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Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COM PANY
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 | feerenaees 9,182,440,249 | ....ooovveenne (V1 I 9,182,440,249 | .......... 9,491,773,921
2. Stocks:
2.1 PrEfEITEd SIOCKS. .......veeeereeiiecieie ettt stentnen | eressessnsennes 95,132,585 | oo (01 I 95,132,585 | ............. 105,108,850
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 3,157,506,226 | ............... 33,033,312 | .......... 3124472914 | .......... 2,864,767,050
3. Mortgage loans on real estate:
3 FISEIENS ettt | eteesenaeneeen 2,025,222 | ..o (01 2,025,222 | ..o 3,820,127
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 ($.....(896,649)), cash equivalents ($.......... 0)
and short-term investments ($.....429,956,900)...........ccccrrrermrreemmmeresneesseesssessesssssessssnsseses | seeeessanees 429,060,251 | ..ocveonereceierieeinnes (I I 429,060,251 | ..oovvvvvnee 557,028,931
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vueeeeeeereireeieeiseeseeeeeseeseeseesessssesessessensesens | sesessessesssesssssessssssesans (01 (0 TR (01 0
7. Other NVESIEA @SSELS........ucveeurerririrceierieceieeseesi st sss st sssssssssnns | sneesianeess 641,995,492 | ...cooorvirnnnes 7,392,108 | .ovvvvenne 634,603,384 | ............. 724,626,063
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)......cvcviveiciciisieieiseee e | saeveens 13,508,160,025 | ............... 40,425,420 | ........ 13,467,734,605 | ........ 13,747,124,944
11. Title plants less §.......... 0 charged off (for Title iNSUErS ONIY)........ccvveievieeieieieieieisesieieiiees | cereisesssie e (0 U (0 U (0 T 0
12.  Investmentincome due and CCTUB............covuuriiriiriiriiririnreeses e esienes | cveesianeeas 120,503,631 | ooocvecrierierieninnne (U S 120,503,631 | ............. 121,146,123
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection.............cccecveevees | wovvverennee 236,136,721 | .cocoverne 30,422,147 | ... 205,714,574 | ............. 209,121,762
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....18,023,499 earned but unbilled premiums)...........cooeceerss | vovvverneens 828,326,325 | ...covvrienn 6,637,629 | ..cooooovnc 821,688,696 | ............. 805,722,014
13.3 Accrued retrospective PrEMIUMS..........ceieieieirinieieissieseessssssessessssssessesssssssessessssessens | sressessessnees 53,338,345 | .ovverierriinnn 697,124 | ............... 52,641,221 | coorrrrnns 46,243,774
14. Reinsurance:
14.1 Amounts recoverable from FEINSUIETS...........c..cuiciiiiiicesiessssssssssnnes | s [0 (U LU N 0
14.2 Funds held by or deposited with reinsured COmMPANIES...........ccoveevereireeriiiereeieeieeeeens | v 5,704,052 | ..ooovvverierieeinns (0 I 5,704,052 | ....coevevnee. 5,682,845
14.3 Other amounts receivable under reinSUranCe CONMraCS...........cc..civiviieriniiniisiissinns | e (U 0 ] oo LU N 0
15.  Amounts receivable relating to UNINSUrEA PIANS............cceviveiiiiieiiece e sereies | everssesessse e esesna 0 [ oo [0 R 0 | e 0
16.1 Current federal and foreign income tax recoverable and interest thereon...............cocoeveveevvciis | ovvervecinns 70,983,867
16.2 Net deferred tax @SSet...........oovuiiiiiiiiiiii s | s 529,156,413
17.  Guaranty funds receivable Or 0N AEPOSIL...........ccceveveveeieeieisieesee et sessesenees | evsessesssieeas 1,285,106
18. Electronic data processing equipment and SOftWarE............ccccueiiceeiicieeeee e | erereseiesise e 0
19.  Furniture and equipment, including health care delivery assets ($.......... 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............cc.cceeerereervieeresieceee e | cveveeiienns 127,091,660 | ..ooovvverrcerecreiinns [0 I 127,091,660 | ............... 73,045,374
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 asSets............ccevcvcveieicveseeeseeeeee e | cveveniinnas 263,583,415 | ............. 211,556,006 | ............... 52,027,410 | ............ 110,170,787
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. Equities and deposits in pools and aSSOCIAtIONS.............ccccueerricieeieesiee s | sreeresesinaens 21,269,333 | oo (0] I 21,269,333 | ...ccvveree 26,030,089
2302. Suspense, undistributed PAYMENLS...........ccvviiciriiiees e benens | sreereresnaens 17,897,886 | ..ooocvevererericieiins (0] I 17,897,886 | .....c.c.... 80,406,439
2303. Amounts receivable under high deductible POlICIES...........ccccoevicreieirieiieeeceeseee e | v 7,623,421 | oo 1,882,871 | oo 5,740,550 | ..cccovvverene (2,681,214)
2398. Summary of remaining write-ins for Line 23 from overflow page 216,792,775 209,673,135 | .oovirernne. 7,119,640 | ..cooeveee. 6,415,473
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 above).... 263,583,415 211,556,006 52,027,410 | ...cccoeeen. 110,170,787
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Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident Year $.....896,391,488)............ocverrrerereiereeeessessssssssssss s ssessss s ssessssssssssssssssssssesssssssssesssssssnsans | svssssessisssseessnses 6,284,252,255 | .....ccoverviernn. 6,328,790,254
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.vurirriririieiereeere e eessssssees | sesesseseessessseesssssssssees 1,357,336 | oo 1,201,876
3. LOSS QQUSIMENT EXPENSES........cecvieiviieiiietsieie ettt sttt b ettt s et s s st st st s s se s b s st snse s sensetennns | sresnsesesnsetensnrens 1,394,142,312 | oo 1,380,789,686
4. Commissions payable, contingent commissions and other Similar Charges..............cceveieicicieieceeese et | cvevesessesssse s 81,471,672 | oo 124,541,495
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cccviviveieeiciieie ettt sssesaenes | svsesesssssssesssessesaesas 59,909,099 | ..covoievieeieie 107,202,171
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 84,337,168 | .o 90,777,970
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES)).......vrererrermrrnrerrermernrerrirnes | revreeereesseseesseeseeesssssssesessessesens {1 R 8,066,432
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 thereon §.......... 0.ttt ettt a ettt na st et s anansenants | terseresenneetenntesenenaesana 400,730 | oo 410,190
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....232,522,312 and including
warranty reserves of §.......... 0]ttt bbbttt et bttt nnnns | evaessesssesaeseesinea 1,662,557,916 | ..ooovvrererrne 1,638,997,664
10, AGVANCE PIEIMIUM......oooieiircireir it eee et sse st st ese e ee s b b E b8 E RS E R8s E bR s n bt nbens e bsenis | Hbeebstsessessestnssessest st bsessentnes (0 O 0
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ...t bbb bbb | oebb bt sttt 0 | s 0
11,2 POLCYNOITETS. ...ttt Rttt | Hbsees st s 7,684,894 | ..o 6,242,747
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........c.ccviririuiiiiiieicisiieeee e sssnies | evesissessesessssssenas 107,530,214 | cooovevceeeas 106,992,760
13. Funds held by company Under reiNSUFANCE trEAHES. ..........c.cvueveiiuiicieiiee ettt snans | svsebsbessesssssssss bbb es s bensesae 0 [ e 0
14.  Amounts withheld or retained by company for aCCoUNt Of OtETS...........c.eviuiiieicicric e ssesesns | svressesssssies e sessenae 37,082,409 | oo 35,934,114
15, Remittances and items NOL AlIOCALEA. ...ttt sttt nbeenes | siesisssbessb s 2,187,555 | .o 5,223,912
16.  PrOVISION fOF FEINSUIANGCE..........vuuiiuiieiiniisiti ittt | ebiesbies bbb 0 | s 0
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...........ccociriiiiiiieecee st | bbbttt 0 [ e 0
20, PAYADIE fOr SECUMHES. ... .cvrveiieiretrieieteisie ettt bbb b bbb s s s st antens | bestessessntensessnsensessees 23,411,548 | oo 33,559,092
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. .........c.ieveviieieicsisie sttt s s snsensenes | sastessnssssessesssssnsasaans 38,269,386 | oo, 99,661,970
24,  Total liabilities excluding protected cell liabilities (LINES 1 through 23).........ccueuiirieiriniceieese e sssssseesesies | essressssssesssessssnes 9,784,594,495 | ..o, 9,968,392,334
25, Protected Cell NADIIHIES.............couuiviiieiei bbb | erbbnbb bbb 0 | s 0
26.  Total liabilities (LINES 24 @NA 25)...........eveuirirriireririsiceieresiesseesieses et | _enseenss s 9,784,594,495 | ..o, 9,968,392,334
27.  Aggregate write-ins for SPECIal SUMPIUS FUNAS.........cveviviiriieiciiceec ettt | sestessessstessesssssnsesaens 44,806,502 | ..ooovverreiiiirieiiiens 23,568,185
28.  Common capital stock 25,000,000 25,000,000
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........c.uevveveevcreeeesie ettt tes et s e ss st es s s s s ssssssaessssntans | stesssssssessessssensaes 2,041,092,700 | .coovcrevrcrerinns 2,041,092,700
33, UN@SSIGNEA fUNAS (SUIPIUS)......ocvuevriveieeieieeeie sttt ettt ettt s st es st s snses s sasssssassssnss | stessessssessssassensaes 3,264,344,996 | ...ocovvererernnn. 3,318,923,378
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.cviveirvrieeiieiceeee ettt sesse s s sssaesssssssens | sressssssesssssssssenes 5,375,244 197 | .coovevevcennns 5,408,584,262
36, TOTALS. ... ocoeeeeeeerueesseeesseeessssesssseesseess e ss st 8888858888888t nns | eesteneneeetsennenas 15,159,838,692 | ...ccovvvvrrrrers 15,376,976,596
DETAILS OF WRITE-INS
2301, INtErSt AEPOSIE IADIIIY.......vvreeeereersreesecereeeseeeseees ettt ettt ennns | sessssnesssnsssassssnsssnns 84,640,687 | ..oovvverrererrrieens 155,888,689
2302. RetrOSPECtiVE PIEMIUM FESEIVE. ........curvrieieireiseereesieeeseesetsese et ss et s sttt s nnensssnnsensees | eesessssesnessssesseenstassenas 8,312,272 | oo 0
2303. AMOUNLS PAYADIE fTOM BSCIOW...........vecveieieeicrceese ettt bbb s s ss s s ssessesestenaas | sbesssssssssssssessssansesaesas 1,530,769 | oo 1,090,092
2398. Summary of remaining write-ins for Line 23 from OVEMIOW PAGE.........cururirieririe ettt sssssssssessens | sessesseesessesssssssssesens (56,214,342) | ..ooovvorrereieierireis (57,316,811)
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 BDOVE).......cuurerureruiresssressressssesssnssssessssesssssssssssssssssssssssssssssssssssssssssssssssss | sesesssssssssssssssssssssssas 38,269,386 | ..oorvreririrnrirsnienas 99,661,970
2701. Special surplus from retroactive TEINSUIANCE. ............c.ovuiveiiiiiieieie ettt s bbb b ssesssnes | suesssssssessesssssssssesae 44,806,502 | ...coovvveeiiririeieinas 23,568,185
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).......ruururruiieseiierseisaresseeesssssessesessenssssssss s sesssssssssssnsssssssssssssssssssness | sasesssssssssssssssssessssens 44,806,502 | .ovoviiiniiis 23,568,185
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
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Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COM PANY

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 $.....212,150,970)........c0uuervrerireriesiesiesississ sttt | sensiensines 208,494,003 |....cccoveee. 182,116,441 | .............. 378,042,280
(written $.....1,858,085,3680)..........c.crvrrrrernriseississsssesssss sttt | ansssnnens 1,836,797,338 1,782,429,637 | ........... 3,653,273,370
. (written §.....218,453,967).... ..215,647,807 | .. ....190,112,452 ..391,005,124
(WIIEEN $.....1,851,782,3683)......0curivrriirriernsisesisssssss st ssss st st sssssssssnsss | aesssssens 1,829,643,533 1,774,433,627 | ........... 3,640,310,526
DEDUCTIONS:
2. Losses incurred (current accident year $.....999,454,161):
2.1 DIFECR.c1ve e ee ettt sttt RS R Rkttt n st | essentnereraa 96,160,402 | .............. 104,426,107 | .............. 195,800,857
2.2 Assumed ..831,590,917 | .. ....818,705,919 ...1,721,934,980
2.3 CUBH. ...ttt Rttt sr st n et nennn | snsenesnennrens 97,748,799 | ..coovvnnnne. 111,245,162 | .............. 211,966,684
28 NBL.. bbbttt | rbnbne s 830,002,520 811,886,864 |........... 1,705,769,153
3. Loss adjustment expenses incurred..... ..238,613,972 | .. ....260,771,315 ..440,071,546
4. Other underwriting expenses incurred............. ..588,240,005 | .. ...1,140,563,258
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (LINES 2 throUGN 5)........c.cveviriiiiceccece et
7. Netincome of protected cells
8. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)
INVESTMENT INCOME
9. Netinvestment INCOME BAMEA...........c.cuuiiiiriririirire ettt nesns | consineninesa 365,083,474 | ...ccovvenee 268,451,317 | .... 968,374,005
10. Net realized capital gains (losses) less capital gains tax of $.....(12,878,076). 72,750 [ 2,107,135 |. ..(25,629,896)
11. Netinvestment gain (I0SS) (LINES 9+ 10)........cviviiiereiieiceeeesce ettt st saes s sen s s sssaenes | cbessessesanes 366,256,225 | .............. 270,558,452 | .... 942,744,108
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....(3,446,506) amount charged Off $.....832,287)........ccvevererererrinssesseessessssssssssssssssssessssssens | eessessessinsenns (4,078,793) | c.ovvvrrren (3,314,565) ....(7,639,329)
13. Finance and service charges not included iN PrEMIUMS............ccviviriieiciieieeeie et | essessssessesinens 9,471,760 | .coevvvverree. 9,378,631 | .... ....18,247,678
14. Aggregate write-ing for MiSCEIlANEOUS INCOME...........cvurvririirrieie ettt sse e ....10,531,097 | ..o (10,055,804) (25,465,594)
15. Total other income (LINES 12 thrOUGN 14)..........cueieiiiieieicsie ettt ...15,924,064 |................. (3,991,739) (14,857,245)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINES 8 + 11+ 15) ...t bt snsnes | essessesnses 554,967,325 | .............. 401,128,809 | ........... 1,281,793,432
17. Dividends t0 POICYNOIIETS. .......vueeererir ittt sttt a et ss s nt st essens | srestasssssssses 2,425,537 | oo 1,783,782 | .o 4,736,960
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......cuoieiiiiieeeieteiesee et s st s sssssssesanns | oesesasssssnes 552,541,788 399,345,027 |........... 1,277,056,473
19. Federal and foreign income taxes incurred...... 94,715,897 | .cvvvevnnns 67,319,005 ..136,414,584
20. Netincome (Line 18 minus LN 19) (10 LINE 22).........cvuvrrrrerrerinerrserrieisnsissiesssssssessssesssssssssessssssssssssesssssssssessessnsses | sesessseseses 457,825,891 332,026,022 |........... 1,140,641,889
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHOE YEAI..........cueiveiieieiriieieieisisessessisssese st ssssssse s sssssssessessnss | essssanees 5,408,584,262 |..........4,458,094,025 |........... 4,458,094,025
22. Netincome (from LiNE 20)..........ceveveveeieriieieieeeisieseeseieseess s sssesse s ssssesss s ssssssesssssssessessnsessesssssssssses | seneneneenn 497,825,891 | ...0..........332,026,022 | ......... 1,140,641,889
23. Net transfers (to) from Protected Cell ACCOUNES...........cceiieiieiciins st ssnsenes | sesessessessssessesssssssessesnd 0 | o0 | e 0
24. Change in net unrealized capital gains or losses less capital gains tax of $.....(15,523,941).. ..180,717,453 ..292,737,658
25. Change in net unrealized foreign exchange capital Gain (I0SS).........ccvvurireiririiniriinreessie e ssessssesseses | eesssessesssssssenns 147,406 | ...coovveeernn 141,558 | oo 298,580
26. Change in Net defErred INCOME TAX........c.rurirererrereeireceeeere ettt se sttt ettt et entnnes | estsesnesnens (28,861,920) | ......ocvvvvnn (38,650,199) ..(110,220,516)
27. Change in NONAAMIEA SSELS.........cccviueriiiieieiie ettt bbbttt b bbbt aes s ae b naen 6,831,106 | ......ccevneee. 75,778,788 199,031,710
28. Change in provision for reinsurance.
29. Change in surplus notes...............
30. Surplus (contributed to) withdrawn from protected cells..

31,
32.

33.

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

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...........ccocueveverieeeiecse ettt et
Net remittances from or (10) HOME OffICE..........cuiiieieieiiec et nsns
Dividends to stockholders
Change iN trEASUNY STOCK........c.iveiieiiciiieie ettt bbb bbb bbbt et
Aggregate write-ing for gains and [0SSES IN SUMPIUS..........vureriierinrerirrinresee st enes

597,000,000)

25,000,915

Change in surplus as regards policyholders (Lines 22 through 37).........cc.ccerieiiiinieieisese e

............... (33,340,065)

.............. 431,101,721

950,490,237

Surplus as regards policyholders, as of statement date (LInes 21 pIuS 38).........ocueveveveeeeieeeeeceeeeeee s

........... 5,375,244,197

........... 4,889,195,747

........... 5,408,584,262

0501.
0502.
0503.
0598.
0599.

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

0

1401.
1402.
1403.
1498.
1499.

Retroactive reinsurance gain/loss............
Fines and penalties of regulatory authorities
Profit and 10SS, MISCEIANEOUS...........ccuiuuieriiriiriireieeireeee bbbt
Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

24.212,682 | .
..... (1,034,103)|..

..(25,465,594)

3701.
3702.
3703.
3798.
3799.

Prior period @dJUSIMENT...........ou e

Summary of remaining write-ins for Line 37 from overflow page
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)

25,000,915
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Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COM PANY

CASH FLOW

Currerlt Year Prior Yegr Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums cOlleCted Net Of FBINSUTANCE. ..........c.evivcieeece ettt st b st sassaessessssessesans | essssssessesnsas 1,836,069,026 | ......covvvnee. 3,670,427,450
2. NEUINVESIMENT INCOME. ....ouieiecieiee ettt E bbb bbbttt nbenbenbans | sbsesbasbanesestaneans 381,979,177 | oo 1,002,950,511
3. Miscellaneous income 15,924,064 (14,857,245)
4. Total (LINES 1 ATOUGN 3).....vuiieiiiiiiii ittt nnsns | sebsesisenstensta 2,233,972,268 | ....coooovvurne. 4,658,520,716
5. Benefit and 10SS related PAYMENLS.........ccvcviviiecieciceseese ettt ettt sa st s st s e sanes | sresteseesessnaenaes 874,406,266 | .........co...... 1,639,043,100
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 deUCHONS...........cccveieiiviiiieceececc e asnaens | cvestesesessessssans 906,907,793 | oo 1,583,528,355
8. Dividends paid t0 POIICYNOIAETS..........c.cvuieieiiiieiciete ettt ettt b s bbb st b ntenses | sresstessesssssensesanses 983,390 | .o 3,040,679
9.  Federal and foreign income taxes paid (recovered) net of $.....20,609,559 tax on capital gains (losses) 160,888,120 143,981,461
10.  Total (Lines 5 through 9).........cocevvvvnrivnrrinriinnnenn. .1,943,185,569 ...3,369,593,595
11, Net cash from operations (Line 4 MINUS LINE 10).........ccouiiuriiiiieieiieicieie ettt bbb snsnees 290,786,699 1,288,927,121
CASH FROM INVESTMENTS

12. Proceeds from investments sold, matured or repaid:

121 BONGS.... oottt | enbieebi bt 985,873,493

12,2 SHOCKS. ... vvvveeierrisee ittt sttt | ensientien s st enneas 2,947,085

12,3 MOMGAGE I0ANS........covieieeiicee ettt ettt bbb s bbb bbb a bbb st bbb bbb bbb bRt et s bt bann ....1,794,905

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........cucvviivcviicteteiiie ettt ettt a bbbttt s s bbbt s s s e b s e bbbt et es s snbebensnsesesnnes | bebessssessssssesessnsesasnsstessnsenas [ 871,023

12.8  Total investment proceeds (LINES 12.110 12.7)........cuiueiiieieceeeeeetee ettt en s ssenes | sssessessesssanes 1,025,364,300 | ...ccoovvvrreeen. 1,888,255,873
13.  Cost of investments acquired (long-term only):

131 BONAS ...ttt s s f SRR AR A R E R E AR 702,526,726 | ... 2,218,525,551

13.2 8,002,410

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

1314 REAIBSIAE......c.cvuiecvicct ettt bR a et A b bt a s s b n st n et s sansebennns | ebessnsetesesseteseses s s sennreaa [0 244,754

13.5  ONEr INVESIEA @SSELS........cerieiicieieeiieteie ittt bbbttt bas | rebsesbetsnebeessenbees 57,202,926 | ....c.ccovrvrireinnn 162,973,149

13.6  MISCEIIANEOUS APPIICALIONS. .......vuveeeeicicr ittt sttt ssense st entens | srsssssessesssssnssnsens 10,147,544

13.7 Total investments acquired (LINES 13.110 13.6)......civieiiiiiiisiieieseies ettt ....169,997,696
14.  Netincrease (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

CASH FROM FINANCING AND MISCELLANEOUS SOURCES

16.  Cash provided (applied):

16.1 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. ..ottt bbbttt | rebsenb ettt 23,512

16.4 Net deposits on deposit-type contracts and other iNSUraNCe ADIlIIES. ..o | seeeeseesesesee et essenenes 0

16.5  DIVIAENAS 10 STOCKNOITETS.........ouveiiiercisriiererc bbb ....650,000,000

16.6 Other cash provided (applied)... (24,145,496) | . ..(70,239,319)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6)..........c.cccvevrveverererirnnnes (674,121,984) ....(667,262,156)

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).......cccureenrurrereermreneereirnenees | oeereeereeseesneens (127,968,681) | ....covvvverernnne 120,174,974
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 557,028,931 | covevereirnns 436,853,957

19.2  End of period (LiNe 18 PIUS LINE 19.1)........uiuuiuriirriieiiiieiieiieiieiieeieei et ssssnins | enisesssesssessseneeas 429,060,251 | ....oovvvrrirenes 557,028,931

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001  Intercompany trANSACHONS..........c.cceviueiieiciiesiie ettt ettt s e b st ss st s bes s bsssnsensensnsants | seesessensessesensessessesnnsensessnrensD | sresesessesssenennens 7,000,000
20.0002  Prior QUAMEr B0JUSIMENL. .........vuiieeisitiitetiet ittt ettt ce et sttt st s bttt s st ettt et et b s a et s s sttt en st bbbt s st ensnn st
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Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COM PANY

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

No significant change.

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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Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COM PANY

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 - Other Items

No significant change.

Note 21 - Events Subsequent

No significant change.

Note 22 - Reinsurance

No significant change.

Note 23 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 24 - Change in Incurred Losses and Loss Adjustment Expenses

No significant change.

Note 25 - Intercompany Pooling Arrangements

No significant change.

Note 26 - Structured Settlements

No significant change.

Note 27 - Health Care Receivables

No significant change.

Note 28 - Participating Policies

No significant change.
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Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 29 - Premium Deficiency Reserves

No significant change.

Note 30 - High Deductibles

No significant change.

Note 31 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant change.

Note 32 - Asbestos/Environmental Reserves

No significant change.

Note 33 - Subscriber Savings Accounts

No significant change.

Note 34 - Multiple Peril Crop Insurance

No significant change.
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Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COM PANY

21

22

41

4.2

6.1

6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

9.1

9.2

9.21

9.3

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.

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

filed with Departments?

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

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

by any governmental entity during the reporting period?

If yes, give full information:

Yes[ ] No[ | NA[X]
Yes[X] No[ ] NA[ ]

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
Affiliate Name Location (City, State) FRB

4
0occ

5
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;

If the response to 9.1 is No, please explain:

(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.

Yes [ X] No[ ]

Has the code of ethics for senior managers been amended?

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

Yes[ ] No [X]

Have any provisions of the code of ethics been waived for any of the specified officers?
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Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COM PANY

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

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

10.1

10.2

1.

PN

1.2

14.

[N

14.2

15.

PN

15.2

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

Mortgage Loans on Real Estate
All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)............
Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVe..........cccoevereevverceninreineens

Book/Adjusted Carrying Value

for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
. Amount of real estate and mortgages held in other invested assets in Schedule BA: N 0
. Amount of real estate and mortgages held in short-term investments: G 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value

31,882,728

....3,189,388,954

Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes [ X] No[ 1]
If no, attach a description with this statement.
. 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 Section 3, lll. Conducting
Examinations, G-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[ ] No[X]
16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase 4 New York Plaza, New York, NY 10004
16.2  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)
Citigroup Global Markets 233 South Wacker Drive Future Account Agreements
Sears Tower, Chicago, IL 60606
16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]
16.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
16.5 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
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

17.2

If no, list exceptions:
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Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COMPANY
GENERAL INTERROGATORIES (continued)

3.1
3.2

41

42

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change?

If yes, attach an explanation.

PROPERTY & CASUALTY INTERROGATORIES

PART 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

Yes[ ] No[X] NA[

]

any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]

If yes, attach an explanation.

Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No[X]

If yes, give full and complete information thereto:

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation 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]

If yes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

............ 0.0 |........0.000 %

Total oo | s XXX | e XXX.ovenee
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Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COM PANY

SCHEDULE F - CEDED REINSURANCE

1
NAIC
Company
Code

2
Federal
D
Number

Showing All New Reinsurers - Current Year to Date
3

Name of Reinsurer

4

Location

5
Is Insurer
Authorized?
(YES or NO)

NONE
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Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorSYear Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccccovvnminririniinnens AL ... [T IO 2,843,892 | oo 310,551 | v 1,665,990 | ..coovvvvrennes 1,374,775 | e 57,138,216 | oo 57,528,107
2. Alaska.... AK ... [T IO 249,983 ..477,894 170,543 .115,826 1,159,819 [ 1,333,129
3. ANZONA.. e AZ|.... L 1,268,486 1,112,814 374,778 203,393 17,144,321 16,514,287
4. Arkansas........oninenen. AR]...... [ISSUOTOON EOOTR 960,421 | .o 349,440 | oo 477,630 [ oo 432,479 | oo 14277479 | covvrve. 13,616,208
5. California.......ccooceveeereeererneiins CAl...... Lo | oo 44,821,264 | ......ccoevenne. 26,509,019 | cooovvvene 11,165,398 | .oovvvirrnne 4,550,478 | ....coeooneee 151,831,689 | ....cccconuee. 150,619,764
6. Colorado.......ccoeurmrermiirnrirniinnes CO|....... [T IO 3,645,653 | ..vvrvrrirrenn 4145528 | oo 649,604 | ..oovviiinnes 986,695 | ..cvvucrenene 17,220,793 | cocovvrerrs 15,963,474
7. Connecticut..........oouvnrvrirennen. CT|.e [OOSR 7,544.596 | ...ocvvrreenn 8,765,297 | covvvvrirernnee 7,298,780 | covverriniinnes 5,236,251 | coovveennnn. 572,584,214 | ..cccoveennee 576,469,797
8. Delaware.......cccccoomermerniirneinnees DE[...... [ESSUOTOON EOP 288,210 | oo 286,049 | ..o 1,061,495 | oo 700,324 | oo 91,756,489 | ..oovvvrevennee 97,902,689
9. District of Columbia................. DC|..... Lo | e 1,600,756 | .ooovvvvernnens 5,842,983 | .o 2,021,707 | covvrrerrerienene 738,760 | covveerrene 24,218,224 | ....ovvvvvennee 24,418,482
10, Florida.......oocovevrernerirciircineiene FL]...... [T ISR 15,379,627 | c.cvvvvvrrnn. 16,224,541 | oo 5,837,673 | oo 5,696,667 | ....ccovevnnn. 192,137,346 | ......cc..uc.. 187,317,311
11, GEOrGia....cvveeeeereereerreineiees GA|...... Lo | e 5,149,051 | oo 9,174,931 | v 4,810,298 | ..cooovvrrrinnen 2445913 | .o 60,702,818 | ...oovvevrennee 59,125,541
12, HaWali...oooeeeeeeeeeeeeins HI....... [T ISP 334,447 | i 76,869 [ e 04,014 | 9,156 | v 3,448,087
13, 1daho.....ccccovevvcrncrncnncrncnnen D [ e [N IO 690,414 121,323 ...5,112,858
14, [lNOIS.......ovveeerrerreieeenersennenndl L [ L 3,496,660 4,747,758 2,990,031 88,300,111
15, Indiana......ccocovvvmernennenneennndN [ i L 1,625,981 [ cooovivirennn 1,486,123 | oo 1,379,099 717,355 | v 21,049,307
16, 1OWa...oiececcncnee A L ..1,095,171 ..907,931 | .... 10,489,028 414,444 16,218,767 ...15,973,296
17, Kansas.......ovenennennene KS [ i, L 1,994,056 1,421,776 | v 2,645,969 1,914,009 19,736,586 21,470,440
18, Kentucky.....oooveeveeneeneernecnne KY [ i [ISSURTOON ISP 418,458 | .o 764,552 | ..o 3,237,215 | v 1,524,816 | ..ccovvveneene 38,018,132 [ oo 41,308,333
19.  Louisiana..........cccooererrrmreen LA [ oo, Loevooes | e 1,617,028 [ oo 451,485 | oo, 1,308,300 | ..oooovrvrrrenees 1,286,376 | .....ccovvee. 94,039,678 | .............. 101,067,193
20. Maine.....cccouermeinernernrinnenn ME | i [ESSURTOON ISP 549,142 | oo 464,900 | .ooovverviriins 491,604 [ oo 331,184 | v 22,393,264 | ...oocrevennee 24,030,849
21. Maryland........c.ccooooevrverrienee. MD | .o [T ISP 2,197,705 | oo 2,015,133 | oo 1,760,362 | ..coovvverenee, 1,554,450 | ..covvvvnne. 89,631,377 | oo 90,417,356
22. Massachusetts.........ccccoee. MA | ... [N ISP 12,466,546 | ...cooovvnnee. 13,577,092 | cooovvviinne 8,262,442 | ..covovevenen. 18,077,221 | .o, 161,687,591 | .............. 171,900,501
23, Michigan........ccccoovmvvmrvereenee ML Loeeroees | o, 352,860 | .oovveririieiinne 713,667 2,705,316 | ..ocvvvene. 282,767,304 | .............. 299,587,312
24, Minnesota.........cccccvevverrenen. MN | i [N ISP 2,645,557 | ovvrrrri 4,053,490 2,323,960 | ..coovrrrinens 35,694,444 | ................ 43,019,781
25, MisSISSIPPi....vrvrrrrrrererrerinencMS | e [ISSUOTOON EOTT 292,460 | .cooovvrerrerirnns 756,774 | oovvvereerernrnn895,831 [ o 387,715 | v 15,761,675 | coovvvvvrrnnes 18,735,221
26.  MiSSOUT.....cccovrverrrrrerrenennn MO | Loeeroees | e, 2,283,828 | oo 2,461,493 1,740,225 | ... 40,325,412 | oo 45,233,264
27. Montana........cccccoeeverrnrrnneenc MT | [ISSURTOON IO 727,109 | oo 576,655 | .ovcoerierrerrnnnn 95,606 [ v 160,294 | .cooovvvrenees 3,402,565 | .ovvrrrirerinn 3,104,380
28. Nebraska.........ccccoerrmrvereeen NE | Loevroees | e, 1,444,923 | ... 2,059,351 | .oovrverrerrnrnn630,286 [ o FATURKE: I - 11,639,809 | ..ccovvvrrnne. 10,609,561
29. Nevada......ccoomrevmrcrmrcrnrernen NV | Loorooes | e, 274,480 223,875 | oo 377,644 | 282,558 | oo 2,328,194 | oo 2,955,977
30. New Hampshire............c......NH| ....... [N ISP 321,530 ...864,797 .2,425449 | ........... 27,164,825 ...28,168,807
31, New Jersey.....coevmevmrrennene. NJ | oo L 2,671,888 3,829,585 4445478 | ............. 133,061,691 138,213,776
32, New Mexico........ccoconrvnrrennee NM| ... [N ISP 347575 | oo 121,489 | oo BT 723 | 270,019 | oo 9,136,304 | .oovvrienn 5,599,293
33, New YOrK.....ooooeoerrerieneenn NY [ [N ISP 28,153,933 | .oovorenn 32,928,724 | ... 16,108,380 | ..oovvrvrerne 18,313,489 | ...ccooov.e. 568,799,382 | ......cevvnne. 599,446,126
34.  North Carolina..........ccc.coe.......NC | ....... Lo | e 3,219,047 | oo 3,321,018 | oo 2,468,940 | oo 2,927,647 | cooovverne 55,332,142 | oo 56,980,752
35.  North Dakota.........ccccoevereeeee . ND | oo Lo | e 36,732 [ oo 23812 [ oo (1,038) [ ovvoerriinnes (2,688)[ v 314,651 | o, 304,279
36. ONi0...coosvererrerereisrineen . OH [N ISP 2,178,210 | cooverrrrrienennd 649,266 | ..ooovrirnnnes 1,825,488 | ...oovvvrrrenn 6,351,801 | ...ccoonvvne. 318,858,734 | ...ccoenne. 329,280,129
37.  Oklahoma.........ccccoovrmrirnrrnn. OK | oo [T ISP 1,352,890 | .cooovvrnne. 1,670,662 | .ooovvvvvernne 243,982 | oo 157,469 [ oo 35,231,381 [ oo 35,107,531
38, Oregon......ccoceemeeensrnnrnnnennn. OR [ i [N IO 1,188,317 | oo 1,172,692 | oo 484,832 | oo 326,346 | ..coooovrennn. 14,091,953 | oo 14,609,734
39. Pennsylvania...........cccooeenn . PA | ..o [N ISP 3,652,090 | covrrerierienns 5,508,366 | ...covorrrnenne 4,333,692 | oo 6,250,189 | ..ovvvnvne. 252,825,518 | .............. 259,880,645
40. Rhode Island.........cccccoseennee. Rl e [ISSOTOON IO 670,325 | .o 452,716 | ooveereines 1,005,596 | ....ccccoovvennen 1,112,922 | ..o 57,158,733 | oo 57,477,395
41. South Carolina...........ccc.cee.....SC| ... [T ISP 1,001,151 [ oo TT4730 | oo 576,768 | .ovovrirrrnnn 338,582 | i 15,171,627 | cocovvevrnne. 16,671,444
42.  South Dakota.........cccccoevreeeeee.SD | e [ ISR IO 187,785 | oo 359,278 | oo 230,279 | oo 95,726 [ 1,518,076 | .cooovvrrrrnee. 1,666,356
43. Tennessee........covmeveeenmene IN | i L 10,478,420 10,753,153 | covvvriin. 15,570,216 | ...cceevv..... 4,059,434 | e 64,129,184 | ...coovvevenne. 58,776,912
VYIS -V T- TN . § ISV L 10,109,173 | . 9,721,167 | .... .2,687,408 ...178,739,916 | . 177,402,524
45, Utah..coooonneenlUT [T IO 196,601 | .o 160,433 [ oo 114,413 [ 34,078 | e 4,053,750 | covvorrirriinn 3,359,386
46.  Vermont.........cooovevnrvnrrnecennn VT | i [T IO 553,427 | covvvvrrrerens 1,084,770 | oo 484143 | o 522,382 15,846,252
47. \Virginia.. VAL L 21,617,158 | . 23,235,594 | ... 9,336,779 | ... ...8,207,569 ...86,757,270
48.  Washington.........c.cccccovirniennce. WA[...... [T IO 245827 | oo 456,758 | .oooovereris 542,618 | oo 463,395 21,322,480
49.  West Virginia........ccccoevervreeen. WV ....... Lo | e 33474 | o 683,199 | .o 240,705 | oo 606,416 23,417,864
50.  WIiSCONSIN......orvvrvrrririeriennne WI....... [T ISP 3,042,111 | e 3717532 | v 2,588,497 | oo 3,522,644 47,576,756
51, Wyoming......cocovevenevenerenerennens WY |...... [T IO 16,771 | e 12,214 | s 12,268 | oo 10,462 | oo 541,320 | i 444,073
52.  American Samoa..........c....... AS ... ISP DO (01 RN (U (U1 (U1 PO (01 T 0
53, GUAM..coieiens GU]....... Lo | e 3,193 [ 2,580 [ .overrieieieieieiena (U1 R (U1 O (01 T 0
54.  Puerto RiCO.......cccourrrvrreriinens PRI...... [N IO 2,354,693 | oo 3,956,445 | .o (136,498) | ...ovvovvrrrirericrinene (V1 100,000 | .ooveuereereerireeeniineenne 0
55.  US Virgin Islands..........cccccouuunnee VI|....... [ESSURTOON EOTT 100,235 [ cooveveerrerieeie 31,587 | oo (U1 O (U1 PO (01 OO 0
56. Northern Mariana Islands......MP {....... Nucrers [ (U1 OO (U1 OO (U1 SRR (U1 PR (U1 PR 0
57. Canada......commmrnneinneennens CNJ...... Nuiriee [ (01 O (O (U O (U1 PO (01 T 0
58. Aggregate Other Alien............. OT| oo XXX vie | i 159,951 | covvvererririens 157,305 [ oovereereererreeienineens (U (V1N [ 4,825 | oo 0
59.  TotalS....couwrirriiniisiiseiseisrinnens (@)....54 [ 212,150,970 | ...ccovvennes 214975983 | .......cc..... 149,208,685 | .............. 122,828,673 | ........... 4,089,467,006 | ........... 4,193,482,836
DETAILS OF WRITE-INS
5801.
5802.
5803.
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 159,951 [ i, 157,305 | ..o 0 [ [ P 4,625 | 0

(@) Insertthe number of L responses except for Canada and Other Alien.
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Statement for June 30, 2008 ofthe 1 RAVELERS CASUALTY AND SURETY COMPANY

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

The Travelers Companies, Inc.
... St. Paul Fire and Marine Insurance Company (24767) *
...... St. Paul Mercury Insurance Company (24791) *
...... St. Paul Guardian Insurance Company (24775) *
...... St. Paul 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) *
...... Unionamerica Holdings, Ltd.
......... Unionamerica Acquisition Company, Ltd.

. ... SPRE Limited *

. ... Unionamerica Insurance Company, Ltd.

. ... Unionamerica Combined Investment Co., Ltd.

. ... ... Jago Dedicated, Ltd. (88.9%)

e+ ... Jago Capital Limited

. ... Lloyds Syndicate 205 *
...... MMedica 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.
...... MMI Capital Trust |
...... USF& G Capital |
...... USF& G Capital 11
... USF& G Financial Services Corporation
... Mountain Ridge Insurance Company (10950) *
... St. Paul Bermuda Holdings, Inc.
...... St. Paul (Bermuda), Ltd. *
...... St. Paul Re (Bermuda), Ltd. *
... 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.
e eve wee ... TPCUK InvestmentsLLC
......... The Standard Fire Insurance Company (19070) *
. . ... AE Properties, Inc.

. ... Travelers ALPHA Holdings, Inc.

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

. ... Travelers Personal Security Insurance Company (36145) *

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

United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Ireland
Bermuda
Maryland
Wisconsin

lowa

Delaware
Delaware
Delaware
Delaware
Maryland
Vermont
Delaware
Bermuda
Bermuda
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Connecticut
Delaware
Connecticut
Delaware
Connecticut
Cadlifornia
Connecticut
Connecticut
Connecticut

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

98-0170615
52-0515280
52-0616768
42-1091525
06-1288492
52-2073764
52-1953822
52-2044075
52-1386957
52-1957776
41-1835264
98-0162036
98-0114704

06-1008174
06-1445591
06-1534005
06-1534005
06-6033509
95-2798160
06-1531058
06-0848755
06-1286264

. ... Travelers Property Casualty Insurance Company (36161) *
ee wee v ... Travelers Persona Insurance Company (38130) *
......... Travelers (Bermuda) Limited *
......... Travelers Casualty and Surety Company (19038) *
. e ... ... Farmington Casualty Company (41483) *
.. Travelers Guarantee Company of Canada®
... ... 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 Commercia Insurance Company (36137) *
... Travelers Excess and Surplus Lines Company (29696) *
. ... ... TravelersLloyds of Texas Insurance Company (41564) *
e wee ww. ... Travelers PC Fund Investments, Inc.
......... The Travelers Indemnity Company (25658) *
wee wee we ... TheCharter Oak Fire Insurance Company (25615) *
... First Horidian 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
e «. ... Gulf Underwriting Limited *
... ... Travelers Casualty and Surety Company of Europe, Limited *
... Commercial Guaranty Insurance Company (38385) *
. Jupiter Holdings, Inc.
... American Equity Insurance Company (43117) *
...... American Equity Specialty Insurance Company (10819) *
... Northland Insurance Company (24015) *
...... Northfield Insurance Company (27987) *
e e e Northland Casuaty Company (24031) *
... Travelers Indemnity UK Investments, LLC
... The Phoenix Insurance Company (25623) *
... ... TheTravelersIndemnity Company of America (25666) *
... ... TheTravelersIndemnity Company of Connecticut (25682) *
... ... Travelers Property Casualty Company of America (25674) *
... ... Congtitution State Services, LLC
... The Premier Insurance Company of Massachusetts (12850) *
... TINDY RE Investments, Inc.
... TINDY Foreign, Inc.
... TravCo Insurance Company (28188) *
... Travelers Commercia Casualty Company (40282) *
... The Travelers Home and Marine Insurance Company (27998) *
... TheTravelers Lloyds Insurance Company (41262) *
. The Travelers Marine Corporation

Connecticut
Connecticut
Bermuda
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
Delaware
Minnesota
Arizona
Connecticut
Minnesota
lowa
Minnesota
Connecticut
Connecticut
Connecticut
Connecticut
Connecticut
Delaware
Massachusetts
Connecticut
Connecticut
Connecticut
Connecticut
Connecticut
Texas
Cdlifornia

06-1286274
36-3703200
98-0190863
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

75-1679830
41-1769846
86-0703220
86-0868106
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



Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COMPANY
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

N
SO UTA WN

. International..

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUAraNLY.........cccueieeieiiisieesse ettt
. Ocean marine
. Inland marine........
. Financial guaranty.
. Medical malpractice-occurrence
. Medical malpractice-claims made
. Earthquake..........cccooovvererennen.
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

Other liability-occurrence..
Other liability-claims made...
Products liability-occurrence.

.0
.137,821,272
..5,445,374

(13.222)] ...

80,696,595
7,516,611 | ....
(7,125350)] ..
(3172552)] ...

..................................... 0.0
(181.7915)|

30, Warranty.......occvveveveeeenieeseeessse s

31. Reinsurance-nonproportional assumed property.

32. Reinsurance-nonproportional assumed liability........

33. Reinsurance-nonproportional assumed financial lines. . |

34. Aggregate write-ins for other ines Of BUSINESS. .........c.everereeinienrireierninees | v 0

35, TOtAIS ...ttt tsaesee e | sresessestesesnaenes 208,494,003
DETAILS OF WRITE-INS

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

-
O OWooODUTE WN =

NN
© ©
w =

. Allied lines....
. Farmowners multiple peril....
. Homeowners MuItiple Peril...........ccouiveuierieeiiiieieeesee e
. Commercial multiple peril.
. Mortgage guaranty.......
. OCEAN MAMNE......coivieieeiieieeietsete ettt saes
L INIANA MAMNE. ..ottt
. Financial guaranty....................

. Medical malpractice-occurrence...
. Medical malpractice-claims made
. Earthquake..........cccocvvverernnaen.

. Group accident and health
. Credit accident and health....
. Other accident and health
. Workers' compensation....
. Other liability-occurrence..
. Other liability-Claims Made..........ccoevriveieieirieicese e
. Products liability-occurrence
. Products liability-claims made..

. International..
L Warranty......ccceceeeee s

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability
. Reinsurance-nonproportional assumed financial lines..............ccevvvrvireinennn.
. Aggregate write-ins for other lines of business

19.2 Private passenger auto liability.
19.4 Commercial auto iability..........ccocerererrieieiireeieeesee e

. Auto physiCal damage.........cceuiveieieirieieese e
. Aircraft (all perils)......

. Fidelity..............

. Surety...

146,582,934

.(3507.685) | ...

...... 2,553,503
.1,276,012

0

214,975,983

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

coooo
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Statement for June 30, 2008 of the TRAVELERS CAS UALTY AND SU RETY COM PANY

€10

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 2008 2008 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 2008 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. 2005 + Prior........ | cooceereernnee 2,238,023 | ..o 3,137,293 | .. 5,375,316 | cooovrersrrnas 316,945 | oo 45,650 | ..ooverrranns 362,595 ....2,029,882 235,539 | oo, 2,918,234 | ..o 4,983,656 108,805 (137,870) | oo, (29,065)
2. 200B......ccciiienes | oo 31,726 | v, 626,653 | ..ccovrerrnnnns 938,379 | oo 90,680 | oo 6,374 | oo 97,054 | oo, 261,918 | oo, 10,369 | oo 482,819 | oo, 755,106 | ovoovvcreierisnians 40,872 | oo (127,092) | oo (86,219)
3. Subtotals
2006 + Prior........ | coooveveernne. 2,549,749 | ..o 3,763,946 | ................ 6,313,695 | oo 407,625 | oo 52,024 | oo 459,649 ....2,291,800 3,401,053 5,738,761 149,677 (264,961) | .oovvercrnnne (115,284)
4, 2007...iiiis | e 443258 | ..o 952,627 | cooererrene 1,395,885 | .covveverene, 223,282 | oo 41,766 | oo 265,048 | ....cccvven. 351197 | e 35,822 | oo 706,857 | .covvrernne. 1,093,876 | oo 131,221 | (168,183) | .vvveveeririrens (36,961)
5. Subtotals
2007 + Prior........ | cecoereerennaes 2,993,006 | ................ 4,716,574 | ... 7,709,580 | oovovrcrrriaad 630,908 | ...ocoeirereria. 93,789 | coovrerernaas 724,697 4,107,910 6,832,637
6. 2008.......cceiieres [errrerisris .0 S [ D9, SN .0 T D0, S [ 375,105 | oo 375,105 |...ccoonee D0, S [P 262,263 | oo, 583,494 | oo, 845,757 |..cccvvrnnnn. XXX oorierens [ errerieiiinines )0, T P XXX
7. TotalS...coovveeee | e 2,993,006 | ....coevenne 4,716,574 | oo 7,709,580 | ..ccvoveirernnnd 630,908 | ..ooeveriree 468,894 | ................ 1,099,802 | ..cevvrnne 2,642,997 | .ooovvieiein 343,993 | .o 4,691,404 | ................ 7,678,395 | oo 280,898 | ....ccoovvvirernns (433,144) | covvvreree (152,246)
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 | ...cccovevana 5,408,584
L PR 94 % (2. i (9.2)% | 3. oo (2.0)%

Col. 13, Line 7

Line 8

Ao (2.8)%




Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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?

YES

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:

* 1 9 0 3 8 2 0084 900000 2 =«

* 1 9 0 3 8 2 008 3 650000 2 =«
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Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COM PANY

Additional Write-ins for Assets:

Overflow Page for Write-Ins

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

2304. State SUrCharges rECEIVADIE............c..cveveviee ettt sesss s sssssaesans | eebessesassanenes 5,502,516 | .oocvvrveerireieeiieenn0 | i 5,502,516 4,407,726
2305. Deferred compensation funds... ...2,015,784 2,015,784 2,421,843
2306. Other assets NONAAMILEET.............ccovveveercveireiercreceeseeseree e sessessssesessssesesesssnsenes | oererenenrni209,673,135 | it 209,673,135 | oo 0

2307. Assumed reinsurance receivable and payable............ccocoiieicieienice s | e (398,660) | ....cvoeverererererereenen0 | e (398,660) | .....ccovvneean (414,096)
2397. Summary of remaining Write-ins for LINE 23..........ccouiiueieiciieieeesi et ssssnas | eevesnsnes 216,792,775 | .............209,673,135 | .....ccoovunuues 7,119,640 | ... 6,415,473
Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year

2304, ESCNEAL NADIIIY..........cverveeveceeese ettt st se st e s s s st s sttt st st s s st st s st en s sesssensnsensens 1,284,821 | oo 1,083,116
2305. Retroactive reinsurance reserve assumed. ..5,086,565
2306. SPECIal FESEIVE fUNG.......uiereerireieecireieieeie ettt ettt ensssssessessenssessessesssssssssessssssessesssssenssssessansesessessenssnsns | snnsssssessnsssessessessenssesssssD00,000 | overrisirneeseirsieeseeseesse e 0
2307, Other SAtULOTY PIOVISIONS.........cuuruueirieeireeseiieeisst ettt bbbttt sttt snssentnsnensestans | snessestessssssnstessassessessensssd Dy 2T 1| osvseessssnsessessssesssesessesens 37,277
2308. Retroactive reinsurance reserve ceded...... o .(58,541,851)| ... ....(63,523,769)
2397.  Summary of remaining WIite=iNS fOr LINE 23..........cceuiiiiiieiieiiieiietci sttt sttt st sssssnsensessessnsessesssssnsanses | tesssossessssssssnssssesans (56,214,342) (57,316,811)
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Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHOE YEAI..........ciuiiieieiiteiieieteteie ettt bntes | sessessssssessessssesses e ssssessessessnsene {0 U 7,765,849
2. Cost of acquired:

2.1 Actual cost at time Of ACUISIIONS. ..........cvueiiiiiieiccse ettt b s ssessnsans | sssebsessssassessssssses et e s s s s bt ensns 0 [ e 0

2.2 Additional investment made after ACUISITIONS.............ovuririierirrieieiss ettt sttt enssnsns | sesestessssssessessesssessessansnssessessnsns 0 | o 244,754
3. Current year Change iN BNCUMDIANCES. ..........ccueuiieiiiieiieieisitesseisiess sttt ss bbbt s s bbb s st s s st st s e bensanss | stessessssessessessnsassessessnsenses e s s tenae 0 [ e 0
4, Total gain (I0SS) ON GISPOSAIS.......crerrerrrrerireriseeseesesssseeesessessssssessessessssssessessesssessessessesssessessasssnssessessesssssessessanssnssessessnssnssass | sesessessssssessesssssessnsssssnssnssassanens {1 I 1,423,256
5. Deduct amounts reCEIVEd ON GISPOSAIS..........cvuirriiriiriieieiiieie ettt bbbttt es s s st s setns | stessessssessessessns st esses st ess s bt enae {1 9,133,727
6. Total foreign exchange change in book/adjusted Carrying VAIUE...........c.cuerrurerirrienrireiecesesee et eneees
7. Deduct current year's other than temporary impairment reCOGNIZEM..........c.cuvrreieiiirieieiesee s
8. Deduct current year's depreciation...............coeweeerreeeeeeereernennenees
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)

10.  Deduct total NONAAMITIEA @MOUNLS...........curiueeererieire et sees et ese e es e ssess ettt ss s s st e s ssessensnnssnsses | sessessssssssssssssssnssessessanssnssssssnssnes 0 | e 0
11. Statement value at end of current period (Line 9 MiNUS LINE 10)..........cccciiieiiireiiiceisiciescesiecte s esse e seresessssesssssseses | sreressssssessssesessssessssssssessssesessnsens 0 | o 0
SCHEDULE B - VERIFICATION
Mortgage Loans

1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaN..........cccvvvveieveveereeeieiesesiesnes | ceveeressseesesessssssssssnees 3,820,127 | oo 8,940,838
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEIONS..........c.cvvueveiiiiieiice ettt a b s aeee
2.2 Additional investment made after acquisitions
3. Capitalized deferred INtErESt ANA OB ..ottt s ss st sa st en s banes | sbessessssessesasssssssesss s st esass st ensses 0 | et 0
4. ACCTUAL OF QISCOUNL.........o ettt es ettt st s bt s b s8££ E 2R s e8RS E et en e b senbenis | 2esesbeesessessee s st et es s b e e e bt st st O TR 0
5. Unrealized valuation INCTEASE (UBCTBASE)...........c.cveveererririesieiieiseiess st ssss s sttt s st s e ssssse s ssssessesessnsanes | stessesssessssesssssssesssssssessssssessesas 0 | oo 0
6. Total gain (I0SS) ON GISPOSAS..........c.eveirreiiieiireieiseteie ettt bbb s bbbttt s bbb s s ss s e benas | sbesssssssessesasssssssesss s st e s st en s sae 0 | oo 0
7. Deduct amounts reCeIVEd ON QISPOSAS..........c.curviiireriiireieiereisi ettt b bt et s b s b s s s s bbbt es s se s snsesas | saebesessssesssssesensesesnsees 1,794,905 | oo 5,120,711
8. Deduct amortization of premium and mortgage interest points and COMMIEMENT fEES..........c.cviiirieiciieee s | e 0 | oo 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued INtErESt...........covruerrrerrinrnrirsnriinns | ceverrrsiseieissssse s L0 OO 0
10. Deduct current year's other than temporary impairment FECOGNIZEM............c.cuiveieicieisireieieset et sbens | stessessssessesssssssssses s st ensessnsensanas 0 ] oo 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ccoecvvereervererercerecinnn 2,025,222 | oo 3,820,127
12, Deduct total NONAAMILIEA GMOUNES........c..ccuiuiiiiieeieiiecis ettt bbbt ebies | embetb bbbt 0 [ e 0
13. Statement value at end of current period (Ling 11 MINUS LINE 12)........coiiieriiiieieiiciieieieciesese e seessssstessesessssssssssnsssees | crssssssesssssssessesssssssssns 2,025,222 | ..o 3,820,127
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YBAI..........cevireiiieieteeeeiie et bsssebesnas | oevessssssesessssesssssesens 724,626,063 | ..coovevvvericreine 510,979,636
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEIONS..........cccvueveiieiieiicc ettt sesesnns | ebessssesesnsesassnsesessnseeas 8,541,901 | ceoveveieeeeee s 0
2.2 Additional investment made after aCQUISIIONS..............ccevueiciieieeicsceiccse ettt ssns | seasssesssssses e s s s saens 48,661,025 | oo 162,973,149
3. Capitalized deferred INtErESt ANA OB ..ottt s sa st s s besseses | sbessessssessesssnssssesse s sesses s snsesen 0 | o 0
4. ACCTUAL OF QISCOUNT.......ceo ettt sttt s et E £ b 8 £E R8s b e s bbb senbenias | eessteesessesseesaebseeses b st st st (0 U 0
5. Unrealized valuation iINCTEASE (ABCIBASE)..........cceveevcvrieerereiese ettt s es st s st st se s s s s s ssassssssnaas | avtessssissesssssssessesenss (105,081,029) | ...ooovveveerreerrrriinas 107,589,241
6. Total gain (I0SS) ON GISPOSAIS.........cerrerriiiiiisiieiieisstesie sttt sttt b sttt en s bbb s s s st ensesans | sbessesssbessessessssessesse st esses bt ae 0 [ e 0
7. Deduct amounts reCeiVEd ON QISPOSAIS..........ccceuririueriiireiitieie sttt se bbb ss s bbb s s s s s s s bansesenas | sbesessnsesssssesessnsesnsnes 34,748,816 | c.covveeveeeecene 56,908,934
8. Deduct amortization of premium and EPrECIALION............cceveviieiieieiise ettt bbbt snsenses | sressssssteses st es e s b s s sneen 3,652 | oo 7,028
9. Total foreign exchange change in book/adjusted CarTYiNG VAIUE...........c.vereririreiirieieississis s isssssssssssessssssssssssessessssssnss | sessessssssssssssssssssssssessessnssessassanes 0 | e 0
10. Deduct current year's other than temporary impairment FECOGNIZEM............euiuiveieieiisieesee s snbens | stessesssaessesssssss st esses st st s ssssnsanas 0 | e 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccurrrrrrrrrerrrreinrrnrirsieenssnssssesnsns | esessesssssssssssessessesens 641,995,492 | oo 724,626,063
12, Deduct total NONAAMITIEA GMOUNLS.........c.cuueviieiieieiicieie ittt bbbttt nsenis | enbstbssssenssnb bt snb 7,392,108 | oo 0
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........cceiiiiueieiiiiisicicisie et ssssasssessssssessesens | eresessssssssssssssssesans 634,603,384 | ..o 724,626,063
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 Prior Yegr Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEaT ... sesssses | sreeessesesssssnsaseenns 12,473,704,829 | ...oovvvvrrrrnnes 11,899,443,057
2. Cost of bonds and SLOCKS ACQUIMEA...........cccuiucveiiiiieiieic ettt ettt bt ae bbb s e b nas 702,647,225 | cooovvveereeeina 2,226,527,961
3. Accrual of discount.........c..cccoevuerrrnnee | e 1,328,497
4. Unrealized valuation iINCrEASE (JECIEASE).........c.crvevieeiriieieieicie ettt ettt sttt bbbt eb et sa ettt s e 270,948,535
5. Total gain (I0SS) ON QISPOSAIS.......c.rveerrerierririerireeseieesessiseesesess et esesse st ess st et s st ens st es s s st essenssessessestnssessestansns | sessesssssssssessssssnssessassnns 1,263,137
6. Deduct consideration for bonds and stocks disposed of... o e ..988,820,578 | .. 1,816,221,478
7. Deduct amortization Of PrEMIUML........cc.ciueieiieisie ettt bbbt bbb sesae s bentens | sbessessesssssssessessnsensenes 20,645,018 | .ooveveceieeans 41,590,530
8. Total foreign exchange change in book/adiuSted CAITYING VAIUE............ccvuivevericieeesce ettt stes et es s sssssssseens | ervesssssessssssesssssssessesssessesans (435) | oo 37
9. Deduct current year's other than temporary impairment FECOGNIZE............vuurururrurrereirerireie st ssessseeessesssessessesssesses | sssesssssssssssssssssssssasenns 5347131 | oo 5,780,088
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.cceeerrierreriersesrerieseessesseesisssssesees | ceressessessessssnns 12,435,079,061 | ..oovvvveererrcrrnn. 12,473,704,829
11, Deduct total NONAAMItEEd @MOUNES............ccoeviiiiieiieicicte ettt ss bbbt ensebaes | ebssssssssssssnsenssssnssnsenes 33,033,312 | i 12,055,007
12. Statement value at end of current period (Line 10 minus Line 11) 12,402,045,749 12,461,649,822
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Statement for June 30, 2008 of the TRAVELERS CAS UALTY AND SU RETY COM PANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS
1. CIASS T (8)uirirerieiieiieiie ettt | srenient st 8,865,255477 | ....cvvovrvnirnns 1,273,587,055 | ...covvvverecrenes 1,135,799,361 | .ovovvirerinies (58,122,630) | ...cvovvvrrrrrenes 8,865,255,477 | ...ocvvovrvrrrnns 8,944,920,541 | .ooovvvivinenenrineinnineieen 0 9,466,161,851
2. ClaSS 2 ():euueeeererereeeriesiesiesiesie sttt | erbneb et 409,190,053 | ...cvvcricrirerirnenne 14,386,178 | ..cvvcvicriericrienens 9,731,934 | o, 19,653,325 | ..oovvuvrirrirrins 409,190,053 | ...covvvvrrrrrrrinnnns 433,497,623 | ..o [ 371,662,942
3. ClASS 3 ().euevrericreeie ettt bttt ntns | eveesisaentes et tenes 124,538,902 | ....coevevierirercrerne 130,625 | ..o {1 I 24871845 | ....cocveevvee 124,538,902 | .....ccovvvvvererne, 149,541,371 | oo e 126,465,990
4. ClASS 4 (B).ueerieeeieiiieeieeee ettt | sinssees s 66,769,456 | ... 0 [ [0 O (11,486,160) | ....ooovverrrerrinne 66,769,456 | .......ovvvrrrrrirnnns 55,283,296 | ....covvrrrerrrerrernrinrieniinnnenn0 [ o 78,483,920
B ClASS 5 ():euureveeeraceseiiciieis ittt ettt | bbbttt 14,448,600 | ..oovovieiieienne 0 [ o 29,093 | .o 7,002,455 | ..ooveinne 14,448,600 | .....oovvevrivriienes 21,421,962 | ..o 0 3,380,000
B, ClASS B ():vuuvveereeeerrerieiieeiesie sttt | rbneb bbb 4,095,509 | ..o (O 1,670,443 | oo, 5,307,290 | .oovririiiniiniiniis 4,095,509 | ..o 7,732,356 | cooovvinrnrinnnniinniinninniinnnnd0 | e 4,124,057
7. TOtal BONGS.....oiveiiceceictecs ettt 9,484,297,998 1,147,230,831 | ..o (12,773,875) ....9,484,297,998 | ......ccccvveveen 9,612,397,149 | ...cooveeveecerieeieeeennd0 | e 10,050,278,760

PREFERRED STOCK
B, ClASS Tttt | sebteene et B2AT6,442 | ..o O OO (01 N (2,593,476) | ...ooorvrrrerrrrrrrrrees 52,476,442 | ....ovvvrrirns 49,882,966 | .......vvvrrerrcrrerirerirerinernenend0 [ e 50,352,125
9. ClASS 2.ttt sttt ntens | ereesestesaese s 44,636,472 | ..coveeveeieeeee s [0 U 0 [ (7,370,527) | coocvvreeerrrerrns 44,636,472 | ...ooovveererrrerernn 37,265,944 | .....covvevveeeieiiieiieenn0 | s 52,117,225
10, ClaSS 3.ttt sttt | estes s 1,205,980 | ..ooocieeieeiieieeeeiieeees (O 1,205,980 | ..o 7,983,675 | .oovverrieireiis 1,205,980 | ..oovveieiieiienns 7,983,675 | ..o | e 2,639,500
110 ClASS 4ottt bttt | Sebt e Re ettt L0 T 0 [ o L0 OO 0 [ o [0 OO 0 [ o0 | 0
12. Class 5
13, ClASS B.vvvvvereeiieeii ittt | SRR 0 [ 0 [ 0 [ o 0 [ 0 [ o 0 [0 | 0
14, Total Preferred StOCK........cooeicviieieieesie ettt beseseesns | eviesisssssesissessnaans 98,318,894 | ..o [0 I 1,205,980 | ..o (1,980,328) | ..o, 98,318,894 | ..o 95,132,585 | .oooviieiieeiiiieiniiieisineeenn0 | e 105,108,850
15.  Total Bonds and Preferred SOCK...........cc.oviriririnrieieeseineseessesssssseisnins | cevseesiessssesseenns 9,582,616,892 | .......cceverrrenne. 1,288,103,858 | ....cocvvrrerrrenns 1,148,436,811 | oo (14,754,203) | ..o 9,582,616,892 | .......ccvvrrrennn 9,707,529,734 | ooovreeereererrnernrrnecnnen0 [ s 10,155,387,610

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC18§........... 0; NAIC2S...... 0; NAIC3S.... 0; NAIC4S...... 0; NAIC5S....... 0; NAIC6S........ 0.




Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COMPANY
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......cveveerrrerrireirerierireiiees | cerreeerersnninesessnnes 429,956,900 |................ 0,90, GO [T 429,956,900 | ...ooovvrrerirrirerierirnins 791,653 | oo

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOE YEAI..........ciuriieireieieie ettt ssnsesesssaes | sestessessssessesssssnsessens 558,504,839 | ...cooierieiieiis 412,632,741
2. Cost of short-term iNVESIMENS ACGUITET.........c.cuivuiieiireieieieesie ettt bbb sae b ssbessebans | sbessesssssssseessssnean 2,892,274534 | ..o 5,079,588,771
3. ACCTUAL OF BISCOUNL........ooviiiiiii bbb bbb | eebneb bbb 0 | s 3,666
4. Unrealized valuation iNCrEASE (ABCIEASE)..........vurururrereereerreseiseeeseeseaseessessesssesseeseesesssesessessess e ssessessasssessessessasssessessessssssesss | sesessosssssessessssssssessssssssessessesens 0 | e 0
5. Total gain (I0SS) ON QISPOSAIS.........c.cceveiieeiiiieieiceete ettt sttt a bbbt s bbb b st s s sebebnsebessnsebenas | suebessssesessseteses et et st e bnse b et s aeee 0 | o 0
6. Deduct consideration received 0N dISPOSAS.............c.cvevivireierieiieie sttt sssanns | saessesessesseseesssineas 3,020,822,472 | ..o 4,933,720,340
7. Deduct amortization Of PIEMIUM...........cccueiiieiiete ettt bbb b s bbb bbb st et es s b s asbebessesesnans | suebesssesessssesesnseses s et e b nsebes s aeee 0 | o 0
8. Total foreign exchange change in book/adjusted CAITYING VAIUE.............cccoviieviiiiieiceceee ettt ssesnes | stessesssesse s ss s s s s s s s b nsenae 0 [ e 0
9. Deduct current year's other than temporary impairment FECOGNIZEM............vururiurrrririeieieieisee st sesens | sresssssssssssssssssssssnsesssssnsesssssnseses {0 OO 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........ccccocverrieiiirriinieieisesesessieiesssienes | sreressssssesessssssenaes 429,956,900 | .ooovverreierrriereieins 558,504,839
11, Deduct total NONAAMItIEA @MOUNLS..........cuueveiiiriieriiieeriess et neenies | enbenbsss s st 0 | s 0
12. Statement value at end of current period (LiNg 10 MINUS LINE 11)...c.uiuiieiiiiiieieicissisieicissiesiessssssiesssssssssessesssssnsessssnsensessns | sressesssssssassesssssssesses 429,956,900 | ...ovoveriiirereiians 558,504,839
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Statement for June 30, 2008 of the TRAVELERS CAS UALTY AND SU RETY COM PANY

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

Sch. E-Verification
NONE

Sch. A-Part 2
NONE

Sch. A-Part 3
NONE

QsSI04, QSI05, QSI06, QEO01



Statement for June 30, 2008 of the TRAVELERS CAS UALTY AND SU RETY COM PANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED During the Current Quarter

1 Location 4 5 6 7 8 9
Actual Additional
2 3 Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
o | SCHEDULE B PART3 |
m Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
S 1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal | Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type | Acquired Date Interest Prior Year|  (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages With Partial Repayments
100029+4................... BrookIyn...........covveeeneivreieneionns 03/16/1988
100159-5... ... | Pittsburgh.. 12/18/1989].....
100163-9.....cccvvnencen. Greenwood ..101/25/1990].....
0299999. Total - Mortgages With Partial REPAYMENTS.........ccoviviiiiiiisieserces e
0599999, TOtAl MOMGAGES. .....vovvivecviieieeiiisiteiiciieiiies cetesiesersssssessesssssseessessssessesesssssssensessnsensesnses
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Statement for June 30, 2008 of the TRAVELERS CAS UALTY AND SU RETY COM PANY

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUSIP Name or Vendor or Desig- | Originally | and Time of Made After Amount of Additional of
Identification Description City State General Partner nation | Acquired | Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
| Golub Capital Partners V, L.P.........ccccooooommmrrrrvovcvcrcsssssss [NeW YOrK......ooooovovvvvvvccccens [NY...... [Golub Capital [ [10/13/2006 ] .........2 [ o0 [ oo, 1,200,000 6,600,000
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INcome = Unaffiliated. ..o s snsnsssssssssnssnssssssssnses | ssssssssssssssenssssssssssssnsnessQ | sessmesssssnessennes 1,200,000 6,600,000 | ....
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Brockway Moran & Partners Fund lll, L.P..........ccoeviveirernnee. Boca Raton..........cccevveveivnnn FL....... Brockway Moran & Partners, INC..........cccocovvevevenieriens | voereinenns 03/31/2006

....................... 229,566 0

.................... 9,359,452
693,440 .

Granite Global Ventures Il L.P............ .... | Menlo Park...
Gryphon Partners I, L.P........cccocvveienenieeeseeseese s San Francisco..

.|CA...... Granite Global Ventures..

. . 110/05/2006 | ...
. |CA..... Gryphon Investors....

- 1110311909 | .

J.C. Flowers Il L.P....... . [New York..... ..|NY...... J.C. Flowers & Co........ .. |06/07/2006 |... ,768,554
JLL Partners Fund V, L.P . |New York..... .. INY..... Joseph Littlejohn & Levy...... .. |05/04/2005 | .....c.c.e.3 | o0 | e 96,497
OCM/GFI Power Opportunities Fund II, L.P . |Los Angeles. ..|CA...... Oaktree Capital Management.. e .. |02/16/2005 | ... 650,000
ONex Partners [N L.P.......c.ovinrereneese e TOroNt0....cveeeereseieeiins ON...... ONEX PAItNErS......covviierieieireieieisesesesesesssessissiesens | svresseeneens 06/29/2006 | ......c.c0.3 | covevrerrerrererenreneneienens0 | v 149,682 0
Providence Equity Partners VI, L.P..... Providence........c.ccoovrernieninnn RI....... Providence Equity Partners...........cooevevvvneenennenees | vevereenenns 12/05/2006 | ...oveeree3 | o0 | s 1,121,363 | oo 0

Sentinel Capital Partners Ill, L.P...... New York..... .. [NY...... Sentinel Capital Partners.....
Thomas, McNerney & Partners |I, L.P. .| Minneapolis.. .. |[MN...... Thomas, McNerney Partners.......
Thompson Street Capital Partners Il, L.P.........ccoooooinrininen. StLOUIS...oveeeeereseessirsinseennenas MO...... Thompson Street Capital Partners...
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...............
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Blackstone Real Estate Partners VI v [NEW YOrK. oo NY...... Blackstone Group....
Buchanan Fund V, LLC............... Newport Beach . |CA..... Buchanan Fund....
El Fund lll, LP..........

.. |05/04/2005 | ...
.. 106/29/2006 | ...
. 101/30/2007

............. 03/29/2007
.. 101/19/2007 | ...
. {12/19/2006 | ...

GTIS RE Opportunities Fund I LP................ ... |New York..... .. INY..... Golden Tree InSite Partners LP............... .. |09/17/2007 | ...
Lowe Resort Finance Investment Partners, LLC. .|Los Angeles. ..|CA...... Lowe Hospitality Investment Partners, LLC. .. |06/12/2007 | ...
RCG Longview Equity Fund, L.P........cocoovvrneererescrces New York. .. |NY...... RCG LONGVIEW.......vvrriririeirnrireieinns .. | 04/26/2007 | ...
Tri Continental Capital VII Limited Partnership.............ccc.ov.u.. TOroNt0.....ceveerireeeiis ON...... Tri Continental Capital............ocrevevenrerreneenrirrrnierinsiiees | cevrereeenns 05/31/2005

Taconic Property FUuNd, LP........ccccooviieiiiiceics e New YOrK.......ocovevveeriiennnns NY...... Taconic Property FUNd.........cccooiiieiiiceisceisssisenes | cvrinenenas 04/22/2008 |........... [ 8,541,901 | oo [0 TR (U 11,458,099
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - UNaffillated.............ccciuiiiiiiisiccs ettt ss s s s ssssnsessnsssenses | ovsssessssssasens 8,541,901 | .o 1,756,704 | oo, (U I 78,962,900 |....
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

Enervest Energy Institutional Fund XI-A, LP.........cccovvvivernnnee. Houston Enervest Management Partners, Ltd............cccooevvevcenes | ceverenae. 12/08/2006 0 14,644,006
Excellere Capital Fund, L.P........cccccoeviereerieeeeesieceinns Denver..... Excellere Partners........ .. 102/02/2007 | ... 3 ....10,544 476
Monomoy Capital Partners, L.P....... .... |New York Monomoy Capital Partners.. .. | 05/08/2006 |... 0

Paine & Partners Capital Fund Ill, L.P........cccccoeivvinriercrinnnn. Foster City. Paine & Partners.............. . 103/31/2006 | ...coeee3 | evvevrerieiesierieieieneen0 | evieiiiieneenenn,862,626 | v | i,

1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics o
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
[Trav Cas & Surety UK InVtS LLC..........oooceceeesssesseeeeessssseeceens [Hartford.......cccooormmssrrrrerrrrrnienes o e [08/07/1998]............ 0
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other = AffIlIE............ccoceieiciiiieecsis ettt snb s s ananans .
3999999. Subtotal = UNGfflIAtEA..........ccueveercreieeicisi sttt sttt st s b ssnasnans
4099999. Subtotal - Affiliated
4199999. Totals

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CusIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, | Increase |(Amortization)/| Impairment Interest B./ACV Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B.A.C.V. on Disposal | Consideration| on Disposal | on Disposal | on Disposal Income

Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
| [ GoldenTree High Yield Partners, L.P[New York............ [NY. [Distribution [07/01/2006] 04/29/2008]
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SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CusIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, | Increase |(Amortization)/| Impairment Interest B./ACV Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B.A.C.V. on Disposal | Consideration| on Disposal | on Disposal | on Disposal Income
| | Gruss Global Investors, L.P............. |New York......... [NY. | Distribution..............oovvvvveeeeees 11/30/2006| 04/24/2008| ........ 7,140,441 |0 e o0 e i o0 |, 7,140,441 | ....7,140,441 | .0
| 1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated...........c..c... | c..... 15,991,226 15,991,226 | ..15,991,226 | .0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Brencourt Multi-Strategy, L.P.......... New York............ NY. |Distribution 04/03/2006| 04/07/2008 10,201,075 | ..10,201,075 | ...covvvrenene [N (V1N 0 .0
Friedman Fleischer & Lowe Capital f San Francisco..... | CA. | Distribution.. . 101/25/1999| 05/27/2008 oorn...062,806 0
Gryphon Partners Il, L.P.........cc....... CA. |Distribution 11/03/1999| 06/30/2008| ........... 47,243 | ..coovvvrcrecn0 | |0 vieriiennd0 {0 [0 [ 47,243 .0
J.C. Flowers I L.P.......cccovurririnenns NY. |Distribution 06/07/2006| 06/30/2008] ........... 393,572 |0 0 [0 |0 0 0 [ 393,572 ..0
Jupiter Partners Il L.P. .... INY. | Distribution.. ... [12/23/1998| 05/12/2008 .. .202,807 |.. ...202,807 0
KRG Capital Fund I, L.P. . .... | CO. | Distribution.. .| 08/17/1999| 05/30/2008| .. 16,151 0
Onex Partners Il L.P........ccoovvruennns Toronto............... |ON. | Distribution 06/29/2006| 06/25/2008 .......c.cveeee e 763 | v [0 [0 0 0 0 763 .0
Providence Equity Partners VI, L.P.. | Providence.......... RI... | Distribution 12/05/2006{ 06/30/2008] ...........358,047 | ....cccoevveceee0 | o0 0 0 0 0 | 358,047 .0
SOFTBANK Technology Ventures V| Palo Alto............. CA. | Distribution 08/06/1999| 04/29/2008 s 18,009 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............. 11,900,473 |..11,900,473 .0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Blackstone Real Estate Partners VI. | New York............ NY. | Distribution 03/29/2007 | 05/08/2008] .......(2,640,496) | .......cccceeeee0 |0 |0 0 0 0 [ (2,640,496) | ...(2,640,496) ]
Buchanan Fund V, LLC................... Newport Beach... | CA. | Distribution.. ... |01/19/2007 | 06/03/2008| .. reenennn(22,835) | ... (22,835) 0
RCG Longview Equity Fund, L.P..... |New York............ [NY. | Distribution.. . | 04/26/2007 | 06/30/2008 .. (27,831 [ oo (27,631) 0
Rossrock 2005 Fund LLC................ New York............ NY. | Distribution 04/30/2005] 04/18/2008 .. ...260,000 |....... 260,000 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.................... [ .......(2,430,962) | ........ccccee.0 | orviviienn0 o0 [0 |0 [0 s 2,430,962) | ...(2,430,962) .0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Avenue Special Situations Fund IV, I New York.... . | Distribution 11/02/2005| 06/25/2008| ........1,653,169 | ..c.ceveveveee0 | eoeeiiieeeenl0 0 0 0 0 |, 1,653,169 | ....1,653,169 .0
Enervest Energy Institutional Fund X| Houston... .. | Distribution.. ... | 12/08/2006| 06/30/2008] .. e 119,623 | ... 719,623 0
Paine & Partners Capital Fund Ill, L.| Foster City... CA. | Distribution.. . 103/31/2006| 05/07/2008] .. 371,967 | ....... 371,967 0
SSB Private Selections, LLC........... New York............ NY. | Distribution 09/01/1998 05/30/2008| .. 698,776 | ....... 698,776 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............cocceeieivie | 0000 3,443,535 [0 i |0 L0 [0 L0 | 3,443,535 | ....3,443,535 .0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
[Trav Cas & Surety UK Invts LLC..... [Hartford............... [CT..]Distribution .. [08/07/1998] 05/30/2008] ........1,500,000 [.....occceerree0 [evirorrciienncens0 [ovvoriiiiinnienns0 Joiiiniiiiinnnn [ooviieniiernnn0 [0 [, 1,500,000 | ....1,500,000 ..0
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated...........ccocooreveciiciiiaes | 00000 1,500,000 |1 |0 [0 i |0 [0 [ 1,500,000 | ....1,500,000 0
3999999. Subtotal - Unaffiliated. ..o senensssenensnssnesssseensssenensenesssssenessneee | e @O, Q042 N2 | vereereneerersenss0 [ nerverinnnnrenens0 [orinennnnnennend0 [0 [ [0 [ 28,904,272 | ..28,904,272 0
4099999. Subtotal - AfflIAtEU. .......rveererieireceiirisisisesserse s ssesnressesnrenenersnssnsessensssensessnssnsessensesssensessssansessessnsessesssssnes | snnres 1,900,000 [eovirrrsririnnennd0 [ oneisrisrinineennd o0 {0 [0 [0 [ 1,500,000 | ....1,500,000 0
4199999, TOAIS........vuevreeierireiieiecie ettt senennensienee erensesensesennenseessnsnsensensssensensensnsensensenssensesnessnensensesessens | 20eiredOA0H2T2 | ovirireirininnn0 e 0 |0 il 0 0 30,404,272 | ..30,404,272 .0
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SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired 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)
Bonds - U.S. Government

501993 AA 7|FHA KUKUI GARDENS PROJ L 3.000 2011 05......cveieeirereeresircieesisercrssessssseneans | [ [PRIOR YEAR ADJUSTMENT (TPC INVESTMNET)
0399999. TOtal - BONGAS = U.S. GOVEINMENE........vuetitiitetseietsteessetestessess e ssssssessessssesses st sssessessessesess et sesee st ee s s R et ensess e et entessns  s4etsetassassessesaeses et et aese st et ent e bt en bbbt an s s st ent
Bonds - States, Territories and Possessions

20772G K3 1|CONNECTICUT GENERAL OBLI 5.000 2021 04.........coovvvererrerrrererieeiressesiesssnsennns CITIGROUP GLOBAL MARKETS.......coetiiteieiresisiesiessssisssssssssssssssssessenes | sosssessssssssssssssessssssssessnns | sssssssssssssenes 4,314,760 | ............... 4,000,000.00
575827 R4 4|MASSACHUSETTS CENTRAL AR 1.300 2030 12 .. GOLDMAN SACHS & CO .35,062,262 | ... ..35,065,000.00 |....
1799999. Total - BONAS - StAtS, TOIItOMIES & POSSESSIONS. ... e ruurruireerssrssirsessssssessessesssessessessssssessessssssessassssssessessansssssessensssssessass  oesessanssessessonssessessassanssesessanssessessenssnsessessanssessentenssessestensanssessesbanb et sent st st nnsens 39,377,022 |..ccovnnn 39,065,000.00
Bonds - Political Subdivisions of States

052430 DF 9|AUSTIN ISD GENERAL OBLIG 5.250 2023 08 CITIGROUP GLOBAL MARKETS.........ccoosvuierrirnssiesisesssesssesssessssssssssssens 4,480,223

052430 DG 7 |AUSTIN ISD GENERAL OBLIG 5.250 2024 08. CITIGROUP GLOBAL MARKETS...........ccoouun.. ...4,671,206 |...

495224 M6 1|KING CO GO SD#411 ISSAQU 5.000 2024 12. SEATTLE NORTHWEST SECURITIES CORP.... ...6,418,110 | ...

495224 M7 9|KING CO GO SD#411 ISSAQU 5.000 2025 12 SEATTLE NORTHWEST SECURITIES CORP.... . T,743,607 | ... ,425,000.00 | ....
613681 D2 8|MONTGOMERY CO GENERAL OB 5.250 2019 03 FIRST SOUTHWEST CO 1,128,582 | ............... 1,060,000.00
613681 D3 6|MONTGOMERY CO GENERAL OB 5.250 2021 03 FIRST SOUTHWEST CO...oouiictcieietee st sssestessssans | stessssssssesssssesssssssssssssss | sesesssessessissenss 1,240,770 | ............... 1,180,000.00
613681 D4 4|MONTGOMERY CO GENERAL OB 5.250 2023 03... FIRST SOUTHWEST CO.....oovuieteieieeeeive st ssessssssssiesssssans | sresssssssssssssssssssessssssssns | svons ...1,369,867 | ... ...1,310,000.00 | ....
613681 D5 1|MONTGOMERY CO GENERAL OB 5.250 2025 03... FIRST SOUTHWEST CO....oouviieieieiesiseise s sessssssssessessssssssesssssans | ssessssssessssssssssssssessssssssns | soens ..1,512,051 |... ....1,455,000.00 | ....
613681 D6 9|MONTGOMERY CO GENERAL OB 5.250 2029 03... FIRST SOUTHWEST CO....ouuiviiiiiiiiiisiesisiisisessssssssssssssssessesssssssssssssssans | ssesssssessassssssssassesssssnsses | sveas ...3,068,580 | ... ....3,000,000.00 |....
2499999. TOtal - BONAS = POItICAI SUDGIVISION. ... .. itisieiiteiseseesiistsessssssss s stesssessessssssessesssss s ee st s sessess st enssns s essenssessessensseasns | o41essasssessessessanssesessessanssestaesaessesseesanssessessentonsaee s e s eeEsee s e o0t eeE e s s Een s e Rt ee s et b s st en bt st ens et s st antsnssantans | nnssessanssnssnes 31,632,995 | ..o 30,255,000.00
Bonds - Special Revenue and Special Assessment

57583R FY 6|MASSACHUSETTS DEV FINAG 1.100 2036 07........ccevvrerrrmrrerrereessssssesesesssensssnes | evvessssnses | eeved 05/30/2008...... GOLDMAN SACHS & CO......ovviviisiiesiesissssssssssssssssesssesssssssssssssssssss | sossssssssssssssssssssssssssasssnns | sessessssssssnsses 24,447,696 | ............ 24,450,000.00
586158 MH 7 |MEMPHIS ELEC SYS REV REF 5.000 2017 12.......cvvvvirerrerirerirseesesisssssesssesssenssens | coevssssnns | eevens 06/18/2008...... MORGAN KEEGAN & CO INC.......covieeieicissiseiseiss s sissssssssssssssensss | cossssssssssssssssssssssssssssssnns | ooves ...5,356,400 | ... ..5,000,000.00
645788 D6 4 |NEW JERSEY ENVIRONMENTAL 4.500 2018 09.........ovvvrvrmierrrerineieesssessssssssss | covvssssnes | oeeens 06/03/2008...... PNC CAPITAL MARKETS.......cooiiurieniinsisneiiesisesssesssessssssssssssssssssssssssssnns | sossssssssssssssssssssssssssssnns | oeves ..3,135,431 | ... 2,935,000.00
64970K 7Z 4 |NEW YORK CITY MUN WTR&SW 1.200 2032 0B.........coveorerrereirrirrnirseiesesesssssnesns | cervesnnenns | eneens 05/30/2008...... GOLDMAN SACHS & CO....coirieireiieiieieesiesisssssssssssssssesssesssesssesssns | seesssssssssssssssssssssssssnssnns | seees ..9,539,179 | ... ....9,540,000.00 |....
64972F PM_2[NEW YORK CITY MUN WTR&SW 1.200 2034 06.........ccovvrrrrermrersiessiessnssnssssssessssnses | eessessnens | seeeed 05/30/2008...... GOLDMAN SACHS & CO...ooviiiiiiiiiisiisiessiesssisssssssssssssssssssssssssssssssssssns | ssssssssssssssssssssssssssssssssnns | seees 110,999,053 | ... ..11,000,000.00 | ....
3199999. Total - Bonds - SpPecial REVENUE & SPECIAI ASSESSIMIENES..........vueveiiitiieetsetistetsetsetsesssssssesesssstessessssessessssssssssesseesssesses | ssesssssssessessssessessessssessessessssessessessstessessesassessessesassessessesesteesesantes et et ans s st s et ens et et et es e bebentensennsansensesnts | oeristessessesanes 53,477,760 52,925,000.00
Bonds - Public Utilities

250847 ED 8|DETROIT EDISON COMPANY  5.600 2018 0B.........cc.ccourvvrererrerierensiesssrssesesessenins | evveeisenens | erveens 06/04/2008...... CITIGROUP GLOBAL MARKETS........coetsiueiieiissteiesiesssssiesiessssissssssssaess | sesssessessssssssssssssssssssssessns | soosssessssssssssssnes 998,550 | ...ccvveren 1,000,000.00
62912X AA 2|NGPL PIPECO LLC (144A) 6.514 201212 MERRILL LYNCH CAPITAL MARKETS.. - 410,000.00 |....
698455 AB 8|PANHANDLE EASTERN 7.000 2018 06 CREDIT SUISSE FIRST BOSTON.........coiiiiiierisiississsssssssissiessssssssesssssess | osssesssssssssessessssssssessensans | sossssasssssessassanes 997,150 ............... 1,000,000.00
3899999. TOtAl = BONGS = PUDIC ULIIES. ...t vt eveveeseistseseesessseesssssssssessessssesessessssssessasssssssssessessans st et asssessessasssssessassanssessessansanss | fasssessessassanssessessanssessessanssessessansanssessessonsaessessansansseesestenssesestensaessessansanssesentens et entans st nssensanssesassantansasts | sesessessossssssanes 2,407,336 | ..o 2,410,000.00
Bonds - Industrial and Miscellaneous

03073E AD 7|AMERISOURCEBERGEN CORP  5.625 2012 09.........cevverrrrverricriesssssssnsisesssenens MORGAN STANLEY DEAN WITTER........oevviirerireniierisisesssessessessssssnns | sesssesssesssesssesssesssssssssnnss | svssssssssssssssssns 967,171 | .o, 975,000.00
032511 AX 5|ANADARKO PETROLEUM CORP 5.950 2016 09 DEUTSCHE BANC ..1,011,130 | ... ....1,000,000.00 |....
086516 AG 6|BEST BUY CO (144A) B.750 2013 07....oovveierireiiereeiseeieeisesssesisssesenessnssesnnes | eesnesnenns | eeved 06/19/2008...... J P MORGAN CHASE SECURITIES INC......c.ovvrrivrierirniirneirneisssineinnes | errmriineisssiseisnsinssnssnnees | connsennssenennennrs 098,240 | i, 1,000,000.00
055482 AJ 2|BJ SERVICES 6.000 2018 06........c.oeoreeereireireeeseeiseeeseeisesissesessssssesssssss | ceessnnsnns | eneens 05/14/2008...... MERRILL LYNCH CAPITAL MARKETS.........coovsirnieniineieeiieniieeennsensennes | cerensinesssssssssssssssssssnnsinns | svessnessnesenesnns 1,990,860 | covonioninnes 2,000,000.00
110122 AR 9|BRISTOL-MYERS SQUIBB  5.450 2018 05..........cevvrrrrrrrriereiirneirneirssisesessessnsssnees | eeeeeinnins | ervennd 04/28/2008...... J P MORGAN CHASE SECURITIES INC 1,000,000.00
26138E AC 3|DR PEPPER SNAPPLE (144A) 6.820 2018 05.......cccecveieeeiiieriesieiiesiesiessesesssssenes | evveesiesens | eeveesd 05/30/2008...... LEHMAN BROTHERS.........cc.oeoovircrernnes 1,000,000.00
278058 DD 1|EATON CORP 5.600 2018 05.......ocveeveeereerciesesisetesessessessessesssssessesens | evveniieriens | eevend 05/22/2008...... MORGAN STANLEY DEAN WITTER.. 1,000,000.00
377372 AD 9| GLAXOSMITHKLINE 5.650 2018 05.......vvreceerierieieressesesesiesssessssesssssaenas | evsensnsies | ervan 05/06/2008...... CITIGROUP GLOBAL MARKETS........ ....1,000,000.00 |....
382388 AS 5|GOODRICH (BF) CO 6.290 2016 07....oocvvrereereiereereeseseseie s sessesssssaenas | erversiesiens | eevend 06/18/2008...... MORGAN STANLEY DEAN WITTER...... ...1,700,000.00 | ....
443510 AE 2|HUBBELL INC 5.950 2018 06.......coocvvrrrereererieeisesiesiesisessesssssesssssesssssessenes | essseriesies | eesae 05/28/2008...... J P MORGAN CHASE SECURITIES INC ....1,000,000.00 |....
48121C YK 6|JP MORGAN CHASE 6.000 2017 10.. vt st ssessssssesees | srsssesenes | eovenes 05/07/2008...... BNP PARIBAS........ccoovrrieierinsineieienins ....1,000,000.00 |....
617446 H5 1|MORGAN STANLEY 5.550 2017 04.....ooooeereeesseieesiesssesessesssssesies | evesesenses | eeean 06/06/2008...... MORGAN STANLEY DEAN WITTER.. ....1,000,000.00 |....
718172 AB 5|PHILIP MORRIS INTERNATIO 4.875 2013 05 ....... 05/13/2008...... LEHMAN BROTHERS.........c.ccoouuu.. ....2,000,000.00 |....
77340R AC 1|ROCKIES EXPRESS PIPELINE 6.850 2018 07.........coovvveerieeieeiseiresisnsssssisesssssss | cevvessssens | onvens 06/25/2008...... LEHMAN BROTHERS. ....1,000,000.00 |....
784635 AJ 3|SPX CORP (144A) 7825 2014 12, ..o sesisesssesssssssssssssssnns | sesssssnnnss | aesed 04/07/2008...... FTN FINANCIAL. ..ot ssissisesssssssssssssssssssssssssssssssssssnses | ssesssssssssssssssssnsssnssnssns | sovsssssessssnssenses 180,025 [ eveverrvniennnes 125,000.00 |....
88732J AK 4|TIME WARNER CABLE 6.200 2013 07...ooererercereieeeineeeesesseesesssenssensennns | ereesnnins | eeeeed 06/16/2008...... WACHOVIA SECURITIES INC 2,000,000.00
03938L AA 2|ARCELORMITTAL (144A) 53752013 06......cccovvvrrrrerrrrerrnrerseerneersessneensennsnnisens | Frverneiins | e 06/26/2008...... VARIOUS.......cooomieeeeeeeeeeees 1,325,000.00
1912EQ AC 6|COCA-COLAHBC BV 51252013 09......coeveeeererereeeeereeseeeeeseereeseesssesesessensens | Frvevceeens [ e 06/09/2008...... J P MORGAN CHASE SECURITIES INC 3,000,000.00 |....
2515A0 HP 1|DEUTSCHE BANK LONDON  5.0002010 10 DEUTSCHE BANC ...ttt sessses s ssssssssssssaenes | eestsssssssssssssssesssssssssssnns | stessssssssssaeses 1,014,940 1,000,000.00
2515A0 NY 5|DEUTSCHE BANK LONDON  4.8752013 05 DEUTSCHE BANC ...t sssssssssssssesaenss | onsssssssssssssssssssessssssssssssnns | suesssssssssssenes 1,997,280 2,000,000.00
92334N AA 1|VEOLIA ENVIRONMENT  5.250 2013 06..... MERRILL LYNCH CAPITAL MARKETS.. ....2,000,000.00 |....
92852E AK 1|VIVENDI (144A) 5.750 2013 04....... . BANC OF AMERICA SECURITIES LLC.. ....1,000,000.00 | ....
61757L AE 0|MSC 2008-T29 A4 6.457 2043 0.t MORGAN STANLEY DEAN WITTER.......c.cevverirnrinriciesesisessssiessssssesiennns 5,000,000.00
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Statement for June 30, 2008 of the TRAVELERS CAS UALTY AND SU RETY COM PANY

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired 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)
4599999. Total - BONAS - INAUSHTAl & IMISCEIANEOUS.........cv.ceerieictitei ettt ettt ettt ets ettt sese sttt sst et et setsesessesseesesessesessnses | ssetsssssessessssessessesessessesseesesess e et et eesee et et et et et et s s e et et et ee b et E et s s st et sttt st es bt ensensetnsansensennts | tesistessessesanes 34,086,547 |............. 34,125,000.00
6099997. Total - Bonds - Part 3.........cccoververeans 161,022,868 ..158,837,639.42 ..
6099999. Total - BONdS......coorveercerceriseri e ..158,837,639.42
7499999, Total - Bonds, Preferred and COMMON STOCKS.........c.ceueviuiireiiiiiniieiessiesie ettt sesse s ssssssssessssssses svsesees
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement for June 30, 2008 of the TRAVELERS CAS UALTY AND SU RETY COM PANY

SCHEDULE D - PART 4

k Sold, Redeemed or Otherwise Disposed of During the Current Quarter

Show All Long-Term Bonds and Stoc
6 7

1 2 3 4 5 8 9 10 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)
Bonds - U.S. Government
313455 9D 1|FHA AMER SAV BANK 88-4 6.930........... ...|.06/25/2008 | PAID ON PRINCIPAL 239,616 | ....ccou.... 239,616 | ....cccco.... 222,843 229,130 0| 10,487 | o0 | e 10,487 0 239,616 0 0 11/01/2015 | 1..........
313455 9F 6|FHA CITICORP 85-4 PROJ 6.875............. ...| .06/25/2008 | PAID ON PRINCIPAL 32,674 32,674 30,259 31,251 0 | 1,423 | 0 | 1,423 0 32,674 0 0 12/01/2015 | 1..........
313455 9H 2|FHA GOLDOME 87-11 PROJ 6.875.......... ...|.06/25/2008 | PAID ON PRINCIPAL 96,526 96,526 96,284 96,261 0 265 0 96,526 0 0 11/01/2015 | 1..........
52517# AD 5|FHALEHMAN 92-APROJL 6.931.. ...| .06/25/2008 | PAID ON PRINCIPAL 116,452 | covvvvernne 116,452 | covvvreenne 109,235 112,156 0| ceeeeeih296 | o0 | 4,296 0 116,452 0 0 07/01/2017 | 1..
313455 9E 9|FHA MERRILL LYNCH 185- 6.810.. ...| .06/25/2008 | PAID ON PRINCIPAL 21,575 21,575 19,417 20,710 0 865 0 21,575 0 0 02/01/2020 | 1..
69330@ AA 2|FHA PAXTON FINANCIAL 6 6.500. ...| .06/25/2008 | PAID ON PRINCIPAL 781,298 | ....ccccce.n. 781,298 | ......cc.... 757,859 773,400 0 | coreeeeen 7,897 | reeieeennl0 | 7,897 0 781,298 0 0 05/01/2014 | 1..
313455 9J 8|FHA USGI GIFHA TOWERS 6.930.... ...| .06/25/2008 | PAID ON PRINCIPAL 22,918 22,918 21,210 22,205 0 713 0 22,918 0 0 09/01/2014 | 1..........
313455 9L 3|FHA USGI 2067 6.930 ...| .06/26/2008 | PAID ON PRINCIPAL 21,388 21,388 19,798 20,730 0 657 0 21,388 0 0 12114/2014 | 1.........
36202A 3G 0| GNMA Il PASS #00000799 9.000 ...|.06/20/2008 | PAID ON PRINCIPAL 398 398 426 423 0 (24) 0 398 0 0 07/20/2017 | 1..
36202D 6D 8| GNMA Il PASS #00003568 5.000.... ...|.06/20/2008 | PAID ON PRINCIPAL 741,106 | oo 741,106 | ... 711,312 712,364 0 5117 0 717,481 0 23,626 06/20/2034 | 1..........
36202E CM 9| GNMA Il PASS #00003676 4.500.... ...|.06/20/2008 | PAID ON PRINCIPAL 546,939 | ............. 546,939 519,414 0 27,525 0 546,939 0 0 02/20/2035 | 1..........
36202E EU 9| GNMA Il PASS #00003747 5.000 ...|.06/20/2008 | PAID ON PRINCIPAL 600,275 584,560 0| 15,715 | o0 | e 15,715 0 600,275 0 0 08/20/2035 | 1..
36202E FM 6| GNMA Il PASS #00003772 5.000.... ...|.06/20/2008 | PAID ON PRINCIPAL 518,985 508,581 0 w0 ] 10,404 0 518,985 0 0 10/20/2035 | 1..........
36216G CH 9|GNMA Il PASS #00163972 9.000.... ...|.06/20/2008 | PAID ON PRINCIPAL 4,496 4,708 0 (213) 0 (213) 0 4,496 0 0 0 68 | 04/20/2016
36216M Z4 0| GNMA Il PASS #00169163 9.000 ...| .06/20/2008 | PAID ON PRINCIPAL 1,123 1,170 0 (48) 0 (48) 0 1,123 0 0 0 17 09/20/2016
362161 EL 1|GNMA Il PASS #00180239 9.000 ...| .06/20/2008 | PAID ON PRINCIPAL 677 718 0 (41) 0 (41) 0 677 0 0 0 10 |02/20/2017
362161 TR 2| GNMA Il PASS #00180660 9.000 ...| .06/20/2008 | PAID ON PRINCIPAL 484 514 0 (30) 0 (30) 0 484 0 0 0 7 | 11/20/12016
362165 Y5 5|GNMA Il PASS #00184432 9.000.... ...| .06/20/2008 | PAID ON PRINCIPAL 2283 2,374 0 91) 0 91) 0 2,283 0 0 0 34 112/20/2016
36219Y W3 6| GNMA Il PASS #00263566 9.000.... ...| .06/20/2008 | PAID ON PRINCIPAL 765 802 0 (37) 0 (37) 0 765 0 0 0 12 {10/20/2018 | 1..........
36220M D6 3|GNMA I PASS #00281925 9.000 ...|.06/20/2008 | PAID ON PRINCIPAL 1,265 1,324 0 (59) 0 (59) 0 1,265 0 0 0 19 10/20/2019 | 1..
362060 MD 4| GNMA PASS TH #00030956 9.000 ...|.06/15/2008 | PAID ON PRINCIPAL 1,001 1,005 0 (4) 0 (4) 0 1,001 0 0 0 15 02/15/2009 | 1..........
362061 BL 6|GNMA PASS TH #00031543 9.000 ...|.06/15/2008 | PAID ON PRINCIPAL 793 800 0 (6) 0 (6) 0 793 0 0 0 12 |05/15/2009 | 1..........
362075 LJ 0|GNMA PASS TH #00044429 9.000. ...|.06/15/2008 | PAID ON PRINCIPAL 935 945 0 (10) 0 (10) 0 935 0 0 0 14 107/15/2011 | 1..
362102 TU 9| GNMA PASS TH #00068963 9.000. ...|.06/15/2008 | PAID ON PRINCIPAL 79 81 0 2) 0 (2) 0 79 0 0 0 1109/15/2013 | 1..
36216F HQ 6|GNMA PASS TH #00163239 9.000. ...|.06/15/2008 | PAID ON PRINCIPAL 40 43 0 (3) 0 (3) 0 40 0 0 0 1 104/15/2020 | 1..
362160 6H 1|GNMA PASS TH #00180072 9.000 ...|.06/15/2008 | PAID ON PRINCIPAL 69 71 0 (3) 0 (3) 0 69 0 0 0 1 108/15/2021 | 1..........
362162 TB 5| GNMA PASS TH #00181546 9.000 ...|.06/15/2008 | PAID ON PRINCIPAL 98 98 105 103 0 (5) 0 (5) 0 98 0 0 0 1 101/15/2020 | 1..........
36217G JP 3| GNMA PASS TH #00192970 9.000. ...|.06/15/2008 | PAID ON PRINCIPAL 352 352 376 364 0 (12) 0 (12) 0 352 0 0 0 5 102/15/2020 | 1..
36218K EG 8| GNMA PASS TH #00224335 9.000 ...|.06/15/2008 | PAID ON PRINCIPAL 152 152 162 154 0 2) 0 2) 0 152 0 0 0 2 102/15/2020 | 1..........
36220E BG 1|GNMA PASS TH #00275539 9.000 ...|.06/15/2008 | PAID ON PRINCIPAL 131 131 140 140 0 (8) 0 (8) 0 131 0 0 0 2 101/15/2020 | 1..........
36220M FV 6| GNMA PASS TH #00281980 9.000. ...|.06/15/2008 | PAID ON PRINCIPAL 57 57 61 63 0 (6) 0 (6) 0 57 0 0 0 1 103/15/2020
36220M HV 4| GNMA PASS TH #00282044 9.000 ...|.06/15/2008 | PAID ON PRINCIPAL 37 37 39 39 0 (2) 0 2) 0 37 0 0 0 1 101/15/2020
36220P P2 2| GNMA PASS TH #00284041 9.000 ...|.06/15/2008 | PAID ON PRINCIPAL 3,313 3,313 3,534 3518 0 (205) 0 (205) 0 3,313 0 0 0 73 |02/15/2020
36220Q CW 8| GNMA PASS TH #00284585 9.000. ...|.06/15/2008 | PAID ON PRINCIPAL 70 70 75 74 0 (4) 0 (4) 0 70 0 0 0 1 101/15/2020
36220Q J3 5| GNMA PASS TH #00284782 9.000. ...|.06/15/2008 | PAID ON PRINCIPAL 32 32 34 34 0 (2) 0 2) 0 32 0 0 0 0 |01/15/2020
36220R TF 5| GNMA PASS TH #00285950 9.000. ...|.06/15/2008 | PAID ON PRINCIPAL 181 181 193 190 0 9) 0 (9) 0 181 0 0 0 3 |06/15/2020
36220R 6S 2| GNMA PASS TH #00286281 9.000........... ...|.06/15/2008 | PAID ON PRINCIPAL 180 180 192 190 0 (10) 0 (10) 0 180 0 0 0 3 101/15/2020
36220S JR 8| GNMA PASS TH #00286572 9.000........... ...|.06/15/2008 | PAID ON PRINCIPAL 88 88 94 93 0 (5) 0 (5) 0 88 0 0 0 1 104/15/2020 | 1..........
36220S 2Z 8|GNMA PASS TH #00287092 9.000. ...|.06/15/2008 | PAID ON PRINCIPAL 27 27 29 29 0 2) 0 2) 0 27 0 0 0 0 {03/15/2020 | 1..
36220U ZA 2| GNMA PASS TH #00288837 9.000........... ...| .06/15/2008 | PAID ON PRINCIPAL 59 59 63 62 0 (3) 0 (3) 0 59 0 0 0 1 104/15/2020 | 1..........
36220W C4 7|GNMA PASS TH #00289991 9.000........... ...|.06/15/2008 | PAID ON PRINCIPAL 42 42 45 44 0 2) 0 2) 0 42 0 0 0 1 108/15/2020 | 1..........
36220W EQ 6| GNMA PASS TH #00290043 9.000. ...| .06/15/2008 | PAID ON PRINCIPAL 47 47 50 50 0 (3) 0 (3) 0 47 0 0 0 1 105/15/2020 | 1..
36220W QZ 3| GNMA PASS TH #00290372 9.000. ...| .06/15/2008 | PAID ON PRINCIPAL 65 65 70 70 0 (4) 0 (4) 0 65 0 0 0 1 109/15/2020 | 1..
36220W U5 4| GNMA PASS TH #00290504 9.000. ...|.06/15/2008 | PAID ON PRINCIPAL 151 151 161 155 0 (4) 0 (4) 0 151 0 0 0 2 {12/15/2020 | 1..
36220Y 7H 0|GNMA PASS TH #00292596 9.000 ...|.06/15/2008 | PAID ON PRINCIPAL 82 82 87 85 0 (3) 0 (3) 0 82 0 0 0 1 [11/15/2020 | 1..........
362204 LC 1|GNMA PASS TH #00296523 9.000 ...|.06/15/2008 | PAID ON PRINCIPAL 2,067 2,067 2,205 2,167 0 (100) 0 (100) 0 2,067 0 0 0 46 [12/15/2020 | 1..........
362207 7L 0|GNMA PASS TH #00299799 9.000. ...|.06/15/2008 | PAID ON PRINCIPAL 61 61 65 65 0 (4) 0 (4) 0 61 0 0 0 1 [11/15/2020 | 1..
362209 ER 5| GNMA PASS TH #00300844 9.000 ..|.06/15/2008 | PAID ON PRINCIPAL 416 416 444 439 0 (22) 0 (22) 0 416 0 0 0 6 |12/15/2020 | 1..........
36223G WQ 8| GNMA PASS TH #00307655 9.000........... ...|.06/15/2008 | PAID ON PRINCIPAL 11 11 12 11 0 (1) 0 (1) 0 11 0 0 0 0 |08/15/2021 | 1..........
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1 2 3 4 5 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) Dividends Market
CUSsIP g| Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B./A.C.V. | Changein Value At 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 During Year|  Date (a)
36223K 6F GNMA PASS TH #00310570 9.000........... ...|.06/15/2008 | PAID ON PRINCIPAL 66 66 70 70 0 (4) 0 (4 0 66 0 0 08/15/2021 | 1..........
36223M FK 7| GNMA PASS TH #00311670 9.000. ...|.06/15/2008 | PAID ON PRINCIPAL 12 12 13 13 0 (1) 0 (1 0 12 0 0 08/15/2021 | 1..
36223N UA 0| GNMA PASS TH #00312977 9.000 ...|.06/15/2008 | PAID ON PRINCIPAL 4 4 0 (0) 0 (0 0 4 0 0 11115/2021 | 1..........
36205W QV 1| GNMA PASS TH #00402868 9.000 ...|.06/15/2008 | PAID ON PRINCIPAL 141 149 0 (8) 0 (8 0 141 0 0 06/15/2024 | 1..........
36213C YY 0|GNMA PASS TH #00550727 5.000. ...|.06/16/2008 | PAID ON PRINCIPAL 359,202 354,008 0 0 359,202 0 0 11/15/2035 | 1..
36290R U6 8| GNMA PASS TH #00615405 4.500. ...|.06/15/2008 | PAID ON PRINCIPAL 199,757 193,303 0. 0 199,757 0 0 08/15/2033 | 1..
36291A DH 9| GNMA PASS TH #00622104 4.500. ...| .06/15/2008 | PAID ON PRINCIPAL 140,142 135,539 .0 0 140,142 0 0 09/15/2033 | 1..
36292F H6 7 |GNMA PASS TH #00647453 5.000........... ...|.06/15/2008 | PAID ON PRINCIPAL 289,178 , . 285,071 0 289,178 0 0 10/15/2035 | 1..........
36225A ER 7| GNMA PASS TH #00780144 7.000........... ...|.06/15/2008 | PAID ON PRINCIPAL 44,289 44,289 42,255 42,871 0 44,289 0 0 07/15/2024 | 1..........
36225A JD 3| GNMA PASS TH #00780260 6.500. ...|.06/15/2008 | PAID ON PRINCIPAL 17,110 17,110 16,849 17,024 0 17,110 0 0 10/15/2010 | 1..
36225C BX G2 (ARM) 5.375. s ...|.06/20/2008 | PAID ON PRINCIPAL 252 252 254 254 0 252 0 0 03/20/2027 | 1o,
36225C CN G2 (ARM) 6.375... i ...|.06/20/2008 | PAID ON PRINCIPAL 228 228 231 231 0 228 0 0 2 105/20/2027 | 1.........
0399999. Total - BONdS = U.S. GOVEINMENE........iiiiiiriiiisisisisisissssssesssssiss st esss st sss sttt sssssnnsss | sesassssasd 4,812,260 | .......... 4,812,260 | .......... 4,649,604 4,682,417 0 [ 4,788,634 | ... 0 ] 23,626 | .......23,626 |...... 48,110 |...... XXX..... XXX
Bonds - States, Territories and P¢ ion
575827 R4 4|MASSACHUSETTS CENTRAL 1.300...... ...|.06/02/2008 | GOLDMAN SACHS & CO........ [ .oveevrrrerirererneinneins [ ervrens 35,065,000 | ........ 35,065,000 35,062,262 35,062,262 0 35,065,000 0 (V1 N o I I 37,584 [12/01/2030 | 1..........
641459 A2 8|NEVADA MUN BD BKPROJ 5.250......... ...|.05/15/2008 | REDEEMED ,260,000 ....6,260,000 6,260,000 0 0 164,325 | 05/15/2013 | 1FE......
1799999. Total - Bonds - States, TErrHories & POSSESSIONS.....cvuurrerrresarresarresssseesssseesssesesseesssssssssesssssessssssssssssssssssssssesss | coseees 41,325,000 41,325,000 41,325,000 0 0 201,909 |...... XXX..... | . XXX...
Bonds - Political Subdivisions of States
181054 3F 2|CLARKCO SCHDIST GO S 5.500........... ...|:06/15/2008 | MATURED.........ccormmrermmrernneees | eommeeemeeeesnmeesnnneens | ceeeeens 12,995,000 | ........ 12,995,000 | ........ 14,579,091 13,135,996 0 12,995,000 0 357,363 |06/15/2008 | 1FE......
366119 TL 9| GARLAND GENERAL OBLIGA 5.000....... ...|.05/07/2008 | REDEEMED 905,000 | ..cooovee.e. 905,000 | ...cooeeeen. 894,203 899,814 0 900,050 0].....4950 |......4950 |... 10,307 |02/15/2014 | 1FE......
2499999. Total - Bonds - POltICal SUDAIVISIONS..............co.erierierereeiiressissieesssnseesssesssessssessssssssssessssssssssssssssssnsssesesssssssssssssnss | csvveen 13,900,000 | ........ 13,900,000 | ........ 15,473,294 14,035,810 0 13,895,050 | .cooivvrnenaad 0 367,669 | ..... XXX..... | .XXX...
Bonds - Special Revenue and Special Assessment
3128QG CC 4 |FH (3/1 ARM) 5.550... ...|.05/15/2008 | PAID ON PRINCIPAL 451 451 453 0 451 0 0 3 112/15/2035 | 1..........
3128QG CC 4 |FH (3/1 ARM) ...|.06/15/2008 | PAID ON PRINCIPAL 348 348 349 0 348 0 0 5 12/15/2035 | 1..
3128JR KQ 8|FH (5/1 ARM) ...|.04/15/2008 | PAID ON PRINCIPAL 360,930 360,930 354,696 0 360,930 0 0 12/15/2035 | 1..
3128JR KQ 8|FH (5/1 ARM) ...|.05/15/2008 | PAID ON PRINCIPAL 429,887 422,463 0 429,887 0 0 12/15/2035 | 1..
3128JR KQ 8|FH (5/1 ARM) ...|.06/16/2008 | PAID ON PRINCIPAL 610,667 600,121 0 610,667 0 0 12/15/2035 | 1..........
31403D AC 3|FN (5/1 ARM) ...| .04/25/2008 | PAID ON PRINCIPAL 245313 242,948 0 245,313 0 0 980 [01/25/2036 | 1..........
31403D AC 3|FN (5/1 ARM) ...|.05/27/2008 | PAID ON PRINCIPAL 475,653 471,068 0 475,653 0 [V SRR o I IR 3,798 | 01/25/2036
31403D AC 3|FN (5/1 ARM) ...| .06/25/2008 | PAID ON PRINCIPAL 151,158 149,701 0 151,158 0 [V SRR o I IR 1,811 |01/25/2036
46843* AA 2| JACKSON REV S78 ..|.06/10/2008 | REDEEMED...........cccmmmeermmreens [ eormmeerrmmeeemeeeenneeens | erreeee 1,665,000 1,663,187 0 1,663,313 | .ooveeens (U IO 1,687 | ......1,687 |...... 59,316 |12/01/2019
57583R FY 6|MASSACHUSETTS DEV FIN 1.10 ...| .06/02/2008 | GOLDMAN SACHS & CO. .24,450,000 24,447 696 0 0 22,559 |07/15/2036
646135 JW 4|NEW JERSEY TRANS AUTH 5.000........ ...|:06/15/2008 | REDEEMED..........cccoommmrvermrrirns [ wormeermrmemrismerinsenens | covevens 5,000,000 5,001,350 0 0 ....125,000 |06/15/2012
64970K 7Z 4|NEW YORK CITY MUN WTR& 1.200....... ...|.06/02/2008 | GOLDMAN SACHS & CO........ [ .coveeremerremeeririsirins [ cvreeena 9,540,000 9,539,179 0 (VI SRR o I IR 3,730 | 06/15/2032
64972F PM 2 |NEW YORK CITY MUN WTR& 1.200.. ...|.06/02/2008 | GOLDMAN SACHS & CO. .11,000,000 10,999,053 0 (VI SRR 0 I IO 4,301 | 06/15/2034
64983R Q6 7|NEW YORK DORM AUTH S97 5.500. ...|.05/15/2008 | REDEEMED ,494,800 ) 0 0 05/15/2009
649901 MM 4 | NEW YORK DORM AUTH S97 5.375. ...|.05/15/2008 | REDEEMED ,292,800 ..1,291,904 0 0 05/15/2011
64983W PW 0|NEW YORKDORM STUNIV 5.500......... ...|.05/15/2008 | REDEEMED..........ccocnsvemrrirneres [ erverirerirneineinneiinnnen | cevieeens 5,050,000 5,060,350 0 0 05/15/2016
679111 SX 3|OKLAHOMA TURNPIKE AUTH 1.700...... ...|.04/10/2008 | GOLDMAN SACHS & CO 32,500,000 32,500,000 32,500,000 32,500,000 0 0 01/01/2028
70917R FP 5| PENNSYLVANIA HIGHER ED 5.25 ...|.04/01/2008 | REDEEMED...........ccommrvermreerns [ ermmeeimneeenneeiinneeins | orveers 1,802,850 .1,801,797 0 0 04/01/2013
709174 4J 2|PENNSYLVANIA HIGHER ED 5.250........ ...|.06/15/2008 | REDEEMED..........cocommrreermmreens [ eommeerrmneeemneessnneenns | erveerann 8,820,000 ..8,828,908 0 0 12/15/2015
70917R FN 0| PENNSYLVANIA TEMPLE UN 5.250........ ...|.04/01/2008 | REDEEMED..........ccocommrvermmeeerns [ eormmeermmeesmneesnneenns | erveeenn 3,206,750 3,205,597 0 0 04/01/2012
882780 FV 6|TEXAS TPK AUTH DALLAS 5.500. ...| .05/28/2008 | REDEEMED 895,000 898,884 0 (850) 0 (850) 0 898,034 0 01/01/2015
3128JR G4 2|FH (3/1 ARM) 5.931... ...|.06/16/2008 | PAID ON PRINCIPAL 143,973 143,342 0 631 0 631 0 143,973 0 03/15/2035
3128JR G4 2|FH (3/1 ARM) 5.96. ...|.05/15/2008 | PAID ON PRINCIPAL 362,650 361,062 (V1 1,588 | covverrerir (V] IO 1,588 0 362,650 0 03/15/2035
3128JR G4 2|FH (3/1 ARM) 5.981... ...|.04/15/2008 | PAID ON PRINCIPAL 166,314 165,586 0 728 0 728 0 166,314 0 03/15/2035
31296S DY 9|FHLMC GOLD PASSTHRU  5.000.......... ...|.06/15/2008 | PAID ON PRINCIPAL 124,838 124,455 0 383 0 383 0 124,838 0 01/15/2034
31292G 5P 7|FHLMC GOLD PASSTHRU  7.500 ...|.06/15/2008 | PAID ON PRINCIPAL 1,075 1,180 0 (105) 0 (105) 0 1,075 0 07/15/2029 | 1..
31292H AK 0|FHLMC GOLD PASSTHRU  7.500.......... ...|.06/15/2008 | PAID ON PRINCIPAL 4,827 5,424 0 (597) 0 (597) 0 4,827 0 01/15/2030 | 1..........
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31292H AW 4| FHLMC GOLD PASSTHRU .|.06/15/2008 | PAID ON PRINCIPAL 582 582 611 654 0 (72) 0 0 582 0 0 0 6 |02/15/2030 | 1.........
31292H CY 8|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 286 286 300 327 0 (40) 0 0 286 0 0 0 4 105/15/2030 | 1..
31292H J8 8|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 134 134 141 148 0 (14) 0 0 134 0 0 0 2 05/15/2031 | 1..........
31292H MW 1| FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 1,294 1,294 1,354 1,433 0 (140) 0 0 1,294 0 0 0 14 110/15/2031 | 1..........
31292H NH 3|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 12,750 12,750 13,089 13,367 0 (616) 0 0 12,750 0 0 (VN 124 102/15/2032 | 1..
31293E QB 9|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 317 317 325 334 0 (17) 0 0 317 0 0 0 3 112/15/2028 | 1..
31293J ZX 0|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 44,941 44,941 45,960 47,195 (U I (2,254) | oot 0 0 44,941 0 0 (V1N I 430 |04/15/2029 | 1..
31293K PD 2|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 225 225 230 235 0 (10) 0 0 225 0 0 0 2 102/15/2029 | 1..........
31293T FF 9|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 2,203 2,203 2,319 2,550 0 (347) 0 0 2,203 0 0 0 14 107/15/2029 | 1..........
31293W X9 6|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 191 191 200 219 0 (28) 0 0 191 0 0 0 2 110/15/2029 | 1..
31293X RS 9|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 32 32 34 38 0 (6) 0 0 32 0 0 0 0 {10/15/2029 | 1..........
31293Y C3 8|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 49 49 51 53 0 (5) 0 0 49 0 0 0 1110/15/2029 | 1..........
31294B NA 9 |FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 28 28 29 32 0 (4) 0 0 28 0 0 0 0 |12/15/2029
31294B 5Z 4|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 823 823 863 943 0 (120) 0 0 823 0 0 0 10 |{01/15/2030
31294B 6B 6|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 13 13 14 15 0 2) 0 0 13 0 0 0 0 |01/15/2030
31294B 6K 6|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 4,995 4,995 5,238 5,726 0 (731) 0 0 4,995 0 0 0 62 |01/15/2030
31294C TB 9|FHLMC GOLD PASSTHRU ...|.04/15/2008 | PAID ON PRINCIPAL 9,140 9,140 9,563 10,607 (0 I (1,467) .0 0 9,140 0 0 0 57 |01/15/2030
31294C TC 7|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 114 114 119 128 0 (14) 0 0 114 0 0 0 1 {01/15/2030
31294F PS 9|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 1,138 1,138 1,194 1,315 0 (176) 0 0 1,138 0 0 0 14 |05/15/2030
31294F RD 0|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 20 20 21 24 0 (4) 0 0 20 0 0 0 0 |06/15/2030 | 1..........
31297X TB 0|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 6 6 6 7 0 (1) 0 0 6 0 0 0 0 |07/15/2030 | 1..
31297Y H2 1|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 30 30 31 34 0 (4) 0 0 30 0 0 0 0 |08/15/2030 | 1..........
31297Y PS 5|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 8 8 8 9 0 1) 0 0 8 0 0 0 0 |08/15/2030 | 1..........
31297Y T5 1|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 361 361 379 423 0 (62) 0 0 361 0 0 0 5 108/15/2030 | 1..
31297Y UD 2|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 64 64 68 78 0 (14) 0 0 64 0 0 0 1 108/15/2030 | 1..
31297Y UU 4|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 9,171 9,171 9,618 10,460 (V0 I (RV2:1¢) N — 0 0 9,171 0 0 (V1 I 115 | 08/15/2030 | 1..
31298A RX 3|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 155 155 162 171 0 (16) 0 0 155 0 0 0 2 109/15/2030 | 1..........
31298B LH 2|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 101 101 106 1M1 0 9) 0 0 101 0 0 0 1 107/15/2030 | 1..........
31298E PP 4|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 96 96 100 110 0 (14) 0 0 96 0 0 0 1 [12/15/2030 | 1..
31298E V7 7|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 92 92 96 108 0 (16) 0 0 92 0 0 0 1 [12/15/2030 | 1..........
31298F BX 9|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 2,771 2,771 2,906 3,033 0 (262) 0 0 2,771 0 0 0 51 101/15/2031 | 1..........
31298F VZ 2|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 379 379 397 424 0 (45) 0 0 379 0 0 0 5 101/15/2031
31298F ZZ 8|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 168 168 176 190 0 (22) 0 0 168 0 0 0 2 {01/15/2031
31298G CY 4|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 35 35 36 40 0 (5) 0 0 35 0 0 0 0 {02/15/2031
31298M 6U 6|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 787 787 808 843 0 (56) 0 0 787 0 0 0 8 |07/15/2031
31298R SE 7|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 74 74 77 82 0 (8) 0 0 74 0 0 0 1 107/15/2031
31298R T3 0|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 13 13 14 15 0 (2) 0 0 13 0 0 0 0 |07/15/2031
31298R X2 7|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 28 28 29 31 0 (3) 0 0 28 0 0 0 0 |07/15/2031
31298S UJ 1|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 4,455 4,455 4,661 4,799 0 (343) 0 0 4,455 0 0 0 72 |08/15/2031 | 1..........
31298T 4J 8|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 14 14 15 16 0 2) 0 0 14 0 0 0 0 |05/15/2031 | 1..
31298V FC 6|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 364 364 381 400 0 (35) 0 0 364 0 0 0 5 109/15/2031 | 1..........
31298V XA 0|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 46 46 48 51 0 (4) 0 0 46 0 0 0 1 [10/15/2031 | 1..........
31287L HB 1|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 802 802 823 875 0 (73) 0 0 802 0 0 0 8 12/15/2031 | 1..
31287Q TH 4|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 6 6 6 7 0 (1) 0 0 6 0 0 0 0 |03/15/2032 | 1..
31287R S7 5|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 731 731 767 795 0 (64) 0 0 731 0 0 0 9 |04/15/2032 | 1..
31287R ZL 6|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 186 186 195 217 0 (31) 0 0 186 0 0 0 2 |04/15/2032 | 1..........
31287R Z7 7|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 77 77 81 82 0 (5) 0 0 77 0 0 0 1 [04/15/2032 | 1..........
312878 GA 9| FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 63,376 63,376 64,812 66,661 [V I (3,285) .0 0 63,376 0 0 0 540 |04/15/2032 | 1..
31287X PZ 3|FHLMC GOLD PASSTHRU .|.06/15/2008 | PAID ON PRINCIPAL 107,239 | oo 107,239 | oo 110,081 112,375 [V (5,136) .0 0 107,239 0 0 0] 1,239 |09/15/2032 | 1..........
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31287X P6 7|FHLMC GOLD PASSTHRU .|.06/15/2008 | PAID ON PRINCIPAL 272 272 278 285 0 (13) 0 (13) 0 272 0 0 0 08/15/2032 | 1..........
31288A K7 9|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 24,265 24,265 24,955 26,074 (O I (1,809) | vvoovvvvrnnens (V1 I (1,809) 0 24,265 0 0 0 10/15/2032 | 1..
31288B LZ 4|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 10,052 10,052 10,319 10,572 0 (520) 0 (520) 0 10,052 0 0 0 11115/2032 | 1..........
31288D UF 4|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 1,713 1,713 1,758 1,762 0 (49) 0 (49) 0 1,713 0 0 0 01/15/2033 | 1..........
31288E C7 0|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 15,306 15,306 15,712 16,034 0 (728) 0 (728) 0 15,306 0 0 0 01/15/2033 | 1..
31288E 6E 2|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 14,714 14,714 15,132 15,522 0 (808) 0 (808) 0 14,714 0 0 0 02/15/2033 | 1..
31288E 7G 6|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 1,908 1,908 1,958 2,017 0 (109) 0 (109) 0 1,908 0 0 0 01/15/2033 | 1..
31288G 6Z 0|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 482 482 495 527 0 (45) 0 (45) 0 482 0 0 0 04/15/2033 | 1..........
31288H CW 8| FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 250 250 256 270 0 (19) 0 (19) 0 250 0 0 0 3 103/15/2033 | 1..........
31288H RC 6|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 9,277 9,277 9,523 9,661 0 (384) 0 (384) 0 9,277 0 0 0 52 |03/15/2033 | 1..
31335G BT 1|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 795 795 775 780 0 15 0 15 0 795 0 0 0 10 |08/15/2023 | 1..........
31335G BZ 7 |FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 778 778 758 763 0 14 0 14 0 778 0 0 0 11 109/15/2023 | 1..........
313356 CA 1|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 1,008 1,008 982 989 0 19 0 19 0 1,008 0 0 0 10 |10/15/2023
31335H TT 0|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 43,051 43,051 44,108 44,830 (VI I (AL — (V1 I (1,778) 0 43,051 0 0 (V1 I 405 |07/15/2022
313974 GW 1|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 3 3 3 3 0 0 0 0 0 3 0 0 0 0 |07/15/2023
313974 LY 1|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 47 47 46 46 0 1 0 1 0 47 0 0 0 1 106/15/2023
313978 WA 2| FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 36 36 35 35 0 1 0 1 0 36 0 0 0 0 |08/15/2023
313980 NP 5|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 1,883 1,883 1,836 1,849 0 34 0 34 0 1,883 0 0 0 13 09/15/2023
313980 X8 2|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 1,256 1,256 1,224 1,235 0 21 0 21 0 1,256 0 0 0 10 |09/15/2023
313981 X2 3|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 44 44 43 43 0 1 0 1 0 44 0 0 0 1 110/15/2023 | 1..........
313983 2A 5|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 124 124 121 122 0 2 0 2 0 124 0 0 0 1 [11/15/2023 | 1..
313984 7K 6|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 108 108 105 106 0 2 0 2 0 108 0 0 0 1 [11/15/2023 | 1..........
313986 JN 2|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 30 30 29 29 0 1 0 1 0 30 0 0 0 0 |12/15/2023 | 1..........
313986 TU 5|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 7 7 7 7 0 0 0 0 0 7 0 0 0 0 |12/15/2023 | 1..
31356F JE 2|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 175 175 171 171 0 4 0 4 0 175 0 0 0 2 |04/15/2023 | 1..
31294) GX 0|FHLMC GOLD PASSTHRU ...|.05/15/2008 | PAID ON PRINCIPAL 85 85 81 85 0 0 0 0 0 85 0 0 0 1 105/15/2008 | 1..
31335K A9 7|FHLMC GOLD PASSTHRU ...|.06/16/2008 | PAID ON PRINCIPAL 1,274 1,274 1,214 1,268 0 6 0 6 0 1,274 0 0 0 12 |06/15/2008 | 1..........
31357M N8 4|FHLMC GOLD PASSTHRU ...| .06/16/2008 | PAID ON PRINCIPAL 199 199 190 199 0 1 0 1 0 199 0 0 0 2 |06/15/2008 | 1..........
31357M TD 7|FHLMC GOLD PASSTHRU ...|.05/15/2008 | PAID ON PRINCIPAL 498 498 475 496 0 2 0 2 0 498 0 0 0 4 106/15/2008 | 1..
31357M TH 8|FHLMC GOLD PASSTHRU ...|.06/16/2008 | PAID ON PRINCIPAL 561 561 535 559 0 3 0 3 0 561 0 0 0 5 |06/15/2008 | 1..........
31357M VD 4|FHLMC GOLD PASSTHRU ...|.06/16/2008 | PAID ON PRINCIPAL 698 698 665 694 0 3 0 3 0 698 0 0 0 7 |06/15/2008 | 1..........
31357M VE 2|FHLMC GOLD PASSTHRU ...|.06/16/2008 | PAID ON PRINCIPAL 1,431 1,431 1,363 1,425 0 7 0 7 0 1,431 0 0 0 15 |06/15/2008
31357M YL 3|FHLMC GOLD PASSTHRU ...|.06/16/2008 | PAID ON PRINCIPAL 227 227 218 226 0 1 0 1 0 227 0 0 0 2 |06/15/2008
31357N AG 8|FHLMC GOLD PASSTHRU ...|.06/16/2008 | PAID ON PRINCIPAL 278 278 265 277 0 1 0 1 0 278 0 0 0 3 |06/15/2008
31357N EC 3|FHLMC GOLD PASSTHRU ...|.06/16/2008 | PAID ON PRINCIPAL 257 257 245 256 0 1 0 1 0 257 0 0 0 3 |06/15/2008
3128GK RX 4|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 30,578 30,578 30,597 30,601 0 (23) 0 (23) 0 30,578 0 0 0 326 |05/15/2016
3128GK TP 9|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 22,837 22,837 22,851 22,874 0 (37) 0 (37) 0 22,837 0 0 0 210 | 04/15/2016
3128H4 H9 3|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 85,461 85,461 86,770 86,708 (V0 I (R7.2:7 4 — (V1 I (1,247) 0 85,461 0 0 0 05/15/2018
3128H4 UX 5|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 3,608 3,608 3,663 3,658 0 (51) 0 (51) 0 3,608 0 0 0 06/15/2018 | 1..........
3128H4 5W 5|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 8,659 8,659 8,792 8,799 0 (140) 0 (140) 0 8,659 0 0 0 06/15/2018 | 1..
3128H5 AQ 9|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 32,347 32,347 32,842 32,803 0 (456) 0 (456) 0 32,347 0 0 0 06/15/2018 | 1..........
3128H6 BH 6|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 211,995 214,734 0 (2,739) 0 (2,739) 0 211,995 0 0 0 07/15/2018 | 1..........
3128H6 BP 8|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 130,749 132,243 0 ) ) 0 130,749 0 0 0 07/15/2018 | 1..
31283H GS 8|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 2,213 2,519 0 ) ) 0 2,213 0 0 0 03/15/2030 | 1..
31283H QF 5|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 2,325 2,606 0 ) ) 0 2,325 0 0 0 12/15/2031 | 1..
31283H WY 7|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL........coooves [ oveerrreeerienerisneriins [ eerivins 3,218,302 | .......... 3,218,302 | .....cc.. 3,210,626 3,210,589 0 (V1 I 3,218,302 0 0 0 06/15/2033 | 1..........
31283H WZ 4|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 374,581 | ...couvne 374,581 | .. 384,218 388,143 0 0 374,581 0 0 0 04/15/2033 | 1..........
31283H W9 2|FHLMC GOLD PASSTHRU ...|.06/15/2008 | PAID ON PRINCIPAL 43,704 43,704 44,694 45,663 0 0 43,704 0 0 0 05/15/2033 | 1..
31283H Z2 4|FHLMC GOLD PASSTHRU .|.06/15/2008 | PAID ON PRINCIPAL 785,987 | ..oovvvvenn. 785,987 | ..o 805,250 813,078 0 0 785,987 0 0 0 11/15/2033 | 1..........
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31283H Z5 7|FHLMC GOLD PASSTHRU  6.000.......... ...|.06/15/2008 | PAID ON PRINCIPAL 627,916 | ....co....... 627,916 650,175 0 (22,259) 0 0 627,916 0 0 0 [ 5,914 |02/15/2034 | 1..........
31282R 6A 7|FHLMC GOLD PASSTHRU  4.500. ...|.06/15/2008 | PAID ON PRINCIPAL 258,007 | ...coovvrene. 258,007 263,026 (O I (5,019) | oot 0 0 258,007 0 0 (] I 2,014 |11/15/2010 | 1..
313615 L4 6|FNMA PASS TH #00050747 7.000........... ..|.06/25/2008 | PAID ON PRINCIPAL 7,212 7,212 6,857 0 355 0 0 7,212 0 0 0 82 [06/25/2023 | 1..........
313615 ST 4|FNMA PASS TH #00050930 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 145 145 140 0 5 0 5 0 145 0 0 0 2 [ 11/25/2023 | 1..........
313615 TX 4|FNMA PASS TH #00050966 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 2,637 2,637 2531 0 105 0 105 0 2,637 0 0 0 29 |01/25/2024 | 1..
313615 UT 1|FNMA PASS TH #00050994 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 550 550 526 0 25 0 25 0 550 0 0 0 6 |03/25/2024 | 1..
31368H JA 2| FNMA PASS TH #00190257 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 1,097 1,097 1,055 0 42 0 42 0 1,097 0 0 0 13 |02/25/2024 | 1..
31368H KV 4|FNMA PASS TH #00190308 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 8,140 8,140 9,383 (U I (1,243) | oo (V1 I (1,243) 0 8,140 0 0 0 78 109/25/2030 | 1..........
31368H S6 1|FNMA PASS TH #00190541 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 380 380 366 0 14 0 14 0 380 0 0 0 5 101/25/2024 | 1..........
31369B LB 9|FNMA PASS TH #00205622 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 600 600 576 0 24 0 24 0 600 0 0 0 7 |05/25/2023 | 1..
31370B FK 3| FNMA PASS TH #00226170 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 176 176 167 0 8 0 8 0 176 0 0 0 2 07/25/2023 | 1..........
31370D H9 2|FNMA PASS TH #00228056 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 216 216 209 0 7 0 7 0 216 0 0 0 3 107/25/2023 | 1..........
31370N F9 2|FNMA PASS TH #00236092 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 43 43 42 0 1 0 1 0 43 0 0 0 0 |02/25/2024
31370P MQ 1|FNMA PASS TH #00237167 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 75 75 71 0 3 0 3 0 75 0 0 0 1 103/25/2024
31370V A4 0| FNMA PASS TH #00242227 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 207 207 196 0 10 0 10 0 207 0 0 0 2 10/25/2023
31370W 3A 2|FNMA PASS TH #00243893 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 103 103 99 0 4 0 4 0 103 0 0 0 1| 11/25/2023
31370Y S7 8|FNMA PASS TH #00245442 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 99 99 94 0 5 0 5 0 99 0 0 0 1 [11/25/2023
31370Y 3K 6|FNMA PASS TH #00245702 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 33 33 32 0 1 0 1 0 33 0 0 0 0 |01/25/2024
31371E TY 1|FNMA PASS TH #00249967 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 222 222 211 0 10 0 10 0 222 0 0 0 3 |01/25/2024
31371F JB 9 |FNMA PASS TH #00250558 6.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 573 573 551 0 22 0 22 0 573 0 0 0 6 |04/25/2016 | 1..........
31371F J3 7|FNMA PASS TH #00250582 6.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 12,256 12,256 11,837 0 419 0 419 0 12,256 0 0 (V1N I 133 | 04/25/2016 | 1..
31371F KC 5|FNMA PASS TH #00250591 6.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 5,103 5,103 4,941 0 161 0 161 0 5,103 0 0 0 33 |05/25/2016 | 1..........
31371F K6 8|FNMA PASS TH #00250617 6.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 57,273 57,273 55,204 0 2,069 0 2,069 0 57,273 0 0 0 314 [06/25/2016 | 1..........
31371F K7 6|FNMA PASS TH #00250618 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 2,885 2,885 2,865 0 20 0 20 0 2,885 0 0 0 19 |06/25/2016 | 1..
31371F L4 2|FNMA PASS TH #00250647 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 919 919 913 0 6 0 6 0 919 0 0 0 11 |07/25/2016 | 1..
31371F RB 0 |FNMA PASS TH #00250782 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 1,353 1,353 1,343 0 10 0 10 0 1,353 0 0 0 16 |10/25/2016 | 1..
31371F SS 2|FNMA PASS TH #00250829 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 600 600 596 0 4 0 4 0 600 0 0 0 7 | 11/252016 | 1..........
31371H 2F 4|FNMA PASS TH #00252874 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 155 155 172 0 (17) 0 (17 0 155 0 0 0 2 | 11/25/2029 | 1..........
31371J SC 9 |FNMA PASS TH #00253515 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 681 681 77 0 (90) 0 (90) 0 681 0 0 0 9 |11/25/2030 | 1..
31371J 5D 2 |FNMA PASS TH #00253844 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 71,905 71,905 71,301 0 605 0 0 71,905 0 0 0 06/25/2016 | 1..........
31371K DN 8| FNMA PASS TH #00254009 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 4,535 4,535 5,014 0 (479) 0 0 4535 0 0 0 10/25/2031 | 1..........
31371K ET 4|FNMA PASS TH #00254046 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 4,951 4,951 4,923 0 29 0 0 4,951 0 0 0 11/25/2016
31371K H5 3|FNMA PASS TH #00254152 5.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 5,579 5,579 5,445 0 134 0 0 5,579 0 0 0 12/25/2016
31371K RC 7|FNMA PASS TH #00254383 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 30,643 30,643 33,531 .0 0 30,643 0 0 0 06/25/2032
31371K 2V 2| FNMA PASS TH #00254688 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 333,635 333,635 342,417 0 0 333,635 0 0 0 03/25/2023
31371K 2X 8| FNMA PASS TH #00254690 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 454,983 ...454,983 465,036 .0 0 454,983 0 0 0 04/25/2023
31371K 5X 5|FNMA PASS TH #00254762 5.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 137,658 | .. ...137,658 137,355 0 0 137,658 0 0 0 05/25/2023
31371L A8 2|FNMA PASS TH #00254831 5.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 102,601 | .ovvvveennee 102,601 102,371 0 0 102,601 0 0 0 08/25/2023
31371L A9 0|FNMA PASS TH #00254832 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 928,663 | ............. 928,663 949,866 0 0 928,663 0 0 0 08/25/2023 | 1..........
31371L DM 8| FNMA PASS TH #00254908 5.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 312,330 | .o 312,330 314,071 0 0 312,330 0 0 0 09/25/2023 | 1..
31371L EZ 8|FNMA PASS TH #00254952 4.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 72,358 72,358 72,442 0 0 72,358 0 0 0 11/25/2018 | 1..........
31371L FC 8|FNMA PASS TH #00254963 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 912 912 932 0 0 912 0 0 0 10/25/2023 | 1..........
31371L F3 8| FNMA PASS TH #00254986 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 280,091 280,091 286,086 .0 0 280,091 0 0 0 11/25/2023 | 1..
31371L HY 8|FNMA PASS TH #00255047 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 190,221 ...190,221 194,180 0 0 190,221 0 0 0 01/25/2024 | 1..
31371L JU 4| FNMA PASS TH #00255075 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 462,793 462,793 474,146 .0 0 462,793 0 0 0 02/25/2024 | 1..
313718 KE 3|FNMA PASS TH #00260493 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 123 123 119 0 0 123 0 0 0 1 101/25/2024 | 1..........
313718 KF 0| FNMA PASS TH #00260494 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 37 37 36 0 0 37 0 0 0 0 01/25/2024 | 1..........
31371T G5 5|FNMA PASS TH #00261320 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 52 52 50 0 0 52 0 0 0 1 12/25/2023 | 1..
31371W RC 1| FNMA PASS TH #00264283 7.000.. .|.06/25/2008 | PAID ON PRINCIPAL 55 55 54 0 0 55 0 0 0 1 101/25/2024 | 1..........
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31371W XQ 3|FNMA PASS TH #00264487 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 1,025 1,025 974 995 0 29 0 29 0 1,025 0 0 0 12 121252023 | 1..........
31371X JM 6 |FNMA PASS TH #00264968 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 152 152 142 145 0 7 0 7 0 152 0 0 0 2 101/25/2024 | 1..
31371Y WX 5| FNMA PASS TH #00266262 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 145 145 135 137 0 8 0 8 0 145 0 0 0 2 101/25/2024 | 1..........
31372A FF 4| FNMA PASS TH #00266666 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 441 441 421 428 0 13 0 13 0 441 0 0 0 7 101/25/2024 | 1..........
31372A HY 1|FNMA PASS TH #00266747 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 305 305 286 293 0 12 0 12 0 305 0 0 0 4 101/25/2024 | 1..
31372A RE 4 |FNMA PASS TH #00266985 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 285 285 271 274 0 11 0 11 0 285 0 0 0 3 103/25/2024 | 1..
31372B JB 7|FNMA PASS TH #00267658 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 128 128 122 124 0 4 0 4 0 128 0 0 0 2 101/25/2024 | 1..
31372B SR 2| FNMA PASS TH #00267928 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 14 14 13 13 0 1 0 1 0 14 0 0 0 0 |01/25/2024 | 1..........
31372C H8 4|FNMA PASS TH #00268555 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 151 151 144 147 0 4 0 4 0 151 0 0 0 2 101/25/2024 | 1..........
31372C VA 3| FNMA PASS TH #00268909 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 27 27 26 26 0 1 0 1 0 27 0 0 0 0 |01/25/2024 | 1..
31372D AM 8| FNMA PASS TH #00269212 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 359 359 341 346 0 13 0 13 0 359 0 0 0 4 101/25/2024 | 1..........
31372G LE 7 |FNMA PASS TH #00272225 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 31 31 29 30 0 1 0 1 0 31 0 0 0 0 |02/25/2024 | 1.........
31372G R8 4 |FNMA PASS TH #00272411 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 86 86 82 83 0 3 0 3 0 86 0 0 0 1 103/25/2024
31372H 2U 0|FNMA PASS TH #00273587 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 4,124 4,124 3,908 3,962 0 162 0 162 0 4,124 0 0 0 68 | 02/25/2024
31372K N7 1|FNMA PASS TH #00275014 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 108 108 103 105 0 3 0 3 0 108 0 0 0 1 103/25/2024
31372L LW 6| FNMA PASS TH #00275841 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 65 65 62 62 0 3 0 3 0 65 0 0 0 1 |04/25/2024
31372M BC 9|FNMA PASS TH #00276435 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 269 269 261 263 0 5 0 5 0 269 0 0 0 3 | 04/25/2024
31372N V4 3| FNMA PASS TH #00277935 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 46 46 43 44 0 1 0 1 0 46 0 0 0 1 |04/25/2024
31372N ZA 5| FNMA PASS TH #00278037 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 323 323 307 312 0 11 0 11 0 323 0 0 0 4 103/25/2024
31372P 4L 0|FNMA PASS TH #00279027 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 2,759 2,759 2,634 2,660 0 99 0 99 0 2,759 0 0 0 A7 |04/25/2024 | 1..........
31372Q CQ 8|FNMA PASS TH #00279179 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 1,610 1,610 1,515 1,546 0 63 0 63 0 1,610 0 0 0 19 |05/25/2024 | 1..
31372R LH 6|FNMA PASS TH #00280328 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 493 493 470 474 0 19 0 19 0 493 0 0 0 6 |04/25/2024 | 1..........
31372R XQ 3|FNMA PASS TH #00280687 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 753 753 709 725 0 28 0 28 0 753 0 0 0 9 |05/25/2024 | 1..........
31372U FW 3| FNMA PASS TH #00282881 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 399 399 374 381 0 18 0 18 0 399 0 0 0 5 |05/25/2024 | 1..
31372U FY 9|FNMA PASS TH #00282883 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 599 599 564 574 0 25 0 25 0 599 0 0 0 7 105/25/2024 | 1..
31372V DS 2| FNMA PASS TH #00283713 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 62 62 59 60 0 2 0 2 0 62 0 0 0 1 104/25/2024 | 1..
31372V EQ 5|FNMA PASS TH #00283743 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 1,000 1,000 944 965 0 35 0 35 0 1,000 0 0 0 12 |05/25/2024 | 1..........
31373N FL 2| FNMA PASS TH #00298171 6.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 357 357 337 344 0 13 0 13 0 357 0 0 0 4 105/25/2016 | 1..........
31373U F3 6|FNMA PASS TH #00303586 6.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 10,139 10,139 9,502 9,522 0 617 0 617 0 10,139 0 0 (/1N I 120 |09/25/2025 | 1..
31373U N2 9| FNMA PASS TH #00303809 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 344 344 358 371 0 (27) 0 (27 0 344 0 0 0 4 104/25/2026 | 1..........
31374A LR 9|FNMA PASS TH #00308236 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 69,566 69,566 66,110 67,346 0 2,221 0 2,221 0 69,566 0 0 0. 1,196 [05/25/2024 | 1..........
31374F TA 7|FNMA PASS TH #00312945 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 474 474 470 471 0 3 0 3 0 474 0 0 0 6 |03/25/2014
31375A 7L 7|FNMA PASS TH #00329499 6.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 231 231 214 215 0 16 0 16 0 231 0 0 0 3 | 11/25/2025
31375D U7 6|FNMA PASS TH #00331906 6.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 225 225 208 209 0 16 0 16 0 225 0 0 0 2 | 11/25/2025
31375D 4U 4|FNMA PASS TH #00332135 6.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 382 382 353 356 0 27 0 27 0 382 0 0 0 4 112/25/2025
31375D 5F 6|FNMA PASS TH #00332146 6.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 3,397 3,397 3,137 3175 0 222 0 222 0 3,397 0 0 0 36 | 12/25/2025
31375F LS 5|FNMA PASS TH #00333437 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 14 14 14 14 0 0 0 0 0 14 0 0 0 0 |01/25/2016
31375F 4Z 8|FNMA PASS TH #00333940 6.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 37,915 37,915 36,298 36,653 (VI I 1,263 | oo (V] I 1,263 0 37,915 0 0 (V1 I 449 |06/25/2024
31375M HX 4|FNMA PASS TH #00338746 6.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 167 167 158 162 0 5 0 5 0 167 0 0 0 2 103/25/2016 | 1..........
31375N EV 9| FNMA PASS TH #00339548 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 61 61 61 61 0 0 0 0 0 61 0 0 0 1 103/25/2016 | 1..
31375P ZX 7|FNMA PASS TH #00341058 6.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 101 101 95 98 0 3 0 3 0 101 0 0 0 1 104/25/2016 | 1..........
31375R SY 9| FNMA PASS TH #00342635 6.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 383 383 362 369 0 14 0 14 0 383 0 0 0 4 104/25/2016 | 1..........
313758 CQ 1|FNMA PASS TH #00343079 6.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 2,559 2,559 2,418 2,468 0 91 0 91 0 2,559 0 0 0 28 |04/25/2016 | 1..
31375U 2Z 7|FNMA PASS TH #00345592 6.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 2,575 2,575 2,433 2,512 0 64 0 64 0 2,575 0 0 0 28 |05/25/2016 | 1..
31375V QY 2|FNMA PASS TH #00346171 6.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 1,958 1,958 1,850 1,888 0 70 0 70 0 1,958 0 0 0 21 |06/25/2016 | 1..
31375W 2M 2| FNMA PASS TH #00347380 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 741 41 735 736 0 5 0 5 0 741 0 0 0 9 |07/25/2016 | 1..........
31376A AV 0| FNMA PASS TH #00349320 6.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 1,203 1,203 1,137 1,164 0 39 0 39 0 1,203 0 0 0 13 |06/25/2016 | 1..........
31376D Q2 1|FNMA PASS TH #00352473 6.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 1,158 1,158 1,094 1,127 0 31 0 31 0 1,158 0 0 0 13 |07/25/2016 | 1..
31376G FU 4|FNMA PASS TH #00354879 7.000.. .|.06/25/2008 | PAID ON PRINCIPAL 211 211 209 210 0 2 0 2 0 211 0 0 0 2 |08/25/2016 | 1..........
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31376Q N3 3|FNMA PASS TH #00362310 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 3,370 3,370 3,342 3,348 0 22 0 22 0 3,370 0 0 0 39 [10/25/2016 | 1..........
31376Q TY 9|FNMA PASS TH #00362467 7.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 1,458 1,458 1,446 1,447 0 11 0 11 0 1,458 0 0 0 17 {10/25/2016 | 1..
31376R 6H 9| FNMA PASS TH #00363672 7.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 6,525 6,525 6,297 6,312 0 212 0 212 0 6,525 0 0 0 85 |11/25/2026 | 1..........
31376U MV 3| FNMA PASS TH #00365872 7.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 929 929 897 901 0 28 0 28 0 929 0 0 0 12 [12/25/2026 | 1..........
31376Y LA 2|FNMA PASS TH #00369421 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 2,775 2,775 2,791 2,788 0 (13) 0 (13) 0 2,775 0 0 0 35 |01/25/2027 | 1..
31376Z 5U 3|FNMA PASS TH #00370859 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 905 905 874 877 0 29 0 29 0 905 0 0 0 11 102/25/2027 | 1..
313788 Q6 4|FNMA PASS TH #00393877 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 61,909 61,909 61,947 61,922 0 (13) 0 (13) 0 61,909 0 0 (/1 I 773 [07/25/2027 | 1..
31378R S5 9|FNMA PASS TH #00406540 6.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 9,948 9,948 9,970 9,969 0 (21) 0 (21) 0 9,948 0 0 0 55 |12/25/2027 | 1..........
31378R S8 3| FNMA PASS TH #00406543 6.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 5,079 5,079 5,090 5,088 0 9) 0 9) 0 5,079 0 0 0 55 |12/25/2027 | 1..........
31379F J3 9 |FNMA PASS TH #00417982 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 904 904 919 916 0 (12) 0 (12) 0 904 0 0 0 11 03/25/2028 | 1..
31379P H5 4|FNMA PASS TH #00425152 7.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 539 539 547 546 0 (8) 0 (8) 0 539 0 0 0 6 |05/25/2028 | 1.........
31379T BL 7|FNMA PASS TH #00428543 6.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 3,548 3,548 3,533 3,533 0 15 0 15 0 3,548 0 0 0 38 [06/25/2028 | 1..........
31379T G5 7|FNMA PASS TH #00428720 6.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 8,523 8,523 8,486 8,487 0 36 0 36 0 8,523 0 0 0 99 |06/25/2028
31383C XT 7|FNMA PASS TH #00499390 7.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 8 8 8 9 0 (1) 0 (1) 0 8 0 0 0 0 |09/25/2029
31383M HJ 5|FNMA PASS TH #00507033 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 52 52 54 58 0 (6) 0 (6) 0 52 0 0 0 1 108/25/2029
31383M S7 9| FNMA PASS TH #00507342 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 107 107 111 112 0 (5) 0 (5) 0 107 0 0 0 1 108/25/2029
31383R VB 5|FNMA PASS TH #00511010 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 136 136 142 149 0 (13) 0 (13) 0 136 0 0 0 2 |09/25/2029
313835 DT 4|FNMA PASS TH #00511414 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 21 21 22 23 0 (2) 0 2) 0 21 0 0 0 0 |08/25/2029
31384E T8 3|FNMA PASS TH #00521775 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 303 303 316 342 0 (39) 0 (39) 0 303 0 0 0 4 101/25/2030
31384H PU 1|FNMA PASS TH #00524335 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 8 8 8 9 0 1) 0 (1) 0 8 0 0 0 0 |05/25/2030 | 1..........
31384K XD 3|FNMA PASS TH #00526376 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 3,871 3,871 4,032 4,357 0 (487) 0 (487) 0 3,871 0 0 0 25 |05/25/2030 | 1..
31384S E2 1|FNMA PASS TH #00532153 7.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 1 1 1 1 0 (0) 0 (0) 0 1 0 0 0 0 |02/25/2030 | 1..........
31384T FM 4 |FNMA PASS TH #00533072 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 16 16 17 19 0 (3) 0 (3) 0 16 0 0 0 0 |05/25/2030 | 1..........
31384V L7 5|FNMA PASS TH #00535050 7.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 48,419 48,419 50,538 53,678 [V I (5,258) | .vvovrrerrinns (VI I (5,258) 0 48,419 0 0 0 554 [12/25/2029 | 1..
31384V UY 6 |FNMA PASS TH #00535299 7.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 3,228 3,228 3,361 3,637 0 (410) 0 (410) 0 3,228 0 0 0 39 [05/25/2030 | 1..
31385B 5J 0|FNMA PASS TH #00540049 7.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 65 65 67 75 0 (11) 0 (11) 0 65 0 0 0 1 105/25/2030 | 1..
31385C QU 0| FNMA PASS TH #00540567 7.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 48 48 50 56 0 (7) 0 (7) 0 48 0 0 0 0 |07/25/2030 | 1..........
31385F Z3 3|FNMA PASS TH #00543562 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 107 107 112 123 0 (16) 0 (16) 0 107 0 0 0 1 106/25/2030 | 1..........
31385H QW 5| FNMA PASS TH #00545069 6.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 22,069 22,069 22,995 23,099 (0 I (1,030) | weeoorverneens (V1 I (1,030) 0 22,069 0 0 0 218 [07/25/2016 | 1..
31385H YA 4|FNMA PASS TH #00545305 6.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 6,297 6,297 6,555 6,596 0 (298) 0 (298) 0 6,297 0 0 0 63 |11/25/2016 | 1..........
31385H 5H 1|FNMA PASS TH #00545448 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 5,620 5,620 5,852 6,281 0 (661) 0 (661) 0 5,620 0 0 0 79 102/25/2032 | 1..........
31385) D4 7 |FNMA PASS TH #00545623 6.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 7,526 7,526 7,835 7,869 0 (342) 0 (342) 0 7,526 0 0 0 72 | 05/25/2017
31385N JX 8| FNMA PASS TH #00547578 7.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 2 2 2 2 0 (0) 0 (0) 0 2 0 0 0 0 |09/25/2030
31385Q 2U 5|FNMA PASS TH #00549887 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 270 270 281 306 0 (36) 0 (36) 0 270 0 0 0 3 |09/25/2030
31385R 6U 9| FNMA PASS TH #00550883 7.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 1 1 1 1 0 (0) 0 (0) 0 1 0 0 0 0 |09/25/2030
31385U H9 7|FNMA PASS TH #00552956 7.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 12 12 13 14 0 (1) 0 (1) 0 12 0 0 0 0 |09/25/2030
31385X M8 7 |FNMA PASS TH #00555783 4.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 360,906 | ......c..... 360,906 | ............. 355,986 356,287 (0] I 4,619 | .o 0 [ s 4,619 0 360,906 0 0 0 2,694 |10/25/2033
31386C Y4 8|FNMA PASS TH #00559731 7.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 69 69 72 80 0 (10) 0 (10) 0 69 0 0 0 1 [12/25/2030
31386H TX 9|FNMA PASS TH #00564066 7.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 2 2 2 2 0 (0) 0 (0) 0 2 0 0 0 12/25/2030 | 1..........
31386S PK 7|FNMA PASS TH #00572026 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 9,990 9,990 9,931 9,922 0 68 0 68 0 9,990 0 0 0 04/25/2016 | 1..
31386T MD 4 |FNMA PASS TH #00572856 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 3,041 3,041 3,023 3,022 0 19 0 19 0 3,041 0 0 0 04/25/2016 | 1..........
31386Y B2 9|FNMA PASS TH #00577057 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 11,521 11,521 11,453 11,453 0 68 0 68 0 11,521 0 0 0 04/25/2016 | 1..........
31386Y 6U 3|FNMA PASS TH #00577883 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 35,116 35,116 34,831 34,823 0 293 0 293 0 35,116 0 0 0 04/25/2016 | 1..
31387A 5D 3| FNMA PASS TH #00578744 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 11,229 11,229 11,162 11,161 0 68 0 68 0 11,229 0 0 0 04/25/2016 | 1..
31387C MD 0| FNMA PASS TH #00580056 5.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 126,594 | ...coovovnee 126,59 | ..ocovvernee 123,192 123,940 0 2,655 0 2,655 0 126,594 0 0 0 07/25/2016 | 1..
31387C QW 4| FNMA PASS TH #00580169 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 8,514 8,514 8,513 8,529 0 (15) 0 (15) 0 8,514 0 0 0 09/25/2016 | 1..........
31387C VM 0| FNMA PASS TH #00580320 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 42,210 42,210 42,084 42,082 0 127 0 127 0 42,210 0 0 0 05/25/2016 | 1..........
31387S 5E 2| FNMA PASS TH #00593145 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 17,214 17,214 17,210 17,210 0 4 0 4 0 17,214 0 0 0 08/25/2016 | 1..
31387U D7 3|FNMA PASS TH #00594226 7.500.. .|.06/25/2008 | PAID ON PRINCIPAL 208 208 217 221 0 (13) 0 (13) 0 208 0 0 0 05/25/2030 | 1..........
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31387X JK 2|FNMA PASS TH #00597066 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 26,112 26,112 26,106 26,091 0 21 0 21 0 26,112 0 0 0 240 | 09/25/2016 | 1..........
31387X UC 7|FNMA PASS TH #00597379 6.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 18,413 18,413 19,207 19,494 (O I (1,081) | oo (V1 I (1,081) 0 18,413 0 0 0 235 [09/25/2016 | 1..
31388A LE 2|FNMA PASS TH #00598925 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 5,407 5,407 5,465 5,481 0 (73) 0 (73) 0 5,407 0 0 0 50 |12/25/2016 | 1..........
31388D ZE 1|FNMA PASS TH #00602041 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 53,821 53,821 53,809 53,819 0 3 0 3 0 53,821 0 0 0 675 |08/25/2016 | 1..........
31388D 5H 7|FNMA PASS TH #00602148 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 41,704 41,704 41,365 41,365 0 0 0 41,704 0 0 0 241 109/25/2016 | 1..
31388J JD 8|FNMA PASS TH #00606060 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 57,134 57,134 57,121 57,138 0 0 0 57,134 0 0 (VN — 631 [10/25/2016 | 1..
31388K CJ 9|FNMA PASS TH #00606773 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 40,033 40,033 40,015 0 0 0 40,033 0 0 0 367 [10/25/2016 | 1..
31388K XQ 0|FNMA PASS TH #00607387 6.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 12,606 12,606 13,416 0 0 0 12,606 0 0 (V1N I 110 | 11/25/2016 | 1..........
31388M J2 5|FNMA PASS TH #00608781 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 148,927 | oo 148,927 147,680 0 0 148,927 0 0 (/] I 1,090 [10/25/2016 | 1..........
31388M KG 2|FNMA PASS TH #00608795 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 183,275 | oo 183,275 .182, 182,195 0 , A, 0 183,275 0 0 0 e 1,565 |10/25/2016 | 1..
31388M T5 7|FNMA PASS TH #00609072 6.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 10,658 10,658 11,117 11,464 0 (807) 0 (807) 0 10,658 0 0 0 71 109/25/2016 | 1..........
31388N CT 1|FNMA PASS TH #00609482 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 104,287 | ...coovnee 104,287 | .ooevienne 104,279 104,296 0 9) 0 (9) 0 104,287 0 0 0 10/25/2016 | 1..........
31388N C3 8| FNMA PASS TH #00609490 7.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 13,933 13,933 14,507 15,217 (VI I (RV2:15) N — (V1 I (1,285) 0 13,933 0 0 0 10/25/2031
31388N DP 8| FNMA PASS TH #00609510 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 14,676 14,676 14,672 14,677 0 (1) 0 (1) 0 14,676 0 0 0 10/25/2016
31388N EK 8| FNMA PASS TH #00609538 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 28,919 28,919 28,684 28,671 0 247 0 247 0 28,919 0 0 0 10/25/2016
31388N ET 9| FNMA PASS TH #00609546 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 49,049 49,049 48,903 48,903 0 146 0 146 0 49,049 0 0 0 10/25/2016
31388N EU 6| FNMA PASS TH #00609547 6.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 13,345 13,345 13,892 13,974 0 (629) 0 (629) 0 13,345 0 0 0 10/25/2016
31388N E2 8|FNMA PASS TH #00609553 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 9,497 9,497 9,495 9,499 0 2) 0 2) 0 9,497 0 0 0 10/25/2016
31388P P7 0|FNMA PASS TH #00610746 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 6,445 6,445 6,407 6,406 0 39 0 39 0 6,445 0 0 0 11/25/2016
31388P XP 1|FNMA PASS TH #00610986 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 22,544 22,544 22,411 22,413 0 131 0 131 0 22,544 0 0 0 10/25/2016 | 1..........
31388Q FL 8|FNMA PASS TH #00611371 5.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 37,631 37,631 36,620 36,761 0 870 0 870 0 37,631 0 0 0 312 [10/25/2016 | 1..
31388Q HX 0|FNMA PASS TH #00611446 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 35,422 35,422 35,212 35,207 0 215 0 215 0 35,422 0 0 0 11/25/2016 | 1..........
31388R C4 7|FNMA PASS TH #00612191 5.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 6,420 6,420 6,248 6,217 0 203 0 203 0 6,420 0 0 0 11/25/2016 | 1..........
31388R FS 1|FNMA PASS TH #00612277 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 37,483 37,483 37,261 37,269 0 214 0 214 0 37,483 0 0 0 10/25/2016 | 1..
31388R TN 7|FNMA PASS TH #00612657 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 81,146 81,146 80,665 80,650 0 496 0 496 0 81,146 0 0 0 10/25/2016 | 1..
31388R 4L 8|FNMA PASS TH #00612927 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 3,114 3,114 3,147 3,157 0 (43) 0 (43) 0 3,114 0 0 0 12/25/2016 | 1..
31388T KX 0|FNMA PASS TH #00614210 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 27,243 27,243 27,534 27,497 0 (254) 0 (254) 0 27,243 0 0 0 12/25/2016 | 1..........
31388T KY 8|FNMA PASS TH #00614211 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 223512 | oo 223512 225,403 (0 I (1,892) | oo (V1 I (1,892) 0 223,512 0 0 0 12/25/2016 | 1..........
31388U S2 7|FNMA PASS TH #00615337 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 18,245 18,245 18,475 0 ) ) 0 18,245 0 0 0 12/25/2016 | 1..
31388V V4 7|FNMA PASS TH #00616335 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 64,920 64,920 65,722 0 ) ) 0 64,920 0 0 0 12/25/2016 | 1..........
31388V XR 4|FNMA PASS TH #00616388 5.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 153,999 | .o 153,999 155,763 0 ) ) 0 153,999 0 0 0 12/25/2016 | 1..........
31388V 5C 8| FNMA PASS TH #00616543 5.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 88,674 88,674 86,742 0 0 88,674 0 0 0 12/25/2016
31389E FJ 9|FNMA PASS TH #00623069 6.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 35,692 35,692 37,591 0 0 35,692 0 0 0 12/25/2016
31389J B7 8|FNMA PASS TH #00626562 6.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 16,005 16,005 16,865 0 0 16,005 0 0 (V1N I 160 | 02/25/2017
31389J K2 9|FNMA PASS TH #00626813 6.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 23,621 23,621 24,775 0 0 23,621 0 0 (V1 I 177 | 07/25/2017
31389N 5H 4|FNMA PASS TH #00630948 6.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 6,920 6,920 7,326 0 0 6,920 0 0 0 75 | 02/25/2017
31389Y M7 3|FNMA PASS TH #00639482 7.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 22,380 22,380 24,969 0 0 22,380 0 0 (V1 I 150 | 01/25/2032
31390E R9 5|FNMA PASS TH #00644112 6.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 2,687 2,687 2,869 0 0 2,687 0 0 0 27 |05/25/2017
31390F ND 7|FNMA PASS TH #00644888 6.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 3,749 3,749 3,982 0 0 3,749 0 0 0 37 |06/25/2017 | 1..........
31390K RG 5|FNMA PASS TH #00648587 7.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 452 452 506 0 0 452 0 0 0 6 |05/25/2032 | 1..
31390L 2C 9| FNMA PASS TH #00649771 6.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 19,708 19,708 20,828 0 0 19,708 0 0 (VN 164 | 06/25/2017 | 1..........
31390S 3R 0|FNMA PASS TH #00655208 6.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 10,216 10,216 10,733 0 0 10,216 0 0 (V] 102 |09/25/2017 | 1..........
31391E HS 3|FNMA PASS TH #00664541 6.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 14,849 14,849 15,844 0 0 14,849 0 0 (/] I 149 |10/25/2017 | 1..
31391F DW 5 |FNMA PASS TH #00665317 6.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 135,747 | oo 135,747 141,865 0 0 135,747 0 0 0 998 [10/25/2017 | 1..
31400E QQ 6|FNMA PASS TH #00685463 5.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 97,782 97,782 99,713 0 0 97,782 0 0 0 824 103/25/2018 | 1..
31401B QB 4|FNMA PASS TH #00703450 5.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 566,990 | ............. 566,990 580,288 0 0 566,990 0 0 0 | 4,490 | 06/25/2018 | 1..........
31401C KL 6|FNMA PASS TH #00704199 5.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 127,346 | .oovvvvenee 127,346 130,286 0 0 127,346 0 0 0| 1,327 [06/25/2018 | 1..........
31401H NK 4| FNMA PASS TH #00708794 5.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 260,821 | ......o.c... 260,821 266,763 0 0 260,821 0 0 (] I 2,586 |06/25/2018 | 1..
31401M BR 1| FNMA PASS TH #00712048 5.500.. .|.06/25/2008 | PAID ON PRINCIPAL 7,830 7,830 8,051 0 0 7,830 0 0 0 80 |07/25/2033 | 1..........
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31401X LS 4 |FNMA PASS TH #00721337 5.000.. ...|.06/25/2008 | PAID ON PRINCIPAL........ccooee [ omrrrrmrirmririninneireni | eevireeens 1,103,031 | .coeenee 1,103,031 | ccoevenne 1,129,887 | ..ccveen. 1,124,171 0 (21,141) 0 (21,141) 0 [ 1,103,031 0 0 0 06/25/2018 | 1..........
31402C QM 7| FNMA PASS TH #00725060 6.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 3,459 3,459 3,540 3,587 0 (128) 0 (128) 0 3,459 0 0 0 01/25/2034 | 1..
31402D VH 0|FNMA PASS TH #00726116 5.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 258,378 263,655 0 0 0 258,378 0 0 0 08/25/2018 | 1..........
31402J ER 4 |FNMA PASS TH #00730144 5.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 98,775 98,215 0 0 0 98,775 0 0 0 07/25/2033 | 1..........
31402J 2D 8|FNMA PASS TH #00730772 5.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 218,163 223,163 0 .0 0 218,163 0 0 0 08/25/2018 | 1..
31402N D5 4|FNMA PASS TH #00733724 5.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 230,611 235,499 0 .0 0 230,611 0 0 0 08/25/2018 | 1..
31402Q LF 6|FNMA PASS TH #00734826 4.500.. ...| .06/25/2008 | PAID ON PRINCIPAL 68,865 68,865 66,368 66,553 0 0 0 68,865 0 0 0 08/25/2033 | 1..
31403F Q6 4 |FNMA PASS TH #00747577 5.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 119,706 | ..ovvvevneee 119,706 | ..ooovvvernee 119,089 119,106 0 0 0 119,706 0 0 0 11/25/2033 | 1..........
31403G RL 8|FNMA PASS TH #00748491 5.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 147,081 | oo 147,081 | .o 146,318 146,336 0 0 0 147,081 0 0 0 10/25/2033 | 1..........
31403L LR 0|FNMA PASS TH #00751936 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 17,858 17,858 18,240 18,229 0 0 0 17,858 0 0 0 11/25/2023 | 1..
31403N CD 7|FNMA PASS TH #00753468 4.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 9,947 9,947 9,980 9,971 0 0 0 9,947 0 0 0 11/25/2018 | 1..........
31404B SY 9|FNMA PASS TH #00763835 5.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 4,840 4,840 4,813 4,813 0 0 0 4,840 0 0 0 01/25/2034 | 1..........
31404) MA 0 |FNMA PASS TH #00769953 5.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 192,485 | ..ooovvvene 192,485 ....192,364 192,355 0 0 0 192,485 0 0 0 03/25/2034
31404J YQ 2|FNMA PASS TH #00770319 5.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 271,333 | oo 271,333 ...269,743 269,758 0 0 271,333 0 0 0 04/25/2034
31404N 2P 0| FNMA PASS TH #00773982 5.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 392,909 | ..o 392,909 ...390,606 390,702 0 0 392,909 0 0 0 03/25/2034
31404N 2S 4| FNMA PASS TH #00773985 5.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 127,701 126,953 126,987 0 0 127,701 0 0 0 03/25/2034
31404W GW 0| FNMA PASS TH #00780613 5.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 176,854 ....168,923 169,574 0 0 176,854 0 0 0 05/25/2034
31404W R9 9|FNMA PASS TH #00780912 5.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 47,854 45,895 46,009 0 0 47,854 0 0 0 06/25/2029
31406V 2P 0|FNMA PASS TH #00821682 5.000.. ...| .06/25/2008 | PAID ON PRINCIPAL 951,845 | ..ooooec.e. 951,845 | ....cccce.... 946,579 946,742 0 0 951,845 0 0 0 06/25/2035
31407X A8 4|FNMA PASS TH #00843431 5.000........... ...| .06/25/2008 | PAID ON PRINCIPAL 327,107 | coovvreees 327,107 | oo 312,898 314,558 0 0 327,107 0 0 0 07/25/2035 | 1..........
64468T TP 2|NEW HAMPSHIRE HSG FIN 5.550. ...| .06/27/2008 | REDEEMED 95,000 95,000 95,000 95,000 0 0 95,000 0 0 0 01/01/2031
64988P KV 7|NEW YORKMTG AGY REV H 5.500........ ...|.04/01/2008 | REDEEMED 845,000 | ....oceee.n. 845,000 | .......cc.... 845,000 845,000 0 0 845,000 0 0 0 04/01/2031
65888M P6 2|NORTHDAKOTAHSGFINA 5.450......... ...|.04/01/2008 | REDEEMED 215,000 | ..o 215,000 | ..o 215,000 215,000 0 0 215,000 0 0 0 07/01/2021
938865 BM 3| WASHINGTON HSG DEV COR 7.250. ...|.06/02/2008 | REDEEMED (5,413) (5,413) (5,413) (5,413) 0 0 (5,413) 0 0 0 03/01/2020
31339W Q2 5|FHLMC 2433NHCMO  6.500..... ...|.06/15/2008 | PAID ON PRINCIPAL.......coccones [ ormmrrremnirreneiiisnniins [ ervvirnans 2,448,635 2,448,635 2,462,408 2,453,351 0 0 | s 2,448,635 0 0 0 04/15/2032
3133TG NU 9|FHR 2093 Z CMO 6.000.. ...|.06/15/2008 | PAID ON PRINCIPAL 894,619 | ...cccco.... 894,619 ....824,151 849,464 0 0 894,619 0 0 0 11/15/2028
3133TK SJ 0|FHR2151JZ CMO ...|.06/15/2008 | PAID ON PRINCIPAL 805,578 | ....cc.c..... 805,578 ....149,114 771,986 0 0 805,578 0 0 0 05/15/2029
3133TM 7G 5|FHR 2182 ZC CMO ...|.06/15/2008 | PAID ON PRINCIPAL 247,205 249,825 0 0 247,205 0 0 0 09/15/2029
3133TN  JY 1|FHR 2223 ZCMO ...|.06/15/2008 | PAID ON PRINCIPAL 46,273 45,715 0 0 46,273 0 0 0 03/15/2030
3133TQ ZU 4|FHR 2274 KC CMO ...|.06/15/2008 | PAID ON PRINCIPAL 129,043 128,741 0 0 129,043 0 0 0 01/15/2031
3133TR LB 9|FHR 2284 Z CMO ...|.06/15/2008 | PAID ON PRINCIPAL 373,071 361,529 0 0 373,071 0 0 0 02/15/2031
3133TR GX 7|FHR 2288 Z CMO ...|.06/15/2008 | PAID ON PRINCIPAL 507,255 489,837 0 0 507,255 0 0 0 02/15/2031
3133TR SR 7|FHR 2297 KZ CMO ...|.06/15/2008 | PAID ON PRINCIPAL 592,575 567,566 0 592,575 0 0 0 03/15/2031
31392K FP 6|FHR 2451 JH CMO ...|.06/15/2008 | PAID ON PRINCIPAL 978,919 973,180 0 978,919 0 0 0 05/15/2032
31392T TY 3|FHR 2481 0D CMO ...|.06/15/2008 | PAID ON PRINCIPAL 145,852 146,564 0 145,852 0 0 0 03/15/2016
31393H DF 6|FHR 2543 OB CMO ...|.06/15/2008 | PAID ON PRINCIPAL 164,177 168,305 0 164,177 0 0 0 03/15/2032
31393J AR 9 |FHR 2549 NB CMO ...|.06/15/2008 | PAID ON PRINCIPAL 352,362 359,010 0 352,362 0 0 0 03/15/2030
31282X A8 4|FHS 146 75 CMO ...|.06/15/2008 | PAID ON PRINCIPAL 29,726 29,914 0 29,726 0 0 0 01/01/2023
31358F 3N 7|FNRG-5ZCMO ...|.06/25/2008 | PAID ON PRINCIPAL 26,111 26,398 0 26,111 0 0 0 03/25/2021 | 1..........
31358T 3G 2|FNRG93-10JCMO ...| .06/25/2008 | PAID ON PRINCIPAL 99,847 92,457 0 99,847 0 0 0 03/25/2023 | 1..
31359U 2Q 7|FNR 1998-64 ZB CMO ...| .06/25/2008 | PAID ON PRINCIPAL 992,339 968,655 0 992,339 0 0 0 09/25/2028 | 1..........
31359W AW 1| FNR 1999-28 ZB CMO ...| .06/25/2008 | PAID ON PRINCIPAL 299,958 289,871 0 299,958 0 0 0 06/25/2029 | 1..........
31359V S5 3|FNR 1999-29 ZB CMO ...| .06/25/2008 | PAID ON PRINCIPAL 140,428 134,570 0 140,428 0 0 0 06/25/2029 | 1..
31359S QC 7|FNR2001-10 PX CMO ...| .06/25/2008 | PAID ON PRINCIPAL 506,551 511,161 0 506,551 0 0 0 01/25/2030 | 1..
31392B AN 6|FNR 2001-70 PE CMO ...|.06/25/2008 | PAID ON PRINCIPAL........coovee [ ovserrrrenerreneriieneiins [ eevviis 1,225,450 | .........1,225450 |.........1,280,213 | .......... 1,257,264 0 | s 1,225,450 0 0 0 07/25/2031 | 1..
31392C KX 1|FNR2002-15 QG CMO ...| .06/25/2008 | PAID ON PRINCIPAL 744,241 762,633 0 744,241 0 0 0 12/25/2031 | 1..........
31392D NT 5|FNR 2002-40 MG CMO ...|.06/25/2008 | PAID ON PRINCIPAL 858,643 ! 852,608 0 858,643 0 0 0 06/25/2032 | 1..........
31392G EK 7|FNR 2002-90 A1 CMO ...|.06/25/2008 | PAID ON PRINCIPAL 37,141 37,141 38,644 39,091 0 37,141 0 0 0 06/25/2042 | 1..
3837H4 WJ 0| GNR2000-23ZCMO  7.500... .|.06/20/2008 | PAID ON PRINCIPAL 224969 | ............. 224,969 | ............. 230,878 226,736 0 224,969 0 0 0 08/20/2030 | 1..........
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3837H4 T7 0|GNR2000-34 ZCMO  6.500... ...|.06/20/2008 | PAID ON PRINCIPAL 32,639 32,639 30,947 31,371 0 32,639 0 0 0 329 | 10/20/2030
38373R SY 6|GNR2001-40ZCMO  6.000... ...|.06/20/2008 | PAID ON PRINCIPAL 640,412 | ...ooeee..n. 640,412 | ......cc.... 583,564 604,053 0 640,412 0 0 (1 I 6,198 | 08/20/2031
05053* AA 3 |AUBURN HSG DEV CORP S7 7.400........ ...|.06/16/2008 | REDEEMED 7,130 7,130 7,130 0 0 7,130 0 0 0 88 | 04/15/2021
18828* AA O|CLINTONHSGREV S78 7.125.............. ...| .06/16/2008 | REDEEMED 18,421 18,421 18,421 0 18,421 0 0 0 218 | 05/15/2020
47959* AA 0| JOHNSTOWN NONPROFIT HS 7.125. ..|.06/16/2008 | REDEEMED 10,672 10,672 10,672 0 10,672 0 0 (/] I 128 | 06/15/2020
38373M EN 6| GNR 2002-53 B (PROJECT 5.552... .|.06/16/2008 | PAID ON PRINCIPAL 137,340 . ....139,400 138,784 0 137,340 0 0 05/16/2026
3199999. Total - Bonds - Special Revenue&Assessmenf ...... 143,144,902 | .....143,017,702 | ...... 143,595,408 | ...... 143,162,829 0 ... 143,146,249 |............... 0 |.(1,347) | ........(1,347) | 1,183,425 | ...... XXX.....
Bonds - Public Utilities
26442C AC 8|DUKE ENERGY CAROLINAS 5.250........ ...|.04/09/2008 | BANC OF AMERICA SECURIT ......oovvvvervvriinrrirns [ crrerirae 1,013,700 | .......... 1,000,000 996,600 0 996,596 (] - 17,104 | ........ 17,104 | ...... 13,708 |01/15/2018 | 1FE......
670768 AA 8|NYNEX CORP 9.550.. 00 ...|.05/12/2008 | PAID ON PRINCIPAL 151,470 ...151,470 160,523 0 151,470 0 0 0 [ 7,233 |05/01/2010 | 1FE......
3899999. Total - BONAS = PUDIC ULIIHIES.........ucreercieeeies i s st | nsssesaae 1,165,170 | .........1,151,470 | ........ 1,173,122 | .......... 1,157,123 | oo 0 | oiieeene(9,057) | o0 | (9,057 | o0 | i 1,148,066 | ......c.ocooe.. 0] 17,104 | ........ 17,104 | ...... 20,941 |...... XXX..... | .XXX...
Bonds - Industrial and Miscellaneous
026874 AR 8|AMERICAN INTERNATIONAL 2.875........ ... |.05/15/2008 [ MATURED...........ccoormmrirmrimririnns [ v | eevienens 3,000,000 | ......... 3,000,000 2,868,180 2,986,504 0.0 13,496 | o0 | 0013496 |0 | 3,000,000 0 0 0 [ 43,125 |05/15/2008
032511 AV 9|ANADARKO PETROLEUM COR 3.250.... | ...|.05/01/2008 | MATURED.........ccccrmmrmmmrmmrinns | cormrerrmirnernnsineiinns | coneviens 7,000,000 | .......... 7,000,000 | .......... 6,985,860 | .......... 6,998,457 | ...covvvrrinnn 0 | oo 1,543 | 0 | 1,543 [0 | s 7,000,000 0 0 0 |...113,750 |05/01/2008
05565S AA 2 |BURLINGTON NORTHERN SA 5.629...... ...|.04/01/2008 | PAID ON PRINCIPAL 152,919 | oo 152,919 | oo 152,919 152,919 0 152,919 0 0 (V] I 4,304 | 04/01/2024
12641L BN 2|CSX CORP 6.500.......... ...|.06/02/2008 [ MATURED..........oovumrrrerineirinns [ ererireriseerneeinneinenes | eevineens 2,000,000 | .......... 2,000,000 2,187,200 2,015,914 (0 I— (15,914) | oo (VN I (15,914) | covvvoenn. 0 | s 2,000,000 0 0 0 32,861 | 06/02/2008
126650 BL 3|CVS CAREMARK (144A) 6.943 ...|.06/10/2008 | PAID ON PRINCIPAL 4,884 4,884 4,884 0 0 0 0 0 4,884 0 0 01/10/2030
126650 BB 5|CVS LEASE PASS THRU CE 5.88 ...|.06/10/2008 | PAID ON PRINCIPAL 12,764 12,764 12,764 0 0 0 0 0 12,764 0 0 01/10/2028
29444G AH 0|EQUITABLE COS 6.500.......cccomrreenn ...|.04/01/2008 | MATURED 500,000 | ..o 500,000 501,875 0 0 500,000 0 0 04/01/2008
36962G U6 9| GENERAL ELECTRIC CAPIT 5.000......... ...|.04/29/2008 | R W PRESPRICH 991,760 | .......... 1,000,000 994,512 0 0 994,639 (] I (2,879) 01/08/2016
441812 FY 5|HOUSEHOLD FINANCE CORP 6.400 <.+ | :06/17/2008 | MATURED..........ccoomrrmmmmrirnnnes [ eoveerinemessneeinsnnins | coveven 5,000,000 | ..........5,000,000 |. 5,128, 5,012,043 0 | ooeernn(12,043) | o0 | e (12,043) [ oo 0 | s 5,000,000 0 0 06/17/2008
46625H GY 0|JP MORGAN CHASE 6.000............... ...|.05/07/2008 | BNP PARIBAS.........cooommrrimnens [ ornerrinenrineerisneeins [ ovvevins 1,026,430 | .......... 1,000,000 | .......... 1,042,450 | .......... 1,042,450 0 (V[ I 1,041,529 | ..o (V] I (15,099) 01/15/2018
U5904G CJ 4|MERRILL LYNCH 6.375. s ... | .04/03/2008 | MATURED 300,000 ...300,000 ...317,484 300,776 0 0 300,000 0 0 04/03/2008
67390# AB 9| OAKTREE CAPITAL MANAGE 5.030. ...|.06/16/2008 | PAID ON PRINCIPAL 714,286 ...714,286 714,286 714,286 0 0 714,286 0 0 06/14/2014
06051G CF 4|BAFC 2004-2 3A12 CMO  5.500. ...|.06/20/2008 | PAID ON PRINCIPAL 505,728 ...505,728 503,871 503,885 0 0 505,728 0 0 09/20/2034
05946X TD 5|BAFC 2005-2 1A14 CMO  5.500. ...|.06/25/2008 | PAID ON PRINCIPAL 518,300 ...518,300 513,631 514,345 0 3,956 0 0 518,300 0 0 04/25/2035 | 1FE......
05949Q AW 5| BAFC 2006-2 2A15 CMO  5.750 ...|.06/25/2008 | PAID ON PRINCIPAL 710,300 710,300 710,569 0 (269) 0 0 710,300 0 0 01/31/2036 |1FE......
05948X BV 2|BOAMS 2003-D 2A4 CMO 4.999... ...| .04/25/2008 | PAID ON PRINCIPAL 233,132 | oo 233,132 232,924 0 208 0 0 233,132 0 0 05/25/2033 | 1FE......
05948X BV 2|BOAMS 2003-D 2A4 CMO 5.18 ...| .06/25/2008 | PAID ON PRINCIPAL 483,146 | ....ccoc..... 483,146 482,715 0 431 0 0 483,146 0 0 05/25/2033 | 1FE......
05948X EB 3|BOAMS 2003-E 2A1 CMO 4.253... ...| .04/25/2008 | PAID ON PRINCIPAL 59,745 59,745 59,706 0 39 0 0 59,745 0 0 06/25/2033 | 1FE......
05948X EB 3|BOAMS 2003-E 2A1 CMO 4.605... ...| .06/25/2008 | PAID ON PRINCIPAL 159,964 | ..oovvvvnnee 159,964 159,859 0 104 0 0 159,964 0 0 06/25/2033 | 1FE......
05948X SR 3|BOAMS 2003-7 A2CMO  4.750 ...| .06/25/2008 | PAID ON PRINCIPAL 535,210 | .. ...535,210 539,221 (U I (4,011) .0 0 535,210 0 0 09/25/2018 | 1FE......
05948X WL 1|BOAMS 2003-8 2A5 CMO  5.000... ...|.06/25/2008 | PAID ON PRINCIPAL 646,189 | ............. 646,189 633,099 0 | v 13,090 .0 0 646,189 0 0 11/25/2018 | 1FE......
05948X D3 2|BOAMS 2003-9 3A1 CMO  5.000... ...| .06/25/2008 | PAID ON PRINCIPAL 739,829 | ..o 739,829 724,846 0 | v 14,982 | oo 0 0 739,829 0 0 12/25/2018 | 1FE......
16162T V5 2|CHASE 2002-S6 2A1 CMO 6.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 79,108 79,108 78,803 0 305 0 0 79,108 0 0 05/25/2017 |1FE......
16162W CK 3 |CHASE 2003-S13 A1 CMO 5.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 1,819 1,819 1,806 0 12 0 0 1,819 0 0 11/25/2033 | 1FE......
22541Q 4A 7 |CSFB 2003-29 4A1 CMO 6.000. ...|.06/25/2008 | PAID ON PRINCIPAL 286,282 | ............. 286,282 303,497 (1 (17,214) .0 0 286,282 0 0 12/25/2033 | 1FE......
2254W0 JY 2|CSFB 2004-7 3A1 CMO  5.000.. ...|.06/25/2008 | PAID ON PRINCIPAL 689,369 | .......c..... 689,369 694,173 (V0 I (4,805) .0 0 689,369 0 0 10/25/2019 | 1FE......
36242D KV 4|GSR 2004-12 2A2 6.514... ...|.06/25/2008 | PAID ON PRINCIPAL 477,769 | ............. 477,769 479,462 (V0 I (UG K 0 0 477,769 0 0 12/25/2034 | 1FE......
36242D KV 4|GSR 2004-12 2A2 6.532... ...| .04/25/2008 | PAID ON PRINCIPAL 274,798 275,771 0 (974) 0 0 274,798 0 0 12/25/2034 | 1FE......
46630G BC 8|JPMMT 2007-A17A2 CMO 5.299.. ...| .04/25/2008 | PAID ON PRINCIPAL 123,068 122,325 0 743 0 0 123,068 0 0 12/25/2035 | 1FE......
46630G BC 8|JPMMT 2007-A17A2 CMO 5.299.. ...| .06/25/2008 | PAID ON PRINCIPAL 327,651 325,674 (V1 1,977 .0 0 327,651 0 0 12/25/2035 | 1FE......
55265K A7 4|MASTR 2003-7 2A3 CMO 5.000 ...| .06/25/2008 | PAID ON PRINCIPAL 436,047 | ..oovveeenn: . 439,607 (0 I (3,560) .0 0 436,047 0 0 08/25/2018 | 1FE......
55265K K2 4|MASTR 2003-8 2A1 CMO 4.500 ...| .06/25/2008 | PAID ON PRINCIPAL 82,315 82,315 82,636 82,548 0 (233) 0 0 82,315 0 0 09/25/2018 | 1FE......
55265K M6 3|MASTR 2003-8 8A1 CMO 5.500 ...| .06/25/2008 | PAID ON PRINCIPAL 563,797 | ..ccovvenens 563,797 | oo 550,935 550,909 0 | v 12,888 | .o 0 0 563,797 0 0 09/25/2033 | 1FE......
55265K P3 7|MASTR 2003-9 1A1 CMO 5.000.... ...|.06/25/2008 | PAID ON PRINCIPAL........cooves [ voverrrrenerieseriisneriies [ eerviis 1,194,589 | .......... 1,194,589 | .......... 1,188,429 | .......... 1,188,743 0 5,846 0 (1 1,194,589 0 0 10/25/2018 | 1FE......
76111X EA 7|RFMSI 2003-S20 2A1 CMO 4.750... ...|.06/25/2008 | PAID ON PRINCIPAL 574,580 | ............ 574,580 | ....cccco.... 554,245 556,688 0 | v 17,892 | oo 0 0 574,580 0 0 12/25/2018 | 1FE......
81375F CX 9|SASI1993-7B1CMO  6.250.... ...|.06/25/2008 | PAID ON PRINCIPAL 4,958 4,958 4,792 4,872 0 86 0 0 4,958 0 0 12/25/2023 | 1FE......
939335 4J 1|WAMMS 2002-MS5 2A1 CMO 6.000........ ...|.06/25/2008 | PAID ON PRINCIPAL 4,923 4,923 4,975 4,945 0 (22) 0 0 4,923 0 0 07/25/2017 |1FE......
939336 QN 6| WAMMS 2003-MS2 2A1 CMO 6.000........ ...| .06/25/2008 | PAID ON PRINCIPAL 153,321 | oo 153,321 | oo 155,213 158,474 (V0 I (R X — 0 0 153,321 0 0 01/25/2033 | 1FE......
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939336 PC 1|WAMU 2003-AR1 A6 CMO 5.748............ ...|.04/25/2008 | PAID ON PRINCIPAL 63,344 63,344 63,976 65,256 (0 (1,912) | oo 0 [ e (1,912) 0 63,344 0 0 0 303 | 03/25/2033 | 1FE......
939336 PC 1|WAMU 2003-AR1 A6 CMO  5.756.. ...| .06/25/2008 | PAID ON PRINCIPAL 84,659 84,659 85,504 87,215 0 84,659 0 0 0 996 |03/25/2033 [1FE......
92922F GA 0|WAMU 2003-S10 A2 CMO  5.000.. ...|.06/25/2008 | PAID ON PRINCIPAL.......coccones [ ormmrerrmmmermneeirmneiiins [ eeveers 1468918 | .......... 1468918 | ........ 1,463,410 | .......... 1,463,434 (V1 I 1,468,625 0 293 293 |..... 11,395 |10/25/2018 | 1FE......
92922F KE 7 |WAMU 2003-S13 21A1 CMO 4.500 ...|.06/25/2008 | PAID ON PRINCIPAL 81,898 81,898 80,669 80,948 0 81,898 0 0 0 638 |12/25/2018 |1FE......
929227 6Y 7|WAMU 2003-S6 2A3 CMO  4.750.. ...| .06/25/2008 | PAID ON PRINCIPAL 115,476 115,476 ...115,837 115,705 0 115,476 0 0 0 893 [07/25/2018 | 1FE......
94979W AA 7| WFMBS 2003-G A1 CMO  4.100... ...| .06/25/2008 | PAID ON PRINCIPAL 179,121 179,121 ....170,620 172,168 0 179,121 0 0 0. 1,393 |06/25/2033 | 1FE......
94980D AB 4|WFMBS 2003-M A2 CMO  4.704 ...| .06/25/2008 | PAID ON PRINCIPAL 95,867 95,867 93,253 93,890 0 95,867 0 0 0 927 [12/25/2033 | 1FE......
94980D AB 4|WFMBS 2003-M A2 CMO  4.705... ...| .04/25/2008 | PAID ON PRINCIPAL 66,659 66,659 64,841 65,285 0 66,659 0 0 0 261 [12/25/2033 | 1FE......
94980Y AE 2|WFMBS 2003-16 2A1 CMO 4.500.. ...|.06/25/2008 | PAID ON PRINCIPAL 74,941 74,941 74,496 74,556 0 74,941 0 0 0 562 |12/25/2018 |1FE......
949775 AB 6|WFMBS 2003-18 A2 CMO  5.250... ...|.06/25/2008 | PAID ON PRINCIPAL 528,208 517,790 0 528,208 0 0 0 | 3,956 | 12/25/2033 | 1FE......
94982D AA 4|WFMBS 2005-AR14 A1 CMO 5.387.......... ...|.06/25/2008 | PAID ON PRINCIPAL 105,272 , ....103, 103,990 0 105,272 0 0 0 | 1,233 [08/25/2035 | 1FE......
94982D AA 4|WFMBS 2005-AR14 A1 CMO 5.387.......... ...|.04/25/2008 | PAID ON PRINCIPAL 76,547 76,547 75,423 75,615 0 76,547 0 0 0 344 108/25/2035 | 1FE......
92977Y BR 1|WMLT 2005-B 4A1 CMO  5.443 ...| .04/20/2008 | PAID ON PRINCIPAL 169,247 | ..o 169,247 ....166,866 167,552 0 169,247 0 0 (1] IO 768 | 10/20/2035 | 1FE......
92977Y BR 1|WMLT 2005-B 4A1CMO  5.445.... ...|.06/20/2008 | PAID ON PRINCIPAL 221,540 | ..o 221,540 ...218,424 219,322 0 221,540 0 0 0 2,831 [10/20/2035 | 1FE......
04541G AS 1|ABSLB 2000-LB1 AF6  7.615... ...|.06/21/2008 | PAID ON PRINCIPAL 178,491 | oo 178,491 | oo 186,300 177,839 0 178,491 0 0 (V] I 3,398 |03/21/2029 | 1FE......
05947U LW 6|BACM 2003-2 A2 4.342... ...|.06/11/2008 | PAID ON PRINCIPAL........occovee [ ormrrrrmmeeermneeiimneiins [ errvee 3,759,981 | .......... 3,759,981 | .......... 3,778,972 3,761,834 (V1 IO~ 3,759,981 0 0 0. 26,824 |03/11/2041 [1FE......
161546 EF 9 |CFAB 2003-1 2A2 3.052... ...|.05/27/2008 | PAID ON PRINCIPAL 40,362 40,362 40,394 40,451 0 (89) 0 (89) 0 40,362 0 0 0 241 [11/25/2032 | 1FE......
14042D AB 8| COAFT 2007-A A2 (AMBAC 5.330.. ...|.06/15/2008 | PAID ON PRINCIPAL.......ooooes [ overerecenererenercenerens | eereved 6,242,015 | .......... 6,242,015 | .......... 6,214,707 | ......... 6,214,707 0 27,309 0 27,309 0 { e 6,242,015 0 0 0 ... 51,118 |05/15/2010 | 1FE......
21075W GY 5|CONHE 1998-1 A7 (MBIA) 6.870.... ...|.06/15/2008 | PAID ON PRINCIPAL 48,531 48,531 49,017 48,401 0 130 0 130 0 48,531 0 0 0 533 [12/15/2022 |1FE......
204012 AD 0|CPLT 1987-A A4 4.500 ...|.04/01/2008 | PAID ON PRINCIPAL 30,585 30,585 15,221 24,293 0 6,292 0 6,292 0 30,585 0 0 (/1 I 688 |10/01/2018 [1FE......
23322B CL 0|DLJCM 1998-CG1A3  6.650 ...|.05/12/2008 | PAID ON PRINCIPAL.......ccooves [ oveerrreserieneriisseriins | eervirs 7,213,000 | .......... 7,213,000 | .......... 6,687,803 | .......... 7,169,351 | oo (IR 43,649 | .o (V] IO 43,649 | ..o (V[ I 7,213,000 0 0 0. 74,869 |06/10/2031 |1FE......
61745M JF 1| MSC 1998-XL2 A2 6.170 ...|.06/03/2008 | PAID ON PRINCIPAL 21,502 21,502 22,458 21,615 0 (112) 0 (112) 0 21,502 0 0 0 222 [10/03/2034 |1FE......
69348H BK 3|PNCMA2000-C1A2  7.610.... ...|.06/16/2008 | PAID ON PRINCIPAL 155,852 | ..ovvvvernnee 155,852 | .oovvvvennes 178,688 162,271 (V1 I (6,419) | .vooovvvrnns (V1 I (6,419) 0 155,852 0 0 0 . 2,157 |02/15/2010 | 1FE......
76110W UX 2|RASC 2003-KS10Al6  4.540 ...|.06/25/2008 | PAID ON PRINCIPAL 16,469 16,469 16,466 16,443 0 25 0 25 0 16,469 0 0 (V1N IR 127 |12/25/2033 | 1FE......
76110W UP 9|RASC 2003-KS9 AllB (AM 3.032. ...|.05/27/2008 | PAID ON PRINCIPAL 11,069 11,069 11,069 11,069 0 0 0 0 0 11,069 0 0 0 65 |11/25/2033 | 1FE......
76110W UP 9|RASC 2003-KS9 AllB (AM 3.122. ...|.06/25/2008 | PAID ON PRINCIPAL 34,630 34,630 34,630 34,630 0 0 0 0 0 34,630 0 0 0 289 | 11/25/2033 | 1FE......
76110W UP 9| RASC 2003-KS9 AllB (AM 3.535 ...| .04/25/2008 | PAID ON PRINCIPAL 18,038 18,038 18,038 18,038 0 0 0 0 0 18,038 0 0 0 50 |11/25/2033 | 1FE......
91530G AC 6|UPFCA 2006-A A3 (MBIA) 5.490. ...|.06/15/2008 | PAID ON PRINCIPAL 579,347 | oo 579,347 ...571,018 571,018 (0 8,329 0 8,329 0 579,347 0 0 0 5,381 |05/15/2012 | 1FE......
929766 EA 7|WBCMT 2003-C4 A2 4.566... ...| .06/15/2008 | PAID ON PRINCIPAL JCRVKT — 109,173 ...110,862 109,926 0 (754) 0 (754) 0 109,173 0 0 (V) 460 |04/15/2035 | 1FE......
4599999. Total - Bonds - Industrial & Miscellaneous 52,359,719 52,341,529 52,003,409 52,251,464 (V] 125,940 | .o 0 ] 125,940 0 52,377,404 0 e (17,685) ] ....... (17,685) | ....722,576 | ...... XXX..... [ XXX...
6099997. TOtal = BONAS = Pt 4.ttt | e 256,707,051 | ...... 256,547,961 | ...... 258,341,986 | ...... 256,621,483 | .......... 7130 | e 51,790 0 58,920 0]... 256,680,403 0 26,648 26,648 |.2,544,632 |...... XXX..... [ . XXX...
6099999. TOtAL = BONGS. ... cvveocvieoieiee et ss s e sttt s sttt ss st st st sssnnsssnnsssns | e 256,707,051 | ...... 256,547,961 | ...... 258,341,986 | ...... 256,621,483 | .......... 7130 | oo 51,790 0 58,920 0 ... 256,680,403 0 26,648 26,648 |.2,544,632 |...... XXX..... | .XXX...

Preferred Stocks - Industrial and Miscellaneous

032511 30 5| ANADARKO PETE CORP 5.46%.............. |...|.06l30/2008|ISSUE CALLED at 100.000...... | .......... 14,000.000 | .......... 1,400,000 | ...............500.00 |.......... 1,205,980 0 0 0 0 0 | 1,205,980 | ... | e 194,020 | ...... 194,020 |...... 38,220 |...... XXX..... | P3UFE.
6399999. Total - Preferred Stocks - Industrial & Miscellaneous. ,400,000 | .. .1,205,980 0 0 0 0 0.0.....1,205,980 |..ocooeeenl0 | o 194,020 | ... 194,020 XXX...
6599997. Total - Preferred Stocks - Part 4 ,400,000 |.. .1,205,980 0 0 0 0 0 ].n1,205980 | .o |, 194,020 | ..... 194,020 XXX...
6599999. Total - Preferred Stocks ,400,000 | .. 0 0 0 0 0 ... 1,205,980 | .o | oini 194,020 | ...... 194,020 XXX...
7399999. Total - Preferred and COMMON SEOCKS.........uuuuuiiuerriieiriiessiss it ssnnens | cosessenes 1,400,000 0 0 0 0 001,205,980 |0 | o 194,020 | ... 194,020 XXX
7499999. Total - Bonds, Preferred and COMMON SLOCKS...........ciuiirieiieieiecieie st ssssessessssssens | svaes 258,107,051 |.......XXX......... | ......259,547,966 | ......257,827,463 | .......... 7130 | oo 51,790 | coovreverennnn (1 I 58,920 | ..ccocevrenad 01...257,886,383 |............0 | ...... 220,668 | ...... 220,668 XXX

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




9030

Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing All Options, Caps, Floors and Insurance Futures Options Owned at Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Year to Date Used to Other
Contracts or Maturity, Price, Date Cost/ Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or of Exchange or Option Book Statement Fair (Decrease) of Hedged Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Value * Value Value by Adjustment Item Income
Showing All Options, Caps, Floors and Insurance Futures Options Written and In-Force at Current Statement Date
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Date Year to Date Other
Contracts or Maturity, Price, of Increase/ Used to Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Book Statement Fair (Decrease) Adjust Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Value * Value Value by Adjustment Basis Income

NONE
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Statement for June 30, 2008 of the TRAVELERS CAS UALTY AND SU RETY COM PANY

SCHEDULE DB - PART C - SECTION 1

Showing All Collar, Swap and Forwards Open at Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Date of Strike Date of Year to Date Used to Other
Maturity, Price, Opening Cost or Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or Position or Exchange or (Consideration Book Statement Fair (Decrease) of Hedged Miscellaneous Potential
Description Amount Settlement | Index Rec (Pay) | Agreement Counterparty Received) Value * Value Value by Adjustment Item Income Exposure
Showing All Futures Contracts and Insurance Futures Contracts at Current Statement Date
1 2 3 4 5 6 7 8 9 Variation Margin Information 13
10 11 12
Date of Used to
Number of Maturity Original Current Variation Opening Exchange or Cash Adjust Basis Potential
Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized of Hedged Item Deferred Exposure
Long Futures Positions - Hedging Transactions
US 10-YRNOTE.......cooisiisrinrississi s | 500 ....... 09/30/2008.. | ............ 55,778,125 | ..coocevnnns 56,960,938
0199999. Subtotal - Long Futures Positions - Hedging Transactions...........coeeresrensersenns | conennenes 55,778,125 | ..cooovvnns 56,960,938
0499999. Subtotal - Long Futures POSItIONS............ccccuiviriiiiierisiisieseieeiesisssscssssssienesns | cversssnes 55,778,125 | ............ 56,960,938
Short Futures Positions - Hedging Transactions
US 2-YR NOTE 09/30/2008.. | .............. 8,026,906 | .............. 8,025,719
US 5-YRNOTE.... 09/30/2008.. | .. .37,782,984 ...37,809,703 | ...

US 10-YR NOTE..

09/30/2008.. | .........277,312,813 278,766,828 |...

US 10-YR NOTE.. 09/30/2008.. | ............ 56,260,938 | ..... ...56,960,938 |...
...09/30/2008.. | ............ 15,397,383 |..... ...15,605,156 |...
................... ....394,781,025 397,168,344 |... .
...394,781,025 | .......... 397,168,344 |... ..(2,387,319)
2599999. Subtotal - Hedging Transactions. ] .. 450,559,150 | .......... 454,129,281 ..(1,204,507)
9999999, TOAIS........cvevecreieereieeee ettt st | sranand 450,559,150 | .......... 454,129,281 |............. (1,204,507)




Statement for June 30, 2008 of the TRAVELERS CASUALTY AND SU RETY COM PANY

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, NA........ccccooeeveiererrcreennns Hartford,CT......coeveeeeeeeieieeis | e | e 1240 | o9 | 0 [ (450,227)] ........(669,248) | ........ (913,592) | XXX
Citibank, NoA.......ooeoeeeeeeee s New Castle,DE........c..coovveeevereees | correererieens | ennead 0.000 | cooovereereereeneen0 |0 | (22,248)| ........(236,608) | .......... (17,495) | XXX
Citibank, N.A. - China.........ccoeeveervererrecirernns Shanghai,CH..........ccoeuvervmreeiies | oereieiiens | e 0.000 | coeveeverierieeenn [0 | 036,077 | ... 34,305 | XXX
JP Morgan Chase Bank, N.A...... ... New York,NY. ....0.000 T (O I | | 0 [ XXX
0199999. Total Open DEPOSHOMES..........c.cvvereerserererssiereeresreerseresesrsnnenens | eonXXKures [ ervan PO I I (472,479)] ........(869,780) [ ........ (896,782) [ XXX
0399999. Total Cash on DEPOSit.........corerrerrrrsrerernrssmessessrsmesssssesrsssssssssesenseness | eesXKKeres | oreens DO [ [ Ol (472,475)] ........(869,780) | ........ (896,782) [ XXX
0499999. Cash in Company's OffiCe.........ccerrinrieiesnnsiersssssnsensessenenssrsnsensens | e XKuers | erna PO D O S I ¢ e [l N 133 | XXX
0599999, Total Cash.........cccueveevererrieereiseeseeseesseiese e seessssessseeseseesessessens | 200 XKKuers | evee XXX oo | ceeeereieeeenn 91 [0 | (472,475)] ........(869,780) | ........ (896,649) | XXX

QEO08
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Statement for June 30, 2008 of the TRAVELERS CAS UALTY AND SU RETY COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Maturity Carrying Value Due & Accrued During Year

NONE




Supplement for June 30, 2008 of the TRAVELERS CAS UALTY AN D SURETY COMPANY

e
Designate the type of health care SU PPLEM E NT "A" To SC H EDU LE T

providers reported on this page. EXHIBIT OF MEDICAL MALPRACTICE PREMIUMS WRITTEN
Physicians - Including Surgeons and Osteopaths ALLOCATED BY STATES AND TERRITORIES
1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

1. Alabama........cccocoeviveiiicins

2. Alaska........ccccorieviiceiennen,

3. ANZONA.....ciee

4. Arkansas.........ccoeeeriiiennn

5. California......ccccoovevierrennns

6. Colorado........ccooeererereirnne.

7. Connecticut.........ccccoeverneee.

8.  Delaware......ccccccocovevrerinnnne

9.  District of Columbia...............

10.  Florida.......cccoovvverervirereienae.

11, GEOrgia......cveereererrireieinas

12, Hawaii....ccocoovvrerererereienaes

13, 1daho...cccce

14, lliN0IS......cocveeeerererrieicieiens

15.  Indiana.......cccccovvereirireneiennens

16, lOWaL oo

17, Kansas.......cocvevververeneennns

18.  Kentucky......cooovevevivereinnnns

19, Louisiana........cccouererrirrieennns

20. Maine......

21.  Maryland.....

22. Massachusetts

23.  Michigan......

24, Minnesota....
25.  Mississippi...
26. Missouri...

27.  Montana.......ccccvevierreriiennns

28.  Nebraska........cccovvrirrrrennnnn.

29.  Nevada.......coovvreririninnn.

30. New Hampshire.........ccoc.......

31, New Jersey....ovveeiennns

32.  New MeXiCO.......coovrrrrrrrrrnnn.

33, New YOrK.....oooovvvvreireininnnn.

34.  North Carolina............ccevunne

35.  North Dakota........ccceuvrrennne

36, ONi0...ccierreeeiersreeeiiniaes

37.  Oklahoma........ccccovrerurrrennas

38, OregoN.....cccoceveererererierenene

39. Pennsylvania.......c.ccccocvvnenen

40. Rhode Island..........c.corvuene.

41.  South Carolina.........cc.cvevvrnne

42.  South Dakota.........cccerrrrrnns

43, Tennessee........coeveviverenns

44, TeXAS....coiveirerereirieisrieeenns

45, Utah.ecceeee

46.  Vermont..........ocoevvrevervierenns

47, Virginia......cocveeerereeereneennnns

48, Washington.........ccccovrvrneenee.

49, West Virginia.........ccovreuneene

50.  WIisCONSiN......cccovvvervieririnnnns

51, Wyoming.......coeveumeenreneirnenns

52.  American Samoa...................

53.  Guam..........

54. Puerto Rico......

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

56.  Northern Mariana Islands

57. Canada

58.  Aggregate Other Alien..........

59.  TotalS....ccoireireiereiiiieciisiiaa
B80T, ey | s (0 [0 T [0 O [0 (01 [0 R [0 O 0
5802, e | s (01 T [0 O [0 O [0 O [0 T (0 [0 O 0
BB03. ettt esieniniens | e (01 (0 I (01 (018 (010 (0 (01 0
5898. Summary of remaining write-ins for

Line 58 from overflow page....... [ ccccovererriririennnad (0 [0 O [0 [0 (0 (0 [0 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 aboVe).......ccceewe [ correrersrireieiaans {01 P (] (1 I (01 I (01 [V P (1 I 0

SUPA1




Supplement for June 30, 2008 of the TRAVELERS CAS UALTY AN D SURETY COMPANY

Designate the type of health care

providers reported on this page.

Hospitals

* 1 9 0 3 8 2 008 45540010 2 =

SUPPLEMENT "A" TO SCHEDULE T
EXHIBIT OF MEDICAL MALPRACTICE PREMIUMS WRITTEN

ALLOCATED BY STATES AND TERRITORIES

States, Etc.

2

Direct

Premiums

Direct Losses Paid

5

Direct
Losses
Incurred

Direct Losses Unpaid

6 7

Amount of
Reported

8
Direct
Losses
Incurred
But
Not
Reported

IS ©®N® oA wWN

Alabama..........cccoeerreverrieennns
Alaska.......cooevrreeereieeina
AriZONA.......coveieieeieeeieia
Arkansas............cocoeerrvennine.
California.........ccccverveverennnes
Colorado........ccveveverecreinnans
Connecticut.........c.ccoevenne.
Delaware..........ccccvevevnernnaee.
District of Columbia
Florida.......cccvvveveriereieierennns
GEOIGia......evervrererrreieiias

HaWali......ovevereieieeceieean

Kentucky........o.oevevreverrerennn.
Louisiana.........cccocvvereirirennns

Maryland.....
Massachusetts
Michigan......
Minnesota....
Mississippi...
Missouri...

New Hampshire............c......
New Jersey......coovrerrenennn.
New MeXiCo..........ccrevrerrrenne
NeW YOrK......ocovevveneereeerinns

OregoN....c.vveveeverereveieeeiens
Pennsylvania...........ccoccvuennn.
Rhode Island..........ccccccrvunene.
South Carolina.........cc.ceeuene.
South Dakota........ccceverrveennns

Virginia.....cvveeeereeneneennnnn.
Washington..........ccccoeveuneene
West Virginia..........cocrevveene.
WiSCONSIN.....c.voreerereeeieininns
WYOMINg......coovvvreveerenerneenes
American Samoa...................

Puerto Rico......

US Virgin Islands.........
Northern Mariana Islands
Canada

.............. 392,906

............ (130,086)
.............. (45,298)

.............. 696,647
............ (103,032)
.............. 130,428

DETAILS OF WRITE-INS

5801.
5802.
5803.
5898.

5899.

Summary of remaining write-ins fol

Line 58 from overflow page....... [ ccccovererriririennnad

Totals (Lines 5801 thru 5803 +

5898) (Line 58 aboVe).......ccoveewe | cevrirereriisiaiinand

SUPA2




Supplement for June 30, 2008 of the TRAVELERS CAS UALTY AN D SURETY COMPANY

e
Designate the type of health care SU PPLEM E NT "A" To SC H EDU LE T

providers reported on this page. EXHIBIT OF MEDICAL MALPRACTICE PREMIUMS WRITTEN
Other Health Care Professionals, Including Dentists ALLOCATED BY STATES AND TERRITORIES
1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

1. Alabama........cccocoeviveiiicins

2. Alaska........ccccorieviiceiennen,

3. ANZONA.....ciee

4. Arkansas.........ccoeeeriiiennn

5. California......ccccoovevierrennns

6. Colorado........ccooeererereirnne.

7. Connecticut.........ccccoeverneee.

8.  Delaware......ccccccocovevrerinnnne

9.  District of Columbia...............

10.  Florida.......cccoovvverervirereienae.

11, GEOrgia......cveereererrireieinas

12, Hawaii....ccocoovvrerererereienaes

13, 1daho...cccce

14, lliN0IS......cocveeeerererrieicieiens

15.  Indiana.......cccccovvereirireneiennens

16, lOWaL oo

17, Kansas.......cocvevververeneennns

18.  Kentucky......cooovevevivereinnnns

19, Louisiana........cccouererrirrieennns

20. Maine......

21.  Maryland.....

22. Massachusetts

23.  Michigan......

24, Minnesota....
25.  Mississippi...
26. Missouri...

30. New Hampshire.........ccoc.......
31, New Jersey....ovveeiennns
32, New MeXiCo.......covuureverrerenne
33, New YOrK.....oocoevveneerceeninne

38, OregoN.....cccoceveererererierenene
39. Pennsylvania.......c.ccccocvvnenen
40. Rhode Island..........c.corvuene.
41.  South Carolina.........cc.cvevvrnne
42.  South Dakota.........cccerrrrrnns

47, Virginia......cocveeerereeereneennnns
48, Washington.........ccccovrvrneenee.
49, West Virginia.........ccovreuneene
50.  WisCoNSin.......cccocvveereureenenns
51, Wyoming.......coeveumeenreneirnenns
52.  American Samoa.........c........

54. Puerto Rico......

55.  US Virgin Islands.........
56.  Northern Mariana Islands
57. Canada

T U O N |1 RSN | PR (188,284) | oo

DETAILS OF WRITE-INS

B80T, ettt ennens | eeeeeeentesseie e (01 (01 (01 (018 (018 (0 (01 0
BB02. ettt ennens | et (01 (01 (01 (018 (01 (0 (01 0
BB03. ettt niniinees | ettt (1 O (01 DO [0 O [V PN [0 O (O O (01 O 0
5898. Summary of remaining write-ins for

Line 58 from overflow page....... | .cocoeeeneeneinniennd (01 O (01 O (01 (V18 P (018 O (0 (01 DO 0
5899. Totals (Lines 5801 thru 5803 +

5898) (Line 58 @bOVE)......ovvveres [ rrrenriinerinsiinienad 0 i (1 P [0 P [0 P 0 [, (O P [ P 0
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Supplement for June 30, 2008 of the TRAVELERS CAS UALTY AN D SURETY COMPANY

e
Designate the type of health care SU PPLEM E NT "A" To SC H EDU LE T

providers reported on this page. EXHIBIT OF MEDICAL MALPRACTICE PREMIUMS WRITTEN
Other Health Care Facilities ALLOCATED BY STATES AND TERRITORIES
1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

1. Alabama........cccocoeviveiiicins

2. Alaska........ccccorieviiceiennen,

3. ANZONA.....ciee

4. Arkansas.........ccoeeeriiiennn

5. California......ccccoovevierrennns

6. Colorado........ccooeererereirnne.

7. Connecticut.........ccccoeverneee.

8.  Delaware......ccccccocovevrerinnnne

9.  District of Columbia...............

10.  Florida.......cccoovvverervirereienae.

11, GEOrgia......cveereererrireieinas

12, Hawaii....ccocoovvrerererereienaes

13, 1daho...cccce

14, lliN0IS......cocveeeerererrieicieiens

15.  Indiana.......cccccovvereirireneiennens

16, lOWaL oo

17, Kansas.......cocvevververeneennns

18.  Kentucky......cooovevevivereinnnns

19, Louisiana........cccouererrirrieennns

20. Maine......

21.  Maryland.....

22. Massachusetts

23.  Michigan......

24, Minnesota....
25.  Mississippi...
26. Missouri...

30. New Hampshire.........ccoc.......
31, New Jersey....ovveeiennns
32, New MeXiCo.......covuureverrerenne
33, New YOrK.....oocoevveneerceeninne

38, OregoN.....cccoceveererererierenene
39. Pennsylvania.......c.ccccocvvnenen
40. Rhode Island..........c.corvuene.
41.  South Carolina.........cc.cvevvrnne
42.  South Dakota.........cccerrrrrnns

47, Virginia......cocveeerereeereneennnns
48, Washington.........ccccovrvrneenee.
49, West Virginia.........ccovreuneene
50.  WisCoNSin.......cccocvveereureenenns
51, Wyoming.......coeveumeenreneirnenns
52.  American Samoa.........c........

54. Puerto Rico......

55.  US Virgin Islands.........
56.  Northern Mariana Islands
57. Canada

B80T, ettt ennens | eeeeeeentesseie e (01 (01 (01 (018 (018 (0 (01 0
BB02. ettt ennens | et (01 (01 (01 (018 (01 (0 (01 0
BB03. ettt niniinees | ettt (1 O (01 DO [0 O [V PN [0 O (O O (01 O 0
5898. Summary of remaining write-ins for

Line 58 from overflow page....... | .cocoeeeneeneinniennd (01 O (01 O (01 (V18 P (018 O (0 (01 DO 0
5899. Totals (Lines 5801 thru 5803 +

5898) (Line 58 @bOVE)......ovvveres [ rrrenriinerinsiinienad 0 i (1 P [0 P [0 P 0 [, (O P [ P 0

SUPA4




Supplement for June 30, 2008 of the TRAVELERS CAS UALTY AN D SURETY COMPANY

Designate the type of health care

providers reported on this page.

0
SUPPLEMENT "A" TO SCHEDULE T

EXHIBIT OF MEDICAL MALPRACTICE PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Medical Malpractice Policies Effective Prior to 1/1/76

States, Etc.

1

Direct
Premiums
Written

2

Direct
Premiums
Earned

Direct Losses Paid

5

Direct
Losses
Incurred

Direct Losses Unpaid

6

Amount
Reported

8
Direct
Losses
Incurred
But
Not
Reported

IS ©®N® oA wWN

Alabama..........cccoeerreverrieennns
Alaska.......cooevrreeereieeina
AriZONA.......coveieieeieeeieia
Arkansas............cocoeerrvennine.
California.........ccccverveverennnes
Colorado........ccveveverecreinnans
Connecticut.........c.ccoevenne.
Delaware..........ccccvevevnernnaee.
District of Columbia
Florida.......cccvvveveriereieierennns
GEOIGia......evervrererrreieiias

HaWali......ovevereieieeceieean

Kentucky........o.oevevreverrerennn.
Louisiana.........cccocvvereirirennns

Maryland.....
Massachusetts
Michigan......
Minnesota....
Mississippi...
Missouri...

New Hampshire............c......
New Jersey......coovrerrenennn.
New MeXiCo..........ccrevrerrrenne
NeW YOrK......ocovevveneereeerinns

OregoN....c.vveveeverereveieeeiens
Pennsylvania...........ccoccvuennn.
Rhode Island..........ccccccrvunene.
South Carolina.........cc.ceeuene.
South Dakota........ccceverrveennns

Virginia.....cvveeeereeneneennnnn.
Washington..........ccccoeveuneene
West Virginia..........cocrevveene.
WiSCONSIN.....c.voreerereeeieininns
WYOMINg......coovvvreveerenerneenes
American Samoa...................

Puerto Rico......

US Virgin Islands.........
Northern Mariana Islands
Canada

............ (202,366)

0 [ (95,133)
(V10 (2,861)

DETAILS OF WRITE-INS

5801.
5802.
5803.
5898.

5899.

Summary of remaining write-ins fol
Line 58 from overflow page.......
Totals (Lines 5801 thru 5803 +

5898) (Line 58 above)...............

SUPA5




Supplement for June 30, 2008ofthe T RAVELERS CASUALTY AND SURETY COMPANY
Overflow Page for Write-Ins

NONE

SUPA
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