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Statement for September 30, 2008 of the ST

ASSETS

. PAUL FIRE AND MARINE INSURANCE COMPANY

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 .ttt ennnns | erennees 11,792,880,796 | ..oooveveveeeerereienes (VN - 11,792,880,796 | ........ 12,697,383,273
2. Stocks:
2.1 PrEfEITEd SIOCKS. .......veeereeiiecicie ettt sttt stentnen | eressessnnennes 34,401,081 | oo (01 I 34,401,081 | oo 41,437,120
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 3,514,975,080 | .....covvnvee 10,039,123 | .......... 3,504,935,957 | .......... 3,331,882,597
3. Mortgage loans on real estate:
3 FIISEIENS ettt | seteeaeeeaeees 55,038,293 | oo (01 I 55,038,293 | ....coovvrviene 2,535,000
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
ENCUMDBTANCES)......cvovviiviieiee ettt bbbt bbb snsssas | sevsesassnans 95,141,163 | oo (01 I 95,141,163 | ......c..00 97,907,961
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES). ..voveereevercerse st seest st es st ens st sensesstanes | seesssesenns 646,369,009 | ...oovorrririrerienens (O I 646,369,009 | ............. 652,724,201
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....29,556,747), cash equivalents ($.....11,985,115)
and short-term investments ($.....173,534,871).........ovuereeeeeeeeeeieeeesieeeeseee e eesiessseesseenes | eveeesaeneens 215,076,733 | oo, (N — 215,076,733 | ............. 419,462,764
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vueeeeeeereireeieeiseeseeeeeseeseeseesessssesessessensesens | sesessessesssesssssessssssesans (01 (0 TR (01 0
7. Other NVESIEA @SSELS........ucveeurerririrceierieceieeseesi st sss st sssssssssnns | sneesianeess 644,461,221 | ..ovvvreriines 3,654,381 | ..occvvnnc 640,806,840 | ............. 610,757,941
8. ReCEIVADIES fOr SECUMTIES. .......vvieeeceee ettt ettt ettt ettt ettt et en s en s er s s s s s s s s enenes s | eerereseseses 137,272,925 | oo (N 137,272,925 | oo 531,372
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 17,135,616,301 | ...coevevee. 13,693,503 | ........ 17,121,922,798 | ........ 17,854,622,228
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 141,896,139 | ooovevecrereierinne (U S 141,896,139 | ............. 166,098,151
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection.............cccecveevees | wovvverennee 284,003,928 | ............... 48,857,482 | ............. 235,146,446 | ............. 290,131,464
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....23,867,839 earned but unbilled premiums)...........ccoueeveres | covveeenns 1,012,125,202 | ....ooccoeen. 8,209,866 | .......... 1,003,915,336 | ....cccovnee 984,110,194
13.3 Accrued retrospective PrEMIUMS..........cereieieirinieieissseseessssssessesssssssessesssssssessessssessens | sressesssssnee 69,338,667 | ...coorerrirnnnns 729,280 | c.ovvvrreen. 68,609,387 | .....ccoucee. 56,305,656
14. Reinsurance:
14.1 Amounts recoverable from FEINSUIETS..............ooiiiiiiiii i | ceessssssneees 3,568,472 | oo (U 3,568,472 | ..o 1,275,467
14.2 Funds held by or deposited with reinsured COmMPaNIES...........ccouevereereeviiererieeereceeeieees | cveeveresinnens 93,537,343 | oo, (0] I 93,537,343 | ...ccevnee. 87,679,189
14.3 Other amounts receivable under reinSUranCe CONMraCS...........cc..civiviieriniiniisiissinns | e (U 0 ] oo LU N 0
15.  Amounts receivable relating to UNINSUrEA PIANS............cceviveiiiiieiiece e sereies | everssesessse e esesna 0 [ oo [0 R 0 | e 0
16.1 Current federal and foreign income tax recoverable and interest thereon...............cocoeeeveevvciis | e 86,397,865 | ..covvericreiee, (0] I 86,397,865 | ...ccevuve. 40,503,727
16.2 Netdeferred tax @SSeL...........cocuviiiiiiiiii s
17.  Guaranty funds receivable or 0N AEPOSIL...........ccceveveieieieirieesee e sanees
18. Electronic data processing equipment and SOftWare..............ccccevvieeiricreeecesce e
19.  Furniture and equipment, including health care delivery assets ($.......... (1) IFS TR ISR 12,791,034 | ... 12,791,034 | oo 0 | oo 0
20. Net adjustment in assets and liabilities due to foreign exchange rates..........coeveeevvveerveseeens | covevveveeeeeeeseseeis [0 SRR [0 TR 0 | e 0
21. Receivables from parent, subsidiaries and affiliates..........cccoverrrrriininrinsse s | e (0 [0 TR 0 | e 0
22. Health care ($.......... 0) and other amounts rECEIVADIE...............cccvvveveeiereeerce et eesieieiseiens | seeresessssese s saesnead (0 (0 (0 I 0
23. Aggregate write-ins for other than invested aSSets............ccevevceievcceseeeseee s | cveieniinnas 130,391,544 | ............... 27,546,677 | ............. 102,844,868 | ............... 75,942,014
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 39,723,190 | oo (0] I 39,723,190 | .oovvrerene. 32,531,368
2302. State sUrcharges reCeIVADIE...........cccoeviivcveice et ensaens | srnsesesinaens 34234746 | ..o, (0] I 34,234,746 | ... 5,366,774
2303. Ceded EPOSIt SSEL............rrrerererirreiierieesieess et | eessenstenees 10,184,193 | oo (O R 10,184,193 | ..ccvvene. 15,295,535
2398. Summary of remaining write-ins for Line 23 from overflow page..........cccoeveevivererecesiieesiiens | cvverevevinns 46,249,415 27,546,677 | .covvvvee. 18,702,738 ....22,748,338
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 above).... 130,391,544 27,546,677 102,844,868 ....15,942,014
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident YEar $.....1,362,664,454)...........c.ccerevereeieeereeeiesessssesssessesssesses s ssessssssssssssssssssssesssssssssessssssssnsans | ssssssssossssssessnses 7,985,874,790 | .ocvvvireieierne 8,055,245,217
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.rririreirierireereee et eesessnsees | sesesseenesseseseeneessseens 18,750,259 | ..o 24,499,371
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 1,831,948,572 | oo 1,806,063,470
4. Commissions payable, contingent commissions and other Similar Charges..............ccvvevevcvriveieiceeie e | creveesessesesessenaeseens 130,034,102 | oo 158,352,686
5. Other expenses (excluding taxes, ICEBNSES ANA FEES)..........c.cviuieeieeiieieiesee ettt st ssaeseses | eveesssessssessssssaesans 101,006,123 | .cocvvveeceee 137,015,034
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccevuiviuireieiiiriiieieieiesee s sessssesesnaes | evesessesssseesssssseses 143,371,497 | oo, 114,741,652
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES)).......vrererrermrrnrerrermernrerrirnes | revreeereesseseesseeseeesssssssesessessesens (0 U 0
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 n et et ne et etennantananes | teseetesesinaeteseneetesnaee et snaetesneneas () 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....828,033,821 and including
warranty reserves of §.......... 0]ttt bbbttt b ettt s st entennsns | ebsessesssessessesenean 2,119,384,519 | oo 2,099,873,010
10, AQVANCE PrEIMIUM........ovieiiiteiieicteies ettt sttt bbb b b s bbb b bbb st s s st b st n s s st nsensnnns | sbsessesssssssessessntesses e sanes 169,475 | oo 532,163
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ...t bbb bbb | oebb bt sttt 0 | s 0
11,2 POLCYNOITETS. ...ttt Rttt | Hbsees st s 9,011,352 | oo 7,601,066
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........c.ccviririuiiiiiieicisiieeee e sssnies | evesissessesessssssenas 173,669,979 | oo 142,027,032
13. Funds held by company Under reiNSUFANCE trEAHES. ..........c.ccuiuiieriiiiieiccteee ettt bbbt ssns | seaessessssssessessses s ssssaes 34,008 | oo 34,008
14.  Amounts withheld or retained by company for aCCoUNt Of OtETS...........c.eviuiiieicicric e ssesesns | svressesssssies e sessenae 89,978,532 | .ovevereeeeeis 89,404,591
15, Remittances and items MOt AlIOCALE. ... | sbesb et 26,314,667 | ..oovoerrericiiene 76,627,569
16. PrOVISION fOF FEINSUIANGCE..........vuuiiuiieiiiiiiiii ittt | sbsesbies bbb 40,397,742 | .o 40,397,742
17.  Net adjustments in assets and liabilities due to foreign eXChange rates..........cccueiivriecicceie e | oo 34,258,075 | oo 5,308,266
18, Drafts OUESTANMING........cveeeieeiicicie ettt bbb s bRttt s st s s ennens | ebsebisbens sttt ettt (0 RN 0
19.  Payable to parent, subsidiaries and affiliates............cciiririiieieces et | orese et 11,474,310 | e 239,862,837
20, PAYADIE fOr SECUMHES. .....cvivevreieiiieie ittt bbb sttt bt s st st sntens | bentessessntessesnsensensessnsaes 310,449 | oo 596,772
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 ADIIHES..........ccceiiviiiieieicisee ettt bt sntenne | ensesssssntessessnsensansees (13,942,100) | coovovereririererciane (36,594,199)
24,  Total liabilities excluding protected cell liabilities (LINES 1 through 23)..........cceuirieiiiresseesesie e ssesssenses | sreessssssesssssens 12,702,046,350 | ..ovooveviriirinnns 12,961,588,288
25, Protected Cell NADIIHIES.............couuiviiieiei bbb | erbbnbb bbb 0 | s 0
26.  Total liabilities (LINES 24 @NA 25).........c..riuuriririeriiirieeeiee ettt neenesenens | stssssssnssenesnes 12,702,046,350 | ....ccocorvereenncs 12,961,588,288
27.  Aggregate write-ins for SPECIal SUMPIUS FUNAS.........coeviiiiiiieicisceece ettt | sestessessstessesssssnsessees 50,329,632 | .ovvvreereeis 30,299,521
28.  Common capital stock 20,000,000 20,000,000
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........ccuevveveevcreeeeiie ettt tes e a st e ss st es s b s s s sassssaessssntans | stesssssssessessssensaes 3,275,206,526 | .......coeevrereinnns 3,275,206,526
33, UN@SSIGNEA fUNAS (SUIPIUS)......ocvuevriveieeieieeeie sttt ettt ettt s st es st s snses s sasssssassssnss | stessessssessssassensaes 3,091,018,861 | .ooovvvvererernnn. 3,555,601,219
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.cvuiveicuiieerieeeeee ettt sesse s sessssss s ssessssens | sressssssssssssssnennd 6,436,555,019 | ...ooocvcvivirernnnas 6,881,107,266
36, TOTALS. ... ocoeeeeeeerueesseeesseeessssesssseesseess e ss st 8888858888888t nns | eesteneneeetsennenas 19,138,601,370 | ..ovveovvrvrrrernnns 19,842,695,554
DETAILS OF WRITE-INS
2301, Investment real @State lIADIlItY.............cccouieiriicieicect sttt a st s s enaets | neaesensetesen s nterns 29437175 | oo 28,224,861
2302. RetrOSPECtiVE PIEMIUM FESEIVE. .......cceviuierireireireiiseiseeseseesse ettt ses s ss st se e s e sess b entes et et essesnesnsassennnes | sbessessesnsssssesnsenssesnns 13,911,873 | oo 0
2303, ESCREAE DY ......vveoovereeeeeeerseeeeaeesse s seees st ess sttt | eesssnessseess et 6,019,186 | ..oveeoreereeerererneeenneens 445,400
2398. Summary of remaining write-ins for Line 23 from OVEMIOW PAGE.........cururirieririe ettt sssssssssessens | sessesseesessesssssssssesens (63,310,134) | ..o (65,264,460)
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 BDOVE).........urrerurersareesareesaresssseessensssssssssesssseesssssssssssssssssssesssssssssssssssssssssssss | erssssssssssssssssssssssees (13,942,100) | veorvveesvernreenneenas (36,594,199)
2701. Special surplus from retroactive TEINSUIANCE. ............c.ovuiveiiiiiieieie ettt s bbb b ssesssnes | suesssssssessesssssssssesae 49,329,632 | ..oovvvriereieieinan 29,299,521
2702, GUAraNtY SUMPIUS FUNG........co.cvivieeieicice ettt bbbttt s sttt es b benas | sbessessessssessesssssnsessesas 1,000,000 | .oocvvrereicei 1,000,000
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).......ruururrriieseiieiseisaressesesesssessesesssnssssssssessesssssssssssnsssssssssssssssssssness | sasesssssssssssssssssessssens 50,329,632 | ..o 30,299,521
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 September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(written $ 1,452,494,888 | ........... 1,599,457,075 | ........... 2,108,374,154
(written $ 3,404,745,048 | ........... 3,444,497,023 | ........... 4,554,550,974
. (written $ 1,343,975,768 | .. .1,509,650,592 ...1,986,267,447
(written $ 3,513,264,169 3,534,303,506 4,676,657,681
DEDUCTIONS:
2. Losses incurred (current accident year $.....2,068,337,568):
2.1 DIFECR.ove ettt R ARttt ent s | enteneantiens 808,680,800 |.............. 801,738,165 |........... 1,014,827,021
2.2 Assumed 1,654,716,227 | .. .1,646,926,211 ...2,106,441,546
2.3 CUBH. ...ttt ARttt en et nnennn | srrenteeenes 744,202,718 | ..oovvvnenes 864,352,391 | ..coonrenns 949,651,480
28 NBL.. bbb | ereenenene 1,719,194,308 | ........... 1,684,311,985 | ........... 2,171,617,087
3. Loss adjustment expenses incurred..... ..456,233,186 | .. ...476,958,182 .570,879,443
4. Other underwriting expenses incurred............. 1,115,851,532 | .. .1,086,134,753 ...1,423,355,487
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 BAMET..........cccuuriiiirrierii ittt 570,483,303 |.... 845,862,624
10. Net realized capital gains (losses) less capital gains tax of $.....7,729,410.........cc.coeveereerreenereneeneeneenerenrenseessennsennes | eerenrennreen(17,886,442) | covooveanan 35,507,532 ....28,408,911
11. Netinvestment gain (10SS) (LINES 9 # 10)........cvcueiiieiieiieiiceeeeccteee ettt sae s snea 605,990,835 | .... 874,271,535
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....(4,965,910) amount charged off $.....2,208,228)...........cc.oevuererererrsreseeersiesssssssssessesssessesssssns | eevsessessinsenns (UA KT ) | — (6,417,574) ....(9,301,521)
13. Finance and service charges not included in PrEMIUMS...........cceuiueieieienieeeese ettt ssenas | sbesensessennes 17,243,541 | ... 17,489,136 | ... ....22,218,071
14. Aggregate write-ing for MiSCEIlANEOUS INCOME...........cvurvririirrieie ettt sse e ...19,276,503 | ... (1,068,887) ....(4,204,348)
15. Total other income (LINES 12 thrOUGN 14)..........cueieiiiieieicsie ettt ...29,345906 |....ccovneee. 10,002,675 |.... .....8,712,202
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 ssb sttt snsnes | essessesnsas 836,193,100 | ........... 1,002,892,097 |........... 1,393,789,401
17. DivIdends t0 POICYNOIIETS. .......vuveereririiecire ettt sttt ss st ss s nt st essens | srestassssssnsans 3,434,884 | .o 4,407,754 | .o 5,767,644
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......cuoievivieiieeiiceeetesee ettt s sesssssssenanns | orsesssssssnns 832,758,216 |.............. 998,484,343 | ........... 1,388,021,757
19. Federal and foreign income taxes incurred...... 171,028,328 | .. ... 174,674,970 ..240,176,771
20. Netincome (Line 18 minus LN 19) (10 LINE 22).........cuvrrrrerrereneinsirnisssnsissiessssssssessssesssssssssessssssssssssesssssssssessessnsses | sessssssseses 661,729,889 |.............. 823,809,374 |........... 1,147,844,986
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHOE YEAI..........cuveiveieieirieieieisisessessssssese st ssssssse e sssssssessessnss | essssasees 6,881,107,266 |........... 7,019,878,853 |........... 7,019,878,853
22. Netincome (from Line 20) 823,809,374 | ........... 1,147,844,986
23. Net transfers (to) from Protected Cell ACCOUNES...........cceiieiieiciins st ssnsenes | sesessessessssessesssssssessesnd (0 (0 0
24. Change in net unrealized capital gains or losses less capital gains tax of $.....(60,906,079).. .103,831,835 | .. ....359,657,824 ..321,066,190
25. Change in net unrealized foreign exchange capital gain (loss) ...(50,946,646) | ................ 42,617,512 ....50,340,139
26. Change in Net defErred INCOME TAX........c.rurirererrereeireceeeere ettt se sttt ettt et entnnes | estsesnesnens (44,884,718) | ..ovvvernnne (70,913,869) (67,624,534)
27. Change in NONAAMIEA BSSELS.........cccvieveriireiri ettt bbb bbb bbb b s s antns | nesebebnaesens (14,282,606) | .............. 110,061,206 | .... 119,330,435
28. Change in provision for reinsurance. .0 ..3,458,899

29.
30.
31,
32.

33.

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

Change in surplus notes...
Surplus (contributed to) wi

Cumulative effect of changes in accounting principles

Capital changes:
32.1 Paid in

32.2 Transferred from surplus (Stock Dividend)

thdrawn from protected cells..

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

Surplus adjustments:

33.1 Paid in....cc.ccooervnne.
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital

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-ins for gai

NS ANA 10SSES N SUMPIUS......veveieercieieeseiseieeeee sttt

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

................................ 0
...(678,000,000) .
................................ 0
................................ 0]i.....8,864,896 (21,913,433)
............. (444,552,246) | ..crrccr:596,006,942 ..(138,771,588)
........... 6,436,555,019 | ........7,615,975,795 | ..........6,381,107,266

0501.
0502.
0503.

0598. Summary of remaining write-ins for Line 5 from overflow page

0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above).......... ) .0
1401. Retroactive reinsurance gain/loss.... 24,197,213 | .. ..6,913,072
1402. Change in COLI cash values.................... ....(281,556) | .. 683,009
1403. Fines and penalties of requlatory QUNOMLIES..........ccciueieieiec e sntesseses | eeessnsessesanes (1,265,523) | ..ocvvverrerrnnnn (135,101) ...(168,253)
1498. Summary of remaining write-ins for Line 14 from OVErIOW PaGE.........cuvirurririrriineireisineire e seeeesssesessesessessessssnns | eesssssssseesnnes (3,373,630) | eevrerrerrenne (8,739,567) (11,632,177)
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) 19,276,503 |.. ...(1,068,887)]. 4,204,348)
3701, Prior period @diUSIMENL............cccvevciiieieicisce ettt ssstesse s sessssassssssnaenses | sessessssensessnsensessesensensQ | seeveesessenenas 8,864,896 (21,913,433)

3702.
3703.
3798.
3799.

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

.................. 8,864,896

Qo4




Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

CASH FLOW

Currerlt Year Prior Yegr Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums COllECted Net Of FEINSUTANCE. ..........c.cveveieeie ettt st b et ssssessessntessesans | evsssssessesnsas 3,577,140,561 | ......ccovvcveven 4,706,502,128
2. NEEINVESIMENT INCOME. ....ouiececieite ettt b bbbk E bbbkttt nbenbenbans | ebsesbsbsnesestaneans 717,886,238 | ...covverevriiennns 893,874,566
3. MISCEIIANEOUS INCOME..........cviiiiiiiiecteteete ittt s bbb s bbb bbb s s a bbb s st bt a ettt s sttt n s 29,345,906 8,712,202
4. Total (LINES 1 HhTOUGN 3).....ioiieiieiiiii ittt sttt | sebsesisenstensted 4,324,372,705 | ...ooovririnn 5,609,088,896
5. Benefit and 0SS related PAYMENLS. ..........ccvieeieicieee ettt ettt st s st en s bnssnaenes | sensnseseesnsanes 1,802,465,007 | ...ocoevvrernne. 2,298,074,463
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 dedUCHONS.............cccvuiveieiciccieee et sesnes | seevesaesaesensanes 1,574,924,311 | e 2,033,779,317
8. Dividends paid t0 POIICYNOIAETS..........coiuiveiiiiiieiciscete sttt bbb bbb s b tenss | saebsssensessessesnsense 2,024,598 | ..o 3,835,682
9. Federal and foreign income taxes paid (recovered) net of §.....5,416,570 tax on capital gains (I0SSES)............ccoevvmvrrerrrrerrreerronns 224,651,876 297,700,261
10.  Total (Lines 5 through 9).........cocevvvvnrivnrrinriinnnenn. .3,604,065,791 ...4,633,389,722
11, Net cash from operations (Line 4 MINUS LINE 10).........ccouiiuriiiiieieiieicieie ettt bbb snsnees 720,306,914 975,699,174
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONGS....eoeieaie ettt | eeiseii et 1,565,456,317 | ..vvvvcrrerinnee 3,708,247,272
12,2 SHOCKS..cvuereeceeie s se ettt ettt s s RE RS E SRRttt en e tans | nessesteneantsnssentnen 34,176,501 | oovooveeenne 1,166,064,847
12.3 Mortgage loans 175,000
12.4 Real estate.... .2,603,430
12.5 Other invested assets 485,041,906
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES..............ccucvveiciiiiiiieicseee e | e 31,293 | oo 7,212,520
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 [ 415,882
12.8  Total investment proceeds (LINES 12.110 12.7)........cuiueiiieieceeeeeetee ettt en s ssenes | sssessessesssanes 1,663,584,697 | ...ccovvvvvee. 5,369,585,857
13.  Cost of investments acquired (long-term only):
131 BONAS ...ttt s s f SRR AR A R E R E AR 751524594 | ..o 3,633,636,203
1312 SHOCKS. ... vvueeueeeees ettt 70,059,039 1,001,618,648
13,3 MOMGAGE I0BNS.......oocveieieiecicite ettt bbb s sttt s bbbttt bbb s s s s st antens | baebintessesinsnsenaens 52,678,293 | ..o 2,535,000
134 REAIESEALE......vereieieci eSSttt n st e | aessestensnsressentnes 14,680,035 | ..ovovveceeririeennd 67,562,006
13.5  OhEr INVESIEA @SSELS......euceuieiecire ittt bbbttt bas | ebsnteeeentesbeens 175,136,513 | oo 190,515,865
13.6  MiSCEllANEOUS APPIICALIONS..........cvieiveiiiceeiicte ettt ae bbb s s bbb s st s e bt s s snsesennsesens | etessssssessnnnsasans 137,027,877 | oo, 8,151,436
13.7 Total investments acquired (LINES 13.110 13.6)......civieiiiiiiisiieieseies ettt 1,201,106,351 4,904,019,158
14.  Netincrease (decrease) in contract loans and premium notes ]
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LINE 14)........ccccuieieieiiiniseeissese ettt ssessns ...462,478,346 465,566,699
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 (01 I (263,274,270)
16.3 BOIMOWEH FUNGS.........vuoivririeieii sttt | sebseb et sttt 0 | o 0
16.4 Net deposits on deposit-type contracts and other iNSUraNCe ADIlIIES. ..o | seeeeseesesesee et essenenes 0 | e 0
16.5 Dividends to stockholders
16.6 Other cash provided (applied)... ..(287,171,290)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6)..........c.cccvevrveverererirnnnes ..(1,387,171,290)
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 (204,386,031) | veucereereeereereenas (94,812,111)
19. Cash, cash equivalents and short-term investments:
19.1 BEYINNING OF YEAI.......ovucviitii ettt st bbbt bbbt s st s st b st es s s bnsenas | snsssessesnsnsenes 419,462,764 | ...occovvveree. 514,274,875
19.2 End of period (LiNe 18 PIUS LINE 19.1)........uuiuuiuriiriieieiieiiieiieiieiieeieti ettt sssssnins | anisssssssssessseneeas 215,076,733 | ..oovrrrenn 419,462,764
Note: Supplemental disclosures of cash flow information for non-cash transactions:
A 0 [ oo scsesssssscsenese 0]

Qo5



Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY
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

In September 2008, the St. Paul Fire and Marine Insurance Company (the Company) received dividends totaling $10.5
million from its wholly owned subsidiary, Unionamerica Holdings Limited (Unionamerica). The dividends received were
comprised of the following three subsidiaries:

Subsidiary Statutory Carrying Value
Travelers Special Services Limited $7,467,082
UA Combined Investment Company Limited $3,026,537
MFCM Limited $2,701

As a result of these dividends, Travelers Special Services Limited, UA Combined investments Company Limited, and
MFCM Limited became direct subsidiaries of the Company.

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

On June 18, 2008, the Company paid ordinary dividends of $1.1 billion to its parent company, The Travelers
Companies, Inc.
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.
Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

No significant change.

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

A. Transfers of Receivables Reported as Sales:
No significant change.
B. Transfer and Servicing of Financial Assets:
No significant change.
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

On October 7, 2008, the Company entered into an agreement to sell Unionamerica, a direct subsidiary, to Royston
Run-Off Limited, an unaffiliated entity. Completion of this transaction is subject to various closing conditions, including
approval by the UK’s Financial Services Authority. The transaction is expected to result in an immaterial gain to the
Company.

Note 22 - Reinsurance

No significant change.

Note 23 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 24 — Changes in Incurred Losses and Loss Adjustment Expenses

No significant change.

Note 25 — Intercompany Pooling Arrangements

No significant change.
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 26 — Structured Settlements

No significant change.

Note 27 — Health Care Receivables

No significant change.

Note 28 — Participating Policies

No significant change.

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 September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY
GENERAL INTERROGATORIES

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

(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?
Minnesota

12/31/2007.......ooenn.

12/31/2002.........covvvven.

06/29/2004...........coocveenne.

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[ ] NAT[ ]

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?

Qo7
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

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).

FINANCIAL

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

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

INVESTMENT

1.

PN

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

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.)

12. Amount of real estate and mortgages held in other invested assets in Schedule BA:

13.  Amount of real estate and mortgages held in short-term investments:

14.

[N

14.2 If yes, please complete the following:

14.21
14.22
14.23
14.24
14.25 Mortgage Loans on Real Estate
14.26  All Other,

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above

15.

PN

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

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

1
Prior Year-End
Book/Adjusted Carrying Value

Yes[ ] No[X]
G 13,237,188
G 0

Yes[X]  No[ ]

Current Quarter
Book/Adjusted Carrying Value

84,907,627

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

16. 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?

16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,

complete the following:

...3,474,254,741

Yes[X] No[ 1]

1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase 4 New York Plaza, New York, NY 10004
The Bank of New York One Wall Street, New York, NY 10286

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)
N/A
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 Clarion CRA Securities 259 North Radnor-Chester Rd., Radnor, PA 19087
N/A Neuberger Berman 605 Third Ave., 36th FI., New York, NY 10158
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 September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

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

If yes, attach an explanation.

2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured? Yes [ X] No[ 1]

If yes, attach an explanation.
The company commuted various reinsurance agreements through the year-to-date period ending September 30, 2008. The impact of these commutations

on the company's net income was immaterial.

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

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

than zero? Yes[ | No[X]
4.2 If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 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 September 30, 2008 of the

ST. PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

1

Showing All New Reinsurers - Current Year to Date
3

2 4 5
NAIC Federal Is Insurer
Company ID Authorized?
Code Number Name of Reinsurer Location (YES or NO)
All Other Insurers
00000................. AA-1780078......... PARTNER REINSURANCE EUROPE LIMITED..........ccocrvurrereeneenrereinenns IRELAND.........ootiiititeictctete ettt snsn NO...oovvererraee.
00000................ AA-1320034......... PARIS RE SA......ooiiieiseeiss ettt bann FRANGCE ...ttt NO...ooovverrernn.
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE 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 ... L 13,592,297 15,951,888 9,184,688 16,150,625 94,911,676 | .cooovvverennee 92,881,703
2. Alaska.... AK ... L ..4,985,827 ...5,519,187 1,412,934 ...2,765,490 11,931,437 ...14,365,451
3. ANZONA.. e AZ|.... L 18,498,072 20,036,058 3,105,048 18,184,366 79,842,586 70,535,074
4. Arkansas........oninenen. AR]...... [N IO 9,461,491 | oo 7723441 | 6,315,574 | coovvrinnn 4,822,579 | ..coovrrn. 21,081,179 | oo 29,465,993
5. California.......ccooceveeereeererneiins CAl...... [T IR 117,480,330 | ...ccooveneee 134,780,251 | .covcvvnvennd 62,319,992 | .cooviirinenee 76,952,732 | ..ovoeinne 430,810,826 | .............. 458,442,838
6. Colorado.......ccoeurmrermiirnrirniinnes CO|....... [T IO 28977141 | oo 32,234,818 | oo 9,953,579 | covvrvirniins 9,953,833 | ..o 97,582,080 | ..coovvvrvennes 89,604,277
7. Connecticut..........oouvnrvrirennen. CT|.e [T IR 17,105,355 | ..oveovevrnnen 13,578,473 | covvvvrn. 23,897,075 | .ooovvrreiis 8,846,576 | ...cocovvrenne 96,219,385 | ..ccovvvnnee 119,185,848
8. Delaware.......cccccoomermerniirneinnees DE[...... [OOSR 3,962,855 | ..oovvvririnas 3,584,595 | ..o 8,260,221 | ..ovveriinne 8,285,399 | ..cocovvrinne 17,557,272 | covvvvn. 15,492,891
9. District of Columbia................. DC|..... Lo | e 3,210,735 | coovererierinas 3,927,567 | coveererrernne 7,312,225 | v 3,453,230 | coooviriinneen 26,262,603 | ....cocovvvennee 31,736,581
10, Florida.......oocovevrernerirciircineiene FL]...... [T ISR 62,772,235 | oo 66,365,863 | ....ccoovveene 31,510,551 [ oo 28,642,108 | .............. 163,932,592 | ....coccoouee 187,819,865
11, GEOrGia....cvveeeeereereerreineiees GA|...... [OOSR 25,579,291 | oo 30,134,869 | ..ccoovvernrenne 9,962,648 | ....ocovvennee 21,313,367 | oo 95,455,519 | ooovvvrerennee 97,801,808
12, HaWali...oooeeeeeeeeeeeeins HI....... [OOSR 3,030,671 | covvverrierenas 2,836,356 | ..ovverciieinnee 1,584,605 | ...covvvvrrnncen 2,557,699
13, 1daho.....ccccovevvcrncrncnncrncnnen D [ e L ...2,826,659 2,131,549 | ... ..924 474 ...1,048,266
14, [lNOIS.......ovveeerrerreieeenersennenndl L [ L 53,785,020 61,953,239 | oo 77,373,732 82,533,547
15, Indiana......ccocovvvmernennenneennndN [ i L 12,242,757 15,676,930 | ..covvvrennee. 11,964,594 | ....ccoovvenne 11,293,790
16, 1OWa...oiececcncnee A L ..9,876,115 210,317,111 | ... ...10,970,654 ...5,016,706 ..41,343,649
17, Kansas.......ovenennennene KS [ i, L 16,156,709 15,232,392 | covvvvrrnn 10,695,938 4,352,728 46,222,037
18, Kentucky.....oooveeveeneeneernecnne KY [ i [OOSR 10,315,321 | v 10,502,319 | coovvvrcrennned 6,485,101 | covvvviiinnncd 6,485,221 | ..o 42,189,300 | .oovovvneeene 41,639,256
19.  Louisiana..........cccooererrrmreen LA [ oo, [NV ISP 52,651,922 | .....ccoou...... 54,451,604 | .....cco........ 27,062,785 | ....ocvvvvn 40,698,401 | ..............146,620,662 | .............. 194,515,218
20. Maine.....cccouermeinernernrinnenn ME | i [ESUPUOON IO 3,610,094 | ..ovvvrrinns 3,752,853 | ..o 866,616 | ...ccovvverrnnes 5,839,202 | ..oovvrvrinne 16,674,120 | ..ovvvvvrrnne 10,287,711
21. Maryland........c.ccooooevrverrienee. MD | .o [NV ISP 16,742,589 | ..ovvevrnnee. 19,724,022 | .o 10,009,911 | cooovvvrrenee 15,403,879 | ..covvvrrenee 79,273,433 [ oo 78,040,975
22. Massachusetts.........ccccoee. MA | ... [T ISP 34,006,151 | .coovvvrrnee. 35,740,694 | .....ccoouce.n. 14,999,376 | ...cocovvrennes 37,461,784 | .............. 139,634,770 | .............. 135,716,907
23, Michigan........ccccoovmvvmrvereenee ML Loeerceer | e 21,773,516 | oo 24,053,655 | ...coovnene 11,915,678 | coooevvvrrece. 6,110,487 | ..ovvvvernnen, 90,858,515 | coovvvvenne 90,013,362
24, Minnesota.........cccccvevverrenen. MN | i Loeereees | e 28,642,346 | ....coooennn 32,643,162 | ....ocvouven 24721846 | ..o 14,671,458 | .............. 149,454,831 | ..o 154,670,437
25, MisSISSIPPi....vrvrrrrrrererrerinencMS | e [N ISP 12,383,781 | oo 13,945,749 | oo 6,733,872 | coovvvrrnne, 15,357,141 | oo 50,805,947 | .coovvverenne. 76,709,199
26.  MiSSOUT.....cccovrverrrrrerrenennn MO | [T ISP 17,230,485 | c.ovvvrene. 17,906,787 | c.oovvvrrnee. 11,385,699 | ..oovvvvrrrnnen. 9,243,258 | ..ovvvrrirnns 82,311,569 | ..ooovvvrenne 89,792,894
27. Montana........cccccoeeverrnrrnneenc MT | Leovvees | e 6,105,294 | ..cooovvrrnnnn 6,283,025 | ..oovveririenne 1,813,105 | oo 4,391,687 | ..coovvvrnnen. 22,139,068 | .......ccoe.n.. 28,174,880
28. Nebraska.........ccccoerrmrvereeen NE | Loevroees | e, 5,167,287 | coovererrerann 4,756,255 | ..ooooevrrrinen 2,370,229 | coovrerrerriene 796,773 | v 42,162,960 | ...ccoevrrnee. 29,251,741
29. Nevada......ccoomrevmrcrmrcrnrernen NV | [T ISP 8,305,912 | coovorerrrenn 8,291,676 | ..covvverrene 10,309,623 11,219,402 | oo 47,549,286 | ...covvvrrnns 45,202,603
30. New Hampshire............c......NH| ....... L ..4,513,003 4943752 | ... 1,193,850 | ... 1,617,057 | e 23,525,478 ..24,674,842
31, New Jersey.....coevmevmrrennene. NJ | oo [N ISP 45,236,483 51,199,555 | ....ccovreeeee 26,842,699 | ... 30,494,932 184,730,733 167,323,935
32, New Mexico........ccoconrvnrrennee NM| ... [N ISP 25,239,828 | ....ccovvvenne. 26,508,889 | ...ccooevnene 10,708,019 | c.ovvvvrirnne. 9,424,978 | ..ovvernn 42,635,210 | coovvverirnns 40,953,035
33, New YOrK.....ooooeoerrerieneenn NY [ [T I 106,787,747 | .............. 121,010,997 | ..oovrvonnes 55,586,126 | .......ccovvene. 70,703,634 | .............. 495,332,460 | .............. 486,391,740
34.  North Carolina..........ccc.coe.......NC | ....... [N ISP 20,150,072 | oo 20,904,064 | ................ 15,170,567 | .covvvrrenne. 13,123,285 | ..ovvvenne 68,105,006 | ....ccovvvenne. 70,141,808
35.  North Dakota.........ccccoevereeeee . ND | oo [T ISP 5,841,138 | oo 6,151,702 | covvvrrirrane 2,333,279 | oo 1,063,471 [ oo 8,230,560 | .ovverrririinnn 8,551,519
36. ONi0...coosvererrerereisrineen . OH [T ISP 23,662,683 | ....ccoovvvenne 26,752,072 | cooovvvrene 11,308,164 | ......oeveone.. 28,066,186 | .............. 103,882,806 | ............. 100,131,327
37.  Oklahoma.........ccccoovrmrirnrrnn. OK | oo [N ISP 18,554,765 | ..coovvvenee. 16,212,996 | ..covovvrenne. 19,484,478 | ..o 6,178,056 | ...cccvvrenen 34,791,337 | oo 35,761,036
38, Oregon......ccoceemeeensrnnrnnnennn. OR [ i [N IO 9,620,780 | .ovvveveiennn 10,295,624 | ...oovovrnnne 4,300,598 | ...ocovvrrrenn 6,082,147 | ..cvvvrrrnnne 24474846 | ... 25,519,664
39. Pennsylvania...........cccooeenn . PA | ..o [N ISP 50,055,071 | oo 52,068,396 | .......coeevnn. 20,542,581 | oo 30,423,187 | oo 193,202,593 | ......c....... 193,992,486
40. Rhode Island.........cccccoseennee. Rl e [N IO 3,573,200 | coovvverrrirrienne 7,590,542 | oo 718,011 | 9,226,591 | ..ovvvrinne 57,251,768 | ...coooovvveane. 22,584,133
41. South Carolina...........ccc.cee.....SC| ... [T ISP 9,253,437 | oo 9,210,634 | oo 5,400,171 | oo 7,062,936 | ..oovrvienens 35,433,877 | oo 37,404,878
42.  South Dakota.........cccccoevreeeeee.SD | e [N IO 3,525,886 | ..ovverreienns 3,076,880 | ..oovurerrrrieene 726,291 | oo 1,072,221 | oo 17,276,263 | ..ovvvvveenne. 18,311,431
43. Tennessee........covmeveeenmene IN | i [T IS 12,084,743 | c.covvvnee. 11,528,496 11,758,843 14,513,028 | ..ovvvrrenne 60,720,588 | ................ 62,094,531
VYIS -V T- TN . § ISV L ..121,456,768 | . 126,701,162 | .... 51,902,792 | ... 714,327,314 ....404,098,853 404,849,274
45, Utah..coooonneenlUT [T IS 17,128,376 | c.covvvvennee. 16,247,260 | ..ooovrveenes 5,033,378 | cooverinnn 4,691,984 | ..........c... 34,040,883 | ....ccoovevennee 39,349,619
46.  Vermont.........cooovevnrvnrrnecennn VT | i Lo | e 2,821,525 | oo 5,029,805 | ..covvevrrrriene 865,802 | ..oovviriiinnee 768,487 | ..ooverren. 11,534,117 | o 9,189,286
47. \Virginia.. VAL L 22,919,264 .25574,701 | .... 19,597,243 9,997,259 | ..covrirne. 77,289,827 ...74,875,293
48.  Washington.........c.cccccovirniennce. WA[...... [T ISR 42,877,165 53,623,498 | ....cccoovvvenee 26,976,464 18,721,890 112,409,528 99,129,166
49.  West Virginia........ccccoevervreeen. WV ....... [T IS 12,374,646 | ..ccovvvnnee. 11,146,821 | coovvvrnee. 12,664,883 | ...ocvvvivrneene 7,322,149 | oo 34,045,107 | oo 32,079,171
50.  WIiSCONSIN......orvvrvrrririeriennne WI....... [T IS 18,914,719 | oo 20,632,943 | ...coovverene 8,373,859 | .oovrriinn 8,026,195 | ...cccovvrenne 76,206,543 | ....ccoovevenne 87,812,412
51, Wyoming......cocovevenevenerenerennens WY |...... Lo | oo 20,529,409 | ..oovvrerennee 19,892,396 | ...cooorvrnrnne 4,341,316 | oo 2,878,773 | oo 25,084,985 | ...oocovvvennee 20,286,180
52.  American Samoa..........c....... AS ... ISP DO (01 RN (U (U1 (U1 PO (01 T 0
53, GUAM..coieiens GU]....... [T IO 13,553 | oo (130,910) [ c.ooeenerererreeerieneens (U1 R (O T 15,936 | .ovvercrieiin 21,311
54.  Puerto RiCO.......cccourrrvrreriinens PRI...... [ESSURTOON EOP 724207 | oo 725315 | oo (1,823,282)( ...oovvvrrinnes 921,087 | v 6,480,782 | .ovvreiirerinn 6,874,084
55.  US Virgin Islands..........cccccouuunnee VI|....... [SSURTOON EOOPOPR 467,490 | oo 514,359 | oo 63,102 [ oo 92,898 | oo 908,216 | ..ovorerrrireirnns 722,297
56. Northern Mariana Islands......MP {....... Nucrers [ (U1 OO (U1 OO (U1 SRR (U1 PR (U1 PR 0
57. Canada......commmrnneinneennens CNJ...... [T IR 189,235,230 | ....ovveueee 210,977,054 | oo 71,910,974 | oo 78,507,074 | ...coovvvnnec 422,443,376 | ...c.oeennce 389,700,776
58. Aggregate Other Alien............. OT | oo XXX e | e 52,270,307 | .oovvvrrenene 61,302,081 | cooovvvrirnee 24,410,756 | .covovvvrrnenee 16,304,159 | ..ovvvrvrrnnen 72,080,627 | ...ovvervrennee 77,313,752
59.  TotalS....couwrirriiniisiiseiseisrinnens (a).....54 [...... 1,460,309,754 | ........... 1,593,727474 | .............. 822,213,338 | ..cooovvenne 925,462,711 | ........... 5,188,156,483 | ........... 5,280,331,254
DETAILS OF WRITE-INS
5801. Other Alien Combined..........ccccoure [ e ) 0,9 G IR 51,876,851 [..ccoovvvreennn. 60,908,771 |...............24,410,756 |...............16,304,159 |[................ 71,973,691 | oo 77,190,484
5802. Bahama Islands..........ccccoeermrrnns e XXX...... 393,456 |...... ...393,310 .106,936 |..... ...123,268
5803, o [ e ). ,9 N O (01 R 0 [ |0 [ (01 OO 0
5898. Summary of remaining write-ins
for Line 58 from overflow page.....] ..... XXX oo [ e (0 R [0 R (01 TR (01 U (0 U 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... PO, 0 S [ 52,270,307 | ..ccovvvncen. 61,302,081 | ..oocvviennee 24,410,756 [ ..coocovinenee 16,304,159 | ...oocvviennee 72,080,627 | .....cooccennee 77,313,752

(@) Insertthe number of L responses except for Canada and Other Alien.
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Statement for September 30, 2008 of the ST PAUL FlRE AND MARlNE |NSURANCE 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 Combined Investment Co., Ltd. #
......... Jago Dedicated, Ltd. (88.9%) #
vee «e. ... Jago Capital Limited
- . ... Lloyds Syndicate 205 (50%)*
...... Unionamerica Holdings, Ltd.
......... Unionamerica Acquisition Company, Ltd.
e we wee ... UnionamericaInsurance Company, Ltd. *
...... MM edica 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
... 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.
vei eee v . TPCUK InvestmentsLLC
......... The Standard Fire Insurance Company (19070) *
ee wee we ... AE Properties, Inc.
. Travelers ALPHA Holdings, Inc.

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

: Travelers Personal Security Insurance Company (36145) *
. Travelers Property Casualty Insurance Company (36161) *

Notes:
* Denotes affiliated insurer

Minnesota
Minnesota
Minnesota
Minnesota
Wisconsin

New York
Delaware
Minnesota
Minnesota
Delaware
Illinois

Illinois

lllinois

United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Ireland

Bermuda
Maryland
Wisconsin

lowa

Delaware
Delaware
Delaware
Delaware
Vermont
Delaware
Bermuda
Bermuda
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Connecticut
Delaware
Connecticut
Delaware
Connecticut
California
Connecticut
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
52-1957776
41-1835264
98-0162036
98-0114704

06-1008174
06-1445591
06-1534005
06-1534005
06-6033509
95-2798160
06-1531058
06-0848755
06-1286264
06-1286274

wee wee v ... TravelersPersonal Insurance Company (38130) *
......... Travelers (Bermuda) Limited *
......... Travelers Casualty and Surety Company (19038) *
. e w.. ... 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 Commercial Insurance Company (36137) *
... Travelers Excess and Surplus Lines Company (29696) *
. ... ... TravelersLloyds of Texas Insurance Company (41564) *
e wee wwn ... Travelers PC Fund Investments, Inc.
......... The Travelers Indemnity Company (25658) *
wee wee wee ... 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
. ... Gulf Underwriting Limited *
. ... Lloyds Syndicate 205 (50%) *
... ... Travelers Casualty and Surety Company of Europe, Limited *
... Commercia 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 Northland Casualty Company (24031) *
... Travelers Indemnity UK Investments, LLC
... The Phoenix Insurance Company (25623) *
... ... TheTravelers Indemnity Company of America (25666) *
... ... TheTravelers Indemnity Company of Connecticut (25682) *
... ... TravelersProperty Casualty Company of America (25674) *
... ... Condtitution State Services, LLC
... The Premier Insurance Company of Massachusetts (12850) *
... TINDY RE Investments, Inc.
... TINDY Foreign, Inc.
... TravCo Insurance Company (28188) *
... Travelers Commercial Casuaty Company (40282) *
... The Travelers Home and Marine Insurance Company (27998) *
.. The Travelers Lloyds Insurance Company (41262) *
. The Travelers Marine Corporation

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
United Kingdom
Delaware
Minnesota
Arizona
Connecticut
Minnesota

lowa

Minnesota
Connecticut
Connecticut
Connecticut
Connecticut
Connecticut
Delaware

M assachusetts
Connecticut
Connecticut
Connecticut
Connecticut
Connecticut
Texas
Cdlifornia

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

# The beneficial interest held by Unionamerica Acquisition Company Limited in this company transferred to St. Paul Fire and Marine Insurance Company on Sept. 25, 2008. Awaiting confirmation from stamp office before legal title can be transferred.

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



Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE 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

ATttt | feebeei et eees 130,669,869 | .....ocoovvrerrrrrenes 89,110,226
....37,753,460 34,056,610
. Farmowners multiple peril .0
. Homeowners multiple peril... 611

. Commercial multiple peril ....13,641,868
. Mortgage guaranty
. Ocean marine
. Inland marine........
. Financial guaranty.
11.1. Medical malpractice-occurrence (19,067)
11.2. Medical malpractice-claims made .(37,873)] ..
12. Earthquake........c.coocurvevneincrnnes .4,759,318
13. Group accident and health...
14. Credit accident and health.... . .
15. Other accident and health 549,428
16. Workers' compensation.... 535,548
17.1 Other liability-occurrence.. 467 757,737
17.2 Other liability-claims made... ..242,232,833
Products liability-occurrence. 87,677,257
...12,106,334

.174,058,978
64,324,853

..44,945191
..10,419,394

N
SO UTA WN

(30,6915)
.(67,459.5)| ..

19:3, 19.4 Commercial auto liability...... ..130,903, 005
35,130,905

. ....25,575,108
24, ..9,436,463
26. ..3,231,612
27. ..8,198,028
28.

29, INtErNAtONEL. ..o
30, Warranty.......occvveveveeeenieeseeessse s

31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability........ e e |
33. Reinsurance-nonproportional assumed financial lines. . e .

34. Aggregate write-ins for other lines of BUSINESS...........ccccvvveveiveveiericeieiceiens | oo 15,620
35, TOtAIS ...ttt sttt neens | sreressenaenaereees 1,452,494,888
DETAILS OF WRITE-INS

...15,620

PART 2 - DIRECT PREMIUMS WRITTEN

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

..................................... 123,874,435
. Allied lines.... ...41,113,669
. Farmowners multiple peril....
. Homeowners multiple peril
. Commercial multiple peril.
. Mortgage guaranty.......
. OCEAN MAMNE......coivieieeiieieeietsete ettt saes
L INIANA MAMNE. ..ottt
. Financial guaranty....................
11.1. Medical malpractice-occurrence...
11.2. Medical malpractice-claims made
12. Earthquake........ccoovevvivereienne
13. Group accident and health
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
17.1. Other liability-occurrence..
17.2. Other liability-Claims MAdE.........c.ccvveverreicirisieiese e
18.1. Products liability-occurrence
18.2. Products liability-claims made..
19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability.............covererrireiereiiesieesese s
21. Auto physical damagE.........cccuvvueieiiiriieesse e
22. Aircraft (all perils)......

-
O OWooODUTE WN =

532 369,600
252,215,862
....95,869,151

29. International..
30, Warranty.......ocoevecveeeeeniseeeeeressse s

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

: Sum. of remaining write-ins for Line 34 from overflow Page...........ccccuvevveeeien | overerverneeiieiseesceeeesseessenieeeenQ | e
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......ouiiiimiimiiiiiniinsiineiiniis | aeeissississississsssss s ssssssssssseaa 0 ]t 0
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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

€10

1 3 4 5 7 8 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 Year-End Loss and LAE Loss and LAE LAE Reserves on Reserves on Claims Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Loss and Payments on Claims | Payments on Claims Claims Reported and | Reported or Reopened (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior | Unreported as of Open as of Prior Subsequent to (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End Year-End Prior Year-End minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2005 + Prior........ | cooceereernnee 2,868,010 | .....coouc.... 3,971,395 | .o 6,839,405 | ..oovvcrrnannnd 655,665 | ...ccoeererrnnn. 85,008 ....2,487,688 ...60,037 275,343 (401,041) | oo (125,698)
2. 200B......iiienes | e 412,303 | oo 798,145 | o, 1,210,448 | oo, 172,519 | i 11,581 | v 184,100 | e 319,423 | oo 20,504 | ..o 549,556 | iiiiiern889,483 | e 79,638 | .o (216,503) | ovvcvererinenes (136,865)
3. Subtotals
2006 + Prior........ | cecovrevrennnes 3,280,313 | ...............4,769,540 | ................ 8,049,853 | ....cooovrrrenn 828,184 | ..o 96,589 ....2,807,111 354,982 (617,544) | oo (262,562)
4, 2007 .ieiees | e 611,604 | ...............1,199,852 | ................ 1,811,456 | oo, 369,650 | .oooovveeran 69,635 | ..ooverrerennn 439,285 | o 439,886 | ...oooovrrrerenne. 61,500 | ..oooeereeeere809,716 | oo 1,311,102 | o 197,932 | oo (259,002) | .o (61,069)
5. Subtotals
2007 + Priof........ | cecoerverennans 3,891,917 | ................5,969,392 | ... 9,861,309 | .ooovrcrrans 1,197,834 | oo, 166,223 142,041
6. 2008.......cceiieres [errrerisris .0 S [ 4.0 ST IS .0 T D0, S [ 854,852 | ..ooooverern..854,852 | .o D0, S [P 529,971 | oo 1,114,233 | e 1,644,204 [ XXX oorierens [ errerieiiinines )0, T P XXX
7. TotalS..eeeeeene | ervererin. 3,891,917 | ...............5,969,392 | ................ 9,861,309 | ..oovverrnane 1,197,834 | .o 1,021,075 | oooeeeereen2,218,909 | oo 3,246,997 | oooveeererernne 672,013 | coveeresren.5,898,813 | v 9,817,823 | oo 552,914 | oo (876,546) | ..ovverrrrrnnn. (323,632)
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 | ... 6,881,107
L P 142 %2, v, (14.7)% (3. oo (3.3)%

Col. 13, Line 7

Line 8

Ao 4.7)%




Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE 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:

* 2 47 6 7 2 008 4 900000 3 =

* 2 47 6 7 2 008 3650000 3 =«
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

8,281,534
..7,889,619

2304. Real estate 0perating fund...........cocuevrinrrnrininineinesssssessses s ssessss e ssessessssssessns
2305. Other assets ..
2306. Amounts receivable under high deductible policies

2307. Due from unaffiliated COMPANIES..........ovurerrerrerrieierisrissessesssee st ssessessnes
2308. COLI supplemental benefits trust..
2309. SUNAY ... el
2310. Other assets NONAAMILEEA. ...........ccvvvevueiiriieie et
2311. Freddie Mac Collateral NEId.............c.cueviveiveieicieie ettt
2312. Assumed reinsurance receivable and payable. (504,196)
2313. Suspense, undistributed payments................... . ..(4,656,259) . ..6,329,421
2397. Summary of remaining Write-inS fOr LINE 23.........ccoviiuiieieiiiiieiciesessetssiese st ssssssseessns | sevsesessnens 46,249,415 | ..o 27,546,677 | ... 18,702,738 ....22,748,338
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2304. Retroactive reinSUrance rESEIVE @SSUMEM..........cccuevevrueriecreieeeeesssste et sseeassessssesessssessssstesessssesssssasessssessssssesessssesassssssanans | sesessesesssmsssessssesessnsns 1,930,209
2305, SPECIAI TESEIVE FUNM..........cvviieivciieicteee ettt bbbt bbb bbb ss s bntens | sbessessesnsenses et st ensenas 1,000,000
2306. Interest deposit liability... o ...186,053
2307. Other liabilities...........cc.cc........ o ...462,905
2308. AMOUNLS PAYADIE fTOM BSCIOW..........vucvuieieciciiiese ettt bbbt a s bbb s b s s ssnsas | svsnsessesssssssessesssessessesansaed 6,728
2309. Federal eXCiSe taX-reINSUIANCE CONMTACES. ..........c.cviveiieiieicieie ettt bbbt bbbt s s bentens | sbssssesnsestes et ssbense s s s nans 793

2310, DEPOSIt ASSEE PAYADIE........couiviveieicicieic ettt s et a e bbb s b st naes | siesaetentes et st es s st n st ent 0f... ....38,640
2311. Retroactive reinsurance reserve ceded ol .(67,496,823) | .... ....(80,071,882)
2397.  Summary of remaining WIite=iNS fOr LINE 23..........cceieiiiiiesietiissiet ettt ettt sttt ss st s bt ssessessnsensesseasnsesesssssnsanses | tesssssssessesssssnsassesans (63,310,134) | coovvereeree. (65,264,460)
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

1404. Profit and 0SS, MISCEIIANEOUS.............cceveiveiieeieicte ettt sttt ae s st ss st ssaessesnsenans | svessessessesanes (RICYAN K1) | I— (8,739,567) | ...c0vcveve. (11,632,177)
1497. Summary of remaining Write-iNS fOr LINE 14... ..o iuere ittt sttt snssensansnes | sressssssnssensas (3,373,630) [ coververernnenns (8,739,567) [ ..cvovvenenees (11,632,177)
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE 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...........ciuiiieireieteie et ssb st b st esssaes | sestesssssssessessssessesaees 750,632,161 | oovveercceeeieas 717,296,512
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 T 30,360,040

2.2 Additional investment made after @CQUISIIONS............c.ccuevecveiierieiciseeee ettt be s s ssssstessnsns | erssssessssssesesessesssseess 14,680,035 | .oooveveeeceee 37,201,966
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 1,012,185
5. Deduct amounts reCEIVEd ON GISPOSAIS..........cvuirriiriiriieieiiieie ettt bbbttt es s s st s setns | stessessssessessessns st esses st ess s bt enae {1 2,603,430
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)........c.cccciviieiieiiiicieicieieseiesseeesesseresssssesssseressssssessnssees | sessesesssessssssesessnsenes 741,510,169 | coovveviccccene, 750,632,161
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 YEaT..........cccvvevevevieveeveeeieiesesiesnees | ceveevessseesesessessssssenens 2,535,000 | .o 0
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..........ccereuriireiiirireieeie ettt a bbb s s b b sss et e s ssesessnsetenes | stebesmsesssssesessssesssesesnes 175,000 | oo 0
8. Deduct amortization of premium and mortgage interest points and COMMIMENE fEES...........c.viurriiiniereinirinseeieeiees | et O RN 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued INtErESt...........covruerrrerrinrnrirsnriinns | ceverrrsiseieissssse s O R 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 142+3+4+5+6-7-8+9-10)......cc. | vovovvrvrrmrrnrrerrnrnnennns 55,038,293 | ..o 2,535,000
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)........cuoviiiuiiiieieiieieiiciseies ettt ssesssssssessssessssees | crossssssssssssessesinssnseses 55,038,293 | ..oviviieeea 2,535,000
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YBAI..........coeiirciiieieieieeisee e besnas | oevessssssesessssesssnsesans 614,796,703 | ..ocvovieireerieinns 938,002,444
2. Cost of acquired:
2.1 Actual cost at time Of ACAUISITIONS..........c..cuureierireriiiiiec et | eebesbessess st ese e 67,416,383 | oo 67,915,677
2.2 Additional investment made after aCQUISITIONS.............cuuriiurrerieiecire ettt sttt sttt sssenns | sebssssessessanssessseseas 107,720,130 | woveeeeereereereeeneeeene 122,600,188
3. Capitalized deferred INtErESt ANA OB ..ottt s sa st s s besseses | sbessessssessesssnssssesse s sesses s snsesen 0 | o 0
4. ACCIUAL OF QISCOUN.........cveieieeiteit ettt bsenssents | Hbebtestesstesstnst st st st 706,088 | ..o 1,644,075
5. Unrealized valuation iINCTEASE (ABCIBASE)..........ccueveverieeerereisesiesess ettt besss st ss st b s s s b s s st ssssssssssessessntas | srtessesissesssssssnsnssesens (83,150,117) | cvvevevererererrerernis (19,808,750)
6. Total gain (I0SS) ON GISPOSAIS.........cevrevirerieiieiieiiisite ettt ettt bbb s st st s st en s s ssnsns | siebssssssesssssnsessessntensenas 1,931,738 | oo (10,366,041)
7. Deduct amounts reCeiVEd ON QISPOSAIS..........ccceuririueriiireiitieie sttt se bbb ss s bbb s s s s s s s bansesenas | sbesessnsesssssesessnsesnsnes 63,745,586 | ....ccvvrererieriin 485,041,906
8. Deduct amortization of premium and dePrECIAtION.............cccviviiiiriieiciceie e ssnaes | sbessessesns sttt s e bnee 346,248 | ..o 754,584
9. Total foreign exchange change in book/adjusted CarTyiNG VAIUE...........c.evererieirnrinririsississie s ssessesssssssssssssssssssessessssssess | ssessssssessssssssssssssesssnssnes (867,869) | .vovervrrrreeireirerernieernes 605,600
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 644,461,221 | oo 614,796,703
12, Deduct total NONAAMITIEA GMOUNLS.........c.cuueeuieierieiicie ettt bbbttt nsenis | enbstbssssenbssb b ens b 3,654,381 | i 4,038,761
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........cceiiiiueieiiiiisicicisie et ssssasssessssssessesens | eresessssssssssssssssesans 640,806,840 | ...ccvoverrrieriinad 610,757,941
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 16,073,866,233 | ...ocvvvvreereirenes 16,038,388,499
2. Cost of bonds and SIOCKS ACGUINEM...........ccuvviveieiiieii ettt et bbb bbbt s st st bensnaesns | sessebesssesesssesessnsenas 821,583,634 | ..o 4,635,254,851
3. ACCIUAI OF QISCOUNL........cevveeceiecectei ettt sttt sttt et e st st st e et s e et ss st esssseesssesstasansnesssnsnsssansstessnsnansnsntans | ortesesissssssassesansnsnsssaees (5,629,052) | ..oocvvvvereiereieieien 10,454,569
4. Unrealized valuation increase (decrease) 124,675,873 328,329,843
5. Total gain (I0SS) ON QISPOSAIS........curuurerirrereireiseiseeeiseesssessese et st sse st ss e s st s et ss st ss s es b nssestensnnsis | sesssssssessessnsnnssessnens 15,521,160 | v 20,808,044
6. Deduct consideration for bonds and stocks disposed of... ..1,599,632,819 | .. 4,874,312,119
7. Deduct amortization Of PrEMIUML........cc.ciueieiieisie ettt bbbt bbb sesae s bentens | sbessessesssssssessessnsensenes 37,997,408 | ..oovvvreereeeeans 65,593,334
8. Total foreign exchange change in book/adiusted CaAIYING VAIUE............cccveveveiiesieieseee ettt ssae s sessssssseees | sevesessssessssesssnsssseses (19,914,287) | .ovoevverereeresieinne (1,091,562)
9. Deduct current year's other than temporary impairment reCOGNIZEA. ..........cueuururereeriereireiieeereie et ss e sesessessessessens | sesssessessssssessessssessssens 30,216,377 | oo 18,372,558
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.cceeerrierreriersesrerieseessesseesisssssesees | ceressessessessssnns 15,342,256,957 | ..ovvvvveererrirerinn. 16,073,866,233
11, Deduct total NONAAMItEEd @MOUNES............ccoeviiiiieiieicicte ettt ss bbbt ensebaes | ebssssssssssssnsenssssnssnsenes 10,039,123 | oo 3,163,243
12. Statement value at end of current period (Line 10 minus Line 11) 15,332,217,834 16,070,702,990
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
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
1o CIBSS 1 (8)vreeriieiieiieii ettt | feebiententeneas 11,014,966,052 | .......covvervieneee 2,050,179,115 | ..o 2,100,349,288 | .......covvmrrneirens 22,095,321 | .ooovvreerinene 12,041,060,662 | .....c.ovvvrenee 11,014,966,052 | ......ccocouneen. 10,986,891,200 | .....ccoovvvrrenee 12,000,703,700
2. ClaSS 2 ():euureuererereeeriesiesiesie sttt bbbttt | sebneb et 795,645,288 | ......ovvvvvivrciiiiinns 6,391,841 | oo 16,968,752 | ..coovverveerreirneirens (47,564,284 | .....ovvvoivrcrinnn. 805,308,113 | ..overrvrrrrrrireens 795,645,288 | ......covvvvvrrniins 737,504,003 | ...vvoviiirneis 813,525,523
3. ClASS 3 ().euevrericreeie ettt bttt ntns | eveesisaentes et tenes 145,279,442 | ..o (0 T 218,315 | (26,339,633) | ...cvovvereeririrens 135,242,044 | ......covvevee 145,279,442 | ..o 118,721,494 | .....coovvee, 146,915,460
A, ClASS 4 (B).uvuieeiieiieeeee ettt | iniienit sttt 105,545,637 | ..o O T 901,563 | .eoveeeeeireriiens 1,944,684 | ...ooooein 110,295,507 | ..oooovveeierieianes 105,545,637 | ..oooovvvrerrirnn. 106,588,758 | .....coovvvvrrrrrnnnes 112,823,988
B ClASS 5 ():euureveeeraceseiiciieis ittt ettt | bbbttt 26,217,319 | oo (S 374,799 | .o 527,670 | .o 25,869,372 | ..o 26,217,319 | oo 26,376,486 | ....coooovevrrrrinnns 23,915,837
B, ClASS B ():vuuvvureeueeraeienerieiserie itttk | nntnne st 20,969,804 | ..o O 105,259 | ..ovovvririnieninininns (18,545,796) | ...cvocvrcrecrecrencnens 2,663,586 | ...ooovviiriciinniinas 20,969,804 | ..o 2,318,749 | .o 812,631
7. TOtal BONGS.....oiveiiceceictecs ettt ...12,108,623,542 | .....cccevvvernens 2,056,577,252 2118917976 |...ccovveveierenns (67,882,038) 13,120,439,283 | ......ccvvveeenee 12,108,623,542 11,978,400,782 | .....occvvvneenee. 13,098,697,139

PREFERRED STOCK
B, ClASS Tttt | sebteene et 34,039,032 | oo O OO (01 N (5,116,911) | evvrrrvrrrrrreriens 34,918,062 | ....oovevririireirs 34,039,032 | ..oovvririiriieiin 28,922,121 | oo 34,930,160
0. ClASS 2.ttt sttt s s saenaesnns | eebestesesessesae e 4,640,360 | ....cooovererieeeeeeees [0 U 0 [ (VAT 0720]0) 4,810,660 | .....coovvvererirerrnna 4,640,360 | ...oocvererrirerieran 4,386,160 | .....ccvvererrrirennnnnd 6,506,960
10, ClASS 3.ttt sttt | eebsen Rttt sttt L0 OO 0 [ L0 O 0 [ o 0 [ oo 0 [ o 0 [ oo 0
110 ClASS 4ottt bttt | Sebt e Re ettt L0 T 0 [ o L0 OO 0 [ o [0 OO 0 [ o [0 OO 0
12. Class 5
13, ClASS B.vvvvvereeiieeii ittt | SRR 0 [ 0 [ [0 1,092,800 | .ooocvrcricicnienicrienieneenens 0 [ o [V 1,092,800 | ..o 0
14, Total Preferred StOCK........cooeicicieieicesie ettt beseseeses | aeviesissssesassessnens 38,679,392 | oo [0 O {0 (4,278,311 | oo, 39,728,722 | .o 38,679,392 | .o 34,401,081 | .o 41,437,120
15.  Total Bonds and Preferred SOCK..........ov.uririerieriiieieiseeeseeeeeiseeeieeiseeas | eevseeisenssenias 12,147,302,934 | ....coovvvnee. 2,056,577,252 | ..oovverrrrinnn. 2,118,917,976 | ..o (72,160,349) | ....covveenne. 13,160,168,005 | .......ccoorrnenee 12,147,302,934 | ....cccoovvvuncn. 12,012,801,863 | .....ccccvveenee 13,140,134,259

(@)  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 September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE 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.......oevrerrrrerrereirerierirriines | coveeerrerennisesessnnes 173,534,871 | .coevrerenne D, 9.0, GO IS 173,356,341 | oo (S0 I & (< 203,202

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOE YEAI........c.cuivriieireieieie ettt st esseses | sestessessssessesssssnsessees 391,369,588 | ..o 473,125,101
2. Cost of short-term iNVESIMENS ACGUITET.........c.vuivueveiireie ettt bbb e sssbessesans | sbessessessssssessssneas 8,989,098,836 | .....covvrrrrirerne 10,542,664,391
3. ACCIUAL OF QISCOUNT........cviiieiiiieiei ettt s bbbttt nsensnsnta | sbessessessnsentesses st essessnsnee 274,945 | oo (4,159,440)
4. Unrealized valuation iNCrEASE (ABCIEASE)..........vurururrereereerreseiseeeseeseaseessessesssesseeseesesssesessessess e ssessessasssessessessasssessessessssssesss | sesessosssssessessssssssessssssssessessesens 0 | e 0
5. Total gain (I0SS) ON QISPOSAIS.........c.ceverieiiiiieieieete ettt bbb bbbt s e s b st s s s s s st et st s snaabas | sasbessssssesasnsebessnaessees 1,032,017 | e 4,205,574
6. Deduct consideration received 0N dISPOSAS...............cvueviuiveieriiiieie ettt bbb bbb sssnnas | suessesessesseseesnsanea 9,207,621,201 | ..oocveveeerene 10,622,450,689
7. Deduct amortization Of PIEMIUM...........ccceiiieiiecteieee ettt bbb bbb bbb bbb s s ea b ss st essnsesessnaes | stebessssesssssesesnsesessnsetenas 122,294 | oo 417,332
8. Total foreign exchange change in book/adjusted CaITYING VAIUE............cccvevcviiiieicsiteee ettt sssnss | setessesssessessesssssssessesnsas (497,020) | ..cvovvereeeeeiens (1,598,017)
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).........ccccecvevrieiiirrinieiessssesessieiesssieses | sreresisssssesessssssenes 173,534,871 | oo 391,369,588
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)....uiuiieiiiieieicissisieisissiesiessssssiessssssssssessesssssssesssssssessessns | sressessssssassesssssssasses 173,534,871 | oo 391,369,588

QSI103




Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

QSI04, QSI05



Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMBEr 31 Of PHOF YEAI..........civiveieiciisie ettt sessssens | srssessesssss s st sssesse e 9,944,279 | oo 25,472,095
2. Cost of Cash €QUIVAIENES BCQUITE. ..........cieieiiiieiciiisse ettt sttt ss et sntentes | sbessesssssssessessessnsessessnssnsesses 222,437,570 | oo 743,852,537
3. ACCTUAIL OF BISCOUNL.......cooiiiiiii bbbt | Sbeeb bbb A4T 659 | oo 8,412,133
4. Unrealized valuation iINCTEASE (AECTEASE)........c.cuueireuierireirriiiesieieiss ettt ss st essesesanss | ssebssssssassessessssessesssssssassessesassessesnsansenas 0 [ oo 0
5. Total gain (loss) on disposals
6. Deduct consideration received 0N dISPOSALS.............ccocviiuiviiiriieiiesee et s bbb ses s | sbesseses st b et es e beans 220,854,455 | ...cooveeeie e 768,230,116
7. Deduct amortization Of PIrEMIUM..........ccciicieiicte ettt b bbb bbb st et ssaesans | ebsesesssissebassstesessssesesssebessssesesnsebensnseea 0 | o (310,808)
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE..............cccocucvriiueiiiiesie e eessseiens | cveresss s s ses s sse s sene 0 | oo 127,357
9. Deduct current year's other than temporary impairment FECOGNIZEA...........cuveururieririeirieee e ssreeeessseens | seseessessesssrsss s ssseesessssessessessnsesssssssnsns 0 | o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccccevrrirerierreerierieresierieins | cevereesiessss s ssssessenes 11,985,115 | oo 9,944,279
11. Deduct total NONAAMItIEA AMOUNES...........cveurrirrirerieererr et | tesessses st 0 | o 0
12. Statement value at end of current period (Ling 10 MiNUS LiNE 11)......ciiimereinenmensessesesssessesesssssessssssssssssesssseseas

QSI06
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Current Quarter
4 5

1 Location 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition

Acquired by Purchase

19 warehouses and land located at:
Trammell Crow Industrial Park.....
4700 Forest Street...............

28warehousesand land located at:
Various addresses...........cc...

Plymouth Business Center...
9 warehouses and land located a
1885 Beaver Ruin Road...............
8 warehouses and land located at..
3835 Knight Road....................
14 warehouses and land located at:
6155 Jimmy Carter BOUIBVAIG..........c.ovurverirneenririeeneiseeseesesesessessssessisnnens
15 warehouses and land located at: '
4601 South Pinemount.............

12 Warehouses and land located at:
2042 West Winton...........cccovvuneee

6 warehouses/office.
Various addresses...

706 & 730 2nd Avenue South..
733 Marquette Avenue.........
109 South 7th Street....

3001 Butterfield Road..
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Current Quarter
1 Location 4 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
401 Lennon Lane........cocveencnnncneneeeneseeeeneisnsensssssssenseesesssseenenneens | WaINUE Cre€K. oo | CAL ...01/13/2004

9060 East Via Linda.
0199999. Totals......

0399999. Totals..

SCHEDULE A - PART 3

Showmg all Real Estate DISPOSED Durlng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current

Permanent | Book/Adjusted Year's Total Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Book/Adjusted Foreign Earned Repairs,

and Changes Less Current Temporary Year's Change in Exchange Carrying Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in BJ/A.CV. Change in Value Less Received | Gain (Loss) | Gain (Loss) | Gain(Loss) | Incurredon | Expenses
Description of Property City State] Date Name of Purchaser Actual Cost  |[Encumbrances|  Prior Year Depreciation | Recognized |Encumbrances| (11-9-10) B.JA.C.V. Encumbrances | During Year | on Disposal | on Disposal | on Disposal [Encumbrances| Incurred

NONE
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

Showing all Mortgage Loans ACQUIRED During the Current Quarter
1 Location 4 5 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

Mortgages in Good Standing

Mortgages in Good Standing Not Shown on Lines 0199999 through 0699999

0akbrook1........cocovveiiieeiceiereeians | Oak Brook.

51,178,293

0799999. Total - Mortgages in Good Standing Not Shown on Lines 0199999 through 0699999...

51,178,293

0899999. Total - Mortgages in Good Standing

51,178,293

3399999. Total Mortgages

51,178,293

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

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
CWSP1.....oooovciiienes | [AzZ...... | [01/08/2007] oo [ 175,000 [ .0 [ (O 0 [0 [ [ (O I 175,000 [ ..o 175,000 | i,
0299999. Total - Mortgages With Partial Repayments..........cocoviinrnnininrnnnninnssnssssssssesssenes | evsrsnenneneees 109,000 |t | oo (] [P (O [P | [ [ [ I 0 ... 175,000 | .o 175,000 | oo
0599999, Total MOMGAGES. .....oveverisiereriisieiieiiiies evsesneneessssnessesssssnsensesssssnsessessnsensessessnsensenss | seesssneensens 1 10,000 | eiviiiisieieiiienedd | oo (U P (O PN | [ [ [V I 0 ...175,000 |......c........ 175,000 | coovvvioviiinnen.
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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
Hancock Capital Partners IV, L.P........ccocveveieierccriecieinae Hancock Mezzanine Investments LLC...........cccooeveveees | cevevrvennne. 04/04/2008 | ......c.c.2 | coveereeeerireereeireenn0 | e 1,356,957
Hancock Mezzanine Partners Ill, L.P...... Hancock Mezzanine Investments LLC. . [12/29/2003 ..48,434
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UN@ffiliated. .......c. ittt ,405,391
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Bacchus Capital, L.P..........cccoerivererieesieeesseeseeses Bacchus Capital...........cceveveeereiisieeseeseceseesenes | cvvereiienns 01/18/2008 3
Black Enterprise/Greenwich Street Corporate Growth Partners Black Enterprise/Greenwich Street Corporate Growth... .. |12/09/1998 | ... 3
Carlyle Europe Partners I, L.P........cccocveverenenieiesisreienns The Carlyle Group........ .. | 12/13/2004 | ... 3
Carlyle Europe Partners I, L.P... The Carlyle Group.... .. 102/01/2007 | ... 3
Carlyle Partners IV, L.P............... The Carlyle Group . [12/31/2004 | ... 3
Century Capital Partners I, L.P.........ccccoceeveeiieccccenns CCP Capital, INC.....co.cveveerereeeeseeece e | cevevesnens 09/30/2002 3
EUrEKa I, P Eureka Growth Capital...........cco.ovvrerernrenrernineneeneesnins [ eenrereinns 02/28/2007 3
Lehman Brothers Seconday Opportunities Fund Il L.P... Lehman Brothers..... .. | 04/30/2008 | ... 3
Shasta Ventures, L.P........cc.cccooevevereieicecieieenns . |Menlo Park... Shasta Ventures...... .. |01/25/2005 | ... 1
Split Rock Partners, LP............ Minneapolis.. Split Rock Partners Management, LLC .. | 04/28/2005 | ... 1
Thayer Hidden Creek Partners II, L.P... . | Washington Thayer Capital Partners... . 102/22/2008 3
1599999. Total - Joint Venture or Partnership Interests Tha ave Un erylng Characteristics of Common Stocks = UNfflIAted............ciuiieiieriiii sttt bttt nb s
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Madison AVE LLC........c.cciurirrieriieneieesie s Madison AVE LLC........ccoueieiirieiereseeeseseenssisnnes | avveseinnnns 02/08/1995 0
Promenade Partners LLC Oakbrook..... .. |09/29/2005 | ... 0
Lowe Hospitality Investment Partners, LLC. Lowe Hospitality .. |04/22/2004 | ... 0
Orion European Real Estate Fund Il, C.V Orion European Real Estate................ .. | 04/29/2005 | ... 0 ....23,082,609
RockBridge Hospitality Fund IV, L.P.... RockBridge Hospitality Fund . 103/31/2008 | ... 0 ....18,120,972
Savanna Real Estate Fund I, L.P........ SAVANNA.......coeveierieisieeie et s s sssss s ssssesssenss | svsesssinaas 11/29/2007 0 [ cveevererieresreiereienen0 e 4,950,000 | o0 | e 10,603,355
Secured Capital Japan Real Estate Partners Asia, LP............ Secured Capital Japan Real Estate Partners................ | ccevevneeee 03/30/2007 0 [ e | 47428 | 0 | e 1,051,521
Tishman Speyer Real Estate Venture VI, LP....... New York. Tishman SPeyer........ccoeeerrenrerneneeneereines .. [12/23/2004 | ... 0 | ovrererrerenereeneeneen0 | eviiinieeennd54,600 | 0 | 1,762,674
Tishman Speyer Real Estate Venture VII, L.P. New York. Tishman Speyer.........ccccoeveneunns .. | 05/03/2007 | ... 0 ....15,097,066
Transwestern MultiFamily Partners, LLC. Chicago.... Transwestern MultiFamily Partners. .. 109/26/2007 | ... 0 ....12,000,000
CT Opportunity Partners |, L.P........ccooveoierecsisiecssene New York. CT Mezzanine Partners... . 108/06/2008 0 ....25,832,562
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffliated............ciiiiiiiiieieis ittt sttt snansenaa 107,685,039 |....
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Avenue Special Situations Fund V, L.P........cccocvevivieiririinnnns New York. AVENUE AQVISOTS......oovivrieieiiieiseieisesssesessssessesssssssens | sreresinens 05/04/2007 0
Carlyle Partners V, L.P........ccccoveeiiecieceeeceeeseeevesnas Washington The Carlyle Group.... .. |05/30/2007 | ... 3
Century Capital Partners IV, L.P...... Boston...... Century Capital Partners...... .. | 04/30/2007 | ... 3
Cowen Healthcare Royalty Partners, L.P .| Stamford.. Cowen Healthcare Royalty Partners .. |05/08/2008 | ... 2
Encap Energy Capital Fund VII, L.P.... .|Houston.... EnCap Investments...........cc.ceveue. . 107/31/2007 | ... 3
Energy Spectrum Partners V LP.........cccooovverninrneneininnennns Dallas........cocvvreeerierereieireens Energy Spectrum Capital.........cccoeererrrrreenensserniinnes [ ererereinns 09/30/2007 | ........... 3| 0 | erriend836,917 | 0 | e 16,880,459
Gridiron Capital FUnd, L.P.......cccoveverireieiereeece e New Canaan Gridiron Capital............cccoeveverriereieicieceseesesesessies | crrereiienas 09/27/2007 | ........... 3| e | eeiiii0000009,965 | 0 | 11,992,200
Lehman Brothers Merchant Banking Partners IV L.P.. Lehman Brothers............. .. |05/09/2007 |... 3 3,841,893 ...0 15,117,196
Lighthouse Capital Partners VI, L.P..................... .... | Boston...... Lighthouse Capital Partners. .. |05/15/2007 | ... T e | e 450,000 0 | 7,800,000
MTS Health Investors II, L.P........ . | New York. NY...... MTS Partners................... .. 108/17/2007 | ... KT TR O N OO (13,366) 0 e 7,605,361
SB Energy Partners I-A, L.P.......cccocvverrenneeesesese e Denver..... ..|CO...... SB Energy Partners..... .. 109/10/2007 |... K T IS UOUOTRORTOON I ESUORTORRTO 216,867 .0 16,871,480
Trident IV, LP...ocrriae .... | Greenwich.... | CTuee STone Point Capital LLC. .. | 04/12/2007 | ... 3 ,379,666 w0 | 9,759,907
VMG Equity Partners, L.P........ . | San Francisco.. .. |CA...... VMG Equity Partners........... .. |05/29/2007 | ... 3| ieereinieeieen0 | e, 104,267 .0 10,699,725
Wayzata Opportunities Fund Il LP...........c.cccccoeovvveerrvennnenn. |Wayzata....... . |[MN...... Wayzata Investment Partners.. .. |11/02/2007 | ... 0 2,210,797 ..0 10,189,203
Element Partners I, LP......covvvveivvenenieiessssresesens | RAANOT..L. .|PA...... Element Venture Partners.... .. | 04/25/2008 | ... 0 | ovvevrrrrerreennenn 68,000 | oo 0 .0 ....11,232,000
TPFILLP.e. . Tenaska InC.......ccc.e... .103/21/2008 | ... 00 | coveviririeenn 3,146,652 | oo 0 .0 ....10,853,348
1999999. Total - JomtVenture or Partnership Interests That Have Underlylng Characteristics of Other = Unaffllated...........ccciuiiiiecesis ettt ettt nb s nbanes ....23,297 597 .0 193,873,077
3999999, SUDLOLAI = UNGFIIEEEA. ... s eeeeresst sttt s ses s s sees et ses st ees s e8 s see o808 s e eeEeeEneEsem8ee  S81eEe08o0E 408 seEESeE 408 AEEoE R 408 SEE1eEE SR8 SeE 1R 8 £E 8408 AEE 8 £E R ESEE 284 EE S8 1R SEE AR R E At e RE Rttt . ....38,908,127 .0 ..397,679,108
A199999. TOMAIS. .....rvrrvrreereeeseeeeeeseeeseeeeeesseeeseeseeeseeseesesseessesseeseesseeseesesseessessessensaessessessanssessessassasssessessassessessassanssnssessansans | sessessessassssssessastansessestessasssessentanssessestessansestessensessessenssnsessessenssessessenssnssesensenssessessensenssessenses | sennensensenenss 14,082,090 | rivriirrirninnns 38,908,127 (V) [— 397,679,108
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrylng Value 15 16 17 18 19 20
3 4 9 10 11 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
Hancock Capital Partners IV, L.P.... | Boston................ . | Distribution 07/23/2008
Lehman Brothers European Mezzani| New York . | Distribution 06/08/2004| 08/14/2008 ..
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated..................

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Bear Stearns Fund of Hedge Funds, | New York............ NY. | Distribution..........ccccccrerrunnne. ‘04/01/2004 07/31/2008 ........5,298,922 | .....ccccveeees0 [0 o0 viiiin0 [ eiiiennl0 0
Carlyle Partners IV, L.P........c.cooee.. Washington......... DC. | Distribution..........cccccoervnrnnn. 12/31/2004|09/08/2008| ............(1,432) | ..o |0 [0 0 [0 | 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............. | ........5,297,490 |.........ccc.....0 | ceriiveivieeea0 |0 o0 [0 |, 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Madison Ave LLC..........cccccuvvverneaee. New York............ NY. |Distribution.............ccccevunnee. 02/08/1995|09/23/2008] ........... 718,867 | .....cecevcveee0 [ overivieeenc [0 a0 [0 [ 0
Promenade Partners LLC................ Oakbrook............ IL... |Distribution 09/29/2005| 08/26/2008 0
NYLIM-GCR Fund 1-2002, L.P......... New York............ |NY. | Distribution.. ... | 04/14/2004|07/21/2008| .. .0 .
Savanna Real Estate Fund I, L.P.... |New York............ [NY. | Distribution.. . 111/29/2007 | 09/26/2008 .. 0.
Secured Capital Japan Real Estate F Los Angeles........ CA. | Distribution 03/30/2007] 09/30/2008 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.................... 0

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

[Fidelity Castle Pines L.P.................

[Denver.......c........

[CO. [ Distribution..........ccovcerrreernne.

[02/08/1995[09/12/2008] ......covvrvrnneee

[1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated.............cccoo.o..... |

olo

Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Cowen Healthcare Royalty Partners,| Stamford............. DC. | Distribution 05/08/2008 | 09/30/2008 0 ...0
Encap Energy Capital Fund VII, L.P.|Houston... TX.. | Distribution.. ... | 07/31/2007 | 08/26/2008 0. 0
MTS Health Investors II, L.P........... New York. NY. | Distribution.. ... |08/17/2007| 09/25/2008] .. .0 . 0
Sheridan Production Partners I-A, L.| Houston... TX.. | Distribution.. ... |08/03/2007| 07/30/2008] .. 0. 0
Trident IV, L.P..ocooeeceene Greenwich... CT.. | Distribution.. . | 04/12/12007 | 09/24/2008| .. .0 . 0
Wayzata Opportunities Fund Il, LP.. | Wayzata.............. MN. | Distribution 11/02/2007|09/22/2008| .. .0 . 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unafflllated .............................. .0 0
3999999. Subtotal - UNffilAted. .......coeieiiiiiiieieiiisseieisssses ettt enses . .0 0
4099999. Subtotal - Affiliated.... .0 0
4199999. Totals 0 ..10,342,213 .0
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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 - All Other Government
135087 XS 8|CANADA TREASURY BONDS  5.000 2014 06 TD SECURITIES ..ottt sssss s saes s ssesssssssssssssssans | evsssssssssssssssssssssssssessesss | sossesssessnssansans 5,450,250 |....ccccoenn.e 5,000,000.00
135087 XX 7|CANADA TREASURY BONDS 4.500 2015 06.... CIBC WORLD MARKETS ...5,320,000 | ... ....5,000,000.00 |....
135087 XY 5|CANADA TREASURY BONDS 4.000 2010 09.... RBC DOMINION GLOBAL MARKETS. ...5,103,000 | ... ....5,000,000.00 |....
135087 YB 4|CANADA TREASURY BONDS  4.000 2016 06.... PUTNAM LOVELL NBF SE............. ...5,236,500 | ... ....5,000,000.00 |....
135087 YC 2|CANADA TREASURY BONDS  3.750 2011 09.... VARIOUS.......cocooverrrrrireinns 110,224,300 | ... ..10,000,000.00 |....
135087 YF 5|CANADA TREASURY BONDS  4.000 2017 06.... PUTNAM LOVELL NBF SE. ...5,245200 | ... ....5,000,000.00 |....
135087 YL 2|CANADA TREASURY BONDS  4.250 2018 06 CIBC WORLD MARKETS........oevriereenssstessssssesssssssssssssssssssssssssssssssssssss | sossessssssssssssssssssssssssssnssnns | ssessensssssssanses 5,276,500
000000 00 O|AUSTRALIAN GOVERNMP-20M 5.750 2011 06 COMMONWEALTH BANK OF AUSTRALIA.........ooeeeeeeeveeecteeeesisetnsessies | eevesssssssssssssssssssisssssanns | coesssnsssssensens 17,559,059
QO0819A CT 5|AUSTRALIAN GOVERNMP-20M 5.250 2010 08.. COMMONWEALTH BANK OF AUSTRALIA...........ovoererririneisnissiisiiinns | oereisssisssisssissssssssssssssssens | ovees 17,348,203 | ...
13509P BL 6|CANADA HOUSING TRUST  3.550 2013 09...... VARIOUS....coee ettt ssssss s sssnssssssssssssnsssssssssnsas | svsssssssssssssssnsssssesssnsnsanses | seres ...6,998,460 | ...
1099999, Total - BONAS = All OB GOVEIMIMENL..........c.cocuiviiecteieieieetiieeteteseitesessesseseetesesesessssassesessseessassssssssessssssssansssesessssssasasss  saesessssessssssesassssessssssesassssessssssssassssessssssessssssasssssssssssnsassssesessssnsssassssessssssessssssassssesesssnsssssesesssnssssssesessnsess | tesesessesesesens 83,761,472
Bonds - States, Territories and Possessions
110709 FK 3|BRITISH COLUMBIA (PROVIN 5.300 2014 0B........c.coverrverereeriereriesieseeseseseenens CIBC WORLD MARKETS........ouiiiieieissieeie e sess s sssssssss s sasssssns | eessssssssssssssssssesssssssssssnns | stesssssssssssanses 2,127,460 |.............. 2,000,000.00
683234 TF 5|ONTARIO (PROVINCE OF) 4.750 2013 06.... SCOTIA CAPITAL. ..ottt ssssssissssssssssessssessssssssssssssssssssses | sessessssssssassssssssssssansnsans | seens ...5,208,500 |... ....5,000,000.00 |....
1799999. Total - BONAS - StAtS, TOITIHOMES & POSSESSIONS. ... . et rtreerserstitsersesstesssesseesessssessesesssssssessessessssessessssessessessssessessessesass | s1essesassessessnsassessessnsassessessesassessessnsassessessssessessessesassessessnsessessesessessessnsassansessntansassessnsessassessnsansessessnsansasnses | tessssonsessassesans 7,335,960 7,000,000.00
Bonds - Political Subdivisions of States
821686 VT 6|SHELBY CO GENERAL OBLIG 6.500 2031 12.......ccviisrnrisisissesssessssssesessensnens | [.......09/24/2008...... [MORGAN STANLEY DEAN WITTER.......oooovooovoeeeessssssssseesesssssssssssssssssneees | ssssssssseeesssssssessssssssssneeees 6,800,000 6,800,000.00
2499999. Total - Bonds - Political Subdivision.... 6,800,000 6,800,000.00
Bonds - Special Revenue and Special A 1ent
161045 HP 7|CHARLOTTE WATER & SEWER 5.000 2027 07 BANC OF AMERICA SECURITIES LLC.......ovviiieeiieiseisiseississsisssiess | esssssssssssssssssssssssssssnss | sessesssesssssssnes 3,122,520 |..coocovvrnnes 3,000,000.00
161045 HQ 5|CHARLOTTE WATER & SEWER 5.000 2028 07.. BANC OF AMERICA SECURITIES LLC.....cooovoevieeieisriseieissiisssisesiinns | ereisssisssisssssssssssssssssssnns | ovees 12,570,766 | ... ..12,115,000.00 |....
79061A BA 4|ST JOSEPH CO (UNIV NOTRE 5.000 2040 03..... GOLDMAN SACHS & CO...ooooiriiirriieiisiessiesiessesssssssssssesssesssesssesssns | sessssssssssssssssssssssssssssssnns | seees 94,231,150 | ... ..94,250,000.00 |....
79061A BE 6|ST JOSEPH CO (UNIV NOTRE 7.500 2042 03..... GOLDMAN SACHS & CO...ocvirieiieiisiiiiesissisessssssssssssssssssssssssssesssns | sesssssssssssssssssssssssssssssnns | seees ...6,998,600 | ... ....7,000,000.00 |....
207748 ZU 1|CONNECTICUT HSG FIN AUTH 9.250 2033 11 MERRILL LYNCH CAPITAL MARKETS.......ooiiieieeeeteeiie st tesssssssees | cevvesssssiessessssssssssssessessens | seens .18,750,000 | ... ..18,750,000.00 | ....
000000 00 O|FNMA PASS THRU 4.500 2023 10.......... VARIOUS ..ottt sssssssssssenans | svssssssssssssessssssesssssssseses | soves 98,671,875 | ... ..99,999,999.61 | ...
31371N U9 4|FNMA PASS THRU7208  4.500 2023 05.. GOLDMAN SACHS & CO....ooovcierieieiesesse e sssssssssssssssas | sessessssssssssssssssssssssesssssiens | sens 3,538,017 ....3,585,070.69 | ...
31371N Z2 4|FNMA PASS THRU7361 4.500 2023 05...... BANC OF AMERICA SECURITIES LLC.. et e nenans | e 10,111,296 ..10,249,016.66 | ....
31412N AU 0|FNMA PASS THRU9819  4.500 2023 08 GOLDMAN SACHS & CO....covvverericieertesie et sses s 4,880,057.83
31412S 6V 2|FNMA PASS THRU3884  4.500 2023 04 GOLDMAN SACHS & CO....ocvvvriricieisriesise s ssessssssssessenens 6,709,427.04
31414E XV 1|FNMA PASS THRU4292  4.500 2023 07 GOLDMAN SACHS & CO.....c.coevvrrerrrenee ...4,999,999.93 | ...
31414Q QZ 3|FNMAPASS THRU3072  4.500 2023 03 BANC OF AMERICA SECURITIES LLC.. ...3,114,156.99 | ....
31414S 3N 1|FNMA PASS THRU5205  4.500 2023 03 BANC OF AMERICA SECURITIES LLC.. ...2,249,739.32 | ....
314147 MP  3|FNMA PASS THRU5666  4.500 2023 07 GOLDMAN SACHS & CO....oceeeeeeeeeeeveeeeeeeeessieseessesssessessasssssssssssans | corsesssssssssssssssssssssssssnsanns | soessessessssssnses 5 453,947 | ....oeec... 5,526,482.41
31415M FQ 3|FNMA PASS THRU4075  4.500 2023 06 BANC OF AMERICA SECURITIES LLC.......oooveeeeeeeeeeeeeecteeeseseiesenaes | eeveesesssssssesssesssssesseesanns | coesveesssssenean 28,426,326
31415M RN 7|FNMA PASS THRU4393  4.500 2023 05...... BANC OF AMERICA SECURITIES LLC........vveeiereineineisrineiseiseiissiiinns | oeeeisesisseisssissssssssssssssinns | eeees ...5,498,685 | ...
31415Q AQ 9|FNMA PASS THRU5715  4.500 2023 06...... GOLDMAN SACHS & CO....ocooveiereeieiesese ettt ssesssssssssssans | sestessssssesssssssssssssssessessiens | sens ..7,893,743 | ...
31415V Z2 4|FNMA PASS THRU0961 4.500 2023 09...... GOLDMAN SACHS & CO....ooeviereeieie ettt saessssssssssssns | sessessssssesssssssssssssssessessinns | sens ...9,880,985 | ...
31415V 2J 3|FNMA PASS THRU0977  4.500 2023 09...... GOLDMAN SACHS & CO.....ooviereeieiesesseie st sssssssssssssssns | sessessssssssssssssssssssssssssssiens | sens ...6,205,309 | ...
747038 YS 0|VIRGINIAHSG DEV AUTH MT 4.830 202501.............. MERRILL LYNCH CAPITAL MARKETS..
3199999. Total - Bonds - Special REVENUE & SPECIAI ASSESSIMENES............ceiiitiriieiteiitietisiitetiteeetesesessssesesessssesssassesessesessssssass | s4essssesessssesessssesessssesessssesessssesassesesessssesssssesessssesessssesassesesessssesssssesessnsessnsasanas
Bonds - Public Utilities
454889 AH 9|INDIANA MICHIGAN POWER = 6.375 2012 11.....ocvueiereereierssessiesssisessessesssssesns | srsssesnnss [ eovenes 08/26/2008...... WACHOVIA SECURITIES INC......cooovrreieiesireire s ssesssseseseens
826418 BH 7 |SIERRA PACIFIC POWER  5.450 2013 09.......ccoivvevveieineiesisesisesisesssesssssssssnnes | cessssssnns | eesens 08/27/2008...... CREDIT SUISSE FIRST BOSTON......
92343V AM 6| VERIZON COMMUNICATIONS | 6.100 2018 04.......ccooiireiiemiiesissiississssssssssssesssens | ossessssiens | osnees 08/28/2008...... MERRILL LYNCH CAPITAL MARKETS.. ....1,000,000.00 |....
3899999. TOHAl - BONAS = PUDIC UIIHIES. .. ....cvcviceetei ettt ettt sa ettt es et et ss et s easstesessasessssesesensesesss et esessesessssasesanses | o4sesssssesessssesessssesesassesessssesesassesesassesessssesesssesessssesasansetessssesassssesessnsesessssesasansesesssnsassnsesessnsnsesssnsessnesessns | sonseressnsesessnsesy QR0 1 Q0 | cererrerersrnas 3 000,000.00
Bonds - Industrial and Miscellaneous
03073E AF 2|AMERISOURCEBERGEN CORP  5.8752015 09.......cccoovueveereeeecrcreseeeeeeseeseeseseens | eeveeseerens | eevened 08/25/2008...... GOLDMAN SACHS & CO.....coveeeeeerreeeeeeeeetesesieeseesessisssessssssssssssssessn | cessensssssssensssssssensssssessnns | cesssesssssensnnnrse 380,821 | oviriieriiann 355,000.00
24422E QV 4|JOHH DEERE CAPITAL CORP 5.750 2018 09.... BANC OF AMERICA SECURITIES LLC.. 1,000,000.00 |....
478160 AU 8|JOHNSON & JOHNSON 5.150 2018 07 ..ottt BARCLAYS CAPITAL INC.....oviiereceeiceteeee st
579780 AG 2|MCCORMICK & COMPANY INC 5.250 2013 09 BANC OF AMERICA SECURITIES LLC
704231 AK 5|PAXSON COMMUNICATIONS (1 9.040 2013 01.. PAY INKIND........coovrererereiseeieiiaes
776696 AB 2|ROPER INDUSTRIES 6.625201308........ BANC OF AMERICA SECURITIES LLC.......coeiiveieiseiieieissieeiseissississins | evvesissssesssssssssesssssssssesiens | seens ..1,019, 740
902911 AM 8|USTINC 6.625 2012 07ttt DEUTSCHE BANC ..ot stssssessessessssssssssssssssessessenss | sssssssssssssssssssessssssssessans | sssessssessessones 1,047,320
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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)
008916 AH 1|AGRIUM INC B8.750 2019 07...eoveoeeeee e [ MERRILL LYNCH CAPITAL MARKETS........cooovsiuniinienrinsineiineisenieniennes | ceeensisnessnsssnsnsnsssnsnsnnnsnnns | sevseesseennennssn: 999,820 | oo 1,000,000.00

244227 CP 5|JOHN DEERE CREDITINC  5.450 2015 09.... .|C. RBC DOMINION GLOBAL MARKETS.........oouriuiririreirneeineisessssesnsesnneens | sereesissssnsssssssnsssnsssnnssnnss | senseenseesseesseennn (49,655 | coiiiiniiinnnn. 750,000.00 |....

780085 VS 2|ROYAL BANK OF CANADA (CA 5.060 2013 07.... .|C. . RBC DOMINION GLOBAL MARKETS. ....2,000,000.00 |....

45687A AA 0 |INGERSOLL-RAND 6.8752018 08.......... o |Fo J P MORGAN CHASE SECURITIES INC ....2,000,000.00 |....

92334N AB 9|VEOLIA ENVIRONMENT  6.000 2018 06. . |F. MERRILL LYNCH CAPITAL MARKETS..

00442Q AD 0]ACE 2003-MH1 A4 6.50 2030 08.......... e . PRIOR QUARTER ADJUSTMENT......
4599999. Total - BONAS - INAUSHTIAI & IMISCEIIBNEOUS. ... cescercesesseess sttt sttt f 888808 f S804 f4 488408 4E8 L8 E 4R 4R E 4R E 1R £ 4EEE 4R £ 4R £ 4EEE4£EE£EE£EE 08 £EE L8 £EEf SR f SR E SRR E A E A E A E 1848 E bbb
6099997. TOAI = BONAS = PAI 3.ttt ettt ettt ettt ettt et sa st eaeesetessesetessesehes e esessesetes e seaessesesesessesessssesesans | o4sesesssssesessssesessssesessssesessssesessssesessssesessesesessesesesseese s et eb et e et s eesetes et ehee e et et esehes e et et ea st et et essn et et nsetens
6099999. OB = BONGS......ceevititeiictc ittt sttt ettt sttt ettt et et sas et ea e sesessssesesseseses e seses e st es s eses s et esesseses s sesesesseseseesesesanse  e4ekessssesessssesessssesessssetesassesessssesessssetesessesesse e te s s s Aot e seAe s s Ae A oA eeeAet s et et ee Ao e e e At R At et et e At s et et en et et s snnerennn
Common Stocks - Industrial and Miscellaneous

00163T 10 9|AMB PROPERTIES CORP........ooovieerieeeeeeeeiesiseississ s issessssssssssesse st ssssssnssns | sssenssnnenns | seseees 09/04/2008...... VARIOUS ...ttt esssnssns | soinssssssnsssnns 10,900.000

004239 10 9|ACADIA REALTY TRUST VARIOUS.... - ....7,700.000

015271 10 9|ALEXANDRIA REAL ESTATE EQUITY ....oiiumiiiiieieieiseiiseiiesissiesssssessssssssssines | eeessssnes | eeeens 09/15/2008...... VARIOUS.......ooiiiiiiitieeie ettt | ssesssesssesseenneas 6,520.000

053484 10 1|AVALONBAY COMMUNITIES INC.....oovviurieiiiirniiieiinscseiseiseissesssssessssessessssnsnns | eevssssnes | eeeens 08/04/2008...... GREEN STREET ADVISORS.......ooiieiiieiineiineiisesississsssisssssssssssnnes | ceseeesnssnesnnees 3,600.000

05564E 10 6|BRE PROPERTIES.................... I IS I 08/04/2008...... GREEN STREET ADVISORS. e 5,300.000 L...
09063H 10 7|BIOMED REALTY TRUST INC... JS%0 FRUPRRIIES PR 08/04/2008...... VARIOUS........cccoonvrmrrnnn o] e ....1,700.000 L...
101121 10 1|BOSTON PROPERTIES INC. o e e 08/06/2008...... VARIOUS........cccovvvenee 6,500.000 L...
150185 10 6| CEDAR FAIRLP.......cooiiieiiecieriicieiiecesisssi e ssensensenssenssessos | sesnsssnenns | seveed 07/10/2008...... NEUBERGER BERMAN. 6,000.000 L....
22002T 10 8|CORPORATE OFFICE PROPERTIES TRUST.......ccoviumiiiereeneeneeneineeseessessessens | cerseeseenns | eenneed 09/18/2008...... VARIOUS.... 4,400.000 L....
253868 10 3 |DIGITAL REALTY TRUST INC.....coiiieiveeieisereee et sisesseesssssssesesssssesesssessssenns | svsesesinses | eevenes 08/04/2008...... VARIOUS.... - ....9,700.000 L.
25960P 10 9|DOUGLAS EMMETT INC....ovoivieieereireteeesceteisse et sssses e sesss s ssssssssesssssenees | svsesiesenses | eevenes 08/05/2008...... VARIOUS........cccovune. | e ....7,600.000 L.
283702 10 8|EL PASO PIPELINE PARTNERS LP.........ccoviteieiereeeseeieieeseesee et senenens | avveveesinnes | oevens 09/16/2008...... NEUBERGER BERMAN. 18,000.000 L.
29250R 10 6|ENBRIDGE ENERGY PARTNERS LP USSR PO 08/20/2008...... VARIOUS........cccoovrrmrrnnne 23,000.000 L....
29273V 10 O|ENERGY TRANSFER EQUITY LP......oooiiierieeineineineineiseesesisesississsssssssssssssesses | cessssssnnns | oneens 09/22/2008...... NEUBERGER BERMAN. 16,000.000 L...
293716 10 6|ENTERPRISE GP HOLDINGS LP.......ccccoviiriiriieiineiseineineiseiseisseissessssssssssssssssns | eessssssnes | eeeens 09/02/2008...... NEUBERGER BERMAN. - ..22,000.000 L...
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS LP........ooiiiiiriiniiniiiinsiesiseisseisneesnsesnees | ceseesssnes | oeeens 08/20/2008...... MERRILL LYNCH........ o ..38,500.000 L...
29476L 10 7 |EQUITY RESIDENTIAL PROPERTIES TRUST.......oiiiriinieneiineireireisnnesneeseesssesnens | ceevsssenes | eeeens 09/30/2008...... VARIOUS............ o] e ..26,900.000 L...
297178 10 5|ESSEX PROPERTY TRUST INC.......oviiriiiiiineineineineisneneisesssessseesessessssssssiens | ensessssnes | oneens 08/04/2008...... VARIOUS........cccoovvrmrrnne o] e ....2,200.000 L...
30225T 10 2|EXTRA SPACE STORAGE INC.......cvvuriiriieineirneineineesneesseeseesssssssssessesssssssssses | seesesnenss | seveed 08/04/2008...... GREEN STREET ADVISORS 10,200.000 L
313747 20 6|FEDERAL REALTY INV TRUST ....ccostiiireierierinerinesiesiesiesissssssssssssssssssssssssssens | enesssssnns | oneees 08/04/2008...... VARIOUS ..ottt | sosesssssesscnens 6,100.000 L
370021 10 7|GENERAL GROWTH PROPERTIES INC... [P PSSR PPN 09/08/2008...... VARIOUS.... ..19,900.000 L....
40414L 10 9{HCP INC....cooveerreereeeee s [N ISR IS 08/18/2008...... VARIOUS.... ..18,500.000 L....
42217K 10 6|HEALTH CAREREITINC.......... [ SR 09/18/2008...... VARIOUS | e ..15,700.000 L.
431284 10 8|HIGHWOODS PROPERTIES INC.........ovuiierieciieiiciieiieeisisssssssssssssssssssssssssssnnss | sesnnssnnnes | eeienn 08/04/2008...... GREEN STREET ADVISORS........ooooiirireiieineiiseeissiissssssesesssssssssssssnnes | cvsessssssssnssnnees 3,900.000 L
437306 10 3|HOME PROPERTIES INC........ccocovvieririineineieeiseiseise s ssssssesssssssssnssns | sessssssnnnes | seve 08/04/2008...... GREEN STREET ADVISORS........oioiirirrieiseiiseeiseiisssssssesesssssssssssnnes | cesesssssssnssnees 1,200.000 L
44107P 10 4|HOST HOTELS & RESORTS INC.. IS0 USRI PR 08/05/2008...... VARIOUS........coooovrrrrrinris - ..45,700.000 L....
49427F 10 8|KILROY REALTY CORP............ o e [ 08/04/2008...... GREEN STREET ADVISORS. ....2,700.000 L...
49446R 10 9|KIMCO REALTY CORP.......c.ccovurnrunnee IS IS PRV 09/24/2008...... VARIOUS.......ccoooovvrrirrris 21,920.000 L...
49455U 10 0|KINDER MORGAN MANAGMENT LLC.. S PRSP PR 08/20/2008...... MERRILL LYNCH o ....8,200.000 L...
517942 10 8|LASALLE HOTEL PROPERTIES I PRSP PR 08/28/2008...... VARIOUS........cccovvvmnrnne o] e ....4,700.000 L...
531172 10 4|LIBERTY PROPERTY TRUST... S ISR IR 08/04/2008...... GREEN STREET ADVISORS. e ....5,000.000 L...
554382 10 1|MACERICH CO.......cooveormrrmiirniirniirneinees I IS I 08/08/2008...... VARIOUS........cccoomivimirin o] e ....7,900.000 L...
559080 10 6|MAGELLAN MIDSTREAM PARTNERS LP.......ccooviuiiriiriirierinrinsinsisssisssssensssesneens | cvevsensnes | oneees 08/21/2008...... VARIOUS.... 30,500.000 L....
570759 10 O0|MARKWEST ENERGY PARTNERS LP.......cccoieiereireeieieirereeesee et eesssisssessssnnes | aveveesinnes | eeveees 09/16/2008...... VARIOUS.... 41,000.000 L.
638620 10 4 |NATIONWIDE HEALTH PROPERTIES.........ccooovirriereirereeesceteieseeisisseessssssesiessnsas | svvevessinnes | eevenes 08/28/2008...... VARIOUS.... 13,000.000 L.
681936 10 0|OMEGA HEALTHCARE INVESTORS........cocovoirirrireieieteieseseiesessesssssessesssssssesesas | svvesesinses | eeveens 08/04/2008...... GREEN STREET ADVIS . . ....4,300.000 L.
68268N 10 3| ONEOK PARTNERS LP.......ooiiiiiriiriieiireiiiesiieeississsieeissississessssssssssssssssssssssssssnses | avssssssnnnss | eevend 08/20/2008...... VARIOUS........coooovvrrrrrris - ..29,700.000 L....
70788P 10 5|PENN VIRGINIA GP HOLDINGS LP........iirieiiriireisieeeeieeiiesiseeissisessseessssssnees | cessenssnns | oneens 09/16/2008...... NEUBERGER BERMAN. 12,000.000 L....
726503 10 5|PLAINS ALL AMER PIPELINE LP.........cooooiiriiriiniieineieeiseeseeiseeiseeesnessssssssessessenens | ceevsenssnes | eneens 09/16/2008...... VARIOUS........cccovvvenee - ..21,200.000 L...
729251 10 8|PLUM CREEK TIMBER CO........oeiuriiiiimiiniineineineiseiseesee e sssssssessesssssssssssssnns | sessssssnes | eneens 09/30/2008...... VARIOUS.......ooiiiiiiiniiieeteiteetesisssess s enssenssns | sonssssisssian 22,200.000 L
743410 10 2 |PROLOGIS TRUST .....ccvtuiieriiuiierieeiseiiissiiessiesisssssessssessssssssssssssss s sssssssssssssssssnssns. | eessssssnes | coneens 09/02/2008...... VARIOUS.......ooiiiiiieiiiieieeieeiesiestsessesss e sssnssns | sossississines 18,100.000 L
74460D 10 9 L...
758849 10 3 L
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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)
75885Y 10 7|REGENCY ENERGY PARTNERS LP........oimrieiriirneiiiesiinsisessssesssssssssssssssssessssnsss | sosssssnsses | soneend 09/22/2008...... NEUBERGER BERMAN..........cosviriirriiinriississssssssssssssessssssssesssssssssns 197,683
78440X 10 1|SL GREEN REALTY CORP........coevvurirrirriineisnsiisssssessssssssssssssessssssssssssssssssssssssnsss | sosssssnssss | soneend 08/04/2008...... GREEN STREET ADVISORS ...104,763
828806 10 9|SIMON PROPERTY GROUP INC...
84756N 10 9|SPECTRA ENERGY PARTNERSLP......
86272T 10 6|STRATEGIC HOTELS & RESORTS INC
86764L 10 8|SUNOCO LOGISTICS PARTNERSLP...
872384 10 2
875465 10 6
876664 10 3
902653 10 4
92276F 10 0
929042 10 9|VORNADO REALTY TRUST ..ottt sssssssssssssssesssss sttt enssnses
958254 10 4{WESTERN GAS PARTNERS LP......oiiiiiiiisiissiisssssssssssssssessssssssssssssssssssssssssssssses
6899999. Total - Common Stocks - Industrial & Miscellaneous

Common Stocks - Parent, Subsidiaries and Affiliates

99C000 70 2|UA COMBINED INVESTMENT CO LTD.....oceievrircieriesieiesiesisessessssssessesssssssesseneas Foooerrenes e 09/25/2008...... UNION AMERICA HOLDINGS LTD......coovvervireieriesiseiesiesisssessesssssessenes | avseesenes 27,764,640.000

99C000 71 O|TRAVELERS SPECIAL SERVICES LTD IO ST U 09/25/2008...... UNION AMERICA HOLDINGS LTD... ....100,000.000

99C000 72 8|MFCM LTD....ooiiriereisieiissiesiseisessssssssssssss st ssssenssnsssssensas F e 09/25/2008...... UNION AMERICA HOLDINGS LTD......coviisriesississrssssssssssessssssessssssssssssies | sssessssssssssssssssssanes 1.000

6999999. Total - Common Stocks - Parent, SUDSIIANES AN AFfIlIEEES. ... vuirurrisiissieriesess it ssssssss s sss s sessessssssess s esssesessass | eesessenssessessesssesseses8ae8sessesfeesseE e 8 o0 8 e08 88808 s e EEee b8 ee e 8 e s st s ee et s sttt enten s s st st ansnsentns | aees

7299997. TOtAl - COMMON STOCKS = PAI 3. ..ottt ettt ettt ettt s bt et st s ses et esses et ensessebssssssessesessssessns | 4sessssssessessssossessessnsossesssssnssssessesseses et et en st st ses e s esses et et et et et s st st s st tsee et st et et et s st snsessessssntentesntan ..

7299999. Tt = COMMON SHOCKS. ... vttt ettt ettt et et stese st st asesess e s et es s setesses e sesessesseesesessesnssesessesesensessesssssnsess  4eetssssssessessssossesessssessesssssssessessesastes et oetes st et s ee s sses et et es et et es st et e s s st s s et ens et et et essesantantesssssnsansessessnts | oesistessessesanes 38,771,583
7399999. Total - Preferred NG COMIMON SHOCKS.........cviviiiiiieesietiitet ettt et ttssees st stessesestesssssesssssessssesssssssessesestasssssesscssnsass | ssetssssssessessssassessssssessesssssssesseesesass et et et enses et sesessesses et et es et antes st et n st s sses et enses et et esesastassesssssnsansessessntas | oetostessessesanes 38,771,583
7499999. Total - Bonds, Preferred and COMMON STOCKS............c..cviiiviiieieicieisie ettt ettt sttt s bt s s esssbaesas 4ebsesssssssesses s sessessebes s s s s e e s e s b e b s b et s s b e b e s s e b s et s s b b e s s s s e b s e s s st s s bbb bs st stessesstessesnsansnsas | oesessesssssnsan 516,815,680
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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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
911759 CL 0|HOUSING URBAN DEVELOPM 7.080..... ...|.08/01/2008 | REDEEMED 400,000 | ............. 400,000 | ...corvevnn 452,468 400,000 0 0 0 0 0 400,000 0 0 0 14,160 |08/01/2016 | 1..........
911759 DA 3|HOUSING URBAN DEVELOPM 6.160..... ...|.08/01/2008 | REDEEMED..........cooommmveermmeeerns [ ermmeerrmmeesmneessnnesns | oeveerns 1,590,000 | .......... 1,590,000 | ..... 1,763,612 | ..o, 1,609,072 | ..o (VI - QL0 r# ) — (V] I [RESK0T7)) E— (V1 I 1,590,000 0 0 0 | 48,972 [08/01/2011 | 1..........
36202A AH 0| GNMA Il PASS #00000008 8.000.... ...|.09/20/2008 | PAID ON PRINCIPAL 695 695 715 708 0 (14) 0 (14) 0 695 0 0 0 5 107/20/2022 | 1..........
36202A DF 1|GNMA Il PASS #00000102 8.000 ...|.09/20/2008 | PAID ON PRINCIPAL 225 225 232 230 0 (5) 0 (5) 0 225 0 0 0 3 108/20/2022 | 1..
36202A D8 7|GNMA Il PASS #00000127 12.50! ...|.09/20/2008 | PAID ON PRINCIPAL 354 354 378 383 0 (29) 0 (29) 0 354 0 0 0 7 105/20/2014 | 1..
36202A FM 4| GNMA Il PASS #00000172 8.000 ...|.09/20/2008 | PAID ON PRINCIPAL 304 304 313 309 0 (5) 0 (5) 0 304 0 0 0 2 109/20/2022 | 1..
36202A FU 6|GNMA Il PASS #00000179 13.000... ...|.09/20/2008 | PAID ON PRINCIPAL 51 51 54 54 0 3) 0 (3) 0 51 0 0 0 1 108/20/2014 | 1..........
36202A MB 0| GNMA Il PASS #00000354 13.000... ...|.09/20/2008 | PAID ON PRINCIPAL 149 149 157 157 0 (8) 0 (8) 0 149 0 0 0 3 106/20/2015 | 1..........
36202A MS 3| GNMA Il PASS #00000369 13.00! ...|.09/20/2008 | PAID ON PRINCIPAL 65 65 69 68 0 (3) 0 (3) 0 65 0 0 0 1 107/20/2015 | 1..
36202A N3 7| GNMA Il PASS #00000410 8.000.... ...|.09/20/2008 | PAID ON PRINCIPAL 702 702 720 713 0 (12) 0 (12) 0 702 0 0 0 6 |10/20/2022 | 1..........
36202A WU 7| GNMA Il PASS #00000659 8.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 1,508 1,508 1,461 1,486 0 22 0 22 0 1,508 0 0 0 29 |11/20/2016 | 1..........
36202B EE 1|GNMA Il PASS #00001033 7.500 ...|.09/20/2008 | PAID ON PRINCIPAL 65 65 67 66 0 (1) 0 (1) 0 65 0 0 0 1 |04/20/2023
36202B HZ 1|GNMA Il PASS #00001148 8.000.... ...|.09/20/2008 | PAID ON PRINCIPAL 108 108 111 110 0 2) 0 2) 0 108 0 0 0 1 105/20/2023
36202B SS 5| GNMA Il PASS #00001429 7.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 372 372 374 376 0 (5) 0 (5) 0 372 0 0 0 5 |10/20/2023
36202B 7C 3| GNMA Il PASS #00001791 7.500 ...|.09/20/2008 | PAID ON PRINCIPAL 134 134 137 136 0 2) 0 2) 0 134 0 0 0 2 |03/20/2022
36202C CF 8| GNMA Il PASS #00001870 8.500 ...|.09/20/2008 | PAID ON PRINCIPAL 35 35 36 36 0 2) 0 2) 0 35 0 0 0 0 |09/20/2024
36202C CV 3| GNMA Il PASS #00001884 8.000 ...|.09/20/2008 | PAID ON PRINCIPAL 15,284 15,284 15,652 15,604 0 (320) 0 (320) 0 15,284 0 0 (/] I 130 | 10/20/2024
36202C D3 4|GNMA Il PASS #00001922 8.000.... ...|.09/20/2008 | PAID ON PRINCIPAL 1,321 1,321 1,353 1,348 0 (27) 0 (27 0 1,321 0 0 0 10 |12/20/2024
36202C EL 3| GNMA Il PASS #00001939 8.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 390 390 401 403 0 (13) 0 (13) 0 390 0 0 0 4101/20/2025 | 1..........
36202C E5 8|GNMA Il PASS #00001956 8.500 ...|.09/20/2008 | PAID ON PRINCIPAL 16 16 17 17 0 (1) 0 (1) 0 16 0 0 0 0 |02/20/2025 | 1..
36202C GM 9| GNMA Il PASS #00002004 7.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 107 107 107 108 0 (1) 0 (1) 0 107 0 0 0 1 105/20/2025 | 1..........
36202C GN 7|GNMA Il PASS #00002005 8.000.... ...|.09/20/2008 | PAID ON PRINCIPAL 1,474 1,474 1,503 1,508 0 (34) 0 (34) 0 1,474 0 0 0 20 |05/20/2025 | 1..........
36202C GP 2 ...|.09/20/2008 | PAID ON PRINCIPAL 43 43 44 44 0 1) 0 (1) 0 43 0 0 0 1 105/20/2025 | 1..
36202C G3 1 ...|.09/20/2008 | PAID ON PRINCIPAL 592 592 595 599 0 (7) 0 (7) 0 592 0 0 0 7 106/20/2025 | 1..
36202C G4 9 ...|.09/20/2008 | PAID ON PRINCIPAL 867 867 887 884 0 (17) 0 (17) 0 867 0 0 0 12 |06/20/2025 | 1..
36202C HK 2| GNMA Il PASS #00002034 7.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 9,327 9,327 9,521 9,487 0 (160) 0 (160) 0 9,327 0 0 (V1 I 121 |07/20/2025 | 1.........
36202C HM 8| GNMA Il PASS #00002036 8.000.... ...|.09/20/2008 | PAID ON PRINCIPAL 1,354 1,354 1,377 1,373 0 (19) 0 (19) 0 1,354 0 0 0 23 |07/20/2025 | 1..........
36202C HP 1| GNMA Il PASS #00002038 8.500 ...|.09/20/2008 | PAID ON PRINCIPAL 5 5 6 6 0 (0) 0 (0) 0 5 0 0 0 0 |07/20/2025 | 1..
36202C JC 8| GNMA Il PASS #00002059 8.000.... ...|.09/20/2008 | PAID ON PRINCIPAL 1,044 1,044 1,065 1,061 0 (17) 0 (17) 0 1,044 0 0 0 9 |08/20/2025 | 1..........
36202C JE 4|GNMA Il PASS #00002061 8.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 1 1 1 1 0 (0) 0 (0) 0 1 0 0 0 0 |08/20/2025 | 1..........
36202C JZ 7|GNMA I PASS #00002080 7.500 ...|.09/20/2008 | PAID ON PRINCIPAL 689 689 702 699 0 (10) 0 (10) 0 689 0 0 0 7 |09/20/2025
36202C J3 8| GNMA Il PASS #00002082 8.000.... ...|.09/20/2008 | PAID ON PRINCIPAL 263 263 269 268 0 (4) 0 (4) 0 263 0 0 0 3 |09/20/2025
36202C KL 6|GNMA Il PASS #00002099 7.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 4,034 4,034 4,108 4,090 0 (56) 0 (56) 0 4,034 0 0 0 33 |10/20/2025
36202C KP 7|GNMA Il PASS #00002102 8.000 ...|.09/20/2008 | PAID ON PRINCIPAL 8,356 8,356 8,547 8,503 0 (147) 0 (147) 0 8,356 0 0 0 87 |09/20/2025
36202C K7 7|GNMA Il PASS #00002118 7.500 ...|.09/20/2008 | PAID ON PRINCIPAL 14,761 14,761 15,010 14,943 0 (181) 0 (181) 0 14,761 0 0 (V1N I 184 | 11/20/2025
36202C LC 5|GNMA Il PASS #00002123 8.500 ...|.09/20/2008 | PAID ON PRINCIPAL 36 36 37 37 0 1) 0 (1) 0 36 0 0 0 1 {11/20/2025
36202C LX 9|GNMA Il PASS #00002142 8.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 1,865 1,865 1,935 1,933 0 (68) 0 (68) 0 1,865 0 0 0 26 | 12/20/2025
36202C MF 7| GNMA Il PASS #00002158 8.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 105 105 109 109 0 (4) 0 (4) 0 105 0 0 0 2 101/20/2026 | 1..........
36202C ND 1|GNMA Il PASS #00002188 8.500 ...|.09/20/2008 | PAID ON PRINCIPAL 18 18 18 19 0 (1) 0 (1) 0 18 0 0 0 0 |03/20/2026 | 1..
36202C NX 7|GNMA Il PASS #00002206 8.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 12 12 12 12 0 (0) 0 (0) 0 12 0 0 0 0 |04/20/2026 | 1..........
36202C PD 9| GNMA Il PASS #00002220 8.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 14 14 14 14 0 (0) 0 (0) 0 14 0 0 0 0 |05/20/2026 | 1..........
36202C PS 6|GNMA Il PASS #00002233 7.500 ...|.09/20/2008 | PAID ON PRINCIPAL 5418 5418 5,334 5,343 0 75 0 75 0 5418 0 0 0 49 [06/20/2026 | 1..
36202C QY 2|GNMA I PASS #00002271 8.500 ...|.09/20/2008 | PAID ON PRINCIPAL 1,028 1,028 1,052 1,060 0 (32) 0 (32) 0 1,028 0 0 0 15 |08/20/2026 | 1..
36202C RF 2| GNMA Il PASS #00002286 8.500 ...|.09/20/2008 | PAID ON PRINCIPAL 3,611 3,611 3,673 3,692 0 (80) 0 (80) 0 3,611 0 0 0 50 |09/20/2026 | 1..
36202D GS 4|GNMA I PASS #00002909 8.000.... ...|.09/20/2008 | PAID ON PRINCIPAL 701 701 694 691 0 10 0 10 0 701 0 0 0 11 04/20/2030 | 1..........
36202D G6 2|GNMA Il PASS #00002921 7.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 17,900 17,900 18,121 18,474 0 (574) 0 (574) 0 17,900 0 0 0 292 [05/20/2030 | 1..........
36202D HK 0| GNMA Il PASS #00002934 7.500 ...|.09/20/2008 | PAID ON PRINCIPAL 8,893 8,893 8,739 8,672 0 221 0 221 0 8,893 0 0 (V1N I 138 |06/20/2030 | 1..
36202D SP 7| GNMA Il PASS #00003226 5.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 33,484 33,484 32,082 31,649 (VIR - 1,835 | oo (V] IO 1,835 0 33,484 0 0 0 295 |04/20/2032 | 1..........
36202D TD 3|GNMA Il PASS #00003248 5.500.............. ...|.09/20/2008 | PAID ON PRINCIPAL 33,232 33,232 31,700 31,490 [V 1742 | o (V] I 1,742 0 33,232 0 0 0 243 |06/20/2032 | 1..........
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36202D UU 3| GNMA Il PASS #00003295 5.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 22,248 22,248 22,207 22,215 0 33 0 33 0 22,248 0 0 0 10/20/2032 | 1..........
36202D U7 4|GNMA Il PASS #00003306 5.500 ...|.09/20/2008 | PAID ON PRINCIPAL 254,316 253,943 0 373 0 373 0 254,316 0 0 0 11/20/2032 | 1..
36202D VM 0| GNMA Il PASS #00003320 5.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 294,792 297,726 0 0 294,792 0 0 0 12/20/2032 | 1..........
36202D YY 1|GNMA Il PASS #00003427 4.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 901,536 844,245 0 0 901,536 0 0 0 08/20/2033 | 1..........
36202E F2 0|GNMA Il PASS #00003785 5.000 ...{.09/20/2008 | PAID ON PRINCIPAL.......oooooes [ ovmrercenererenercsnerees | eereie 1,896,194 | .........1,896,194 | .........1,847,604 | .......... 1,852,329 | ..o 0 (V1 1,896,194 0 0 0 11/20/2035 | 1..
36202E KK 4|GNMA Il PASS #00003898 5.500 ...|.09/20/2008 | PAID ON PRINCIPAL 203,311 198,818 0 0 203,311 0 0 0 09/20/2036 | 1..
36202E K8 1|GNMA Il PASS #00003919 5.500 ...|.09/20/2008 | PAID ON PRINCIPAL 607,336 598,373 0 0 607,336 0 0 0 11/20/2036 | 1..
36202D 4N 8| GNMA Il PASS #00023529 5.000.... ...|.09/20/2008 | PAID ON PRINCIPAL 662,420 ! 631,318 0 0 662,420 0 0 0 | 5,538 |03/20/2034 | 1..........
36202D 5P 2| GNMA Il PASS #00023554 4.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 289,659 | ............. 289,659 | ....cocccee.. 268,206 269,799 0 0 289,659 0 0 (/] I 1,989 [05/20/2034 | 1..........
36204V SC 4| GNMA Il PASS #00381315 8.000 ...|.09/20/2008 | PAID ON PRINCIPAL 383 383 391 390 0 7 0 (7) 0 383 0 0 0 5 |05/20/2025 | 1..
36205M Z3 5| GNMA Il PASS #00395062 8.000.... ...|.09/20/2008 | PAID ON PRINCIPAL 143 143 147 145 0 2) 0 (2) 0 143 0 0 0 2 109/20/2024 | 1..........
36206G WC 0|GNMA Il PASS #00411143 7.500.... ...|.09/20/2008 | PAID ON PRINCIPAL 148 148 146 146 0 2 0 2 0 148 0 0 0 2 |06/20/2026 | 1..........
36206 ED 2|GNMA Il PASS #00412432 8.000 ...|.09/20/2008 | PAID ON PRINCIPAL 370 370 379 376 0 (6) 0 (6) 0 370 0 0 0 5 106/20/2025 | 1..
36206P FC 9| GNMA Il PASS #00416963 8.000.... ...|.09/20/2008 | PAID ON PRINCIPAL 88 88 90 89 0 (1) 0 (1) 0 88 0 0 0 1 108/20/2020 | 1..........
36202D 2B 6| GNMA Il PASS470 4.500.. ...|.09/20/2008 | PAID ON PRINCIPAL 73,345 73,345 67,913 67,542 0 5,803 0 5,803 0 73,345 0 0 0 538 |11/20/2033
36241K BF 4|GNMA PASS TH 8.000.. ...|.09/15/2008 | PAID ON PRINCIPAL (AR L — 118,852 | .ovvvrvennee 129,675 128,529 (0 I (o744 ) — (V1 I (9,677) 0 118,852 0 0 (V] I 1,790 |12/15/2029
36224B C3 1|GNMA PASS TH #00323290 8.500. ... .09/15/2008 | PAID ON PRINCIPAL 303 303 314 314 0 (10) 0 (10) 0 303 0 0 0 2 |05/15/2022
36203X AJ 5|GNMA PASS TH #00361909 8.500. ... .09/15/2008 | PAID ON PRINCIPAL 15 15 15 15 0 (1) 0 1) 0 15 0 0 0 0 |06/15/2024
36204C 6G 1| GNMA PASS TH #00366371 6.000........... ...09/15/2008 | PAID ON PRINCIPAL 596 596 598 595 0 1 0 1 0 596 0 0 0 5 | 11/15/2008
36204R FG 8| GNMA PASS TH #00377367 8.500........... ...09/15/2008 | PAID ON PRINCIPAL 47 47 48 49 0 2 0 2) 0 47 0 0 0 1 [11/15/2026 | 1..........
36204S RN 8| GNMA PASS TH #00378593 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 1,387 1,387 1,434 1,434 0 (47) 0 (47) 0 1,387 0 0 0 20 |07/15/2025 | 1..
36205R 6S 1| GNMA PASS TH #00398781 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 9 9 9 10 0 (0) 0 (0) 0 9 0 0 0 0 |07/15/2026 | 1..........
362055 FK 6|GNMA PASS TH #00398970 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 21 21 22 22 0 1) 0 (1) 0 21 0 0 0 0 | 11/15/2026 | 1..........
36205T ZB 2|GNMA PASS TH #00400438 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 320 320 331 329 0 9) 0 (9) 0 320 0 0 0 4 105/15/2026 | 1..
36205X FM 1 |GNMA PASS TH #00403472 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 40 40 41 41 0 (2) 0 (2) 0 40 0 0 0 1109/15/2026 | 1..
36206A QM 8| GNMA PASS TH #00405560 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 256 256 263 265 0 (9) 0 (9) 0 256 0 0 0 2 |01/15/2026 | 1..
36206A R3 9| GNMA PASS TH #00405606 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 423 423 437 435 0 (13) 0 (13) 0 423 0 0 0 9 |04/15/2026 | 1..........
36206) K8 6|GNMA PASS TH #00412619 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 36 36 37 37 0 (1) 0 1) 0 36 0 0 0 1 106/15/2026 | 1..........
36206 LR 3|GNMA PASS TH #00412636 8.500. ... .09/15/2008 | PAID ON PRINCIPAL 4 4 4 4 0 (0) 0 (0) 0 4 0 0 0 0 |07/15/2026 | 1..
36206 MC 5|GNMA PASS TH #00412655 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 111 111 115 115 0 (4) 0 (4) 0 111 0 0 0 2 |08/15/2026 | 1..........
36206K AV 3| GNMA PASS TH #00413220 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 16,163 16,163 16,774 16,291 0 (128) 0 (128) 0 16,163 0 0 0 262 |04/15/2010 | 1..........
36206M MG 9| GNMA PASS TH #00415359 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 176 176 182 181 0 (5) 0 (5) 0 176 0 0 0 3 | 11/15/2026
36206N LS 2| GNMA PASS TH #00416237 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 |05/15/2026
36206P VV 9| GNMA PASS TH #00417428 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 6 6 6 6 0 (0) 0 (0) 0 6 0 0 0 0 |05/15/2026
36206U KZ 1|GNMA PASS TH #00421612 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 522 522 537 537 0 (14) 0 (14) 0 522 0 0 0 8 |06/15/2026
36206U Q4 4|GNMA PASS TH #00421775 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 203 203 210 211 0 (8) 0 (8) 0 203 0 0 0 2 |09/15/2026
36206W TY 1|GNMA PASS TH #00423667 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 95 95 98 98 0 (3) 0 (3) 0 95 0 0 0 1 {11/15/2026
36206W ZE 8| GNMA PASS TH #00423841 8.500........... ...09/15/2008 | PAID ON PRINCIPAL 671 671 694 695 0 (24) 0 (24) 0 671 0 0 0 5 |07/15/2026
36206W 3S 2| GNMA PASS TH #00423909 8.500........... ..|.09/15/2008 | PAID ON PRINCIPAL 3 3 3 3 0 (0) 0 (0) 0 3 0 0 0 0 07/15/2026 | 1..........
36206W 5X 9| GNMA PASS TH #00423962 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 46 46 47 47 0 (2) 0 2) 0 46 0 0 0 1 108/15/2026 | 1..
36206Y CH 2| GNMA PASS TH #00424972 4.000........... ..|.09/15/2008 | PAID ON PRINCIPAL 618,232 | ..coorreenn. 618,232 | ..oooeeeenn. 603,356 606,423 0| v 11,808 | oo (] I 11,808 0 618,232 0 0 0 | 4,831 |110/15/2018 | 1..........
36207A 2S 0| GNMA PASS TH #00426585 8.500........... ...09/15/2008 | PAID ON PRINCIPAL 25 25 26 26 0 (1) 0 1) 0 25 0 0 0 0 |06/15/2026 | 1..........
36207B K4 1|GNMA PASS TH #00427015 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 14 14 14 14 0 (0) 0 (0) 0 14 0 0 0 0 |06/15/2026 | 1..
36207B L5 7|GNMA PASS TH #00427048 8.500. ... .09/15/2008 | PAID ON PRINCIPAL 65 65 67 67 0 2) 0 2) 0 65 0 0 0 1 108/15/2026 | 1..
36207B M5 6|GNMA PASS TH #00427080 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 5,852 5,852 6,020 6,018 0 (165) 0 (165) 0 5,852 0 0 0 83 |09/15/2026 | 1..
36207B QQ 6|GNMA PASS TH #00427163 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 2 2 2 2 0 (0) 0 (0) 0 2 0 0 0 0 |07/15/2026 | 1..........
36207B 6E 5| GNMA PASS TH #00427569 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 649 649 669 668 0 (19) 0 (19) 0 649 0 0 0 9 |08/15/2026 | 1..........
36207C ZX 9|GNMA PASS TH #00428358 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 34 34 35 35 0 1) 0 (1) 0 34 0 0 0 0 |06/15/2026 | 1..
36207C Z4 3| GNMA PASS TH #00428363 8.500 .1.09/15/2008 | PAID ON PRINCIPAL 321 321 332 332 0 (11) 0 (11) 0 321 0 0 0 5 08/15/2026 | 1..........
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36207D LM 6| GNMA PASS TH #00428832 8.500........... .1.09/15/2008 | PAID ON PRINCIPAL 488 488 504 501 0 (13) 0 (13) 0 488 0 0 0 7 105/15/2026 | 1..........
36207E 3V 4 |GNMA PASS TH #00430212 7.000. ...|.09/15/2008 | PAID ON PRINCIPAL 80,955 80,955 84,530 88,267 (O I (] 4 ) — (V1 I (7,312) 0 80,955 0 0 (V] I 1,251 [09/15/2027 | 1..
36207F CW 9| GNMA PASS TH #00430385 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 3,403 3,403 3518 3,529 0 (126) 0 (126) 0 3,403 0 0 0 72 |08/15/2026 | 1..........
36207F 3U 3| GNMA PASS TH #00431111 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 15 15 15 15 0 (1) 0 (1) 0 15 0 0 0 0 |08/15/2026 | 1..........
36207G EH 8|GNMA PASS TH #00431336 8.500. ... .09/15/2008 | PAID ON PRINCIPAL 22 22 23 23 0 (0) 0 (0) 0 22 0 0 0 0 |09/15/2026 | 1..
36207G Y2 9|GNMA PASS TH #00431929 7.750. ... .09/15/2008 | PAID ON PRINCIPAL 347 347 352 360 0 (13) 0 (13) 0 347 0 0 0 4 106/15/2026 | 1..
36207G ZG 7|GNMA PASS TH #00431943 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 63 63 65 65 0 2) 0 2) 0 63 0 0 0 1 107/15/2026 | 1..
36207G 5G 0| GNMA PASS TH #00432047 8.500........... ..|.09/15/2008 | PAID ON PRINCIPAL 54 54 56 56 0 2) 0 2) 0 54 0 0 0 1 109/15/2026 | 1..........
36207H WD 5| GNMA PASS TH #00432744 8.500........... ..|.09/15/2008 | PAID ON PRINCIPAL 37 37 38 38 0 1) 0 (1) 0 37 0 0 0 1 107/15/2026 | 1..........
36207H WV 5| GNMA PASS TH #00432760 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 37 37 38 37 0 (1) 0 (1) 0 37 0 0 0 1 107/15/2026 | 1..
36207H YL 5|GNMA PASS TH #00432815 8.500........... ..|.09/15/2008 | PAID ON PRINCIPAL 399 399 413 413 0 (14) 0 (14) 0 399 0 0 0 6 | 11/15/2026 | 1..........
36207H 5Q 6|GNMA PASS TH #00432955 8.500........... ..|.09/15/2008 | PAID ON PRINCIPAL 64 64 66 68 0 (3) 0 (3) 0 64 0 0 0 1 109/15/2026 | 1..........
36207J EJ 8|GNMA PASS TH #00433137 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 6 6 6 6 0 (0) 0 (0) 0 6 0 0 0 0 |07/15/2026
36207L QY 7 |GNMA PASS TH #00435271 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 87 87 90 90 0 (3) 0 (3) 0 87 0 0 0 1 105/15/2026
36207L SD 1|GNMA PASS TH #00435316 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 217 217 223 222 0 (5) 0 (5) 0 217 0 0 0 3 |08/15/2026
36207L SG 4| GNMA PASS TH #00435319 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 337 337 348 345 0 (8) 0 (8) 0 337 0 0 0 5 |08/15/2026
36207L 5L 8|GNMA PASS TH #00435651 8.500. ... .09/15/2008 | PAID ON PRINCIPAL 31 31 32 31 0 (1) 0 (1) 0 31 0 0 0 0 |08/15/2026
36207N BU 7| GNMA PASS TH #00436651 8.500. ... .09/15/2008 | PAID ON PRINCIPAL 38 38 39 39 0 1) 0 1) 0 38 0 0 0 1 108/15/2026
36207N CB 8| GNMA PASS TH #00436666 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 597 597 613 600 0 3) 0 (3) 0 597 0 0 0 8 |08/15/2026
36207N D6 8| GNMA PASS TH #00436725 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 80 80 83 83 0 (3) 0 (3) 0 80 0 0 0 1 [11/15/2026 | 1..........
36207N WM 2| GNMA PASS TH #00437252 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 106 106 109 109 0 (3) 0 (3) 0 106 0 0 0 2 | 11/15/2026 | 1..
36207N X6 6|GNMA PASS TH #00437301 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 |07/15/2026 | 1..........
36207P AL 3| GNMA PASS TH #00437511 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 58 58 60 60 0 (2) 0 2) 0 58 0 0 0 1108/15/2026 | 1..........
36207P AV 1| GNMA PASS TH #00437520 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 22 22 23 23 0 (1) 0 (1) 0 22 0 0 0 0 |08/15/2026 | 1..
36207P BE 8|GNMA PASS TH #00437537 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 28 28 28 28 0 (1) 0 (1) 0 28 0 0 0 0 |08/15/2026 | 1..
36207P BJ 7|GNMA PASS TH #00437541 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 10 10 10 10 0 (0) 0 (0) 0 10 0 0 0 0 |08/15/2026 | 1..
36207P BL 2|GNMA PASS TH #00437543 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 21 21 21 21 0 (1) 0 (1) 0 21 0 0 0 0 |08/15/2026 | 1..........
36207P YS 2| GNMA PASS TH #00438221 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 21 21 21 21 0 (1) 0 1) 0 21 0 0 0 0 {07/15/2026 | 1..........
36207P ZD 4|GNMA PASS TH #00438240 8.500. ... .09/15/2008 | PAID ON PRINCIPAL 3 3 3 3 0 (0) 0 (0) 0 3 0 0 0 0 |08/15/2026 | 1..
36207Q T2 3|GNMA PASS TH #00438969 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 26 26 26 26 0 (1) 0 (1) 0 26 0 0 0 0 |09/15/2026 | 1..........
36207Q Y7 6|GNMA PASS TH #00439134 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 122 122 126 126 0 (4) 0 (4) 0 122 0 0 0 2 | 11/15/2026 | 1..........
36207Q Y9 2|GNMA PASS TH #00439136 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 409 409 422 427 0 (18) 0 (18) 0 409 0 0 0 6 | 11/15/2026
36207S JB 0| GNMA PASS TH #00440458 8.500 ...|.09/15/2008 | PAID ON PRINCIPAL 43 43 45 45 0 (1) 0 (1) 0 43 0 0 0 1 [11/15/2026
36207T EH 0|GNMA PASS TH #00441236 8.500 ...|.07/15/2008 | PAID ON PRINCIPAL 6,741 6,741 6,972 7,084 0 (343) 0 (343) 0 6,741 0 0 0 48 |09/15/2026
36207T W5 6|GNMA PASS TH #00441768 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 63 66 0 (3) 0 (3) 0 63 0 0 0 1 [11/15/2026
36207U ED 6| GNMA PASS TH #00442132 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 476 497 0 (21) 0 (21) 0 476 0 0 0 7 | 11/15/2026
36207U EJ 3| GNMA PASS TH #00442137 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 234 243 0 9) 0 (9) 0 234 0 0 0 3 |11/15/2026
36208F JZ 4|GNMA PASS TH #00449480 7.500........... ..|.09/15/2008 | PAID ON PRINCIPAL 5,735 5,878 0 (143) 0 (143) 0 5,735 0 0 0 10/15/2027
36209G RV 1|GNMA PASS TH #00471300 6.000........... ..|.09/15/2008 | PAID ON PRINCIPAL 149,233 145,518 0 3,715 0 3,715 0 149,233 0 0 0 01/15/2032 | 1..........
36209Y TV 0|GNMA PASS TH #00485764 6.000. ...|.09/15/2008 | PAID ON PRINCIPAL 109,676 109,315 0 361 0 361 0 109,676 0 0 0 09/15/2031 | 1..
36210N RP 6| GNMA PASS TH #00497394 6.000........... ..|.09/15/2008 | PAID ON PRINCIPAL 36,971 35,862 (/10— 1,109 | oo (V] I 1,109 0 36,971 0 0 0 01/15/2029 | 1..........
36212N AM 9| GNMA PASS TH #00538312 6.000........... ...09/15/2008 | PAID ON PRINCIPAL 75,822 74,547 (V1 1,275 | oo (V] I 1,275 0 75,822 0 0 0 02/15/2032 | 1..........
36213A CE 2| GNMA PASS TH #00548269 6.000. ...|.09/15/2008 | PAID ON PRINCIPAL 13,111 12,956 0 155 0 155 0 13,111 0 0 0 02/15/2032 | 1..
36213C U4 0| GNMA PASS TH #00550603 5.000. ... .09/15/2008 | PAID ON PRINCIPAL 226,325 226,325 223,657 0 2,669 0 2,669 0 226,325 0 0 0 08/15/2035 | 1..
36213C YY 0|GNMA PASS TH #00550727 5.000. ...|.09/15/2008 | PAID ON PRINCIPAL 553,200 553,200 545,096 0 8,103 0 8,103 0 553,200 0 0 0 11/15/2035 | 1..
36213D Z4 3|GNMA PASS TH #00551663 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 9,016 9,016 8,986 0 30 0 30 0 9,016 0 0 0 09/15/2031 | 1..........
36213E B9 6| GNMA PASS TH #00551864 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 80,724 80,724 78,865 (VI - 1,859 | oo (V] IO 1,859 0 80,724 0 0 0 11/15/2031 | 1..........
36213E PU 4| GNMA PASS TH #00552235 6.000. ...|.09/15/2008 | PAID ON PRINCIPAL 27,778 27,778 26,391 0 886 0 886 0 27,778 0 0 0 12/15/2031 | 1..
36213E PY 6|GNMA PASS TH #00552239 6.000 .1.09/15/2008 | PAID ON PRINCIPAL 7,428 7,428 7,222 0 205 0 205 0 7,428 0 0 0 12/15/2031 | 1..........
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36213E UH 7|GNMA PASS TH #00552384 6.000........... .1.09/15/2008 | PAID ON PRINCIPAL 19,192 19,192 18,614 18,245 0 948 0 0 19,192 0 0 0 02/15/2032 | 1..........
36213E UL 8|GNMA PASS TH #00552387 6.500. ...|.09/15/2008 | PAID ON PRINCIPAL 71,418 71,418 75,491 76,944 (5,526) .0 0 71,418 0 0 0 02/15/2032 | 1..
36213E YG 5| GNMA PASS TH #00552511 6.500 ...|.09/15/2008 | PAID ON PRINCIPAL 41,071 41,071 43413 44,457 (3,386) .0 0 41,071 0 0 0 04/15/2032 | 1..........
36213F HD 8|GNMA PASS TH #00552928 5.000 ...|.09/15/2008 | PAID ON PRINCIPAL 20,016 20,016 20,360 20,276 (260) 0 0 20,016 0 0 0 121152017 | 1..........
36213F HE 6|GNMA PASS TH #00552929 5.000. ... .09/15/2008 | PAID ON PRINCIPAL 204,995 | ............. 204,995 ...207,910 207,344 (2,349) .0 0 204,995 0 0 0 12/15/2017 | 1..
36213F QS 5|GNMA PASS TH #00553165 6.000. ... .09/15/2008 | PAID ON PRINCIPAL 165,336 173,654 174,209 (8,874) .0 0 165,336 0 0 0 04/15/2033 | 1..
36213F WW 9 | GNMA PASS TH #00553361 5.500. ...|.09/15/2008 | PAID ON PRINCIPAL 114,743 ...113,865 113,884 0 0 114,743 0 0 0 07/15/2033 | 1..
36213G U5 8|GNMA PASS TH #00554204 6.000........... ..|.09/15/2008 | PAID ON PRINCIPAL 1,781 1,781 1,749 1,736 0 0 1,781 0 0 0 12/15/2031 | 1..........
36213R 5P 8| GNMA PASS TH #00562554 6.000........... ..|.09/15/2008 | PAID ON PRINCIPAL 149,116 | oo 149,116 | ovvvvverne 147,634 147,092 0 0 149,116 0 0 0 01/15/2032 | 1..........
36213T EC 3 |GNMA PASS TH #00563631 5.000. ...|.09/15/2008 | PAID ON PRINCIPAL 61,677 61,677 62,428 62,174 0 0 61,677 0 0 0 09/15/2017 | 1..
36213U YC 8|GNMA PASS TH #00565107 6.000........... ..|.09/15/2008 | PAID ON PRINCIPAL 194,617 | .ovvvvveneee 194,617 | oo 198,388 198,367 | coovvvvvrriren0 | i 3,750) | o 0 0 194,617 0 0 0 10/15/2032 | 1..........
36213X 2H 6| GNMA PASS TH #00567876 6.000........... ..|.09/15/2008 | PAID ON PRINCIPAL 10,354 10,354 10,499 10,560 0 0 10,354 0 0 0 10/15/2032 | 1..........
36213X 4T 8|GNMA PASS TH #00567934 5.000. ...|.09/15/2008 | PAID ON PRINCIPAL 20,386 20,386 20,676 20,657 0 0 20,386 0 0 0 121512017
36200Q LQ 5|GNMA PASS TH #00569235 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 68,300 68,300 69,623 70,793 0 0 68,300 0 0 0 10/15/2032
36200Q WM 2| GNMA PASS TH #00569552 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 104,237 | coovvreenee 104,237 ...104,123 104,188 0 0 104,237 0 0 0 01/15/2032
36200Q W6 7|GNMA PASS TH #00569569 6.000. ...|.09/15/2008 | PAID ON PRINCIPAL 155,608 | ...cvvvennee 155,608 ...151,329 150,083 0 0 155,608 0 0 0 01/15/2032
36200R WR 9| GNMA PASS TH #00570456 6.000. ... .09/15/2008 | PAID ON PRINCIPAL 19,404 19,404 19,475 19,515 0 0 19,404 0 0 0 11/15/2031
36200S AG 5|GNMA PASS TH #00570707 6.000. ... .09/15/2008 | PAID ON PRINCIPAL 198,801 | .covvvvernnee 198,801 | .ooovreennee 195,881 195,532 0 0 198,801 0 0 0 12/15/2031
36200S A2 6|GNMA PASS TH #00570725 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 87,445 87,445 86,496 86,109 | o0 | 1,336 | 0 0 87,445 0 0 0 01/15/2032
36200S A6 7|GNMA PASS TH #00570729 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 12,230 12,230 12,097 12,090 0 0 12,230 0 0 0 01/15/2032 | 1..........
36200S BH 2|GNMA PASS TH #00570740 6.000. ...|.09/15/2008 | PAID ON PRINCIPAL 9,590 9,590 9,413 9,390 0 0 9,590 0 0 0 01/15/2032 | 1..
36200S WM 8| GNMA PASS TH #00571352 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 3,049 3,049 2,977 2,954 0 0 3,049 0 0 0 12/15/2031 | 1..........
36200V 2C 6| GNMA PASS TH #00574171 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 76,791 76,791 75,777 75,396 | o0 | i 1,396 | (V] IO 1,396 0 76,791 0 0 0 01/15/2032 | 1..........
36200W BU 4|GNMA PASS TH #00574351 6.000. ...|.09/15/2008 | PAID ON PRINCIPAL 51,997 51,997 51,323 51,174 0 823 0 51,997 0 0 0 01/15/2032 | 1..
36200W T6 8| GNMA PASS TH #00574873 6.000. ...|.09/15/2008 | PAID ON PRINCIPAL 51,671 51,671 50,953 50,774 0 897 0 51,671 0 0 0 12/15/2031 | 1..
36200X E6 2| GNMA PASS TH #00575357 6.000. ...|.09/15/2008 | PAID ON PRINCIPAL 157,780 | covvvvvrnnee 157,780 ....156,991 156,763 | coovvcvverceenn0 | i 1,017 | (V] I 1,017 0 157,780 0 0 0 12/15/2031 | 1..
36200X JQ 3|GNMA PASS TH #00575471 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 140,186 | ..oocvvvvnee 140,186 ....135,959 133,287 0 6,899 0 140,186 0 0 0 01/15/2032 | 1..........
36200X XP 9| GNMA PASS TH #00575886 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 261,676 | ..coovreenn. 261,676 | ...coccee... 257,833 256,717 | oo | 4,959 | (V] IS 4,959 0 261,676 0 0 0 12/15/2031 | 1..........
36200X YB 9|GNMA PASS TH #00575906 6.000. ... .09/15/2008 | PAID ON PRINCIPAL 6,957 6,957 6,865 6,829 0 128 0 6,957 0 0 0 01/15/2032 | 1..
36201A NV 6| GNMA PASS TH #00577404 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 134,864 | ..coooveenee 134,864 | ..coovvvenne 133,066 132,653 0 2,211 0 134,864 0 0 0 12/15/2031 | 1..........
36201A PS 1|GNMA PASS TH #00577433 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 92,481 92,481 92,127 92,086 0 395 0 92,481 0 0 0 02/15/2032 | 1..........
36201A SW 9| GNMA PASS TH #00577533 6.000. ...|.09/15/2008 | PAID ON PRINCIPAL 5,372 5,372 5,301 5,260 0 112 0 5,372 0 0 0 01/15/2032
36201A XN 3| GNMA PASS TH #00577685 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 9,157 9,157 9,334 9,495 0 (338) 0 9,157 0 0 0 10/15/2032
36201A 3T 3|GNMA PASS TH #00577810 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 44,790 44,790 43,964 43740 | o0 | 1,049 | (V] IO 1,049 0 44,790 0 0 0 01/15/2032
36201B RQ 1|GNMA PASS TH #00578395 6.000. ...|.09/15/2008 | PAID ON PRINCIPAL 11,135 11,135 11,403 0 11,135 0 0 0 10/15/2032
36201B RT 5| GNMA PASS TH #00578398 6.000. ...|.09/15/2008 | PAID ON PRINCIPAL 111,085 | .ovvvveeneee 111,065 114,931 0 111,065 0 0 0 10/15/2032
36201C JW 5| GNMA PASS TH #00579077 6.000. ...|.09/15/2008 | PAID ON PRINCIPAL 73,734 73,734 72,309 0 73,734 0 0 0 12/15/2031
36201C KF 0| GNMA PASS TH #00579094 6.000........... ..|.09/15/2008 | PAID ON PRINCIPAL 35,115 35,115 34,415 0 35,115 0 0 0 12/15/2031
36201C LA 0| GNMA PASS TH #00579121 6.000........... ..|.09/15/2008 | PAID ON PRINCIPAL 104,278 | coovvveenee 104,278 102,462 0 104,278 0 0 0 01/15/2032 | 1..........
36201C LZ 5|GNMA PASS TH #00579144 6.000. ...|.09/15/2008 | PAID ON PRINCIPAL 80,771 80,771 77,390 0 80,771 0 0 0 01/15/2032 | 1..
36201C YP 3| GNMA PASS TH #00579518 6.000........... ..|.09/15/2008 | PAID ON PRINCIPAL 9,093 9,093 8,716 0 9,093 0 0 0 02/15/2032 | 1..........
36201D QS 4|GNMA PASS TH #00580165 5.000........... ...09/15/2008 | PAID ON PRINCIPAL 12,450 12,450 12,629 0 0 12,450 0 0 0 121152017 | 1..........
36201D SR 4| GNMA PASS TH #00580228 4.500. ...|.09/15/2008 | PAID ON PRINCIPAL 174,685 | ............. 174,685 172,113 0 0 174,685 0 0 0 05/15/2018 | 1..
36201E M7 2|GNMA PASS TH #00580982 6.000. ... .09/15/2008 | PAID ON PRINCIPAL 92,153 92,153 90,571 0 0 92,153 0 0 0 02/15/2032 | 1..
36201F CW 5|GNMA PASS TH #00581585 5.000. ...|.09/15/2008 | PAID ON PRINCIPAL 238,166 239,336 0 0 238,166 0 0 0 10/15/2017 | 1..
36201F XP 7 |GNMA PASS TH #00582186 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 196,866 194,289 0 0 196,866 0 0 0 01/15/2032 | 1..........
36201F 5T 0|GNMA PASS TH #00582358 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 125,672 129,011 0 0 125,672 0 0 0 10/15/2032 | 1..........
36201F 5U 7 |GNMA PASS TH #00582359 6.000. ...|.09/15/2008 | PAID ON PRINCIPAL 75,963 77,482 0 0 75,963 0 0 0 10/15/2032 | 1..
36201G TK 1|GNMA PASS TH #00582954 6.000 .1.09/15/2008 | PAID ON PRINCIPAL 89,669 89,109 0 0 89,669 0 0 0 02/15/2032 | 1..........
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36201H 2U 6|GNMA PASS TH #00584087 6.000........... .1.09/15/2008 | PAID ON PRINCIPAL 5,986 5,986 6,102 6,200 0 (214) 0 (214) 0 5,986 0 0 0 59 [10/15/2032 | 1..........
36201H 2W 2| GNMA PASS TH #00584089 6.000. ...|.09/15/2008 | PAID ON PRINCIPAL 11,824 11,824 12,054 12,125 0 (301) 0 (301) 0 11,824 0 0 (V1 I 118 |10/15/2032 | 1..
36201L 2X 1|GNMA PASS TH #00586790 4.500 ...|.09/15/2008 | PAID ON PRINCIPAL 2,564 2,564 2,579 2,588 0 (24) 0 0 2,564 0 0 0 19 |07/15/2033 | 1..........
36201M FN 7| GNMA PASS TH #00587073 6.000 ...|.09/15/2008 | PAID ON PRINCIPAL 50,827 50,827 50,476 50,393 0 434 0 0 50,827 0 0 0 344 105/15/2032 | 1..........
36201M PT 3| GNMA PASS TH #00587334 5.000. ... .09/15/2008 | PAID ON PRINCIPAL 126,102 | coovvreeneee 126,102 | .cooovveennee 127,501 127,216 (0 I (1,114) | oo 0 0 126,102 0 0 0. 1,069 [10/15/2017 | 1..
36201M PW 6| GNMA PASS TH #00587337 5.000. ... .09/15/2008 | PAID ON PRINCIPAL 5,625 5,625 5,687 5,677 0 (53) 0 0 5,625 0 0 0 47 [10/15/2017 | 1..
36201M 6K 3| GNMA PASS TH #00587774 5.000. ...|.09/15/2008 | PAID ON PRINCIPAL 40,736 40,736 41,316 41,151 0 ) 0 0 40,736 0 0 0 338 [12/15/2017 | 1..
36201N LN 8| GNMA PASS TH #00588133 5.000........... ..|.09/15/2008 | PAID ON PRINCIPAL 23,117 23,117 23,514 23,472 0 ) 0 0 23,117 0 0 (V1N I 195 | 12/15/2017 | 1..........
36201N M4 9| GNMA PASS TH #00588179 6.000........... ..|.09/15/2008 | PAID ON PRINCIPAL 41,188 41,188 42,855 43,341 0 ) .0 0 41,188 0 0 (V1N I 412 |01/15/2033 | 1..........
36201P 5N 1| GNMA PASS TH #00589553 5.000. ...|.09/15/2008 | PAID ON PRINCIPAL 368,319 | ..overvvnes 368,319 | ..ot 374,880 373,519 0 ) .0 0 368,319 0 0 0| 2,446 |12/15/2017 | 1..
36201S XE 4|GNMA PASS TH #00592077 5.000........... ..|.09/15/2008 | PAID ON PRINCIPAL 58,858 58,858 58,812 58,822 0 0 0 58,858 0 0 0 569 |08/15/2033 | 1..........
36201V AE 2|GNMA PASS TH #00594105 4.500........... ..|.09/15/2008 | PAID ON PRINCIPAL 402,441 | ............. 402,441 | oo 381,084 382,454 (1) I 19,987 | oo 0| v 19,987 0 402,441 0 0 0 [ 3,880 |09/15/2033 | 1..........
36201V AF 9 |GNMA PASS TH #00594106 4.500. ...|.09/15/2008 | PAID ON PRINCIPAL 102,976 | ccovvenne 102,976 97,602 97,612 0 5,364 0 5,364 0 102,976 0 0 (1] IO 727 |09/15/2033
36201V A6 9| GNMA PASS TH #00594129 4.000 ...|.09/15/2008 | PAID ON PRINCIPAL 74,580 74,580 72,785 73,230 0 0 74,580 0 0 0 501 | 10/15/2018
36201V B4 3| GNMA PASS TH #00594159 4.000 ...|.09/15/2008 | PAID ON PRINCIPAL 50,727 50,727 49,506 49,768 0 0 50,727 0 0 0 338 [10/15/2018
36201V VN 9|GNMA PASS TH #00594721 4.500. ...|.09/15/2008 | PAID ON PRINCIPAL 30,891 30,891 31,133 31,121 0 0 30,891 0 0 0 231 107/15/2033
36200A BA 6|GNMA PASS TH #00595033 6.000. ... .09/15/2008 | PAID ON PRINCIPAL 106,656 | ...cvvevnnee 106,656 ....108,722 110,691 0 0 106,656 0 0 0 566 |10/15/2032
36200A HD 4|GNMA PASS TH #00595228 5.000. ... .09/15/2008 | PAID ON PRINCIPAL 23,116 23,116 23,513 23,470 0 0 23,116 0 0 0 214 [12/15/2017
36200A HG 7|GNMA PASS TH #00595231 5.000 ...|.09/15/2008 | PAID ON PRINCIPAL 400,950 | ... 400,950 | ..oorverne 407,841 407,012 0 0 400,950 0 0 0 2,999 | 12/15/2017
36200A RE 1|GNMA PASS TH #00595485 5.000 ...|.09/15/2008 | PAID ON PRINCIPAL 15,324 15,324 15,588 15,554 0 0 15,324 0 0 121152017 | 1..........
362000 3B 7|GNMA PASS TH #00598494 5.000. ...|.09/15/2008 | PAID ON PRINCIPAL 68,255 68,255 69,225 69,054 0 0 68,255 0 0 12115/2017 | 1..
36200E BQ 3|GNMA PASS TH #00598647 5.500 ...|.09/15/2008 | PAID ON PRINCIPAL 445441 | ... 445441 | .o 455,495 459,719 0 0 445,441 0 0 04/15/2033 | 1..........
36200E B6 7|GNMA PASS TH #00598661 5.000 ...|.09/15/2008 | PAID ON PRINCIPAL 137,003 | .oovvveenee 137,003 | .ovvvvernee 139,365 139,245 0 0 137,003 0 0 05/15/2033 | 1..........
36200E CQ 2|GNMA PASS TH #00598679 5.500. ...|.09/15/2008 | PAID ON PRINCIPAL 17,962 17,962 18,398 18,493 0 0 17,962 0 0 05/15/2033 | 1..
36200E DL 2|GNMA PASS TH #00598707 5.000. ...|.09/15/2008 | PAID ON PRINCIPAL 116,516 | covvvvnne 116,516 ....116,611 116,620 0 0 116,516 0 0 07/15/2033 | 1..
36200E D5 7|GNMA PASS TH #00598724 4.500. ...|.09/15/2008 | PAID ON PRINCIPAL 34,923 34,923 35,191 35,172 0 0 34,923 0 0 07/15/2033 | 1..
36200M QW 6| GNMA PASS TH #00604469 4.500 ...|.09/15/2008 | PAID ON PRINCIPAL 100,844 | ..oooveenee 100,844 93,061 92,990 0 0 100,844 0 0 07/15/2033 | 1..........
36200M RT 2| GNMA PASS TH #00604498 4.500 ...|.09/15/2008 | PAID ON PRINCIPAL 49,392 49,392 49,600 49,608 0 (216) 0 (216) 0 49,392 0 0 07/15/2033 | 1..........
36200M SE 4| GNMA PASS TH #00604517 4.500. ... .09/15/2008 | PAID ON PRINCIPAL 12,575 12,575 12,323 12,370 0 205 0 205 0 12,575 0 0 08/15/2018 | 1..
36200M SP 9| GNMA PASS TH #00604526 4.000 ...|.09/15/2008 | PAID ON PRINCIPAL 300,320 | ............. 300,320 294,298 0 | oo 6,023 0 6,023 0 300,320 0 0 08/15/2018 | 1..........
36200M TR 4|GNMA PASS TH #00604560 4.500 ....09/15/2008 | PAID ON PRINCIPAL.......cooooves [ eovererecenerereneriesnerens [ eereiis 1,053,969 | ..........1,053,969 | .........1,054,825 | .......... 1,054,392 0 (423) 0 (423) (0 I ,053,969 0 0 08/15/2018 | 1..........
36200M T7 8|GNMA PASS TH #00604574 4.500. ...|.09/15/2008 | PAID ON PRINCIPAL 163,375 | .. . .163 375 162,451 0 924 0 924 0 163,375 0 0 08/15/2033
36200M VM 2| GNMA PASS TH #00604620 4.500 ...|.09/15/2008 | PAID ON PRINCIPAL 199,449 | ..o 199,449 188,431 0 0 199,449 0 0 09/15/2033
36200M WA 7| GNMA PASS TH #00604641 4.500 ...|.09/15/2008 | PAID ON PRINCIPAL 79,671 79,671 74,849 0 0 79,671 0 0 09/15/2033
36200M 3K 7| GNMA PASS TH #00604802 4.500. ...|.09/15/2008 | PAID ON PRINCIPAL 194,498 194,498 184,316 0 0 194,498 0 0 11/15/2033
36200N RJ 2| GNMA PASS TH #00605389 5.000. ...|.09/15/2008 | PAID ON PRINCIPAL 249,613 ...249,613 246,388 0 0 249,613 0 0 04/15/2034
36202S X8 6|GNMA PASS TH #00608303 4.500. ...|.09/15/2008 | PAID ON PRINCIPAL 139,183 | .. ...139,183 139,646 0 0 139,183 0 0 10/15/2018
36202U 5J 8|GNMA PASS TH #00610249 4.500........... ..1.09/15/2008 | PAID ON PRINCIPAL 109,837 | covvvveennee 109,837 108,790 0 0 109,837 0 0 07/15/2018
36202V VT 5|GNMA PASS TH #00610926 4.500........... ..|.09/15/2008 | PAID ON PRINCIPAL 1,978 1,978 1,989 0 0 1,978 0 0 07/15/2033 | 1..........
36290N 6C 1| GNMA PASS TH #00613867 4.500. ...|.09/15/2008 | PAID ON PRINCIPAL 99,254 99,254 99,671 0 0 99,254 0 0 09/15/2018 | 1..
36290Q RQ 0|GNMA PASS TH #00614395 4.500........... ..|.09/15/2008 | PAID ON PRINCIPAL 160,089 | ..coovvernnee 160,089 159,335 0 0 160,089 0 0 07/15/2018 | 1..........
36290R QZ 9|GNMA PASS TH #00615272 4.500........... ...09/15/2008 | PAID ON PRINCIPAL 39,901 39,901 40,176 0 0 39,901 0 0 07/15/2033 | 1..........
36290R Q2 2|GNMA PASS TH #00615273 4.500. ...|.09/15/2008 | PAID ON PRINCIPAL 199,059 | .coovvvernne 199,059 200,587 0 0 199,059 0 0 07/15/2033 | 1..
36290R TT 0|GNMA PASS TH #00615362 4.500. ... .09/15/2008 | PAID ON PRINCIPAL 142,576 ...142,576 141,138 0 0 142,576 0 0 07/15/2018 | 1..
36290R T4 5|GNMA PASS TH #00615371 4.500. ...|.09/15/2008 | PAID ON PRINCIPAL 58,936 58,936 59,263 0 0 58,936 0 0 07/15/2033 | 1..
36290R YE 7|GNMA PASS TH #00615509 4.500 ...|.09/15/2008 | PAID ON PRINCIPAL 292,677 | .oovveeeen. 292,677 \ 270,153 0 0 292,677 0 0 08/15/2033 | 1..........
36290R YM 9| GNMA PASS TH #00615516 4.500 ...|.09/15/2008 | PAID ON PRINCIPAL 54,083 54,083 51,210 51,274 0 0 54,083 0 0 09/15/2033 | 1..........
36290R ZJ 5|GNMA PASS TH #00615545 4.500. ...|.09/15/2008 | PAID ON PRINCIPAL 152,811 | oo 152,811 | v 142,900 141,896 0 0 152,811 0 0 09/15/2033 | 1..
36290R 4Y 6| GNMA PASS TH #00615639 4.500 .1.09/15/2008 | PAID ON PRINCIPAL 13,168 13,168 12,449 12,443 0 0 13,168 0 0 09/15/2033 | 1..........
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36290R 5E 9| GNMA PASS TH #00615645 4.500........... ...|.09/15/2008 | PAID ON PRINCIPAL 150,646 | ...cvveenee 150,646 | ..ccooveenne 139,330 140,134 0| e 10,512 | oo (V] I 10,512 0 150,646 0 0 0 612 [09/15/2033 | 1..........
36290S BW 0| GNMA PASS TH #00615753 4.500. ...|.09/15/2008 | PAID ON PRINCIPAL 59,058 59,058 57,877 58,106 0 952 0 952 0 59,058 0 0 0 08/15/2018 | 1..
36290X JW 1|GNMA PASS TH #00620477 4.500 ...|.09/15/2008 | PAID ON PRINCIPAL 40,356 40,356 38,313 38,290 0 2,065 0 2,065 0 40,356 0 0 0 08/15/2033 | 1..........
36290X PJ 3| GNMA PASS TH #00620625 4.500 ...|.09/15/2008 | PAID ON PRINCIPAL 97,021 92,109 92,242 0 97,021 0 0 0 09/15/2033 | 1..........
36290X QX 1|GNMA PASS TH #00620670 4.500. ... .09/15/2008 | PAID ON PRINCIPAL 11,093 10,504 10,477 0 11,093 0 0 0 09/15/2033 | 1..
36290X 4B 3| GNMA PASS TH #00621018 4.500. ... .09/15/2008 | PAID ON PRINCIPAL 152,409 153,552 153,273 0 152,409 0 0 0 10/15/2018 | 1..
36291A D6 3| GNMA PASS TH #00622125 4.500. ...|.09/15/2008 | PAID ON PRINCIPAL 122,108 , 122,986 122,774 0 122,108 0 0 0 10/15/2018 | 1..
36291Q BW 3| GNMA PASS TH #00634653 5.000........... ...|.09/15/2008 | PAID ON PRINCIPAL 570,778 | ...ccovun. 570,778 ....580,104 579,678 0 570,778 0 0 0 12/15/2034 | 1..........
36291R RF 1| GNMA PASS TH #00635986 5.000........... ...|.09/15/2008 | PAID ON PRINCIPAL 181,697 | ovvvvvenne 181,697 | v 184,666 184,416 0 181,697 0 0 0 12/15/2034 | 1..........
36291R 2G 6| GNMA PASS TH #00636275 5.000. ...|.09/15/2008 | PAID ON PRINCIPAL 38,727 38,727 38,261 38,299 0 38,727 0 0 0 03/15/2035 | 1..
36291S VW 7| GNMA PASS TH #00637029 5.000........... ...|.09/15/2008 | PAID ON PRINCIPAL 448,336 | ..o 448,336 | ....oooouvnn 455,661 455,862 0 448,336 0 0 0 12/15/2034 | 1..........
36292F S2 4|GNMA PASS TH #00647737 5.000........... ...|.09/15/2008 | PAID ON PRINCIPAL 208,710 | ..cooveeee. 208,710 206,546 0 208,710 0 0 0 08/15/2035 | 1..........
36292H S6 1|GNMA PASS TH #00649541 5.000. ...|.09/15/2008 | PAID ON PRINCIPAL 325,641 | ............. 325,641 322,180 0 325,641 0 0 0 11/15/2035
36225A TG 5| GNMA PASS TH #00780551 7.500 ...|.09/15/2008 | PAID ON PRINCIPAL 7,199 7,199 7,444 0 7,199 0 0 0 04/15/2027
36225A YM 6| GNMA PASS TH #00780716 7.500 ...|.09/15/2008 | PAID ON PRINCIPAL 19,219 19,219 19,959 0 19,219 0 0 0 02/15/2028
36225B 2L 1|GNMA PASS TH #00781679 4.000. ...|.09/15/2008 | PAID ON PRINCIPAL 269,553 263,924 0 269,553 0 0 0 12/15/2018
36241K BG 2| GNMA PASS TH #00781839 8.000. ... .09/15/2008 | PAID ON PRINCIPAL 61,158 65,197 0 61,158 0 0 0 06/15/2025
36241K BL 1|GNMA PASS TH #00781843 6.500. ... .09/15/2008 | PAID ON PRINCIPAL 240,488 253,867 . 0 240,488 0 0 0 11/15/2028
36241K BM 9| GNMA PASS TH #00781844 6.500........... ...|.09/15/2008 | PAID ON PRINCIPAL........oooooes [ overererenereceneresnerens [ eereiis 1,140,911 | .........1,140,911 | .........1,201,255 | .......... 1,212,995 | oo [ e (72,084) ............... (V1 I 1,140,911 0 0 0 03/15/2032
36241K CT 3| GNMA PASS TH #00781882 7.500........... ...|.09/15/2008 | PAID ON PRINCIPAL 122,311 ...131,023 130,473 (U I (8,162) 0 122,311 0 0 0 03/15/2035 | 1..........
36241K CU 0| GNMA PASS TH #00781883 7.500. ...|.09/15/2008 | PAID ON PRINCIPAL 125,953 134,903 134,304 0 0 125,953 0 0 0 03/15/2035 | 1..
36241K CV 8| GNMA PASS TH #00781884 7.500........... ...|.09/15/2008 | PAID ON PRINCIPAL 108,360 ...116,090 115,838 0 0 108,360 0 0 0 03/15/2035 | 1..........
36241K DH 8| GNMA PASS TH #00781904 5.000........... ...|.09/15/2008 | PAID ON PRINCIPAL 779,012 766,681 766,806 0| v 0 779,012 0 0 0 04/15/2035 | 1..........
36205R 4U 8| GNMA PASS TH #39873506 8.500. ...|.09/15/2008 | PAID ON PRINCIPAL 14 14 14 0 0 14 0 0 0 06/15/2026 | 1..
36202K 6Z 3|G2(ARM) 5125..... ...|.09/20/2008 | PAID ON PRINCIPAL 13,144 13173 13,169 0 0 13,144 0 0 0 10/20/2026 | 1..
36225C PC 4|G2 (ARM) 5.375. ...|.09/22/2008 | PAID ON PRINCIPAL 17,557 17,598 17,590 0 0 17,557 0 0 0 06/20/2030 | 1..
831641 DK 8|SBIC PS 2002-10B1  5.199. .1.08/12/2008 | PAID ON PRINCIPAL 117,050 117,050 117,050 0 0 117,050 0 0 0 08/01/2012 | 1..........
0399999. Total - BONAS = U.S. GOVEIMIMENL.......verrieessaressseessasessssesssssssssssssssseesssseesssssssssaesss st ssasssesss st sssssssssssssssssnssses | sneseees 25,780,064 25,806,899 | ........ 25,625,753 | .oocoovvieinnnnd 0 154311 |0 | 154311 | 0 [ 25,780,064 0 0 0 [...259,400 |..... XXX..... [ XXX...
Bonds - All Other Government
135087 XN 9|CANADA TREASURY BONDS 4.250...... C |.09/01/2008 | MATURED..........ccoovveommeerrmmreins | coreermmeeemneesnneeeenne | cevenn 41,720,000 | ........ 41,720,000 | ........ 42,600,772 | ........ 41,882,557 | .oovrveneenn. 0 | coeenn(162,557) | o0 | e (QEVRY4 T — (I I 41,720,000 0 0 0 |....886,550 |09/01/2008 | 1FE......
Q08184 HR 9|AUSTRALIAN GOVERNMENT 8.750...... D |.08/15/2008 | MATURED 33,798,029 33,798,029 | ........ 31,359,086 | ........ 34,787,871 | .o 0| .rnn(582,437) | o0 | e (582,437) | 4,203,958 | ........ 30,001,476 |.3,796,554 | ....ccoceurnncc 0 |..3,796,554 |.1,330,797 |08/15/2008 | 1FE......
13509P AG 8| CANADA HOUSING TRUST  3.700......... C .09/15/2008 | MATURED.........ccosvveemrernnrienns | covneessnessssessssssnnne | cevenneed 6,000,000 | .......... 6,000,000 |. .5,988,960 5,998,177 0 . 21,823 | 0]......6,000,000 0 0 0 {...111,000 |09/15/2008 | 1FE......
1099999. Total - Bonds - AIIOtherGovernment ........ 81,518,029 |........ 81,518,029 | ....... 79,948,818 | ........ 82,668,605 | ....ccooovnnnnd 0 o437 | o0 | i (743,171) | 4,203,958 | ........ 77,721,476 |.3,796,554 | ...ooovvver 0 ]..3,796,554 |.2,328,347 |..... XXX..... | .XXX...
Bonds - States, Territories and P
130623 MR 9 |CALIFORNIA GENERAL OBL 6.400 ...{.09/01/2008 | MATURED.........cccoommrrimrriennes [ eeveerineeriesrinesnins | ceeeeens 10,000,000 | ........ 10,000,000 | .......... 9,822,400 9,987,200 0 0 | e 10,000,000 0 0 0 |{....320,000 |09/01/2008
341148 HG 2|FLORIDA GENERAL OBLIGA 9.875. ...|.07/01/2008 | PAID ON PRINCIPAL 335,000 346,082 0 0 335,000 0 0 0 16,541 |07/01/2009
641458 RJ 5|NEVADA GO LMT TAX S8/9 7.000. ...|.08/01/2008 | PAID ON PRINCIPAL 355,000 354,943 0 0 355,000 0 0 0 [ 12,425 |08/01/2010
677517 T9 5|OHIO GENERAL OBLIGATIO 6.650......... ...|.09/01/2008 | PAID ON PRINCIPAL 750,000 749,183 0 0 750,000 0 0 0 ... 24,938 |09/01/2009
013051 CR 6|ALBERTA (PROVINCE OF) 5.930 .09/16/2008 | REDEEMED 440,146 430,775 0 0 431,409 0 8,737 8,737 | ... 13,050 |{09/16/2016
882719 EC 7|TEXAS GENERAL OBLIG ST 5.000. ...|.08/01/2008 | REDEEMED 700,000 682,731 0 0 683,851 (] 16,149 | ........ 16,149 | ...... 17,500 |08/01/2015 | 1FE......
882719 ED 5|TEXAS GENERAL OBLIG ST 5.000......... ...|.08/01/2008 | REDEEMED 250,000 243,190 0 0 243,573 0 6,428 6,428 6,250 | 08/01/2016 | 1FE......
977055 Z5 4|WISCONSIN GENERAL OBLI 5.300......... ...|.08/01/2008 | REDEEMED 375,000 , 369,236 0 0 369,533 0 5,468 5468 |....... 4,969 |11/01/2016 | 1FE......
1799999. Total - Bonds - States, TErrHories & POSSESSIONS......cc..rrerurressrressarressssresssssesssesesssessssssssssssssssssesssssssssssssssssssssssees | oseees 13,205,146 | ........ 13,205,146 | ........ 13,044,724 ........ 13,163,340 0 5,025 0 5,025 0 [ 13,168,365 0 36,781 36,781 |..415672 |...... XXX..... | .XXX...
Bonds - Political Subdivisions of States
511859 BF 6|LAKELAND SCH DIST LACK 8.875.......... ...|.08/15/2008 | PAID ON PRINCIPAL 100,000 | ..ovvveennee 100,000 | ..ooervernee 100,000 100,000 0 0 0 0 0 100,000 0 0 0 | 4,438 |08/15/2010 | 1..........
821686 VT 6|SHELBY CO GENERAL OBLI 6.500......... ...|:09/25/2008 | TENDERED..........coovvverirvrineens [ eorneerineerinneeisnenins | ceveeend 6,800,000 | .......... 6,800,000 |.......... 6,800,000 |......... 6,800,000 0 0 0 0 0 0 0 0 0 {12/01/2031 | 1..........
849475 6P 8|SPRING BRANCH ISD GO L 5.000.......... ...|.08/01/2008 | REDEEMED..........ccoommmrvimmrrinns [ wormerrimerrinenrineseins [ cevevins 1,800,000 | .......... 1,800,000 |.......... 1,789,920 1,798,560 | v (VI - 1,440 | oo (V] IO 1,440 | ..o 0 0 0 0 | 45,000 |02/01/2015 [1FE......
849475 6Q 6|SPRING BRANCH ISD GO L 5.000. . |...|.08/01/2008 | REDEEMED 1,600,000 . 11,581,520 ..1,597,424 0 2,576 0 2,576 0 0 0 (VN I 40,000 |02/01/2016 [1FE......
849475 6R 4|SPRING BRANCH ISD GO L 5.000.......... ...|.08/01/2008 | REDEEMED..........ccoommmvvimmrrinns [ eormerrinenrinenrinessins | cevevis 1,000,000 | ..........1,000,000 |............. 982,170 997,480 0 2,520 0 2,520 0 0 0 0] 25,000 |02/01/2017 |1FE......
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849475 6S 2|SPRING BRANCH ISD GOL 5.000.......... ...|.08/01/2008 | REDEEMED...........ccocrsvemmrirmirs [ erverrerirnriininnsiinnies | evvieeens 1,600,000 | .......... 1,600,000 |.......... 1,564,784 | ......... 1,594,928 0 5,072 0 5,072 0 [ 1,600,000 0 0 02/01/2018 | 1FE......
849475 6T 0|SPRING BRANCHISD GO L 5.000.......... ...|.08/01/2008 | REDEEMED 500,000 | .. ...500,000 |. ....489,805 498,330 0 | i 1,670 |0 [ 1,670 0 500,000 0 02/01/2019 [ 1FE......
2499999. Total - Bonds - Political SUDIVISIONS. ........rieuiisirsieriississeissssissssssssssessssssssessess s s ssesssssssssssnsssssssssssssssssssssnns | ssssess 13,400,000 | ........ 13,400,000 | ........ 13,308,199 | ........ 13,386,722 | oo 0 13278 |0 | s 13,278 | 0 [ 13,400,000 0 0.0 [....166,938 | ..... XXX..... [ XXX
Bonds - Special Revenue and Special Assessment
071270 GH 9|BATON ROUGE SALES & US 5.250........ ...|.08/01/2008 | REDEEMED...........coommrvermmeeens [ eormeeermmeesnneeenneeens [ eeveerns 1,015,000 | .......... 1,000,000 | .......... 1,030,820 | .......... 1,014,060 0 940 (V1 1,015,000 0 0 08/01/2016
107191 BE 7 |BRENT UTIL BD WAT & SE 7.500.. ...|.09/01/2008 | MATURED 35,000 35,000 35,620 35,027 0 (27) 0 35,000 0 0 09/01/2008
196474 LT 5|COLORADO HEALTH FAC(PA 5.000. ...|.09/01/2008 | REDEEMED 300,000 | ..o 300,000 | ..o 297,180 299,145 0 855 0 300,000 0 0 09/01/2011
218129 CA 0|CORAOPOLIS MUN SAN AUT 6.375....... ...|.08/01/2008 | PAID ON PRINCIPAL 45,000 45,000 45,000 0 0 0 45,000 0 0 08/01/2010
225005 AA 5| CRAWFORD CO HOSP (WESB 5.900..... ...|.08/15/2008 | PAID ON PRINCIPAL 70,000 70,000 70,000 0 0 70,000 0 0 08/15/2009
251255 SP 1|DETROIT WATER SUPPLY S 6.250........ |...|.07/01/2008 | REDEEMED.........c.cccconmmrvimmmnns | cormmmrrrneniinseninnnees | ovveeeens 1,280,000 | .......... 1,280,000 | .......... 1,366,592 0 0 | s 1,291,942 |.. (V] I (11,942) 07/01/2012
254764 GE 7|DIST COLUMBIA HOSP MED 5.375......... ...|.08/15/2008 | REDEEMED..........ccoommmrvemnrinns [ eorremrinemrinesninssnins | ovvevenn 4,090,500 | .......... 4,050,000 | ......... 4,024,161 0 0 | s 4,041,900 |.. (] I 48,600 \ ....108, 08/15/2011
254764 GF 4 |DIST COLUMBIA HOSP MED 5.375......... ...|.08/15/2008 [ REDEEMED..........cocconsrimmrirerres [ v | eevienens 4,191,500 | .......... 4,150,000 | .......... 4,103,147 0 0 | 4,131,865 | ..ocovrrnnnd 0| 59,636 | ....... 59,636 |....111,531 |08/15/2012
273793 DW 6| EAST MUSKINGUM WTR AUT 6.500. ...|.07/01/2008 | MATURED 70,000 70,000 70,000 70,000 0 0 70,000 0 0 0 2,275 |07/01/2008
31349G 5Z 8|FH (ARM) 5401 ...|.08/15/2008 | PAID ON PRINCIPAL 562 562 566 566 0 0 562 0 0 0 6 |01/01/2029
31349G 5Z 8|FH (ARM) ...|.09/15/2008 | PAID ON PRINCIPAL 565 565 569 569 0 0 565 0 0 0 9 |01/01/2029
31349G 5Z 8|FH (ARM) ...|.07/15/2008 | PAID ON PRINCIPAL 718 724 0 0 718 0 0 0 01/01/2029
31349S KR 3|FH (3/1 ARM) ...|.09/15/2008 | PAID ON PRINCIPAL 164,914 164,707 0 0 164,914 0 0 0 02/01/2034
31349S KR 3|FH (3/1 ARM) ...|.08/15/2008 | PAID ON PRINCIPAL 147,906 147,720 0 0 147,906 0 0 02/01/2034
31349S KR 3|FH (3/1 ARM) ...|.07/15/2008 | PAID ON PRINCIPAL 15,219 15,200 0 0 15,219 0 0 02/01/2034
31295N AQ 1|FH (5/1 ARM) ...|.09/15/2008 | PAID ON PRINCIPAL 54,939 55,107 0 0 54,939 0 0 02/01/2032 | 1..........
31295N AQ 1|FH (5/1 ARM) ...|.07/15/2008 | PAID ON PRINCIPAL 271 272 0 0 271 0 0 02/01/2032 | 1..
313855 B4 9|FN (ARM) ...|.09/25/2008 | PAID ON PRINCIPAL 2,390 2,425 0 0 2,390 0 0 08/01/2029 | 1..........
313855 B4 9|FN (ARM) ...|.08/25/2008 | PAID ON PRINCIPAL 33,319 33,801 0 0 33,319 0 0 08/01/2029 | 1..........
313858 B4 9|FN (ARM) ...|.07/25/2008 | PAID ON PRINCIPAL 2,390 2,425 0 0 2,390 0 0 08/01/2029 | 1..
31379X VF 9|FN (10/1 ARM) ...|.09/25/2008 | PAID ON PRINCIPAL 85,468 85,468 86,779 86,659 0 0 85,468 0 0 12/01/2027 | 1..
31405T ZC 9|FN (10/1 ARM) ...|.07/25/2008 | PAID ON PRINCIPAL 174,264 | ............ 174,264 | ..o 175,054 175,010 0 0 174,264 0 0 04/01/2035 | 1..
31405T ZC 9|FN (10/1 ARM) ...|.08/25/2008 | PAID ON PRINCIPAL 1,489 1,489 1,496 1,495 0 0 1,489 0 0 04/01/2035 | 1..........
31405T ZC 9|FN (10/1 ARM) ...|.09/25/2008 | PAID ON PRINCIPAL 138,810 | covvvrernnee 138,810 | covovrvennee 139,439 139,404 0 0 138,810 0 0 04/01/2035 | 1..........
31402D GG 9|FN (3/1 ARM) ...|.09/25/2008 | PAID ON PRINCIPAL 6,326 6,326 6,354 6,353 0 0 6,326 0 0 08/01/2034 | 1..
31402D GG 9|FN (3/1 ARM) ...|.07/25/2008 | PAID ON PRINCIPAL 2,770 2,770 2,782 2,781 0 0 2,770 0 0 08/01/2034 | 1..........
31404M BN 7|FN (3/1 ARM) ...|.09/25/2008 | PAID ON PRINCIPAL 123,030 123,112 0 0 123,030 0 0 03/01/2034 | 1..........
31404M BN 7|FN (3/1 ARM) ...|.07/25/2008 | PAID ON PRINCIPAL 197,186 197,319 0 0 197,186 0 0 0 845 |03/01/2034
31404M BN 7|FN (3/1 ARM) ...|.08/25/2008 | PAID ON PRINCIPAL 97,615 97,615 97,676 97,681 0 0 97,615 0 0 0 836 |03/01/2034
31405N 4F 9|FN (3/1 ARM) ...|.09/25/2008 | PAID ON PRINCIPAL 4,448 4,448 4,412 4,412 0 0 4,448 0 0 0 68 | 10/01/2034
31405N 4F 9|FN (3/1 ARM) ...|.07/25/2008 | PAID ON PRINCIPAL 3,422 3,422 3,394 3,394 0 0 3,422 0 0 0 18 |10/01/2034
31405N 4F 9|FN (3/1 ARM) ...|.08/25/2008 | PAID ON PRINCIPAL 3,424 3,424 3,396 3,397 0 0 3,424 0 0 0 35 | 10/01/2034
31385H 6B 3|FN (5/1 ARM) ...|.09/25/2008 | PAID ON PRINCIPAL 630 630 634 634 0 (4) 0 630 0 0 0 7 101/01/2032
31389D W4 5|FN (5/1 ARM) AT78... ...|.09/25/2008 | PAID ON PRINCIPAL 5,222 5,222 5,247 5,245 0 (23) 0 5,222 0 0 0 55 112/01/2031
378061 BE 4|GLENCOE WW & SWRBD S7 7.500....... ...|.08/01/2008 | MATURED 50,000 50,000 52,463 50,106 0 (106) 0 50,000 0 0 (] I 1,875 |08/01/2008
442348 PB 8|HOUSTON AIRPORT SYSTEM 6.750. ...|.07/01/2008 | PAID ON PRINCIPAL 400,000 404,080 0 | oooerene(4,080) | o0 | s (4,080) 0 400,000 0 0 0 13,500 |07/01/2012
45200L 6G 6 |ILLINOIS HEALTH FAC (S 5.375.............. ...|.08/15/2008 | PAID ON PRINCIPAL 220,000 220,598 0 (598) 0 220,000 0 0 0 5,913 |08/15/2015
454622 PQ 8|INDIANA BOND BANK GO(T 3.760.... +..|:07/15/2008 | MATURED.........cooormrrermmeeernneens [ eormeeermmeesnneesnneeens | oeveeenna 2,705,000 2,708,868 0| .oierrrenn(3,868) | covrerrceern0 | e (3,868) | ..oorvernnen (V1 IO 2,705,000 0 0 0 ... 50,854 |07/15/2008
454797 P8 8|INDIANA HLTH FAC (RIVE 5.000... ...|.08/01/2008 | PAID ON PRINCIPAL 175,000 174,573 0 427 0 175,000 0 0 0 | 4,375 |08/01/2010
491566 FD 2|KENTUCKY TURNPIKE TOLL 6.000.. ...|.07/01/2008 | PAID ON PRINCIPAL 565,000 551,129 0| e 13,871 | a0 | 13,871 0 565,000 0 0 0 .. 16,950 |07/01/2011
491566 GC 3|KENTUCKY TURNPIKE TOLL 6.125.. ...|.07/01/2008 | MATURED 290,000 289,162 0 838 0 290,000 0 0 0 | 8,881 |07/01/2008
497766 AV 7|KISKIVALLEY WATER PCR 6.125.......... ...|.07/01/2008 | REDEEMED 70,000 69,408 0 46 0 69,454 0 547 547 |....... 2,144 107/01/2013
550295 BH 1|LUMPKIN CO HOSP AUTHR 6.600......... ...|.09/01/2008 | MATURED 145,000 145,161 0 (161) 0 145,000 0 0 (V] I 4,785 |09/01/2008
591745 WP 5| METRO ATLANTA RAPID TR 5.100... ...|.07/01/2008 | REDEEMED..........ccoommmvvimrrinns [ eormerrimenrinesrinennins [ ceveren 3,535,000 3,525,795 0 9,205 (V1 I 3,535,000 0 0 | 89,250 |07/01/2016
606603 BC 1|MITCHELL SCH BLDG CORP 6.900........ ...|.07/01/2008 | MATURED 525,000 525,100 0 (100) 0 525,000 0 0 0] 18,113 |07/01/2008 | 1..........
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617566 BY 9|MORGANTOWN WW IMP & RE 6.000..... ...|.08/01/2008 { MATURED 540,000 | ....cccovnn 540,000 | ......c...... 540,000 540,000 0 0 0 0 0 540,000 0 0 0 [ 16,200 |08/01/2008 | 1..........
626439 CS 0|MURDALE WATER DIST WAT 7.250 ...|.08/01/2008 { MATURED 40,000 40,000 42,003 40,085 0 (85) 0 (85) 0 40,000 0 0 (V] I 1,450 |08/01/2008 | 1..
671460 FN 8| OAK LAWN WW & SEWER RE 7.000...... ...|.07/10/2008 | PAID ON PRINCIPAL 430,000 408,513 424,384 0 5,616 0 5,616 0 430,000 0 0 0 0 {10/01/2011 | 1..........
696507 BY 7|PALMBEACH COHLTH FAC 7.500......... ...|.08/01/2008 { MATURED 145,000 ....145,000 145,000 0 0 0 0 0 145,000 0 0 (] I 5,438 |08/01/2008 | 1..........
762242 LF 0|RHODE ISLAND HLTH (WES 5.625. ...|.07/01/2008 | MATURED 260,000 229,866 258,359 (01— 1,641 | (V] I 1,641 0 260,000 0 0 [V 7,313 [07/01/2008 |4FE......
84552Y AL 5|SOUTHWESTERN ILL DEV ( 5.000 ...|.08/15/2008 | MATURED 565,000 560,813 564,605 0 396 0 396 0 565,000 0 0 0. 14,125 | 08/15/2008 | 2FE......
790905 DJ 9|STLOUIS CO IDUSDEV ( 5.900.... ...|.09/01/2008 | MATURED 290,000 ...287,515 289,780 0 220 0 220 0 290,000 0 0 0 8,555 |09/01/2008 | 1FE......
882719 A@ 6| TEXAS ST PARTN INT-LEA 6.350.. ...|.09/01/2008 | REDEEMED 60,614 61,296 60,832 0 (31) 0 (31) 0 60,800 0 (186) (186) 648 [12/01/2013 | 1..........
956848 BV 6|WEST WHITELAND MUN AUT 6.400....... ...|.09/15/2008 | PAID ON PRINCIPAL 145,000 | ..ovvvvennee 145,000 | ..oovvrvernee 145,000 145,000 0 0 0 0 0 145,000 0 0 0 | 4,640 |09/15/2013
005706 KG 0|ADAMS CO SFM REV S80A 8.875.... ...|:08/01/2008 | MATURED..........coommervemmrrirneees [ eorveererneenenseesnsseins | ovvevennn 2,840,000 | .......... 2,840,000 | .......... 3,334,188 2,867,860 0 (27,860) (V)N I [VIRI10) ) I 0 | s 2,840,000 0 0 0 {....126,025 |08/01/2008
121894 AA 7 |BURLINGTON HSG AUTH RE 6.000........ ...|.08/01/2008 | REDEEMED 45,000 45,000 44,100 44,858 0 52 0 52 0 44,910 0 90 90 | 1,350 |08/01/2009
31292G PC 4 |FHLMC GOLD PASSTHRU ..|.09/15/2008 | PAID ON PRINCIPAL 8,316 8,316 8,186 8,197 0 118 0 118 0 8,316 0 0 (1] IS 131 109/15/2025 | 1..........
31292G 6K 7 |FHLMC GOLD PASSTHRU ...|.09/15/2008 | PAID ON PRINCIPAL 3,819 3,819 3,770 3,760 0 59 0 59 0 3,819 0 0 0 52 [10/15/2029 | 1..
31293Y L7 9|FHLMC GOLD PASSTHRU ...|.09/15/2008 | PAID ON PRINCIPAL 515 515 517 519 0 (3) 0 (3) 0 515 0 0 0 6 12/152029 | 1..........
31335G LZ 6|FHLMC GOLD PASSTHRU ...|.09/15/2008 | PAID ON PRINCIPAL 11,188 11,188 11,014 11,028 0 160 0 160 0 11,188 0 0 (V1 I 153 |09/15/2025 | 1..........
31335G NC 5|FHLMC GOLD PASSTHRU ...|.09/15/2008 | PAID ON PRINCIPAL 17,378 17,378 16,227 16,427 0 952 0 952 0 17,378 0 0 (V1 I 196 | 04/15/2026 | 1..
3128FA BK 2|FHLMC GOLD PASSTHRU ...|.09/15/2008 | PAID ON PRINCIPAL 1,312 1,312 1,225 1,245 0 67 0 67 0 1,312 0 0 0 14 |04/15/2026 | 1..
31294) PK 8|FHLMC GOLD PASSTHRU ...|.09/15/2008 | PAID ON PRINCIPAL 50,059 50,059 48,322 49,388 0 670 0 670 0 50,059 0 0 0 544 04/15/2011 | 1..
31335K GQ 3|FHLMC GOLD PASSTHRU ...|.09/15/2008 | PAID ON PRINCIPAL 22,866 22,866 22,523 22,704 0 162 0 162 0 22,866 0 0 0 253 [12/15/2010 | 1..........
31335K HL 3|FHLMC GOLD PASSTHRU ...|.09/15/2008 | PAID ON PRINCIPAL 19,228 19,228 18,561 18,973 0 255 0 255 0 19,228 0 0 0 210 |04/15/2011 | 1..........
3128GW SZ 2|FHLMC GOLD PASSTHRU ...|.09/15/2008 | PAID ON PRINCIPAL 307,828 | ...ccoouunes 307,828 | ....c..cc.... 309,415 309,514 (U I (1,686) | wveoovrerrneens (V1 I (1,686) 0 307,828 0 0 11115/2017 | 1..
3128GW US 5|FHLMC GOLD PASSTHRU ...|.09/15/2008 | PAID ON PRINCIPAL 83,974 83,974 84,026 84,076 0 (103) 0 (103) 0 83,974 0 0 11115/2017 | 1..........
31283 QC 8|FHLMC GOLD PASSTHRU  6.000.......... ...|.09/15/2008 | PAID ON PRINCIPAL 49,757 49,757 46,958 48,808 0 949 0 949 0 49,757 0 0 01/15/2011 | 1..........
31283 RT 0|FHLMC GOLD PASSTHRU  7.500 ...|.09/15/2008 | PAID ON PRINCIPAL 20,953 20,953 21,012 20,938 0 15 0 15 0 20,953 0 0 03/15/2011 | 1..
3128CU GZ 3|FHLMC GOLD PASSTHRU  6.500 ...|.09/15/2008 | PAID ON PRINCIPAL 166,031 | covvvvenne 166,031 176,411 (| (10,379) w0 | (10,379) 0 166,031 0 0 04/15/2022 | 1..
31345F XK 6 |FHLMC 75 DAY PASSTHRU 7.500 ...|.09/15/2008 | PAID ON PRINCIPAL 282 282 279 279 0 2 0 2 0 282 0 0 08/15/2018 | 1..
000000 00 O|FNMA PASS TH ... :09/12/2008 | VARIOUS..........oevvererrieriirenns [ e | cereiens 98,671,875 | ...... 100,000,000 |........ 98,671,875 | ........ 98,671,875 0 3 0 3 (VR - 98,671,878 0 (3) 10/25/2023 | 1..........
31371M 3W 5|FNMA PASS TH . ...|.09/25/2008 | PAID ON PRINCIPAL 15,582 15,582 15,217 15,207 0 374 0 374 0 15,582 0 0 12/25/2036 | 1..........
31410P VC 4|FNMA PASS TH 6.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 10,878 10,878 10,890 10,897 0 (19) 0 (19) 0 10,878 0 0 08/25/2036 | 1..
31411Y VZ 3|FNMA PASS TH 5.500 ..|...|.09/25/2008 | PAID ON PRINCIPAL 15,036 15,036 14,711 14,719 0 316 0 316 0 15,036 0 0 06/25/2037 | 1..........
31360G 4K 6|FNMA PASS TH #00006226 11.000.......... ...|.09/25/2008 | PAID ON PRINCIPAL 2,942 2,942 3,108 2,970 0 (27) 0 (27 0 2,942 0 0 12/25/2015 | 1..........
31360H UK 5| FNMA PASS TH #00006886 11.000. . | ...|.09/25/2008 | PAID ON PRINCIPAL 10,036 10,036 10,424 10,069 0 (34) 0 (34) 0 10,036 0 0 08/25/2015
31360J BB 2|FNMA PASS TH #00007234 11.000.......... ...|.09/25/2008 | PAID ON PRINCIPAL 13,480 13,480 14,002 13,540 0 (60) 0 (60) 0 13,480 0 0 08/25/2011
31360M 4P 2| FNMA PASS TH #00010730 13.500.......... ...|.09/25/2008 | PAID ON PRINCIPAL 159 159 166 168 0 9) 0 9) 0 159 0 0 12/25/2014
313685 RF 8|FNMA PASS TH #00198586 10.500. ...|.09/25/2008 | PAID ON PRINCIPAL 779 779 842 814 0 (35) 0 (35) 0 779 0 0 05/25/2012
31371F AL 6|FNMA PASS TH #00250311 7.500.. ...|.09/25/2008 | PAID ON PRINCIPAL 7,443 7,443 7,510 7,442 0 1 0 1 0 7,443 0 0 08/25/2010
31371F B4 3|FNMA PASS TH #00250359 7.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 6,294 6,294 6,038 6,063 0 231 0 231 0 6,294 0 0 10/25/2025
31371F EG 3|FNMA PASS TH #00250435 7.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 9,830 9,830 9,677 9,747 0 83 0 83 0 9,830 0 0 (V1 I 103 |01/25/2011
31371F E9 9|FNMA PASS TH #00250460 7.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 11,423 11,423 10,959 11,013 0 411 0 411 0 11,423 0 0 (V1N I 144 101/25/2026 | 1..........
31371M DT 1|FNMA PASS TH #00255814 5.500.. ...|.09/25/2008 | PAID ON PRINCIPAL 35,185 35,185 35,177 35,174 0 12 0 12 0 35,185 0 0 0 301 [08/25/2035 | 1..
31373D EF 8| FNMA PASS TH #00290034 7.500.. ...|.09/25/2008 | PAID ON PRINCIPAL 3,061 3,061 3,012 3,024 0 37 0 37 0 3,061 0 0 0 40 [08/25/2024 | 1..........
31373U BT 3|FNMA PASS TH #00303450 7.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 4,310 4,310 4,135 4,149 0 161 0 161 0 4,310 0 0 0 51 108/25/2025 | 1..........
31373U QP 5|FNMA PASS TH #00303862 7.500.. ...|.09/25/2008 | PAID ON PRINCIPAL 25,078 25,078 25,133 25,013 0 65 0 65 0 25,078 0 0 0 311 [02/25/2011 | 1..
31375F MB 1 |FNMA PASS TH #00333454 7.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 1,985 1,985 1,904 1,914 0 71 0 71 0 1,985 0 0 0 23 |02/25/2026 | 1..
31382M ZX 5|FNMA PASS TH #00486858 7.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 5,075 5,075 5,135 5,134 0 (59) 0 (59) 0 5,075 0 0 0 59 103/25/2029 | 1..
31383P 2Y 1|FNMA PASS TH #00509391 7.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 327 327 321 320 0 7 0 7 0 327 0 0 0 4109/25/2029 | 1..........
31383V ED 1|FNMA PASS TH #00514132 7.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 861 861 847 844 0 17 0 17 0 861 0 0 0 10 |08/25/2029 | 1..........
31384D EP 3| FNMA PASS TH #00520442 7.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 267 267 271 277 0 9) 0 (9) 0 267 0 0 0 3 110/25/2029 | 1..
31389S 3C 6|FNMA PASS TH #00634495 5.500.. .|.09/25/2008 | PAID ON PRINCIPAL 215,246 | ............. 215246 | ............. 219,433 220,445 [V (5,199) | wvoovrrvrnnns (V1N I (5,199) 0 215,246 0 0 0] 1,550 |03/25/2017 | 1..........
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31391T UL 0|FNMA PASS TH #00676587 5.500.. ...|.09/25/2008 | PAID ON PRINCIPAL 118,416 ....118,897 119,108 0 (693) 0 (693) 0 118,416 0 (01 RN 0 I (R 1,032 |12/25/2032 | 1.........
31402R F9 5|FNMA PASS TH #00735592 5.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 812,872 776,928 779,051 (1 IO 33,821 | oo 0 0 812,872 0 0 (1 I 6,478 |05/25/2034 | 1..
31403D SP 5|FNMA PASS TH #00745826 6.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 103,639 ....103,246 103,250 0 389 0 0 103,639 0 0 0 954 | 07/25/2036 | 1..........
31405N TV 7|FNMA PASS TH #00794464 6.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 146,552 ....150,330 152,019 (1 I (5,467) .0 0 146,552 0 0 (V] I 2,099 |09/25/2034 | 1..........
31406Y TU 4|FNMA PASS TH #00824163 5.500.. ...|.09/25/2008 | PAID ON PRINCIPAL 102,044 ...103,081 103,136 (0 I (1,092) .0 0 102,044 0 0 0 836 |04/25/2035 | 1..
31408G ZW 0|FNMA PASS TH #00851357 6.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 39,475 39,960 39,922 0 (447) 0 0 39,475 0 0 0 343 02/25/2036 | 1..
31408) D4 0|FNMA PASS TH #00852523 5.500.. ...|.09/25/2008 | PAID ON PRINCIPAL 34,019 33,822 33,832 0 187 0 0 34,019 0 0 0 324 101/25/2036 | 1..
31409T QM 3 |FNMA PASS TH #00878060 5.500.. ...|.09/25/2008 | PAID ON PRINCIPAL 10,477 10,303 10,320 0 156 0 0 10,477 0 0 0 95 |03/25/2036 | 1..........
31410U 3G 5|FNMA PASS TH #00898199 6.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 65,237 65,563 65,531 0 (294) 0 0 65,237 0 0 0 583 [11/25/2036 | 1..........
31411A RJ 6|FNMA PASS TH #00902389 5.500.. ...|.09/25/2008 | PAID ON PRINCIPAL 107,870 | ovvvvernnee 107,870 | ovvvvrerne 106,471 106,543 (V1 1,327 | oo 0 0 107,870 0 928 | 11/25/2036 | 1..
31371N U9 4| FNMA PASS TH7208 ...|.09/12/2008 | GOLDMAN SACHS & CO........ [ ooverremerreneeriinrrins [ vvverinnas 3,533,635 | .......... 3,585,071 .3,538,017 3,538,017 0 220 0 (V1 I 3,538,236 | ...oovvrnennnd 0 |eernn(4,701) | e (4,701) [ oo 0 |05/25/2023 | 1..........
31371N Z2 4|FNMA PASS TH7361 ...|.09/112/2008 | BANC OF AMERICA SECURITH .....ovvverirerirniiirnnis | erviens 10,098,484 | ........ 10,249,017 | ........ 10,111,296 | ........ 10,111,296 0 648 0 0. 10,111,944 |.. 0 05/25/2023 | 1..........
31412N AU 0|FNMA PASS TH9819 ...|.09/12/2008 | GOLDMAN SACHS & CO 4,809,907 4,816,007 .4,816,007 0 288 0 0 4,816,295 |.. .0 08/25/2023
31412S 6V 2 |FNMA PASS TH3884 ...|.09/12/2008 | GOLDMAN SACHS & CO........ [ oovrverrnernrrnneirienes | 1000eenn.6,612,979 | ..........8,709,427 | .......... 6,621,366 | ..........6,621,366 0 416 0 0 04/25/2023
31414E XV 1|FNMA PASS TH4292 ...|.09/112/2008 | GOLDMAN SACHS & CO........ [ ovvvererinreirinneirnens | cevieeens 4,928,125 | ..........5,000,000 |......... 4,934,375 | .......... 4,934,375 0 299 0 0 07/25/2023
31414Q QZ 3|FNMA PASS TH3072 ...|.09/112/2008 | BANC OF AMERICA SECURIT] .. ,068,418 | .........3,114,157 | ......... 3,072,311 3,072,311 0 202 0 0 03/25/2023
31414S 3N 1|FNMA PASS TH5205 ...|.09/12/2008 | BANC OF AMERICA SECURIT] .. ,216,696 2,219,508 2,219,508 0 146 0 0 03/25/2023
31414T MP 3 |FNMA PASS TH5666 ...|.09/12/2008 | GOLDMAN SACHS & CO........ . 447,039 | .........5,526,482 | .......... 5453,947 | ......... 5,453,947 0 331 0 0 . 07/25/2023
31415M FQ 3|FNMA PASS TH4075 ...|.09/12/2008 | BANC OF AMERICA SECURIT .......covvverrreernrirns | crreeene 28,390,309 28,813,508 28,426,326 28,426,326 (V1 I 1,801 | oo 0 0 28,428,127 06/25/2023
31415M RN 7|FNMA PASS TH4393 ...|.09/12/2008 | BANC OF AMERICA SECURIT .....ocvvvverrrviinrrins [ crreernnas 5,491,718 | ..cccceen. 5,573,580 5,498,685 0 353 0 (V] I 5,499,038 |.. 05/25/2023 | 1..........
31415Q AQ 9|FNMAPASS TH5715  4.50 ...|.09/12/2008 | GOLDMAN SACHS & CO. , v 1,998,727 ..7,893,743 0 484 0 0 ... 7,894,228 |.. 06/25/2023 | 1..
31415V Z2 4|FNMA PASS TH0961 4.500.. ...|.09/12/2008 | GOLDMAN SACHS & CO........ [ .ooveeremerrenneririnerins [ cvreeena 9,868,470 | ........ 10,012,398 wo.9,880,985 0 584 0 (V] I 9,881,569 |.. 09/25/2023 | 1..........
31415V 2J 3| FNMA PASS TH0977 . ...|.09/12/2008 | GOLDMAN SACHS & CO........ [ .ooveevemerremneriinirins [ ceveeend 6,197,449 | .......... 6,287,837 | .......... 6,205,309 | .......... 6,205,309 0 367 0 0 { 6,205,676 09/25/2023 | 1..........
392056 FS 1|GREATERKY HSG ASSIST 6.100 ...|.07/01/2008 | PAID ON PRINCIPAL 5,000 5,000 5,000 5,000 0 0 0 0 5,000 0 01/01/2024
544393 AP 6|LOS ANGELES CMNTY REDE 6.400. ...|.07/01/2008 | PAID ON PRINCIPAL 20,000 20,000 20,450 20,000 0 0 0 0 0 20,000 0 07/01/2023
566823 CJ 7 |MARICOPA CO INDL DEV R 6.500 ...|.07/01/2008 | REDEEMED..........coocomsvimriimnrs [ eoverrerirneiieiinneinnnen | cevineens 1,890,000 | ...ooee.. 1,890,000 |..........1,899,200 | .......... 1,890,616 0 (616) 0 (616) (V] I 1,890,000 0 07/01/2016
597774 AZ 1|MIDLAND CO HSG FIN REV 8.450 . |...|.09/01/2008 | REDEEMED 9,654 9,654 9,718 0 (46) 0 (46) 0 9,672 0 12/01/2011
60415M RT 3| MINNESOTA HSG FIN AGCY 6.000......... ...|.07/01/2008 | PAID ON PRINCIPAL 5,000 5,000 5,000 0 0 0 0 0 5,000 0 01/01/2016
60415M B6 0|MINNESOTA HSG FIN AGCY 5.500 ...|.07/01/2008 | PAID ON PRINCIPAL 30,000 30,000 30,000 0 0 0 0 0 30,000 0 01/01/2017
63967C RM 6| NEBRASKA FIN AUTH SFM 5.700.......... ...|.09/01/2008 | PAID ON PRINCIPAL 50,000 50,000 50,000 0 0 0 0 0 50,000 0 03/01/2017
647198 VR 8|NEW MEXICO MTG FIN AUT 6.750......... ...|.07/01/2008 | PAID ON PRINCIPAL 25,000 25,000 25,916 0 (916) 0 (916) 0 25,000 0 07/01/2025 | 1FE......
721905 ES 2|PIMA COINDL DEV AUTH 6.400... . |...|.08/01/2008 | PAID ON PRINCIPAL 10,000 10,000 10,000 0 0 0 0 0 10,000 0 08/01/2011 |1FE......
825445 AV 1|SHREVEPORT HOME MTG AU 6.750..... ...|.09/01/2008 | PAID ON PRINCIPAL 545,000 | ......ocenns 545,000 539,719 0 5,281 0 5,281 0 545,000 0 09/01/2010 | 1FE......
91755G 4T 4|UTAHHSG FIN AGCY SFM 6.350........... ...|.07/01/2008 | PAID ON PRINCIPAL 10,000 10,000 10,000 0 0 0 0 0 10,000 0 07/01/2015 |1FE......
91755G 5R 7|UTAHHSG FIN AGCY S96 6.000.. ...|.07/01/2008 | PAID ON PRINCIPAL 15,000 15,000 15,000 0 0 0 0 0 15,000 0 07/01/2014 |1FE......
747038 YS 0|VIRGINIAHSG DEV AUTH 4.830.. ...|.09/29/2008 | MERRILL LYNCH CAPITAL MA .....cooovvvirnniennins | cereeens 31,925,000 ..31,925,000 |........31,861,150 |........ 31,861,150 0 958 0 958 (V1 I 31,862,108 |.. 0 01/01/2025 | 1FE......
313375 LL 5|FHR 1727 1CMO 6.500... ...|.09/15/2008 | PAID ON PRINCIPAL 353,960 | .....co...... 353,960 353,066 0 893 0 893 0 353,960 0 0 05/15/2024 | 1..
3133TB JR 2|FHR 1998 PE CMO 7.500 ...|.09/17/2008 | PAID ON PRINCIPAL 30,712 30,712 30,840 0 (128) 0 (128) 0 30,712 0 0 10/17/2027 | 1..........
31392B 6U 5|FNGT 2002-T4 A2CMO  7.000. ...|.09/25/2008 | PAID ON PRINCIPAL 16,381 16,381 16,875 0 (494) 0 (494) 0 16,381 0 0 121252041 | 1..........
31359V YH 0|FNGT99-T2A1CMO  7.500... ...|.09/19/2008 | PAID ON PRINCIPAL 17,888 17,888 18,522 0 (635) 0 (635) 0 17,888 0 0 09/19/2025 | 1..
31358F J4 2|FNR1991-11HCMO  7.000.... ...|.09/25/2008 | PAID ON PRINCIPAL 1,176 1,176 1,157 0 19 0 19 0 1,176 0 0 02/25/2021 | 1..........
313921 DF 2|FNR2001-55PCCMO  6.500.. ...|.09/25/2008 | PAID ON PRINCIPAL 55,264 55,264 55,871 0 (607) 0 (607) 0 55,264 0 0 10/25/2031 | 1..........
31392E FF 2|FNR2002-55AB CMO  5.500.. ...|.09/25/2008 | PAID ON PRINCIPAL 185,274 | covvvveenne 185,274 | oo 186,881 185,219 0 56 0 0 185,274 0 0 04/25/2029 | 1..
31392B J4 9|FNR2002-9 VGCMO  6.500... ...|.09/25/2008 | PAID ON PRINCIPAL.......coooooes [ overerrienereceneriesnerees | eerevrann 2,617,374 2,617,374 2,657,453 2,616,636 0 738 0 0 | 2,617,374 0 0 05/25/2017 | 1..
31392C MJ 0|FNW 2002-W1 1A4 CMO  6.000 ...|.09/25/2008 | PAID ON PRINCIPAL 231,466 | ............. 231,466 226,204 0 5,261 0 0 231,466 0 0 02/25/2042 | 1..
31392M EJ 7|FSPCT-411A4CMO  6.500 ...|.09/25/2008 | PAID ON PRINCIPAL 134,153 | oo 134,153 133,430 0 723 0 0 134,153 0 0 06/25/2032 | 1..........
31392M GY 2|FSPC T-42 A4 CMO ...|.09/25/2008 | PAID ON PRINCIPAL 63,308 63,308 63,144 0 164 0 0 63,308 0 0 02/25/2042 | 1..........
31393N TB 5|FSPC T-55 1A1 CMO ...|.09/25/2008 | PAID ON PRINCIPAL 38,441 38,441 40,687 41,360 [V I (2,919) .0 0 38,441 0 0 04/25/2033 | 1..
38373R V9 7|GNR2001-56 PQ CMO  6.000. ...|.09/20/2008 | PAID ON PRINCIPAL 374211 | s 374211 | o 369,753 372,569 (VIR - 1,642 .0 0 374,211 0 0 08/20/2030 | 1..........
38373T SA 4|GNR2001-62 PGCMO  6.000.............. ...|.09/20/2008 | PAID ON PRINCIPAL 406,449 | ............. 406,449 | .....oooonn 392,922 401,747 [V 4703 | oo 0 0 406,449 0 0 01/20/2031 | 1..........
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383739 ZD 4|GNR2001-7OLCMO  6.500 ...|.09/16/2008 | PAID ON PRINCIPAL 131,924 | oo 131,924 132,157 0 (233) 0 (233) 0 131,924 0 0 0| 1,324 |09/16/2030 | 1..........
38374L VC 2|GNR 2005-44 VA (CMO) 5.500. ...|.09/20/2008 | PAID ON PRINCIPAL 119,364 ...119,364 120,101 0 (737) 0 (737) 0 119,364 0 0 (V] I 1,096 |05/20/2033
911760 RN 8|VENDE 2002-1 2H CMO  6.500. ...|.09/15/2008 | PAID ON PRINCIPAL 219,718 219,401 0 316 0 219,718 0 0 0 2,362 | 11/15/2027
31392D YG 1|FNGT 2002-T1110 910... ...|.09/26/2008 | PAID ON PRINCIPAL 154,554 135,480 0| 19,074 | 0 | e 19,074 0 154,554 0 0 0 0 | 04/25/2012
31392D YG 1|FNGT 2002-T1110 911... ...|.07/25/2008 | PAID ON PRINCIPAL 60,874 53,361 0 | coeeeen 7,513 | a0 | e 7513 0 60,874 0 0 0 0 |04/25/2012
313920 XY 1|FNW 2001-W2 AF5 7.021. ...|.08/25/2008 | PAID ON PRINCIPAL 8,328 8,358 0 (30) 0 8,328 0 0 0 71 | 11/25/2031
3133TL 4S 4|FSPCT-017 A5 7.160..... ...|.09/25/2008 | PAID ON PRINCIPAL 89,666 89,574 0 93 0 89,666 0 0 0 e 1,151 |07/25/2029
38373W NX 2|GNR 2002-25 C (PROJECT 6.569... ...|.09/16/2008 | PAID ON PRINCIPAL 249,678 , 258,998 0| oierenn(9,320) | oo | s (9,320) 0 249,678 0 0 0 2,023 |09/16/2026
38373M FV 7|GNR 2002-56 B (PROJECT 5.134... ...|.09/16/2008 | PAID ON PRINCIPAL.......ccooves [ overrrrenerieneriisseriins [ eeriiis 1,971,883 | ......cc.. 1,971,883 | .......... 1,969,419 | .......... 1,968,138 0 3,745 (V1 I 1,971,883 0 0 0 ... 25,176 [07/16/2024 | 1..........
38373V MK 3| GNR 2002-61 BA (PROJEC 4.648.. ...|.09/16/2008 | PAID ON PRINCIPAL 460,589 ....460,589 460,589 0 460,589 0 0 0 | 5,032 |03/16/2026 | 1..
38373V ML 1|GNR 2002-61 BC (PROJEC 4.962.. .| ...{.09/16/2008 | PAID ON PRINCIPAL 736,942 \ ....736,942 736,942 0 736,942 0 0 (V] I 8,595 |03/16/2026 | 1..........
38373X 7W 0|GNR 2002-62 B (PROJECT 4.763............. ...1.09/16/2008 | PAID ON PRINCIPAL........coooee [ onrrmmrnnriississsiisnis | coviianens 1,771,188 | .......... 1,771,188 | .......... 1,782,535 | ...ccceu. 1,777,666 | o0 | coieeennn(6,478) | o0 | eieinen(6,478) | il [ 1,771,188 0 0 0 [ 19,996 [01/16/2025 | 1..........
3199999. Total - Bonds - Special Revenue&AssessmenT ...... 271,363,467 | ...... 274,012,717 | ...... 271,705,484 | ...... 271,288,073 | .o [ 046,917 |0 | 1 46,917 [0 | 271,334,989 0 28,479 28,479 11,127,352 |...... XXX..... XXX
Bonds - Public Utilities
129466 AL 2|CALENERGY INC 7520, ... .09/15/2008 | MATURED..........coormmvermeeerineees [ eormmeeireneisnseeiinesis | orveesnnns 5,000,000 | .......... 5,000,000 | .......... 5,000,000 5,000,000 0 | correrinenn0 0 | 0 0 [ 5,000,000 0 0 0 |...188,000 |09/15/2008 |2FE......
209111 EA 7|CONSOLIDATED EDISON CO 4.875.. ...1.09/11/2008 | BARCLAYS CAPITAL INC....... [ cooveeermmeeermmeeernneeins [ erreernnns 2,015,160 2,000,000 2,013,000 2,008,674 0 | oo 1125) | ceirieeen0 | s (1,125) [0 [ 2,007,549 | .cooovrreennnd (I I 7611 | s 7611 | ... 60,938 [02/01/2013 [1FE......
49228R AE 3 |KERN RIVER FUNDING (14 4.893.. ..|.09/02/2008 | PAID ON PRINCIPAL 179,900 ...179,900 ....178,094 178,296 0 179,900 0 0 0. 1,465 |04/30/2018 |1FE......
29244T AD 3 |ENDESA-CHILE .07/15/2008 | MATURED.......ccocismrernmreennnees | eommmeenmnesssnessssnesns | soveeenans 3,000,000 | ..........3,000,000 2,849,040 2,986,701 0. 13299 | o0 ] 013,299 | o0 | e 3,000,000 0 0 0 |...116,250 |07/15/2008 | 2FE......
3899999. Total - BONAS = PUDIC ULIIIES. ....eoreerureeesariesssseesssneesssees s ssess s s seess s ssss st ssess st snsssssssssnns | sneseees 10,195,060 | ........ 10,179,900 | ........ 10,040,134 | ........ 10,173,670 | oo 0 e 13,778 | 0 ] e 3778 |0 | 10,187,448 | .............. [ 7611 | e 7,611 |....366,653 | ...... XXX..... | .XXX...
Bonds - Industrial and Miscellaneous
110122 AJ 7 |BRISTOL-MYERS SQUIBB 4.000........... ...|.08/15/2008 | MATURED 500,000 | ...convenes 500,000 | .....ceeens 487,180 496,048 0 3,952 0 3,952 0 500,000 0 0 0. 10,000 |08/15/2008 | 1FE......
12189P AM 4 |BURLINGTON NORTHERN SA 5.140...... ...|.07/15/2008 | PAID ON PRINCIPAL 85,241 85,241 86,099 85,933 0 (692) 0 (692) 0 85,241 0 0 0 | 2,191 |01/15/2021 | 1FE......
126650 AW 0 |CVS CORP (144A) 5.298. ...|.09/10/2008 | PAID ON PRINCIPAL 27,722 27,722 26,629 26,683 (V1 - 1,039 | oo (V] IO 1,039 0 27,722 0 0 0 245 [01/11/2027 | 2FE......
29247S AA 8|ENBOATLLC 4.630..... ...|.08/26/2008 | VARIOUS...........oovveerrirmrrienns [ rveerinesninesninessins [ oeverinna 2,123,800 2,123,800 2,109,286 2,109,286 0 572 0 572 0 | e 2,109,858 | ..oooverrennnd 0| 13,942 | ........ 13,942 | ...... 58,453 [07/18/2028 | 1..........
DMYGNN 01 9|ENHANCED ALABAMA SER 2 ...|.08/15/2008 | MATURED 126,867 126,867 0 0 0 0 0 126,867 0 0 0. 37,607 |08/15/2008
U30228 AG 2|EXXON CAPITALCORP  6.125... ...|.09/08/2008 | MATURED..........cooommrveemmrieineies | woremeerneeseseessnesins | oeeeeens 10,369,000 | ........10,369,000 | ........11,461,463 | ........ 10,553,117 | covvvvrrrrrnnnd 0| . (184, 117) | covvenn 0] QTSR A ] — (IR - 10,369,000 0 0 0 |....635,101 | 09/08/2008
60706U AA 2|EXXON MOBIL PASS THRU ...|.07/02/2008 | PAID ON PRINCIPAL 243,711 243,711 0 0 0 243,711 0 0 (] I 8,883 |01/02/2010
60706U AA 2|EXXON MOBIL PASS THRU ..|.07/02/2008 | PAID ON PRINCIPAL 295,680 295,680 0 0 0 295,680 0 0 0 .. 10,778 |01/02/2011
60706U AA 2|EXXON MOBIL PASS THRU ...|.07/02/2008 | PAID ON PRINCIPAL 318,046 318,046 0 0 0 318,046 0 0 0 .. 11,593 |01/02/2012
60706U AA 2|EXXON MOBIL PASS THRU ..|.07/02/2008 | PAID ON PRINCIPAL 342,104 342,104 0 0 0 342,104 0 0 0 .. 12,470 {01/02/2013
60706U AA 2|EXXON MOBIL PASS THRU ...|.07/02/2008 | PAID ON PRINCIPAL 233,279 , 233,279 0 0 0 233,279 0 0 0 8,503 |01/02/2014
31677Q AB 5|FIFTH THIRD BANK ...|:08/15/2008 | MATURED.........coommmrermmrrrrneees [ eormeeeenmeesnneesnneesns | coveeenna 3,000,000 3,000,000 2,985,240 2,997,960 0 2,040 0 3,000,000 0 0 0 ... 50,625 |08/15/2008
36877P AA 6| GENERAL AMERICAN RAILC 6.210........ .|.09/23/2008 | PAID ON PRINCIPAL 69,533 69,533 69,533 0 0 0 69,533 0 0 (V1N I 666 |09/20/2020
459200 BA 8|I1BM CORP 4750, ...|.09/10/2008 | WACHOVIA SECURITIES INC 511,480 | .o 500,000 495,023 0 626 0 495,649 (] - 15,831 11/29/2012
24422E PV 5|JOHN DEERE CAPITAL COR 4.50 ...|.08/25/2008 | MATURED 500,000 | .....ovvenes 500,000 o 497,399 0 2,601 0 500,000 0 0 08/25/2008
41011W BR 0|JOHN HANCOCK GLOBAL FU 3.750. ...|.09/30/2008 | MATURED 3,000,000 3,000,000 7Q44 320 2,987,013 0| v 12,987 .0 3,000,000 0 0 09/30/2008
478160 AK 0|JOHNSON & JOHNSON  6.62 ...|.09/112/2008 | WACHOVIA SECURITIES INC ,073,800 | ......... 2,000,000 2,259,000 2,068,944 0 (28,763) 0 2,040,181 0 | 33,619 09/01/2009
50075N AM 6| KRAFT FOODS INC 4.125 . |...1.08/27/2008 | BANC OF AMERICA SECURIT ...covvvvrmriernriinnies | e 1,499,805 | .......... 1,500,000 | .......... 1,492,695 | ........ 1,497,035 | oo (VI I 1,003 | oo 0 1,498,038 (V] I 1,767 11/12/12009
524908 JA 9|LEHMAN BROTHERS HOLDIN 3.500...... ...|.08/07/2008 | MATURED..........coommmrermmereineens [ eormmeeisemeesnneeisnsiis | orveesns 1,700,000 | .......... 1,700,000 | .......... 1,657,228 | .......... 1,682,147 | oo 0| v 17,853 | oo 0 1,700,000 0 0 08/07/2008
DMYGNN 08 4|LOUISIANATAX CREDITN -- ...|.07/15/2008 | MATURED 37,255 37,255 37,255 37,255 0 0 0 37,255 0 0 07/15/2008
31410H AT 8|MACYS RETAIL HOLDINGS 6.625.......... ...|.09/01/2008 | MATURED 500,000 | ...cooneees 500,000 | ....cc..c.... 515,550 503,313 (0 I [RICH ) P— 0 500,000 0 0 09/01/2008
57629W AJ 9|MASSMUTUAL GLOBAL FUND 2.550..... .| :07/15/2008 | MATURED.........coooreermeeerneens [ eormeeereeesnneesnneees | erveeennn 4,000,000 | .......... 4,000,000 | ........... 3,774,880 | .......... 3,951,327 | oo (V[0 48,673 | ool (V] IO 48,673 | .o ([ 4,000,000 0 0 07/15/2008
576863 BB 9| MATSON NAVIGATION CO 5.337.... ...|.09/04/2008 | PAID ON PRINCIPAL 38,000 38,000 38,000 0 0 0 0 0 38,000 0 0 09/04/2028
576863 BC 7|MATSON NAVIGATION CO 5.273 ...|.07/29/2008 | PAID ON PRINCIPAL 40,000 40,000 40,000 0 0 0 0 0 40,000 0 0 07/29/2029
600388 AA 0|MILLER BREWING CO (144 4.250. ...|.08/15/2008 | MATURED 500,000 | ..o 500,000 496,498 0 3,502 0 3,502 0 500,000 0 0 08/15/2008
71646X AA 6|PETRODRILL FOURLTD 4.240... ..|...|.07/15/2008 | PAID ON PRINCIPAL 208,325 | ..o 208,325 . \ 208,325 0 0 0 0 0 208,325 0 0 01/15/2016
88731E AK 6| TIME WARNER ENTERTAINM 7.250....... ...{:09/01/2008 | MATURED..........coommerrimrrimnnnes [ eorverrirnenrinessinesnins [ ceverenna 2,000,000 2,000,000 ?154120 2,032,178 (I -, (32,178) | cvoovvernnt (V1N I (32,178) | oevvvvrenne 0 | e 2,000,000 0 0 09/01/2008
87305N AV 0| TTX PASS THRU CERT S20 5.453. ...|.07/02/2008 | PAID ON PRINCIPAL 5,569 5,569 5,569 5,569 0 0 0 0 0 5,569 0 0 01/02/2022
87305N AW 8| TTX PASS THRU CERT S20 5.503. .1.07/02/2008 | PAID ON PRINCIPAL 6,201 6,201 6,201 6,201 0 0 0 0 0 6,201 0 0 01/02/2022
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90783S AA 0 |UNION PACIFIC PASS THR 4.698. ...|.07/02/2008 | PAID ON PRINCIPAL 11,750 11,750 11,750 11,750 0 0 0 0 0 11,750 0 0 0 276 |01/02/2024 | 1FE......
90331V AZ 5|US BANK NA ...|.07/15/2008 | MATURED 500,000 502,607 (O I (2,607) 0 (2,607) 0 500,000 0 0 0 15,750 |07/15/2008 | 1FE......
929771 AH 6| WACHOVIA CORP ...|.08/04/2008 | MATURED 500,000 502,059 (V0 I (2,059) 0 (2,059) 0 500,000 0 0 0| 15,625 |08/04/2008 | 1FE......
93933V BA 5| WASHINGTON MUTUAL BANK 5.950..... .1.09/30/2008 | BROADPOINT CAPITAL 1,050 997,741 0 252 0 252 0 997,993 0 ... (996,943) | .....(996,943) | ............... 0 |05/20/2013 | 2FE......
949746 FJ 5|WELLS FARGO 4.950...... ..|.08/14/2008 | MORGAN STANLEY DEAN WI1 973,370 970,929 0 2,751 0 2,751 0 973,679 0 (309) (309) | ...... 16,913 | 10/16/2013 | 1FE......
949746 JJ 1|WELLS FARGO 4.200.. ...|.07/25/2008 | BANC OF AMERICA SECURITI 1,500,000 |..........1,498,065 | .......... 1,499,164 0 223 0 223 0 1,499,387 0 898 898 |...... 34,125 {01/15/2010 | 1FE......
064149 MG 9| BANK OF NOVA SCOTIA  4.29 C |.08/22/2008 | MATURED 2,000,000 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 0 ... 42,950 |08/22/2008 | 1FE......
13591Z JR 2|CANADIAN IMPERIAL BANK 4.400.......... C |.08/26/2008 | MATURED 3,000,000 2,994,420 2,999,040 0 0 (1 I 3,000,000 0 0 0. 66,000 |08/26/2008 |1FE......
12466W AA 9 |C&M FINANCE LTD (144A) 8.100... F |.07/01/2008 | TENDERED.........ccccovvrmvrrrnrrrenne 252,500 247,500 0 0 250,000 0 2,500 2500 |....... 8,438 |02/01/2016 | 4FE......
767201 AB 2|RIO TINTO FINANCE ~ 2.625... .09/30/2008 | MATURED..........ccoomrvermrrirnnnes [ eomeererneensneeninsseins | covevens 1,000,000 994,764 0 (/1 I 1,000,000 0 0 0 09/30/2008 | 1FE......
000780 NX 0|AMAC 2003-13 A1 CMO  5.500. ...|.09/25/2008 | PAID ON PRINCIPAL 497,116 501,136 0 0 497,116 0 0 0 01/25/2034 |1FE......
000780 KM 7|AMAC 2003-7 A1CMO  4.750.. ...|.09/25/2008 | PAID ON PRINCIPAL 350,357 341,649 0 0 350,357 0 0 0 07/25/2018 | 1FE......
000780 HX 7|AMAC 2003-8 A4 5.250... ...|.09/25/2008 | PAID ON PRINCIPAL 40,624 38,723 .0 0 40,624 0 0 0 06/25/2033 | 1FE......
05948X VU 2|BOAMS 2003-8 1A4 CMO 5.500... ...|.09/25/2008 | PAID ON PRINCIPAL 251,746 253,197 .0 0 251,746 0 0 0 11/25/2033 | 1FE......
073882 AY 8|BSARM 2006-4 4A3  5.969 ...|.09/25/2008 | PAID ON PRINCIPAL 217,547 217,430 0 0 217,547 0 0 0 10/25/2046 | 1FE......
073882 AY 8|BSARM 2006-4 4A3  5.969. ...|.07/25/2008 | PAID ON PRINCIPAL 225,922 225,801 0 0 225,922 0 0 0 10/25/2046 | 1FE......
15132E EU 8|CDMC 2003-8 1A5 CMO  5.250 ...|.09/25/2008 | PAID ON PRINCIPAL 208,498 206,795 0 0 208,498 0 0 0 10/25/2033 | 1FE......
151314 FV 8|CDMC 2004-1 A1CMO  5.500. ...|.09/25/2008 | PAID ON PRINCIPAL 437,683 443,074 0 0 437,683 0 0 0 02/25/2034 |1FE......
16162W BW 8 |CHASE 2003-S12 1A2 CMO 4.750. ...|.09/25/2008 | PAID ON PRINCIPAL 291,540 289,647 .0 0 291,540 0 0 0 12/25/2018 | 1FE......
172973 QK 8|CMSI 2003-6 2A1 CMO  5.000 ...|.09/25/2008 | PAID ON PRINCIPAL 492,453 ! 483,432 0 0 492,453 0 0 0 05/25/2018 | 1FE......
172973 RP 6 |CMSI 2003-8 A12 NAS CM 5.500. ...|.09/25/2008 | PAID ON PRINCIPAL 45,881 45,881 44,576 44,964 0 0 45,881 0 0 0 08/25/2033 | 1FE......
172973 YR 4|CMSI 2004-5 1A1 CMO  5.500 ...|.09/25/2008 | PAID ON PRINCIPAL 455524 | ............. 455,524 | ............. 460,702 458,855 0 0 455,524 0 0 0 08/25/2034 | 1FE......
225418 CC 0|CSFB2004-2R A1CMO  4.814 ...|.09/28/2008 | PAID ON PRINCIPAL 45,238 45,238 45,012 45,011 0 0 45,238 0 0 0 12/28/2033 | 1FE......
225458 FE 3|CSFB 2005-2 3A1 CMO  5.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 457,660 | ............. 457,660 ....457,989 457,772 0 0 457,660 0 0 0 02/25/2020 | 1FE......
12669F GV 9|CWHL 2003-J13 2A1 CMO 5.25 ...|.09/25/2008 | PAID ON PRINCIPAL 187,045 188,043 0 0 187,045 0 0 0 01/25/2024 | 1FE......
12669F NZ 2|CWHL 2004-3 A1CMO  5.500.. ...|.09/25/2008 | PAID ON PRINCIPAL 228,144 231,686 .0 0 228,144 0 0 0 04/25/2034 |1FE......
12545 AD 8|CWHL 2007-J2 2A3  6.000 ...|.09/25/2008 | PAID ON PRINCIPAL 271,724 273,220 .0 0 272,111 0 (387) (387) 07/25/2037 |1FE......
32051G J4 8|FHASI2005-AR6 2A1A  5.550... ...|.09/25/2008 | PAID ON PRINCIPAL.......cocconse [ rmmrermmmeemmeeenneeeins [ erveerns 1,129,552 | .......... 1,129,552 | .......... 1 109784 .......... 1,111,257 0 (V1 I 1,129,552 0 0 0 01/25/2036 | 1FE......
32051G J4 8|FHASI2005-AR6 2A1A  5.55 ...|.07/25/2008 | PAID ON PRINCIPAL 590,615 581,049 0 0 590,615 0 0 0 01/25/2036 | 1FE......
32051G LD 5|FHASI2005-2 2A1 CMO 5.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 243,803 243,621 0 0 243,803 0 0 0 05/25/2020 | 1FE......
36185N M8 0| GMACM 2003-J10 A2 CMO 4.750.. ...|.09/25/2008 | PAID ON PRINCIPAL 424,148 420,794 0 0 424,148 0 0 0 01/25/2019 | 1FE......
36228F AE 6|GSMPS 1998-2ACMO  7.750. ...|.09/19/2008 | PAID ON PRINCIPAL 17,567 17,389 0 0 17,567 0 0 0 05/19/2027 |1FE......
36228F CL 8|GSMPS 1999-3 A (144A) 8.000 ...|.09/19/2008 | PAID ON PRINCIPAL 6,101 6,239 0 0 6,101 0 0 0 08/19/2029 | 1FE......
36228F EC 6|GSMPS 2001-2ACMO  7.500. ...|.09/19/2008 | PAID ON PRINCIPAL 20,925 21,973 .0 0 20,925 0 0 0 06/15/2032 | 1FE......
36242D UQ 4|GSR 2005-AR14A1CMO 5.138 ...|.09/25/2008 | PAID ON PRINCIPAL 56,892 58,057 .0 0 56,892 0 0 0 01/25/2035 | 1FE......
36242D UQ 4|GSR 2005-AR14A1CMO 5.139 ...|.07/25/2008 | PAID ON PRINCIPAL 40,543 41,374 0 0 40,543 0 0 0 01/25/2035 | 1FE......
362290 AP 3 |GSR 2007-AR1 6A1 4.816. ...|.07/25/2008 | PAID ON PRINCIPAL 999,589 952,026 0 999,589 0 0 0 03/25/2037 | 1FE......
362290 AP 3 |GSR 2007-AR1 6A1 . ...|.09/25/2008 | PAID ON PRINCIPAL 154,825 147,458 .0 0 154,825 0 0 0 03/25/2037 |1FE......
55265K NM 7 | MASTR 2002-08 1A4 CMO 5.500... ...|.09/25/2008 | PAID ON PRINCIPAL 61,039 60,868 0 0 61,039 0 0 0 12/25/2017 | 1FE......
55265K Q6 9|MASTR 2003-09 2A11 CMO 5.500.. ...|.09/25/2008 | PAID ON PRINCIPAL 178,822 180,342 .0 0 178,822 0 0 0 10/25/2033 | 1FE......
55265K W6 2|MASTR 2003-11 2A2 CMO 5.500... ...|.09/25/2008 | PAID ON PRINCIPAL 362,121 364,112 .0 0 362,121 0 0 0 12/25/2033 | 1FE......
55265K 2H 1|MASTR 2003-11 7A3 CMO 5.250... ...|.09/25/2008 | PAID ON PRINCIPAL 338,203 339,040 0 0 338,203 0 0 0 12/25/2033 | 1FE......
55265K L2 3|MASTR 2003-8 3A8 CMO 5.250 ...|.09/25/2008 | PAID ON PRINCIPAL 239,842 238,685 0 0 239,842 0 0 0 09/25/2033 | 1FE......
55265K 5Y 1|MASTR 2004-1 4A1 CMO 4.500 ...|.09/25/2008 | PAID ON PRINCIPAL 706,695 706,137 0 0 706,695 0 0 0 02/25/2019 | 1FE......
57643M FJ 8| MASTR 2004-9 3A2 CMO 5.250. ...|.09/25/2008 | PAID ON PRINCIPAL 489,811 489,089 0 0 489,811 0 0 0 07/25/2034 |1FE......
74160M DK 5|PRIME 2004-CL1 1A1 CMO 6.000.. ...|.09/25/2008 | PAID ON PRINCIPAL 136,474 142,122 0 0 136,474 0 0 0 02/25/2034 |1FE......
76111X DE 0|RFMSI2003-S18 A2CMO 4.500.... ...|.09/25/2008 | PAID ON PRINCIPAL 523,397 518,709 0 523,397 0 0 0 10/25/2018 | 1FE......
76111X SE 4|RFMSI2005-S12A2 CMO 4.750 ...|.09/25/2008 | PAID ON PRINCIPAL 395,396 396,426 0 395,396 0 0 0 02/25/2020 | 1FE......
863576 BV 5|SASC 2005-6 2A15 CMO  5.500.... .|.09/25/2008 | PAID ON PRINCIPAL 501,500 506,012 0 501,500 0 0 0 05/25/2035 | 1FE......




Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE D - PART 4
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1 2 3 4 5 9 10 Change in Book/Adjusted Carrying Value 16 17 20 21 22
F 12 13 14 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Book/ Exchange Interest/ nation
e Book/ Current Other Than Total Adjusted Gain Stock or
i Adjusted Year's Temporary | Change in Carrying (Loss) Dividends Market
CUSsIP g| Disposal Carrying (Amortization)/| Impairment | B./A.C.V. Value At on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Consideration Actual Cost Value Accretion | Recognized | (11+12-13) Disposal Date | Disposal During Year|  Date (a)
939336 JA 2| WAMMS 2002-MS8 2A2 CMO 5.250........ ...|.09/25/2008 | PAID ON PRINCIPAL 89,990 91,164 91,676 0 89,990 0 12/26/2017 | 1FE......
939336 HJ 5|WAMMS 2002-MS9 2A1 CMO 5.25 ...|.09/25/2008 | PAID ON PRINCIPAL 58,678 59,540 60,381 0 58,678 0 12/25/2017 | 1FE......
949767 AB 3 |WFMBS 2003-13 A2CMO  4.500............. ...|.09/25/2008 | PAID ON PRINCIPAL 107,813 | ... 107,813 | e 106,532 106,779 0 107,813 0 10/25/2018 | 1FE......
94981A AA 1|WFMBS 2003-14 1A1 CMO 4.750............ ...|.09/25/2008 | PAID ON PRINCIPAL 559,922 555,226 0 559,922 0 12/25/2018 | 1FE......
94980W AB 2|WFMBS 2003-151A2 CMO 4.750.. ...|.09/25/2008 | PAID ON PRINCIPAL 545,875 543,114 0 0 545,875 0 11/25/2018 | 1FE......
949780 AA 8| WFMBS 2003-6 1A1 CMO 5.00! ...|.09/25/2008 | PAID ON PRINCIPAL 361,077 363,393 0 0 361,077 0 06/25/2018 | 1FE......
949814 BC 0|WFMBS 2004-1 A27 CMO  5.50! ...|.09/25/2008 | PAID ON PRINCIPAL 248,501 251,228 .0 0 248,501 0 02/25/2034 |1FE......
94983F AA 8|WFMBS 2006-1 A1CMO  5.000.... ...|.09/25/2008 | PAID ON PRINCIPAL 391,474 383,386 0 0 391,474 0 09/25/2020 | 1FE......
94984F AL 3|WFMBS 2006-11 A11 CMO 6.000.. ..|.09/25/2008 | PAID ON PRINCIPAL 603,538 |.............603,538 | ............. 603,255 602,663 0 0 603,538 0 09/25/2036 | 1FE......
05522P AC 6|BACS-0101 CMO 8.000.. .09/16/2008 | PAID ON PRINCIPAL 52,629 32,831 37,813 0] 13,300 | 1,292) 52,404 225 05/31/2010 |6FE......
22540V NE 8|CSFB2001-CK6 GT2  8.770... ...|.09/15/2008 | PAID ON PRINCIPAL 27,835 33,471 30,789 .0 0 27,835 0 08/15/2036 | 1FE......
337925 ET 4|FPLUS 1998-5M1 7.420.. ..|.09/10/2008 | PAID ON PRINCIPAL 6,221 6,217 6,209 0 0 6,221 0 12/10/2024 | 1FE......
564440 AB 1|MANS 2001-1 A2 6.571... .09/30/2008 | PAID ON PRINCIPAL 168,101 | .............168,101 | ............. 168,101 168,101 0 0 168,101 0 11/15/2025 | 1FE......
75585R GC 3| REALT 2006-3 A1 4.449 .09/30/2008 | PAID ON PRINCIPAL 33,333 33,332 33,323 0 0 33,333 0 12/12/2038 | 1FE......
80802T AR 9|SCSC 2004-CF2 A1 4.639. .09/30/2008 | PAID ON PRINCIPAL 12,583 12,583 12,575 0 0 12,583 0 09/12/2019 | 1FE......
20846Q HN 1|CNF 2001-3 A4 6.910. ...|.09/01/2008 | PAID ON PRINCIPAL 276,105 ...276,090 276,094 0 0 276,105 0 05/01/2033 | 4FE......
20846Q JW 9|CNF 2002-2 A2 6.030. ...|.09/01/2008 | PAID ON PRINCIPAL 148,315 145,749 0 0 148,315 0 03/01/2033 | 3FE......
393505 BC 5|GT1993-2B 8.000... ...|.09/15/2008 | PAID ON PRINCIPAL 152,781 86,135 .0 0 152,781 0 07/15/2018 |5FE......
393505 Y2 2|GT 1999-3 M1 6.960.. ...|.09/23/2008 | WRITE OFF. 30 69,577 20,563 .0 0 12,444 0 02/01/2031 |5FE......
393505 3P 5|GT 1999-5 A5 7.860 ...|.09/01/2008 | PAID ON PRINCIPAL 209,574 |............209,574 | ............. 209,479 143,405 0 0 209,574 0 03/01/2030 |5FE......
674135 DQ 8|OAK 1998-B M2 7.025 ...|.09/23/2008 | WRITE OFF. 20 552 0 0 0 0 0 05/15/2023 |6FE......
67087T DW 8| OAK 2002-C A1 5.410.... ...|.09/15/2008 | PAID ON PRINCIPAL 115458 | ..o 115,458 | 105,605 | ...coovvnnee 105,159 0 0 115,458 0 11/15/2032 | 4FE......
00442Q AD 0|ACE 2003-MH1 A4 6.50.......ccccccrivrere ...|.08/14/2008 | PRIOR QUARTER ADJUSTMEI ........coooveimnreinirins | o (69,881) (69,619) 0 0 (O SOOI o I OO o I I (69,881) 0 08/15/2030 | 1FE......
4599999. Total - Bonds - Industrial & Miscellaneous 60,516,901 | .......61,673,199 | ........ 62,453,613 | ....... 61,437,003 61,458,147 |........... 225 .1,568,184
6099997. Total - Bonds - Part 4 .....475,978,667 | ......479,769,055 | ...... 476,307,871 | ...... 477,743,166 | ........7,240 | ......(427,368) | ......cco0ee0 | i (420,128) 473,050,490 |.3,796,779 16,232,546
6099999. TOtAL = BONGS. ...ttt st | e 475,978,667 | ......479,769,055 | ...... 476,307,871 | ...... 477,743,166 | ........7,240 | ......(427,368) | ..coocoonnen0 | (420,128) 473,050,490 |.3,796,779 6,232,546
Common Stocks - Industrial and Miscellaneous
00163T 10 9|AMB PROPERTIES CORP ...|.09/24/12008 | VARIOUS.........cooovvrmrrermmrirmnnes | crrerernn8,600.000 | oocereecns 402,035 (20,338) 0 421,546
01861G 10 0|ALLIANCE HOLDINGS GP LP. ...|.07/10/2008 | NEUBERGER BERMAN.......... 165,942 (7,380) 0 135,000
053484 10 1|AVALONBAY COMMUNITIES INC.. ...|.09/15/2008 | VARIOUS 362,732 0 278,966
05564E 10 6|BRE PROPERTIES ...|.09/04/2008 | STIFEL NICOLAUS & CO. INC 33,559 0 28,371
09063H 10 7|BIOMED REALTY TRUST INC ...|.07/31/2008 | JP MORGAN 101,173 0 87,750
124830 10 0|CBL & ASSOCIATES PROPERTIES INC.. |...|.07/17/2008 | VARIOUS.........cccccnmurvrmervrmeneens | wereernnn14,600.000 | ..o 297,583 0 332,966
150185 10 6|CEDAR FAIRLP.....cccooormvrrirririnrririnrins ...|.09/10/2008 | NEUBERGER BERMAN.......... 88,175 75,160 0 0 0 75,160
293792 10 7|ENTERPRISE PRODUCTS PARTNERS LF ... |.08/28/2008 | NEUBERGER BERMAN 873,854 | ... XKXorvvver | cvvrrreenr. 887,000 | vivnecens 905,600 |.......(18,600) | ......ccouvvvvnec (1 IR (V1N I (18,600 0 887,000
29476L 10 7|EQUITY RESIDENTIAL PROPERTIES TR{ ... | .09/15/2008 266,231 0 0 0 497,203
297178 10 5|ESSEX PROPERTY TRUST INC ... | .09/04/2008 136,486 0 0 0 136,486
313747 20 6|FEDERAL REALTY INV TRUST ...|.09/22/2008 | GREEN STREET ADVISORS.. | ............2,400.000 | .............205,952 | .......c.. XXX.ooooves | v 154,920 | oo 197,160 | .......(42,240) | .ooovrrrrrrrnnnnd (O IO (VN I (42,240) 0 154,920
31430F 10 1|FELCORLODGING TRUSTINC................ ...|.07/31/2008 0 0 0 0 127,050
370021 10 7|GENERAL GROWTH PROPERTIES INC.. | ...|.09/16/2008 490,420 0 0 0 490,420
40414L 10 9|HCPINC ...|.09/05/2008 | VARIOUS...........ccooommmvvmmmrrrnenns | 10000 10,200.000 | .............353,636 [ .ooovvrere XXX [ 324,462 | e 335,519 [ .cooos(11,057) | ovvverrrinn 0 0 324,462
42217K 10 6|HEALTH CARE REIT INC ...|.09/04/2008 | VARIOUS 291,552 40,183 0 0 257,776
44107P 10 4|HOST HOTELS & RESORTS INC ...|.09/15/2008 | VARIOUS..........ccoovovmrrremrrriennrs | ceeerrnn.24,900.000 | ........... 358,376 339,885 0 0 339,885
49427F 10 8|KILROY REALTY CORP...... . |...|.09/24/2008 | VARIOUS 275,051 272,774 0 0 272,774
49455U 10 0 |KINDER MORGAN MANAGMENT LLC..... |...|.09/16/2008 | VARIOUS.........cccormmrrrrmrrernnnnens 0 363,242
63900P 10 3|NATURAL RESOURCE PARTNERSLP....|...|.07/08/2008 | NEUBERGER BERMAN.......... 0 113,400
681936 10 0| OMEGA HEALTHCARE INVESTORS....... ...|.09/02/2008 | VARIOUS.........coccovmmurrrmerrrnenns | 100 12,300.000 | ecvereeee. 216,140 | .oooeree XKX v | v 157,749 | i 197,415 | .......(39,666) | ...ovvvvrrrrennnd 0 0 157,749
737464 10 7|POST PROPERTIES INC.... ...|.07/23/2008 | JEFFERIES & COMPANY INC. 96,788 89,331 0 0 89,250
743410 10 2|PROLOGIS TRUST. .1.09/18/2008 | VARIOUS..........ccomvvvmmmrrrmerrrnes | wrrnernnn 7,000,000 | cooovcnnee 299,416 | ..ooveree XKX v | 000 229,522 | i 443,660 | ....(214,138) | ..ocvvvrrirennens 0 0 229,522
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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 Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year|  Date (a)
74460D 10 9|PUBLIC STORAGE INC ... | .08/28/2008 6,100.000 ...(1,288) 0 446,513 0
758849 10 3|REGENCY CENTERS CORP.. ...|.09/18/2008 10,600.000 0 601,346 0
78440X 10 1|SL GREEN REALTY CORP ...|.07/28/2008 | 1,200.000 0 84,957 0
86272T 10 6|STRATEGIC HOTELS & RESORTS INC... | ... [.09/18/2008 | VARIOUS.........cocoormeermmrrmmernerins | wovnereas 10,900.000 0 102,133 0
86764L 10 8|SUNOCO LOGISTICS PARTNERSLP...... ...|.09/22/2008 | NEUBERGER BERMAN.......... 6,000.000 0 281,400 0
92276F 10 O|VENTASINC ...|.08/05/2008 | VARIOUS 8,700.000 382,391 0 315,375 0
929042 10 9|VORNADO REALTY TRUST........cccommvvurs ...|.09/15/2008 | GREEN STREET ADVISORS.. 270.000 25,280 0 19,611 0
98156Q 10 8|WORLD WRESTLING ENTERTAINMENT | ... | .09/25/2008 | VARIOUS 24,000.000 | ............ 371,173 0 354,240 0
6899999. Total - Common Stocks - Industrial & M|scellanr=nm .......... 8,573,591 | ..o XXX | 20eer..8,006,473 | ..o 7,697,852 (600,684) | ....ovveirrennnd 0 | 0] (600,684) | .....cccvevnuc 0 [ 8,006,473 | ...coouvnernnd 0
Common Stocks - Parent, Subsidiaries and Affiliates
99C000 25 6| MMEDICA INSURANCE COMPANY, LTD | F | .08/28/2008 | LIQUIDATION........ccosmrrerrrernns I ..12,974,065.000 | .......... 3,103,469 | ..ot XXX | 10000 11,299,607 | ..o 3,162,241 | ..8,137,366 | ... | o0 | 108,137,366 | o0 | 11,299,607 ..(8,196,137) | ..(8,196,137) [ ....covernnd 0
6999999. Total - Common Stocks - Parent, Subsidiaries and AfflIateS........ .o sssssssssssseens | cesesseaas 3,103,469 |......... XXXoioiiee | 200 11,299,607 | ..o 3,162,241 | ..8,137,366 | ....cocoeveerenn o0 [ .8,137,366 |0 | i 11,299,607 |.. ..(8,196,137) | ..(8,196,137) | ....ccooernnncd 0
7299997. Total - Common Stocks - Part 4 11,677,060 |.. 10,860,093 | ...7,536,682 ........19,306,080 |.. ..(7,629,019) | ..(7,629,019) | ....310,038
7299999. TOtAl = COMMON SEOCKS. ..vvrer et stiese s sess sttt | cnitiane 11,677,060 |........ XXXt | +...... 19,306,080 | ........ 10,860,093 | ...7,536,682 | .....cocoverieen0 | o0 | 17,536,682 | o0 | i 19,306,080 | .. ..(7,629,019) | ..(7,629,019) | ....310,038
7399999. Total - Preferred and COMMON SEOCKS.........uuuuuriueuriesriie i ssnse s | covenaas 11,677,060 | ... XXXoorvie | 2002 19,306,080 | ........ 10,860,093 | ...7,536,682 682 |0 | 19,306,080 ..(7,629,019) | ..(7,629,019) | ....310,038
7499999. Total - Bonds, Preferred and COMMON SEOCKS..............cuueerieeiiieiiiecineciseiseeesieesseei s ssssessessssessssessessnses | aevens 487,655,727 |.........XXX......... | .....495,613,951 | ...... 488,603,259 |...7,543,922 | .......(427,368) | ......cc.......0 | ..... 7,116,554 |.4,202,667 | ...... 492,356,570 |.3,796,779 |..(8,497,622)| ..(4,700,843) | .6,542,584
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Sch. DB-Part A-Section 1
NONE

Sch. DB-Part B-Section 1
NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE

QE06, QEO07
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
4

1 2 3 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During|  at Current
Depository Code Interest | Current Quarter | Statement Date | First Month | Second Month | Third Month | *

Open Depositories

Bank of America, N.A. - NM.........ccccovvevnnen. Albuquerque,NM.........cccovceveves [ oerverienies | e 1100 | ovvivieieennnnn32 |0 | e 8,747 | oo 8,121 | v 8,121 [ XXX
Canadian Imperial Bank of Commerce.......... Toronto,ON......cocvcveeereecereeres s | e 0.000 | .oooevreeeieeeen0 | eieeiieeenl0 | 2,697,172 | ...... 2,694,076 | ...... 2,701,842 | XXX
Citibank, NoA.......c.ooerrerenec e New Castle,DE.........cccoonnrrinns [ covrrrrniiinnns | e 0.000 | .ovvvvvrrrrieeenn0 | 0 | 201,610 | ...... 3,202,938 | ......... 177,660 | XXX
Citibank, N.A. - London........... ... London,UK..... C 0.000 | covrrrrrrrnreneenn | e | 4177,893 | ...... 4,132,424 | ... 3,795,213 | XXX
First National Bank of Anchorage .. Anchorage,AK 0.000 | o0 | 0 | e 10,000 | ........... 10,000 | ........... 10,000 | XXX
JP Morgan Chase Bank, N.A.. ... New York,NY..... 0.000 | covvrrrrirnreneenn | il | e 2,716,651 | ...... 1,894,183 | ...... 3,161,755 | XXX
Regions Bank of Arkansas.. ... Little Rock,AR 0.000 | cooovvevrvieeeenn0 | e 0 | s 110,999 | ......... 111,056 | ......... 111,056 | XXX
Royal Bank of Canada.... ... Toronto,ON.... 0.000 14,609,249 10,643,679 19,602,984 | XXX
The Bank of New York Mellon. .. Pittsburgh,PA..... 0.000 | .ovvvvrrcrrenrcen0 [0 [ 29,183 | coovees (31,058) | ......c... (14,578) | XXX
US Bank Corp.....ocueereenseneersinnes .._Minneapolis,MN. 20,000 [ i [0 | [ I (V)] I 0 [ XXX
0199999. Total Open DepOSItONiES.........ovvereerrinrsserisrisrissnesssesssesssesssesssesssessee | eeee XK Kerne | envees XXX.. ....24,561,503 | ....22,665,419 | ....29,554,053 | XXX
0399999. Total Cash on Deposit........ XXX e XXX.. ....24,561,503 | ....22,665,419 | ....29,554,053 | XXX
0499999. Cash in Company's OffiCe.........wurerireirniisiississiserserssenesenessneeneas XXX [ POV D ¢ SR N ¢ S 2,780 | .o 2,726 | oo, 2,695 [ XXX
0599999. Total Cash..........ocorverieeieeieeeiee et XXX e XXX.. 24,564,284 | ....22,668,145 | ....29,556,747 | XXX

QEO08
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Statement for September 30, 2008 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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
All Other Government Bonds - Issuer Obligations
CANADA TREASURY BILLS (CAN. PAY)..... ittt sttt ettt ssss st s ssess st bs s st s st s st sess et ebs sttt sttt st st baessessanes | | 09/30/2008 [...ooovvvveveeceeessssee 0.000 [............. 10/30/2008

0499999. All Other Government Bonds - Issuer Obligations..

...................................... 11,985,115
. ....11,985,115

1099999. Total - All Other Government Bonds

11,985,115

Total Bonds

5499999. Subtotals - Issuer Obligations

11,985,115

6099999. Subtotals - Bonds

....11,985,115

8799999. Total - Cash Equivalents

11,985,115
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Designate the type of health care

providers reported on this page.

Physicians - Including Surgeons and Osteopaths

ALLOCATED BY STATES AND TERRITORIES

* 2 47 6 7 2 008 4550010 3 =

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

2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Number Direct Number But
Premiums of Losses Amount of Not
States, Etc. Earned Amount Claims Incurred Reported Claims Reported

1. Alabama........cocoeeeeeeeeeceec AL 0 0 650,000 |..oveerereerrrrennes L (684,666) | ........... 2,326,000 |..oooverrrrereerennnn 8 | (87,911)

2. Alaska.......cooeeeereeeeeeee AR [0 0 (01 (010 R, 165 [ ceeveeeeeererenieenenns (0 (0] I (1,086)

3. ANZONA...eceeeeeeeeeeee e AZ [0 |0 (01 (V1N I 1,163,304 |........... 1,215,003 | .oovereerrrrines LRI (197,532)

4. Arkansas........coooeeeeeereeeee AR | a0 a0 923,349 | ..o L 7,677 |........... 2,790,002 | .coooveerrrerennn LV (231,468)

5. California......cccocoeveereeeeeec . CA | o0 0 [ 493,775 | oo P2 (144,840) | ...ec.nv... 400,000 |..coveerrerrreernenns KT I (79,468)

6. Colorado.......ccccoveevrrreereeeeiCO [ o0 [0 e 25,000 |..ooevrereirenine. () — 94,100 | .overeereerererenes (0 (1 I (26,740)

7. Connecticut..........coeveereereeeeeCT [0 [0 | 9,433,646 |...cocoverererrennns 12 o 168,488 |......... 14,141,030 | .oveeveeererrerenenne 10 oo (64,134)

8. Delaware........ccccooeeeeeeeeee DE [ o0 [0 e (01 L O 10,839 | .ooveeveeeeea. (0 (0] I (6,225)

9. District of Columbia............DC | coooorvrrrinriinnenn0 [0 s 2,210,955 | ..ovorrereriernan 4 . 1,883,482 | ..o L3 P 5 | (23,356)

10, Florida......oeveeeeeeeeeeeeeeeed FL a0 [0 | 285,418 | .oovvererereennas L O (2 K1:) I I— 475,000 |.ooovevreereieiinenns 3 (221,843)

11, GeOrgia...ccocueeveeeereereereeree e GA [ o0 [0 158,000 | o2 [ (281,905) | ........... 2,845,001 |.ooeverrereieennn 12 | (97,578)

12, HaWai...ooeceeerereeeeeeeeeeeee H a0 0 0 [ eccceieiieceennl0 16,316 | .oocverreereierin. (0 (0] IR (4,353)

13, 1daho...eeeeececeeeeceeeeeanddD [0 [0 [0 [0 [ 1,260 | oo (0 (01 I (525)

14, N0IS.....coeeeeeeeerereeeeeereeeeeeell [0 [0 [ 832,711 |19 [, 1,428,150 |........... 7,297,222 | oo 29 | (328,621)

15, Indiana......oceeveeeeereereerereeeeee N 0 0 [ 0000000262,636 |13 | (215,551) | .evueeee 1,094,501 | .o 21 |, (32,135)

16, 1OWaL..coceeceeeeceeeeieeeeeeeeed A a0 [0 [ cesiieeieeee0 e 556,557 |........... 1,800,001 |..ooveeirerrreiiniaa (] P (149,366)

17, Kansas........ccoeeveeereeeveeeeeee S [0 0 eeieeieeieeen0 (1) e (145,055) | ..cocvvnenee 100,000 |..ooevvererrerieines L O (48,450)

18, Kentucky......oocoeveereervereeneecd KY [0 0 0 e e (9,415) | .oeveenee 1,026,000 |...cccoovvrrrrirnnnes 8 |, (116,080)

19.  Louisiana.........cccccoeervererennn. (1,223,394) )

20.  Maine....coooeeeveeeereereereeceeee e ME | 0 |0 |0 [0 | 72,561 )

21.  Maryland..... 113,621 )

22. Massachusetts 83,709 )

23.  Michigan...... .59,331 )

24, Minnesota.... ..431,854 )

25.  Mississippi... ...(5,592,474) )

26. Missouri... (1,733,902) )

27.  Montana.........cccooevvevrerennnns (1,656,538) )

28.  Nebraska.........cccoovevrvereeceee NE | o0 {0 0000000200,000 |3 [ 79,675 )

29.  Nevada......ccoooververivevereereecd NV | 0 |0 |0 [0 | 47,083 )

30.  New Hampshire........ccocooeee NH [ 0 [0 L0 | 18,613 )

31, New Jersey...oveiveeevecned N [0 [0 1000000.3,400,000 | | 1,153,551 )

32, New MeXiCO.....ooovvvrereeereee NM 0 i) [0 [0 [ 5,404

33, New YOrK....ooooeeererverieneee e NY [0 18,483 | 000 32,642 | e | (92,373)

34.  North Carolina.........cccoceeeeee . NC | oviiiiieenes(1,425) | oo (1,425) [0 20,375 |3 | (146,516)

35.  North Dakota.........coceereeeseee ND | ciiicciieiienincn0 e |0 | e (18,874)

36.  Ohi0....oovrerererreirererseiresed OH 0 0 000000 2,945,000 | |, (269,697)

37. Oklahoma........cccoevrerrrereenel OK [ e eeveieienennn0 i 75,000 | e | (652,581)

38, Oregon.....ccoeceeeereeeeereeenen OR [0 0 0 0 e, 7,387

39.  Pennsylvania........cccoooveeer e PA 0 0 e 75,000 | (1) [ (319,253)

40. Rhode Island.........cccovevrceecea Rl | i |0 [ ei000315,000 |3 [ (173,283)

41.  South Carolina.........ccceeeeeeeeeSC | o | 1000000 1,205,656 | oo [, 171,956

42, South Dakota........ccccererrieeereiSD [ o0 |0 |0 [0 e 72,645

43, Tennessee.......ccoweveerreecee IN i 0 {0 093,489 |l 13 [ (658,520)

44, TeXaS....veeerevernreesnreren IX | eeerieeniseieineens0 e 0 [ 10,155 [ | 277,778

45, Ut (1,258,424)

46.  Vermont........cocoeeeeveveeeeeee VT |0 0 0 [0 5,016

47, Virginia.....eeeeceeereeeeeereeee e VA |0 | e | (01 L O 80,084

48, Washington.......ccooeeeveenet WA | o0 0 [0 [ I (2,982,637)

49.  West Virginia.........cooeveeereee WV | o0 |0 | 8,696,514 | ....covvvrrrrrernen. 23 | 10,868,961

50.  Wisconsin......cccoeevevrveveeeee W 0 0 [ 000.125,000 | v T e

51, Wyoming.....ooeeenrenmnmreee WY 0 0 0 0 s

52.  American Samoa..........c..c... . AS | ovivieiiciiieeend0 [0 [0 0

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

54.  Puerto Rico...... i

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

56.  Northern Mariana Islands

57. Canada

58.  Aggregate Other Alien.......OT [ o0 0 0 0 e

59.  TotalS.....cooweereererererenreererenne | cevrerrenneenea(1,425) [ e 17,058 ... 37,136,601 |..cocoeeeeeerean242 |

DETAILS OF WRITE-INS
5801. Other Alien Combined.........cccco.. | ceeevereereeieeieeen [0 [ (01 (010 DR 74 I (0 (0] I (1,215)
5802, eeeeeeeeereeeeteeieereeeeeesesenieninns | evrerseieeseniensenens0 [0 e (01 (018 R (01 (0 O (01 0
5803, e sesienieninns | errenseieseneneeen0 [0 e (01 (018 (010 (0 (01 0
5898. Summary of remaining write-ins fol
Line 58 from overflow page...... [ cocoevvereerecerieiieen e e [0 [0 (0 (0 [0 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 above).......ccceewe [ cevvereercerneieneaecd |vreiieceiieiiiciennd |, (1 I (1 I 1 e [V P [V I (1,215)
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Supplement for September 30, 2008 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

Designate the type of health care

providers reported on this page.

* 2 47 6 7 2 008 4550010 3 =

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

Hospitals 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.........cccocvereevreeennns Y I (0 (0 I (01 (10 DR 247,392 | oo 0 )
2. Alaska.......cooooeeeieerrereennn. AK | e e | (01 (010 R XK I 0 )
3. ANZONA.....eeeceeeeee AZ | o0 0 (PAX0[0[0) N L O 293,260 | ..oooereerrerrernenes 1 )
4. Arkansas.........ccoeeeriiiennn AR | o0 |0 e [0 L 233,206 |.............. 150,000 )
5. California......cccccooevrrerrrennee. CA| o0 [0 e (P2 N (01 O 324,923 | .o 50,928 )
6. Colorado.......ccccoevevrrrreernnne. COriieeieeeeeee(337) | e (337) | e [0 L0) I (18 DR 128,449 | ..o, 0 )
7. Connecticut..........cocevvrrenees CT [0 0 | 1,900,000 | ..oooverreeerrireinns L I 780,128 | .covveenee 700,000 )
8. Delaware......ccccocoovurrrreneenens DE |0 [ [ (01 (01 R BABAT | ..o 0 )
9.  District of Columbia............... DC|.oovverrerenn(1,433) | e (1,433) | e 2,584,319 | oo 2 | (267,458) | ........... 2,403,143 )
10 Florida......ooeveeeeeeeeeeeeeeeeed FL a0 [0 (2,469) | ..overererreeieians 3 | 379,380 |........... 1,007,067 )
11, GeOrgia....cceeerrereerreereereeeGA [ a0 [0 | 750,000 |..ovvereereerierinenes YA P 316,806 |........... 1,707,255 )
12, HaWaii....ooooeeeereeeeecreeeeceeee Hl a0 [0 0 [ (V18 IR 9,183 | .o 0 )
13, 1daho....eceeeececeeeeeeeceeddD [0 [0 [ eieeeeen0 (010 DR P2 T IO 0 )
14, lN0IS.....c.eveeveeerereeeeerreereeeeeeed L [0 [0 [1000..38,169,568 | ..o 83 | ... 21,111,508 |......... 47,911,942 )
15, Indiana.......ccoevereerecreereereeeeeed N a0 0 e [ L O (72,292) | .covvreerrennns 75,000 )
16, 1OWaL .o A a0 [0 0 [ (V18 D 100,463 | ..oocvveverrererenes 0 )
17, Kansas.......cccoeeeveerieneeneed K8 [0 |0 |0 |0 090,034 | 0 )
18, Kentucky.....ooocovvereveercereee KY [0 |0 |0 |0 | i000.68,500 | e 0 )
19, Louisiana........ccceveveerveeere LA |0 |0 | 753,089 | 8 | e (194,743) | . 1,500,000 )
20.  Maine.....cocverereereereerereeneee ME | o0 |0 i i [ 101,713 |, 1,000,000 |.... )
21.  Maryland..... )
22. Massachusetts )
23.  Michigan...... )
24, Minnesota.... )
25.  Mississippi... )
26. Missouri... )
27.  Montana.......ccccvevierreriiennns )
28.  Nebraska.........cccoeoveverveeeieee NE | o0 cieieieienn0 [0 [0 [ 117,024 | 0 )
29, Nevada......cooeveveievereeeee NV | 0 {0 [ (13) [0 49,118 [, 0 )
30.  New Hampshire.......cccocooeeee NH 0 i [0 [0 58,316 | 0 )
31, New Jersey...oeeoninreened N [0 i [0 [0 e 74,867 | 0 )
32, New MeXiCO.....ocvvvrerrecerreed NM e e [0 [0 e 73,479 | 0
33 New YOrK....ooooeveververceeeecd NY i ,402 | 4,402 | 612,012 | e[ 3,158,501 | 5,367,182 )
34.  North Carolina...........cceeeere . NC | iriiii00i(2,224) | oiieeen(2,224) | o 8,743,784 | e | 3,409,807 | 130,000 | .overeeieirerirines 4 | (346,725)
35.  North Dakota........ccccovereeereecND | iccicciieiieeincn0 eecveieienencn0 |0 |0 [ 81,810 |, (0 (U1 I (42,502)
36, Ohi0..ooeeererreerersnree et OH 0 0 0 e | 148,221 | 248,626 |...cocovrererrrirninns 3 (284,861)
37, Oklahoma........ccoeevrrieenee s OK [0 e [0 [0 e b 771 | [0 [0 [ O 471)
38, Oregon.....ccooeeveereeeeereeeeee OR [0 e 0 (1) et h7,716 | [0 (0 [ I (126,517)
39.  Pennsylvania.........cccooeveeen . PA 0 il [00000.835,000 |9 | (412,737) | e 10,579,306 |...oovovvvrererrenne 32 | (267,171)
40.  Rhode Island..........cccoeorrveeed RI o0 0 0 [0 [0 [, (0 0
41.  South Carolina........cccceeeeeereeSC | corirvireveriniinninenc | e e (1) . 384,676 | 2,450,000 | .o 5
42, South Dakota........cccoereereeeereiSD | corvrirrveiinrinninnnd | Lo e [ein055,881 | (0 0
43, Tennessee.......coocmrreermrinrene IN | reisirrveierinninnnd |0 [ei0000680,368 | ovoeivceenn [ 171,072 | [0 0
44, TeXaS..orereerenrerereeenreereene T | eevrerrrieieerenn(220) | evveeeieeeeen(220) [ [ L I 228,094 | ..ooereerereerenenns (0 0
45, Utah.eceeeeeeeeeeeee e UT | 0000(23,381) | eeeen(23,381) | (01 P2 (455,472) | ...u..... 3,500,002 |.ooooverrrrnrerrinnnn 5
46.  Vermont........cocoeeeeevreveeeeee VT |0 |0 e {1 (0 [ 25,964 | ....coovvierieinnn (01 0
47, Virginia......eveeeeereereeeereeeee VA | e |0 e (140,000) | ..vvovverrerrererrenns 28 I (AT N — 200,000 |..oveeveerrrrrrneens 1
48.  Washington..........ccccoevereeee . WA [0 e |, (6,384) [ ..ocvorvrrrrerieinnn (V1 O 3,077,545 | ........... 3,006,384 | ....cooveirirrrieniann 1
49, West Virginia.........ooovereeeet WV 0 0 [0 (I [
50.  Wisconsin......ccccouvevveeeeee W 0 0 0 0 |
51, Wyoming.....oooeneemrenrnmrncee WY [ 0 0 |0 |0 |
52.  American Samoa..........c..c... . AS | ovivieiiciiieeend0 [0 [0 0
53.  Guam..........
54.  Puerto Rico...... it N
55.  US Virgin Islands.........
56.  Northern Mariana Islands
57. Canada
58.  Aggregate Other Alien.......OT [ .0 o0 0 0
59.  TotalS....coooosrinrinrnrinrisniinnins | onnieenennns(23,193) | i (23,193) | .o 55,767,122 | ....cceuuuue. 151 |
DETAILS OF WRITE-INS
B80T, ettt ieiens | erreeiee s (01 (0 [ I (01 (018 (018 (0 (01 0
BB02. oot sesienieniens | erveriiesiesien e (01 (0 [ I (01 (018 R (01 (0 O (01 0
BB03. ettt esieniniens | e (01 (0 I (01 (018 (010 (0 (01 0
5898. Summary of remaining write-ins fol
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
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Supplement for September 30, 2008 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

* 2 47 6 7 2 008 4550010 3 =

Designate the type of health care

providers reported on this page.

Other Health Care Professionals, Including Dentists

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

ALLOCATED BY STATES AND TERRITORIES

2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Number Direct Number But
Premiums of Losses Amount of Not
States, Etc. Earned Amount Claims Incurred Reported Claims Reported

1. Alabama.........coccoeeeveeecceee AL 0 |0 | (01 OSSR 0 Y ISR 16,399 |..oovviernee 25,000

2. Alaska.......cooeeeereeeeeeee AR [0 0 (01 NN | N TR LT 2 0

3. ANZONA.....eeeeeeee et AZ [ a0 [0 | (01 ORRRUI I ISR 20,719 [ 0

4. Arkansas.......ccoevneneiee AR 0 0 [ 345,750 | .o [ (765,952) | ..coovenenne 305,000

5. California........ccoeveveereeeece . CA | o0 [0 | (01 USSR 0 Y ISR 32,896 | ..o 0

6. Colorado.......ccccoeveereeeeeeeeiCO [ oriieieeeeen0 [0 e [0 OURRRROON | N IO 524,510 |..cccovuenn 500,002

7. Connecticut........ccoeveerereeecs CT [0 [0 | (01 OSSO 0 N ISR 16,255 |.oovevcine. 1,000

8. Delaware........cccoeveveereeeec DE [ o0 [0 | (01 OSOURRRON | B EURUU 1,629 | .o, 0

9.  District of Columbia.............DC | coovererveriieieecn0 |0 | 0 [eoveeeveeeieeeien ] i 2,313 | oo 0

10, Florida......oeveeeeeeeeeeeeeeeed FL a0 [0 | 250,000 |..ovoererereeeeeni [ (636,584) |........... 2,250,000

11, GeOrgia....ceeerrereerreereeeeeGA [ coeeeceeeeieeeee0 [0 | 205,000 |..oooovrreererecieeen [ (82,792) | .coerereerererin. 0

12, HaWaii....coooereerereceerereeeeeeH 0 0 [ (01 USRI | B USSR 3,566 | .o 0

13, 1daho....eceeeecceeeeceeeeeend D [0 [0 [ (01 USSR | B IUROO 7,750 | oo 0

14, NOIS.....cveveereereereeeeeereereeeel L [0 [0 [ (01 SRSt B IV (348,373) | ..o 765,000

15, Indiana.......ocoeveeeeeerreereeieeeee N 0 0 [ (01 USROS I IV 5,600 |.cooerernrne 2,000

16, 1OWaL oo A 0 [0 0 [ ecceeieeeennl0 38176 | ..o 24,001

17, Kansas.......cocvevververeneennns (196,586) | .....ocververrerrrrnnes 0

18, Kentucky......ooeevevveervereereed KY [0 [0 0 [ eecccceiceeeennl0 18,903 | ..o, 0

19.  Louisiana.........cccccoeervererennn. (80,454) | ...ovvunne 665,000

20. Maine...... 13,193 ... ...30,000 |....

21.  Maryland..... 14,072 ... 0.

22. Massachusetts 23412 |..... 0.

23.  Michigan...... 13,493 |..... .0

24, Minnesota.... 33,430 |..... 0.

25.  Mississippi... 14413 ... 1,000 |..

26. Missouri... 26,819 |..... .0

27.  Montana.......ccccvevierreriiennns 16,266) | ...oovovrereriiriiennes 0

28, Nebraska.........cccoevevrvereececee NE | o0 0 L0 [0 [ 22,934 | .o, 0

29.  Nevada......ccocoomveriveverceeecd NV | 0 |0 |, (01 SOOI | B IO 7,279 | oo 0

30.  New Hampshire........ccoooeee NH o0 e e (01 ORI | B TSR 4184 | .o 0

31 New Jersey....oeniecneened N [0 0 [ (01 SO | Y ISR 27128 | .o, 0

32, New MexXico......cocovverrveveveee . NM [0 [0 [ 0 [ i, (34,959) | .ovveerrreereiienns 0

33, New YOrK....ooooveverereeceeee e NY [0 eeieiseieennn0 e, 1,000,000 | ..oooovverererireieen2 | e 323,243 |........... 2,140,000

34.  North Carolina..........ccceeeeeee e NC | oriiiieiiiiieenn0 | cieiieiieennn0 e (01 SOOI | N IV 46,311 | .o 5,000

35.  North Dakota.........ccccevreereeeND [0 ccieiisiieennen0 e (01 SUURRRTON | B IO 2,972 | oo, 0

36, Ohi0..coeeereereiererreeee e OH [0 i 0 e (01 I I (286,935) | ..coonenn 1,449,000

37.  Oklahoma..........cocvrvrerierenneel OK o0 i 0 e (01 URTRRRTON | I ISP 32,450 | .o 0

38, Oregon.....cccocveeeeeerereereeeeen OR [0 [0 e 0

39.  Pennsylvania.........cccooovceeer e PA |0 0 0

40.  Rhode Island..........cccooorvveee RI | o0 |0 e 0

41, South Carolina.........ccceeeeeeeeSC | ovievrviinrnrireinend0 |0 |, 0

42, South Dakota........ccccererrieeeseiSD [ ovirviirisrinrineinnnd0 |0 |, 0

43, Tennessee.......cccoeoevvevervee IN |0 {0 e 0

44, TeXaS....covvevieieieriereneneeee X |0 |0 [ 0

45, UtaN.eeceeeeeeeeeeeeeUT |0 |0 | 0

46.  Vermont........cocoeeeeevreveeeeee VT |0 |0 e 0

47, Virginia.....ocoeveeereneeeneeeen VA |0 |0 e 0

48, Washington.......ccooeeeveenet WA | o0 0 0

49, West Virginia.........ooovereeeet WV 0 0 0

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....ccoooreeeererecsieieeeenies Leveeessieiesesisneennc o0 o 2,115,750

DETAILS OF WRITE-INS
5801. Other Alien Combined..........cccoe. | covererervereeieiieiecns0 [0 | 0 [evvrverveeeeenieeeen0 | TA3 |, [0 R (0] IO 450
5802, eeeeeeeeereeeeteeieereeeeeesesenieninns | evrerseieeseniensenens0 [0 e (01 ST | B USROS (01 (0 O (01 0
5803, e sesienieninns | errenseieseneneeen0 [0 e (01 ESUUSSURRRRRON | B USSR (010 (0 (01 0
5898. Summary of remaining write-ins fol
Line 58 from overflow page...... [ cocoevvereerecerieiieen e e 0 [0 e (0 (0 [0 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 above).......ccceewe [ cevvereercerneieneaecd |vreiieceiieiiiciennd |, {01 OO o 1 [T T43 |, [V P {1 I 450
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Supplement for September 30, 2008 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

Designate the type of health care

providers reported on this page.
Other Health Care Facilities

O
SUPPLEMENT "A" TO SCHEDULE T

EXHIBIT OF MEDICAL MALPRACTICE PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Direct Number But
Premiums Premiums Losses Amount of Not
States, Etc. Written Earned Amount Incurred Reported Claims Reported
1. Alabama.......cooorvrninrineenns AL [ (0 (0] I (135,000) | .vevereererrrererees | (196,579) | ..cconvenn 6,500,000 |.ceoverererierrenns 3 s (20,306)
2. Alaska......coirninnes AK | s (01 (0] (01 ORI | N ST 80 )
3. ANZONA....cee AZ | o (01 (0 (01 USRI ISP 26,522 )
4. Arkansas........cooeeninieen. AR [ i (0 (0] (01 USRI | I ST 30,091 )
5. California......ccccocoovrrirreneennen. (07N I (41,952) | .cveveeenns (41,952) | ovoeeerieineiens (01 USRI | I ISP 107,923 )
6. Colorado........cccoverrvrerrernnenee (610 S (01 (01 (01 ORI | I ISP 32,594 )
7. ConnectiCut.........coverrerrerreenee (03 18 (01 (0] (01 USRI I ST 28,232 )
8. Delaware......ccccocoovurrrreneenens DE | (0 (0] (01 ORI | I ST 3,825 )
9.  District of Columbia............... [0 I (0 (01 (01 ORI | I ST 9,585 )
10.  Florida.......ccooeoeveereeveereeveeed FL | i 0(8,853) | i n(8,853) | 583,424 |2 | e (268,775) )
11, Georgia.....ccovevreeerereerereereeel GA | o0 |0 |0 0 e 23,834 )
12, Hawaii.....cooooevererereereeenceced H 0 |0 |0 0 654 )
13, 1daho..eccneneeeedD [0 [0 0 0 11,971 )
14, llN0IS......cocveeeererecereereveeeeed L |0 |0 | e 217,760 | B | (77,436) )
15, Indiana.......cccoceveveveerieeenened N0 |0 |0 37,500 | e | 2,631 )
16, 1OWaL oo A | i |0 |0 0 26,120 )
17, Kansas......ooceecvenreieenneec K8 | il |0 |0 |0 29,856 )
18, Kentucky.....oocovveeveerrereee KY [0 |0 [0 |0 | 9,171 )
19, Louisiana.......cceeveveerevere LA |0 |0 |0 [0 35,152 )
20. Maine...... .25,322 )
21.  Maryland..... .(510,525) )
22. Massachusetts 37,410 )
23.  Michigan...... .25,876 )
24, Minnesota.... 74,948 )
25.  Mississippi... .(543,902) )
26. Missouri... 41412 )
27.  Montana........ccoevevverererveceeee MT o0 0 [0 [0 s 8,092 )
28, Nebraska.........cccoevevrvereececee NE | o0 0 L0 [0 s 49,397 )
29, Nevada......cooeveveinrveieceee NV | o0 {0 L0 [0 [ 10,236 )
30.  New Hampshire........ccoooeee NH o0 e e (01 ORI | B TSR 4,269 )
31 New Jersey....oeniecneened N [0 0 [ (01 SO | Y ISR 20,610 )
32, New MeXiCO.....oovvvrvreierreeed NM 0 [0 e (01 ORI | B ISR 2,615
33, New YOrK....oooovevrereneieneel NY i) 0 [ (01 SUSRRRRN | IS 16,948
34.  North Carolina.........cccoeeeeeee e NC | v i) [ (01 SUORRRRRN | Y IS 59,372
35.  North Dakota........cooeevrereecee ND [0 0 e (01 ORI | B IUSR 2,674
36, ONi0.coeerreereneereeeeed OH 0 0 (01 SRRSO | Y ISR 27,048
37.  Oklahoma..........cocvrvrerierenneel OK o0 i 0 e (01 SUORRRRN | Y ISR 16,960
38, Oregon.....cccocveeeeeerereereeeeen OR [0 [0 e (01 SRR | B IURUU 3,209
39.  Pennsylvania.........cccooeevreen . PA o0 [0 [ 2,200,050 |..covvvrrrrinreiennd0 [, (801,001)
40.  Rhode Island..........cccooorvveee RI | o0 |0 e (01 SRR | I TSR 5,839
41, South Carolina.........ccceeeeeeeeSC | ovievrviinrnrireinend0 |0 |, (01 RPN | B ST 8,029
42, South Dakota........ccccererrereeaiSD [ oviveiieiieriniieinnnnc0 |0 | e 11,500 | .ovvveererereeenn0 s 22,676
43, Tennessee.......ccooveveeverecee IN | o0 {0 e [0 2 IS, (12,234)
44, TeXAS..corrrrrriernrerrirernrsenee IK |0 |0 | e 20,000 | .oooovreererreeen0 e 110,017
45, Ut UT |0 |0 | (01 T ) IS (393,345)
46.  Vermont........cocoeeeeevreveeeeee VT |0 |0 e 0 [0 e 4,374
47, Virginia......ooveeeeeernreeneeee VA |0 |0 | (01 T I IS (232,652)
48, Washington.......ccooeeeveenet WA | o0 0 (01 SRR | B USSR 4,990
49, West Virginia.........ooovereeeet WV 0 0 (0 SRR | Y ISR 23,990
50.  Wisconsin.......occeveeveveveieee W o0 0 [ 0 e e 12,720
51, Wyoming....ocoeeeeenrenmnmeeee WY 0 0 0 0 e 2,489
52.  American Samoa..........c..c... . AS | ovivieiiciiieeend0 [0 [0 0 0
53.  Guam..........
54.  Puerto Rico...... A
55.  US Virgin Islands.........
56.  Northern Mariana Islands....MP | .........c.ccccceeeee0 [ oo [0 [0 e
57. Canada .
58.  Aggregate Other Alien........OT | .ooovrvecnninenen0 {0 |0 |0 | 16,150 \
59.  TotalS...cooorrrrrrnrnnennennnninneinne | cernernneneens(50,805) | corviierennne(50,805) | ooenvnes 3,584,485 |36 | e (2,431,283)|......... 14,390,217 | oo 60 | .o (474,850)
DETAILS OF WRITE-INS
5801. Other Alien Combined.........ccccooe. | vevreerrerneeneineinenad (01 (01 (01 USRI | I ST 16,150 | oeveeerereieeeeene (0 (01 I 9,780
BB02. ettt ennens | et (01 (01 (01 ORI | I TN (01 (0 (01 0
5803, s | s (01 T (1 O 0 [0 e, (0 N [0 [0 O 0
5898. Summary of remaining write-ins fol
Line 58 from overflow page....... [ ccccovererriririennnad (0 [0 O 0 [0 e (0 (0 [0 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 aboVe).......ccoveewe | cevrirereriisiaiinand [ I [ {01 RO o ISR 16,150 | oo [ I (L 9,780
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0O 000 00
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
Medical Malpractice Policies Effective Prior to 1/1/76 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
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Overflow Page for Write-Ins

NONE
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