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suenentoniacns, o7ve TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ottt ennens | feesennees 2,987,809,282 | ....coovveeirirrirririeenes (V1 I 2,987,809,282 | .......... 2,912,711,671
2. Stocks:
2.1 PrEfEITEd SIOCKS. ......uveecereeiiecieie ettt stentnen | eressessenennes 14,859,233 | ..o (01 I 14,859,233 | ..covvvenvee 14,864,359
2.2 COMMON SLOCKS......cooeuuieieciicritese sttt bs st ss s s st s ssesse s ssssnanns | evesssssessesissesseses 1,280 | v [0 IR 1,280 | oo 827
3. Mortgage loans on real estate:
3 FIESEIENS ettt | fesseenstess et (0 (0 (0 0
3.2 Other than firStHENS.........ccuivririreecrereceer et | fresieseessessesseseseesees (01 (0 (0 S 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES). ... veererereeeereeseeseeeeeesesseessessessesseseseesessessessssssessessssses st anssessessessasssnssesss | sessessessssnssssssssnsneees (01 (0 R (0 U 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES). ... ceeeerereeseeeeseeseeeeseesessees et esees st et est e ss e bbb ses st en s ssestensesssessesss | sebsessessssssssssssastneseses (01 O (0 (01 0
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....(11,860,691)), cash equivalents ($.......... 0)
and short-term investments ($.....104,768,401).........ccoeruerreerreeereeereeeeeeee e sseeessesseesseenseenes | eeveesierianes 92,907,711 | oo (0 92,907,711 | ............. 114,080,791
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vueeeeeeereireeieeiseeseeeeeseeseeseesessssesessessensesens | sesessessesssesssssessssssesans (01 (0 TR (01 0
7. Other iNVESIE @SSEIS........vvuuiiriiriiriiiseiiei e | fesbesbsstesbessessseenees L0 O (U RO L0 RN 0
8. RECEIVADIES fOr SECUMHIES. ... veurerreerircieeeie ettt sttt ssentnstns | eesessestassessessesssnsanean (01 (0 TR (01 O 0
9. Aggregate write-ins fOr INVESIEA SSELS.........coiuiviieiiieiee s sens | fersssssessessssssseneneend {0 I (01 I {0 I 0
10. Subtotals, cash and invested assets (LINES 110 9)......cvcvirieieiiirieiecesee e sevesesevees | evenienas 3,095,577,506 | ..ocvocveererrereiiiiiienans (1 I 3,095,577,506 | .......... 3,041,657,648
11. Title Plants less §.......... 0 charged off (for Title INSUFErS ONlY)........ccccveurieievriieieieeeieiesienens | v (0 U (0 U (0 T 0
12.  Investment income due and @CCTUB............couriiiinriniinrscee e | corerienienes 35,911,232 | oo (O 35,911,232 | oo 34,978,331
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection............ccceceveves | covveireinnnas 91,931,670 | vcoverree. 23,295284 | ...ccovunn 68,636,386 | ............... 68,056,272
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....33,658,164 earned but unbilled premiums)............ccccoevs | coverrennne. 112,458,322 | ...coovvvnee. 8,535,932 | ..ccovvvee 103,922,390 | ..coovvnvee. 98,101,026
13.3 Accrued retrospective PrEMIUMS..........ccovuiieieiiereieienieieisssessesss s ssssssessesssssssesess | sessessssessessessssessessesen (0 (0 (0 0
14. Reinsurance:
14.1 Amounts recoverable from FBINSUTEIS. ... sessnns | seesssesseensens (4,785,096) | ...oovvevrrrerrereiriisiieinns (0 I (4,785,096) | ..oovvevrerrrnn 3,954,977
14.2 Funds held by or deposited with reinsured COMPANIES...........cccoveveveiireiniiecrieeeieeeiees | et [0 U 0 [ oo 0 | e 0
14.3 Other amounts receivable under reinSUranCe CONMraCS...........cc..civiviieriniiniisiissinns | e (U 0 ] oo LU N 0
15.  Amounts receivable relating to UNINSUrEA PIANS............cceviveiiiiieiiece e sereies | everssesessse e esesna 0 [ oo [0 R 0 | e 0
16.1 Current federal and foreign income tax recoverable and interest thereon............cccccoeevvvcvevce | veevivccecieeeend [0 R [0 IR 0 | e 0
16.2 Netdeferred tax @SSeL...........cocuviiiiiiiiii s
17.  Guaranty funds receivable or 0N AEPOSIL...........ccceveveieieieirieesee e sanees
18. Electronic data processing equipment and SOftWare..............ccccevvieeiricreeecesce e
19.  Furniture and equipment, including health care delivery assets ($.......... 0)ererereieererereereeesienens | e [0 R [0 R 0 | oo 0
20. Net adjustment in assets and liabilities due to foreign exchange rates..........coeveeevvveerveseeens | covevveveeeeeeeseseeis [0 SRR [0 TR 0 | e 0
21. Receivables from parent, subsidiaries and affiliates..........cccoverrrrriininrinsse s | e (0 [0 TR 0 | e 0
22. Health care ($.......... 0) and other amounts rECEIVADIE...............cccvvveveeiereeerce et eesieieiseiens | seeresessssese s saesnead (0 (0 (0 I 0
23.  Aggregate write-ins for other than invested @SSets............cceuvivvieicreeeecceeee s | cvveiererenines 7,130,225 | ..o 4214480 | ... 2915744 | ... 1,418,674
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 10 through 23).........cceeueirieiiiieieeissese st sses
25.  From Separate Accounts, Segregated Accounts and Protected Cell Accounts............ccccevneee.
26, TOTALS (LINES 24 AN 25).........oorveucrirririeiieriecesessesssessseessssesssssssesssessessssesssesssenses
DETAILS OF WRITE-INS
0907, 1oeeteeeteetsess Rttt | fhten et (O R (O R [V SN 0
0902, ..ot Rt | et (O R (O [V RN 0
0903, .. eoeeeeteeerere e Rt | Shbee et (U R (O R [V N 0
0998. Summary of remaining write-ins for Line 9 from overflow page..........ccccveenininnniseninsiens | coevveiesseneisessenseennnnd (0 (0 (0 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 @DOVE).......euiieiieiiiiiieieiieissieseessiessssenssissssnss | crerssessasssssssssensessnsad (O [0 {0 0
2301, Ceded depoSit @SSEL........cccivcveieiierice ettt nns | sbesererennaens 4,820,873 | oo 0 v 4,820,873 | oo 6,134,622
2302. Assumed reinsurance receivable and Payable.............cccccvcvireiienieeeeee s | e 926,169 | oo 0 viierernnnnnn926,169 | v 926,169
2303. State SUIChArges reCEIVADIE..............cccvriveveieeceee ettt ss s ssssaesanans | evsessessssssenas 37417 | e 0 [ ool 317,417 | 149,430
2398. Summary of remaining write-ins for Line 23 from overflow page 1,065,766 4,214,480 (5,791,547)
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 above).... 7,130,225 4,214,480 | ..o 2,915,744 | oo, 1,418,674




swtementforMarcn 31,207 othe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident year $.....92,756,850)...........cueuermrererrenreessssiessessssssessesssssssssssssessessssssesssssssssssssssssessessssssssessns | sssessisssessassessssesnes 901,117,110 | coveeveeeeecenes 872,911,753
2. Reinsurance payable on paid [0sses and (0SS adjUSIMENT EXPENSES.........c.iuiririiirireirneeiei et ssstsssesees | eeseenessesesesses s sesesseesesesseens 0 [ e 0
3. LOSS QQJUSIMENT EXPENSES........oucvveieiieiiieietiese ettt s et a bbb bbb bbb s s s s e st bbb s s e s b s st en s sesesannetenas | srebessssesesissetensnneaas 135,137,027 | oo 128,785,154
4. Commissions payable, contingent commissions and other Similar Charges............c.cccveveicicieieeeeese et | cvevesessessssesessssaenens 12,602,857 | oo 28,073,926
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cccviviveieeiciieie ettt sssesaenes | svsesesssssssesssessesaesas 16,125,032 | covevreeeeeee 30,823,925
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 21,037,834 | oo 21,233,762
7.1 Current federal and foreign income taxes (including $.....(31,166) on realized capital gains (I0SSES))...........ccovvverrrrrrrereernes | corverreersssessssnsseenes 25,417,223 | oo 38,726,832
7.2 NEt defErred taX HADIIEY..........eveererreseeeeeeeeees ettt ettt ettt essnssents | estneessessens st seeses s st e e st st e 0 [ e 0
8.  Borrowed money§.......... 0 .and INtEreSt tNEIEON $.....1,250... ..o e eeee e eees e se s seseseseseeesesese s seeeesssnseene | seereseseesesssseesesesssessesennes 1,250 | oo 726
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....164,985,707 and including
warranty reserves of §.......... )1ttt b bbbttt b sttt s s s ss st nsesnnans | ebsesssesaeseesnsentenas 640,169,272 | ..cooveverrerern. 724,600,436
10, AQVANCE PrEIMIUM......couovieiiririeeic ittt bbb s bbb bbbt s bbb s bt s b b s b s bt stes s s tensesans | aebessessssssessesssessesaesansaes 53,186 | oot 111,044
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ...t bbb bbb | oebb bt sttt 0 | s 0
11,2 POLICYNOIAETS. ...ttt Rttt | Htseees st st 8,120,025 | ..o 7,080,280
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........c.criiiviiiiriieieieeieie s esnes | svessessssssesessssessenas 54,307,721 | oo (4,981,682)
13.  Funds held by company under reinSUrANCE trEAHES. ............ccueveviiiecieicsee ettt sssnaans | evsesssesssssessssssesas 155,403,672 | oo 99,054,332
14.  Amounts withheld or retained by company for aCCoUNt Of OtETS...........c.eviuiiieicicric e ssesesns | svressesssssies e sessenae 38,380,317 | oo 39,095,839
15, Remittances and items MOt AlIOCALE. ... | sbesb et 27,275,110 | oo 60,285,233
16. PrOVISION fOF FEINSUIANGCE..........veuiieieaiiriirieriereir et bbbt | bbtbissb bbb 5,627,014 | oo 5,627,014
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FAtES.........ccccvcviiicieee e | et 0 [ e 0
18, Drafts OUESTANMING........cveeeieeiicicie ettt bbb s bRttt s st s s ennens | ebsebisbens sttt ettt (0 RN 0
19.  Payable to parent, subsidiaries and affiliates............cciiririiieieces et | orese et 60,261,101 | oo 86,256,776
20, PAYADIE fOr SECUMHES. ... .cvrveveeiretrieieteisie ettt bbbttt ns st nntens | bentessessntensessnsensessees 33,876,705 | oo 4,975,100
21.  Liability for amounts held Under UNINSUIEA PIANS..........cccviuriiiieiieiirisieie ettt bss s ssessns | ssesssssstessessstessessesssessessessnsansas 0 [ e 0
22. Capital notes §........ 0 and interest thereon §.......... Dttt bbb e e b ettt a bt baens | saiesbaesb s bbbt e b e e e 0 | e 0
23, Aggregate Write-inS fOr ADIIES............ceieviieieicisisie sttt s s snsensenes | sastesssssnsessessessnsasaans 20,995,075 | .ooireiiiseieieas 20,853,335
24,  Total liabilities excluding protected cell liabilities (LINES 1 through 23).........ccueiirieiriniceesee e ssseseesesies | eesressssssesssessssnes 2,155,907,532 | ovvvreierieinnnn, 2,163,513,785
25, Protected Cell NADIIHIES.............couuiviiieiei bbb | erbbnbb bbb 0 | s 0
26.  Total liabilities (LINES 24 @NA 25)...........eveuirirriireririsieriiresisesisesieses st | _enseenss e 2,155,907,532 | ..oovvviverinciennes 2,163,513,785
27.  Aggregate write-ins for SPECIal SUMPIUS FUNAS.........cceviiiiriieicireec ettt ssenns | sestessessstessessssnsessens 23,000,000 | c.ovvvrverreiriirnieieinens 23,000,000
28.  Common capital stock 6,000,000 | .ooovevrieicend 6,000,000
29, Preferred CAPItAl STOCK.........cvueiriviieiieieieiieie sttt s sttt s sttt bnte | Sressesestes et e ten st s et enta 0 [ e 0
30.  Aggregate write-ins for other than special SUMPIUS fUNGS...........cciiveiicieccecs et ssnsaens | sesssbesesssessssssebesssesss st ssstenas 0 | o 0
31, SUIMIUS NOLES........oucvieiececiicte ettt bbbt b et s bbb s s bbb s s R b s s et bbb s s b b st et s s se s e b naebesnsesens | bessebesessssessssesebessnsessssnaetenantenas 0 | o 0
32, Gross paid in and CONHDULEA SUMPIUS. ..........evvevericrereicteee ettt s e s s s ss sttt es s b s b sasssssnsans | sressssessesssssnsnsesenes 303,297,402 | .ooovveeiereeeinns 303,297,402
33, UN@SSIGNEA fUNAS (SUIPIUS).......cvueveereeiereeeie ettt ettt sttt et st s s s s st s s st enses s tssessssansnes | sressesestessnsessssesenes 853,569,203 | ...ovvverrrereriann 795,603,349
34. Less treasury stock, at cost:
341 . 0.000 shares common (value included in Line 28 §.......... 0) vttt ettt nas | erebnbes ettt an e (0 TR 0
342 .. 0.000 shares preferred (value included in Line 29 §.......... 0)rtreirrteee e ere ettt enne | entent et en ettt 0 | 0
35.  Surplus as regards policyholders (LINES 27 10 33, 18SS 34).......c.vueveeuruiieerieieeeee ettt ses s sssssaessessssens | sressssssesssssssssenes 1,185,866,605 | ....ccoovovverirnnnen 1,127,900,751
36, TOTALS. ... coeeeeeeeseeeseeesseeesseeesse e seess e st e85 5888888888888 nnst et | Seseessnessnnsteennes 331774137 | e, 3,291,414,536
DETAILS OF WRITE-INS
2301. Retroactive reinSUranCe reSEIVE @SSUMEM........c.cucueueiieuriieieteiisesessssetssese e st b sss s s s b ss st s s ssebsse s s s sesessssstesesesesns | sesessssesessssssessssnsesans 20,956,978 | ...cooveeeiieriinn 20,845,771
2302, ESCREAE DY ... veeeevereeeseeeseeese e eeees e ess sttt nen s | eeeE ettt 32,840 | oo 0
2303. Federal exCise tax-reiNSUrANCE CONMIACES.........c.ieiiiireieiiieiit ettt ettt se bt es s st b s e s s s st ssnsens | esessssesessnsesessnsesesnsesesnas LY A I 7,564
2398. Summary of remaining write-ins for Line 23 from OVEMOW PAGE........cururirierirrieiineireieeieeisstees st ssessssssssssssessens | ssessessssssssnssssssssessesssssessassnnes 0 [ e 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 BDOVE).......cuurerureruiresssresssseesssesssmsssssssssssssessssssssssssssssssssssssssssssssssssssssssssss | sesessssssssssssssssssssssas 20,995,075 | oo 20,853,335
2701. Special surplus from retroactive TEINSUIANCE. ............c.ovuiveiiiiireieie ettt st b sssnes | suesssssssesssssssnssssesans 23,000,000 | ..oovvvereeririieieines 23,000,000
2702, oSSR R et | eestee ettt (0 OO 0
2703, ottt 8 R R et s | SRt ettt (0 RN 0
2798. Summary of remaining write-ins for Line 27 from OVEMIOW PAGE.........cuuruuriueererriniireireieeseeisct et sesssssse s ssssssssssssens | ssessessssssesssssssssssessessnsssessassnnes 0 [ e 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......ruururrriieieiieiseisaseseeeesesssessesessenssssssssnssesssssesssssnsssssenssssssssssssness | sasesssssssssssssssssessssens 23,000,000 | .oeorernenieeenenneens 23,000,000
300, oottt Rt | eeeRt et (0 RN 0
3002, oottt | eeeRt et (0 RN 0
3003, oottt | eeeRt e sttt (1 RN 0
3098. Summary of remaining write-ins for Ling 30 from OVEMIOW PAGE........c.ciiiiiiiiieicseee ettt bessesees | etessssessessssssss e sess s s senas 0 [ e 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (LINE 30 @DOVE).......cccurumirrerirsireesserssssesssesesssenesseesssenssssesssens st sssesssessssssssssenssssses | sosesssssssssssssssssssssssssssssssssssesans 0 | oo 0




saenentioriacn3t anroive. TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(written $ 316,266,700 |.............. 278,681,095 |........... 1,218,494,027
(written $ . A7,002,245 | 14,897,845 | .... 66,721,707
. (written $ 48,734,381 | .o 42,818,805 .176,874,897
(written $ 284,534,564 250,760,135 | ........... 1,108,340,837
DEDUCTIONS:
2. Losses incurred (current accident year $.....93,710,162):
2.1 DIFECR.c1ve ettt AR E sttt en et | entenenniees 108,720,844 | ................ 98,399,753 379,076,924
2.2 Assumed .4,383,931 |.. ..9,179,216 ..2,222,104
2R T LT OO 19,379,756 | .o 20,964,339 ....58,368,542
2 INEL. ... 93,725,018 | .o 86,614,629 322,930,486
3. Loss expenses incurred................... 19,764,290 |......coo....... 16,220,180 ...62,626,247
4. Other underwriting expenses incurred............. 119,320,646 | .. ....109,596,874 ..452,022,860
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (Lines 2 through 5)
7. NetinCOME OF PrOtECLEA CEIIS........vueeiecirieii ettt bbb
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)....vvoveuiiririeieieieisieseie e ssesnens 51,724,610 | .o 38,328,451
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM..........ccovriirieie et nss e sentenns | snseenes ....34,461,136 29,264,523 | ....
10. Net realized capital gains (losses) less capital gains taX of $.....(31,167)........couvrrvreiierieriieesiessssisssesssessssessses | ssssssessssssssssses 76,399 | .o (258,134)
11. Net investment gain (loss) (Lines 9 + 10) ....34,537,535 29,006,389
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....188,205 amount charged off $.....195,920)...........cocuerrmirrrrreiereseeeiiesssssssss s sesssssssssssssssenes | seessssssessssssneons (AL ) P— (236,222)
13. Finance and service charges not inCluded iN PrEMIUMS...........civiiueieicieieie ettt snsenss | sressesssssssesesssenes 9,970 | oo 8,934 |....
14. Aggregate write-ing for MiSCEIlANEOUS INCOME...........cvurvririirrieie ettt sse e 2,209,183 ..o, (667,604)] .... 1,773,496
15. Total other income (LINES 12 thrOUG 14)..........cuiuiiieiciieieieieieie ettt bbbt ssessnns | ansesssssssesnean 2,211,438 |..ovverernae. (894,892)] .... ... 1,187,419
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINES 8 + 11+ 15). ...ttt aes ....88,473,583 | ..coovernn 66,439,948 | .... 397,830,646
17. DiVIdENdS t0 POICYNOIIETS.........euererrereiiecieieie ettt sttt nen 2,959,252 | .ovovirinienns 2,864,213 |.... 10,646,776
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus Line 17) ....85,514,332 63,575,735 |.... 387,183,871

19.
20.

21.
22.
23.
24,
25.
26.
27.
28.
29.
30.
31,
32.

33.

34.
35.
36.
37.
38.
39.

Federal and foreign income taxes incurred......
Net income (Line 18 minus Line 19) (to Line 22)

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDET 31 POF YEAI........c.cviveireiiiriieieissieieieisssesse st ssens

Net income (from Ling 20)........ccoeueeemrerrermeneeneereereeeneennens

Net transfers (to) from Protected Cell accounts...........cccocovvererrerereinennn.
Change in net unrealized capital gains or losses less capital gains tax of §.....(44,874).
Change in net unrealized foreign exchange capital gain (loss)

Change in Net defermed INCOME taX.........ovururireririreei ettt ettt sttt

Change in nonadmitted assets..........ccccovveeereeenriiernnns
Change in provision for reinsurance.
Change in surplus notes...............
Surplus (contributed to) withdrawn from protected cells..
Cumulative effect of changes in accounting principles.....
Capital changes:

32.1 Paid in
32.2 Transferred from surplus (Stock Dividend)

32.3 TranSTEITEA t0 SUIPIUS.......cvveevicvceer ettt sttt ettt ss bt s

Surplus adjustments:

331 Paid iN..oereeeeeeee s
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders
Change in treasury Stock..........cccouererierieieneiseeneseis
Aggregate write-ins for gains and losses in surplus

Change in surplus as regards policyholders (Lines 22 through 37).........cc.ccerieiiiinieieisese e
Surplus as regards policyholders, as of statement date (LInes 21 pIuS 38).........ocueveveveeeeieeeeeceeeeeee s

18,922,933 | ..

..12,605,190

..122,913,596

....66,591,399

50,970,545 | ....

264,270,275

........... 1,127,900,751

....66,591,399

....(2,061,977)
.1,825,516

....57,965,854

................ 46,531,463

271,027,747

........... 1,185,866,605

.............. 903,404,466

........... 1,127,900,751

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)..

page

1401.
1402.
1403.
1498.
1499.

Profit and loss, miscellaneous..................
Fines and penalties of regulatory authorities

Summary of remaining write-ins for Line 14 from overflow page

Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3701.
3702.
3703.
3798.
3799.

Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)

Summary of remaining write-ins for Line 37 from overflow page
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CASH FLOW

Currerlt Year Prior Yegr Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums COllECted NEt Of FBINSUTANCE. ..........c.eviecceeieicteee ettt sttt st s s sae s senaesans | oevessssaessssssssees 246,992,190 | ..cvvcvernnne 1,171,897,577
2. NEUINVESIMENT INCOME......ceuieieeieieeieei ettt bbb b bbbt nbns | ebsessestssessestesens 36,559,023 | ...ovvvriieinen 128,480,405
3. MISCEIIANEOUS INCOME..........cviiiiiiiiecteteete ittt s bbb s bbb bbb s s a bbb s st bt a ettt s sttt n s 2,211,438 1,187,419
4. Total (LINES 1 HTOUGN 3).....ivuieeiiiiiiiieit ettt bbb ....285,762,651 | oo 1,301,565,400
5. Benefit and 0SS related PAYMENLS........c..cvcviveieicieee ettt ettt sa st s s s s s s saenns | sesesaessesssnaenaans 56,779,589 | ..coeeerirernne 149,737,004
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........ccceieiiiinieieeisseeeetsiessienies | censresessssese s sessssenses [0 T 0
7. Commissions, expenses paid and aggregate write-ins for dEAUCHONS............ccovriierinriniinrnie st sssssssenes | cesessnssssssssessns 162,991,698 | ...ooovvvrrrrrrrnn 492,744,026
8. Dividends paid t0 POIICYNOIAETS..........ccvuieieiiiieiciscete sttt bbb s sttt s b tenss | saebssssnsessensesistantes 1,919,507 | oo 8,625,552
9. Federal and foreign income taxes paid (recovered) net of §.....87,099 tax on capital gains (I0SSES).............cccvverveerrreerrrrrereenionn. 32,201,376 132,356,873
10.  Total (Lines 5 through 9) 253,892,170 .783,463,454
11, Net cash from operations (Line 4 MINUS LINE 10).........ccouiiuriiiiieieiieicieie ettt bbb snsnees 31,870,482 518,101,946
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONGS.... oottt | enbieebi bt 133,607,895 | ..coovreecinne 205,857,584
12,2 SHOCKS. . veuerteceeieiseee ettt sttt e8RSttt
12.3 Mortgage loans
124 Real estate....
12.5 Other invested assets
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS..............c.eveiiviieicceeee e | e 0 | oo 0
12.7  MISCEIIANEOUS PIOCEEAS........cocviiivevicreieieieisi ettt b bbb s bbb s st st bs st es s e s besseaesanantes | besssesessnssensnsenas 28,901,605 | ..o 4,975,100
12.8  Total investment proceeds (LINES 12.110 12.7) ...ttt sttt snaes | sessessessssissensenes 165,509,500 | ...oovvvrvereeinena 217,276,744
13.  Cost of investments acquired (long-term only):
131 BONAS ...ttt s s f SRR AR A R E R E AR ....211,837,031
13.2
13,3 MOMGAGE I0BNS........oocveiiiicieiiiei sttt bbb b s bbbt b s bbb e s st s bbbt es bt nsesaens | dbsssessnsentes et st en s s bt nans 0 | oo 0
1304 REAIESAE. ... .. ettt s et en s st | fesessessee st en ettt nnes [0 R 0
13.5  ONEr INVESIEA @SSELS.....euceuieiicisiiiit ettt bbb bbbttt s | sebaebset sttt ees 0 | v 0
13.6  MISCEIIANEOUS APPIICAIONS. .. ...uveeirercieiseieie ittt s et en et b et ennensees | fessssssssssssensessnssnsesennssnsns [0 RO 0
13.7 Total investments acquired (LINES 13.110 13.6)......civieiiiiiiisiieieseies ettt
14.  Netincrease (decrease) in contract loans and premium notes
15, Net cash from investments (Line 12.8 minus Line 13.7 @nd LINE T4).......c.ouruiriniiriineeieineise et esiees
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI NOLES......c.veviieiieiciee et b st entes s st | dissssessnssntessessnsenses e snsensns 0 | oo 0
16.2 Capital and paid in SUPIUS, 1€SS trEASUNY STOCK. .........vuririurieciei ittt sttt ssessenes | setseeseesestsssessesseessessnssensnes 0 | oo 0
16.3 BOIMOWEH FUNGS.........vuoivririeieii sttt | sebseb et sttt 0 | o 0
16.4 Net deposits on deposit-type contracts and other iNSUraNCe ADIlIIES. ..o | seeeeseesesesee et essenenes 0 | e 0
16.5 Dividends to stockholders
16.6 Other cash provided (applied)... ..(3,716,031) .106,833,732
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6)..........c.cccvevrveverererirnnnes (3,716,031)] .... 106,833,732
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiNE 17)........cceuneereenrunmeneneiinenees | oreseeneereereeeneens (21,173,080) | ..veovereereereeeenas 95,358,180
19. Cash, cash equivalents and short-term investments:
19.1 BEYINNING OF YEAI........vucveiiie ittt sttt bbbttt s bbb s st s st s s s bnsenas | snsssessesssnsenes 114,080,791 | oo 18,722,611
19.2  End of period (LINE 18 PIUS LINE 19.1)........uuiuurieriieiieiieiteiteeieeit ettt ses ettt enias | aesseesssssssssisssinees 92,907,711 | oo 114,080,791
Note: Supplemental disclosures of cash flow information for non-cash transactions:
A 0 [ oo scsesssssscsenese 0]




saenentioriacn3t anroive. TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

No significant change.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

(1) Effective February 26, 2007, the Company’s ultimate parent, The St. Paul Travelers Companies, Inc. changed its
name to The Travelers Companies, Inc. For an in depth organization chart see Schedule Y.

Note 11 - Debt
No significant change.

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

No significant change.

Note 13 - Capital and Surplus. Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.
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NOTES TO FINANCIAL STATEMENTS

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

No significant change.

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

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

B. Transfer and Servicing of Financial Assets:
No significant change.

C. Wash Sales:

Not applicable.

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

No significant change.

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

No significant change.

Note 20 - September 11 Events

No significant change.

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

No significant change.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

6.1
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NOTES TO FINANCIAL STATEMENTS

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - High Deductibles

No significant change.

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

No significant change.

Note 33 - Asbestos/Environmental Reserves

No significant change.

Note 34 - Subscriber Savings Accounts

No significant change.

Note 35 - Multiple Peril Crop Insurance

No significant change.

6.2
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21

22

41

4.2

6.1

6.2

6.3

6.4

71

7.2

8.1

8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

PART 1 - COMMON INTERROGATORIES
GENERAL

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

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

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y-Part 1 - Organizational chart.

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

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

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

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

Yes[ ] No[ | NA[X]

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

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

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

By what department or departments?
Connecticut

12/31/2004..........cvvene.

12/31/2004..........cccoeeeee.

01/2712006...........cocvvenne.

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

If yes, give full information:

Yes[ ] No[X]

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

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

Yes[ | No[X]

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

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

Yes[ | No[X]

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

SEC

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

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

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

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

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

()  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2

Yes [ X] No[ ]

Has the code of ethics for senior managers been amended?

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

9.3

Yes[ | No[X]

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

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

Yes| ] No[X]
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GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
PART 1 - COMMON INTERROGATORIES

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount. G 0
INVESTMENT
11.1 Has there been any change in the reporting entity's own preferred or common stock? Yes[ ] No [ X]

11.2 If yes, explain:

12.

N

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ | No[X]

12.2 If yes, give full and complete information relating thereto:

13.  Amount of real estate and mortgages held in other invested assets in Schedule BA: G 0
14.  Amount of real estate and mortgages held in short-term investments: G 0
15.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ | No [ X]
15.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

15.21

15.22

15.23

15.24

15.25 Mortgages, Loans or REAI ESLALe............cccciueieiiieeiiee ettt snies Devtesssessesiesssessessessssssse s ssssessenas

1526 All OFNET ... oottt B 0
15.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 15.21 to 15.26).............. G 0
15.28 Total Investment in Parent included in Lines 15.21t0 15.26 above ......cccoevverevceivisieireinnne G 0

16.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

16.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.

17. Excluding items in Schedule E, 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 Part 1-General, Section
IV. H-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [X] No[ ]

17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Chase 3 Chase Metrotech Center, Brooklyn, NY 11245

17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
N/A
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ | No [ X]

17.4  If yes, give full and complete information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
N/A
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:

71
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GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

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

If yes, attach an explanation.

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

If yes, attach an explanation.
The company commuted various reinsurance agreements during the period ending March 31, 2007. The impact of these commutations

on the company's net income was immaterial.

3.1 Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No[X]
3.2 Ifyes, give full and complete information thereto:

4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation liabilities tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater

than zero? Yes[ | No[X]
4.2 If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
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SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 Of PHOF YEAI...........cviviveiieiieiieietee ettt
2. Increase (decrease) DY AQJUSIMENL. ..ottt
3. Costof aCqUIred........ccvvrverererieieieesesieeieeas
4. Cost of additions to and permanent improvements.............ccccecvevevereerrieennns L ¥ B
5. Total profit (I0SS) ON SAIES........ccoviieiirrieieeieeesieseeeeseese e T WL
6. Increase (decrease) by foreign exchange adjustment...
7. AMOUNL FECEIVEA ON SAIES.......ouierieeiriiiieierieie sttt
8. Book/adjusted carrying value at end Of CUITENE PEHIOD. .......c.riurererieiereirei ettt st esass st | sessessesssssessestessessessensessessassanes 0 [ e 0
9. Total ValULION GlIOWANCE............cuuieeireiiieiserieesi ettt | ehbetb bbbt 0 | o 0
10, SUDLOTAL (LINES 8 PIUS 9)...eueueeeeceeireieecireieis ettt ts sttt s e s bbbttt ens e ssnsss | oessessastssssessantssessest s s ssessentees 0 [ e 0
11, Total NONAAMILEA BMOUNES.......courvuiiiieicrieiie bbbttt | embetssts st 0 | o 0
12. Statement value, current period (Page 2, real estate lines, net admitted asSets COIUMN)........ouerireirinrsienreisrsnessessessseneens | serrsesssessessssnessssssssssssssssssssssesees 0 | e 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest on mortgages owned, December 31 0f Prior YEar...........cccoccee | ovevverrieiieiieiesee e 0 [ e 0
2. Amount loaned during period:
2.1 Actual cost at time Of ACQUISIIONS...........cceveviiiieiccse et nans
2.2 Additional investment made after acqUISItIoONS............ovreeveerenrireinrssseseeeseseies
3. Accrual of discount and mortgage interest points and commitment fees
4. Increase (decrease) by adjustment...
5. Total Profit (I0SS) ON SAIE........cevueviieireieiiesiie sttt bbb bbbttt s bbb s st n st
6. Amounts paid on account or in full dUNG the PEFIOM. ...t nses
7. Amortization of premium....
8. Increase (decrease) by foreign exchange adjustment
9. Book value/recorded investment excluding accrued interest on mortgages owned at end of current Period..........cceevevies | covreireieieiesesie e 0 [ e 0
10. Total valuation allowance.. e
11, SUbLOtal (LINES 9 PIUS 10)....uvuiieiiieeiiiiieieise ettt bbbt bbbttt
12, Total NONAAMILEA AMOUNES........uurererierieireiieeie ettt st
13. Statement value of mortgages owned at end of current period (Page 2, mortgage lines, net admitted assets column).........
SCHEDULE BA - VERIFICATION
Other Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of long-term invested assets owned, December 31 Of PriOr YEAI.........c.virrererenrerrereieinrirees | eeerneeneeeessssssseeeesesssnesessssenenns 0 | et 0
2. Cost of acquisitions during period:
2.1 Actual cost at time Of ACQUISIIONS.........vurvrrerrirerieiirireie ittt sttt bbbt
2.2 Additional investment made after acquisitions...............ccceeeveeviveeiiceecee s
3. Accrual of dISCOUN. ...ttt ]
4. Increase (decrease) by adjustment...
5. Total Profit (I0SS) ON SAIE........cuuiuuruuririeeeeiseiereese ettt s bbb f bbbt
6. Amounts paid on account or in full dUrNG the PEIIO..........c.cerreeeieiieecese et
7. Amortization of premium.............ccceeveerrerrerererrerennns
8. Increase (decrease) by foreign exchange adjustment
9. Book adjusted/carrying value of long-term invested assets at end of CUITENE PEFIOT...........cceieiiueieieicriese e | et 0 | e 0
10, Total ValULIoN AlIOWANCE...........couvieiiirrerieiiitree ittt bbbt | embensssssen sttt 0 | e 0
11, SUDLOLAI (LINES O PIUS 10).....cuirceeieieeicietsie ettt ettt sttt bbb bbb st b bbb et | sbessebsssessessessss s s s s en s st s b en s 0 | oo 0
12, Total NONAAMILEEA @MOUNES........c.vueieriieeieicis ettt es e bntes | sfessesssssssessessessnseseesntens et snsanas 0 | oo 0
13. Statement value of long-term invested assets at end of current period (Page 2, Line 7, ColumN 3).......ccoviierieieiieiiericiens | cerieiisiesiesssssisssessessseessessssessenas 0 ] oo 0
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year.... ..2,927,576,857 | .. 2,402,270,813
2. Cost of bonds and StOCKS ACUIMEA............cviviveieiiiiecicet ettt b b es e sassnns | sbessssassessessessnsasseneis 214,837,031 | oo 746,854,242
3. ACCTUAL OF GISCOUNL. ...ttt | etbebsens et 659,165 | ...ocvvvirirerieieis 3,032,925
4. Increase (decrease) by adjustment... (126,517 | .. (502,126)
5. Increase (decrease) by foreign exchange adiUSIMENL.............c.cceviieiiicc bbb bens | srebessseses st ee e bbbt s e 0 | o 0
6. Total profit (I0SS) ON GISPOSAL.........euureueerreeereiiecereieeireie et es st bbb st b bbbt sb s b aebsnnns | sesstssssessestenssessessenssesaneaas] 45,232 | oo 1,096,549
7. Consideration for bonds and StoCkS ISPOSEA Of...........ccueueiiiiiiiictice et s st snaebes | sensesesssssessssesessseens 136,607,895 | .....cocveveieiiee 212,301,644
8. AMOItiZAtION Of PIEMIUML.........iviiieeieiiieici ettt bbbt b s bt se bbb ss et st ensesas | bsebsssssssssssssessessntansenas 3714079 | oo 12,873,904
9. Book/adjusted carrying value, CUITENE PEIIOM..........cvcvuevieeieeieiieeeses sttt sstes et ss st sesse s sssessssanssnsanes | svessessssssssssessnsnens 3,002,669,795 | ....ocoevirerririnns 2,927,576,857
10, Total ValULION GlIOWANCE........ceueereeiecirciseeseeeee sttt b bbb bbb bbbttt es st ents | oeEbetb st sebsee bbb sen bbbt 0 | o 0
11, SUDLOLAL (LINES 9 PIUS 10)....vvuverrirrisrisriseisstsessssseesse sttt bbbt | sentenbent st entnntas 3,002,669,795 | ...coovereieireinn 2,927,576,857
12, Total NONAAMILEA BMOUNTS.......cuueirieieeiciieieeie ettt bbb bbbttt | ebbets et e b s ettt ees L0 OO 0
13, SHABMENE VAIU. ...ttt sttt nntas | enbtsssssssnssnssanstas 3,002,669,795 | .oovovieierieans 2,927,576,857
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saenentiriacnsr, o7 ove TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE D - PART 1B

During

Showing the Acquisitions, Dispositions and Non-Trading Activity

the Current Quarter for all Bonds and Preferred Stock by Rating Class

1
Book/Adjusted Carrying
Value Beginning
of Current Quarter

2

Acquisitions

Duri

ng

Current Quarter

3
Dispos
Duri

itions
ng

Current Quarter

4
Non-Trading Activity
During
Current Quarter

5
Book/Adjusted Carrying
Value End of
First Quarter

6
Book/Adjusted Carrying
Value End of
Second Quarter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

BONDS

Class 1.

Class 2....cvvveerriniereiisinieieins

Class 3....ooveeevereeereeeeese s

ClasS 4.

Class 5....ovvvereerereieieseie s

ClasS B....cevvvereirerrieieieisieieis

Total Bonds.........ccccevvvvererriernnnes

..................... 2,864,876,059

........................ 144,994,660

.......................... 20,359,258

.......................... 19,727,582

................................. 97,639

770,364,937

....9,097,950

....1,005,000

...9,872,500

740,292,311

....... 104,390

....4,098,370

....... 146,072

........................... (1,968,374)

............................ 1,636,666

..................... 2,892,980,310

........................ 155,624,886

.......................... 14,506,767

.......................... 29,368,081

................................. 97,639

..................... 2,864,876,059

........................ 144,994,660

.......................... 20,359,258

.......................... 19,727,582

................................. 97,639

..................... 3,050,055,197

..................... 3,092,577,683

..................... 3,050,055,197

10.

1.

12.

13.

14.

15.

PREFERRED STOCK

Class 1.

Class 2....ccvuevevereeereeeeersieninns

Class 3.

ClasS 4....coeveviereiereeeiees

Class 5....vvveeererririeeiieisseieis

Class B.......cevreerrrreenrinrireereienns

Total Preferred Stock..................

Total Bonds and Preferred Stock

.......................... 14,864,359

...3,000,000

....3,000,000

.......................... 14,859,233

.......................... 14,864,359

..................... 3,064,919,556

793,340,387

747,641,143

........................... (3,181,884)

..................... 3,107,436,916

..................... 3,064,919,556




saenentiorvacnst, 207ove TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quarter

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
8299999. TOtAlS.......oevrerrrrerrereirerierirriines | coveeerrerennisesessnnes 104,768,401 | ...covvvvvne D, 9.0, GO IS 104,768,401 | ..o 551,150 | covveveerrrrereeeeerieniseeireresnins

SCHEDULE DA - PART 2 - Verification

Short-Term Investments Owned

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOE YEAI.......c..ciueireieiiirie e ssessnns | essessssessesessssessesaes 137,343,526 | ..oovvveveiereeiie 56,137,664
2. Cost of short-term iNVEStMENS ACGUIFET. ..........vrieiiieieieiisie et bbbttt essesntns | ssessessssansesnsantesseens 578,503,356 | ...ccoverrririrerinnen 2,103,314,389
3. Increase (decrease) DY AQUSIMENL...........c.ciiieiiee e bbbttt s s tenne | ebsesetentes e bbb n st nas 0 | oo 0
4. Increase (decrease) by foreign exchange adjUSIMENL...........ccviiiiiiie ettt | sebsessssess et ss st senaees 0 | oo 0
5. Total profit (loss) on disposal of ShOrt-term INVESIMENTS..........cceiiiirciiice s | sereesssssses s sstes et sess e ssssnsennes 0 | e 0
6. Consideration received on disposal of ShOrt-term INVESIMENLS............ccccviicviiiiieier e eseies | evinssesesseressnsaesaned 611,078,481 | ..cooevvverernee, 2,022,108,527
7. Book/adjusted carrying value, CUITENE PEIIOG. ...........c.evevceereicreesie ettt st ssb s st s s s sse s ssntenes | svsessssssesissssesessenes 104,768,401 | ..cvovireereeriicinns 137,343,526
8. Total Valuation AlIOWANCE............ccuiiiiii bbbt | b 0 ] i 0
9. SUDLOAI (LINES 7 PIUS 8)......vvoeverererrerireiiriiserisseessesessssi sttt | eenisnesiens st neens 104,768,401 | ..o 137,343,526
10.  Total nonadmitted amounts

11.  Statement value (Lines 9 minus 10) 104,768,401 137,343,526
12. Income COlIECtE AUIING PEIIOM.........c.veveriiieeiiete ettt s s s bbb s s s s sesebensnsesesnans | sbebsnsesesssnsesassetesennaes 1,933,360 | .oovvereceeeeind 6,998,380
13, InCOME €ArNEA AUING PEIIOM. .......cviviiieeiicteieiite sttt s bt s b bt b s s b b st s s sesessnsebesnsens | sbevsssesesssnsessssntesesnas 1,933,360 | .oovveerceeeeind 6,998,380

11
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Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

Sch. F
NONE

12,13, 14



saenentioriacn3t anroive. TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Is Insurer 2 3 4 5 6 7
Licensed? Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (Yes or No) to Date to Date to Date to Date to Date to Date
1. Alabama........ccccovvnminririniinnens AL | WYES | 4,409,212 3,959,057 | covveiieinnes 3,867,587 | ccovvrvrrrrinne 2,656,355 16,761,179
2. Alaska.... AK T GYES | 922,457 ..793,026 | .... ...(208,017)] ... ..(105,691) ....3,640,427
3. ANZONA.. e 7,757,963 8,562,340 | ..ovrrerrrrinens 404,015 [ oo 607,164 16,970,235
4. Arkansas........oninenen. AR | .LYES | i 2,269,291 | oo 2,334,353 | .ooveiene 229,492 | oo 544,891 | oo 6,017,269 | .ovvorerierenn 4,853,833
5. California.......ccooceveeereeererneiins CA[.... YES .| v 34,800,817 | .ovvvvvren. 32,021,331 | oo 4331134 | oo 1,532,150 | ..coovvenneee 135,962,136 | ....coocevnee 125,107,197
6. Colorado.......ccoeurmrermiirnrirniinnes CO|te YES.oo| e 6,568,500 | ...ooourrrnernnes 4471515 | oo 418,030 [ oooovverriiins 313,421 | v 21,604,469 | ....coccovvenne. 18,848,272
7. Connecticut..........oouvnrvrirennen. CT|.. YES. | v 5,010,426 | ..cvvvvrrrerenns 4,894,402 | oo 240,060 | .o 76,759 | oo 25,137,599 | oo 19,067,158
8. Delaware.......cccccoomermerniirneinnees DE|[...YES. .| oo 834,521 | i 836,406 | ..coovvriiis 3,024 | s 46,908 | ..o 2,928,630 | ..ovvrvrieiinne 2,226,128
9. District of Columbia................. DC[..YES .| v 4,121,101 | e 4,860,887 | ..o 222171 | o 195,694 | ..covvvrvinnnee 16,724,162 | ..oovvvevrnne 13,181,083
10, Florida.......oocovevrernerirciircineiene FL] .t YES | e 29,085,469 | .....ocvvvennee 29,978,002 | .covvvrene 10,263,486 | ....ccoovvvnvene 1,164,075 | ..ccoovvvnneeen. 74,927,343
11.  Georgia 10,363,944 | ..o 9,884,079 | .ovvvrirrernne 1,992,467 | ..oooovvrrren 6,996,112 | ..ovvrrrrrnes 36,903,213
12, Hawaii.....coovovrevrinrnesecneee HH L YES ] e 2,931,884 | oo 2,051,237 | oo 130,872 | .ovvvvvrerrnnnn(392,526) | oo 8,076,448
13. ...1,299,156 ...1,265,471 .3,822,204 1,379,727
14. 13,860,297 13,902,393 2,094,678 59,603,401
15. 4,022,361 5,042,917 | v 426,409 13,511,958
16. ...2,658,330 2,387,900 | .... .1,011,824 ....7,985,228
17, Kansas.......ooveeevnernennennn. 2,265,267 2,071,769 | oo 61,794 6,638,586
18, Kentucky......oovvevreerneerneeneinens KY [.... YES. o] o 7,050,020 | coovverrirennn 4,508,155 | .ocovveriirns 1,580,294 11,919,512 | v 9,509,432
19.  Louisiana.........ccocvevverrrerrennnn. LA|LLYES 6,800,420 | ..coovvvrrrrnnn 5,342,845 | ..oooverrrann 5,400,277 31,825,958 | ....ccooevvnne. 13,949,260
20.  Maine....oveeeereerireieeieeieens ME[....YES.....| v 1,095,916 [ .ooovvvvirrinnns 971,831 | s 3,309 | oo (6,104) | o 3,884,793 | oo 3,443,493
21. Maryland.......cccoooerrerienrnnn. MD | ... YES.o| oo, 7,369,591 | coverrinn 9,429,920 | .oovvrririanne 1,228,357 | oo, 1,151,925 | ..o, 34,672,203 | ...ooovvve 30,867,033
22. Massachusetts..........c...coevene. MA|.LYES | 6,751,763 | ovvvrrernnn 6,635,248 | ..ovvverirrinne 3,360,937 | cooovveririnn 3,973,886 | ..coovrrrnnens 32,638,652 | ...oovvvvnen 36,274,890
23, Michigan........ccccooevvrrverrerinnns MILGYES 5,554,640 | ..coovvrrrernnns 5,053,921 | oo 364,953 | oo 911,036 | .oovverrnnen. 22,686,456 | .......cevo.ee. 20,948,457
24, Minnesota.........cocovrvveererrennnn. MN . YES | 4,661,261 | coovvvrrernne 3,666,410 | coovvvevrrcrinnn. 382,661 | oo 5332 | s 12,126,328 | ..covvvrrvrnne. 9,425,166
25, MiSSISSIPPI...vvereerrrerrerieeiennens MS | . YES.coooo| o 4,740,592 | oo 5,579,944 | c.oovorrrnn 4,578,810 | cooevvverreris (108,665)| ....ovvvevene 11,906,890 | ..oovvrrerncne. 8,466,926
26.  MiSSOUT......coorvrerirrircirsirnen, MO ... YES..c..| ovvrverrerinnns 8,947,802 | ..ovevvvrrrrnnnd 6,122,984 | c.coovevrerrn. 361,696 | .oovevvrriinnn 866,125 | ..cvvverrnnn. 19,320,445 | c.covevrenne. 14,974,461
27, Montana........cocoeeenerenriennieenes MT] . WYES. | 1,580,440 | ....coooevveee. 1,875,086 | ...ooovvvrrirnnnn. 23,198 [ o, 8,651 | oo 4,987,607 | .covvvrrrerenn 3,756,582
28. Nebraska..........ccooovsrrririrnnnnes NE [...YES.....| oo 2,474,340 | oo 1,955,282 | ..ooovvverrerirnns 178,440 | oo 143,585 | .ovovvrrinns 5473,720 | covvvvererinnn 4,341,388
29. Nevada......ocomrvmrrmrrcnnennn NV | YES...... 3,814,298 2,989,641 | oo 104178 [ v, (144,064)| ....oovvvvenes 8,981,711 | oo 7,758,857
30. New Hampshire. NH] ... YES...... ..1,279,643 1,386,363 ....23,309 ...3,672,972
31, New Jersey.......coovmevnrcrnrcnn.NJ | oo YES...... 7,425,889 7,837,515 614,854 30,715,549
32, New Mexico.......ccocconvvrnrrrene . NM] .o YES .| e 1761177 | o 1,435,774 74,529 [ oo 4,446,535 | .oovoeinn 4,807,141
33, New YOrK.....ooovvernrireiieiinnes NY | YES | e, 20,697,976 | ...oovvvennn. 16,087,790 | .oovverrrnne 2,035,168 | ..ooveeririnne 1,832,768 | ...covvvvnee. 76,498,372 [ oo 87,255,908
34.  North Carolina.........ccccooeuenen. NC [...YES .| s, 9,984,125 | .ovrverrinnn 9,622,525 | oo, 701,958 | oo 917,988 | oo 30,711,287 | oo 25,912,649
35.  North Dakota.........cccnrvenrernce. ND [...YES..c.| oo, 601,332 [ oo 351,017 | oo 29,782 [ v (A )] — 1,608,003 [ ..ooovvvrirnes 1,334,512
36.  ONi0...oiceenee OH|[..YES.....| scorrrrrrrernnn. 7,771,909 | oo 7,675,285 | oo 791,615 | oo 438,866 | ....ccoovnnn. 39,569,215 | oovvvenne 36,688,776
37.  Oklahoma.........ccoovverrrenriennnenes OK [....YES ... | v 2,563,455 | .ovovvirinne 2474134 | e 261,192 | oo 198,848 [ .coooovvveienes 8,982,865 | ..covvrririenn 6,760,075
38, Oregon.....ccooceeeeereeeeeeieneens OR [ YES.coo| o 3787714 | o 3,209,675 | coevverirriiene 186,176 [ .oooovverreerennes 147,677 | oo 10,288,974 | ...ooovrne. 9,297,821
39. Pennsylvania.........ccccoourrnrenne. PA|.LYES oo 15,323,367 | ccovvrrrrnen 15,266,755 | .oovvrerinnn 931,648 | oo 617,843 | oo 45,029,589 | ..ovverrrnnns 37,611,305
40. Rhode Island.......c.ccccorvrnrienne. RITWYES | i 902,551 | ceovrverriieienns 1,032,944 | ..ooerir9,659,438 | oo 4,616,179 [ .o 4344109 | oo 4,623,007
41.  South Carolina...........ccccouvenee. SC|... YES.cooi] v, 5,273,875 | oo 5,812,692 | oo (BBATT) [ o 52,386 | ..ccovrrrnnn. 15,233,129 | ccovverin 12,071,962
42.  South Dakota........cccccosrenrennc SD| .l YES | s 498,276 | ..o 501,749 | oo 36,064 | i (0L} ) [ 1,539,496 | ...ccoovvrrne. 1,143,694
43.  TEenneSSee......ccocomrrmrurernrinnes TN [ YES ] e, 6,535,274 | oo 7,321,836 2,883,080 | ..covvrrrinnn 19,583,157 18,511,963
VYIS -V SRR b, § IO YES...... 25,662,878 | . .17,699,942 . ..2,305,536 ..78,580,259 | . ...78,701,255
45, Utah...ccocoovcnncncen UT YES o] e 4,228,500 | ..cooovvrreinne 2,933,687 | oo 142,223 | s (4,188)| v 6,637,358 | oo 5,221,885
46.  Vermont........coccoevenernmrnncen VT |l YES | e 178,870 [ oo (16,024) | covooveverrnrrnereennen0 [ 25,000 | .oooovreriinn 1,268,722 | oo 985,452
47. \Virginia.. . 14,409,039 9,204,682 644,859 | ...... ..28,220,085 ..22,521,637
48.  Washington..........coocovecrneceec e WA | L YES | i 8,526,099 7,729,145 370,190 | oo 29,196,062 24,606,826
49.  West Virginia........ccccoevervreeen. WV LLYES [ 3,051,542 | oo 2,939,414 | i 381,904 | 38,438 [ .o 8,282,315 | .ovvveirei 5,827,322
50.  WIiSCONSIN......orvvrvrrririeriennne WIH . YES | s 2,615,542 | oo 2,709,749 173,578 | oo 15,832,215 | oo 13,860,499
51, Wyoming......cocovevenevenerenerennens WY [ YES | e 1,241,618 [ oo 827,753 110,451 [ oo 3,489,305 | ..o 2,497,716
52.  American Samoa..........c....... AS | oNOue [, (01 RN (U (U1 (U1 PO (01 T 0
53, GUAM..coieiens GU oo NOuec e, (01 R (U (U1 R (U1 O (01 T 0
54.  Puerto RiCO.......cccourrrvrreriinens PRI ..NOui | e (01 OO (U (U1 O (U1 SR (01 TR 0
55.  US Virgin Islands..........cccccouuunnee VI NO ] e (01 O (U O (U1 O (U1 PO (01 OO 0
56. Northern Mariana Islands......MP | ..... NO..ooor| e (U1 OO (U1 OO (U1 SRR (U1 PR (U1 PR 0
57. Canada......commmrnneinneennens CN oo eNOuec e, (01 O (O (U O (U1 PO (01 T 0
58. Aggregate Other Alien............. OT| oo XXX | i 263,879 | oo (107,504) | ...cooerrereiis (28,217)] o 47484 | oo 9,211,627 | v 1,638,165
59.  TotalS....couwrirriiniisiiseiseisrinnens (@)D [ 338,606,608 | .............. 307,385,248 | .....coveuuee. 69,101,603 [ ......cccc..... 38,119,069 | ........... 1,134,137,485 | .............. 983,023,319
DETAILS OF W
5801. Other Alien Combined.........ccooeeens [ oee XXXioiie | v 263,879 | oo (107,504)
5802, .ooeeerereeeieeienenenennsennsnnssnnsens | eoee XXX | o0 [, 0
5803, oorenernernereenenneeeeeennenees oo XXX 0 [, 0
5898. Summary of remaining write-ins
for Line 58 from overflow page.....] ..... XXX oo [ e (0 R [0 R (01 TR (01 U (0 U 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... 0,9 S R 263,879 | ..o, (107,504)| ...coovvvnirriinnens (28,217)] .o 47484 | ..o, 9,211,627 | oo 1,638,165

(@) Insertthe number of yes responses except for Canada and Other Alien.
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stenentoacnt, 0700 TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

SCHEDULE Y -

PART 1 - ORGANIZATIONAL CHART

The Travelers Companies, Inc.
. St. Paul Fire and Marine Insurance Company (24767) *
...... St. Paul Mercury Insurance Company (24791) *
...... St. Paul Guardian Insurance Company (24775) *
...... St. Paul Fire and Casualty Insurance Company (40967) *
...... Seaboard Surety Company (22535)*
...... St. Paul Surplus Lines Insurance Company (30481) *
...... Athena Assurance Company (41769) *
...... St. Paul Medical Liability Insurance Company (41750) *
...... Northbrook Holdings, Inc.
......... Discover Property & Casualty Insurance Company (36463) *
......... St. Paul Protective Insurance Company (19224) *
...... Discover Specialty Insurance Company (10213) *
...... St. Paul Venture Capital VI, LLC (99%)
...... Unionamerica Holdings, Ltd.
......... Unionamerica Acquisition Company, Ltd.
. Unionamerica Insurance Company, Ltd. *
. Unionamerica Combined Investment Co., Ltd.
. Jago Dedicated, Ltd. (88.9%)
. Jago Capital Limited
e . Lloyds Syndicate 205 *
...... MMedlca Insurance Company, Ltd. *
...... Captiva, Ltd. (81.1%) *
...... United States Fidelity and Guaranty Company (25887) *
......... Fidelity and Guaranty Insurance Underwriters, Inc. (25879) *
......... Fidelity and Guaranty Insurance Company (35386) *
......... Discover Re Managers, Inc.
. Discover Reinsurance Company (44440) *
vev wve ... ... Discovery Managers, Ltd.
...... Chandler AZ Properties, LLC
. Mountain Ridge Insurance Company (10950) *
. St. Paul Bermuda Holdings, Inc.
...... St. Paul (Bermuda), Ltd. *
...... St. Paul Re (Bermuda), Ltd. *
. St. Paul Reinsurance Company Limited *
. St. Paul Travelers Insurance Company Limited *
.. F&G U.K. Underwriters Limited
...... Lloyds Syndicate 5000 (40%) *
. Aprilgrange Limited
...... Lloyds Syndicate 5000 (60%) *
. Travelers Property Casualty Corp.
...... Travelers Insurance Group Holdings Inc.
......... TPC Investments Inc.
<.c vev «e. ... TPC UK Investments LLC
......... The Standard Fire Insurance Company (19070) *

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

. Travelers Personal Security Insurance Company (36145) *

. Travelers Property Casualty Insurance Company (36161) *
e e . Travelers Personal Insurance Company (38130) *
......... Travelers (Bermuda) Limited *

Notes:
* Denotes affiliated insurer

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

Minnesota
Minnesota
Minnesota
Minnesota
Wisconsin

New York
Delaware
Minnesota
Minnesota
Delaware
Illinois

Illinois

Illinois
Delaware
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Ireland
Bermuda
Maryland
Wisconsin

Iowa

Delaware
Indiana
Connecticut
Delaware
Vermont
Delaware
Bermuda
Bermuda

United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Connecticut
Delaware
Connecticut
United Kingdom
Connecticut
Connecticut
Connecticut
Connecticut
Connecticut
Bermuda

41-0518860
41-0406690
41-0881659
41-0963301
41-1419276
13-5379820
41-1230819
41-1435765
41-1435766
51-0375653
36-2999370
36-2542404
52-1925132
41-1985249

98-0170615
52-0515280
52-0616768
42-1091525
06-1288492
06-1313745
06-1273933
41-0406690
52-1957776
41-1835264
98-0162036
98-0114704

06-1008174
06-1445591
06-1534005

06-6033509
06-0848755
06-1286264
06-1286274
36-3703200
98-0190863

Travelers Casualty and Surety Company (19038) *
. Farmington Casualty Company (41483) *
. St. Paul Guarantee Insurance Company *
. ... Coronation Insurance Company, Ltd. *
... TCS European Investments Inc.
. Travelers Casualty and Surety Company of America (31194) *
.. Travelers Casualty Insurance Company of America (19046) *
. Travelers Casualty Company of Connecticut (36170) *
... Travelers Commercial Insurance Company (36137) *
... Travelers Excess and Surplus Lines Company (29696) *
. Travelers Lloyds of Texas Insurance Company (41564) *
Travelers PC Fund Investments, Inc.

The Travelers Indemnity Company (25658) *

.. The Charter Oak Fire Insurance Company (25615) *
... First Floridian Auto and Home Insurance Company (10647) *
. First Trenton Indemnity Company (29930) *
... ... Travelers Auto Insurance Co. of New Jersey (10785) *
... Atlantic Insurance Company (22209) *
... Gulf Underwriters Insurance Company (42811) *
... Select Insurance Company (22233) *
. Gulf Insurance Holdings U.K. Ltd.
. Gulf Underwriting Holdings Limited
. Gulf Underwriting Limited *
... ... St. Paul Travelers Casualty and Surety Company of Europe, Limited *
. The Northland Company
. Commercial Guaranty Casualty Insurance Company (21296) *
. . Commercial Guaranty Insurance Company (38385) *
. Jupiter Holdings, Inc.
. American Equity Insurance Company (43117) *
... ... American Equity Specialty Insurance Company (10819) *
. Mendota Insurance Company (33650) *
. . Mendakota Insurance Company (22454) *
. Northland Insurance Company (24015) *
. Northfield Insurance Company (27987) *
. Northland Casualty Company (24031) *
Travelers Indemnity UK Investments, LLC
. The Phoenix Insurance Company (25623) *
. The Travelers Indemnity Company of America (25666) *
. The Travelers Indemnity Company of Connecticut (25682) *
. Travelers Property Casualty Company of America (25674) *
. ... Constitution State Services, LLC
... The Premier Insurance Company of Massachusetts (12850) *
... TINDY RE Investments, Inc.
... TINDY Foreign, Inc.
.. TravCo Insurance Company (28188) *
. Travelers Commercial Casualty Company (40282) *
... The Travelers Home and Marine Insurance Company (27998) *
. The Travelers Lloyds Insurance Company (41262) *
. The Travelers Marine Corporation

Connecticut
Connecticut
Canada
Canada
Connecticut
Connecticut
Connecticut
Connecticut
Connecticut
Connecticut
Texas
Connecticut
Connecticut
Connecticut
Florida

New Jersey
New Jersey
Texas
Connecticut
Texas

United Kingdom
United Kingdom
United Kingdom
United Kingdom
Minnesota
Indiana
Delaware
Minnesota
Arizona
California
Minnesota
Minnesota
Minnesota
Towa
Minnesota
Connecticut
Connecticut
Connecticut
Connecticut
Connecticut
Connecticut
Massachusetts
Connecticut
Connecticut
Connecticut
Connecticut
Connecticut
Texas
California

06-6033504
06-1067463

06-1549972
06-0907370
06-0876835
06-1286266
06-1286268
06-1203698
75-1732040
06-1514468
06-0566050
06-0291290
59-3372141
22-3129711
22-3499393
75-6013587
56-1371361
75-6013697

41-0588627
35-0293730
75-1679830
41-1769846
86-0703220
86-0868106
41-1639286
31-1160863
41-6009967
41-0983992
94-6051964
06-1591454
06-0303275
58-6020487
06-0336212
36-2719165
06-1501229
04-3175569
06-1575463
20-4403403
35-1838077
95-3634110
35-1838079
76-0002592
94-0338230



saenentioriacn3t anroive. TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty.......
. Ocean marine.......
. Inland marine
. Financial guaranty.
11.1. Medical malpractice-occurrence...
11.2. Medical malpractice-claims made
12, BarthQUAKE........cvecvieeicce et
13. Group accident and health
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation.... . ..(207,975) | ....
17.1 Other liability-occurrence.. B IR . ..212,371
17.2 Other liability-Claims Made..........ccccoveuirieierrieeeee e
18.1 Products liability-occurrence
18.2 Products liability-claims made
19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability..............cccoevirereiricreriiese e
21. Auto physical damage......
22. Aircraft (all perils)...... ]
23. Fidelity.. 26,074,950
24. Surety............... ..202,224,615

N
S©OWmoO U~ WN

. Reinsurance-nonproportional assumed property...........coveennneenenenenns [eoveeereeneenee XXX e
31. Reinsurance-nonproportional assumed liability............ccccoocovvrvneninreinees [eevrreneirnees e XX
32. Reinsurance-nonproportional assumed financial lines. . |
33. Aggregate write-ins for other lines of business......... ...0

B4, TOMAIS. ..ottt entenens | sreseeneesrensanaees 316,266,700
DETAILS OF WRITE-INS
.0

. Sum. of remaining write-ins for Line 33 from overflow page
3399. Totals (Lines 3301 thru 3303 plus 3398) (Line 33)...........

oooo

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Quarter Year to Date Year to Date

. Allied lines....
. Farmowners multiple peril....
. Homeowners multiple Peril.........ccoieviiirereieesee e
. Commercial multiple peril.
. Mortgage guaranty.......
. Ocean marine.......
. Inland marine........
. Financial guaranty....................
11.1. Medical malpractiCe-0CCUITENCE. ........cceevrirrererereieree et
11.2. Medical malpractice-claims made
12. Earthquake
13. Group accident and health.............ccovrrveirrnrirnieeessse e
14. Credit accident and hgalth.............cc.ocueeeeveveirieeece e
15. Other accident and health
16. Workers' compensation.... .
17.1. Other liability-occurrence.. ....5,492
17.2. Other liability-claims made... . ...85,299,621
18.1. Products liability-occurrence. bt
18.2. Products liability-Claims Made..........cccreurrreiririeeirieereseeseisensinenenns | cevereeneessssssnsenesssesssesssesseesssssessernessQ | eoreinsinesmenssseeessssssessssese s
19.2 Private passenger auto liability............cccoevrereneennnerneennens | cereinenesnenenseeenessenessensenneenss0. | e
19.4 Commercial auto liability
21. Auto physical damage.........coeueerirerririiieereee e
22. AIrCraft (All PEFIS)......c..verererrierrereireeesseessese e sssss e ssesssnsseenns

_
OO WO, WN =

RN
© ©
w =

28,619,055

29,043,218
218,240,305

..189,646,336
..5,612,579

. Reinsurance-nonproportional assumed property.
31. Reinsurance-nonproportional assumed liability.
32. Reinsurance-nonproportional assumed financial lines
33. Aggregate write-ins for other lines of business.............cccceeeveiireeeieireieenen.

BA. TOtAIS ...ttt

. Sum. of remaining write-ins for Line 33 from overflow page.
3399. Totals (Lines 3301 thru 3303 plus 3398) (LiNe 33).......ccccvvrererirercrisirieinens

coooo

17
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sutementforvarch 31, 2007 otre. 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

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

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2007 2007 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2007 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2004 + Prior | oo 127,609 | .o, 246,678 | ...covcrrene. 374,288 | oo 20,841 | oo 2,111 235,295 350,312 | oo 8,249 | oo (9,272) [ oo (1,023)
2.2005 [ 41,001 | oo 196,341 | oo 237,342 | e 11,047 | oo 178 | o, 12,225 | v, 36,024 | oo (1 I 188,928 | ...ocovvrrnene. 224,952 | oo 6,070 | oo (VA1) I (164)
3. Subtotals
2005+ Prior | e 168,610 | .ooovvevreenen 443019 | .o 611,629 424223 575,264
4. 2006 | 63,371 | oo 326,697 | oo 390,068 | ...cooveririrns 37,693 | oo, 3,670 | oo 41,363 | oo 40,882 | oo (U I 313,265 | oo 354,147

5. Subtotals

2006 + Prior 929,412
6. 2007 [ .0, SO D00, S P 2.9, SO P P, O [ 2,392 | oo 2,392 | D0, N IR 9,343 | i 97,500 | .o, 106,843 | ..o 20,0, SO I .0, SO I XXX
7. Totals | 231,981 | oo, 769,716 | oovvvrerree 1,001,697 | covoevereerae 69,581 | oo 9,351 | e 78,932 | o, 191,924 | oo 9,343 | o 834,988 | ....ccouc... 1,036,254 | .oovevvereern 29,524 | oo (25,269) | ceovevvererererrine 4,255
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7

End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,

As Regards Line7 Line 7 Line 7

Policyholders | ...cccovcvene 1,127,901

| P 127 % (2. v, (3.3)% 3. oo 0.4 %

Col. 13, Line 7

Line 8

4 0.4 %




saenentioriacn3t anroive. TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Response

NO

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

NO

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

NO

Explanation:

Bar Code:

* 3119420074 90000O0O0T1T *
* 311 942007450000 O0 1 =
* 311942007 3650000 1 *

19



samentornann, 207ove. TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2304. Equities and deposits in pools and associations
2305. Suspense, undistributed payments |
2306. Other assets - Reliance aCqUISItION. ..o eresssseseiseesssesese s ssesssessessessees

2307. Other assets NONAAMILEA. ............ccvvveveeierereie ettt s ssssensenes | eebessesassnanes 4,214,480 | .....cooeveve 4,214,480 | oo 0
2397. Summary of remaining WIite-inS fOr LINE 23..........covviuiiiiiiiiieieiseissesee st seessssstessnas | sosssssesssnaas 1,065,766 | ........c......... 4214480 | ................ (3,148,714)

20




swtementforMarcn 31,207 othe 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

Sch. A-Part 2
NONE

Sch. A-Part 3
NONE

Sch. B-Part 1
NONE

Sch. B-Part 2
NONE

Sch. BA-Part 1
NONE

Sch. BA-Part 2
NONE

EO1, E02, EO3



saenentiriacnsr, o7 ove TRAVELERS CASUALTY AND SURETY COMPANY OF AMERICA
SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
3 4 5 6

v03

1 2 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market

Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - States, Territories and Possessions

13062T G5 7|CALIFORNIA GENERAL OBLIG 5.000 2021 08........cccecvereerererrierrrereseriesssesessnens MERRILL LYNCH CAPITAL MARKETS.......ooiiieieieeteiesisee e eesaesissaens | cesvessessssssssssssesssssssssessnns | stsssssesssssaeses 9,625,500 | ..coocovvererrnnn. 9,000,000

341535 X6 4|FLORIDA STATEBD OF ED G 4.500 2026 06...... MERRILL LYNCH CAPITAL MARKETS.. - ...5,118,700 | ...

68608K BF 4|OREGON GO ST BRD HIGHER 4.500 2027 08... CITIGROUP GLOBAL MARKETS........ e ...6,301,928 | ...

68608K CA 4|OREGON GO ST BRD HIGHER 4.500 2024 08... CITIGROUP GLOBAL MARKETS... ...1,856,000 | ...

68608K CC 0|OREGON GO ST BRD HIGHER 4.500 2026 08... CITIGROUP GLOBAL MARKETS ..2,705,965 | ...
1799999. Total - BONAS - StAtS, TOIItOMIES & POSSESSIONS. ... e ruurruireerssrssirsessssssessessesssessessessssssessessssssessassssssessessansssssessensssssessass  oesessanssessessonssessessassanssesessanssessessenssnsessessanssessentenssessestensanssessesbanb et sent st st nnsens 25,608,092
Bonds - Political Subdivisions of States

101547 SN 8|BOULDER VALLEY SD #2 GO 4.500 2026 12.........ccevemrrrerierirseirserssesssssssssssssinnis | avsssssnnses | arvend 02/27/2007...... MERRILL LYNCH CAPITAL MARKETS.......oververeereretneeseessesesseenssnsenns 6,960,637

101547 SP 3|BOULDER VALLEY SD#2 GO 4.500 2027 12..... 02/27/2007...... MERRILL LYNCH CAPITAL MARKETS.. - ..7,242,260 | ...

132285 C8 8|CAMBRIDGE GO LTD REF S20 5.000 2014 08.... 03/08/2007...... A G EDWARDS & SONS..........ccooon... e ..2,619,651 | ...

132285 C9 6|CAMBRIDGE GO LTD REF S20 5.000 2015 08.... I 03/08/2007...... A G EDWARDS & SONS e ...2,087,816 | ...

132285 D3 8|CAMBRIDGE GO LTD REF S20 5.000 2017 08.........cccoerurerrererieeererereesiseiesesssesens | soveveereenes | evvenee 03/08/2007...... A G EDWARDS & SONS........oooieeicieieese ettt sanaas 2,406,834 | ....ccovvrernee. 2,170,000

132285 D4 6|CAMBRIDGE GO LTD REF S20 5.000 2018 08.........cccoevueerererreeierereesiseiesesesesens | sonerveseenes | eoreree 03/08/2007...... A G EDWARDS & SONS........ooieiicieieeiseiesests et sssssassias 1,104,780 | ...ccoovvrernne. 1,000,000

145628 PQ 0|CARROLLTON FMRS BRH ISD 4.500 2020 02.... 02/21/2007...... RBC DAIN RAUSCHER INC... ..2,304,000 | ...coeerirrnnes 2,250,000 |....

145628 PS 6|CARROLLTON FMRS BRH ISD 5.000 2022 02.... 02/21/2007...... RBC DAIN RAUSCHER INC... . [ 1,540,000

145628 PT 4|CARROLLTON FMRS BRH ISD 5.000 2023 02.... 02/21/2007...... RBC DAIN RAUSCHER INC......ooveisriceisetessssssisesesiessssessssssssssssnes | vssessessssssessssssssssssesessnns | svessesssssessenss 1,188,730 | vvvevreviesennnn. 1,620,000

145628 PU 1|CARROLLTON FMRS BRH ISD 5.000 2024 02.... 02/21/2007...... RBC DAIN RAUSCHER INC......ooevieirrieinesnisississisesesssssssssssssssssssssnnes | cvsssessessssssesssssesssessessensens | sonsssensnessensenss 1,820,309 | vvvevieirerennn. 1,700,000

145628 PV 9|CARROLLTON FMRS BRH ISD 5.000 2025 02.... 02/21/2007...... RBC DAIN RAUSCHER INC......ooeirrrrieineissieisssissisessssessssssssssssssssessnnes | cvsssessessssssesssssssssessesessens | svnsssssnessensenes 1,913,671 [ i, 1,790,000

145628 PW 7|CARROLLTON FMRS BRH ISD 5.000 2026 02.... 02/21/2007...... RBC DAIN RAUSCHER INC.......c.ovvrrierieeiieciesissississsisssssssssssssssssnsenns | ovsssssssssssssssssssssssssssssssinns | eosseessenssnnssnnsn2y006,750 | vovoevirerierinnns 1,880,000

145628 PX 5|CARROLLTON FMRS BRH ISD 5.000 2027 02.... 02/21/2007...... RBC DAIN RAUSCHER INC.......c.ovvrrierieeiecissiesississssisssssssssssssssssssinns | ovsssssssssssssssssssssssssssssssiens | eossensssnsssnssensidy 104,856 | vovoevireviieiinnns 1,975,000

26371G LS 7|DUBLIN CITY SCH DIST GO 4.500 2017 12.... 03/13/2007...... FIFTH THIRD SECURITIES.......c.ovvniirieneieeiesieeisesisesisssssssssesssssssssnnes | sromsssssssssnsssssssssssesssensses | sonsssnsssnsnnnennn 2482,814 | i, 2,330,000

26371G LT 5|DUBLIN CITY SCH DIST GO 4.500 2018 12.... 03/13/2007...... FIFTH THIRD SECURITIES.........osiriiieeeieeieeieeiieeisesisssissesssesssssssssnees | srssssnssnsssssssesssesssenssensss | sonsssnssnssnnenns 1,980,215 | i, 1,500,000

26371G LU 2|DUBLIN CITY SCH DIST GO 4.500 2019 12.... 03/13/2007...... FIFTH THIRD SECURITIES.........oviriiniineineieeieeiinsisesissssssssssesssssssesnees | wrvssssssesssssssssesssesssensis | sonsssnsssnsssnnnns 1,040,850 | ovivoivrniinnnn. 1,000,000 | ....

26951P ED 6|EAGLE CO SCH DIST GO #50 5.000 2023 12.. 01/04/2007...... GEORGE K BAUM & CO.....coocviitetceereeseeesestsesesesssssssssssessssssssesans | sossessssssssssssssssssssssssessens | svessessenseereensiy 320,480 | vivvvcieiinn. 4,000,000 |....

26951P EF 1|EAGLE CO SCH DIST GO #50 5.000 2025 12...... 01/04/2007...... GEORGE K BAUM & CO.....oocviircreiereeseesesssiesesisssssssssessssssssesans | cossessessssssssssssssssssssssessnns | cvesseessnseessenss [3169,907 | iiviiiieiinn. 6,650,000 |....

26951P EG 9|EAGLE CO SCH DIST GO #50 5.000 2026 12...... 01/05/2007...... GEORGE KBAUM & CO........cccevrerrnnee .

349460 R7 2|FORT WORTH ISD GO REF S2 4.250 2020 02 .. 12/19/2006...... J P MORGAN CHASE SECURITIES INC........covvrerseicieriesiseissesssieiiens | eervesessesssesesssssssssesssssenss | ovesvesesssssessessssssessessensQ | vevvssiessiesessesssesensnns

667027 ZZ 2|NORTHSIDE ISD GO REF S20 5.000 2024 08............cccovrrrurerernnreireriesisessessesessnns | erveessesiens | vevens 03/08/2007...... J P MORGAN CHASE SECURITIES INC........coevververrerieresseiesesssnesiens | eeveressssssssessssssssesssssenss | ooesvessennennnssnn 9,398,963 | ovvnivniiiiininns

930863 H4 0|WAKE CO GENERAL OBLIGATI 4.500 2025 03..........ccoooerurererierrerersesessiessensessenes | evsseesesiens | vevens 02/22/2007...... CITIGROUP GLOBAL MARKETS........c.covriuerinrinnieiesinsseesessesssssessesssnsanes

969073 HN 8|WILL CO COMM HIGH SD #21 5.000 2016 01.......covvveerererirrirerrnsissiessssssssesssssenens | evsseesesens | vevens 01/10/2007...... HUTCHINSON SHOCKEY ERLEY & CO

969073 HS 7|WILL CO COMM HIGH SD #21 5.000 2020 01.. ...01/10/2007...... HUTCHINSON SHOCKEY ERLEY & CO
2499999, Total - BONAS = POIHCAI SUDTIVISION. ........cviviitiiiesctitei sttt sttt sttt ee sttt st esse b s sessebsessessssesssssesessessesntes | s4esssssssossessssassssessessssassessesansessessesansessesses et ess s et ee b et bt ensesset et sntenses et ensessetanes
Bonds - Special Revenue and Special A ent

751100 EH 7 |RALEIGH COMB ENTERPRISE 5.000 2021 03.........cviurvrrireeeniesieneeesesesssenssens | eeessssnes | eeeens 01/09/2007...... RBC DAIN RAUSCHER INC.......ooveeececeeceetceeeseeeteevesesiesessssssssessassans | ersessssssssssssssssssssssssansanns | soessssessssssnses 3,041,945

751100 EJ 3|RALEIGH COMB ENTERPRISE 5.000 2022 03... SV DRV 01/09/2007...... RBC DAIN RAUSCHER INC... ...5,486,817 | ...

751100 EK 0|RALEIGH COMB ENTERPRISE 5.000 2023 03........cooevvevereeeirereeeereeisesiesssesiesiens | evveeiserens | eeveend 01/09/2007...... RBC DAIN RAUSCHER INC... ..5,532,603 | ... ,135,

836753 FH 1|SOUTH BROWARD HOSP DIST 5.625 2032 05 .. ...03/28/2007...... RBC DAIN RAUSCHERINC... ...5,483,800 |... ..
3199999. Total - Bonds - SPECial REVENUE & SPECIAI ASSESSIMENES. ......ruvuersiiitiseeresietetsessesseesssassessessssessessssessessesssssssessessssasses | s1esssssssessessssassessessesessessessssassessessssassessesassessessessssessessesassassessnsessessessnsassassessssassessessnsessassessnsssessnsnsassessnsan 19,545,165 | .........e....... 18,035,000 | ..ooovirvrriirinnes
Bonds - Public Utilities

010392 EW 4|ALABAMA POWER CO 5.550 2017 02......cuiveiseicisesesissiessesisssesssesnssssniens | areessinianes [.......01/30/2007...... [CITIGROUP GLOBAL MARKETS.........cooossoooeovvvssssesssssssseseeeesssssssssssssssssnses | osseseeesssssssessssssssssnseeesesss | sveeessssssssesssnns 2,989,800 |...coovrrernnnnn. 3,000,000 | ..vvoeierericieierenieian 0 [1FE...ccooiiiernnn
3899999. TOtAl = BONGS = PUDIC ULIIES. ...ttt ev1eveessissseseesssssessessssssssessesssseessessssssesasssssssssessessess st st asssessessassaessessassanssessessansanss | fasssessessassanssessessanssessessansaessessensonssessessonsoessessansaesseeestoesaesesEeesaeE et eesen R s st st s st en st st st st s ansentnsents | sbsesssssansasssases 2,989,800 |...coovirarinnns 3,000,000 | ..ovoeeererinieiersnienan 0 | XXX e
Bonds - Industrial and Miscellaneous

013817 AL 5|ALCOAINC 5.550 2017 02......cuoivrrirerrcrieriesissssssssssssesssssssssssssssesssenss | svsesssansss | arsed 01/23/2007...... J P MORGAN CHASE SECURITIES INC

02209S AA 1|ALTRIA GROUP INC 7.000 2013 11..cooeesieiesieesesssessessssssssssessssssssenes | ersensnnses | eeved 02/28/2007...... BNP PARIBAS........cooovevereriereseerninne

06050T KN 1|BANK OF AMERICA CORP  5.300 2017 03... o e [ 03/08/2007...... BANC OF AMERICA SECURITIES LLC..

115637 AH 3|BROWN-FORMAN 5.200 2012 04..... I ISR IO 03/28/2007...... BANC OF AMERICA SECURITIES LLC......

22160K AC 9|COSTCO COMPANIES 5.500 2017 03.. o e [ 02/13/2007...... J P MORGAN CHASE SECURITIES INC

278058 DC 3|EATON CORP 5.300 2017 03...... .. CITIGROUP GLOBAL MARKETS........

532457 BB 3|ELILILLY 5.200 2017 03....ooeeveereeerereseeteee ettt DEUTSCHE BANC ALEX BROWN.........ccooiveiieieieeee et

313598 BJ 8|FNR2001-6 ZCMO 6.000 20371 03.....oovivecierisereie s DIRECT WITH COMPANY .....oovtiriierieeiie s ssssessssssesssssssens

36962G 2G 8|GENERAL ELECTRIC CAPITAL 5.400 2017 02 GOLDMAN SACHS & CO...

38141G EU 4|GOLDMAN SACHS GROUP  5.625 2017 01.....ooovirereicireeiessese s senins GOLDMAN SACHS & CO....ovvverricieisiesiss s sses s
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sutementforvarch 31, 2007 otre. 1 RAVELERS CASUALTY AND SURETY COMPANY OF AMERICA

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
428236 AM 5|HEWLETT-PACKARD CO 5400 2017 03.......evuerrerrererereresieeieeie s seessesssians J P MORGAN CHASE SECURITIES INC........oouiiereieerereeseesesiseieiiens | eerveiesiesissiesesssssssesienss | corvsssesssssnsans 1,993,880 | ...ccoeeverrnnnee 2,000,000
460690 AV 2|INTERPUBLIC GROUP 6.250 2014 11... MORGAN STANLEY DEAN WITTER.......c.oeoiireieeeseteieeseteeise s siesans | cenvessssssssssssssesssssssssessnns | sesssssasssssaenes 2,872,500 |. 3,000,000
48121C JN 7|JP MORGAN CHASE 5.8752016 06........ J P MORGAN CHASE SECURITIES INC.. ....1,033,630 |. ...1,000,000
617446 C2 3|MORGAN STANLEY DEAN WITT 5.450 2017 01.. MORGAN STANLEY DEAN WITTER. ....1,993,600 |. ...2,000,000
693476 BB 8|PNC FUNDING CORP 5.625 2017 02........ GOLDMAN SACHS & CO.............. ...1,990,980 |. ...2,000,000
931142 CG 6|WAL-MART STORES 5.3752017 04.... LEHMAN BROTHERS.........ccccocurrnnee. ...2,988,780 |. ...3,000,000
00687A A@ 6|ADIDAS-SALOMON AG 5.250 2011 01.. TRAVELERS CASUALTY AND SURETY.. e ....7,000,000 |. ...7,000,000
007924 AF 0|AEGON NV 4.750 2013 06.......cocvereererriererriree s BANC OF AMERICA SECURITIES LLC.......oeveveeecetereeeeeiseeieiveveiies | eveveeiessssssssssssssesesssssenes | cveesissessesssnns 1,258,764 1,300,000
X0940# AA 1|CARGOTEC 5.440 2014 02 TRAVELERS CAS INS. OF AMERICA........cooooieicesieciseeeeieeeeiessisis | cevesissessesesessssssesssssnees | sessessssssssesinsns 8,000,000 8,000,000
298785 EA 0|EUROPEAN INVESTMENT BANK 4.875 2017 01. GOLDMAN SACHS & CO.......cceevernee ...1,000,000
L7919* AB 8|RELUXCO INTERNATIONAL SA 5.610 2017 03... J P MORGAN CHASE SECURITIES INC.. e ,000, . ...4,000,000
81180R AD 4|SEAGATE TECHNOLOGY  6.3752011 10....ccorverrrenrinrircreeens MORGAN STANLEY DEAN WITTER........coiiniiinriiriinniineieneissseesssessssnes | sesssnssssssssssssssssssssssssssnss | sesesssssssssssnnes 1,005,000 1,000,000
03061N JB 6|AMCAR 2005-1B 4,480 2009 ..ot WACHOVIA SECURITIES INC.....ocvuiiieiercteie ettt sisssesssssiens | evtesssessssssssssessesssssssesss. | ossessesssssassans 4,126,332 4,150,000
361849 QD 7|GMACC 2001-C1 A1 5.988 2034 04.. GREENWICH CAPITAL......... 1,207,125 |. 1,207,597
92977F AB 8|WAOT 2006-A A2 5.410 2009 04..... WACHOVIA SECURITIES INC....oooiiricieetecieites e siesissiesssssssesssaens | sevsssssssssssssesssssssssessssssnss | osssessssssssessssns 194,000 .
92977F AB 8|WAOT 2006-A A2 5.410 2009 04..... WACHOVIA SECURITIES INC.. ..1,260,845
4599999. Total - BONAS - INAUSHTIAL & IMISCEIANEOUS. ... cv. et seersetstitserssiseessseseeesessseessessssessessessessssessessessssessessessssessesessssessessessnses  s1essssessessessssossessessssessessessesesseesesassossessesaeses et onsessesseeseseetee s aeE e s st s At en st ne s st es bt enben s st ansensessnts | oesssansessesanes 59,188,463
6099997. TOtAI = BONGS = PAIE 3.ttt ettt ess st et ss st s s s ess st ses e s es8 s ee 888 ee 8428888428 ee 88 eeEee 8 e e e entee8ses e 4e48eesenEessessensanssesseesoessee s e s enE oo e e e EoeE oA s eeE o0t 42 e s e et o0 8 eE s EeeE e A s ee b e A s st st et en b et et st et en b s s st ensententas | drn ....211,837,031 ..
6099999. T0tAI = BONGS. ...t ettt et ert e ees et st s st st ee s et ess s es 8o e s o8 E e et ee8 e o888 R f o8 R R e R e R A s E et e s eeRteesentans | e41esEeesesiessestisssesiestassiesiestestissiestestossiesiestessiesiestestssesiestessissiesiesiessiesiessestissiesiessessiesiestessassiesossonsiesiostons | esessassesias 211,837,031
Preferred Stocks - Banks, Trust and Insurance Companies
564759 QB 7 |MANUFACTURERS & TRADERS 5.829%........cceiiisrriiisieescsssiesssissssssssssssssssnnss | avesnssnaas [ 12/29/2006
6299999 Total - Preferred Stocks - Banks, Trust & Ins. Cos
6599997. Total - Preferred Stocks - Part 3
6599999. Total - Preferred Stocks........cccccnnenes
7399999. Total - Preferred and Common Stocks
7499999, Total - Bonds, Preferred and COMMON STOCKS...........cc.iuiuiuiieeieiiieieies sttt sttt sssesse st ssbessesssss ebsssssssssesssssssessessssass et e s st et s ss e s e s st ess s et e s se s et eeses s s st e s s s s et s st es bbbt a s bs ettt b bt s b s st es

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
36202D 6D 8|GNMA Il PASS #00003568 5.000.............. ..|.03/20/2007 | PAID ON PRINCIPAL 89,700 89,700 86,126 86,210 0 3,490 0 3,490 0 89,700 0 0 (V1 I 737 [06/20/2034 | 1..........
36216X AK 7|GNMA PASS TH #00177410 9.000........... ..|.03/15/2007 | PAID ON PRINCIPAL 314 314 336 332 0 (17) 0 7 0 314 0 0 0 5 [01/15/2020 | 1..........
36217X MB 3| GNMA PASS TH #00206554 9.000 .|.03/15/2007 | PAID ON PRINCIPAL 313 313 334 331 0 (18) 0 (18) 0 313 0 0 0 5 [09/15/2020 | 1..........
36219P M7 7|GNMA PASS TH #00255182 9.000. ...|.03/15/2007 | PAID ON PRINCIPAL 76 76 81 80 0 3) 0 (3) 0 76 0 0 0 1103/15/2020 | 1..
36220H BL 3| GNMA PASS TH #00278243 9.000. ...|.03/15/2007 | PAID ON PRINCIPAL 381 381 406 402 0 (21) 0 (21) 0 381 0 0 0 6 |02/15/2020 | 1..
36220R QG 6| GNMA PASS TH #00285855 9.000. ...|.03/15/2007 | PAID ON PRINCIPAL 112 112 119 120 0 9) 0 9) 0 112 0 0 0 2 06/15/2020 | 1..
36220S P8 3| GNMA PASS TH #00286747 9.000........... ..|.01/15/2007 | PAID ON PRINCIPAL 17,076 17,076 18,222 18,082 (U I (1,008) | +vooovverneeens (V1 I (1,008) 0 17,076 0 0 (V1N I 128 |03/15/2020 | 1..........
36220S 4X 1|GNMA PASS TH #00287138 9.000........... ..|.03/15/2007 | PAID ON PRINCIPAL 20 20 21 21 0 (1) 0 (1) 0 20 0 0 0 0 {02/15/2020 | 1..........
36220U 5V 9| GNMA PASS TH #00288960 9.000. ...|.03/15/2007 | PAID ON PRINCIPAL 143 143 152 152 0 9) 0 9) 0 143 0 0 0 2 103/15/2020 | 1..
36220V FQ 7|GNMA PASS TH #00289175 9.000........... ..|.03/15/2007 | PAID ON PRINCIPAL 361 361 385 377 0 (17) 0 (17) 0 361 0 0 0 5 105/15/2020 | 1..........
36220X K7 9|GNMA PASS TH #00291118 9.000........... ..|.03/15/2007 | PAID ON PRINCIPAL 99 99 106 106 0 (7) 0 (7) 0 99 0 0 0 1 {07/15/2020 | 1.........
362205 NF 9|GNMA PASS TH #00297490 9.000. ...|.03/15/2007 | PAID ON PRINCIPAL 154 154 164 162 0 (8) 0 (8) 0 154 0 0 0 2 |11/15/2020
36223B M4 9| GNMA PASS TH #00302879 9.000 ...|.03/15/2007 | PAID ON PRINCIPAL 160 160 171 169 0 (9) 0 (9) 0 160 0 0 0 2 |04/15/2021
36223D VN 3|GNMA PASS TH #00304921 9.000 ...|.03/15/2007 | PAID ON PRINCIPAL 126 126 135 133 0 7 0 (7) 0 126 0 0 0 2 |03/15/2021
36223N VQ 4 |GNMA PASS TH #00313023 9.000. ...|.03/15/2007 | PAID ON PRINCIPAL 75 75 80 79 0 (4) 0 (4) 0 75 0 0 0 1 09/15/2021
36223R CZ 6|GNMA PASS TH #00315188 9.000. ...|.03/15/2007 | PAID ON PRINCIPAL 476 476 507 503 0 (28) 0 (28) 0 476 0 0 0 7 |06/15/2022
36223T VY 4|GNMA PASS TH #00317531 9.000. ...|.03/15/2007 | PAID ON PRINCIPAL 5,285 5,285 5,640 5,592 0 (307) 0 (307) 0 5,285 0 0 (VN O 118 | 01/15/2022
36203X GY 6|GNMA PASS TH #00362115 9.000........... ..|.03/15/2007 | PAID ON PRINCIPAL 19,024 19,024 20,301 20,342 (0 I (RCHLS) (V] I (1,319) 0 19,024 0 0 0 285 | 11/15/2023
36204T Q4 9|GNMA PASS TH #00379475 9.000........... ..|.03/15/2007 | PAID ON PRINCIPAL 119 119 127 126 0 7 0 (7) 0 119 0 0 0 2 |07/15/2024 | 1..........
36205G 4M 0| GNMA PASS TH #00390628 9.000. ...|.03/15/2007 | PAID ON PRINCIPAL 119 119 127 127 0 (8) 0 (8) 0 119 0 0 0 2 |07/15/2024 | 1..
36290S WE 7| GNMA PASS TH #00616345 4.500........... .1.03/15/2007 | PAID ON PRINCIPAL 190,810 | ovvvvvrnnee 190,810 | wovvvvvernee 191,138 191,098 0 (288) 0 (288) 0 190,810 0 0 0| 1,512 [04/15/2019 | 1..........
36291F 3W 6| GNMA PASS TH #00627313 4.500........... .1.03/15/2007 | PAID ON PRINCIPAL 261,331 | oo, 261,331 261,711 0 (380) 0 (380) 0 261,331 0 0 0 2,243 |06/15/2019 | 1..........
0399999. Total - Bonds - U.S. Government. 586,272 | ....ccooeens 586,272 586,256 0 16 0 16 0 586,272 0 0 0 [ 5,069 | ... XXX..... | XXX...
Bonds - Political Subdivisions of States
448492 DU 9|HUTTO ISD GO REF 897 ( 5.625............. |...|.02/01/2007 |REDEEMED .......... 4,385,000 | .......... 4,385,000 | .......... 4,560,882 .4,386,622 | ..oooooreinnn0 | eiernnnd(1,622) | 0 | eeennd(1,622) | o0 | s 4,385,000 0 0 [...123,328 |02/01/2016 | 1FE......
2499999. Total - BONdS - Political SUDAIVISIONS. ... ..ucuuiiieiiriisissisisssis sttt sttt | cnsssanees 4,385,000 | .......... 4,385,000 | .......... 4,560,882 .4,386,622 | ..oooovrreirnn0 [ erneed(1,622) | vvvciiinnnnd0 | ereennd(1,622) | o0 [ s 4,385,000 0 01]..123328 |..... XXX..... | .XXX...
Bonds - Special Revenue and Special Assessment
57583R FZ 3|MASSACHUSETTS DEV FIN 3.830......... ...|.01/03/2007 | GOLDMAN SACHS & CO........ | ccosveeermreerrmrreernneeins | ceveeens 11,175,000 | ........ 11,175,000 | ........ 11,174,106 | ........ 11,175,000 0 0 0 0 (VR — 11,175,000 0 0 0 .. 37,321 [07/15/2036 | 1..........
709223 RE 3|PENNSYLVANIA TPK COMMN 3.920...... ...|.01/03/2007 | PNC BANK CORP.......cooommrrerres [ ormmeermreeimnneiinnneins | crveeens 21,705,000 | ......... 21,705,000 | ........ 21,703,915 | ........ 21,705,000 0 0 0 0 (VIR I 21,705,000 0 0 0. 73,946 [12/01/2022 | 1..........
709222 BW 2| PENNSYLVANIA TPK COMMN 3.920...... ...|:01/03/2007 | PNC BANK CORP.......cccomsrrerns [ eorrmrermeeernnneennneenns | crveeens 12,810,000 | ........ 12,810,000 | ........ 12,809,360 | ........ 12,810,000 0 0 0 0 (VR — 12,810,000 0 0 0 ... 26,799 [07/15/2041 | 1..........
709235 KX 2|PENNSYLVANIA UNIVERSIT 3.920 ...|.01/03/2007 | PNC BANK CORP.. .17,000,000 | ........17,000,000 6,999,150 17,000,000 0 0 0 0 0 |.....17,000,000 0 0 0 ... 57,916 |04/01/2031
783186 HH 5|RUTGERS ST UNIVERSITY 3.900.......... ...|.01/02/2007 | J P MORGAN CHASE SECURI] .......cvvvverrrririrrrins | cereeens 44,450,000 | ........ 44,450,000 | ........ 44,448222 | ....... 44,450,000 0 0 0 0 0 [ 44,450,000 0 0 01...138,611 | 05/01/2018
31296R CX 4|FHLMC GOLD PASSTHRU ..|.03/15/2007 | PAID ON PRINCIPAL 386,354 | ............. 386,354 | ....cooeeeen. 385,146 385,162 0 0 386,354 0 0 0 | 2,420 | 12/15/2033
31292G GN 0|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 73 73 71 71 0 0 73 0 0 0 1101/15/2023
31292H SQ 8|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 54,213 54,213 55,465 56,526 0 : , 0 54,213 0 0 0 536 | 11/15/2032
31292H ZM 9| FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 860,696 858,118 0 2,578 0 2,578 0 860,696 0 0 0| 7,069 | 10/15/2033
31292H 4J 0|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 345,620 | ............. 345,620 334,806 0| v 10,814 | ool (] IO 10,814 0 345,620 0 0 (] I 3,135 |12/15/2033
31293W LD 0|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 5,480 5,480 6,347 0 (867) 0 (867) 0 5,480 0 0 0 36 |09/15/2029 | 1..........
31298P VR 8|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 213 213 269 0 (55) 0 (55) 0 213 0 0 0 2 |06/15/2031 | 1..
31298Q SR 0|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 7 71 80 0 (8) 0 (8) 0 7 0 0 0 1107/15/2031 | 1..........
31288A ML 6|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 335 335 389 0 (54) 0 (54) 0 335 0 0 0 4 110/15/2032 | 1..........
31288B 3C 5|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 86,585 86,585 88,584 90,594 (I I (4,009) | +eooovrernenns (1 I (4,009) 0 86,585 0 0 0 936 | 11/15/2032 | 1..
31288H H6 0|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 373 373 381 396 0 (23) 0 (23) 0 373 0 0 0 4 103/15/2033 | 1..
31335G BZ 7|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 718 718 700 704 0 14 0 14 0 718 0 0 0 7 109/15/2023 | 1..
313956 LB 8|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 2,747 2,747 2,748 2,742 0 5 0 5 0 2,747 0 0 0 36 |05/15/2012 | 1..........
313956 LG 7|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 2,987 2,987 2,989 2,984 0 3 0 3 0 2,987 0 0 0 40 [05/15/2012 | 1..........
313956 LH 5|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 290 290 291 290 0 0 0 0 0 290 0 0 0 4 105/15/2012 | 1..
313956 LT 9|FHLMC GOLD PASSTHRU .|.03/15/2007 | PAID ON PRINCIPAL 68 68 68 68 0 0 0 0 0 68 0 0 0 1105/15/2012 | 1..........
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313981 BL 5|FHLMC GOLD PASSTHRU .1.03/15/2007 | PAID ON PRINCIPAL 96 96 93 94 0 2 0 2 0 96 0 0 0 1109/15/2023 | 1..........
313982 VA 5|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 440 440 427 430 0 10 0 10 0 440 0 0 0 5 [10/15/2023 | 1..
31294) G4 4 |FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 6,322 6,322 6,018 6,261 0 61 0 61 0 6,322 0 0 0 06/15/2008 | 1.........
31357M VA 0|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 1,831 1,831 1,743 1,814 0 18 0 18 0 1,831 0 0 0 06/15/2008 | 1..........
31283H WZ 4|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 480,215 496,510 (01 I— (16,295) | ..eoovvernens (] I (16,295) 0 480,215 0 0 0 04/15/2033 | 1..
3128LX DE 7|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 220,214 220,214 196,796 0 23,419 23,419 0 220,214 0 0 0 05/15/2034 | 1..
31281A MV 1|FHLMC GOLD PASSTHRU ...|.03/15/2007 | PAID ON PRINCIPAL 90,934 90,934 82,065 0 8,869 0 8,869 0 90,934 0 0 0 11/15/2026 | 1..
31283Y 4Z 8|FHLMC GOLD PASSTHRU 6. ...|.03/15/2007 | PAID ON PRINCIPAL 1,663 1,663 1,657 1,658 0 5 0 5 0 1,663 0 0 0 05/15/2028 | 1..........
31371K D9 9|FNMA PASS TH #00254028 6.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 129,370 | oovvvvvrnnee 129,370 | ovvvvrerne 132,099 132,725 (V0 I (3,354) | wvooorrirnnns (V1 I (3,354) 0 129,370 0 0 0 09/25/2031 | 1.........
31371K EJ 6|FNMA PASS TH #00254037 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 48,712 48,712 48,560 48,565 0 147 0 147 0 48,712 0 0 0 10/25/2016 | 1..
31371L EZ 8|FNMA PASS TH #00254952 4.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 156,691 | ..ovvvvrneee 156,691 | ..oovvrvernee 157,034 156,920 0 (229) 0 (229) 0 156,691 0 0 0 11/25/2018 | 1..........
31374 ZW 4| FNMA PASS TH #00315857 7.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 39 39 40 40 0 (0) 0 (0) 0 39 0 0 0 02/25/2023 | 1..........
31376K B2 1|FNMA PASS TH #00357457 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 360,887 | ...ccouc... 360,887 | ..cccovvene 360,099 360,149 0 738 0 738 0 360,887 0 0 0 11/25/2033
31378Q DF 5|FNMA PASS TH #00405202 6.000.. ...|.03/25/2007 | PAID ON PRINCIPAL 31,056 31,056 29,964 30,162 0 894 0 894 0 31,056 0 0 0 03/25/2028
31378R S5 9|FNMA PASS TH #00406540 6.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 114 114 114 114 0 (0) 0 (0) 0 114 0 0 0 1 1212512027
31379K RZ 8|FNMA PASS TH #00421804 6.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 11,976 11,976 11,914 11,916 0 60 0 60 0 11,976 0 0 (V1 I 133 | 04/25/2028
31383L VW 2| FNMA PASS TH #00506529 6.000.. ...|.03/25/2007 | PAID ON PRINCIPAL 697 697 645 646 0 51 0 51 0 697 0 0 0 7 |07/25/2029
31384V L7 5|FNMA PASS TH #00535050 7.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 32,047 32,047 33,499 35,426 (I R (T4 N — (V1 I (3,379) 0 32,047 0 0 0 399 [12/25/2029
31385 NQ 7 |FNMA PASS TH #00545899 5.500.. ...|:03/25/2007 | PAID ON PRINCIPAL 32,363 32,363 33,136 33,327 0 (964) 0 (964) 0 32,363 0 0 0 280 [09/25/2017
31386T G8 2|FNMA PASS TH #00572723 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 102,548 | .oovvveennee 102,548 | ..oovvvvennee 102,243 102,274 0 274 0 274 0 102,548 0 0 0 938 [03/25/2016 | 1..........
31386X B2 1|FNMA PASS TH #00576157 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 67,341 67,341 67,141 67,164 0 177 0 177 0 67,341 0 0 0 616 |03/25/2016 | 1..
31386Y B2 9|FNMA PASS TH #00577057 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 8,819 8,819 8,791 8,793 0 26 0 26 0 8,819 0 0 0 82 |04/25/2016 | 1..........
31387A 6L 4|FNMA PASS TH #00578775 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 7,777 7,777 7,753 7,755 0 22 0 22 0 7,777 0 0 0 51 |05/25/2016 | 1..........
31387D VL 0|FNMA PASS TH #00581219 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 4,831 4,831 4,816 4,817 0 14 0 14 0 4,831 0 0 0 44 105/25/2016 | 1..
31387H 7K 0|FNMA PASS TH #00585098 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 7,135 7,135 7,113 7,113 0 22 0 22 0 7,135 0 0 0 67 [06/25/2016 | 1..
31387Q 4F 4|FNMA PASS TH #00591322 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 6,405 6,405 6,385 6,387 0 18 0 18 0 6,405 0 0 0 47 [07/25/2016 | 1..
31387W 2L 0|FNMA PASS TH #00596679 6.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 126,298 | ..oovvvvonne 126,298 | ..coovvvennee 129,297 130,420 (V1 I (4122) | oo (V1 I (4,122) 0 126,298 0 0 (] I 1,459 [09/25/2031 | 1..........
31387W 2P 1|FNMA PASS TH #00596682 6.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 324,182 | .. 324182 | ... 331,021 332,628 (0 I (8,445) | ..oorrrvend (V1 I (8,445) 0 324,182 0 0 0 2,391 {10/25/2031 | 1..........
31387Y X2 4|FNMA PASS TH #00598397 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 7,614 7,614 7,590 7,591 0 23 0 23 0 7,614 0 0 0 71 107/25/2016 | 1..
31388A K6 0|FNMA PASS TH #00598917 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 1,383 1,383 1,379 1,379 0 4 0 4 0 1,383 0 0 0 13 {10/25/2016 | 1..........
31388D 6W 3| FNMA PASS TH #00602185 5.500.. ...|:03/25/2007 | PAID ON PRINCIPAL 75,142 75,142 74,907 74,923 0 219 0 219 0 75,142 0 0 (/1N I 498 |10/25/2016 | 1..........
31388E ND 4|FNMA PASS TH #00602588 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 11,988 11,988 11,950 11,950 0 38 0 38 0 11,988 0 0 (V1N I 110 | 08/25/2016
31388E NH 5|FNMA PASS TH #00602592 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 57,809 57,809 57,629 57,629 0 181 0 181 0 57,809 0 0 0 529 |09/25/2016
31388E NM 4| FNMA PASS TH #00602596 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 13,391 13,391 13,349 13,348 0 43 0 43 0 13,391 0 0 (V1N I 123 | 09/25/2016
31388E TA 4|FNMA PASS TH #00602745 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 5,107 5,107 5,091 5,092 0 15 0 15 0 5,107 0 0 0 46 |08/25/2016
31388J JU 0|FNMA PASS TH #00606075 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 23,666 23,666 23,592 23,598 0 68 0 68 0 23,666 0 0 (V1N I 129 | 10/25/2016
31388P PY 1|FNMA PASS TH #00610739 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 206,515 | ..cooovrrnee 206,515 | ..corvrenen 205,869 205,921 0 594 0 594 0 206,515 0 0 0 2,211 {10/25/2016
31388P XP 1 |FNMA PASS TH #00610986 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 8,970 8,970 8,942 8,944 0 27 0 27 0 8,970 0 0 0 83 [10/25/2016
31390K RG 5|FNMA PASS TH #00648587 7.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 1,050 1,050 1,097 1,161 0 (112) 0 (112) 0 1,050 0 0 0 13 |05/25/2032 | 1..........
31390N TM 4| FNMA PASS TH #00651356 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 135,262 | covvvveennee 135,262 | .covvvrrennee 135,240 135,388 0 (126) 0 (126) 0 135,262 0 0 (V] I 1,071 [07/25/2017 | 1..
31402C QM 7| FNMA PASS TH #00725060 6.000.. ...|.03/25/2007 | PAID ON PRINCIPAL 36,380 36,380 37,229 37,660 0 0 36,380 0 0 0 383 [01/25/2034 | 1..........
31402E S3 3| FNMA PASS TH #00726938 4.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 3,581 3,581 3,451 3,463 0 0 3,581 0 0 0 27 |08/25/2033 | 1..........
31402J ZY 6|FNMA PASS TH #00730759 4.500.. ...|:03/25/2007 | PAID ON PRINCIPAL 1,410 1,410 1,359 1,363 0 0 1,410 0 0 0 10 |08/25/2033 | 1..
31402Q LF 6|FNMA PASS TH #00734826 4.500.. ...|:03/25/2007 | PAID ON PRINCIPAL 36,768 36,768 35,435 35,518 0 0 36,768 0 0 0 256 |08/25/2033 | 1..
31403A 2X 2|FNMA PASS TH #00743390 4.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 74,974 74,974 75,138 75,131 0 0 74,974 0 0 0 562 | 11/25/2018 | 1..
31403R CK 2|FNMA PASS TH #00755274 4.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 146,082 | ..ocovvvnnee 146,082 | ..covvvvennee 146,402 146,319 0 0 146,082 0 0 0 e 1,050 [12/25/2018 | 1..........
31406L F9 4|FNMA PASS TH #00812992 5.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 22,610 22,610 22,559 22,561 0 0 22,610 0 0 0 207 |02/25/2035 | 1..........
31407G 6H 6|FNMA PASS TH #00830772 5.000.. .|.03/25/2007 | PAID ON PRINCIPAL 54,555 54,555 54,511 54,513 0 0 54,555 0 0 0 591 |08/25/2035 | 1..........
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SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Dlsposed of by the Company During the Current Quarter

1 2 3 4 7 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSsIP g| Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B./A.C.V. | Changein Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year|  Date (a)
31409D S8 7|FNMA PASS TH #00868243 5.000........... ...|.03/25/2007 | PAID ON PRINCIPAL 113,285 | oo 113,285 ....108,541 108,733 (0] I 4,552 | .o 0 [ s 4,552 0 113,285 0 03/25/2036 | 1..........
65888M T9 2|NORTH DAKOTA HSG FIN A 5.400 ...|.01/02/2007 | REDEEMED 150,000 | .oovrverneee 150,000 ....150,000 150,000 0 0 0 0 0 150,000 0 01/01/2034 |1FE......
938865 BL 5|WASHINGTON HSG DEV COR 7.250...... ...|.03/27/2007 | REDEEMED 23,602 23,602 21,966 22,326 0 5 0 5 0 22,331 0 06/01/2020 | 1..........
92931# AT 4|FHALEHMAN 92-1 PROJ L 8.360............ ...|.03/27/2007 | VARIOUS 124,997 | oo 124,997 | oo 125,055 124,681 0 263 0 263 0 124,944 0 01/01/2012 | 1..........
3199999. Total - Bonds - Special Revenue&Assessmenf ...... 112,483,968 | ...... 112,483,968 | ...... 112,450,374 | ...... 112,471,705 | oo (U I 10,939 | .o 0 ] s 10,939 [ .o 0. 112,482,644 | ... 0] e 1,324 | ... 1,324 |...383,140 | ...... XXX..... | . XXX...
Bonds - Industrial and Miscellaneous
038522 AG 3|ARAMARK SERVICESINC 6.375........... ...|:02/25/2007 | REDEEMED..........ccoommmrermreiins [ eomereermeeeenneesnneeens | crveeenna 4,132,841 | ......... 4,100,000 | .......... 4,092,046 |........ 4,097,869 0 501 0 501 ([ I 4,098,370 |...cooovennnn (0] I~ 34471 | ... 34,471 |...137,948 | 02/15/2008 | 3FE......
3133TL AK 4|FHR 2160 ZA CMO ...|.03/15/2007 | PAID ON PRINCIPAL 524,693 498,195 0 26,499 0 26,499 0 524,693 0 0 0 06/15/2029 | 1..........
3133TP VV 8|FHR 2248 ZA CMO ...|.03/15/2007 | PAID ON PRINCIPAL 69,104 68,169 0 935 0 935 0 69,104 0 0 0 09/15/2030 | 1..........
313398 NM 7| FHR 2334 SO CMO ...|.01/15/2007 | PAID ON PRINCIPAL 50,366 49,479 0 887 0 887 0 50,366 0 0 0 07/15/2031 | 1..
313398 NM 7| FHR 2334 SO CMO ...|.03/15/2007 | PAID ON PRINCIPAL 122,265 120,112 0 2,153 0 2,153 0 122,265 0 0 0 07/15/2031 | 1......cc.
3133TU VD 7|FHR 2357 OH CMO ...|.03/15/2007 | PAID ON PRINCIPAL 399,886 397,341 0 2,545 0 2,545 0 399,886 0 0 0 09/15/2031 | 1..........
3133TV 5V 4|FHR 2359 ZA CMO ...|.03/15/2007 | PAID ON PRINCIPAL 702,331 664,720 0] . 37,611 |0 | 37,611 0 702,331 0 0 0 09/15/2031
31359W KH 3|FNR 1999-33 Z CMO ...|.03/25/2007 | PAID ON PRINCIPAL 334,398 317,872 0| 16,526 | o0 | e 16,526 0 334,398 0 0 0 07/25/2029
313598 BJ 8|FNR2001-6 ZCMO I ...|.03/27/2007 | PAID ON PRINCIPAL 30,234 28,554 0 | e 1,681 | 0 | 1,681 0 30,234 0 0 0 03/25/2031
31392B PT 7|FNR2001-81 QGCMO  6.500.. ...|.03/25/2007 | PAID ON PRINCIPAL 367,474 367,474 367,064 0 410 0 367,474 0 0 0 01/25/2032
347475 AB 1|FORT JAMES CORPORATION 7.110 ...|.01/02/2007 | PAID ON PRINCIPAL 146,072 ...146,072 134,535 0| e 11,537 | a0 | e 11,537 0 146,072 0 0 0 01/02/2010
3837H4 U9 4|GNR2000-34 ZBCMO  7.500.. ...|.03/20/2007 | PAID ON PRINCIPAL 318,937 ...318,937 319,520 0 (583) 0 318,937 0 0 0 10/20/2030
383739 JF 7|GNR2001-4ZCCMO  6.500 ...|:03/20/2007 | PAID ON PRINCIPAL 518,921 | .ooovvvvvnee. 518,921 502,223 0 {16,697 | o0 | e 16,697 0 518,921 0 0 0 03/20/2031
63866E AB 6| NATIONWIDE LIFE GLOBAL 5.350.......... ...|.02/15/2007 | MATURED 100,000 | ..oovvveennee 100,000 100,103 0 (103) 0 (103) 0 100,000 0 0 0 02/15/2007
848503 AG 3|SPIEKER PROPERTIESLP 7.350. ...|.02/09/2007 | TENDERED..........coccvrerirrrrnnnns 113,827 | oo 100,000 104,425 0 (35) 0 (35) 0 104,390 (V[ I 9,437 | oo 9,437 | ........ 6,388 | 12/01/2017
86183@ AA 4 |STONEHENGE CAP FUND CO 8.905...... ...|.03/01/2007 | MATURED 4,504 4,504 4,504 0 0 0 0 0 4,504 0 0 0 | 5,965 |03/01/2007
91324P AD 4|UNITEDHEALTH GROUP INC 5.200........ o[ :01/17/2007 | MATURED.........ccoovervimrririnenes [ eorneerineeninnseinsseins [ ovvevenns 5,050,000 | .......... 5,050,000 | .......... 5,355,727 5,054,092 (V1 I (4,002) | ..o (V1 I (4,092) | ..oocvvvrnnn 0 | e 5,050,000 0 0 0 {...131,300 |01/17/2007
05948X D3 2|BOAMS 2003-9 3A1 CMO  5.000... ...|.03/25/2007 | PAID ON PRINCIPAL 87,732 87,732 88,513 88,433 0 (701) 0 (701) 0 87,732 0 0 0 621 |12/25/2018
05949A PN 4 |BOAMS 2004-7 6A1 CMO 4.500... ...|.03/25/2007 | PAID ON PRINCIPAL 454,080 | ............. 454,080 ....450,320 450,772 0 3,309 0 3,309 0 454,080 0 0 0| 3,042 |08/25/2019
15132E AR 9|CDMC 2002-4 A1 CMO  6.500. ...|.03/25/2007 | PAID ON PRINCIPAL 8,092 8,092 8,220 8,067 0 0 8,092 0 0 0 62 | 07/25/2032
939336 QA 4| WAMMS 2003-MS12A CMO 5.250 ...|.03/25/2007 | PAID ON PRINCIPAL 413,802 | ... 413,802 | oo 420,462 419,566 0 0 413,802 0 0 (V] I 3,423 |02/25/2018
939336 QP 1|WAMMS 2003-MS2 3A1 CMO 5.000........ ...|.03/25/2007 | PAID ON PRINCIPAL 296,014 | ...coooeee.n. 296,014 | ....ccccc.... 288,429 288,835 0 0 296,014 0 0 0 2,325 |03/25/2018
929227 6Y 7|WAMU 2003-S6 2A3 CMO  4.750.. ...|.03/25/2007 | PAID ON PRINCIPAL 82,295 82,295 82,552 82,510 0 0 82,295 0 0 (1N I 665 |07/25/2018
94980W AA 4|WFMBS 2003-151A1 CMO 4.750.. ...|.03/25/2007 | PAID ON PRINCIPAL 619,523 | ...ccooeoenn. 619,523 | ...ccooeeennt 620,636 620,138 0 0 619,523 0 0 0 | 4,697 |12/25/2018
949788 AE 3| WFMBS 2004-7 2A1 CMO  4.500... ...|:03/25/2007 | PAID ON PRINCIPAL 230,489 228,505 0 0 230,489 0 0 0. 1,700 |07/25/2019
23322B CJ 5|DLJCM 1998-CG1A1B  6.410.. ...|.03/12/2007 | PAID ON PRINCIPAL 103,627 104,633 0 0 103,627 0 0 0 | 1,133 |06/10/2031
33735P AF 4 |FUCMT 1999-C1A2  6.070.... ...|.03/15/2007 | PAID ON PRINCIPAL 25,857 25,857 23,389 25,218 0 0 25,857 0 0 0 246 |10/15/2035 | 1FE......
337367 AB 2|FULBA 1998-C2 A2 ...|.03/19/2007 | PAID ON PRINCIPAL 416,154 | ............. 416,154 | ..coovvvernn 464,402 426,885 0 ,731) ) 0 416,154 0 0 0 | 4,254 |11/18/2035 | 1FE......
501773 CS 2|LBCMT 1999-C1 A2 ...|.03/15/2007 | PAID ON PRINCIPAL 31,169 31,169 33,807 32,015 0 (846) 0 (846) 0 31,169 0 0 0 372 |06/15/2031
61745M KG 7|MSC 1999-WF1 A2 ...|.03/15/2007 | PAID ON PRINCIPAL 8,585 8,585 9,049 8,699 0 (114) 0 (114) 0 8,585 0 0 0 67 | 11/15/2031
655356 JF 1|NASC 1998-D6 A1B ...|.03/16/2007 | PAID ON PRINCIPAL 64,204 64,204 65,168 64,362 0 (157) 0 (157) 0 64,204 0 0 (1] IS 731 103/15/2030
760985 YR 6|RAMP 2003-RZ4 A3 ...|.01/25/2007 | PAID ON PRINCIPAL 42,806 42,806 43,140 42,774 0 32 0 32 0 42,806 0 0 (1] 121 {02/25/2030
76110W PG 5|RASC 2002-KS4 AllB (AM 5820 ...|.03/27/2007 | PAID ON PRINCIPAL 88,371 88,371 88,288 88,593 0 (222) 0 (222) 0 88,371 0 0 (V1 I 785 |07/25/2032
92977F AB 8| WAOT 2006-A A2 5410 .1.03/20/2007 | PAID ON PRINCIPAL 194,000 | oo 194,000 | .o 194,000 194,000 0 0 0 0 0 194,000 0 0 0 875 |04/20/2009
4599999. Total - Bonds - Industrial & MISCEIIANEOUS. ........ve.ireesrreriseressssissseaesssssssssss sttt sesss s sssssssnssssssssas | cesesane 16,152,654 | ........ 16,105,986 | ........ 16,273,268 | ........ 16,002,781 0 [ 16,108,746 |....cc..o.....d 0 | 43,908 | ........ 43,908 |....357,625 |...... XXX.....
6099997. TOtal = BONAS = Pt 4.ttt sttt | 133,607,895 | ...... 133,561,227 | ...... 133,870,983 | ...... 133,447,364 0 133,562,663 | .. 0 ] 45232 | ........ 45,232 |....869,162 |...... XXX.....
6099999. TOtAI = BONGS. ...t reeeeee e eee ettt | e 133,607,895 | ...... 133,561,227 | ...... 133,870,983 | ...... 133,447,364 0] 133,562,663 | .. 0] 45232 | ........ 45,232 |....869,162 |...... XXX.....
Preferred Stocks - Banks, Trust and Insurance Companies
564759 PS 1]MANUFACTURERS & TRADERS 5.585% | ...[.12/29/2006 [ DIRECT...........ooscmmsccmscessscns [, 30,000.000 | .......... 3,000,000 | ..o | s 3,000,000 0 0 21,540 0 0 0 0 0. XXX..... |RP1U...
6299999, Total - Preferred Stocks - Banks, Trust & Insurance COMPANIES. ..o serssseesssssssesssssssssssessesssnes | osesesens 3,000,000 |......... XXX..oooooot | e 3,000,000 0 0 21,540 0 0 0 0 0 XXX
6599997. Total - Preferred SEOCKS = Pt 4.........ciuuiiiiiieieirissis s s snssnsssnnes | conennees 3,000,000 | .cooooeee XXX | e 3,000,000 0 0 21,540 0 0 0 0 0 XXX...
6599999. Total - Preferred Stocks 3,000,000 | .. .3,000,000 0 0 21,540 0 0 0 0 0 XXX...
7399999. Total - Preferred and COMMON SEOCKS.........cuuuurieririusrissseiss s s sesns s s ssss s sens s | cosessees 3,000,000 3,000,000 0 0 21,540 0 0 0 0 0 XXX...
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the Company During the Current Quarter

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of by
5 6 9 10

1 2 3 4 7 8 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSsIP g| Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B./A.C.V. | Changein Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year|  Date (a)
[7499999. [ Total - Bonds, Preferred and COMMON SIOCKS.......c.vcreeercerssessesesesssssesesesessesssseessseees | o 136,607,895 |......... XX | o 136,870,983 |.....136,425,824 | ......21,540 [ ...... 115,299 [ ..coococcd 0136839 [ 0]....136,562,663 [ ............ 0]...45232]....45232 [..869,162 [ ... XXX.... | .XXX..|
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Sch. DB-Part A-Section 1
NONE

Sch. DB-Part B-Section 1
NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE

E06, EO7
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
4

1 2 3 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During|  at Current
Depository Code Interest | Current Quarter | Statement Date | First Month | Second Month | Third Month | *
Open Depositories
BANK OF AMERICA...........ccovererrrerererins HARTFORD,CT.....coveverereirrcis | ceerereneirens | e 0.000 ...(18,777,388)] ...(28,898,535) | ...(18,759,937) | XXX
BANK OF AMERICA ILLINOIS. .. CHICAGO,IL...... I 0.000 | cooveereevieeean0 | 0 | e 86,558 | ........... 92,476 | ........... 38,884 | XXX
JP MORGAN, NY.............. e 0.000 eenn(12,234) ] . .86,584 | ...... 6,860,362 | XXX
0199999. Total Open DEPOSIONIES. .. ... rerrreresrrrsrssressrsarssressessrsssssnssssssssnssnssessane | eoreXXKKerer | sereen XXX.. ...(18,703,064) | ...(28,719,475) ] ...(11,860,691) | XXX
0399999. Total Cash 0N DEPOSIt.........ccocveerecrersrerrrierierierissisesesssssssssesessenssnses |eeeXXKeree | eraa XXX.. ...(18,703,064) | ...(28,719,475) | ...(11,860,691) [ XXX
0599999. TOtal CaSN......ooveeeeeereeeeereeeeeereeeeeeseeeeeeseeseenssesesssesessnssnsessasessnnes | 0o XXX oo | erven XXX.. ...(18,703,064) | ...(28,719,475)] ...(11,860,691) | XXX

EO8
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Gross Investment
Description Code Acquired Interest Date Carrying Value Due & Accrued Income
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NONE
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