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statement for March 31, 2010of 1THE TRAVELERS INDEMNITY COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ttt ennnns | erennees 13,024,525,558 | ....coevvereeieireiriienes (VN - 13,024,525,558 | ........ 13,404,390,294
2. Stocks:
2.1 PrEfEITEd SIOCKS. .......veeeereeiiecieie ettt stentnen | eressessnsennes 92,892,525 | oo (01 I 92,892,525 | ....cceveene 94,112,400
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 3,710,846,100 | ......ceevv.e 36,225,744 | .......... 3,674,620,356 | .......... 3,683,222,593
3. Mortgage loans on real estate:
3 FIISEIENS ettt | seteeaeeeaeees 34,873,962 | oo (01 I 34,873,962 | .o 35,264,403
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
ENCUMDBIANCES)......coovvvicveieeie ittt sttt sse s bnsenas | sevsssssnes 184,972,877 | oo, (V1 I 184,972,877 | ............. 186,307,188
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES). ... ceeeerereeseeeeseeseeeeseesessees et esees st et est e ss e bbb ses st en s ssestensesssessesss | sebsessessssssssssssastneseses (01 O (0 (01 0
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....(477,723,227)), cash equivalents ($.......... 0)
and short-term investments ($.....153,351,336)........crrruumrrrermrreeenreesineeesneeesssesesssseesssssssses | sessaneeeens (324,371,891) | .oovvererecrrericeinnne (I I (324,371,891) | ..cvvvnven 128,041,593
6. Contract loans (including $.......... 0 PreMIUM NOES).....vuceeeceeeeeseereeereeeeeesseeseesessessseesessesssseneens | ceseesssssseneens 1,690,597 | ..oovvveeenn. 1,690,597 | oo (01 0
T DEIIVALIVES......oouiiiiieri bbb | fesbiesb bbb L0 O (U RO L0 RN 0
8. Other INVESIEA @SSELS........cvuurereerireeeicrieeeiees ettt esssenssanes | seesesesenns 732,899,521 | .ooovvvienn. 67,787,708 | ............ 665,111,814 | ...cccoo0nv. 618,749,825
9. ReCeivables fOr SECUMEIES..........c..riuuriiriiirirrrr s | foesesesissens 53,443,988 | ....oooviiririreiei (O [ 53,443,988 | ....ccooviireircireiein 5
10  Aggregate write-ins for iNVESIEA @SSELS........c.cviveiiciciieicce st eses | cersrsssesiessssssensesnead (0] I [0 I {0 I 0
11, Subtotals, cash and invested assets (LINES 110 10).......cccerererriireiiiieeieeese e essesessienes | seveens 17,511,773,238 | ............. 105,704,048 | ........ 17,406,069,189 | ........ 18,150,088,302
12. Title plants less §.......... 0 charged off (for Title iNSUErS ONIY)........ccevveveviieieieirieieiesieieiees | eereisessse e (0 U (0 U (0 U 0
13.  Investment income due and CCTUB............covuririiriinierin e esienes | cveesianeeas 162,618,133 | oo (U S 162,618,133 | ............. 163,890,892
14.  Premiums and considerations:
14.1 Uncollected premiums and agents' balances in the course of collection............ccccceveevees | vovrerennes 236,238,235 | ....cocvuvnn 43,022,697 | ...ccovvuee. 193,215,537 | covvvennee 215,657,500
14.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....(4,062,621) earned but unbilled Premiums).........ccoveeveees | vevvveerneens 886,791,754 | ..ovvvrnnn 6,362,222 | ..oceouune 880,429,531 | ....ccvvvuve 834,645,078
14.3 Accrued retrospective PremiUMS..........ccuieireicueieieieisssesestssie e sssssssessessssessens | seessessssseas 48,797,595 | ..o 472,905 | ..o 48,324,690 | ......c...... 112,602,614
15.  Reinsurance:
15.1  Amounts recoverable from FEINSUIENS............c.ovrieiriiieseeiiees | seeeseneees 763,433,331 | oo (U SN 763,433,331 | .cooonne 622,189,717
15.2  Funds held by or deposited with reinsured COMPANIES..........cccvvverreiriinierieienieiesssneees | covreereesennnns 4,730,692 | .oooveeenn (O 4,730,692 | ..ccevvrnen. 5,012,578
15.3 Other amounts receivable under reinSUranCe CONrACS............cccevuiiriniinriniiiiieines | e (U O 0 [ e LU N 0
16.  Amounts receivable relating to UNINSUIEA PIANS............cceviveiiiiieiiece e | ererisesssese e [0 R [0 IR 0 | e 0
17.1 Current federal and foreign income tax recoverable and interest thereon............cccoeeevevevevees | vveviveeeicieeeenad [0 U [0 IR [ 21,580,009
17.2 Net deferred taX @SSBL.........cc.rrriieirisiereiee st
18.  Guaranty funds receivable or 0N dEPOSIt............ccceveiieiiiiieeieeee e
19. Electronic data processing equipment and SOWAIE...........cc..cvcveerieeievcreeeieeiesesee e | eevveessinnnas 36,429,534 | ..coovveiieie, (0] I 36,429,534 | ............... 38,017,532
20. Furniture and equipment, including health care delivery assets (§.......... (1) IESSURURURTRN ISR 293,699,230 | ....ccou.ee 293,699,230 | ..covererierieeienes 0 | e 0
21.  Net adjustment in assets and liabilities due to foreign exchange rates..........ccvvvvnrrersiinnins | coveenenereiesesinsieennd (0 (0 (0 I 0
22. Receivables from parent, subsidiaries and affiliates............ccovveererverreeceieseceeeeesseeies | e [0 [0 IR 0 | e 0
23. Health care (§.......... 0) and other amouNts rECEIVADIE.........cc.eververerrerrireieriseieieessissieesssessnnes | cereesessssessesessesssnssnesns (0 (0 (0 I U 0
24. Aggregate write-ins for other than invested assets.............ccoeeceeeierevceeceeeeee e | v 1,531,681,179 | ............. 624,758,445 | ............. 906,922,734 | ............. 662,127,764
25. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 11 through 24).........cceueuierieieieieie et sees
26. From Separate Accounts, Segregated Accounts and Protected Cell Accounts
27, Total (LINES 25 @NA 26)......cccvueiieiieiiissieieiseiesieistesse ettt bttt
T00T ettt | fensi st (O R (O [V RN 0
1002 oot n st | enes et (U R (O R [V N 0
1003, oottt | it (U R (O [V SR 0
1098. Summary of remaining write-ins for Line 10 from overflow Page..........cccovvveenreenenieiienins | coreereseeieineiesenennns (0 R (0 (0 0
1099. Totals (Lines 1001 thru 1003 plus 1098) (LiN€ 10 @DOVE)..........cccvvereererieriiereisecieeieeeiesieiens | eorersresreresseessssnenenad [0 R (O R (RN 0
2401. Reinsurance receivable iNtErCOMPANY..........ccceuiiiieiriieeieeie et snesens | eeresesnsens 501,376,833 | oo, [0 I 501,376,833 | ............. 307,921,726
2402. COLI supplemental DENEfitS trUSE..........c..ccevrvrcveieicece ettt es st | eveesnsenes 120,566,109 | ...cocvevviereriecreiinns (0] I 120,566,109 | ............. 119,312,733
2403. Suspense, undistributed PAYMENLS...........cccveiiiieiiceece e 120,240,609 | ...cocvevvieeicreins 0 120,240,609 ....15,348,520
2498. Summary of remaining write-ins for Line 24 from overflow page 789,497,628 624,758,445 164,739,184 159,544,785
2499. Totals (Lines 2401 thru 2403 plus 2498) (Line 24 @DOVE)........ccuureererernrrensreserresssisssressissnnes | eeesneees 1,5631,681,179 | ..coccvenecd 624,758,445 | ............ 906,922,734 | ............. 662,127,764
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statement for March 31, 2010of 1THE TRAVELERS INDEMNITY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (Current acCident YEar $..... 470,748,451 ).........ovceeerereeeeeeeeeeeeee e sesssssessess s ssesses s sses s ssssssssssssssssssss s sensssssssnsans | sosssssssessssssessnses 6,901,427,524 | ......ccoevvvenene. 6,890,771,196
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.vurirriririieiereeere e eessssssees | sesesseseessessseesssssssssees 1,622,797 | oo 5,971,478
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 1,576,181,666 | ...cocvvvererrrcrnnns 1,617,891,069
4. Commissions payable, contingent commissions and other Similar Charges..............cceveieicicieieeeiesie et | cvevesessesssse s 64,320,783 | ..o 123,869,842
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cccviviveieeiciieie ettt sssesaenes | svsesesssssssesssessesaesas 57,933,700 | covovererieeirieienns 119,040,883
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccevuiviuireieiiiriiieieieiesee s sessssesesnaes | evesessesssseesssssseses 105,943,924 | ..o 96,034,858
7.1 Current federal and foreign income taxes (including $.....18,571,071 on realized capital gains (I0SSES)).........ccovcrrrmrrmrrreris | corvrrerrreiiseiisniisnies 26,578,943 | oo 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 $.....6,969,206,243 and including
warranty reserves of §.......... 0]ttt bbbttt et bttt nnnns | evaessesssesaeseesinea 1,880,127,540 | c.covvvvririrne 1,866,204,658
10, AQVANCE PrEIMIUM.........cvieiviitieeie ittt bbb bbbttt s s e a ettt s s bt n s sse s ssnsensenns | ovsessesssssssessesensessesas 85,390,677 | cevvvereeeeeerereeeinad 66,664,066
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ...t bbb bbb | oebb bt sttt 0 | s 0
11,2 POLCYNOITETS. ...ttt Rttt | Hbsees st s 9,009,106 | weoovverrerercerrerereeenne 8,611,333
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........c.ccviririuiiiiiieicisiieeee e sssnies | evesissessesessssssenas 126,046,891 | ..coocvvviec 118,022,184
13.  Funds held by company under reinSUraNCE trEAHES. ..........c.ccuevevrieiecieciee ettt ssssaans | evsesssessessessssssesaes 202,632,071 | oo 145,525,632
14. Amounts withheld or retained by company for aCCount 0f OtETS...........cceuiuiiieiciceic e eses | eosesesissssiesesinees 1,048,903,305 | ..oovverveiiiiinns 1,031,424,679
15, Remittances and items MOt AlIOCALET. ...ttt nbienns | sensiessi i nees 158,063,631 | ..o 144,716,577
16. PrOVISION fOF FEINSUIANGCE.........cvuuieeiiniiriiriiniere e bbbt niens | sbtbtnsin bbb rees 173,164,741 | oo 173,164,741
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FAtES.........ccccvcviiicieee e | et 0 [ e 0
18, Drafts OUESTANMING........cveeeieeiicicie ettt bbb s bRttt s st s s ennens | ebsebisbens sttt ettt (0 RN 0
19.  Payable to parent, subsidiaries and affiliates...........cccciririeiiiiecee ettt | eretissens e 604,507,271 | ovovereeeeiee 372,341,427
20, DEIIVALIVES.......couiemieiiiriiisiii s | eehbna bbb 0 | s 0
271, PAYADIE fOr SECUMHES. .....cvrveieeirctiieieietsie ettt bbb bbbt bbb s s b n st antens | bentessessstessessnsensesaens 70,236,186 | .ooveveveererrierercinns 16,356,528
22.  Liability for amounts held Under UNINSUIEA PIANS..........ccevueuiiiieiieieiiseiie et esse s sse sttt ssssessessns | ssesssssssessessssessessessnsessessessnsasses 0 [ e 0
23. Capital notes §........ 0 and interest thereon §.......... 0ttt ettt st st tans | suiestiestae st sttt e b e e 0 | e 0
24, Aggregate Write-inS fOr ADIIIES. .........cvivieiiieieieiisie ettt nsenes | sastessessssessessssnsansaes 23,153,190 | covireeiisreieieas 80,953,773
25. Total liabilities excluding protected cell liabilities (LINES 1 through 24)...........ccccuirieiinireseesese e ssssssenses | eveesssssseseennens 13,115,243 547 | ..oovvvveriviennns 12,877,564,926
26, Protected Cell NADIIHIES. ..o | eebbnbb bbb 0 | s 0
27, Total liabilities (LINES 25 @NG 26).........cueueeriieireirieieieisisiessie sttt s s sess st s st ensns
28.  Aggregate write-ins for special surplus funds
29, COMMON CAPILAI STOCK.......ucveriireieeiiieiieicise ettt et
30, Preferred CaPItAl STOCK...........cciviuiieiiciciccte ettt b bbb a bbbt bbbt b a ettt n et sans | bensetesesnaetesntetes e et s enae b s tena 0 | o 0
31.  Aggregate write-ins for other than Special SUMPIUS fUNGS...........ccciiiiiicieccecs e saens | sesssbesesssesssesesesssesssseaebensntenes 0 | o 0
32, SUIMPIUS MOLES.....o.vuveeveieieetctsiee ettt et s et bbb s s bbb s s s s et b st et s s bbb s et s ss s s e st st s benaesantnes | sbessssstessessstessessnsensnseesensnsanees (0 I TR 0
33, Gross paid in and CONHDULBA SUMPIUS........c.evveveeicreieeieieee ettt bttt sa st b s s es s s snsssaesansntans | stesesssssesssssssansaes 4,299,812,250 | ...ovvvevrreina 4,299,812,250
34, Un@SSIGNEA fUNAS (SUIPIUS).......cvueviveieeieteeeieteeseee ettt sttt sttt bbb ss st st es s s s bs s s s s ssssassssnns | stessssassessssessenenes 3,222,103,498 | ...ocvirireinns 3,901,292,799
35. Less treasury stock, at cost:
351 0.000 shares common (value included in Line 29 §.......... 0) vttt sttt | sestens sttt 0 [ 0
352 0.000 shares preferred (value included in Line 30 §.......... 0] OO PSPON OOO OO OO PSPPI {0 U 0
36.  Surplus as regards policyholders (LINES 28 0 34, I8SS 35).......ccuuiueiiuiieeieieieee ettt st sesassaessessnsens | stesssssssesssssssssenns 7,675,575,351 | oo 8,372,638,876
A o 3OO OSSOSO SPRTSOTRRY ISP 20,790,818,897 | ..oovvvvvnrrerreennn. 21,250,203,802
DETAILS OF WRITE-INS
24071, ESCREAE DY ... . vveeovereeereeseeeeseesee st seess st | esesnest st 63,781,677 | cvvooeeerevceerererend 60,791,089
2402, UNGISHDULEA SAIAMES. .......evueeeceeireieeiei sttt sttt st et ensesnes | ebessessesssassesnsenesensesnnas 585,462 | ..o (128,847)
2403. Retroactive reiNSUraNCE rESEIVE @SSUMEM............cuueiueviveieeiicieeieessesesestes e sstes bbb sse s s bbbt s b s es b s s s ssessessstessesans | sbessessssessessesnssssessesnsan 539,454 | oo, 541,586
2498. Summary of remaining write-ins for Line 24 from OVEMOW PAGE.........cururirierrerririieeireieiseisseses et ssssesssssssssssessens | sesssssssssssessssssessesens (41,753,403) | ooevoerrerrieereineinns 19,749,944
2499. Totals (Lines 2401 thru 2403 plus 2498) (LINE 24 @DOVE).......ruururiuiieireieisisesesse st snssss s e sssssssesssssnssnsenssssssesssssness | sosessssssssssssssssssssenens 23,153,190 | oo 80,953,773
2801. Special SUrPIUS fOr AEFEITEA tAXES..........cvuivieiieeieciieie ettt sssesssnns | stesssssstessesssensesaess 109,041,803 | ..covovcveiecin 126,144,495
2802. Special surplus from retroactive FEINSUIANCE. ............covuiieiuiiiieie ettt bbbt s st sse s s s s sssnes | sbessessssesssssessssssenaes 33,827,100 | covvveveeeereeieieceinas 34,598,633
2803, oottt RS8R R R nes | eestee ettt (0 OO 0
2898. Summary of remaining write-ins for Ling 28 from OVEMIOW PAGE.........curuuriuieriereieiircire ettt sttt sntens | ssessesssssesssssesssessessessssssessessnes 0 [ e 0
2899. Totals (Lines 2801 thru 2803 plus 2898) (LINE 28 DOVE).........creuurrussreesserssserssenesssesssenesssensssessssnssssesssenssssssssssssssssssssssssssss | sessssssssssesssssessseees 142,868,903 | ....oovvirvriierins 160,743,128
3101.
3102.
3103.
3198.
3199.




statement for March 31, 2010of 1THE TRAVELERS INDEMNITY 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 $.....383,000,253)........c0uumrurrieriesiesiesiesin sttt | seesiensienes 377,159,238 |..covvrrenns 406,465,604 | ........... 1,565,582,252
(WIIEEN $.....4,537,470,367)......coureerriirrierssiseesissssss st sssss st essssnnss | ansssssens 4,421,385,004 |........... 4,520,453,257 | ......... 18,210,024,454
. (written $ 3,767,126,135 | .. .3,876,678,378 .15,545,619,091
(written $ 1,031,418,107 1,050,240,483 4,229,987,615
DEDUCTIONS:
2. Losses incurred (current accident year $.....597,402,125):
2.1 DIFECR.ove ettt R bRttt en s tas | entenerntieen 229,129,317 | .cvvvrrrenne 316,194,568 |.............. 655,667,975
2.2 Assumed 2,236,315,610 |.. .2,083,394,267 ...8,190,383,223
2.3 CUBH. ...ttt £ttt s st nanenne | snreneenens 1922477454 |........... 1,877,134,986 |........... 6,899,419,128
28 NBL.. bbbttt | rbnbne s 542,967,473 | ...cocvvvene. 522,453,848 | ........... 1,946,632,070
3. Loss adjustment expenses incurred..... 102,672,174 | .. ....119,802,551 ..517,204,286
4. Other underwriting expenses incurred............. ..330,990,994 | .. ....282,124,824 ...1,349,634,269
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (Lines 2 through 5)
7. NetinCOME OF PrOtECLEA CEIIS........vueeiecirieii ettt bbb
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)....vvoveuiiririeieieieisieseie e ssesnens ....54,787,466
INVESTMENT INCOME
9. Netinvestment INCOME BAMEA..........cccuuiiiiririirire ettt nesns | consineninens 159,099,674 173,520,455
10. Net realized capital gains (losses) less capital gains tax of $.....232,840 ...10,617,653 | .o (66,019,161)|.
11. Net investment gain (I0SS) (LINES 9 10).......cuuuirrermmeriirieiierinerieriesiesie sttt ettt sttt ess s esssssssssssens | cvsesscssns 169,717,327 107,501,294 | ....
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....9,806,660 amount charged off §.....13,471,149).......cerereriereeeeseeesere s ssssesseesssseens | sensssssensensens (3,664,489) | .....ccvvvrne (3,898,206) (14,194,235)
13. Finance and service charges not included iN PrEMIUMS............ccviviriieiciiieieeee st | essessssessesinsns 5517122 | .o, 5,562,112 21,941,338
14. Aggregate write-ins for MiSCEllANEOUS INCOME...........ccvevervcvieeieiieiese ettt 6,214,205 | ......co......... 1,988,841 |.... 30,822,657
15. Total other income (LINES 12 thrOUG 14)..........cuiuiiieieiieieieieieie ettt sse s | ansesssssssesneas 8,066,838 |......ccoovuuve. 3,652,746 | .... 38,569,760
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 sb st snsnes | essessesnses 232,571,631 | ..ccevneve. 237,013,301 |........... 1,438,724 ,677
17. Dividends t0 POICYNOIIETS. .......vuvererir ittt sttt s st ss st essens | srentassssssnsans 1,262,619 | .ovvirinnnnes 1,194,517 | 4,071,303
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......cuieiiriiieeiiereces ettt seessssssenanns | orsesssssssaes 231,309,011 | .oevernne. 235,818,784 | ........... 1,434,653,374
19. Federal and foreign income taxes incurred...... 24,643,035 | ..o 52,691,781 ..234,195,662
20. Netincome (Line 18 minus LN 19) (10 LINE 22).........ccuvrrrrerrurineinrirnisisssissiesssssssssessssesssssssssessssssssssssesssssssssessessnsses | sessssssseses 206,665,976 183,127,003 | ........... 1,200,457,712
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHOE YEAI..........cvuriveieieiiieieieisisesseisssstese st ssssssse s sssssssessessnss | sessssesees 8,372,638,876 |........... 7,962,244,098
22. Netincome (from LiNE 20)........c..cceueueveercreieeieicieee et ses s sssse s ssssesessessessssassssssssesssssssessesssssssessesns | serersereessns 200,009,976 [ 1iviviiennns 183,127,003
23. Net transfers (to) from Protected Cell ACCOUNES...........cceiieiieiciins st ssnsenes | sesessessessssessesssssssessesnd (0 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(3,008,924).. .131,546,908 | .. ..48,538,736
25. Change in net unrealized foreign exchange capital gain (I0SS).......ccouueieririirieiiinieiesisseessese e sssssssesessnsens | sressssessessssnnens (590,648) | ....coovverrerrrnnn (577,085)
26. Change in Net defErred INCOME TAX........c.rurirererrereeireceeeere ettt se sttt ettt et entnnes | estsesnesnens (22,288,193) | ...ocvreernnnn (28,175,368) (47,525,957)
27. Change in NONAAMIEA BSSELS.........cccvieveriireiri ettt bbb bbb bbb b s s antns | nesebebnaesens (45,294,876) | ......cocvnen 48,282,970 98,420,425
28. Change in provision for reinsurance.
29. Change in surplus notes...............
30. Surplus (contributed to) withdrawn from protected cells..

31,
32.

33.

Cumulative effect of changes in accounting principles
Capital changes:

32.1 Paid in
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSTEITEA t0 SUIPIUS.......cvveevicvceer ettt sttt ettt ss bt s
Surplus adjustments:

33.1 Paid iN...oeieciieieeesesesens
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital

34. Net remittances from or (t0) HOME OffiCE.........coiiiiiiieieiesie sttt snes | sebessessessssassessssssessnsad 0
35. Dividends to stockholders: .(950,000,000) | ..
36. Change iNrBASUNY SEOCK.........cveiieveiiiiieieiiissie ettt bbb bbb st bbb s s s st entensens | sebessessessnsassessssantessesad 0
37. Aggregate write-ins for gains and [0SSES iN SUMPIUS.........cvureriirreriseireinrieis sttt sssssssessessseseses | sssssssssssees (17,102,692) | ...oooveeeereresrieienenes 0]... 126,144,495
38. Change in surplus as regards policyholders (Lines 22 through 37)..........ceueieiinieieieisieeeseese e sessssessessssenes | eessesennns (697,063,524 | ............. (248,803,743) | .... 410,394,778
39. Surplus as regards policyholders, as of statement date (LINeS 21 PIUS 38)........cuvervrrereerrinenrireireeneneeseeseeseesseeseeeess | seseeeneens 7,675,575,351 | ........... 7,713,440,354 | ........... 8,372,638,876
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. Profit and loss, miscellaneous.. ..5,028,787 | ..

1402. Change in COLI cash values........ 1,253,376 |..

1403. Retroactive reiNSUrANCE GAINMOSS. ..ottt sse s ssssessessssessessessssessessens | essensesssssssessesss @8y 12 | erreerssssseresnes (376,282) ....(2,629,415)
1498. Summary of remaining write-ins for Line 14 from OVEMIOW PAGE.........c.ererurinirrririeireineiseiessesiseiessessessseessessssssenns | sessssssssessnssnsens (CLIA(0) | - (127,191) (836,029)
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) ..6,214,205 | .. 1,988,841 30,822,657
3701. Change in special surplus from deferred taXes.........covrrurereenrerrirnirneneireieeneeneseesseeseeessenssssseeessssssessessesssnssessessessnnnns | sessesssssenne( 1 1,102,892) | tovrvereereirnrinrineireinnenns 0

3702, ottt nsnnnes | seenennennennennennennnen 0 [ 0

3703. 0 | s 0

3798. Summary of remaining write-ins for Ling 37 from oVerflow PAGE.........cccuueueiicriiieciesiee et beseaens | eereresssesesssesessn s 0 [ 0

3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE). ... veruirerrieaieseieiseisses et ses st | sessssssseseees (17,102,692) | ..o, 0
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statement for March 31, 2010of 1THE TRAVELERS INDEMNITY COMPANY

CASH FLOW
Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FRINSUTANCE..........ovuemreiriirireceirerieres et seess st esesssesssnenens | eesssnes 1,113,050,710 | .......... 1,082,197,741 | .......... 4,250,086,255
2. INEEINVESIMENE INCOME. ....tuivetereetseeees et ees skt sesnt s | nenesannes 168,662,024 | ............. 181,506,328 |.......... 1,089,567,167
3. MiSCEllaNEOUS INCOME........ouuveuurirnerieeie ittt enns s | ossrsnssseessees 8,066,838 | ......ccooooe.... 3,652,746 | ......cooc..... 38,569,760
4. Total (Lines 1 through 3).. ...1,289,779,572 | ..........1,267,356,816 | ..........5,378,223,182
5. Benefit and 10SS related PAYMENLS..........ccoiviieeiciieeeie ettt ettt s st ae s benans | sresassinand 677,621,555 | .covevuce. 576,249,432 | .......... 1,921,285,509
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............cceveeieerneiersiseeieiesies | eeveeiseieiesesiseieiean (01 R (01 OO 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............euevereurirenrerrrnieeenereeeseessieesseseseseeessens | eeeseesnennes 576,010,118 | ..ccorvvene. 525,421,404 |.......... 1,894,932,848
8.  Dividends paid t0 POIICYNOIAETS.........ccueiieeiieieicieie et nse s sntessesntes | svsesssensessesanes 864,847 | ..ovverreernnns 602,911 | oo 3,788,587
9.  Federal and foreign income taxes paid (recovered) net of $.....(14,887,748) tax on capital gains (I0SSES)..........co.eevrvers| covrrirenins (23,282,677)] ..o 2412183 |............. 234,741,548
10 Total (LINES 5 tMOUGN 9)...vvvuueevermerisiecsisesessseessssesessseesss s ssssss st bbbt essnsnenes | coseeeens 1,231,213,842 | .......... 1,104,685,930 | .......... 4,054,748,493
11.  Net cash from operations (Lin€ 4 mMiNUS LINE 10)........cucviiriieieiieieieeisesse ettt sse s stes s sessesanss | sressesissnnees 58,565,729 | ............. 162,670,886 | .......... 1,323,474,689
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...ovouieveieeiiseersss ettt | seresete 765,289,790 | ....covevens 541,962,143 | .......... 1,750,194,975
12.2 118,487,177 39,227,460 75,003,555
12,3 MOIGAGE [0ANS.......ucvecvieeieeies ettt sttt b a st s st s st n s s sas s s sae s e sansessntantenanns | seessrsnssessessnsas 390,441 | e 368,052 | .cocveverinnne 1,505,377
12,4 REAIESIALE ...ttt | eesene e (U [ (01 RO 0
12,5 Other iNVESIE @SSELS........cvvuuvereirieriierieriie sttt sas st ennins | coneseseesnns 36,290,179 | .covvvevvrneee 13,166,470 | ...ocvvvrnven. 76,919,726
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............ccovveeerenenenenneneneneenens | e 11,467 [ e (115,554) [ oo (115,554)
12.7  MISCEIIANEOUS PrOCEEAS. .......coueeeveeiicrreeietsisse ettt et s st sae st s et b st s s s st sses e sestesesassensnns | snsessssassnes 53,879,658 | ............. 127,313843 | ............. 109,697,883
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..ottt sss s ssesnnas | ensessesinens 974,348,712 | oo 721,922,415 | .......... 2,013,205,963
13.  Cost of investments acquired (long-term only):
131 BONGS..eetueeeessaeeetseessssee et sas bbbttt | Hesienetas 372,877,327 | oo 192,627,462 |.......... 1,947,613,152
13,2 SHOCKS. . vvvuueereeeseeeseeesee sttt nnnnn | seeseentnnnenas 6,818,928 | ..ovveveererennn. VAVALI T 63,366,610
13,3 MOIJAGE I0BNS......oucveiiieieciiicie ettt bbbt s bbb s s s s s ensenanns | sbessessessnsensessnsantennna (01 T (1 U 0
13.4 Real estate 150,657 4,000,928 ..12,116,200
13.5  Other INVESIEA ASSEES........vevuurrerrerisieris e rerieeess sttt ssst s snsstas | sesiesstanns 119,122,532 | ccovvvvvn 30,755,360 | ...ovevnens 94,895,532
13.6  MisCEllaN@OUS APPHICAHIONS. ..........cveviverecicteie ettt bbb sses s bensenes | snsessssnsnes 53,443,983 | .o, (U I 0
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuiiriieieiciseeeeee ettt saessns | srsssssssses 552,413,427 |...co.... 227,596,709 | .......... 2,117,991,494
14.  Netincrease (decrease) in contract I0ans and PremMiUm NOES..........ovwererreririenrerereeenee s sessssssssssesessesssessessens | ressessesssssnenns 173,043 | oo 1,531,864 | ....occvovvnnee (615,177)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @Nd LINE 14)......cucviieiieicreeeceectees e eesesssssssessssssessssessessnns | coesessenans 421,762,242 | ............. 492,793,842 |............ (104,170,354)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAl NOLES.........ceeceererieeciric ettt sttt sttt s nsnentas | sressessssssssnssansnsnnssens (01 U {1 U 0
16.2 Capital and paid in SUTPIUS, €SS trEASUNY SEOCK.........c.cvevieiiericirireietictese sttt es st sssssssssssnes | svesssnsssssssessssssesnsad O oo (V1 [ 0
16.3 BOITOWEA fUNGS........vouiiiiiieicicie ittt bbbttt | eesessneesneesne s (U [ (01 OO 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities............c.cccvvvririieeeieseieeeesee e | e [0 IR (1 [ 0
16.5 Dividends t0 STOCKNOIAETS...........uurveecrerrieieceiriere sttt ess st ssnssennnees | ceneessaseens 950,000,000 | ............. 500,000,000 | .......... 1,250,000,000
16.6  Other cash provided (applied) e 17,258,544 | ...........(314,853,190) | ... ...44,159,080
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ cc...c...... (932,741,456)]............. (814,853,190)|.......... (1,205,840,920)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccovveumerneene [ covervieens (452,413,485)] ............ (159,388,463) | ...cvvvvennee 13,463,415
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YEAI.....cvvrervetreeriseseiteeesse et sss et es bbbt ssstnnnns | sesiesstanns 128,041,593 | ....cccoeenn. 114,578,178 | ....ccoonnee. 114,578,178
19.2  End of period (LINe 18 PIUS LINE 19.1)........vveerverrecererereerseec s seeeseeetseeesseeesseessseesssssssssnssssssssesssnneees | aveeseeeenns (324,371,891) .............. (44,810,284)| ............. 128,041,593
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Stock CONVEME 10 DONAS.......ccuuuverirerriiririreierieciseesi sttt esssssesssssnins | onessssnsssnessssesessssned (U [ 23,093,301 | ..ovvrereneee 23,895,961
20.0002  EXChANGE OF SLOCK........evivieeierictesietetesis ettt ettt se sttt s b b s s s s st ssssssessessntensenes | svsesissessessssanes 508,998 | oo {1 I 7,555,042
20.0003  Stock distributions from limited PAMNErShIPS. ..ot essss s ssessesssnssssssssssnssssssensensssanes | sesessssensessnsanes 445,867 | .o 212,959 | ..o 2,734,970
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statement for March 31, 2010of 1THE TRAVELERS INDEMNITY COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices:
The Travelers Indemnity Company (the Company) prepares its statutory financial statements in conformity with accounting practices
prescribed or permitted by the State of Connecticut. The State of Connecticut requires that insurance companies domiciled in Connecticut
prepare their statutory basis financial statements in accordance with the National Association of Insurance Commissioners (NAIC)
Accounting Practices and Procedures Manual, subject to any deviations prescribed or permitted by the Connecticut Insurance Commissioner.
The impact of any permitted accounting practices on statutory surplus was not material.

B. Use of Estimates in the Preparation of the Financial Statements:
No significant change.

C. Accounting Policy:

No significant change.

Note 2 - Accounting Changes and Corrections of Errors

No material change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments
A. Mortgage Loans:
No significant change.
B. Debt Restructuring:
No significant change.
C. Reverse Mortgages:
No significant change.
D. Loan-Backed Securities
The Company applies the retrospective method of revaluing loan-backed securities. The Company’s loan-backed securities are revalued
quarterly using actual and currently estimated future cash flows, including anticipated prepayments, with the original cost. For those
securities where an other-than-temporary impairment has been recognized, the prospective method is utilized.
For collateralized mortgage obligations and asset-backed securities, the Smith Barney Mortgage Prepayment Model provided by Yield Book®
is used to project prepayments whenever it is available. For pass-through certificates and when collateralized mortgage obligations and
asset-backed securities are not modeled in Yield Book® or no prepayment model is provided, a consensus forecast from Bloomberg L.P. is

used if available, otherwise the average three-month prepayment history is used.

When unit prices published by the Securities Valuation Office were not available, the Company used Bloomberg and Financial Times
Interactive Data, as well as broker quotes in determining the fair value of its loan-backed securities.

In the quarter ending March 31, 2010, the Company changed from the retrospective to prospective method for valuing the following security:

CUSIP
466247YK3
The following table provides aggregated information on structured securities classified on the basis for the recognized other-than-temporary
impairments:
Other-than
temporary Amortized cost
Amortized cost basis impairment basis after other-
before other-than- recognized than-temporary
temporary impairment in loss impairment Fair value
Aggregate
Intent &
Ability to Retain $407,243,145 $30,648,727 $371,849,608 $304,770,574

The above table does not reflect the impact of amortization and/or payment of principal that have occurred on securities that have multiple
other-than-temporary impairments.

Loan-backed and structured securities with other-than-temporary impairments are as follows:

Other-than-
temporary Amortized cost
Amortized cost basis impairment basis after other-
before other-than- Projected recognized than-temporary Impairment
Cusip temporary impairment cash flow in loss impairment Fair value Quarter / Year
126378BB3 $20,168,922 $19,901,291 $ 267,631 $ 19,901,291 $ 17,091,482 Q3 - 2009
12668BQA4 9,712,365 8,870,313 842,053 8,870,313 6,958,274 Q3 - 2009
36297XAF0 32,734,744 32,340,185 394,559 32,340,185 24,899,252 Q3 - 2009
46628YAA8 28,812,110 28,418,750 393,360 28,418,750 21,519,384 Q3 - 2009
94980SAD7 39,281,200 39,121,875 159,325 39,121,875 28,041,480 Q3 - 2009
07384MF80 4,372,629 3,802,968 569,662 3,802,968 2,703,179 Q3 - 2009
16162WQJ1 19,794,524 19,486,598 307,926 19,486,598 17,087,654 Q3 - 2009
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statementfor March 31, 2010of THE TRAVELERS INDEMNITY COMPANY
NOTES TO FINANCIAL STATEMENTS

46630PAZ8 14,494,404 14,478,527 15,878 14,478,527 12,333,514 Q3 - 2009
12628KAA0 3,505,047 2,785,736 719,311 2,785,736 2,354,865 Q3 - 2009
06050HD39 110,057 109,369 688 109,369 97,350 Q3 - 2009
02149DAD1 17,696,650 16,238,808 1,457,842 16,238,808 14,488,506 Q3 - 2009
32029AAE7 11,375,551 6,434,464 4,941,087 6,434,464 4,837,980 Q3 - 2009
61750MAF2 12,300,734 5,374,901 6,925,833 5,374,901 4,693,446 Q3 - 2009
021460AG5 14,991,065 13,440,818 1,650,247 13,440,818 10,594,980 Q3 - 2009
46629DAK1 9,001,307 7,817,977 1,183,330 7,817,977 6,188,618 Q3 - 2009
36186MACS5 14,724,978 13,873,155 851,823 13,873,155 5,442,157 Q3 - 2009
46629CAK3 10,933,293 10,750,257 183,036 10,750,257 10,080,069 Q3 - 2009
69121PDEO 9,068,342 8,074,264 994,078 8,074,264 6,837,037 Q4 - 2009
126694W95 15,834,010 15,785,099 48,911 15,785,099 13,767,962 Q4 - 2009
126378BB3 19,089,612 18,416,763 672,849 18,416,763 16,421,216 Q4 - 2009
021460AG5 13,422,750 12,089,063 1,333,688 12,089,063 10,504,329 Q4 - 2009
94984AAS9 29,266,193 28,684,375 581,818 28,684,375 22,201,797 Q4 - 2009
36297XAF0 32,349,484 32,065,148 284,336 32,065,148 24,358,624 Q4 - 2009
94980SAD7 39,143,700 39,012,500 131,200 39,012,500 27,536,664 Q4 - 2009
07384MF80 3,777,027 3,389,696 387,332 3,389,696 2,735,242 Q4 - 2009
75406VAC7 11,682,933 11,167,969 514,964 11,167,969 9,303,867 Q4 - 2009
46629DAK1 7,342,304 6,726,325 615,979 6,726,325 5,903,450 Q4 - 2009
46629CAK3 10,408,807 9,774,372 634,435 9,774,372 8,997,632 Q4 - 2009
02149DAD1 16,620,857 16,034,307 586,550 16,034,307 13,505,731 Q4 - 2009
749581AR5 16,824,004 15,917,825 906,179 15,917,825 14,136,672 Q4 - 2009
74957VAJ8 6,624,817 6,340,308 284,509 6,340,308 5,682,803 Q4 - 2009
46630PAZ8 13,707,877 13,334,303 373,574 13,334,303 11,637,871 Q4 - 2009
12628KAA0 2,055,563 1,821,998 233,565 1,821,998 1,631,817 Q4 - 2009
12544AAS4 13,051,896 12,884,625 167,271 12,884,625 11,833,352 Q4 - 2009
12669G5U1 8,945,838 8,765,625 180,213 8,765,625 7,643,448 Q4 - 2009
06050HD39 106,171 103,235 2,935 103,235 92,361 Q4 - 2009
05949CKS4 10,100,425 9,884,308 216,117 9,884,308 8,905,185 Q4 - 2009
126694W95 14,569,200 14,305,918 263,282 14,305,918 13,047,792 Q1-2010
126378BB3 17,428,728 17,116,730 311,998 17,116,730 15,829,601 Q1-2010
36297XAF0 32,076,150 32,047,089 29,061 32,047,089 25,011,492 Q1-2010
75406VAC7 11,379,750 11,322,885 56,865 11,322,885 10,621,935 Q1-2010
466247YK3 12,555,384 12,537,049 21,336 12,534,049 11,789,157 Q1-2010

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

Less than 12 months 12 months or longer Total
Gross Gross Gross
Unrealized Unrealized Unrealized
at March 31, 2010 Fair Value Losses Fair Value Losses Fair Value Losses
Loan-backed securites $ - $ - $ 17,904,665 $ 82,272 $ 17,904,665 $ 82,272
Structured securities 4,824,476 288 574,525,569 67,117,923 579,350,045 67,118,211

When determining whether or not to recognize an other-than-temporary impairment, the Company considers estimated cash flows, the
investee's current financial condition, liquidity, near term recovery prospects, and other relevant information, including the outlook for the
business sectors in which the investee operates.
E. Repurchase Agreements:
No significant change.
F. Real Estate:
No significant change.

G. Investments in Low-Income Housing Tax Credits (LIHTC):

No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

On January 1, 2010 the Company purchased TPC UK Investments LLC, from its affiliate TPC Investments Inc. at a cost of $63 million.

Effective January 1, 2010, in accordance with the "Agreement And Plan of Merger" dated December 9, 2009, TINDY RE Investments Inc. merged
with and into its sole shareholder, the Company, with the Company being the suviving entity. This merger had no impact on the Company's surplus.
All required regulatory approvals were obtained prior to the merger.

On March 17, 2010, the Company purchased long-term bonds valued at $168.7 million from its affiliate, Travelers Casualty and Surety Company.
See Schedule D - Part 3 for additional details.
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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

The Company paid dividends of $450 million on March 15, 2010, and $500 million on March 22, 2010, to its parent company, Travelers Insurance
Group Holdings Inc. Due to the timing of these dividends, the first $450,457,000 are deemed ordinary and the remaining $499,543,000 are
deemed extraordinary.

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 - Gali,||1 or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

No significant change.

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

No significant change.

Note 20 — Other Items

No significant change.

Note 21 — Events Subsequent

No significant change.

Note 22 - Reinsurance

No significant change.

Note 23 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 24 — Changes in Incurred Losses and Loss Adjustment Expenses

During the period from January 1, 2010 to March 31, 2010, the prior year-end total loss and loss adjustment expense reserves developed favorably
by $79,980,000, resulting from better than expected loss development for recent accident years in the other liability — occurrence, commercial
multiple peril, and special property lines. The improvement in the other liability — occurrence and commercial multiple peril lines was attributable to
several factors, including improved legal and judicial environments, as well as enhanced risk control, underwriting and claim process initiatives. The
improvement in the special property line reflected better than expected development for property and inland marine exposures for recent accident
years, primarily 2008 and 2009.

The remaining changes are generally the result of ongoing analyses of recent loss data and trends. A portion of the change from prior year effects

relates to retrospectively rated policies, and these policies are subject to premium adjustments.

Note 25 — Intercompany Pooling Arrangements

No significant change.
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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.

Note 35 - Financial Guaranty Insurance

No significant change.
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6.4
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8.1
8.2

8.3
8.4

9.1

9.1

9.2

9.21

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act? Yes [ X] No[ ]
If yes, has the report been filed with the domiciliary state? Yes[X] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]

Ifyes,dateof change:

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ | No [ X]
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? Yes[ ] No[X]

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

1 2 3
NAIC 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? Yes[ ] No[ ] NA[X]
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2009........c.covevernee

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2004...........ocoovvnneee

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). 1/27/12006..........cocverennee

By what department or departments?
Connecticut

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

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

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

If yes, give full information:

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

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

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

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the 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].

1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0CC oTS FDIC SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ 1]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and

professional relationships;

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

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

()  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

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

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

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
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? Yes[ | No[X]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0
INVESTMENT

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

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

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

T4.21 BONAS......oiieciiceeiice et a bbbttt
1422 Prefermea SEOCK......cvrvreieririeiesisise sttt sttt nen
14.23 Common Stock..........
14.24 Short-Term Investments...........
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 t0 14.26 abOVe.........ccccoveuvevieenrnieninirinnens

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

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-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 3, lll. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

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

1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase 270 Park Avenue, New York, NY 10017-2070
The Bank of New York Mellon 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
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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3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

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

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

Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[X] No[ ]
If yes, give full and complete information thereto:
Travelers non-renewed three related aviation treaties effective 1-1-10. This was in conjunction with the Travelers’ decision to exit the U.S. General Aviation market.

Aviation was not a significant business line for Travelers.

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

]

than zero? Yes[ | No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

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

Total. o oesreeieisesssiienenes | e XXX | oo XXX.ooenen

Operating Percentages:

5.1 A&H loss percent 32.6 %

5.2 A&H cost containment percent (12.6)%

5.3 A&H expense percent excluding cost containment expenses (0.8)%

Do you act as a custodian for health savings accounts? Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date. 0

Do you act as an administrator for health savings accounts? Yes[ ] No[X]

If yes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date
3

1 2 4 5
NAIC Federal Is Insurer
Company ID Authorized?
Code Number Name of Reinsurer Location (YES or NO)
U.S. Insurers
10829.....ccovvvenee 06-1481194.......... HARBOR POINT REINSURANCE US INC.......ccceooeverrrierriercireeierenenee T ettt ettt |YES ..................
10574.....coee 00-0000000.......... COLONNADE VERMONT INSURANCE COMPANY........ccccoosrerirercrenen. VT ettt bbbttt naen NO...cooovierrerrnn.
All Other Insurers
|00000 ................. jAA-1 120103......... | LLOYDS SYNDICATE 1967 ......ocveierieeeieiesiseseisssiesessessessssssssssssenns | UNITED KINGDOM........coorirrrerrereieiresisise s ssesse e ]YES ..................
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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 ... [N IO 8,541,264 6,887,764 2,647,989 | oo 1,215,304 59,180,733
2. Alaska.... AK ... [ISSOTOON EOOPRT 488,357 ...472,901 106,917 ....18,284 ...4,900,488
3. ANZONA.. e AZ|.... L 9,976,243 6,636,068 2,014,572 | coovviie 1,960,620 56,137,089
4. Arkansas........oninenen. AR]...... Lo | e 5,017,757 | oo 6,615,052 | .ovvvvrincinnee 1,757,192 | oo 2,479,097 | oo 80,702,325
5. California.......ccooceveeereeererneiins CAl...... Qe | e 112,215 | oo 214789 | oo 1,907,699 | ..coovvvrrrrns 5,470,880 | ..ocoonnn. 100,673,211
6. Colorado.......ccoeurmrermiirnrirniinnes CO|....... [T IO 8,804,240 | ...ovvvveiennee 12,000,463 | oo 6,565,464 | .....ooverennn 6,480,349 | ...cocovvrennn 91,536,983
7. Connecticut..........oouvnrvrirennen. CT|.e [OOSR 6,607,393 | .oooveireinn 6,699,283 | ..oveerriennnnd 6,474,467 | ..o 12,691,007 | .covvvnenn. 149,042,931
8. Delaware.......cccccoomermerniirneinnees DE[...... Lo | e 1,355,290 | oo 1,744,017 | oo 1,102,083 | oo 930,047 | oo 37,232,478 | oo 42,049,194
9. District of Columbia................. DC|..... Lo | e 4,849,571 | v 4,618,292 | .ooovvvviinnes 1,053,299 | ..ooovirvrinns 1,350,095 | ...coovvvvnnene 50,128,250 | ..coovvevrennee 56,540,043
10, Florida.......oocovevrernerirciircineiene FL]...... [T ISR 12,524,650 | ..ocvocrenenn 9,674,026 | ..o 8,079,165 | ..ovvervririnnes 8,571,294 | ...ccooeeene. 316,884,268 | .......cco.... 339,732,378
11, GEOrGia....cvveeeeereereerreineiees GA|...... [OOSR 18,060,085 | ...ccvovvvrnees 11,690,802 | ..oovvnvrrnnes 5,659,685 | ..ooorviiriinnes 8,239,839 | ..coovviinne 74,338,991 [ oo 77,288,093
12, HaWali...oooeeeeeeeeeeeeins HI....... [N IO 2,527,339 | oovreeis 3,334,108 | .ovvvvcicinnee 1,937,485 | oo 241,269 | oo 25,313,880 | oooovveerennee 24,716,812
13. L ..2,032,894 ....2,585,453 ....438,231 1,020,514 | ..o 12,411,634 ...12,056,507
14. L 15,154,013 12,463,611 | oo 13,081,881 17,350,529 248,167,019 288,874,069
15. L 9,449,802 | ..ovvvvrrirrinn 8,074,544 3,137,992 5,294,673 | coovverrrns 48,396,892 | ...cooovvrrnns 47,996,726
16. L ..2,278,936 ....2,625,911 .3,761,208 ...4,808,606 54,362,146 ...54,755,392
17, Kansas.......ovenennennene KS [ i, L 2,086,636 11,271,445 7,156,945 4,140,638 89,807,773 76,200,438
18, Kentucky......oovvevreerneerneeneinens KY |...... Lo | e 4284717 | v 4,612,770 | ovevveis 3,905,255 | ..ovveviiiinnes 2,724,318 | covvvrrn, 92,159,525 | .oovvveiennee 96,361,597
19.  Louisiana.........ccocvevverrrerrennnn. LA]...... Loeveees | e 4,557,349 | .ooovvrrinn 3347373 | oo 2,917,021 | oo 5,655,119 | .ovvvvrrnnnn 68,003,532 | cooovvvrennn 73,482,513
20.  Maine....oveeeereerireieeieeieens ME(....... Lo | e 1,448,146 [ ..oooovvirne. 943,844 | ..o 252,807 | .oveveerciennne 481129 | oo 23,676,897 | .cooovveerennee 27,399,306
21. Maryland.......cccoooerrerienrnnn. MD |...... [NV ISP 13,659,549 | c.ovvverrnnee. 11,347,429 | oo 8,837,214 | oo 4,390,005 | ..cooevvveee. 78,440,101 | coovvevvennne 78,103,948
22. Massachusetts..........c...coevene. MA ... [T ISP 31,082,117 | oo, 30,097,477 | oo 10,323,789 | ..ovvverennes 16,543,166 | .............. 240,240,072 | .............. 273,810,547
23, Michigan........ccccooevvrrverrerinnns Ml ... Lo | e 9,305,488 | ..cvevvrririnne 7,713,032 | o 4,040,601 | .covorrenne. 10,285,551 | .oovvvneve. 115,746,861 | .............. 131,592,811
24, Minnesota.........cocovrvveererrennnn. Loeeroees | e 5,458,946 | ..cccovvrennnnd 6,823,910 | covvrrrirrrenes 1,664,012 | .ooovrverenee 2,064,688 | .....ooevenees 84,330,012 | ccoovevvnne 90,981,789
25, MiSSISSIPPI...vvereerrrerrerieeiennens [OOSR 7,005,933 | covvrvrienne 7,212,206 | coovvvrrrrene 2,394,135 | cvoveririn 3,447,004 | ... 63,498,754 | .ovvvvvvnnn 66,236,136
26.  MiSSOUT......coorvrerirrircirsirnen, L 10,559,871 | coovverrnnn 9,069,991 | .oovvorirnn 4,250,467 | .oovrrerinn) 6,700,130 | cooovrrrrirnns 85,212,894 | ...ovvvvnnn 83,147,481
27, Montana........cocoeeenerenriennieenes Leerienr | e 2,160,982 | ..cooovvrrinne 2,065,934 | oo 1,801,665 | ..oocovvvrrenee 2,064,587 | ..oovvrvrrnnn. 17,670,611 | oo 23,805,159
28. Nebraska..........ccooovsrrririrnnnnes Loevroees | e, 7,639,064 | ..oovvrnnn 8,315,222 | c.ovvvrrrnnn 6,011,499 | oo 3,213,830 | coovvrerrnns 58,411,960 | ...ccoovvvvnee. 57,231,500
29. Nevada......coovmrrmrirnriniins [N ISP 2,642,346 | ..coovvrrrinnns 3,654,675 | covvverieienns 2,138,248 | coovernn 1,587,784 | ..o 32,734,561 | oo 40,535,715
30. New Hampshire. L ...3,670,911 ...4,184,108 1,226,756 LA377,951 | e 39,060,534 ...39,025,209
31, New Jersey.......coovrrerereennnn. L 21,032,094 23,047,832 | coovvrrenn 13,621,761 12,684,606 389,486,961 422,176,777
32, New Mexico.......coo.rvverrrerrennes Lo | e 1,893,554 | coovvvnne. 2,682,577 | oo 3,694,722 | oo 1,265,753 | oo 15,699,559 | ..ovverrrnne 20,314,620
33, New YOrK.....ooovvernrireiieiinnes L 16,143,871 | ccovrerees 34441729 | oo 27,901,422 | oo 42,237,313 | oo 646,298,973 | ..cocvovrvnnn. 711,644,456
34.  North Carolina.........ccccooeuenen. L 18,265,554 | ...cooovvenne. 15,732,869 | .ovvvorrrinnee 7,923,785 | oo 9,338,325 | ....coouv..n. 136,075,468 | .............. 153,799,177
35.  North Dakota.........cccnrvenrernce. [N IO 761,717 | o 512,682 | oo 1,099,022 | oo 64,311 [ oo, 1,749,793 [ oo 1,688,837
36.  ONi0...oiceenee [N ISP 8,901,509 | ..ovvverrrerenn 8,580,526 | ..coovvririnnes 2,822,897 | oo 9,653,824 | ....ccvvvenee. 79,736,958 | ....ccoovevenne 97,111,809
37.  Oklahoma.........ccoovverrrenriennnenes [T ISP 5,401,751 | v 5,541,088 | .covvorrirrianee 7,604,026 | ..covonernnnnn 4,787,912 | oo 39,162,434 | oo 38,706,471
38, Oregon.....ccooceeeeereeeeeeieneens [N IO 4,805,166 | ..cooovvrrnrrnne 3,301,406 | ..ooovrriinne 2574172 | oo 1,246,183 | ...cccvvnnvee. 25,983,749 | oo 26,174,111
39. Pennsylvania.........ccccoourrnrenne. L 25,709,942 | coovvvrrenne 23,390,132 | v 10,317,943 | oo 11,905,880 | ...ccevnvve. 293,074,352 | ...cooveaee 309,407,944
40. Rhode Island.......c.ccccorvrnrienne. RI....... [N IO 1,570,289 | .coovvvnne. 1,642,097 | oo 1,964,151 [ oo 554,906 | ...coovrrennns 44,053,072 | coovvverrrnne. 27,559,116
41.  South Carolina...........ccccouvenee. SC|....... [T ISP 3,618,275 | oo 5,009,465 | ..coovvririanee 1,184,054 | .o 1,129,842 | ... 45,567,308 | ...cooerrrnnns 49,097,155
42.  South Dakota........cccccosrenrennc SD|....... [N IO 1,471,366 | .ooovvveenne. 1,297,884 | oo 181,075 [ oo 432,363 | oo 13,427,378 | coovreene 14,436,036
43.  TEenneSSee......ccocomrrmrurernrinnes TN|...... [T ISP 4,362,508 13,310,052 | covvvrrinnne 9,244,804 | ....oovvenn 3,738,120 159,544,942 149,307,294
VYIS -V T- TN . § ISV L. 17,767,356 20,170,647 | ... 4,335471 | ... .23,740,440 ....359,080,596 379,265,227
45, Utah..coooonneenlUT [T IO 3,066,427 | c.vvverienas 3,868,542 | oo 483,164 | oo 914,293 | oo 13,843,920 | ..covvvrrnnne 15,866,017
46.  Vermont.........cooovevnrvnrrnecennn VT | i [N ISP 1,886,116 | ...cvvvrennee. 1,267,812 | oo 519,344 | oo 926,330 | oo 26,316,066 | .....oocovvennee 29,174,839
47. \Virginia.. VAL L .16,103,461 ..12,295,600 8,464,070 ...71,782,670 144782117 | . 146,216,315
48.  Washington.........c.cccccovirniennce. WA[...... [N ISP 6,370,804 | ..cooovrrrins 5,860,996 2,405,832 3,248,810 | .ocovvrerrnnes 35,512,109 | oo 40,667,478
49.  West Virginia........ccccoevervreeen. WV ....... [N IO 2,852,439 | .ccovvirinne 2,421,426 | ..o 4,384,332 | oo 385,659 | ..o 51,972,227 | oo 52,272,695
50.  WIiSCONSIN......orvvrvrrririeriennne WI....... [T ISP 5,516,323 | .cvvrrrinnnnd 6,381,629 | ..oovvvrrrriene 861,912 | .oovvvris (1,526,330) [ ...cvvvvvnnene 46,360,754 | ...oovvvrrnnes 52,435,247
51, Wyoming......cocovevenevenerenerennens WY |...... [OOSR 1,079,010 | oo 1,009,852 | .ooovvvriiriins 174541 | oo 1,385,390 | .ooovrverrnns 3,350,000 | coovverirnnne 3,732,784
52.  American Samoa..........c....... AS ... ISP DO (01 RN (U (U1 (U1 PO (01 T 0
53, GUAM..coieiens GU]....... Lo | e 44753 | s 24,397 [ (1N [ [ RST510) | (01 T 0
54.  Puerto RiCO.......cccourrrvrreriinens PRI...... Lo | e 73,430 [ oo 232,535 | oo 18,120 | oo 47,355 | oo 326,014 | oo 52,764
55.  US Virgin Islands..........cccccouuunnee VI|....... Lo | e 4726 | oo 5,263 [ .o (U1 O (O T 38,601 [ oo 48,248
56. Northern Mariana Islands......MP {....... Nucrers [ (U1 OO (U1 OO (U1 SRR (U1 PR (U1 PR 0
57. Canada......commmrnneinneennens CNJ...... Nuiriee [ (01 O (O (U O (U1 PO (01 T 0
58. Aggregate Other Alien............. (O 0.0, S [P 1,004,710 [ oo, 604,488 | .....cccocoviinnee (425,724)| ..o 19,037 | oo, 2,952,433 | .o 5,126,374
59.  TotalS....couwrirriiniisiiseiseisrinnens () ) I 383,009,253 | ...ccoviennes 399,630,019 | ..o 228,000,637 | .....cccco..e. 278,812,747 | ........... 5,072,799,193 | ........... 5,430,767,473
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins
for Line 58 from overflow page.....] ..... XXX oo [ e (0 R [0 R (01 TR (01 U (0 U 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... .0 S [ 1,004,710 | oo, 604,488 | ......ccccovinnnee (425,724)| ..o 19,037 | i, 2,952,433 | .o 5,126,374
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for March 31, 2010 of THE TRAVELERS INDEMNITY 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
e BTt | et 39,036,860 | ...ocververiernenes 39,377,589
2. ....29,945,620 29,843,323
3. Farmowners multiple peril ..6,774,156 3,783,833
4. Homeowners multiple peril... 13,757,723 ..23,122,570
5. Commercial MUItPIE PEIl.......ceviveieicicsie s ...63,174,014 30,981,784
6. MOrtgage QUArANtY........cccveveieveiiesieieiseee e sessessssessessessssesenss | essessssesesssssssessessssensessesenssQ | cosvensensessensssessesssensesnensQ | oenseseisese e 0.0
8. Ocean marine ..(3,490,977)| .... .(145,893.3)| ..
9. Inland marine........ . ..(955,949) | ....
10. FiNanCial QUAIANEY........c.vuriririiiieeeeie e sssessessessnsens | sevsssessessessssessesssssssessesssensaQ | vevvesssssssesessssessessessssesesees 0
11.1. Medical professional liability - occurrence 0 | 758,301
11.2. Medical professional liability - claims-made. .0 ..(308,044) | ....
12. Earthquake........ccoocuvevneencinerncinenines ..1,552,488
13. Group accident and health... .0
14. Credit accident and health.... 0

15. Other accident and health
16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made...
17.3 Excess workers' compensation
18.1 Products liability-occurrence.....

90,634,613
59,893,268
..1,409,864
...13,595
..2,130,044

18.2 Products liability-claims made...... ..62,307
19.1, 19.2 Private passenger auto liability ..8,913,926
19.3, 19.4 Commercial auto liability...... 28,564,366
21. Auto physical damage..........coevieueiiiiieiice et ....13,031,124
22. Aircraft (all perils)
23

26.
27. 3,499,364
28. Credit.....ooverrererennn. ...167

29. International..
30. Warranty.
31. Reinsurance-nonproportional assumed Property............coevveeereereereeneeenees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business.
35, TOAIS... .t aes

3498. Sum. of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......cccovwviminninninmernerneinns | coveeees

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
....................................... 29,617,245 ....33,517,089
s AIBA INES....ooevcve ettt sssssaens | evssssssese s b s bbb 31,694,233 ....23,565,978
. Farmowners MUItPIE PEril..........c.rurierierirreereeesere e eessteeseeserenes | oeeeeiessse e enes T281497 | e L2ATA9T | s 6,903,044

. Homeowners multiple peril...

1

2

3

4 .10,331,614
5. Commercial multiple peril.

6

8

9

..69,215,812

. Mortgage guaranty.
. OCEAN MAMNE.......ocouiveivieiecieieetee ettt ettt sees
. Inland marine........
10. Financial guaranty..........ccccoeereeeeeneeneunes
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..
12. Earthquake.........ccoeovvvveerercrcieicenns
13. Group accident and health..............cccceviveieicirieeeecs s
14. Credit accident and health..............cocorrrinnrn e
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-0CCUITENCE. ...t
17.2 Other liability-claims made
Excess workers' compensation

..2,523,623

29. International..
30, WAITANEY ..ottt et bbbt aens
31. Reinsurance-nonproportional assumed Property...........ccccveeveecreeieeseierenns
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of bUSINESS...........cccccevveeviiccreeiee e

3B, TOMAIS.....cvveeiriieeicitete et

: Sum. of remaining write-ins for Line 34 from overflow page.
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN 34).......coeveriierereriisiciirinas




Statement for March 31, 2010 of THE TRAVELERS INDEMNITY COMPANY

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

€10

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2010 2010 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2010 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2007 + Priof.....c.. | coocreereennne 2,351,939 | ..o, 3,409,962 | ................ 5,761,901 | oo 162,563 | oo 37,896 | .ooorerrann. 200,459 ....2,236,698 L9164 | 3,251,632 | oo 5,507,494
2. 2008......cciiieres | e 454,682 | ..oooovereann. 684,820 | ...cccoee. 1,139,502 | oo 78,325 | i 4,679 | v 83,004 | .o AMANT4 | ) 6,248 | cooivreran 624,557 | .ooovvene. 1,044,979 | oo, 37,816 | oo (49,336) | oooovverrererianne (11,520)
3. Subtotals
2008 + Prior........ | coevevrernne. 2,806,621 | ................ 4,094,782 | ................ 6,901,404 | ......ccoennene 240,888 | .....cccevvennne 42,575 | oo 283,463 ....2,650,872 3,876,188 6,552,472 (150,608) | ...coooveeverrann (65,469)
4. 2009......cciis | e 514,969 | ..cocennene. 1,092,289 | ... 1,607,258 | ...cooeverene 189,608 | ...cvovvererias 37,688 | ..o 227,296 | oo 469,921 | oo 28,046 | ..oooorienn 867,483 | .........c....... 1,365,450 | oo 144,561 | ..o (159,073) | covovvvreririinn (14,512)
5. Subtotals
2009 + Prior........ | cocoereerennnes 3,321,590 | coorernan 5,187,071 | oo, 8,508,661 | ...covverrrrenna 430,496 | ..oooovreireinn 80,262 | ...ccvererrann 510,759 ....53,457 4,743,671 7,917,922
6. 2010. s [eeererisrias .0 S [ D9, SN .0 T D0, S [ 165,933 | ooooersrienns 165,933 | .o D0, S I 142,638 | ..ooverrinnns 417,048 | oo, 559,686 |............... XXX oorierens [ errerieiiinines )0, T P XXX
7. TotalS...ooveeee | e 3,321,590 | cooovrrrerens 5,187,071 | oo 8,508,661 | .......ccevnnee 430,496 | ..ooooviereine 246,196 | ..coovevrernnnnn 676,692 | ....coocvevnee. 3,120,794 | ..o 196,096 | ......ccocon.ee. 5,160,719 | .o 8,477,609 | ..ocvovvrerrerns 229,700 | .oovererierns (309,680) | ..vovvovererrirnens (79,980)
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 | ...cccovcven 8,372,639
L PR 6.9% (2. oo (6.0)% | 3. oo (0.9)%

Col. 13, Line 7

Line 8

Ao (1.0)%




statementfor March 31, 2010of THE TRAVELERS INDEMNITY 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 Professional Liability Supplement) be filed with this statement?

YES

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

NO

Explanation:
1.
2.
3.

Bar Code:

* 2 5 6 58 2 01049000001 *

* 2 5 6 58 2 0103650000 1 *

Q14



statementfor March 31, 2010of THE TRAVELERS INDEMNITY 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
2404. Equities and deposits in pools and associations 66,097,927 | ..coovvvveeveeieiieennn0 | 66,097,927 ....710,216,238
2405. Other assets e - 46,761,193 ..46,761,193 45,805,244
2406. Service CONract FECEIVADIE............c.ccvvveevceerese ettt ssssesaenas | evaessesessenes 28,470,819 | .oovvveeveeeiieeenn0 | 28,470,819 ....25,277,114
2407. State SUrCharges reCEIVADIE............c.cvucveeieeieeie ettt sttt esss s sessesassens | eevessesnsones 10,809,109 | .oovovvevieivrieieennn0 | e 10,809,109 ....10,487,498
2408. Amounts receivable under high deductible policies.. A1,214115 | 3,245,341 | 7,968,774 ..1,264,946
2409. Other assets tri-party/tax credit bonds.................. ol LAA07.641 | o0 | el 407647 |
2410. Ceded dEPOSIt BSSEL. ... . vurerrereeeeieirecreeireiee bttt ettt ettt snentenes | eesestsensseneas 449,042
2411. Due from unaffiliated COMPANIES.........c.ovuurirreririsereireieeese sttt essesssnsnesnes | eessssssesssessas 292,722
2412. Other assets nonadmitted......... ..621,417,972
2413. Miscellaneous [edger DAIANCES.............c.cuiueieveiiciie ettt | oevessesassssssaeses 95,131
2414. Performance guarantees receivable............. .(167,470) ..(28,721)
2415. Assumed reinsurance receivable and payable. s (350,573) ....(333,728)
2497. Summary of remaining Write-ins for LINE 24..........ccoooiueieicieieieeesi ettt ssersnas | eevesnsnes 789,497,628 | ...........624,758,445 | ...........164,739,184 | ............ 59,544,785
Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year

2404, OthEr ADIIHES. ........v.evecveeeeeeecece ettt ess s s s se st ses s s s s ses s s e st essen s s ssssssstsssessessansassanssessnsns | esssssssssssssssssssessassanes 371,646
2405. Other statutory provisions

. Federal excise tax-reinsurance contracts
. Retrospective premium reserve

2408. Interest deposit liability 497,
2409. Deposit asset payable.............ccceunee. ,843, . ,
2410. Retroactive reiNSUraNCe MESEIVE CEABM. ..ottt ettt b b s st s e s bensns | ebssbssessessessssansenans (38,073,780) | ...cvovvererrrererinn (39,619,109)
2497.  Summary of remaining WIt=iNS fOr LINE 24..........coeiiriuiisiiieisiieseis ettt sttt sttt s bttt snsensessnssntesenssssnsanses | esssssssessessessnsassesan (41,753,403) | oo 19,749,944
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

1404.
1405.
1497.

Other assets tri-party/tax credit bond income
Fines and penalties of regulatory authorities....
Summary of remaining write-ins for Line 14

Q15




statementfor March 31, 2010of THE TRAVELERS INDEMNITY COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAI..........cviuiiieieicieie sttt s s essaes | sentessessssessesssensesaens 186,307,187 | coovveveeriereiriinins 180,021,775
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION...........cvreiiriieiieicei sttt b st b s eneses | sbessebssessessesssessesse s s s st s bt enae 0 [ e 0
2.2 Additional investment made after acquisition. .150,657 12,116,200
3. Current year Change iN BNCUMDIANCES. ..........coueuiieiiiieieeieisstesseisiess st sss st s st s s st s s es st ensesnbensanss | stessessssessessessnssssesses st ensesesnsenae 0 [ e 0
4. Total gain (loss) on disposals............ 0 | e 0
5. Deduct amounts received on disposals............ccceerierenriinnens 0 | e 0
6. Total foreign exchange change in book/adjusted CarTyiNG VAIUE...........c.ewererurirriereieieeseisere s iesssssssssessessssssessssesssssess | sessesssssssssessssssssssssessessnsssnssassnes 0 | o 0
7. Deduct current year's other than temporary impairment FECOGNIZEM. ........c.euiurrieieirieieieiesse st snsens | stessesssessessssssssessessssessessesenseses 0 [ s 0
8. Deduct cUrrent YEar's dEPIECIALION. ...........cccvieveirieete ettt bbb s e s b st et es s s s st sennsesanas | asetesssssessssnsetensnsesssnes 1,484,969 | .o 5,830,787
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-546-T-8)........ccccerrererirnieierieisssnessissienessssessesesss | sessesssssssesesssssssennes 184,972,876 | c.oovvvervriereiriinins 186,307,187
10.  Deduct total NONAAMItEEd AMOUNES............cciiueiecicieieiccec ettt bbbt b bbb as st ens | stebsessssessessssssssssesses st enses s sntenas 0 | e 0
11. Statement value at end of current period (Line 9 minUS LiNE 10)........c.cccciiiieiieiiiiicieiisieieseiesecevesesseaesssssesssseressssssessnssees | sessesesssessssssesessnsenes 184,972,876 | ..o 186,307,187
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 YEA...........cvveiviveeviciseeeceeereeeeeisens | evrevessessesssesenisseenens 35,264,403 | ..o 36,769,781
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........cvevererireiriririe sttt sttt esres
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. Accrual of discount...........cccccoevernnnee
5. Unrealized valuation increase (decrease). .
6. Total gain (I0SS) ON GISPOSAIS..........cevreviriieiiiiieieiseieie ettt bbbt b bbb nn
7. Deduct amounts reCeIVEd ON QISPOSAIS...........c.wruurerierirrereireieeeieisese ettt nnns
8. Deduct amortization of premium and mortgage interest points and commitment fees..........ccoeevererverieiesisiieesee s
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESt...........ovrurerrenrrrrrinrnrrees | e 0 [ e 0
10. Deduct current year's other than temporary impairment FECOGNIZEM............eueuiveireieirisieesee st snbens | stessessssessesssssssssses s snsensesssssntanas 0 | e 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......c.. | covoorrrinisrsnirsiinnennes 34,873,962 | oo 35,264,403
12, TOtal VAIUGHON GIIOWANCE. ........cvuivieeiiiiieieie ittt st b s bbb st es s b et enns | stessessssessessessessnses et et st es et st anae 0 | e 0
13, Subtotal (LINE 11 PIUS LINE 12)......cuivieieeiiiieteieieteee ettt bttt es st ensesaes | ebsssssssssssssesssssntensesas 34,873,962 | oo 35,264,403
14, Deduct total NONAAMILEEA MOUNES..........coiuiiieiieicieie ettt s st enbensesns | sbessesntensessesessnse sttt es st anae 0 | e e 0
15. Statement value at end of current period (Line 13 MINUS LINE 14).......cuueiiiiiiiieiiiecstes ettt ssiessssssesssssesienees | cresessisssssssessssssseseesas 34,873,962 | oo 35,264,403
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEN 31 Of PHIOE YEAI...........cciuiveieeieteiee ettt | sessessssssessesssessssass 642,737,795 | oo 673,177 447
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION. ..........cveiiviieiciccsceee ettt b s ensnes | sbessesssssssssessesssbensenas 93,263,262 | ..o 52,861,278
2.2 Additional investment made after @CQUISIION............ccvvvevervicvieeei ettt s b s s sssssnes | sbessessssnssssessesssensenes 25,859,270 | .ocveveireiee i 42,034,254
3. Capitalized deferred INtEreSt ANA OB ..ottt bbbt nsesas | stessessbessesesss s s s st b ss s b tesae 0 [ e 0
4. ACCTUAL OF QISCOUNL.......vueeveircicieietsc ettt ettt s s st s s nnbentes | fessessessstessesstensessesnsansessnsnnsanta 0 | e s 0
5. Unrealized valuation iNCTEASE (AECIBASE).........cuuevriiireiieieiiteie ettt bbb s s bbb b s s saesnans | sressnsassesssssnsessessstensenas 9,676,251 | ..o (44,333,869)
6. Total gain (I0SS) ON GISPOSAIS..........cevueveriieieieeie ettt ettt a s s se ettt en s s saessssssessesans | oevessssssssssessesssssstessesas (1,701,321) | covvereereereeeeeeiee (3,936,604)
7. Deduct amounts received on disposals............. ....36,290,179 .76,919,726
8. Deduct amortization of premium and dEPrECIALION.............cc.cveveivieiieeiieceee ettt sssnans | sressesasssssssessssssesesnsnes 313,500 | oo 20,394
9. Total foreign exchange change in book/adjusted carrying value....... .(332,057) .(124,592)
10. Deduct current year's other than temporary impairment reCOGNIZEM............coeieueirieieieeree et seseies | sretesssssesssssres s esessssssessnsesessnsens (O 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..732,899,521 ..642,737,795
12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e vl e BT 787,708 | o 23,987,969
13. Statement value at end of current period (LiNg 11 MINUS LINE 12)......cuiieiiiiieieiiisisieisissieseisssssiessssssssssessesssssssesssssnsessessns | sresesssssssassesssssssasses 665,111,814 | oo 618,749,825
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of PriOr YEaI...........cocuvieveicveieiceesie et | eveeriessssesie s 17,216,355,065 | .....cccvevvrerrnnes 16,829,276,614
2. Cost of bonds and SLOCKS ACQUIMEA...........ccviiveiiriieiiee ettt ae bbbt s et bessnaesens | sessebessssssesissesessseens 379,696,256 | ..cccvveviererinne 2,010,979,762
3. ACCIUAL OF QISCOUNL. ..ottt ettt ettt sttt s e s st st s et es s see st ssastassnssesssssntasensesesassnassansstnsnsnanssnantass | sstesssssnsssssstesnsnensees 3,766,376 | ..ocvveeeeeeeeeeein 16,687,250
4. Unrealized valuation iNCrEASE (AECIBASE).........cceuriveriereriiiereise ettt bbb bbb bbb s st ssebesessnaesas | oevebsssetesssesesssansesans 106,295,033 | ..ocvvvcveeeeieen 235,038,882
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 26,094,861 | .cocveeeeeeeeee 61,220,248
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.cvcviviriieiiie bbb saens | sessesesssesessssesessaeens 883,776,967 | ..covvvrerveererrrnns 1,825,198,530
7. Deduct amortization Of PrEMIUML.........c.ciueireicicisie ettt bbbt bbb ss st ensens | sbensessessnssssessessntensenas 19,082,606 | ...ooovoveveieeeeeeieeee 61,163,867
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE. ...........cccovvvveieieeeieceeese ettt sssssssessess | essssssessssssesssnsessesesssssns (2,901) | cooveeereereeer e 388,714
9. Deduct current year's other than temporary impairment FeCOGNIZE. ...........covriueiiiriieeeieee et sssessesens | eserssssssessssssessessssessenas 1,080,932 | oo 50,874,009
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........c.ccovvvrierereererereiseseseissesesssssesens | cvevessessesesssinenns 16,828,264,183 | ...coovvvereirerne 17,216,355,065
11, Deduct total NONAAMItEEd AMOUNES..........cccviveieiciececess ettt en st ensenaes | ebessassessssssesssssntensenas 36,225,744 | oo 34,629,778
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......c.cveiiuiiueieiciiisieiesisces sttt stesssssssssssessssssensssns | seevessnsessessssnens 16,792,038,440 | .....coocvvvevvernes 17,181,725,286
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Statement for March 31, 2010 of THE TRAVELERS INDEMNITY COMPANY

Showing the Acquisitions, Dispositions and Non-Trading Activity

SCHEDULE D - PART 1B

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 12,319,032,273 | ...oovvvne. 18,274,102,573 | ...vvvveinnee 19,077,343,474 | ....oovvrvns 51,787,522 | ..coovvrrrrinen. 11,567,578,892 | ...ccoveuvrvnrrnrrnrnrineiinenneens0 | o0 s 12,319,032,273
2. ClaSS 2 ()-vuueeeerereeruirsesiesiesie ittt | sebinebeeb e eeees 1,037,005,902 | ..oocverrerererrirnanne 47,682,221 | oo 24,002,828 |......ocoverirerinines (31,172,885) | ... 1,029,512,411 | o0 [0 |, 1,037,005,902
3. ClASS 3 ().euevrericreeie ettt bttt ntns | eveesisaentes et tenes 332,855,447 | ..ovvereieeinns 12,857,577 | oo, 12,519,099 | ..o (11,913,687) | ..o 321,280,237 | o0 e 0 [ 332,855,447
A, ClASS 4 (B).uvuieeiieiieeeee ettt | iniienit sttt 202,484,110 | cevvveeeieeiins 2,020,000 | ..o 3,839,126 | ..ooorvereieienne (3,068,295) | ....vvvvnvrirnnnne 197,596,689 | ....ovvorveererinrineinrinniinnns0 [ o0 e 202,484,110
B ClASS 5 ():euureveeeraceseiiciieis ittt ettt | bbbttt 36,029,647 | ..o (O N 735,000 | .ooovverireireirnriinenne (AR 220) 1 I 34,483,357 | o0 e 36,029,647
B, ClASS B ():vuuveureeueerarernerieieiie ettt bbbttt | nntnnt st 31,028,206 | ..ooovvecreinieiierisneenens 8,452 | .o 1,772,730 | (1,838,620) | ...cooverrrerrierriinns 27,425,307 | .coovvinrnninninniinninniinninnens0 [0 | 31,028,206
7. TOtal BONGS.....oiveiiceceictecs ettt ....13,958,435,584 19,120,212,258 | .....ccvvvverirererines 2,982,746 13,177,876,893 | ....ovcveveeeeceviresreieeenen0 [0 | e 13,958,435,584

PREFERRED STOCK
B, ClASS Tttt | sebieene bt 27,046,100 | ..coovvrivrrreereireiieeeeeeeees O OO (01 N (3,280,695) | ..cvvvvrerevreerriinnn 23,765,405 | ....ovvvvvnrrnrrinrrinriinnrinninnns0 |0 s 27,046,100
9. ClASS 2.ttt sttt ntens | ereesestesaese s 42,596,364 | .....oovvieeeee s [0 TR 2,241,533 | ..o 5,300,623 | ...occovirieriernn 45,655,455 | ...ooovvveeeieeiieeeieieieenn0 |0 42,596,364
10, ClASS 3u.ieoooieet ettt | eebtenst sttt 23,584,536 | ..o 0 [ (01 O (1,055,870) [ ...ooovvvrerreriinns 22,528,666 | ..o 0 | e | s 23,584,536
110 ClASS 4ottt sttt | st sttt 402,400 | ..o 0 [ o (0 O 57,600 | oo 460,000 | ..o 0 | e 0 402,400
12. Class 5
13, CIASS Bttt | enb st 483,000 | ..o 0 [ 0 [ o O Y 483,000 | ..o 0 |0 | 483,000
14, Total Preferred StOCK........cooeicviieieieesie ettt beseseesns | eviesisssssesissessnaans 94,112,400 | oo (O I 2241533 | .o 1,021,658 | .o 92,892,525 | ...ooovireeirieiiniesieieieennn0 | i | 94,112,400
15.  Total Bonds and Preferred SOCK..........ov.uririerieriiieieiseeeseeeeeiseeeieeiseeas | eevseeisenssenias 14,052,547,984 | .......ccovuunee. 18,336,670,823 | .....covvvveeenee 19,122,453,791 | .ooooiierrrnn. 4,004,404 | ..cooivrrnn. 13,270,769,418 | ....oeereerierinenrieeieeend0 | o0 i 14,052,547,984

(@)  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 March 31, 2010of 1THE TRAVELERS INDEMNITY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TotalS.......oveveerrrererrreririienes | v 153,351,336 |..cccocrvrnnnee XXX ovoeveireinveeneenne | cvveneeeneinseenenees 153,350,712 | oo 1443 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOE YEAI........c.vuiriieieiiieiee ettt essssns | sestessessssessessssssessens 554,045,289 | ....cocoverieeieeis 531,053,824
2. Cost of Short-term iNVESIMENS ACGUITET..........cvvvurviiireieicteie ettt bbbt snsns | stessesassessesesssnsans 17,963,793,497 | oo 59,687,682,415
3. ACCTUAL Of BISCOUNL.......ouiiiiiiii bbb | cbssis bbb 19,337 | oo 153,526
4. Unrealized valuation iNCrEASE (ABCIEASE)..........vururrurrrreerresreseieeeeseesesseeseessesssesseeseessstsesessessess e ssessessasssessessessasssessessessssssessns | sesessesssssessessssssssessssssesessessnnens 0 [ e 0
5. Total gain (I0SS) ON QISPOSAIS...........ceveiirriiiriieieete ettt ettt bbb bbb a b se b bt ebe s s et bssesesssnsabes | sasbesessssesasssesessesesessnaetanes 11,467 | o (115,554)
6. Deduct consideration received 0N AISPOSAS............cccvueuiviieeiriiiiiiteieicteis ettt bbbttt es s ssanas | sbessesssesseseesnans 18,364,518,181 | oo 59,664,654,603
7. Deduct amortization Of PIEMIUML..........ccceueiieirice ettt et bbb b s bbb bbb se b b es s s s b ebesssbesns | bassebesssssesssnsesesseses s s sesanantenas £ T R 144,421
8. Total foreign exchange change in book/adjusted CarTyiNG VAIUE...........c.cuueierurirrieeireiieiseeeere ettt stsssseessstestsssens | sessessssssssesssstassssssessesssessessassanes (0 70,101
9. Deduct current year's other than temporary impairment FECOGNIZEM............vu et sesees | sressesssssssssssssssssssnsssssssnsssssssssases {0 U 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........ccccevivrieiierriiieieiseseessieiessssenes | srevesisssssesessssssenis 153,351,336 | covevereicrieieinns 554,045,289
11, Deduct total NONAAMItIEA @MOUNES.........c.cuueveieiriieeierie ettt neenss | entesssss s s nnr st 0 | e s 0
12. Statement value at end of current period (LiNg 10 MINUS LINE 11)...cuu it ssiesessssssiesssrstsssessesssssnsessssssessesns | sressesssssssassesssssssesse 153,351,336 | covoveriiiicieiiiinias 554,045,289

QSI103
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Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QsSI04, QSI05, QSI06, QSI07



Statement for March 31, 2010 of THE TRAVELERS INDEMNITY COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Accrual of dISCOUNt.........ccvviiierieiesceie s

. Unrealized valuation increase (decrease)............oovvevrrererrrenn.

. Deduct consideration received on disposals...............ccceeeverenes

. Deduct total nonadmitted amounts..............cccceerreerireeeneennnens

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 Of PHOT YEAI.........cvvueieicveieieieisece et

. Cost of cash eqUIVAIENES ACAUINE..........c.euiviieiciceie ettt

. Deduct amortization Of PrEMIUM..........ccieuiiiceice et bbb nas

. Total foreign exchange change in book/ adjusted carrying ValUe...............c.ccvveveeiieriiicreeiieee s

. Deduct current year's other than temporary impairment reCognIZEd............cvvrrreerrereineniereeeseseeeeeseeees

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9).........ccccouvrvrvrrererrerreerierrernns

............................................ 1,504,498

QSI108
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Statement for March 31, 2010 of THE TRAVELERS INDEMNITY 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
Acquired by Purchase
RE# 11112 & RE# 11118 700 Main Street Hartford ‘ CT. | ....03/31/2002 | Various 0 150,657
0199999. Totals 0 0 150,657
0399999. Totals: 0 0 150,657
SCHEDULE A - PART 3
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 11 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in BJ/A.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) BJA.C.V. on Disposal During Year | onDisposal | on Disposal | on Disposal |Encumbrances Incurred

NONE
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Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

SCHEDULE B - PART 2

2030

1 Location 4 5 6 7 8 9
2 3 Actual Additional
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
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 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
30234479....ccoviiiirinns | NEW YOrK....ocevsiessiieiieni i | NY......... | .............. | 04/29/2004.... | coveoovvvnriecians | e 390,441 | o0 i 0 0 o 0 [0 {0 [, 390,441 | oo 390,441 | ... 0 | oo
0299999. Total - Mortgages With Partial REPaYMENES.......coiviiis it ssesnienaes | onsessensesssssnsenee 390,441 | o0 | 0 0 ] 0 [0 | i 390,441 | .o 390,441 |.......... 0] e
0599999, TOtAl MOMGAGES. ......ovvvrererrrrreeseesseeseieeesseesseessesins ateisssssess st sass s ensnsnsns | aevissesssssnsssens 390,441 | o0 [ ) 0 0. (0 [ RORPON | I SOOI | I (PO 390,441 | oo 390,441 |.......... 0| oo
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Statement for March 31, 2010 of THE TRAVELERS INDEMNITY COMPANY

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

1 2 Location 5 6 7 8 9 10 1 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 Common Stocks - Unaffiliated
Abry Partners IV, L.P. Boston Abry Partners 01/02/2001.... 3 0 4,015 0 580,235 0.2
American Securities Partners IlI, L.P New York . | American Securities Partners. 08/22/2001.... 3 0 3,252 0 493,492 1.0
American Securities Partners IV, L.P. New York . | TPC Investments, Inc. 12/31/2009.... 3 0 87,321 0 1,909,939 1.0
Blum Strategic Partners I, L.P. San Francisco. CA.... Blum Capital Partners. 07/18/2001.... 3 0 (3,389) 0 270,332 0.6
Brockway Moran & Partners Fund I, L.P. Boca Raton .. | Brockway Moran & Partners, Inc 01/16/2002.... 3 0 15,495 0 1,207,167 17
Columbia Capital Equity Partners IIl (QP), L.P Alexandria .| Columbia Capital 07/05/2000.... 1 0 (39,039) 0 171,171 14
Cortec Group Fund Ill, L.P New York Cortec Group. 04/19/2000.... 3 0 696,938 0 776,862 37
Cortec Group Fund IV, L.P. New York Cortec Group. 04/20/2006.... 3 0 (189,671) 0 5,371,840 38
EQT Il Northern Europe US no. 1 L.P Stockholm EQT Partners 07/06/2001.... 3 0 42,216 0 399,884 0.3
KKR 1996 Fund L.P New York Kohlberg Kravis Roberts & Co 02/23/1997.... 3 0 2,089 0 0 0.2
Madison Dearborn Capital Partners IV, L.P. Chicago. Il Madison Dearborn Partners. 04/02/2001.... 3 0 10,530 0 351,467 0.2
Prospect Venture Partners II, L.P Palo Alto CA.... Prospect Venture Partners 07/10/2001.... 1 0 25,000 0 262,500 0.5
Providence Growth Investors L.P. Providence Rl.......... Providence Equity Partners 01/24/2000.... 3 0 535 0 148,171 04
SKM Equity Fund Ill, L.P Stamford ..| Saunders Karp & Megrue 02/01/2000.... 3 0 10,111 0 218,859 0.7
SPC Partners II, L.P San Francisco. . | Swander Pace Capital 08/07/2000.... 3 0 8,986 0 49,142 28
The 2000 Riverside Capital Appreciation Fund, L.P. New York The Riverside Company 02/28/2001.... 3 0 2,595 0 416,898 0.8
Thomas H. Lee Equity Fund V, L.P. Boston .| Thomas H. Lee Partners. 08/15/2000.... 3 0 162,751 0 602,482 0.3
Trivest Fund Ill, L.P. Miami Trivest 06/28/2000.... 3 0 20,154 0 2,692,457 338
Vestar Capital Partners IV, L.P. New York Vestar Capital Partners 12/15/1999.... 3 0 9,513 0 124,378 0.2
Voyager Capital Fund II-A, L.P., a Delaware limited partnership Menlo Park . | Voyager Capital 03/03/2000.... 1 0 39,706 0 127,059 2.0
Weston Presidio Capital IV, L.P. Boston . | Weston Presidio Capital 06/21/2000.... 3 0 246,001 0 149,473 0.7
Wicks Communications & Media Partners, L.P. New York The Wicks Group 12/16/1999.... 3 0 12,250 0 0 0.6
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 1,167,360 0 16,323,807 | ... XXX..ooooonene
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Colony Investors VIII, L.P. Santa Monica CA.... Tindy RE Investments Inc. 01/01/2010.... 0 5,834,950 610,321 0 5,520,802 0.9
El Fund IV, LP Chicago 1l EIP 02/15/2008.... 0 0 5,271,318 0 7,868,217 28
Sterling American Property VV L.P New York . | Tindy RE Investments Inc 01/01/2010.... 0 7,861,034 1,247,905 0 5,701,076 3.1
Lehman Brothes Real Estate Partners IlI, L.P New York . | Tindy RE Investments, Inc 05/20/2008.... 0 4,431,367 0 0 12,140,000 0.7
North American Real Estate Partners II, L.P Minnetonka MN......... | Tindy RE Investments, Inc 03/01/2006.... 0 8,942,349 0 0 2,000,000 24
Thayer-Wardman Park Investors LLC "Washington... .... | DC. Tindy RE Investments, Inc 09/01/2005.... 0 2,720,253 0 0 242,000 40.1
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 29,789,953 7,129,544 0 33,472,005 | .. XXX oooiunnne
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
American Securities Opportunities Fund, L.P New York NY......... | TPC Investments, Inc. 12/31/2000.... 0 0 4,368,344 0 316,986 3.1
Avenue Asia Special Situations Fund IV, L.P New York . | Avenue Advisors 06/21/2006.... 0 0 1,500,000 0 2,712,153 0.6
Blackrock HPB Multi-Manager LLC New York Black Rock Multi-Manager. 02/01/2009.... | ..ccovvnene 13 0 10,078,437 0 0 8.6
Catalyst Equity Fund, L.P. San Diego. . | Catalyst Equity Partners. 04/22/1998.... 0 0 2,856 0 0 53
Haddington Energy Partners Il LP. Houston . | Haddington Ventures 04/11/2001.... 0 0 17,909 0 0 135
JLL Partners Fund IV, L.P New York Joseph Littlejohn & Levy. 06/29/2001.... 3 0 375,057 0 629,078 15
Kelso Investment Associates VIII, L.P. New York . | Kelso & Company. 06/21/2007.... 3 0 187,500 0 21,696,616 0.5
Natural Gas Partners VI, L.P Greenwich .| Natural Gas Partners 05/10/2000.... 0 0 25,358 0 733,014 27
Newport Global Opportunities Fund LP. Woodland Newport Global Advisors 04/12/2006.... 0 0 631,905 0 1,255,360 4.1
Shasta Ventures I, L.P Palo Alto . | Shasta Venture: 10/25/2007.... 1 0 375,000 0 4,875,000 3.0
Flintlock Commodity Opportunities Partners, LP Waterloo, Ontario............ccccouvviinnnnnes .. | Butterfield Fulcrum Group, Cayman Limited 02/02/2010.... 9 500,000 0 0 0 1.0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 500,000 17,562,366 0 32,218,207 | ... XXX.oovoeene
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Statement for March 31, 2010 of THE TRAVELERS INDEMNITY COMPANY

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

1 2 Location 5 6 7 8 9 10 1 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 Other - Affiliated
TPC UK Investments LLC [ Hartford [CT........ | TPC Investments Inc 01/01/2010.... 0 62,073,308 0 0 0
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated 62,973,308 0 0 0
3999999. Subtotal - Unaffiliated 30,289,953 25,859,270 0 82,014,110
4099999. Subtotal - Affiliated 62,973,308 0 0 0
4199999. Totals. 93,263,262 25,859,270 0 82,014,110
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Ir That Have Underlying Characteristics of Bonds - Unaffiliated
Columbus Ln Fd Ltd INcome Nts, Dallas |TX,,,, | Columbus Ln. 03/16/2000 | 03/31/2010 643,074 0 0 0 0 0 0 643,074 ..643,074 0 0 0 0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated 643,074 0 0 0 0 0 0 643,074 ..643,074 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Sandelman Partners Multi-Strategy Fund, LP New York NY... | Distribution 08/01/2005 |01/29/2010 | .......... 1,141,520 0 0 0 0 0 (] 1,141,520 | ...... 1,141,520 0 0 0 0
Sandelman Partners Opportunity Fund, LLC. New York. NY... | Distribution 08/01/2008 |01/21/2010 | . 0,114,577 0 0 0 0 0 0 10,114,577 | ... 10,114,577 0 0 0 0
Watershed Capital Partners, L.P San Francisco. CA... | Distribution 08/02/2005 | 03/18/2010 25,860 0 0 0 0 0 0 25,860 25,860 0 0 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.............cciuuiriuiiiiiiiiiieiieiissisisississississississessssss s snssnssnias | seesees 11,281,957 0 0 0 0 0 0 | 11,281,957 | ... 11,281,957 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of C Stocks - Unaffiliated
American Securities Partners |Il, L.P New York. NY... |Distribution 08/22/2001 | 03/31/2010 41,288 0 0 0 0 0 0 41,288 | ..o 41,288 0 0 0 0
Blackstone Capital Partners Il Merchant Banking Fund L.P.. | New York..........cc.oveveuunns NY... | Distribution 11/22/1993 | 03/26/2010 (3,097) 0 0 0 0 0 0 (3,097) (3,097) 0 0 0 0
Blum Strategic Partners I, L.P. San Francisco CA... | Distribution 07/18/2001 | 01/28/2010 (3,389) 0 0 0 0 0 0 (3,389) (3,389) 0 0 0 0
Carmel Global Software Fund L.P. New York. NY... |Distribution 05/05/2000 | 03/08/2010 1,114 0 0 0 0 0 0 1,114 1,114 0 0 0 0
Charles River Partnership XI, LP Waltham MA... | Distribution 02/12/2001 {03/16/2010 12,939 0 0 0 0 0 0 12,939 | oo 12,939 0 0 0 0
Columbia Capital Equity Partners IIl (QP), L.P Alexandria VA.... | Distribution 07/05/2000 | 03/11/2010 (39,039) 0 0 0 0 0 0 (39,039) (39,039) 0 0 0 0
ComVentures V, L.P., a Delaware limited partnership.......... Palo Alto.........cccouvvivrnnnes CA... | Distribution 10/16/2000 | 03/22/2010 219,960 0 0 0 0 0 0 219,960 | ..........219,960 0 0 0 0
Constellation Venture Capital Il, L.P. New York. NY... | Distribution 05/15/2000 {03/15/2010 155,841 0 0 0 0 0 (0] 155,841 .....155,841 0 0 0 0
Cortec Group Fund IV, L.P. New York. NY... |Distribution 04/20/2006 | 03/30/2010 (273,239) 0 0 0 0 0 0 (273,239) (273,239) 0 0 0 0
Focus Ventures II, L.P., a Delaware Limited Partnership...... Palo AlfO......c.ovverireieinne CA... | Distribution 05/25/2000 {03/31/2010 104,612 0 0 0 0 0 (] I 104,612 | ..........104,612 0 0 0 0
Fox Paine Capital Fund Il, L.P........ccccovrmmririirncnriinnecriinnns Foster City........occouwenernnes CA... | Distribution 07/10/2000 | 03/30/2010 114,025 0 0 0 0 0 (/I IO 114,025 ....114,025 0 0 0 0
Genesys Angelbridge Fund I, L.P New York. NY... |Distribution 02/07/2000 | 01/12/2010 54,054 0 0 0 0 0 0 54,054 54,054 0 0 0 0
Hellman & Friedman Capital Partners IV, L.P San Francisco CA... | Distribution 04/28/2000 | 03/12/2010 (17,354) 0 0 0 0 0 0 (AT — (17,354) 0 0 0 0
Highbridge Capital COrporation...................ouveeercereerenenes Grand Cayman................. Cl..... | Distribution 12/11/1995 |01/07/2010 400,869 0 0 0 0 0 (V1 I 400,869 .....400,869 0 0 0 0
KKR 1996 Fund L.P New York. NY... |Distribution 02/23/1997 | 03/31/2010 96,865 0 0 0 0 0 0 96,865 96,865 0 0 0 0
Madison Dearborn Capital Partners IV, L.P Chicago. IL..... Distribution 04/02/2001 | 03/22/2010 832,060 0 0 0 0 0 0 832,060 832,060 0 0 0 0
Menlo Ventures IX, L.P Menlo Park CA... | Distribution 01/03/2001 | 03/22/2010 35,337 0 0 0 0 0 0 35,337 35,337 0 0 0 0
Mercantile Capital Partners Fund, L.P. New York. NY... | Distribution 11/20/2000 | 01/22/2010 157,715 0 0 0 0 0 (0] 157,715 ....157,715 0 0 0 0
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Statement for March 31, 2010 of THE TRAVELERS INDEMNITY COMPANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) BJ/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
OZ Asia Domestic Partners, L.P New York. NY... | Distribution 03/01/2006 | 03/15/2010 53,772 0 0 0 0 0 0 53,772 53,772 0 0
Pitango Venture Capital Fund Il (USA) LP........ccccovvvvrvuvrnnns Herzliya Pituach................ IL..... Distribution 06/12/2000 | 03/10/2010 | .......... 1,165,498 0 0 0 0 0 (VT 1,165,498 | ....... 1,165,498 0 0
Prospect Venture Partners |, L.P. Palo Alto CA... | Distribution 07/10/2001 | 01/22/2010 280,471 0 0 0 0 0 0 280,471 280,471 0 0
Trivest Fund Ill, L.P. Miami FL.... | Distribution 06/28/2000 | 01/18/2010 55,657 0 0 0 0 0 0 55,657 55,657 0 0
ValueAct Capital Partners, L.P San Francisco. CA... | Distribution 03/12/2001 {03/31/2010 | ........ 13,973,894 0 0 0 0 0 0 [ 13,973,894 | ..... 13,973,894 0 0
Warburg Pincus Private Equity VIII, L.P New York. NY... | Distribution 08/07/2001 {03/25/2010 445,867 0 0 0 0 0 ..445 867 0 0
Weston Presidio Capital IV, L.P Boston MA... | Distribution 06/21/2000 | 03/25/2010 155,686 0 0 0 0 0 0 0
Euclid Partners IV, L.P New York. NY... | Liquidation 12/22/1994 | 01/20/2010 | ....vvvvrerreeenid07 | oo 483,493 0 0 (VI IO 483493 | .0 [ 483,900 | 1,938 [ 0 [ (481,962) .
Ripplewood Partners, L.P. New York. NY... | Liquidation 08/09/1996 | 02/25/2010 | . 1,101,578 0 0 0]....1,101,578 ..202,200 ...(1,219,359) ] ....(1,219,359) | ..
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...........ccooiiiiiiiniininiissssssssssssssssisssssnssnsnens | conneen 18,341,795 | i 1,585,071 0 0 0] . 1,585,071 19,926,866 | ..... 18,225,545 ...(1,701,321) | ....(1,701,321) | ..
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
American Securities Opportunities Fund, L.P. New York. NY... | Distribution 12/31/2009 |02/24/2010 . 0 0 0 0 0 0 4,087,010 4,087,010 0 0 0 0
Avenue Asia Special Situations Fund IV, L.P New York. NY... | Distribution 06/21/2006 | 02/26/2010 647,335 0 0 0 0 0 0 647,335 | ..........647,335 0 0 0 0
Catalyst Equity Fund, L.P San Diego. CA... | Distribution 04/22/1998 | 03/31/2010 26,141 0 0 0 0 0 0 26,141 26,141 0 0 0 0
Kelso Investment Associates VIII, L.P. New York. NY... | Distribution 06/21/2007 {01/25/2010 35,162 0 0 0 0 0 0 35,162 35,162 0 0 0 0
Midkiff Development Drilling Program, Ltd Irving TX.... | Distribution 04/27/1990 | 03/22/2010 258,730 0 0 0 0 0 0 258,730 258,730 0 0 0 0
Natural Gas Partners VI, L.P.......coouivinnrriinnssnnisssniinnes GreenWich.....ocovveoserrveen CT.... | Distribution 05/10/2000 | 02/26/2010 | .......... 1,085,224 0 0 0 0 0 0]....1085224 | ... 1,085,224 0 0 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 6,139,602 0 0 0 0 0 0].....6139602 | ... 6,139,602 0 0 0 0
State Low Income Housing Tax Credit - Unaffiliated
Georgia AHI Fund |, LLC. Atlanta | GA... | Georgia AHI Fund |, LLC......cooovvvvninriiinennnnes | 12/28/2009 | 03/31/2010 313,500 0 [ (313,500) | ..ovvvvernnnnienns 0 | i 0 s (313,500) 0 0 0 0 0
3399999. Total - State Low Income Housing Tax Credit - Unaffiliated 313,500 0 | e (313,500) | .vvererirnrrienen (L (L (313,500) 0 0 0 0 0
3999999, SUDOtAL = UNGIIHIEG. ... erveeseeerressesesseessseesess e sess s | o 36,719,928 | ...... 1,585,071 313,500) ] ... KO 1,271,571 37,991,499 | ..... 36,290,179 ...(1,701,321) | ....(1,701,321)
4199999. Totals 6,719,928 | ....... 1,585,071 ..(313,500) | .... 0] 1,271,571 ..37,991,499 | ..... 36,290,179 ...(1,701,321) ] ....(1,701,321)
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Bonds - All Other Government

298785 FC 5[EUROPEAN INVESTMENT BANK 1.625 2013 03 | F ...01/26/2010 | DEUTSCHE BANC 1,993,300 2,000,000 0 |1FE
1099999. Total - Bonds - All Other Government 1,993,300 2,000,000 (V) XXX i
Bonds - U.S. States, Territories and Possessions

13062T G4 0| CALIFORNIA GENERAL OBLIG 5.000 2020 08, | ....03/17/2010 | TRAVELERS CASUALTY AND SURETY 7,804,425 7,500,000 47,917 | 2FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 7,804,425 7,500,000 47917 | ... XXX i
Bonds - U.S. Political Subdivisions of States, Territories and Possessions

165573 UG 9| CHESTER CO GENERAL OBLIG 5.000 2028 07. ....03/17/2010 | TRAVELERS CASUALTY AND SURETY 11,099,900 10,000,000 86,111 | 1FE

345102 GD 3|FOOTHILL-DE ANZA CCD GO 5.000 2027 08. ...03/17/2010 | TRAVELERS CASUALTY AND SURETY 15,640,732 14,820,000 94,683 | 1FE

401784 XZ 1|GUILFORD CO GEN OBLIG RE 5.000 2018 02 ....03/10/2010 | WELLS FARGO SECURITIES 7,639,190 6,500,000 0 | 1FE

403755 B8 3[GWINNETT CO SCH DIST GO 5.000 2027 02 ...01/12/2010 | MERCHANT CAPITAL 5,687,050 5,000,000 0 |1FE

447819 BW 2 |HURST EULESS BEDFORD ISD 5.000 2027 08 ...01/13/2010 | MORGAN KEEGAN & CO INC 8,103,375 7,500,000 39,583 | 1FE

447819 CA 9 [HURST EULESS BEDFORD ISD 5.000 2028 08 ....01/13/2010 | MORGAN KEEGAN & CO INC 5,371,300 5,000,000 26,389 | 1FE

524786 WM 8| LEHIGH CO GENERAL OBLIGA 5.000 2015 11 ...01/27/2010 | TD SECURITIES 2,133,756 1,840,000 0 | 1FE

613664 3T 6|MONTGOMERY CO GEN OBLIG 5.000 2024 04 ....03/25/2010 | STEPHENS INC 8,634,013 7,520,000 0 | 1FE

696667 Q5 6|PALM SPRINGS USD GO S201 5.000 2031 08 ....03/17/2010 | TRAVELERS CASUALTY AND SURETY 8,783,814 8,470,000 57,643 |1FE

817409 XF 7|SEQUOIA UHSD GO S2009B  5.000 2028 07 ....12/129/2009 | PIPER JAFFRAY & HOPWOOD 0 0 792 | 1FE

817409 XG 5|SEQUOIA UHSD GO S2009B  5.000 2030 07 ....12/29/2009 | PIPER JAFFRAY & HOPWOOD 0 0 417 [1FE

840610 QB 8] SO WASHINGTON CO ISD 833 5.000 2018 02 ....03/22/2010 | PRAGER SEALY & CO LLC 3,071,567 2,635,000 0 |1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 76,164,696 69,285,000 305,618 |.......... XXX
Bonds - U.S. Special Revenue and Special A t

251237 B7 7 |DETROIT SEWERDISP REV S 5.250 2019 07 ...03/17/2010 | TRAVELERS CASUALTY AND SURETY 9,295,940 8,500,000 94,208 | 1FE

349250 KT 6|FORT WAYNE HOSP AUTH REV 7.000 2018 07 ....01/25/2010 | RBC DAIN RAUSCHER INC 19,840,275 16,380,000 85,995 | 2FE

57586E QH 7 |MASSACHUSETTS H/E (HARVA 5.000 2028 12 ....03/17/2010 | TRAVELERS CASUALTY AND SURETY 33,396,900 30,000,000 237,500 | 1FE

57585K PL 6| MASSACHUSETTS H/E (TUFTS 5.500 2036 02 ...03/17/2010 | TRAVELERS CASUALTY AND SURETY 9,057,870 9,000,000 44,000 | 1FE

590545 PR 4 |MESA UTIL SYS REF S2006- 4.250 2025 07. ....03/17/2010 | TRAVELERS CASUALTY AND SURETY 12,507,125 12,500,000 112,153 [1FE. .o

604115 AS 4 |MINNESOTA PUB FAC AUTH R 5.000 2027 03, ....03/23/2010 | J P MORGAN CHASE SECURITIES INC 13,047,419 11,665,000 0 | 1FE

641480 ES 3 |NEVHWY IMPT MTR VHCL FU 5.000 2023 12 ....03/17/2010 | TRAVELERS CASUALTY AND SURETY 13,738,534 12,865,000 189,401 [1FE...oiiiiiiernnns

89837L AA 3| PRINCETON UNIVERSITY REV 4.950 2019 03 ....01/06/2010 | FTN FINANCIAL 342,260 330,000 5899 [1FE

762243 MY 6|RHODE ISLAND HEALTH & ED .140 2035 05. ....01/21/2010 | GOLDMAN SACHS & CO 10,000,000 10,000,000 567 | 1FE

79575D D8 0|[SALTRIVER PROJAGR IMP 4.500 2019 01 ....03/17/2010 | TRAVELERS CASUALTY AND SURETY 11,232,400 10,000,000 95,000 | 1FE

79061A BK 2|ST JOSEPH CO (UNIV OF NO 5.000 2036 03 ...03/17/2010 | TRAVELERS CASUALTY AND SURETY 26,478,000 25,000,000 55,556 | 1FE

854403 AC 6| STANFORD UNIVERSITY (TAX 4.750 2019 05 ....01/21/2010 | VARIOUS, 2,352,546 2,255,000 25,290 | 1FE

915137 4D 2| UNIV OF TEXAS REV FING S 5.000 2024 08 ....03/25/2010 | RBC DAIN RAUSCHER INC 15,977,588 13,840,000 0 | 1FE

92817L LF 8| VIRGINIA RES AUTH CLEAN 5.000 2020 10 ....03/25/2010 | MORGAN STANLEY 7,103,040 6,125,000 0 | 1FE

92817L LG 6| VIRGINIARES AUTH CLEAN 5.000 2021 10 ....03/25/2010 | MORGAN STANLEY. 5,745,700 5,000,000 0 | 1FE

64988P KV 7 |NEW YORK MTG AGY REV HMO 5.500 2031 04. ...03/17/2010 | TRAVELERS CASUALTY AND SURETY 9,634,391 9,605,000 243,593 | 1FE

313930 TY 9[FNR2003-134ZACMO  5.000 2023 12 ....03/25/2010 | PAY IN KIND, 584,191 584,191 011

31393Y RW 7|FNR 2004-29 L CMO 4,000 2017 09 ....01/26/2010 | DEUTSCHE BANC 5,218,083 5,035,544 15,666 | 1

0 0 0
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31395B YL 1|FNR2006-25LBCMO  5.750 2021 04 ....02/02/2010 | CREDIT SUISSE FIRST BOSTON 3,548,482 3,466,161 2,214 [1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 209,100,743 192,150,897 | oo 1,207,043 0,0, S
Bonds - Industrial and Miscell

00724F AA 9|ADOBE SYSTEMS INC 3.250 2015 02 ....01/25/2010 | BAS-MERRILL LYNCH 1,996,520 2,000,000 0 | 2FE
032511 BC 0 |ANADARKO PETROLEUM CORP 8.700 2019 03 ....03/17/2010 | CITIGROUP GLOBAL MARKETS 2,519,180 2,000,000 3,383 | 2FE
035237 AU 2| ANHEUSER BUSCH INBEV WOR 5.000 2020 04 ....03/24/2010 | BAS-MERRILL LYNCH 1,987,620 2,000,000 0 | 2FE
76969D AA 8| ARAMARK CORP (EXTENDED T 3.250 2016 07 ...03/26/2010 | EXCHANGE-TAX FREE 1,762,150 1,762,150 0 | 3FE
075811 AF 6 |BECKMAN COULTER 7.000 2019 06 ....01/06/2010 | MESIROW FINANCIAL 569,745 500,000 3,889 |2FE
110122 AA 6|BRISTOL-MYERS SQUIBB  7.150 2023 06 ...01/12/2010 | RAYMOND JAMES & ASSOC 1,216,190 1,000,000 5958 [1FE
189054 AQ 2|CLOROXCO 5.000 2013 03 ....01/26/2010 | WALL STREET ACCESS 1,275,703 1,178,000 24,214 | 2FE
202795 HH 6|COMMONWEALTHEDISON  4.700 2015 04 ...01/29/2010 | CITIGROUP GLOBAL MARKETS 1,039,119 988,000 13,931 | 2FE
21036C AQ 0[CONSTELLATION BRANDS TL 3.000 2015 06 ....02/01/2010 | EXCHANGE-TAX FREE 450,747 450,747 0 | 3FE
217194 AB 5|COPILLC 3.650 2021 12 ...01/12/2010 | CITIGROUP GLOBAL MARKETS 4,000,000 4,000,000 0 | 1FE
228188 AD 0[CROWN AMERICAS 7.750 2015 11 ...01/27/2010 | CREDIT SUISSE FIRST BOSTON 5,162,500 5,000,000 81,806 | 3FE
233393 AC 1|DA-LITE SCREEN (144A) 12.500 2015 04 ....03/25/2010 | MORGAN STANLEY. 2,020,000 2,000,000 4,167 |4FE
250847 DT 4 |DETROIT EDISON COMPANY  4.890 2020 09 ....03/16/2010 | CITIGROUP GLOBAL MARKETS 5,000,000 5,000,000 0|12

25271C AG 7 |DIAMOND OFFSHORE DRILL 5.150 2014 09 ...01/20/2010 | J P MORGAN CHASE SECURITIES INC 1,088,700 1,000,000 20,600 | 2FE
26442C AG 9 |DUKE ENERGY CAROLINAS  7.000 2018 11 ....01/06/2010 | BAS-MERRILL LYNCH 3,130,977 2,647,000 28,823 | 1FE
367333 AA 9| GATE CAPITAL 3.550 2021 06 ...01/27/2010 | CITIGROUP GLOBAL MARKETS 4,000,000 4,000,000 0|12

382388 AW 6| GOODRICH CORP 4.875 2020 03 ...01/22/2010 | STIFEL NICOLAUS & CO INC 1,014,590 1,000,000 6,229 |2FE
589331 AN 7 |MERCK&COINC 5.000 2019 06 ....01/05/2010 | KEYBANC CAPITAL MARK 126,548 120,000 133 | 1FE
607059 AT 9|MOBIL CORP 8.625 2021 08 ....12/30/2009 | CITIGROUP GLOBAL MARKETS 0 0 11,740 | 1FE
641423 BW 7 |NEVADA POWER CO 6.500 2018 08 ....01/25/2010 | STIFEL NICOLAUS & CO INC 1,610,468 1,460,000 46,659 | 2FE
35906A AE 8| NEW COMMUNICATIONS (144A 8.250 2017 04 ....03/26/2010 | J P MORGAN CHASE SECURITIES INC 500,000 500,000 0 | 3FE
651290 AN 8|NEWFIELD EXPLORATION  6.875 2020 02 ....01/20/2010 | J P MORGAN CHASE SECURITIES INC 1,982,180 2,000,000 0 |3FE
713448 BN 7|PEPSICOINC 4.500 2020 01 ...01/11/2010 | BAS-MERRILL LYNCH 1,993,300 2,000,000 0 | 1FE
718172 AH 2| PHILIP MORRIS INTERNATIO 4.500 2020 03, ....03/23/2010 | J P MORGAN CHASE SECURITIES INC 2,961,510 3,000,000 0 | 1FE
744448 CB 5|PUBLIC SERVICE CO OF COL 5.800 2018 08 ....01/14/2010 | WALL STREET ACCESS 919,627 835,000 22,735 | 1FE
755111 AJ 0|RAYTHEON CO 6.750 2018 03 ...01/19/2010 | BAS-MERRILL LYNCH 3,471,736 2,975,000 70,842 | 1FE
77340R AH 0 [ROCKIES EXPRESS PIPELINE 3.900 2015 04 ...03/17/2010 | J P MORGAN CHASE SECURITIES INC 999,380 1,000,000 0 | 2FE
828807 CC 9|SIMON PROPERTY GROUP  4.200 2015 02. ...01/19/2010 | ROYAL BANK OF SCOTLAND. 997,800 1,000,000 0 | 1FE
828807 CD 7|SIMON PROPERTY GROUP  5.650 2020 02 ....01/19/2010 | CITIGROUP GLOBAL MARKETS 2,988,630 3,000,000 0 | 1FE
855030 AJ 1|STAPLESINC 9.750 2014 01 ....03/16/2010 | BAS-MERRILL LYNCH 1,220,210 1,000,000 17,333 | 2FE
863667 AB 7|STRYKER CORP 4.375 2020 01 ...01/12/2010 | BARCLAYS CAPITAL INC 993,280 1,000,000 0 | 1FE
45166H AF 4 [SUPERMEDIA INC 11.000 2015 12 ....01/04/2010 | EXCHANGE 1,735,876 1,771,302 0|1

893045 AC 8| TRANS-ALLEGHENY (144A) 4.000 201501 ...01/19/2010 | J P MORGAN CHASE SECURITIES INC 1,992,520 2,000,000 0 | 2FE
907818 DB 1| UNION PACIFIC CO 7.8752019 01 ....01/06/2010 | GOLDMAN SACHS & CO 1,724,316 1,418,000 54,593 | 2FE
91324P BC 5| UNITEDHEALTH GROUP INC  6.000 2017 11 ....02/08/2010 | KEYBANC CAPITAL MARK 378,448 350,000 5,017 [1FE
96950F AC 8| WILLIAMS PARTNERS (144A) 5.250 2020 03 ....02/02/2010 | CITIGROUP GLOBAL MARKETS 999,450 1,000,000 0 | 2FE
097751 AS 0|BOMBARDIER INC (144A)  7.500 2018 03 ....03/15/2010 | J P MORGAN CHASE SECURITIES INC 3,000,000 3,000,000 0 |3FE
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136069 DF 5| CANADIAN IMPERIAL BANK ( 2.000 2013 02 A ...01/27/2010 | ROYAL BANK OF SCOTLAND. 4,998,800 5,000,000 0 | 1FE
02364W AS 4 | AMERICA MOVIL SA (144A) 5.000 2020 03, F ...03/23/2010 | J P MORGAN CHASE SECURITIES INC 1,987,120 2,000,000 0 | 1FE
191241 AC 2|COCA-COLA FEMSA SAB CV ( 4.625 2020 02 F ....02/03/2010 | GOLDMAN SACHS & CO 1,990,770 2,000,000 385 | 1FE
G6644# AQ 1|NORTHGATE PLC 7.720 2012 11 F ....01/04/2010 [ PAY IN KIND, 8,452 8,452 0 |6*
3899999. Total - Bonds - Industrial & Miscellaneous 77,814,163 74,963,651 422,438 XXX s
8399997. Total - Bonds - Part 3 372,877,327 345,899,548 1,983,016 XXX s
8399999. Total - Bonds 372,877,327 345,899,548 1,983,016 XXX s
Common Stocks - Industrial and Miscell IS
06846N 10 4 |BILL BARRETT CORP. ....03/25/2010 | DISTRIBUTION FROM PARTNERSHIP 13,280.000 | covoovrerrrerrerrriieenreii 445,867 0|1
521865 20 4 |LEARCORPWII ....01/08/2010 | CONVERSION 12,128.000 | cooooorvienreieiii 810,354 0L
868447 10 3|SUPERMEDIA INC ....01/04/2010 | EXCHANGE 8,212.000 287,420 0|1
92407M 20 6 | VERMILLION INC ...01/22/2010 | EXCHANGE 9,044.000 221,578 0L
67058H 10 2 |[NUSTAR ENERGY LP ....01/04/2010 | TINDY RE INVESTMENT INC 90,100.000 ...5,053,709 0L
9099999. Total - Common Stocks - Industrial & Miscellaneous. 6,818,928 0 XXX
9799997. Total - Common Stocks - Part 3 6,818,928 0 DS
9799999. Total - Common Stocks 6,818,928 0 XK
9899999. Total - Preferred and Common Stocks 6,818,928 0 XXX s
9999999. Total - Bonds, Preferred and Common Stocks 379,696,255 1,983,016 XXX s
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:............... 0.
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CusIpP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in 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) | BJAC.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
911759 DD  7|HOUSING URBAN DEVELOPM 6.410........ | ... 02/01/2010| PAID ON PRINCIPAL... 4,000 .....4,000 4553 | oo 4,000 | oo (V1 (V1 I 0 0 0 4,000 (V1 (V] IR (U I 128 | 08/01/2014| 1...........
742651 CP  5|PRIVATE EXPORT FUNDING 7.200.......... |..... 01/15/2010] MATURED..........coonerrnrinrinerinns | cerneinciirssincensninsens | cereeeennnn,000,000 | v 4,000,000 | ........... 4,860,000 | ........... 4,005,080 | ..oovrverren0 [ ieiinn(5,080) | o0 [ s (0L 0) [V I 4,000,000 | ..cooovrenne (V1 (V1 IO 0. 144,000 | 01/15/2010| 1...........
912828 EM  8|U S TREASURY NOTES ~ 4.500.......cccocee. | veuue 03/31/2010| BAS-MERRILL LYNCH............... 50,000,000 | ......... 52,091,964 51,789,991 | o0 [ 1 i(509,248) | o0 | e (509,248) | .....ocvvvevn 0| e 51,280,744 | .....cccooou 0] ....27,683 | ....27,683 | ...ccovurnnnd 0 | 11/15/2010{1...........
912828 JP  6|U S TREASURY NOTES  1.500 .|03/31/2010| J P MORGAN CHASE SECURIT 50,000,000 50,553,878 50,446,204 | ... | 000 (133,245) | o0 | (133,245) 0 50,312,959 0]...40,389 | .....40,389 |..... 312,845 |10/31/2010| 1.
36202C 3X  9|GNMA Il PASS #2614 03/20/2010{ PAID ON PRINCIPAL... .15,014 14,554 308 0 15,014 (V1 IO (0[N IO (V1 I 167 [07/20/2028|1...........
36202D G6 2 |GNMA Il PASS #2921 03/20/2010{ PAID ON PRINCIPAL... (78) 0 2,367 (V1 (V] IO 0 | e 28 |05/20/2030|1...........
36202D J8  5|GNMA Il PASS #2987 03/20/2010{ PAID ON PRINCIPAL... (1) 0 193 (11 (V1 IO 0 | oo 2 10/20/2030(1...........
36202D 6D 8| GNMA Il PASS #3568 03/20/2010{ PAID ON PRINCIPAL... 662,877 3,450 0 662,877 (V1 (V1 I 0 et 5,479 |06/20/2034(1...........
36202E BU 2| GNMA Il PASS #3651 03/20/2010| PAID ON PRINCIPAL.......cccovveee | serrereerineernsniseinnees | eeviseines 1,709,670 | ...........1,709,670 | ...........1,698,984 | ...........1,700,968 | ........cccccc.0 | orireecn8,701 | o0 | s 8,701 | oo [V I 1,709,670 | ..ooovvvvnees 0 | 0 | v | 12,840 |12/20/20341...........
36202E DD 8| GNMA Il PASS #3700 03/20/2010{ PAID ON PRINCIPAL... 154,051 ....154,051 ...145,891 \ 6,431 0 154,051 [V RPN | R UUORTRRPOOON | I IR 757 | 04/20/2035|1...........
36202E ET 2| GNMA Il PASS #3746 03/20/2010{ PAID ON PRINCIPAL... 2,110,251 | ovvrrnee 2,110,251 2,011,194 2,033,643 | oo | e 76,608 | 0 | s 76,608 | ..ocoovrrnne [V I 2,110,251 | coovvienennd (V1 (V] I 0 . 12,496 |08/20/20351...........
36202E E7 0| GNMA Il PASS #3758 03/20/2010{ PAID ON PRINCIPAL... 741,638 | ..cocccvvenee 741,638 | oo 707,801 | .oovvrieenne 716,988 24,650 0 741,638 (V1 IO (0[N IO 0| e 4,885 |09/20/2035| 1...........
36202E E8 8| GNMA Il PASS #3759 03/20/2010{ PAID ON PRINCIPAL... 743,166 | ....covvvnee 743,166 | .............740,960 | ....ccoouce. 0 743,166 [V I (V1 IR 0 e 5,478 |09/20/2035(1...........
36202E FL 8| GNMA Il PASS #3771 03/20/2010{ PAID ON PRINCIPAL... 220,060 ....220,060 0 220,060 0 | e [ o0 | s 1,646 |10/20/2035
36202E F2 0| GNMA Il PASS #3785 .1 03/20/2010{ PAID ON PRINCIPAL... ..1,788,710 .1,788,710 0] 1,788,710 | iiin0 | 0 [0 ] 11,755 |11/20/2035
36202E HF 9| GNMA Il PASS #3830 03/20/2010| PAID ON PRINCIPAL.......cccovvene | vorrerimreineeienineenees | ceveverines 1,329,874 | ........... 1,329,874 , 0 874 | 0 [0 [0 | 10,112 |03/20/2036
36216C KY 2|GNMA PASS TH #160611 03/15/2010| PAID ON PRINCIPAL... 173 | e 173 | e 185 (12) 0 173 (11 (V1 I (0 I 3 109/15/2016|1...........
36216G N3 8| GNMA PASS TH #164310 03/15/2010| PAID ON PRINCIPAL... 22 .22 23 (1) 0 22 (V1 I (V1 IR LV I 0 |09/15/2018|1...........
362160 Q9 7 |GNMA PASS TH #179680 03/15/2010| PAID ON PRINCIPAL... 71 w1 76 (3) 0 71 (V1 (V] I (U I 1 {10/15/2016|1...........
362161 7E 5| GNMA PASS TH #180993 03/15/2010{ PAID ON PRINCIPAL... 229 | v 229 244 (8) 0 229 0 11/15/2019(1...........
362164 W5 0| GNMA PASS TH #183468 .| 03/15/2010| PAID ON PRINCIPAL... 4 4 (0) 0 4 0 10/15/2016| 1.
362167 NJ 3| GNMA PASS TH #185893 03/15/2010| PAID ON PRINCIPAL... 59 62 (4) 0 59 0 10/15/2016| 1...........
36217D UZ 5| GNMA PASS TH #190600 03/15/2010| PAID ON PRINCIPAL... 95 .95 101 (3) 0 95 0 08/15/2016|1...........
36217S TL 5| GNMA PASS TH #202255 03/15/2010| PAID ON PRINCIPAL... 50 .50 54 (2) 0 50 0 08/15/2017|1...........
36217T CA 5| GNMA PASS TH #202665 03/15/2010{ PAID ON PRINCIPAL... T | s T | e 118 (7) 0 111 0 11/15/2019/ 1...........
36217T CQ 0| GNMA PASS TH #202679 03/15/2010{ PAID ON PRINCIPAL... 17 A7 18 (1) 0 17 0 12/15/2019(1...........
362172 N4 6| GNMA PASS TH #210211 03/15/2010{ PAID ON PRINCIPAL... 13 .13 13 (1) 0 13 0 07/1512017{1...........
36218X 3Z 0| GNMA PASS TH #235816 03/15/2010{ PAID ON PRINCIPAL... 168 | v 168 | v 179 (10) 0 168 (V1 (0 IO (V) IO 3 106/15/2018|1...........
362191 X7 8| GNMA PASS TH #264502 03/15/2010( PAID ON PRINCIPAL... 34 .34 37 (2) 0 34 (1 (V] I LU I 1 {09/15/2018|1...........
36205F 5V 1| GNMA PASS TH #389760 03/15/2010{ PAID ON PRINCIPAL... 113,930 | .o 113,930 | oo 116,529 | voverrenenn 115,049 [ 0 [ (1119) | viiennl0 [ s (1,119) 0 113,930 0 1111512017 1...........
36201M A8 5| GNMA PASS TH #586931 03/15/2010| PAID ON PRINCIPAL... 6,128 ...5,128 6,284 (81) 0 6,128 0 10/15/2017
36201M SA  1|GNMA PASS TH #587413 .| 03/15/2010| PAID ON PRINCIPAL... 18,788 ..18,788 19,199 (355) 0 18,788 0 11/15/2032
36201M  SJ 2| GNMA PASS TH #587421 03/15/2010( PAID ON PRINCIPAL... 3,046 .....3,046 3,113 (50) 0 3,046 0 11/15/2032
36201P VA 0| GNMA PASS TH #589309 03/15/2010| PAID ON PRINCIPAL... 8,647 ...8,647 8,866 (103) 0 8,647 (V1 (V1 I (1 IO 72 |08/15/2017|1...........
362010 BA 1| GNMA PASS TH #593233 03/15/2010| PAID ON PRINCIPAL... 11,544 ..11,544 11,808 (153) 0 11,544 (V1 IO (0[N IO (0 I 96 |10/15/2017|1...........
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36201V ZG 0| GNMA PASS TH #594843  5.000............c.. | veeee 03/15/2010| PAID ON PRINCIPAL... 15,406 ..15,406 15,795 | oo 15,628 | oo (V1 I [V25)) I 0 (223) 0 15,406 [V I (V1 IR [V I 129 | 08/15/2017| 1...........
36200A A7 4| GNMA PASS TH #595030  5.000.........cocc. | vovee 03/15/2010| PAID ON PRINCIPAL... 8,870 | covveerviris 8,870 9,095 | v 8,986 | ..oocrerirnn (V1 I (116) ] evererrrrnna 0 (116) 0 8,870 (V1 (V] IR (1 IO 74 1011512017 1...........
36200M  YX 5| GNMA PASS TH#604726 4.500............... | ... 03/15/2010| PAID ON PRINCIPAL... 428,845 | ....cooue... 428,845 | .............. 408,726 | .....cc.on.... A1,756 | v, (V1 IO 17,089 | oo (V1N IO 17,089 0 428,845 (V1 (V1 IO 0 et 3,957 | 10/15/20331...........
36290R YQ 0|GNMAPASS TH#615519 4.500.........ccc... | .eco 03/15/2010| PAID ON PRINCIPAL... 202,819 | .o 202,819 | oo 191,093 | oo 193,206 | oooovvvenennd (V1 IO 9,613 | v 0 9,613 0 202,819 (V1 I (V1 IR 0 e 1,431 {09/15/20331...........
36290R 6X 6|GNMA PASS TH#615686 4.500............... | ..co 03/15/2010| PAID ON PRINCIPAL... 102,475 | oo 102,475 | v 96,550 | .voucvvrnrine 97,682 | .ooovvrrerinnn (V1 IO 4793 | v (VN IO 4,793 0 102,475 (V1 (V] I (U I 699 |10/15/2033|1...........
59021* AK  7|MERRILL LYNCH FHAPROJ 7.430........... | c.... 03/25/2010{ PAID ON PRINCIPAL... 6,535 | oo 6,535 6,398 | .o 6,452 | .oovieriin (V1 I 83 [ o 0 83 0 6,535 (V1 IO (0[N IO [V I 87 [02/01/20211...........
59020M AA 1 |MERRILL LYNCH FHA PROJ 7.430........... | ..... 03/03/2010( PAID ON PRINCIPAL... 1175 | s 1,175 1,145 | e 1,154 | s (V1 IO 21 | e 0 21 0 1,175 (V1 (V] IO LU I 8 |08/01/20241...........
75932@ AD  5|REILLY MTG ASSOC LP FH 7.430........ccc. | vvvne 03/25/2010{ PAID ON PRINCIPAL... 348 | o 348 | 347 1 0 348 0 07/01/2022
831641 DQ 5| SBIC 2003-P10B 1 5.136.... 02/10/2010| PAID ON PRINCIPAL... 21,828 ..21,828 21,828 .21,828 0 0 21,828 0 08/10/2013
0399999. Total - BoNdS - U.S. GOVEIMIMENL.......vuuiieiiireisstisserssssessess s sees sttt | sneesas 116,095,074 | ...... 114,433,300 | ....... 117,646,833 | ....... 116,456,715 | oo | 100i(429,712) | o0 | s (429,712) | oo 0. 116,027,003 | ..o 0]...68072 | ....68,072 |....530,809 |...... XXX...
Bonds - All Other Government
110709 FH  0|BRITISH COLUMBIA (PROV 4.300............ A.. [03/08/2010 SCOTIA CAPITAL.....cvorrerrrrnnnr | cerrerierimeeneniseenens | cvveveinnes 1,078,550 | ........... 1,000,000 | ..ooverenee 994,780 | ..vvvvrrnnee 997,950 | ..oovererinnnd (V1 I 80 [ oo 0 80 0 998,030 0. 80,520 | ...... 80,520 | ...... 12,064 |05/30/2013| 1FE......
052591 AV 6|AUSTRIA (REPUBLIC OF) 2.000............... F...|02/22/2010| CITIGROUP GLOBAL MARKETS)| .......ovvveerimrrrenires | veverenens 1,006,900 | ........... 1,000,000 | .....coevenen 998,720 | ..oovvrrenee 998,817 | oo (V1 I A | s 0 41 0 998,858 0| e 8,042 | ........ 8,042 | ....... 8,444 | 11/15/2012| 1FE......
298785 FC 5|EUROPEAN INVESTMENT BA 1.625......... F...[03/04/2010] FTN FINANCIAL........cccovimririnns | covmrsniisnssiisranisnsiens | wonsisnenns 1,996,260 | ........... 2,000,000 | .oooveneee 1,993,300 | ....cccoo.. 1,993,300 | .o (U I 201 [ e (V)] [ 201 [ s [ 1,993,501 [ oo (U 2,760 | ... 2,760 | ........ 3,340 | 03/15/2013[ 1FE......
1099999. Total - Bonds - All Other GOVEIMMENL.........vuuierereitiisrisiieissssseeers st sss s snssssssnsanssnsas | snsasssenes 4,081,710 | oo 4,000,000 | ........... 3,986,800 | ......c.... 3,990,067 | .ooovrvrirs (U I 321 | o 0 | o 321 | i [V I 3,990,389 | oo 0] ... 91,321 | ... 91,321 | ... 23,849 |...... XXX... [.XXX...
Bonds - U.S. States, Territories and Pc
20772G KD 9| CONNECTICUT GENERAL OB .180......... |..... 02/26/2010| BAS-MERRILL LYNCH............... 62,975,000 62,975,000 | ......... 62,975,000 | ......... 62,975,000 | ..oovvrrrennn (V1 (VI I (V1 I (V1 IO 0| oo 62,975,000 03/01/2023
373383 UN 9| GEORGIA GENERAL OBLIGA 5.800 .103/01/2010] REDEEMED.........cconvrinireriinen | cerirerieriiceieninsiinens | cevenenenes 4,915,000 4,915,000 5,072,722 ....4,917,408 ..4,915,000 03/01/2012
452151 SK  O[ILLINOIS GENERAL OBLIG 5.000 .| 03/01/2010| BAS-MERRILL LYNCH.... 3,241,290 3,000,000 3,232,830 3,159,770 ..3,154,480 11/01/2017
455057 KN 8 |INDIANAFIN AUTH REV F 4.000.... .1 02/01/2010{ MATURED..........comriiiiriererinees | vervrieeerinsisssinsnienns | cereneenns 1,780,000 1,780,000 1,821,901 ....1,782,065 ..1,780,000 02/01/2010
574192 UL 2| MARYLAND GENERAL OBLIG 5.250......... | ..... 03/01/2010| MATURED.........ccvovrrrirrrerirenne 2,500,000 | ........... 2,500,000 2,859,450 2,509,225 0 2,500,000 03/01/2010| 1FE......
574192 Z5 2| MARYLAND GO S2009 QSCB --......ccccoonee | vonue 03/15/2010| QUALIFIED TAX CREDIT........... (V1 IO 295,183 293,057 | .o 0 0 (V] I 0 0 0 0 (01 (V1 IO (0 I 0 |03/15/2010 1FE......
574192 Z5 2| MARYLAND GO S2009 QSCB --.......ccconee | vouue 03/15/2010| QUALIFIED TAX CREDIT............ (V1 I 174,563 173,307 | oo, 0 0 (V1 I 0 0 0 0 (V1 (V] IR LV I 0 |03/15/2010{ 1FE......
677518 SU 7| OHIO GENERAL OBLIGATIO 5.500........... | ... 02/01/2010| REDEEMED.........ccomvremrrrerinenns | wevrerierisneesssineesnees | evveneinnes 1,696,800 | ........... 1,680,000 | .....c..... 1,672,272 | ........... 1,696,313 | ..vvoveernns (V1 I 487 | e (V1 I 487 | oo [ I 1,696,800 | ....ocvvvvens (V1 (V] IR 0 . 46,200 |02/01/2019| 1FE......
709141 MH 5| PENNSYLVANIA GO FIRST 6.000............ | ..... 01/15/2010] REDEEMED........ccccovienirianis 3,080,500 | .....cco... 3,050,000 | ...ocovnee 3,257,005 | oo 3,084,740 | oo, [\ [CZ1)] [\ (4,240) | .o [ I 3,080,500 | ..oovvciennd [ I (V)] [P 0] ... 91,500 |01/15/2017| 1FE......
1799999. Total - Bonds - U.S. States, TErrtories & POSSESSIONS. ......uuurerierirrsiresierssirsersansseessssessenss s s s ssssssssssss s 80,188,590 | ......... 80,369,746 | ......... 81,357,635 80,124,520 0 (22,740) | ..o 0 (22,740) 0 80,101,780 0] . 86,810 | ...... 86,810 |..... 461,730 |...... XXX... [.XXX...
Bonds - U.S. Political Subdivisions of States, Territories and Pc ions
041431 CC  9|ARLINGTON CO PUB IMPT 5.000............ | ..... 03/15/2010] MATURED..........ocvveeivmrrierienins | cerrerienineeienisniinens | cvvenniies 1,000,000 | ........... 1,000,000 | ....cco.... 1,020,160 | ........... 1,002,270 | ..ocvovvrrnnes (V1 I (2,270) | .oovverrerniene (V1N I (2,270) | ovvvverecn [V I 1,000,000 | ...coeveveee (V8 0 03/15/2010| 1FE......
166393 J6 6|CHESTERFIELD CO GENERA 5.000......... | ..... 01/01/2010| MATURED.........ccvvererrrrrrireenne 3,215,000 | ..ovevrnee 3,215,000 | ..occvvnee 3,398,544 | ........... 3,215,000 | ovouvvrnnned (V1 (VI I (V1 I (V1 IO [ I 3,215,000 | coovvvrnnnnad (V1 0 01/01/2010| 1FE......
184540 A6 9|CLEAR CREEK ISD GO REF 5.700............ | ..... 02/15/2010| REDEEMED...........ovvvvnirrrirns 5,805,000 | ........... 5,805,000 | ........... 5,834,850 | ...ccoo.... 5,804,826 | ...ccooverennn (V1 I 174 | (V1 IO 174 | [ I 5,805,000 | ..oovvrnennd (01 0 02/15/2017| 1FE......
184540 B4  3|CLEAR CREEK ISD GO REF 5.700............ | ..... 02/15/2010| REDEEMED.........cccovvvvrirerernes 205,000 | ..coovrvrnee 205,000 | ..cooereneee 206,054 | ....cccoonee. 204,994 | ..o (V1 (1 I 0 6 0 205,000 (V1 I 0 02/15/2017| 1FE......
235218 VR 2 |DALLAS GENERAL OBLIGAT 5.750......ccc. | e 02/15/2010| REDEEMED.........cccosvvvnirerirnnns 5,420,000 | ........... 5,420,000 | ...ccvvnee 5,596,638 | ........... 5,422,114 | oo (V1 I (2,114) | oo (V1 I (2,114) [ v [ I 5,420,000 | cooovvernerenad (01 I 0 02/15/2016| 1FE......
235218 VS  0|DALLAS GENERAL OBLIGAT 5.750........... | ..... 02/15/2010| REDEEMED.........ccovvvvnirrerirns 5,420,000 | ........... 5,420,000 5,572,898 5,421,789 (V1 I (1,789) [ oo (V1N I (1,789) [ oo [V I 5,420,000 | ..ovvverennd [V 0 02/15/2017| 1FE......
236091 'YX 6|DANE CO GENERAL OBLIGA 3.000.......... | ..... 03/01/2010| MATURED.........ccvomrvrrerrrirenne 2,340,000 | ..ooovrnee 2,340,000 2,362,955 2,342,059 (V1 I (20153 (V1N I (2,059) 0 2,340,000 (V1 0 03/01/2010| 1FE......
238253 UR 7 |DAUPHIN CO GENERAL OBL 5.000.......... | ..... 03/02/2010| UBS AG...... 2,770,283 2,545,000 2,680,496 2,638,936 0 (2,341) | o0 | s (2,341) [ oo (1 IO 2,636,595 | .ovvrrrernnn 0. 133,689 11/15/2021| 1FE......
249174 KB  8|DENVER CITY&CO GO SD#1 --. 03/15/2010| QUALIFIED TAX CREDIT............ 0 ...119,200 117,027 .0 0 .0 0 0 0 0 .0 03/15/2010| 1FE......
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401784 WA 7 |GUILFORD CO GENERAL OB .270........... | ..... 03/25/2010| BB&T CAPITAL MARKETS........ 3,730,000 | ..ocovenee 3,730,000 3,730,000 3,730,000 0 20| (V1 I (V1 IO [V I 3,730,000 | coovvvenenad [V I (V1 IR 0 e 2,366 | 04/01/2027
425506 YL O [HENNEPIN CO SOLID WAST 3.300........... | ... 02/01/2010] MATURED.........ocvvererrieriinins | serrrerieseineesesisseenens | cevnennnes 4,100,000 | ........... 4,100,000 | ........... 3,944,938 | ........... 4,097,376 | o0 [ 2,624 | 0 | 2,624 | (U I 4,100,000 | ..ccorvrrrne (V1 (V] IR 0 .. 67,650 |02/01/2010
442565 ZV 2 |HOWARD CO GENERAL OBLI 5.000......... | ..... 02/15/2010| MATURED.........ccvomrerrirrireinne 3,865,000 | ........... 3,865,000 | ...........4,031,002 | ...........3,876,866 | ...ccccoeereec0 | ooirens(11,866) | covvvviriicnn0 | s (11,866) | v [V I 3,865,000 | .oovvvrnenad (V1 (V1 IO 0 . 96,625 |02/15/2010
544351 BW  8|LOS ANGELES GENERAL OB 5.000.......... | ..... 03/02/2010| BARCLAYS CAPITAL INC......ccoo. | coveerimrinerierinriinens | ceverrenad 6,953,712 | .ccvvnnc 6,340,000 | ...........6,800,284 | ...........6,622,257 | .c.ocoeevvrecc0 | covvireecn(7,545) | o0 | e (7,545) | iviiiennl0 | i 6,614,712 | 0 | 339,000 |..... 339,000 |..... 162,022 | 09/01/2021
544351 BX 6|LOS ANGELES GENERAL OB 5.000 .| 03/16/2010| BAS-MERRILL LYNCH.... 6,857,027 | ...........6,340,000 | ...........6,784,117 | ...........6,612,493 | ...cc.cc0oce0eee.0 [ ceriereenn(9,066) | covocvevreenn0 | erennn(9,066) | o0 | 6,603,427 | .0 e 253,600 |.....253,600 |..... 174,350 | 09/01/2022
60374Y MC 8| MINNEAPOLIS GO REF BLO 4.650........... | ..... 03/01/2010{ MATURED........cocovvverrnrirerrnrinns 600,000 0. 600,000 (V1 IO (0[N IO 0] . 13,950 |03/01/2010
667027 4B 9|NORTHSIDE ISD GO S2009 -.......ccocemuuns | wenne 03/15/2010| QUALIFIED TAX CREDIT............ (V1 I 260,100 256,914 | .o 0 0 0 (V1 (V] IO LU I 0 |03/15/2010( 1FE......
815626 HC 3| SEDGWICK CO USD#259 GO ~-......cccoovees | vonae 03/15/2010| QUALIFIED TAX CREDIT........... (V1 IO 147,500 146,058 | ..ovovririciinns 0 N 0 0 (11 (V1 IO (U I 0 |03/15/2010{ 1FE......
821686 VT  6|SHELBY CO GENERAL OBLI .180.........c.. | veeu. 03/04/2010| MORGAN STANLEY........cccouvvuer | wrrmrrrerierinenieriines | coveian 49,100,000 | ......... 49,100,000 | ......... 49,100,000 | ......... 49,100,000 | ..covvverneene (V1 I (VI I (VI I (V1 IO 0| v 49,100,000 | ....covvvvece. (V1 (V1 I 0 . 28,599 |12/01/2031| 1FE......
791434 UF 8| STLOUIS CO SD #R-6 (R 5.000......cccccenee | voune 02/01/2010] MATURED.......c..ovuvimiiinninnnnnninns | sevseriissississsnississnns | erssssennas 1,300,000 | .......... 1,300,000 | ..ccooeeee 1,354,808 | ........... 1,302,730 | o0 | ooiieeens(2,730) [ 0 | i 2,730) [ 0 [ 1,300,000 | .coocovveeen [ o (V)] 0 [ . 32,500 |02/01/2010[ 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & Possessions......... [N [PORON 102,681,022 | ...... 101,851,800 | ....... 103,537,708 | ....... 101,993,709 | .0 | 000 i(38,975) | v | 00 d(38,975) | v | i 101,954,734 | ..o l0 | 726,289 |..... 726,289 |..1,240,354 |...... XXX... [.XXX....
Bonds - U.S. Special R and Special A t
04057P AQ  1|ARIZONA SCH FACS COP S 5.000........... |..... 03/02/2010{ LEBENTHAL........coueververerieniins | cereenisiresiissssisesenis | cveenens 11,030,272 | ........... 9,950,000 | ........ 10,871,171 | ......... 10,313,772 | oo (V1 IO (16,020) | ...vvvvverecne (VN IO (16,020) | ...ooovvvnevns (V1 I 10,297,753 | ...ccoeeeenl0 [ ....732,519 |.....732,519 |..... 254,278 |09/01/2013| 1FE......
139883 AA  0|CAPITAL CITY ECONOMIC 5.000. 03/29/2010| REDEEMED.........ccovvvvnirrerirns 136,554 , 0 0. 136,554 | oo | 0 |0 | s 999 (12/01/2027|1...........
16007T AV 7|CHARLESTON CORES REC 5.250 . [01/01/2010] MATURED.........oevvurrrerreririnins | cerrerieeeneesssinneesnes | cevnennes 5,000,000 .5,000,000 5,000,000 5,000,000 | cooovrrerenc0 | v | 0 131,250 | 01/01/2010
186352 GM 6| CLEVELAND ARPT SYS S20 5.250 B 01/01/2010{ REDEEMED...........ccrvvvrerrerininee 9,100,100 | .....co.ue. ,010,000 ..9,210,563 | ...........9,100,100 | ccoovvvvvvvcan0 [ o0 | i [0 | 0 100000009,100,100 | o0 [ 0 [ 0 [ 236,513 |01/01/2019
199521 BD  6|COLUMBUS MUN ARPT REV 5.250......... | ..... 01/01/2010| MATURED..........ccvoervrerrrerirenns 100,000 | ..ooovverneen 100,000 | coovvvvreenne 102,479 100,000 (1 (V] IR 0 e 2,625 | 01/01/2010( 1FE......
442348 XZ  6|HOUSTON ARPT SYS S98A 5.500........... | ..... 03/04/2010{ GOLDMAN SACHS & CO........... 2,963,520 | .....co.... 2,940,000 2,983,071 2,942,852 (V1 I (1,617) | o (V1 I (1,617) 0. 2,941,235 0 e 22,285 | ...... 22,285 |..... 111,393 | 07/01/2017| 1FE......
45200F EG  O|ILLINOIS FIN AUTH (UNI .160.......cccocvurere | ceenn 03/05/2010| GOLDMAN SACHS & CO.....cccoo. | vovvrrierierinerieniines | v 10,328,000 | ......... 10,328,000 | ......... 10,328,000 | ......... 10,328,000 | ..oorvveunened (V1 (V1 I (VI I (V1 IO 0| e 10,328,000 | ....cccooveee. (V8 I (V] IO 0| oo 4,567 | 07/01/2038| 1FE......
462583 BE 4 |IOWA VISION SPL FD REV 5.500.... e 02/26/2010] GMS GROUP..........cceerimrinenes | ceinerierierineenneninnees | eoveei 11,619,123 | .......... 9,875,000 | ......... 11,175,143 .10,629,351 10,613,848 | ...............0 |..1,005,275 |..1,005,275 |..... 298,719 |02/15/2017| 1FE......
49151E UV 3|KENTUCKY PPTY & BLDG P 5.250. I 03/02/2010{ RBC DAIN RAUSCHER INC...... | .covveveereriiiierneiieins | cerveeenns 1,157,310 | .ovvvee 1,000,000 | ........... 1,135,470 ..1,080,610 . 1,078,770 | ..cooeeeeen0 | ......78,540 | ...... 78,540 | ...... 22,458 | 10/01/2016| 1FE......
54810C S3  5|LOWER COLORADORIVERR 5.500......... | ..... 02/16/2010| REDEEMED..........ccovvvvnirrerirns 2,100,800 | ..covvvee 2,080,000 2,183,542 2,086,178 | ..oovoveriereenn0 | crerenn(2,226) | o0 | eeenn(2,226) | 0| 2,083,952 | ..cccoeern0 | ... 16,848 | ......16,848 | ...... 28,918 | 05/15/2021| 1FE......
54810C D5 6|LOWER COLORADORIVERR 5.750......... | ..... 01/19/2010| REDEEMED.........cccosvrvnrrerirnns 65,650 ..65,000 69,726 | ..ovvvrrrnnn 65,517 65,650 (V1 I (V1 I (U I 664 |05/15/2012| 1FE......
54810C T9 1|LOWER COLORADORIVERR 5.750......... | ..... 02/16/2010{ REDEEMED............ovvverereririinns | verrveiiernsiernssenenis | cvvnneee 14,564,200 | ......... 14,420,000 | ......... 15,468,478 | ......... 14,472,345 | ..oovvvveerenl0 | e (18,746) | o0 | e (18,746) | vieel0 | e 14,453,599 | ..oovvrirnnnd 0. 110,601 |..... 110,601 |..... 209,591 |05/15/2012
574217 VC 6| MARYLAND H/E JOHNS HOP .130.....cc.... | vouue 03/05/2010| GOLDMAN SACHS & CO.....ocvv. | cerrervrererneersnineennees | crvvevnn 9,135,000 9,135,000 | ...........9,135,000 | ...........9,135,000 | .cooovvrvvrnnn0 [ w0 | i [0 | i | 1000009,135,000 [ o0 [ viiiecn0 | 0 | 3,716 | 07/01/2036
575837 AZ 4|MASS DEV FIN AGY (SEMA 5.500.. .101/01/2010| MATURED ..6,455,000 6,455,000 6,810,929 | .........6,455,000 | ....ccccccee0 | v [0 | 0 [0 [ 6,455,000 | 0 | 0 [0 [ 177,513 |01/01/2010
575579 TK 3| MASSACHUSETTS BAY TRAN .180......... 03/05/2010| GOLDMAN SACHS & CO.....ccooo. | vovrereeriereneninerinees | eovveie 11,500,000 | ......... 11,500,000 | ......... 11,500,000 | .........11,500,000 . ,500, IR0 I R 18,088 |07/01/2026
57563R BD  0|MASSACHUSETTS EDL FING 5.050......... |..... 03/22/2010| REDEEMED.........ccoerenrecrineins | seererieriineessniseisnees | evveneenns 1,270,000 | ........... 1,270,000 | ....cooo.e. 1,270,000 | ........... 1,270,000 | ..cvereernnens (V1 (VI I (VI I (V1 IO (1 I 1,270,000 | ..coovvvvnneens (V1 (V1 I 0 . 19,775 [12/01/2012
586111 FJ  0|MEMPHIS-SHELBY CO ARPT 6.250.......... | ..... 03/01/2010| REDEEMED.........coovrvevrrcrinins | crrrerierineeienisniinens | ceveenian 4,444,000 | .......... 4,400,000 | ........... 4,481,620 | ........... 4,412,144 | oo (V1 I (R 720) | (V1N I ([ 720) | I [V I 4,410,824 | ..ccoovvvnnnn 0 . 33,176 | ...... 33,176 |..... 137,500 | 03/01/2017| 1FE......
592597 U5 5|METRO TRANS AUTH SVC C 5.750.......... | ... 03/01/2010| RBC DAIN RAUSCHER INC..... | coveverervrneerinineirnens | cevvernnas 3,050,320 | ..ocvvrnee 2,600,000 2,873,754 2,770,742 (V1 I (H0LET: T (V1 I (3,068) [ .cvvvvvereenn [V I 2,767,674 | cooovvvenennd 0. 282,646 |..... 282,646 |..... 100,913 | 07/01/2018| 1FE......
631663 KF  7|NASSAU CO SALES TAXFI .120.... 03/05/2010| GOLDMAN SACHS & CO.... 22,700,000 22,700,000 | . 22,700,000 22,700,000 0 22,700,000 | ..oovivreeens0 | v [ o0 | 11/15/2025| 1FE......
645771 NG  7|NEW JERSEY BLDG AUTHR 5.250 .1 03/02/2010| JEFFERIES & CO INC 5,531,200 .5,000,000 5,617,750 5,210,700 0 12/15/2013
64971M BP 6 |NEW YORK CITY TRANSTL 5.375.....ccccce. | e 02/15/2010| REDEEMED woe [ | 19,205,150 | ......... 19,015,000 | ......... 19,515,285 | ......... 19,207,010 | covvovvrecnnncd 0 . 02/15/2020
64972F SE  7|NEW YORK CITY WTR & SW  .130....cceve. | vove 03/05/2010] GOLDMAN SACHS & CO.....cocovs | vorrrrvverriernnienenis | cvvinne 13,300,000 | ......... 13,300,000 | ......... 13,297,340 | ......... 13,298,005 | ...coovvvverens (V1 IO , , , 06/15/2024
649892 GQ 3|NEW YORK POWER AUTH S7 5.875......... | ..... 01/01/2010| MATURED.........ccvoerrrerrrrireenns . 2,000 ....2,000 | . 1,995 | v 2,000 | v (V1 (V1 I 0 0 0 2,000 (V1 (V] I 0 | e 59 |01/01/2010| 1FE......
649892 KN 5|NEW YORK POWER AUTH S7 7.500......... | ..... 01/01/2010] MATURED.........ccvoererrirririnne 105,000 | ..ooovvvnees 105,000 | covvevrrinne 100,931 | oo 105,000 | cooovevinnnd (V1 (V1 IO 0 0 0. 105,000 (V1 (V1 IO 0 e 3,938 | 01/01/2010| 1FE......
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67766N AJ 1 |OHIO WATER DEV SWD (BA 6.625........... | ..... 01/29/2010| REDEEMED.........cconvvimricrinins | crrrerienineeieninniinens | ceveenian 4,896,000 | ........... 4,800,000 | ........... 4,804,131 | ..o 4,800,766 | ....ccorerernn (U I (VX)) (V1 I (VX)) - [V I 4,800,742 | ..ccoovrenne 0 09/01/2020| 2...........
762243 MY  6|RHODE ISLAND HEALTH & .140.....ccccceee | vouee 02/26/2010| GOLDMAN SACHS & CO.....ccvv. | covnerrerierineereriiees | eovevans 45,000,000 | ......... 45,000,000 | ......... 45,000,000 | ......... 45,000,000 | ...coorverneens 0 05/01/2035| 1FE......
796253 PM 8| SAN ANTONIO ELEC & GAS 5.750............ | ceone 02/01/2010{ REDEEMED...........ccovvvrercririnee 5,000,000 | ........... 5,000,000 | ..o 5,164,250 | ..cocccone. 5,001,300 | .ooovrrieres 0 02/01/2016
837147 XS 1| SOUTH CAROLINA PUB SVC 5.000.......... | ..... 01/01/2010| MATURED..........ocvvvrrrririrrirnnnne 5,000,000 | ........... 5,000,000 5,373,200 5,000,000 0 01/01/2010
837147 N8 6|SOUTH CAROLINA SANTEE 4.900 . [01/01/2010] MATURED..........oevvuervreereririnins | cerreriesescesssisseesnes | eevesennes 7,000,000 7,000,000 ....6,981,700 01/01/2010
92817S  PD  4|VIRGINIAPUB SCHAUTH —....ccccovrvrvens | v 03/15/2010{ QUALIFIED TAX CREDIT........... 0 ....302,500 298,828 | ..o 0 0 . 03/15/2010
98458P AB 1| YALE UNIVERSITY REV (T 2.900......cccoene | onue 03/04/2010{ GOLDMAN SACHS & CO........... 2,038,480 | ..cooonee 2,000,000 | ..oocreneee 1,995,920 | ........... 1,996,040 | ...cooovvvrneeen. (V1 I 160 | oo (V] IR 160 | v [V I 1,996,200 | ...cccoevnee. 0 10/15/2014| 1FE......
246395 BB 2 |DELAWARE HSG AUTH SFM  3.950.......... | ..... 01/01/2010{ REDEEMED...........ccovverercriiinee 65,000 ..65,000 65,000 | .ovvoirnnnd 65,000 | ..overeriennnn (V1 IO {0 [ I 0 0 0 65,000 0 07/01/2019| 1FE......
3128JM N7  8|FH (3/1 ARM) #1B2313 3.485........cccccoever. | o 03/15/2010{ PAID ON PRINCIPAL... 12,186 .12,186 12123 | oo 12,049 | oo (U IO 138 | s 0 138 0 12,186 0 08/15/2035| 1...........
3128JM QF  7|FH(3/1 ARM) #1B2353 3.326. 01/15/2010| PAID ON PRINCIPAL... 31,841 .31,841 31,641 427 0 31,841 0 09/15/2035(1...........
3128JM QF  7|FH (3/1 ARM) #1B2353 3.329. 03/15/2010{ PAID ON PRINCIPAL... 445926 | ......coooue. 445926 | .......o...... 443,121 5,980 0 445,926 0 09/15/2035(1...........
3128JM SB  4|FH (3/1 ARM) #1B2413  3.187.....cccovvvvvens | e 03/15/2010| PAID ON PRINCIPAL... 248504 | .....cccoone.. 248504 | .....cccvenee 247922 | oo 244934 | ..o (V1 IO 3,570 | v 0 3,570 0 248,504 0 10/01/2035(1...........
3128JM  SB  4|FH (3/1 ARM) #1B2413  3.188.....ccccovvvvvves | v 01/15/2010{ PAID ON PRINCIPAL... 288,164 | ......cco.... 288,164 | ... 287,488 | ...ccovvnnee 284,024 | ..o (1 I 4,140 | oo (0 IO 4,140 0 288,164 0 10/01/2035/ 1...........
31296 ZX 7|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 3,882 3,882 . 3,801 | oo 3,825 | v (V1 IO 57 [ o 0 57 0 3,882 0 06/15/2033|1...........
31296 ZY 5|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 8,942 8,754 128 0 8,942 0 06/15/2033
31296 2F  2|FHLMC GOLD PASSTHRU .1 03/15/2010{ PAID ON PRINCIPAL... . 101 2 0 101 0 07/15/2033
31296 2J 4|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 11,001 191 0 11,001 0 07/15/2033
31296 3V 6|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 5,724 108 0 5,724 0 07/15/2033(1...........
31296 4V 5|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 4,526 49 0 4,526 0 07/15/2033|1...........
31296K AD  5|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 430 8 0 430 0 07/15/2033(1...........
31296K AL 7|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... . 3,007 70 0 3,007 0 04/15/2033(1...........
31296K BK 8 |FHLMC GOLD PASSTHRU .103/15/2010| PAID ON PRINCIPAL... 39,069 549 0 39,069 0 07/15/2033| 1.
31296K E3  3|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 483 7 0 483 0 07/15/2033|1...........
31296K NR  0|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 139,862 | ..ooovveveees 139,862 | wovvvvvrinne 136,927 | covvverene 137,662 | oo (V1 IO 2,201 | v 0 2,201 0 139,862 0 07/15/2033|1...........
31296K QD  8|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 80,761 ..80,761 79,066 | ...ocvvrnrrnee 79,602 | oo (V1 I 1,159 [ s (0[N IO 1,159 0 80,761 0 07/15/20331...........
31296K TN 3| FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 133,740 | .o 133,740 | v 130,933 | oo 131,567 | oo (V1 I 2,173 | v 0 2,173 0 133,740 0 07/15/20331...........
31296K X5 7|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... . 349 7 0 349 0 07/15/2033|1...........
31296K Y8 0|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... . 123 2 0 123 0 07/15/2033(1...........
31296K 4R 1|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 173,877 | oo, 173,877 | v 172,790 | coovvrinee 173,102 | oo (V1 IO 775 | v 0 775 0 173,877 0 08/15/2033(1...........
31296L AV 3|FHLMC GOLD PASSTHRU 03/15/2010( PAID ON PRINCIPAL... 58 ...b8 Y A I 57 0 ] 0 1 0 ... 58 0 08/15/2033|1...........
31296L KZ  3|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... . 1,229 | e, 1,229 |. 1,203 15 0 1,229 0 08/15/2033(1...........
31296L P6 2|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 58 ...b8 57 1 0 .. 58 0 08/15/2033
31296L QV  6|FHLMC GOLD PASSTHRU .1 03/15/2010{ PAID ON PRINCIPAL... 11,193 11,193 10,958 215 0 11,193 0 08/15/2033
31296L WL  1|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 11,081 ..11,081 10,849 183 0 11,081 0 08/15/2033
31296L ZL  8|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 4,773 AT 4,673 67 0 4,773 (V1 (V1 I (1 IO 50 |08/15/2033|1...........
31296L 6E 6| FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 10,829 .10,829 10,602 173 0 10,829 (V1 IO (0[N IO (VN IO 137 | 08/15/2033| 1...........
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31296M CE 7 |FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 1,204 ...1,204 179 | e 1,182 | s (V1 I 22 | ) 0 22 0 1,204 [V I (V1 IR (U IO 11 [05/15/20331...........
31296M 6K 0 |FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 822,373 | oo 822,373 | oo 817,233 0 822,373 0 09/15/2033|1...........
31296N  EJ 2 |FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 348,129 | oo 348,129 | oo 345,953 0 348,129 0 09/15/2033(1...........
312966 KL 7 |FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 10,387 ..10,387 9,991 0 10,387 0 05/15/2019|1...........
312966 SM 7 |FHLMC GOLD PASSTHRU .| 03/15/2010| PAID ON PRINCIPAL... 39,180 ..39,180 37,105 0 39,180 0 05/15/2019( 1.
312966 TP  9|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 431,479 | v 431,479 | oo 408,625 0 431,479 0 05/15/2019{1...........
312966 TQ 7|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 493,503 | ...ocovvnvs 493,503 | ....ccooonves 467,363 0 493,503 0 , 05/15/2019|1...........
312967 HM 7 |FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 71,236 .71,236 67,463 0 71,236 (V1 IO (0[N IO (U I 443 |05/15/2019(1...........
312967 KD  3|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 646,634 | .............. 646,634 | .............. 612,383 0 646,634 0 05/15/2019|1...........
312967 PC  0|FHLMC GOLD PASSTHRU 03/15/2010( PAID ON PRINCIPAL... 162,208 | .....cooovc.. 162,208 | .oovvvrrinne 153,616 0 162,208 0 05/15/2019|1...........
31292G 6L 5|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 2,148 2,148 2,260 : ) 0 2,148 0 10/15/2029/ 1...........
31292G 6T  8|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 9,293 ....9,293 [ A 10,453 | oo (V1 IO (1,159) [ oo (V1 I (1,159) 0 9,293 0 11/115/2029(1...........
31292G  7H 3| FHLMC GOLD PASSTHRU 03/15/2010( PAID ON PRINCIPAL... 2,353 | oo 2,353 2475 | oo 2,652 | oo (V[ IO (299) [ oo 0 (299) 0 2,353 (V1 IO (V1 I (1 IO 35 [12/15/2029|1...........
31292H EV 2 |FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 89 .89 94 | s 101 | o (V1 I ()] [— 0 (12) 0 .. 89 [V I (V1 IR LV I 1 08/15/2030| 1...........
31292H G5 7 |FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 5,862 | .ovverriennnnns 5,862 6,839 ) 0 5,862 0 01/15/2031
31292H M2 7 |FHLMC GOLD PASSTHRU .1 03/15/2010{ PAID ON PRINCIPAL... 5,775 | covveveiies 5,775 6,078 ) 0 5,775 0 11/15/2031
31292H P9 9|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 4,583 4,583 4,487 0 4,583 0 03/15/2032|1...........
31292H QQ 0|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... Y2 (VIR I 2,770 2,712 0 2,770 (11 (V1 I (1 IO 20 | 04/15/2032|1...........
31292H XK  5|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 108,651 | ..ovvveveven 108,651 | covvvvriene 106,371 , , 0 108,651 (V1 I (V1 IR 0 et 1,024 {07/15/20331...........
31293 N4  8|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 18,693 ..18,693 17,615 | oo 17,565 | ovvoeiennnnd (V1 IO 1,128 | s (V1N IO 1,128 0 18,693 0 12/15/2028(1...........
31293F WM 5| FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 39 .39 38 | e 38 0 A 1 0 ... 39 0 12/15/2028|1...........
31293M FE 7 |FHLMC GOLD PASSTHRU .103/15/2010| PAID ON PRINCIPAL... 1,275 ...1,275 1,248 29 0 1,275 0 03/15/2029| 1.
31293Q 2V 4|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 2,863 | oo 2,863 3,013 (286) 0 2,863 0 06/15/2029(1...........
31293V FH  0|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 21 .21 22 (3) 0 .. 21 (V1 IO (V1 IR LV I 0 |08/15/20291...........
31293W ZQ 6|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 24 .24 25 | o 28 0 (4) 0 .. 24 (V1 (V] I 0 | oo 0 |10/15/2029{1...........
31293W  6X 3| FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 13,124 13,124 13,807 | oo 14,121 | o 0 (997) 0 13,124 0 10/15/2029/1...........
31293X EG  9|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 61 .61 64 [ oo 66 0 (5) 0 ... 61 0 10/15/2029(1...........
31293X RH 3| FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 27 27 2 T 30 0 (3) 0 ... 27 0 10/15/2029/1...........
31293y DY  9|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 98 (15) 0 ... 98 0 11/15/2029/1...........
31293Y GV  2|FHLMC GOLD PASSTHRU 03/15/2010( PAID ON PRINCIPAL... 2,932 (475) 0 2,932 0 11/15/2029(1...........
31293Y KN  5|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 95 (13) 0 ... 95 0 111512029/ 1...........
31293Y LG  9|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 123 (20) 0 123 0 11/15/2029
31293Y LV 6|FHLMC GOLD PASSTHRU .103/15/2010| PAID ON PRINCIPAL... 4,545 (522) 0 4,545 0 11/15/2029
31293y L6 1|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 7 (1) 0 7 0 12/15/2029
31293Y L7  9|FHLMC GOLD PASSTHRU 02/15/2010| PAID ON PRINCIPAL... 5,983 (895) 0 5,983 (V1 [ (V] IR 0 | s 75 | 12/15/2029]1...........
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31293Y Q8 2|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 7,509 1,509 | 7,899 | oo 8,678 | .o (V1 I (1170) [ oo (V1N I (1,170) 0 7,509 [V I (V1 IR 0 | e 48 |12/15/2029|1...........
31293Y RF  5|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 131 | e 131 | e 138 | oo 146 | oo (VN I (1] [— 0 (15) 0 131 (V1 (V] IR (U I 2 | 12/15/2029{1...........
31294B FC  4|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 101 | oo 101 | oo 106 | v M2 | (V1 I (G0 — 0 (11) 0 101 (V1 (V1 IO (0 I 1 {12/15/2029|1...........
31294B NE  1|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 44 .44 A6 | s 52 0 (8) 0 ... 44 0 12/15/2029(1...........
31294B 5Y  7|FHLMC GOLD PASSTHRU .| 03/15/2010| PAID ON PRINCIPAL... . 2,303 | oo 2,303 | . 2,424 (300) 0 2,303 0 01/15/2030( 1.
31294G Q9 8|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... . 1,678 .. 1,678 |. 1,766 (208) 0 1,678 0 .10 [06/15/2030(1...........
31298E 3C  7|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... . 4,709 4709 | 4,956 | oo 5,073 | cooverrernd 0 (364) 0 4,709 (V1 (V] IO (1 IO 79 |01/15/2029|1...........
31298Q GD  4|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... . 239 | e 239 252 | e 282 0 (43) 0 239 (V1 IO (V1 IO 0 | oo 2 |06/15/2031(1...........
312988 UV 4|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... . 189 ) 0 189 (V1 (V1 I LV I 3 |01/15/2031(1...........
31298T WD  0|FHLMC GOLD PASSTHRU 03/15/2010( PAID ON PRINCIPAL... 36 ) 0 ... 36 0 08/15/2031(1...........
31298V ZF  7|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 87 ) 0 ... 87 0 10/15/20311...........
31298V ZH 3 |FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 2,013 ) 0 2,013 (V1 (V] I (1 IO 35 [10/15/2031|1...........
31298W N7  6|FHLMC GOLD PASSTHRU 03/15/2010( PAID ON PRINCIPAL... 23 ) 0 ... 23 (V1 IO (0[N IO (U I 0 |10/15/2031{1...........
31287M FB 1 |FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 4,079 0 4,079 [V I (V1 IR (U IO 55 | 12/15/2031[1...........
31287M 3L 2 |FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 137 0 137 0 01/15/2032|1...........
31287N DK 1 |FHLMC GOLD PASSTHRU .1 03/15/2010{ PAID ON PRINCIPAL... . 1,356 0 1,356 0 12/15/2031(1.
31287P E9 0|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 21,608 0 21,608 0 02/15/2032|1...........
31287P S2  0|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 13,551 0 13,551 0 02/15/2032|1...........
31287Q FF  3|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 2,882 0 2,882 0 03/15/2032|1...........
31287Q L6 6|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 16,566 ..16,566 17,436 0 16,566 0 03/15/2032|1...........
31287Q NB 3| FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... . 3153 | s 3,153 | . 3,087 0 3,153 0 01/15/2032(1...........
31287R ML 0 |FHLMC GOLD PASSTHRU .103/15/2010| PAID ON PRINCIPAL... . 2,545 2,545 | 2,679 0 2,545 0 04/15/2032| 1.
31287T DJ 1|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 2,757 | oo 2,757 | . 2,908 0 2,757 0 05/15/2032(1...........
31287T SE  6|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 342 | o 342 | i 360 0 342 0 06/15/2032|1...........
31287T 3G  8|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 36,262 ..36,262 38,166 0 36,262 0 06/15/2032(1...........
312870 B7 6 |FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... . 205 [ oo 205 | oo 216 0 205 0 06/15/2032(1...........
312870 GL  0|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 13 .13 13 0. 13 0 06/15/2032|1...........
31287V GQ  7|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... . 407 | oo 407 | oo 429 0 407 0 07/15/2032|1...........
31287V 6N 5|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 118,363 | .o 118,363 | ovvvirene 124,577 0 118,363 0 07/15/2032(1...........
31287Y NS  9|FHLMC GOLD PASSTHRU 03/15/2010( PAID ON PRINCIPAL... . 109 | oo 109 | oo 115 0 109 0 09/15/2032|1...........
31288A MM 4|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... . 536 | e 536 | oo 565 0 536 0 10/15/20321...........
31288A X4  2|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 233 | e 233 245 0 233 0 06/15/2032
312880 AJ  8|FHLMC GOLD PASSTHRU .103/15/2010| PAID ON PRINCIPAL... 15,096 ..15,096 14,779 0 15,096 0 12/15/2032
31288D FL  8|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... . 3,845 3,845 | 3,765 0 3,845 0 01/15/2033
31288F W7  5|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 943 [ oo 943 | oo 923 0 943 (V1 (V1 I (1 I 11 [02/15/20331...........
31288F XM 1|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... . 1115 | s 1,115 |. 1,091 0 1,115 (V1 IO (0[N IO (0 I 6 |03/15/2033[1...........
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31288G G8 9|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 1,866 ...1,866 1,964 | oo 1,942 | v, (U I ()] [— 0 (76) 0 1,866 [V I (V1 IR 0 | v 22 |02/15/2033|1...........
31288G TB  8|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 10 .10 10 [ oo 10 0 20 | 0 0 0 .. 10 (V1 (V] IR 0 | oo 0 |04/15/2033(1...........
31288G 4G 4|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 9,348 9,152 138 0 9,348 (V1 (V1 IO 0 | v 96 |04/15/2033|1...........
31288H X4 7 |FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 705 690 12 0 705 0 04/15/2033|1...........
31288H 4E 7 |FHLMC GOLD PASSTHRU .| 03/15/2010| PAID ON PRINCIPAL... 193 .189 5 0 193 0 05/15/2033( 1.
31288H 7A 2 |FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 9,475 9,276 143 0 9,475 0 05/15/2033(1...........
31288 QN  9|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 10,344 ..10,344 10,127 173 0 10,344 0 05/15/2033|1...........
31288) ZX  7|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 12,653 ..12,653 12,387 | oo 12,452 | (V1 IO 201 | s 0 201 0 12,653 0 05/15/2033(1...........
31288 4L  7|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 5,313 ....5,313 5,201 | oo 5,246 | i (U I 66 [ .o 0 66 0 5,313 0 05/15/2033|1...........
31335H Z7 1 |FHLMC GOLD PASSTHRU 03/15/2010( PAID ON PRINCIPAL... 173,680 | ..oovvennen 173,680 | covverreenne 177,370 | v 175,836 | o0 | eieecnd(2,156) | o0 | s (2,156) 0 173,680 0 12/15/2023(1...........
31280R CN 4 |FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 1,085 .....1,085 1,144 (45) 0 1,085 0 04/15/2013(1...........
3128G8 YT  2|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 814 | o 814 850 (0] I (1)) [ 0 (19) 0 814 0 01/15/2014|1...........
3128G9 MN  6|FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 2,567 | oo 2,567 2,682 [ .ooriieenn2,629 | o (V1 IO (4] E— 0 (62) 0 2,567 0 02/15/2014{1...........
3128GA CP  9|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 825 | oo 825 862 | overrrreriennnn853 | (V1 I (V4] [E— 0 (27) 0 825 0 03/15/2014/{1..........
31283H HE 8 |FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 2,956 | oo 2,956 3,111 (354) 0 2,956 0 06/15/2030
31283H JUN 6 |FHLMC GOLD PASSTHRU .1 03/15/2010{ PAID ON PRINCIPAL... 2,085 | .ooovriiine 2,065 2,022 39 0 2,065 0 01/15/2030
31283H J4  8|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 3,154 3,154 3,320 (430) 0 3,154 0 02/15/2031
31283H LC 7 |FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 1,213 | s 1,213 1,277 (132) 0 1,213 0 10/15/2029/ 1...........
31283H MD 4 |FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 417 (50) 0 417 0 05/15/2031|1...........
31283H MZ  5|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 242 (29) 0 242 0 06/15/2031(1...........
31283H N4 3 |FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 23,628 | vorieeen23,628 | oorir25,039 | ciieeen26,818 | 0 | eeeen(3,190) [ 0 | e, (3,190) 0 23,628 0 09/15/2031(1...........
31283H N8 4|FHLMC GOLD PASSTHRU .103/15/2010| PAID ON PRINCIPAL... 783 (94) 0 783 0 09/15/2031| 1.
31283H TE 5|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 405 ...454 (48) 0 405 0 07/15/2032(1...........
31283H WY 7 |FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 133,256 | ..ooovvereees 133,256 | .ovovirnne 130,465 | ..ovvvrnvene 131,186 2,071 0 133,256 0 06/15/2033|1...........
3128LX DE  7|FHLMC GOLD PASSTHRU 03/15/2010| PAID ON PRINCIPAL... 307,811 | oo 307,811 | oo 273,375 | oo 280,887 | oo (V1 IO 26,924 | oo 0 26,924 0 307,811 0 05/15/20341...........
3128MJ FH 8| FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL.......covvvies | verrrricemrieienineieins | e 1,196,704 | .......... 1,196,704 | .......... 1,179,010 | ........... 1,182,810 | oo (V[ I 13,894 | oo (VN 13,89 | oo (V1N I 1,196,704 | ..ocovvennee. 0 12/15/2036| 1...........
31282R  6A 7 |FHLMC GOLD PASSTHRU 03/15/2010{ PAID ON PRINCIPAL... 812,805 | ..cccovvvne 812,805 | ..coovcrennee 824,489 0 812,805 0 11/15/2010(1...........
31406G 55  4|FN(10/1 ARM #810057 03/25/2010| PAID ON PRINCIPAL... 5,078 | .ovvereerinns 5,078 5,125 0 5,078 0 03/01/2035(1...........
31406L MX  3|FN (10/1 ARM #813174 01/25/2010| PAID ON PRINCIPAL... 2,020 2,020 2,038 0 2,020 (V1 (0 IO (V) IO 9 |02/01/2035(1...........
31406L MX  3|FN (10/1 ARM #813174 03/25/2010( PAID ON PRINCIPAL... 224,085 0 224,085 (1 (V] I 0 e 1,909 [02/01/2035/1...........
31406M BP O [FN (10/1 ARM #813746 01/25/2010{ PAID ON PRINCIPAL... 3,105 0 3,105 (V1 IO (0[N IO (0 I 13 [03/01/2035(1...........
31406M BP O [FN (10/1 ARM #813746 02/25/2010( PAID ON PRINCIPAL... 114,259 0 114,259 0 03/01/2035)
31406M BP O |FN (10/1 ARM #813746 .| 03/25/2010| PAID ON PRINCIPAL... 298,642 0 298,642 0 03/01/2035
31407B VG 1|FN (10/1 ARM #826015 03/25/2010{ PAID ON PRINCIPAL... 154,954 0 154,954 0 07/01/2035)
31407B VG  1|FN (10/1 ARM #826015 02/25/2010| PAID ON PRINCIPAL... 424790 | oo 424790 | oo 425,035 | oo 423754 | .o, (V1 IO 1,036 | .ovverreerenns (V1N IO 1,036 0 424,790 0 07/01/2035|1...........
31407B  2G 3| FN (10/1 ARM #826175 03/25/2010| PAID ON PRINCIPAL... 156,576 | ...ovvvvrne. 156,576 | ..vvovernene 157,066 | ..coovvrneee 156,670 | .ovvvvrrrnnnn (V1 I (L)) I 0 (93) 0 156,576 0 07/01/2035(1...........
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31407B  2G  3|FN (10/1 ARM #826175 02/25/2010| PAID ON PRINCIPAL... 232,536 | .coovrrene 232,536 | oo 233,263 | .coovvvenee 232,675 | oo (V1 I (139) ] vovvrrrrrnnna 0 (139) 0 232,536 [V I (V1 IR 0 e 1,004 {07/01/20351...........
31407C HK 6 [FN (10/1 ARM #826534 01/25/2010| PAID ON PRINCIPAL... 21,964 ..21,964 21,998 | oo 21,949 | v (V1 I 14 | 0 14 0 21,964 (V1 (V] IR 0 | s 91 |07/25/2035|1...........
31407C HK  6[FN (10/1 ARM #826534 03/25/2010{ PAID ON PRINCIPAL... 212,488 139 0 212,488 0 07/25/2035(1...........
31407E MK 6| FN (10/1 ARM #828462 03/25/2010( PAID ON PRINCIPAL... 210,535 | ..cccc0erei210,535 | i 208,627 | oo 208,995 | v [ 1,540 | 0 [ e 1,540 0 210,535 0 07/01/2035|1...........
314070 XF  4|FN (10/1 ARM #832378 .| 03/25/2010| PAID ON PRINCIPAL... 213,557 2,381 0 213,557 0 08/01/2035( 1.
31407 XF  4|FN (10/1 ARM #832378 01/25/2010{ PAID ON PRINCIPAL... 15,807 176 0 15,807 0 08/01/2035| 1...........
314070 XF  4|FN (10/1 ARM #832378 02/25/2010| PAID ON PRINCIPAL... 16,266 181 0 16,266 0 08/01/2035|1...........
31402R  NZ  8|FN (3/1 ARM) #735808 03/25/2010{ PAID ON PRINCIPAL... 22,941 194 0 22,941 0 08/01/2035(1...........
31402R NZ  8|FN (3/1 ARM) #735808 01/25/2010{ PAID ON PRINCIPAL... 11,139 94 0 11,139 0 08/01/2035| 1...........
31406M 6S  O[FN (3/1 ARM) #814581 03/25/2010| PAID ON PRINCIPAL... 306,419 0 306,419 0 04/01/2035(1...........
31406W LD  4|FN (3/1 ARM) #822124 03/25/2010{ PAID ON PRINCIPAL... 157,798 | 0 157,798 0 06/01/2035|1...........
31406W LD  4|FN (3/1 ARM) #822124 02/25/2010( PAID ON PRINCIPAL... 12,194 81 0 12,194 0 06/01/2035|1...........
31407C D8  7|FN (3/1 ARM) #826427 03/25/2010{ PAID ON PRINCIPAL... 124,349 | ...co.coone. 124,349 | oo 123485 | oo 123,279 | el | 1,070 | 0 [ s 1,070 0 124,349 0 07/25/2035(1...........
31407C D8  7|FN (3/1 ARM) #826427 02/25/2010| PAID ON PRINCIPAL... 29,273 .29,273 29,070 252 0 29,273 0 07/25/2035|1...........
31407F ML  1|FN (3/1 ARM) #829363 03/25/2010( PAID ON PRINCIPAL... 36,397 ..36,397 36,235 426 0 36,397 0 10/01/2035/ 1...........
31403K  3F  8|FN (5/1 ARM) #751498 .1 03/25/2010{ PAID ON PRINCIPAL... 13,840 ..13,840 13,745 216 0 13,840 0 11/01/2033( 1.
31403V G4 5|FN (5/1 ARM) #759019 03/25/2010( PAID ON PRINCIPAL... 13,960 ..13,960 13,836 124 0 13,960 0 01/01/2034|1...........
31405R UD  6|FN (7/1 ARM) #797180 01/25/2010| PAID ON PRINCIPAL... 11,376 11,376 11,365 21 0 11,376 0 12/01/2034/1...........
31405R UD  6[FN (7/1 ARM) #797180 02/25/2010( PAID ON PRINCIPAL... 168,716 | ..ooovveveve. 168,716 | .ocovvrene 168,558 305 0 168,716 0 12/01/2034{1...........
31405R UD  6|FN (7/1 ARM) #797180 03/25/2010( PAID ON PRINCIPAL... 103,692 | ..ooovverneen 103,692 | covvvrvrinne 103,595 188 0 103,692 0 12/01/2034{1...........
31367B 2P 1|FNMA PASS TH #164682 03/25/2010( PAID ON PRINCIPAL... . 263 | o 263 263 1 0 263 0 09/25/2022|1...........
31367B 2T  3|FNMA PASS TH #164686 .| 03/25/2010| PAID ON PRINCIPAL... 68 ....68 68 0 0 .. 68 0 09/25/2022| 1.
31367L 5S 0| FNMA PASS TH #172857 03/25/2010( PAID ON PRINCIPAL... 90 ...90 90 0 0. 90 0 09/25/2022(1...........
31367M ZB 2 |FNMA PASS TH #173638 03/25/2010( PAID ON PRINCIPAL... 94 .94 94 0 0 ... 94 0 09/25/2022|1...........
31367P HS 8| FNMA PASS TH #174941 03/25/2010| PAID ON PRINCIPAL... 46 .46 46 0 0 ... 46 0 09/25/2022(1...........
31367S F6 2| FNMA PASS TH #177589 03/25/2010{ PAID ON PRINCIPAL... . S 156 | oo 156 0 0 156 0 09/25/2022(1...........
31367S F7  0|FNMA PASS TH #177590 03/25/2010( PAID ON PRINCIPAL... . 121 | i 121 | e 121 [ s 121 | (V1 0 0 0 121 0 09/25/2022|1...........
31367S GQ  7|FNMA PASS TH #177607 03/25/2010{ PAID ON PRINCIPAL... 49 .49 49 | s 49 0 .0 0 0 ... 49 0 09/25/2022(1...........
31367S R7  7|FNMA PASS TH #177910 03/25/2010{ PAID ON PRINCIPAL... . 302 | o 302 | o 302 | oo 301 | s (V1 I L [ 0 1 0 302 0 09/25/2022(1...........
31367S R8 5|FNMA PASS TH #177911 03/25/2010( PAID ON PRINCIPAL... . 169 0 0 169 0 09/25/2022|1...........
31367S 2T 6 |FNMA PASS TH #178186 03/25/2010{ PAID ON PRINCIPAL... . 100 0 0 100 0 09/25/2022(1...........
31367T ZH  4|FNMA PASS TH #179044 03/25/2010| PAID ON PRINCIPAL... 50 0 0. 50 0 09/25/2022
31367T Z4  3|FNMA PASS TH #179063 .| 03/25/2010| PAID ON PRINCIPAL... . 438 1 0 438 0 09/25/2022
31368H KV 4 |FNMA PASS TH #190308 03/25/2010( PAID ON PRINCIPAL... 32 (4) 0 ... 32 0 09/25/2030
31371H FM  5|FNMA PASS TH #252272 03/25/2010| PAID ON PRINCIPAL... 191,139 | o 191,139 | v 189,376 | ..ovverene 189,824 | oo (V1 IO 1,314 | s (V1N IO 1,314 0. 191,139 0 01/25/2029|1...........
31371H KR 8| FNMA PASS TH #252404 03/25/2010| PAID ON PRINCIPAL... . 3,390 | oo 3,390 | . 3,342 | oo 3,357 | e (V1 I 32 | i 0 32 0 3,390 (V1 (V1 I (0 I 27 | 03/25/2029]1...........
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313710 PV 0|FNMA PASS TH #253436 03/25/2010( PAID ON PRINCIPAL... 429 0 429 [V I (V1 IR LV I 8 |09/25/2030(1...........
31371K  KH 3| FNMA PASS TH #254196 03/25/2010( PAID ON PRINCIPAL... 9,076 0 9,076 (V1 (V] IR (1 IO 85 |02/25/2017|1...........
31371K  LQ 2| FNMA PASS TH #254235 03/25/2010( PAID ON PRINCIPAL... 9,826 0 9,826 (V1 (V1 IO 0 | v 99 |03/25/2017|1...........
31371K  NY 3| FNMA PASS TH #254307 03/25/2010( PAID ON PRINCIPAL... 25,289 0 25,289 0 05/25/2017|1...........
31371K  P3 9| FNMA PASS TH #254342 .| 03/25/2010| PAID ON PRINCIPAL... 1,229 0 1,229 0 06/25/2017| 1.
31371K  3A  7|FNMA PASS TH #254693 03/25/2010{ PAID ON PRINCIPAL... 147,377 | oo AAT3TT | 147,100 147,043 0 147,377 0 04/25/2033(1...........
31371L DM 8|FNMA PASS TH #254908 03/25/2010| PAID ON PRINCIPAL.......cccovvens | werrerirererneeieniseennens | ceveveines 1,112,095 | ........... 1,112,005 | .coovvenee 1,117,829 14,358 | cieeen0 | n(2,263) | 0 | e (2,263) | e [V I 1,112,095 | oo 0 09/25/2023|1..........
31371L DQ  9|FNMA PASS TH #254911 03/25/2010{ PAID ON PRINCIPAL... 104,064 | .............. 104,064 | ..oooovvrnene 103,885 0 104,064 0 10/25/20231...........
31371L  EZ  8|FNMA PASS TH #254952 03/25/2010( PAID ON PRINCIPAL... 83,390 ..83,390 83,572 0 83,390 0 11/25/20181...........
31371L  E3 9| FNMA PASS TH #254954 03/25/2010| PAID ON PRINCIPAL... 530,465 | ...ocovvunnnn 530,465 | ....cocvvnee 514,634 0 530,465 0 10/25/20231...........
31371 FY  0|FNMA PASS TH #254983 03/25/2010( PAID ON PRINCIPAL... 5,607 .....5,607 5,597 \ 13 0 5,607 0 12/25/20331...........
313730  FJ 1 |FNMA PASS TH #303569 03/25/2010( PAID ON PRINCIPAL... 2,677 2,677 2,509 [ oo 2,556 | oo (V1 IO 122 | 0 122 0 2,677 0 10/25/2025(1...........
31374A PA 2| FNMA PASS TH #308317 03/25/2010{ PAID ON PRINCIPAL... 1,072 | e 1,072 1161 | e 1129 | o (V1 IO [C15) ) I 0 (56) 0 1,072 0 02/25/2020(1...........
31374A PC 8| FNMA PASS TH #308319 03/25/2010( PAID ON PRINCIPAL... 500 [ oo 500 | oo 15N I I 540 | .o, (V1 I (G0 [ 0 (40) 0 500 0 04/25/2019|1...........
31374W Y8  9|FNMA PASS TH #326635 03/25/2010( PAID ON PRINCIPAL... 621 30 0 621 0 10/25/2025
31375D CH 4 |FNMA PASS TH #331372 .1 03/25/2010] PAID ON PRINCIPAL... 226 10 0 226 0 11/25/2025
31375E  6U  0|FNMA PASS TH #333083 03/25/2010( PAID ON PRINCIPAL... 2,198 62 0 2,198 0 02/25/2026
31375Q XL  3|FNMA PASS TH #341883 03/25/2010| PAID ON PRINCIPAL... 147 3 0 147 (11 (V1 I 0 | oo 2 | 04/25/2026(1...........
313758  J3 5| FNMA PASS TH #343282 03/25/2010( PAID ON PRINCIPAL... 137 0 137 (V1 I (V1 IR LV I 2 | 04/25/2026(1...........
31376K B2  1|FNMA PASS TH #357457 03/25/2010| PAID ON PRINCIPAL.......cccovverns | werrerrrerirneersniseennees | cevvevnn 3,425,069 | ...........3,425,069 | ...........3,418,657 | ..........3,416,826 | .....cccoce.0 | 8,243 | o0 | 8,243 | [ I 3,425,069 | ..ovvvrnrnnnd 0 11/25/2033(1...........
31378R S5  9|FNMA PASS TH #406540 03/25/2010{ PAID ON PRINCIPAL... 145 0 145 0 12/25/20271...........
31384V ZT 2| FNMA PASS TH #535454 .| 03/25/2010| PAID ON PRINCIPAL... 13,551 0 13,551 0 02/25/2015| 1.
31385H WJ 7 |FNMA PASS TH #545249 03/25/2010( PAID ON PRINCIPAL... 151 0 151 0 10/25/2016(1...........
31385H YA 4 |FNMA PASS TH #545305 03/25/2010( PAID ON PRINCIPAL... 4,281 0 4,281 (V1 IO (V1 IR 0 | v 41 |11/25/2016| 1...........
31385 LH  9|FNMA PASS TH #545828 03/25/2010| PAID ON PRINCIPAL... 6,619 0 6,619 (V1 (V] I 0 | e 67 |12/25/2014|1...........
313850 NQ  7|FNMA PASS TH #545899 03/25/2010( PAID ON PRINCIPAL... 8,356 0 8,356 (V1 IO (0[N IO [V I 74 |09/25/2017|1...........
31385W 2N 8| FNMA PASS TH #555281 03/25/2010( PAID ON PRINCIPAL... 45,567 0 45,567 0 03/25/2033|1...........
31385X F9 3| FNMA PASS TH #555592 03/25/2010| PAID ON PRINCIPAL... 111,342 0 111,342 0 07/25/2033|1...........
31385X 6M 4| FNMA PASS TH #556276 03/25/2010{ PAID ON PRINCIPAL... 1,845 .....1,845 1,924 | v, 1,919 | s (V[ I (U6 ] [ 0 (75) 0 1,845 (V1 (0 IO [V I 16 |03/25/2016| 1...........
31386T QH  1|FNMA PASS TH #572956 03/25/2010( PAID ON PRINCIPAL... 264 (13) 0 264 (1 (V] I LU I 3 | 04/25/2016(1...........
31387R  DC 9 |FNMA PASS TH #591499 03/25/2010( PAID ON PRINCIPAL... 3,604 50 0 3,604 (V1 IO (0[N IO [V I 40 |09/25/2031|1...........
31388M JZ 2 |FNMA PASS TH #608780 03/25/2010| PAID ON PRINCIPAL... 2,345 (100) 0 2,345 0 10/25/2016
31388N KR  6|FNMA PASS TH #609704 .| 03/25/2010| PAID ON PRINCIPAL... 4,182 (192) 0 4,182 0 02/25/2017
31388V P3  6|FNMA PASS TH #616142 03/25/2010( PAID ON PRINCIPAL... 209 (10) 0 209 0 12/25/2016
31388W WL 6 |FNMA PASS TH #617251 03/25/2010| PAID ON PRINCIPAL... 1,197 (51) 0 1,197 (V1 (V1 I (1 I 11 [12/25/2016(1...........
31388X G9 9| FNMA PASS TH #617724 03/25/2010| PAID ON PRINCIPAL... 3,505 (119) 0 3,505 (V1 IO (0[N IO [V I 35 | 06/25/2017|1...........
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313890 QT 7 |FNMA PASS TH #622466 03/25/2010( PAID ON PRINCIPAL... 118,220 | oo 118,220 | i 116,927 | e 117,137 | 0 | 1,083 | 0 | 1,083 0 118,220 [V I (V1 IR 0 e 1,332 12/25/2016|1...........
31390B ED 6 |FNMA PASS TH #641032 03/25/2010( PAID ON PRINCIPAL... 151 (5) 0 151 (V1 (V] IR 0 | oo 1 {01/25/2018|1...........
31390C PC 4 |FNMA PASS TH #642219 03/25/2010( PAID ON PRINCIPAL... 6,165 (311) 0 6,165 (V1 (V1 IO 0 | e 41 |05/25/2017|1...........
31390 SN 2|FNMA PASS TH #647725 03/25/2010( PAID ON PRINCIPAL... 15,465 (696) 0 15,465 0 05/25/2017|1...........
31400E Q3 7|FNMA PASS TH #685474 .1 03/25/2010{ PAID ON PRINCIPAL... 190,939 693 0 190,939 0 04/25/2018( 1.
31400S ER 6 |FNMA PASS TH #695944 03/25/2010( PAID ON PRINCIPAL... 899,126 | .....c........899,126 | o923, 711 | 913,292 | 0 | i (14,166) | il | (14,166) 0 899,126 0 05/25/2018(1...........
31400V 2K 7 |FNMA PASS TH #699278 03/25/2010( PAID ON PRINCIPAL... 133,642 | oo 133,642 | oo 132,859 629 0 133,642 0 04/25/2018|1...........
31401W AP 4|FNMA PASS TH #720114 03/25/2010{ PAID ON PRINCIPAL... 86,304 ..86,304 86,142 196 0 86,304 0 07/25/2033(1...........
31401X UH 8 |FNMA PASS TH #721584 03/25/2010( PAID ON PRINCIPAL... 18,384 ..18,384 18,350 33 0 18,384 0 07/25/2033|1...........
31401Y FH 3| FNMA PASS TH #722068 03/25/2010| PAID ON PRINCIPAL... 105,426 | ...oocvvnne. 105,426 | ..cooovvrnene 105,228 237 0 105,426 0 07/25/2033(1...........
31401Y LS  2|FNMA PASS TH #722237 03/25/2010( PAID ON PRINCIPAL... 20,670 ..20,670 20,631 49 0 20,670 0 07/25/2033(1...........
31402B FR  0|FNMA PASS TH #723876 03/25/2010( PAID ON PRINCIPAL... 23,146 ..23,146 23,103 X 45 0 23,146 0 07/25/2033|1...........
31402D C4 0 [FNMA PASS TH #725591 03/25/2010{ PAID ON PRINCIPAL... 239,338 | .o 239,338 | oo 229,951 | .o 232,613 | oo (VI I 6,725 | cooveri 0 6,725 0 239,338 0 07/25/2034(1...........
31402H VWV  0[FNMA PASS TH #729728 03/25/2010( PAID ON PRINCIPAL... 75,775 15,775 75,633 179 0 75,775 0 07/25/2033|1...........
314020 4W 4 |FNMA PASS TH #730837 03/25/2010( PAID ON PRINCIPAL... 99,837 ..99,837 99,650 226 0 99,837 0 07/25/2033
31402Q GH  8|FNMA PASS TH #734700 .1 03/25/2010{ PAID ON PRINCIPAL... 104,016 ...104,016 ...100,636 2,066 0 104,016 0 09/25/2018
31402V UR  9|FNMA PASS TH #739592 03/25/2010( PAID ON PRINCIPAL... 17,057 .17,057 17,025 36 0 17,057 0 09/25/2033
31402W NN 4| FNMA PASS TH #740297 03/25/2010| PAID ON PRINCIPAL... 513,863 | ..ovvererenns 513,863 | .coovverenee 512,896 | ..o 512,627 | o0 | 1,236 | 0 | 1,236 0 513,863 0 10/25/2033( 1...........
31402W 3P 1| FNMA PASS TH #740706 03/25/2010( PAID ON PRINCIPAL... 364,869 | .....ccoovne 364,869 | .....cocceeuu 362,731 | oo 363,279 | 0 | 1,590 | 0 | 1,590 0 364,869 0 09/25/2018|1...........
31402W 3W 6 |FNMA PASS TH #740713 03/25/2010( PAID ON PRINCIPAL... 14,029 ..14,029 13,047 66 0 14,029 0 08/25/2018|1...........
31402W 4N 5| FNMA PASS TH #740729 03/25/2010{ PAID ON PRINCIPAL... 197,298 | oo 197,298 | oo 196,142 906 0 197,298 0 11/25/2018| 1...........
31403A 2X  2|FNMA PASS TH #743390 .| 03/25/2010| PAID ON PRINCIPAL... 22,978 .22,978 23,029 (11) 0 22,978 0 11/25/2018 1.
31403B NN 9| FNMA PASS TH #743897 03/25/2010( PAID ON PRINCIPAL... 46,832 ..46,832 46,558 218 0 46,832 0 11/25/2018| 1...........
31403C WE 7 |FNMA PASS TH #745045 03/25/2010( PAID ON PRINCIPAL... 905,851 | ..coovrvrneee 905,851 | ...ovocrerens 848,669 ATE | 0 | 43,476 0 905,851 0 12/25/2034(1...........
31403L D5 7|FNMA PASS TH #751724 03/25/2010| PAID ON PRINCIPAL... 112290 | oo 112,290 | oo 111,632 | v 772 | (VN I 518 | oo 0 518 0 112,290 0 11/25/2018| 1...........
31403R  CK 2 |FNMA PASS TH #755274 03/25/2010{ PAID ON PRINCIPAL... 100,604 | .............. 100,604 | ...covvvnne 100,824 | ..ccovvenee. 100,629 | .oovevriennan (V1 I (24) | cooveererin 0 (24) 0 100,604 0 12/25/2018|1...........
31404 MA  0|FNMA PASS TH #769953 03/25/2010( PAID ON PRINCIPAL... 21,688 ..21,688 21,674 31 0 21,688 0 03/25/2034|1...........
31404Y YE 6|FNMA PASS TH #782909 03/25/2010| PAID ON PRINCIPAL... 263,060 | ..c.cocvvnee 263,060 | ...ooocvenee 252,579 | ciooeeiereei255,557 | o0 [ i 7,504 | 0 [ 7,504 0 263,060 0 06/25/2034(1...........
31406V 2P 0|FNMA PASS TH #821682 03/25/2010{ PAID ON PRINCIPAL... 683,787 | .oovrvernand 683,787 | oovvvnnnd 677,580 | ..ocvvrnnn 678,789 | .o (V1 IO 4997 | oo (V1N I 4,997 0 683,787 0 06/25/2035(1...........
31410F V3  6|FNMA PASS TH #888134 03/25/2010( PAID ON PRINCIPAL... 3,898,219 | ...coo.... 3,898,219 3,762,115 3,789,190 (] I 109,029 | oo (V)N I 109,029 | ..o 0 | v 3,898,219 | coovvvrernnnd 0 02/25/2037(1...........
31410K PV 0|FNMA PASS TH #889736 03/25/2010( PAID ON PRINCIPAL... 278,776 | oovvvenne 278,776 | oo 262,268 | ......cooo.c.. 264,283 | ..o (VN 14,493 | oo (V[ 14,493 0 278,776 0 12/25/20331...........
49130P BB 9 |KENTUCKY HSG CORP S200 5.375.......... | ..... 01/01/2010{ PAID ON PRINCIPAL... 135,000 0 0 135,000 0 01/01/2033| 1FE......
658886 CS  3|NORTHDAKOTAHSGFINA 6.150. .1 01/01/2010| PAID ON PRINCIPAL... 155,000 0 0 155,000 0 07/01/2031
95662M GC 8| WEST VIRGINIAHSG DEV 5.300........cc... [ ... 02/01/2010{ PAID ON PRINCIPAL... 15,000 , . .14,786 214 0 15,000 0 11/01/2023| 1FE......
3133TQ ZU  4|FHR 2274 KC CMO 6.500......ccmmrerrrns | ceene 03/15/2010| PAID ON PRINCIPAL... 214,407 | .o 214,407 | oo 213,946 | ...oocvvneee 213,928 | oo (V1 I 478 | e 0 478 0 214,407 0 01/15/2031|1...........
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31339N  AG 1 |FHR 2400 MK CMO PAID ON PRINCIPAL... 937,938 | ..o 937,938 | o 925,041 0 937,938 T
31339N  F2  7|FHR 2413 MH CMO PAID ON PRINCIPAL.......cvvvrerer | coeererinerieeinsennenies | vevereeens 1,120,371 | ......... 1,120,371 | ccceveneee 1,104,966 | ...t 111,414 | 0 [ 8,956 | 0 [ 8,956 | e (U I 1,120,371 T
31393F LT 1|FHR 2527 BM CMO PAID ON PRINCIPAL... 202,705 | ..ccc0eeei202,705 | oo 209,546 0 202,705 | P
31393) NM  6|FHR 2557 OH CMO PAID ON PRINCIPAL... 3,637,409 3,579,296 | ........3,617,658 | ..cccoovvveennl0 | 19,751 | 0 | 19,751 | [V I 3,637,409 T
31393L D6 7|FHR 2577 NJ CMO PAID ON PRINCIPAL... 217,303 0 217,303 1.
31393P MY  7|FHR 2600 LA CMO PAID ON PRINCIPAL... 660,895 .0 660,895 T
31394M  SH 4 |FHR 2719 WD CMO PAID ON PRINCIPAL... 768,824 | .............768,824 | ..ccoovvrnnne 797,655 0 768,824 | P
31392B  6U  5|FNGT 2002-T4 A2CMO  7.000 PAID ON PRINCIPAL... 20,262 20,955 0 20,262 | P
31359H WH 3 |FNR 1994-79 Z CMO PAID ON PRINCIPAL... 32,040 32,899 0 0 32,040 T
31392H KP  7|FNR2003-10 PD CMO PAID ON PRINCIPAL... 2,572,993 2,519,221 0 0 2,572,993 | o0 | 0 | 0 | 22,284 T
31393A RS  8|FNR2003-25 CE CMO PAID ON PRINCIPAL... 412,505 | .............412,505 | ............. 425,782 0 .0 412,505 | .ovvveieen0 | 0 | 0] 2,987 T
31393B Q6 5|FNR2003-35 KN CMO PAID ON PRINCIPAL... 195,305 | ..o 195,305 | oo 200,981 0 0 195,305 0 e 1,181 T
31393Y RW  7|FNR 2004-29 L CMO PAID ON PRINCIPAL... 371,824 | oo 371,824 | 385,302 0 0 371,824 T
31395B YL  1|FNR2006-25 LB CMO PAID ON PRINCIPAL... 271,215 | oo 271,215 | 277,656 0 0 271,215 T
31397M QL 4 |FNR 2008-75 DA CMO PAID ON PRINCIPAL... 2,073,156 2,162,561 0 0 ..2,073,156
31398F 2U  4|FNR2009-88 ACMO PAID ON PRINCIPAL... 1,790,297 0 ..1,790,297
31393R GG 9|FSPC T-56 A5 CMO PAID ON PRINCIPAL... 308,526 0 308,526
38373M  AC 4 |GNR 2001-12 C (PROJECT 6.409 PAID ON PRINCIPAL... 32,461 0 32,461 | P
38373M AC 4 |GNR 2001-12 C (PROJECT 6.409 PAID ON PRINCIPAL... 633,689 | ............633,689 | ....ccco...d 631,609 0 633,689 L
38373M AW 0 |GNR 2001-44 C (PROJECT 6.380 PAID ON PRINCIPAL... 223371 | oo 223,371 | o 228,868 0 223,371 T
38373T Y4 1|GNR 2002-09 C (PROJECT 6.269.... PAID ON PRINCIPAL... 476,49 | ............476,496 | .............. 476,496 .0 476,496 | P
38373M  BJ  8|GNR 2002-37 C (PROJECT 5.878 PAID ON PRINCIPAL... 2,206,997 2,271,828 0 0 2,206,997 IR0 I R 21,714 1.
38373M  SH 4| GNR 2006-3 A (PROJECT 4.212 PAID ON PRINCIPAL... 2,139,062 2,096,280 05414 |0 | i 15414 | 0 2,139,062 | oo | o0 [0 [ 13,034 T
3199999. Total - Bonds - U.S. Special Revenue & Assessment 282,318,419 | .......278,009,795 | ....... 283,838,102 0] . 81542 | 0] 51,542 | 0 279,564,245 ..3,389,060 XXX...
Bonds - Industrial and Miscellaneous
002819 AB  6|ABBOTT LABS CREDIT SUISSE FIRST BOST.. 1,110,160 | ...........1,000,000 | ........... 1,100,650 0 0 [ coveeerene(1,930) [ oo 0 1,097,431 0] ..12,729 | ... 12,729 | ...... 14,622 1FE......
002824 AU  4|ABBOTT LABS CITIGROUP GLOBAL MARKETS! 1,056,440 | ...........1,000,000 | ........... 1,045,710 | ........... 1,044,254 | 0 [ ciiiieced(825) | 0 [ i (625) | 0 1,043,630 1FE......
00110A AA 2| AEPTC 2006-A A1 MATURED 306,523 0 306,523 1FE......
01903# BA 9 |ALLIED CAPITAL CORP  9.500.. VARIOUS... .1,167,392 1,116,457
01903# BB 7 |ALLIED CAPITAL CORP 10.000. VARIOUS... 1,168,404 ...1,083,398 | .........1,101,706 | ..oooocovieeen0 | v 3,546 | i [ 3,546 | 0 1,105,252 0] 183,152 63,152 ] 12,738 3Z.....
01903# BC  5|ALLIED CAPITAL CORP 10.000 REDEEMED 292,455 | ...ccc00ni 292,455 | oo 253,476 258,760 | ..o | ......33,695 | .....33,695 | ........ 3,509 3Z.......
01958X BN 6| ALLIED WASTE NA REDEEMED 1,036,250 | ...........1,000,000 | ........... 1,047,500 1,036,828 | ...ccccoeeenl0 | oo (578) | ... (578) | . 39,472 2FE......
023551 AH  7|AMERADA HESS REDEEMED 2,179,360 2,142,320 .0 2,043,098 | .............0 |....136,262 |....136,262 | ...... 57,264 2FE......
03523T AU 2| ANHEUSER BUSCH INBEV W 5.000 CITIGROUP GLOBAL MARKETS 999,100 | ...........1,000,000 | ....ccconev. 993,810 0 993,824 | oo | 105,276 | 5,276 | e 0 2FE......
769690 AP 5| ARAMARK CORP (NON-EXTE 2.125, EXCHANGE-TAX FREE.........cc.. | ceevirinerneriesencnnns | vevereenns 1,762,150 | ...........1,762,150 | ........... 1,753,063 | ...........1,680,651 | ... 77,752 | o040 | o 78,156 | [V 1,758,806 | ... | .. 3,344 | 03,344 | L 9,425 3FE......
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06406H BL 2 |BANK OF NEW YORK MELLO 4.300......... |..... 03/08/2010| BARCLAYS CAPITAL INC.......... 532,265 | ..oovvinnn 500,000 | ...ocoeverees 505,900 | ..oocoervenee 505,222 | ..cooverernns (V1 I (VL)) I 0 (218) 0 505,004 01 .. 27,261 | ...... 27,261 | ........ 6,928 |05/15/2014| 1FE......
05566S AA  1|BNSF 2005-3 TRUST =~ 4.830.....cccccmuvvr | vonae 01/15/2010{ PAID ON PRINCIPAL... 165,114 | coovvvernees 165,114 | oo 165,114 | covvverene 165,114 | oo (V1 (V1 I 0 0 0 165,114 (V1 (V] IR 0| e 3,988 |01/15/2023| 1FE......
055688 AA  6|BNSF 2006-1 TRUST = 5.720......cccccvure | vonae 01/15/2010{ PAID ON PRINCIPAL... 243592 | ..o 243592 | oo 243592 | oo 243592 | ..oovoiriens (V1 (VI I 0 0 0 243,592 (V1 (V1 IO 0 e 6,967 |01/15/2024| 1FE......
05948# ## 7|BOCF LLC NTFL RO P 03/01/2010| MATURED..........ocovvrvriiirrirrenne 31,381 ..31,381 33,653 | oo 31,932 | v (V1 I (551) | voverererrrienn 0 (551) 0 31,381 (V1 I (V1 IR LV I 0 |03/01/2010| 1FE......
05567@ AD 4|BOCNY LLC SRNT SER 19 8.764............. | ..... 03/15/2010| MATURED.........ccvoervreerrrirenne 184,801 | .ooovvvennees 184,801 | covvvrvrinne 184,801 | cvvvvrnvne 184,801 | .oovvricnnnn (V1 (VI I 0 0 0 184,801 0 03/15/2010(1...........
12802R  AA 3| CALDIVE INT 493000 | e 02/04/2010{ PAID ON PRINCIPAL... 32,391 ..32,391 32,391 | oo 32,391 0 {1 [ I 0 0 0 32,391 0 02/01/2027
14912L 2K  6|CATERPILLAR FINANCIAL 4.150........ccc. | . 01/15/2010] MATURED.........ovvvererrierienins | serrerieseineeienisssennens | cvvnenans 4,000,000 | ........... 4,000,000 | ........... 4,007,760 | ........... 4,000,078 | ..ovvrirerinnn (VN I (04 —— (V1 I (1£)] — [V I 4,000,000 | ..coorvrrrne 0 01/15/2010
165167 BE 6|CHESAPEAKE ENERGY  6.875......cc... [ ... 02/05/2010{ CANTOR FITZGERALD......c.ccce. | verrvreerrmriniiinineieins | e 1,038,800 1,058,638 1054113 | 2,898 [ e (90) | O | 2,808 | ..o (V1N I 1,056,921 | ..ocovvnnee. 0 01/15/2016
16675H AL 6| CHEVRON CORP ESOP (144 7.327 .| 01/04/2010| PAID ON PRINCIPAL... 340,956 (20,024) 0 340,956 0 01/01/2014
17252Y AB  0|CIPHERGEN BIOSYSTEMS | 4.500........... | ..... 01/22/2010| EXCHANGE-TAX FREE 213,928 0 0 0 0 09/01/2009
17275R  AG  7|CISCO SYSTEMS 2.900. .103/01/2010| CITIGROUP GLOBAL MARKETS)| .........cccomremerinerinnas 1,017,090 77 997,576 19,514 1111712014
172967 CU  3|CITIGROUP INC 4125 . 102/22/2010{ MATURED.........oovvvirinircirrinnne 1,000,000 ..1,000,000 .0 02/22/2010
172967 DA  6|CITIGROUP INC 4.625... .| 02/08/2010| TENDERED..........ccovvvrrrirerirnens 1,022,500 995,874 26,626 08/03/2010
17313U AE 9| CITIGROUP INC 2.125... .1 02/24/2010{ CITIGROUP GLOBAL MARKETS)| .......cvovvvrvrrrirerriens 1,019,970 .1,005,605 | ....ccoveeee0 | e 14,365 | ...... 14,365 | ........ 7,142 |04/30/2012
189054 AM  1|CLOROXCO 4.200. .1 01/15/2010] MATURED..........occvvervrerrrrireenne 1,000,000 0 ..1,000,000 01/15/2010
195556 AA 3| COLONIAL BANK 6.375.. 02/01/2010| WRITTEN-OFF. 3 0 3,250 12/01/2015| 6FE......
20030N  AA  9|COMCAST CORP 5.850.....ccvrrrrins [ o 01/15/2010| MATURED..........ccovvrrririrerirrenne 500,000 0 500,000 01/15/2010
12543K  AD 6 COMMUNITY HEALTH SYSTE 2.501......... | ..... 03/31/2010| PAID ON PRINCIPAL... 8,405 | oo 8,405 8,405 | oo 7,985 | oo A37 | e (G4 — 0 420 0 8,405 07/25/2014
21036C AN  7[CONSTELLATION BRANDS T 1.750.......... | ..... 02/01/2010{ EXCHANGE-TAX FREE 130,017 | v 130,017 | oo 130,017 | vovvrinne 127417 | e, 2,470 | oo KT I 0 2,473 0 129,889 06/01/2013
21036C AN 7 |CONSTELLATION BRANDS T 1.750.......... | ... 02/01/2010| EXCHANGE-TAX FREE 83,525 ..83,525 83,525 | ..ovrvirin 81,854 | ......... 1671 | e (V1 I (V1N IO 1,671 0 83,525 06/01/2013
21036C AN 7| CONSTELLATION BRANDS T 1.750........c. | cvene 02/01/2010| EXCHANGE-TAX FREE 237,205 | oo 237,205 | .ovvvenne 237,205 | ..o 232,460 | oo A TA4 | 0 | 0| 4,744 0 237,205 06/01/2013
217194 AB 5|COPILLC 3,650, [ e 03/09/2010( PAID ON PRINCIPAL... 85,033 ..85,033 85,033 0 0 85,033 12/05/2021
126650 BP  4|CVS LEASE PASS THRU CE 6.036.... 03/10/2010{ PAID ON PRINCIPAL... 13,304 ..13,304 13,304 0 0 13,304 12/10/2028
126650 AL  4|CVSLEASE PASS THRU CE 6.117. .103/10/2010{ PAID ON PRINCIPAL... 13,973 13,973 14,092 (86) 0 13,973 01/10/2013
126650 BS  8|CVS LEASE PASS THRU CE 7.507.... 03/10/2010{ PAID ON PRINCIPAL... 10,451 ..10,451 10,451 0 0 10,451 01/10/2032
242369 AH 9 |DEAN FOODS CO 1675, v [ 03/31/2010( PAID ON PRINCIPAL... 12,500 ..12,500 12,525 | oo 12125 | s 389 [ i (G [— 0 375 0 12,500 (V1 (V1 IO (0 IO 51 |04/02/2014
26138E AL  3|DRPEPPER SNAPPLE ~ 2.350......ccccccoo. | oune 02/23/2010| WELLS FARGO SECURITIES.... | coocovveererieieriiniinens | ceveriens 1,004,280 | ........... 1,000,000 | ....coevenen 999,630 | ..ovovrvenes 999,625 | ....ccocvvvunnd (V1 (1 I 0 6 0 999,632 0| oo 4,648 | ... 4,648 | ... 4,243 | 12/21/2012
29255W AD  2|ENCORE ACQUISITION  6.250........cccccee. | vonee 03/09/2010{ TENDERED..........ccovvvvvreriirnninne 278,438 | ..cocovvvrne 275,000 | ..oooverenees 275,000 | .cooovvvrneee 267,438 | .......... 7,563 | oo (V1 I (V1N IO 7,563 0 275,000 (V1 3,438 | ... 3,438 | ... 6,923 |04/15/2014
29255W AG  5|ENCORE ACQUISITION  6.000.......cccceee | vucee 03/09/2010{ TENDERED..........covvvrvernriirninnee 2,046,263 | ........... 2,021,000 | .ovvrenee 1,783,480 | ........... 1,842,027 | oo (1 I 4742 | e ([ I AT42 | (V1N I 1,846,769 | ....covcvvee. 0. 199,494 |..... 199,494 | ... 79,156 |07/15/2015| 4FE......
29334* AA  4|ENHANCED CAPITAL PARTN 8.060.......... | ..... 03/01/2010| MATURED..........ccvorvrvrerrrrirnnne 85,133 ..85,133 85,133 | .ovrriri 85,133 | v (V1 (V1 I 0 0 0 85,133 (V1 (V] IR 0 . 48,295 |03/01/2013| 1FE......
29333@ AA  3|ENHANCED CAPITAL PARTN 8.400..........] ..... 03/01/2010| MATURED.........ccvvererrrirerireenns 37,934 ..37,934 37,934 | oo 37,934 | o (V1 (V] I 0 0 0 37,934 (V1 I (V1 I 0 e 8,160 |08/01/2011| 1FE......
367333 AA 9| GATE CAPITAL 3.550. e [ e 03/11/2010{ PAID ON PRINCIPAL... 90,615 ..90,615 90,615 | oo 90,615 | vvovveerieinn (V1 I {1 [ I 0 0 0 90,615 (01 (0[N IO (V1 IO 340 | 06/11/2021| 1Z........
36967H AD 9 |GENERAL ELECTRIC CAPIT 3.000........... |..... 03/03/2010{ UBS AG...... 2,073,820 2,000,000 | ..ocreneee 1,994,260 | ........... 1,996,202 | ...coovvvvrnnens 0 | 319 [0 | e 319 | v [V I 1,996,522 | ....ccvvvnee. (V) I 77,298 | ... 77298 | ... 14,833 |12/09/2011
36967H AH 0| GENERAL ELECTRIC CAPIT 2.200 .| 02/26/2010{ BAS-MERRILL LYNCH.... 3,066,090 3,000,000 2,998,050 2,998,565 0 72 0 2,998,637 0]...67453 | ... 67,453 5,583 | 06/08/2012
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38141G AL 8| GOLDMAN SACHS GROUP  7.800.......... | ..... 01/28/2010| MATURED..........ocoovmrvrrrirerirnnne 2,000,000 | ...covonee 2,000,000 2,105,200 2,004,760 (V1 I (C (<0} (V1N I (4,760) 0 2,000,000 [V I (V1 IR 0 . 78,000 | 01/28/2010| 1FE......
000000 00 O|HANESBRANDSINC TL1  5.250.....cccccce. | veune 03/31/2010{ PAID ON PRINCIPAL... 2,500 ....2,500 2475 | oo 2,475 | e (V1 IR 25 | i 0 25 0 2,500 (V1 (V] IR (1 IO 31 |12/10/2015| 3FE......
42330P AA  5[HELIX ENERGY SOLUTIONS 9.500........... | ..... 01/14/2010{ CREDIT SUISSE FIRST BOST.. | .c.vveeemieiririnireins | cerveirenns 1,233,000 | ........... 1,200,000 | ....ccocvenee 636,000 | ...ccornne 636,000 | ..o (V1 (VI I 0 0 0 636,000 0 01/15/2016
438516 AK 2 [HONEYWELL INTERNATIONA 7.500......... | ..... 03/01/2010| MATURED..........ocovvrvriiirrirrenne 881,000 | 0 881,000 0 03/01/2010
438516 AX 4 |HONEYWELL INTERNATIONA 5.300.. . 02/26/2010] HSBC......ovvrvercircrieierierinens | eevieriresesneesssisseesiens | eevonennes 1,075,030 .1,000,000 ..1,075,969 ..1,074,675 0 03/01/2018
44108E AW  8|HOST HOTELS & RESORTS 7.000........... | ..... 01/20/2010{ REDEEMED...........ccovvrrereririnee 2,035,000 | ....onee 2,000,000 2,005,000 2,001,098 2,001,066 0 08/15/2012
459200 GR 6 |IBM CORP 2100, [ 02/23/2010/ UBS AG......ocvvmrerrereerseinerienes | sevsveriesssnessesisssesnees | eeveseinnes 1,005,820 | ........... 1,000,000 | ..oooverenee 999,190 | .ovvevrrnnes 999,217 999,249 0 05/06/2013
000000 00 O|IDEARCINCTLA 5750 | e 01/04/2010| EXCHANGE 2,343,419 | oo 4,368,488 | ........... 1,720,092 | ........... 1,720,092 | ..coovvirnnen. (V1 (V1 IO (VI I (V1 IO [V I 1,720,092 | ...ovvvvneee. 0 11117/2013
44981W  AJ  9|ING SEC LIFE INST FUND 4.250........cccoo0. | vueee 01/15/2010| MATURED..........ocorvrrririrerircnnne 5,015,000 | ........... 5,015,000 | ........... 4,993,056 5,014,388 0 612 | oo (V1 IR 612 | oo, [V I 5,015,000 | c.ovvvrnrennd 0 01/15/2010
46459L AG 7 |ISLE OF CAPRI CASINOS 5.000.......cccccnee | e 03/31/2010( PAID ON PRINCIPAL... 11,991 .11,991 11,991 ..11,332 660 0 11,991 0 11/25/2013
513076 AL  3|LAMAR MEDIA CORP 5.500......cmrire | e 02/26/2010| PAID ON PRINCIPAL... 21,377 .21,377 21,377 ..21,377 0 0 21,377 0 03/31/2014
565849 AG 1|MARATHON OIL 6.500.......cooerrrrrin | e 02/25/2010| KEYBANC CAPITAL MARK........ 314,082 | .o 280,000 | ..oooevenee 306,564 | ....cccoevnne 304,304 | ..o (V1 I [CXRD ) I 0 (911) 0 303,393 0 02/15/2014
57629W AV 2| MASSMUTUAL GLOBAL FUND 3.500........ | ..... 03/15/2010| MATURED.........ccvoervrrirrireinne 2,000,000 | ..covrnee 2,000,000 | ..........1,995,380 | .......1,999,675 | ..ocvviviirin0 | o325 | 0 | 325 | (V1 IO 2,000,000 | .cocooorernnee 0 03/15/2010
59018Y UZ 2|MERRILL LYNCH 4250 | e 02/08/2010] MATURED..........ccvveerimrrierierins | cerirerieneneeieninniinens | cevnniis 1,000,000 | ........... 1,000,000 | .............983,979 | ..cccc.......998,934 | o0 | 1,066 | i | 1,066 | e [V I 1,000,000 | ....covvevevee 0 02/08/2010
594918 AB  0|MICROSOFT CORP 2.950....c.ccrmeris | e 02/25/2010| BAS-MERRILL LYNCH......cocoovens | corrrerirneerenirneiinerins 1,024,100 1,000,000 0 999,141 0 06/01/2014
615322 AW 4| MONUMENTAL GLOBAL FUND 4.625. . 103/15/2010{ MATURED........ocvvvirrrrreiririnnne ..4,000,000 14,000,000 03/15/2010
61746S BC 2| MORGAN STANLEY 4.000 01/15/2010] MATURED..........oovvuereerrirerirerinns | cereriessneesesissenens | ceveneienes 1,000,000 | ........... 1,000,000 01/15/2010
67461F FS 1| OCCIDENTAL PETROLEUM 4.250.......... | ..... 03/15/2010] MATURED......c..ocvoererirnenineins | seereriesineesssiseinnees | evveneines 1,000,000 | ........... 1,000,000 | ..coorvenee 968,700 | ..cvovrennee 997,691 | .ovvverirens 0 | v 2,309 | covrrerin (V1 IO 2,309 | v [ 1,000,000 | ..coovvvvnnens 0 03/15/2010
69371R  J7  2|PACCAR FINANCIAL CORP 1.950............ | ..co 02/19/2010| BAS-MERRILL LYNCH............... 980,255 | ....covvvnee 980,000 | ..ooovevenee 978,520 | ..coovvrrnnes 978,539 | oo (U I 83 | e 0 63 0 978,601 0| e 1,653 | .o 1,653 | ........ 3,610 | 12/17/2012| 1FE......
713448 BN  7|PEPSICO INC 4.500.....cccmcerierns | oo 03/08/2010| BARCLAYS CAPITAL INC.....ccoo. | covrervrererneersrineennees | cvvverns 1,014,580 | .......... 1,000,000 | ......ceeeee 996,650 | ...coouvvvnnee 996,650 (8) 0 996,642 01 . 17,938 | ...... 17,938 | ........ 7,125 |01/15/2020| 1FE......
716495 AB  2|PETROHAWK ENERGY CORP 9.125....... | ... 01/19/2010{ BAS-MERRILL LYNCH......cccovves | verrvrireimreirinneiieins | e 1,113,000 | ........... 1,060,000 21,069,528 | .0 | i (162) | i [ (162) [ oo (V1 I 1,069,366 | ....coocvvee. (VN I 43,634 | ... 43,634 | ... 50,243 |07/15/2013
693476 AV 5|PNC FUNDING CORP  4.500.. .103/10/2010| MATURED 2,000,000 .2,000,000 , ..1,999,458 542 0 2,000,000 (VI RPN N PRSPPI 0 I IO 45,000 |03/10/2010
743410 AE  2|PROLOGIS ~ 5.500.....cccccmeummurnens [ 03/11/2010| TENDERED..........ccoevrvmrrrerirnens 2,130,000 | ..ocovrnee 2,000,000 2,023,820 2,011,303 | o0 | eiiienen(592) | o0 [ (592) | covveernerenn [V I 2,010,711 | v 01...119,289 |....119,289 | ...... 59,583 | 03/01/2013
76009W AE  0|RENT-A-CENTER (EXTENDE 3.260.......... |..... 03/31/2010{ PAID ON PRINCIPAL... 1,701 1,701 1,701 | s 1,701 | s (V1 (VI I 0 0 0 1,701 0 | covrvrerennn0 [ e | s 14 |03/31/2015| 3FE......
76009W AH 3 |RENT-A-CENTER (ORIG LO 1.980............ | ..... 03/31/2010( PAID ON PRINCIPAL... 132 4 0 132 0 | voverrnennd0 | e | e 1 |06/30/2012| 3FE......
763165 AD  9|RICHARDSON ELECTRIC LT 7.750......cc.. | cvone 03/22/2010{ REDEEMED...........ccovvvrercriiinee 13,000 | oooveererenn 13,000 | i 9,750 | 0 | 010,808 | 212 | 0 | s 11,020 0 11,020 01]......1,980 | .....1,980 | .ccoccennee 271 | 12/15/2011| 6*.........
771196 AQ 5|ROCHE HOLDINGS INC (14 5.000............. | c...c 02/25/2010{ RBC CAPITAL MARKETS........c. | cevveriemneineiverieins | e 1,088,380 | ...........1,000,000 | ...........1,089,390 | ...........1,086,984 | .....ccc.ccc..0 | creveeeee(3,310) | o0 | e (3,310) [ ovvvverecns [V I 1,083,674 | .cooovvvenee. 0 ....4706 | ......4,706 | ... 25,139 |03/01/2014| 1FE......
779382 AM 2| ROWAN COMPANIES 3158 | e 01/15/2010| PAID ON PRINCIPAL... 208,355 0 0 208,355 0 | o0 | eeriiinennd0 | 932 |07/15/2021| 1FE......
812141 AP 4|SEALY MATTRESS (144A) 10.875......cccc.. | vovne 03/16/2010{ REDEEMED............ccovvvrereririnee 33,990 ..33,000 31,672 | oo 31,745 | o (V1 I 34 | 0 34 0 31,779 (V1 2,211 | 2,211 | v 1,505 |04/15/2016
812141 AN  9|SEALY MATTRESS CO  8.250.......ccccnne | oune 01/05/2010| DEUTSCHE BANC...... 2,000,000 | ..covrnee 2,000,000 | .ooovernees 735,000 | .oovocrrnnee 735,000 | ..o (V1 IO (VI I 0 0 0 735,000 06/15/2014
828807 AQ 0|SIMON PROPERTY GROUP 6.350.......... | ..... 01/20/2010{ TENDERED..........cccovvvrvvrnriirnnines 8,250,000 | ...ocvvee 7,500,000 | ..o 7,160,423 | ........... 7,387,676 | coovvverevieecn0 | 2947 | iiininl0 | 2947 | 0| 7,390,622 08/28/2012
828807 BR  7|SIMON PROPERTY GROUP 5.375.......... | ..... 01/20/2010] TENDERED.........ccoerirrrnerirerens | cerirerieriineeieniseeinens | cevenirines 1,052,500 | ........... 1,000,000 | ....ovvrenee 991,050 | ..covvvrrenes 996,093 996,248 06/01/2011
854616 AL 3| STANLEY WORKS 5.000.... .103/15/2010] MATURED..........ocveererrirrrineenns 2,000,000 2,029,440 2,003,282 ..2,000,000 03/15/2010
86183@ AA 4|STONEHENGE CAP FUND CO 8.905........ | ..... 03/01/2010{ MATURED.........cocvvverrnrirerrnninns 8,587 8,587 | covvvriiian 8,587 8,587 03/01/2013
45166H AF  4|SUPERMEDIA INC 11.000......ccvrerne | veene 02/26/2010| CREDIT SUISSE FIRST BOST.. | ...cvvverereermirneernees | eevverns 1,601,278 | ........... 1,771,302 | oo 1,735,876 | ........... 1,735,876 | ..ocvevvveriennd0 | ceieirnen629 [0 | 629 [ 0 [ e 1,736,505 12/31/2015(1...........
868537 AD 5|SUPERVALUINCTLB  1.497....ccccovivins | e 03/31/2010{ PAID ON PRINCIPAL... 8,548 | ..covvveii 8,548 8,277 | covveevirri 8,248 8,548 06/02/2012| 3FE......
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86853T AD  5|SUPERVALUINCTLB  1.530.....ccccccuuuuee 02/25/2010| PAID ON PRINCIPAL... 325,700 | ..coovvvenee 325,700 | .............315,386 | cooovvurnvene 314,300 | .......... 5474 | v 5,925 | oo (V1 IO 11,400 0 325,700 [V I 0 | e | 1,331 3FE......
88732 AV 0| TIME WARNER CABLE  3.500 .102/23/2010{ CITIGROUP GLOBAL MARKETS] .. 1,000,180 178 0 993,803 0
89609G AA 0| TRICAHUE LEASING 3.503... 02/22/2010| PAID ON PRINCIPAL... 114,969 0 0 114,969 0
90783V AA 3| UNION PACIFIC PASS THR 5.082............. 01/04/2010| PAID ON PRINCIPAL... 50,428 50,428 | ..o 50,428 | e 50,428 | .oovrricrin (V1 (VI IO 0 0 0 50,428 (V1 0 | e | i 1,281 | P
90783X AA 9| UNION PACIFIC PASS THR 6.176............. 01/04/2010{ PAID ON PRINCIPAL... 10,434 210,434 | i 10,434 | 10,434 | oo (V1 IO {1 [ IO 0 0 0 10,434 (V1 IO 0 [ coevvreeeren0 | s 322 1FE......
91324P AW 2| UNITEDHEALTH GROUP INC 6.000. 02/08/2010| TENDERED.........ccovverrreirnnes 1,738,528 1,594,000 | ...........1,581,057 | ........... 1,583,566 | ...cooveerneeens (V1 IO 23 | e (V1 IO 23 | e [V I 1,583,589 | oooovvvrrnens 0. 154,939 |....154,939 | ...... 14,080 1FE......
91324P BC  5|UNITEDHEALTH GROUP INC 6.000. 02/08/2010| TENDERED.........c.covverrvriinnes 5,111,079 4,703,000 | ..........4,673,465 | ........... 4,677,886 | ..ccovvrnene. (V1 IO 129 | i, (0[N IO 129 [ o, (V1 IO 4,678,015 | .ooovveerne. 0. 433,064 |....433,064 | ...... 65,058 1FE......
91886R AD 0 |VALASSIS COMMUNICATION 2.050 03/31/2010{ PAID ON PRINCIPAL... 3,132 | 3,132 | i 3115 | 3,023 | o 99 | s L A [ 0 110 0 3,132 [V I 0 | 0 | e 16 3FE......
92344S AT  7|VERIZON WIRELESS 3.750...ccccerns 02/19/2010| KEYBANC CAPITAL MARK 257,900 | ..coovrrrnee 250,000 | .............249,805 | c.oovverneene 249,855 | ....ocovvnnd (V1 I L A 0 11 0 249,866 1FE......
931142 BY 8| WAL-MART STORES 4.500.......cc0mmnene 03/04/2010{ BAS-MERRILL LYNCH......cccovvees | vorrerniirerieineierineines 1,626,675 1,500,000 | ...........1,621,020 | ........... 1,618,432 | ovcvennd (V1 IO (3,818) [ wvveverrirens ([ IO (3,818) [ ovvrrreinnn (V1 I 1,614,613 1FE......
931142 CQ 4| WAL-MART STORES 3.200.. 02/19/2010{ GOLDMAN SACHS & CO.....c.coe. | corrernrierrrirerennninas 1,025,410 1,000,000 0 999,851
949746 JJ 1| WELLS FARGO 4.200... .101/15/2010 MATURED 2,000,000 2,000,000 ..2,000,000
97381H AJ 6 |WINDSTREAM CORP B2  3.010.. 03/31/2010| PAID ON PRINCIPAL... 12,225 .12,225 12,225 2FE......
032479 AC 1| ANADARKO FINANCE CO  6.750............ . | 03/16/2010| TENDERED.........cconvvererrrrrnnes 1,063,850 1,000,000 | ...........1,054,800 | ........... 1,025,407 | .ovvvvvrienn0 | veiiecns(3,868) [ o0 | e d(3,868) [ 0 [ e 1,021,542 2FE......
097751 AG 6|BOMBARDIER INC (144A) 6.750............... . | 03/30/2010| TENDERED.........ccovvvrirerrreres 2,170,800 2,010,000 | ...........1,810,850 | ........... 1944281 | o0 [ 6,465 | 0 | 6,465 | 0 | 1,950,745 3FE......
25755F AC  4|DOMTAR CORP 1.607 oo . | 01/26/2010{ PAID ON PRINCIPAL... 787,866 | ..cocovvvnee 787,866 | .............758,355 | cooovvrnvene 763,746 787,866 2FE......
25755F AC  4|DOMTAR CORP 1612 . | 03/31/2010{ PAID ON PRINCIPAL... 15,757 L5757 | e 15,167 | 15,275 15,757 (V1 0 | o0 | e 67 2FE......
02265Q AA  6|AMAL LIMITED 3.465......cvriin .1 02/23/2010| PAID ON PRINCIPAL... 86,027 ..86,027 | ..ovirerrnnn86,027 | i 86,027 86,027 (V8 0 | cvvevenend0 | 745 T
068490 AC 9|BARRICK AUSTRALIA  4.950................. .103/31/2010| HSBC........... 998,620 1,000,000 | ..............990,340 | ..ccooonnven. 990,550 990,678 (1 I 7,942 | .....7,942 | ...... 12,238
05565Q AL  2|BP CAPITALPLC 4.875... .103/15/2010| MATURED 3,000,000 3,000,000 , ....3,006,798 ..3,000,000 | .coovrverin [ e, 0 [ o0 | e 73,125
05565Q BH 0|BP CAPITALPLC 3.87 .103/04/2010| J P MORGAN CHASE SECURIT 1,043,820 1,000,000 1,020,291 ..1,019,651 9,267
05565Q BL 1|BP CAPITALPLC 3.625... .102/24/2010| RBC CAPITAL MARKETS 1,039,250 1,000,000 ....1,000,000 ..1,000,000 11,378
31737U AF  5|FINANCE FOR DANISH IND 1.750............ .| 03/08/2010| BNP PARIBAS..........ccooovrrnnnes 2,995,980 3,000,000 | ...........2,992,080 | ........... 2,992,232 2,992,718 13,417
6325C0 AV 3|NATIONAL AUSTRALIA BAN 3.375............ .| 03/05/2010| BAS-MERRILL LYNCH............ 2,062,180 2,000,000 | ..........1,992,980 | ........... 1,993,596 | ..coovvernnens (V1 I 197 | oo (V1 I 197 | e (V1N I 1,993,793 45,375 1FE......
63859U AU 7 [NATIONWIDE BUILDING (1 4.250.............. .102/01/2010| MATURED 1,000,000 1,000,000 | ..............997,640 | .....c..cc.... 999,893 | .o (V1 IO 107 | oo (0[N IO 107 | o (V1 I 1,000,000 21,250 1FE......
706448 BK 2|PEMEXFINANCELTD  9.030.....cc....... .102/16/2010| PAID ON PRINCIPAL... 450,000 | ..ooovvernvns 450,000 | .............496,935 | ............. 456,279 | oo (V1 I (24 ] [E— (V1 I (6,279) 0 450,000 10,159 1FE......
81180R AD 4 |SEAGATE TECHNOLOGY  6.375............ .|01/13/2010| DEUTSCHE BANC...... 2,060,000 2,000,000 | ...........1,993,660 | ........... 1,997,334 | oo, (V1 I 75 | e (V1 I E T I— (V1N I 1,997,410 38,250 3FE......
833656 AH 4| SFEF (144A) 2875 .| 03/04/2010| BAS-MERRILL LYNCH............ 2,035,660 2,000,000 | ...........1,989,300 | ........... 1,989,795 | ..coovvvrnnens (VN I 418 | e 0 | e 418 | e, (VN I 1,990,213 26,674 1FE......
822582 AF 9| SHELL INTERNATIONAL FI 4.000............. .103/04/2010| RBC CAPITAL MARKETS 2,112,440 2,000,000 | ...........1,999,460 | ........... 1,999,440 | ...coovvvrnnen. (V1 I 7 I (V] I (72 I (V1N I 1,999,532 37,333 1FE......
87019E  AB 1| SWEDBANK (144A) 3.000 .| 03/02/2010| BAS-MERRILL LYNCH............ 3,102,570 3,000,000 , ....2,993,538 0 2,994,069 19,250
00254E BV 3| SWEDISH EXPORT CREDIT 4.875 .101/19/2010| MATURED 2,000,000 2,000,000 , 2,001,310 0 2,000,000 8,750
9612EM AL 3| WESTPAC BANKING CORP ( 1.900... .102/23/2010{ J P MORGAN CHASE SECURIT | ....oovvvuivrrirniieenne 1,001,730 1,000,000 ...999,482 0 999,501 3,800
00077B  5X  7|AMAC 2002-10 2A1 CMO  5.000............... 03/25/2010{ PAID ON PRINCIPAL... 143,145 | .o 143145 | oo NATTT | e 143,322 0 143,145 (V1 IO (0 [ IO | I O 1,139
05948X BV 2| BOAMS 2003-D 2A4 CMO  3.913.............. 01/25/2010| PAID ON PRINCIPAL... 7,226 | coovverineenen D226 | e 1,316 | s 7,069 0 7,226 (V1 (VN ISP 4 I ISP 24 1Z......
05948X BV 2| BOAMS 2003-D 2A4 CMO  3.913.............. 03/25/2010| PAID ON PRINCIPAL... 25,508 25508 | ..oooeieri25,826 | e 24,954 0 25,508 (V1 0 | 0 | 245 1Z.......
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05948X SR 3|BOAMS 2003-7 A2CMO  4.750.......ccccvves | vonae 03/25/2010( PAID ON PRINCIPAL... 254,176 | ..coovvrnnee 254,176 | ..oovorene 245991 | v 247179 | v (VI IO 6,996 | ..oovrrerir 0 6,996 0 254,176 [V I (V1 IR 0 e 2,036 |09/25/2018(1Z*.......
05948X VU  2|BOAMS 2003-8 1A4 CMO  5.500........cccce. | covee 02/25/2010| PAID ON PRINCIPAL... 37,189 ..37,189 37,723 | e 37,137 | e (V1 IR 52 | v 0 52 0 37,189 (V1 (V] IR (U I 288 |11/25/2033| 1Z*.......
05949C EL  6|BOAMS 2005-G 4A1 CMO  5.230......cccccss [ ouee 03/25/2010{ PAID ON PRINCIPAL... 182,329 | ... 182,329 | e 182,877 | v 180,369 0 182,329 0 07/25/2035(1Z*.......
05949C EL  6|BOAMS 2005-G 4A1 CMO 5.251.... 01/25/2010{ PAID ON PRINCIPAL... 355,300 | .....c.......355,300 | cooovieunns 356,368 | ....ccoovnnee 351,481 0 355,300 0 07/25/2035| 1Z*.......
05949C MD  5|BOAMS 2005-10 2A1 CMO 5.250. .| 03/25/2010| PAID ON PRINCIPAL... 2,285,430 2,275,610 2,276,959 0 2,285,430 0 11/25/2020{ 1
05949C AL  0[BOAMS 2005-5 1A11 CMO 5.500.... 03/25/2010( PAID ON PRINCIPAL... 880,125 | ....cc.......880,125 | cooovvrunrnns 889,757 | vvvvrrveirns 879,181 0 880,125 0 06/25/2035(1Z*.......
05949C FG  6|BOAMS 2005-7 2A1 CMO  5.000........cc0ore | woeee 03/25/2010( PAID ON PRINCIPAL... 464,475 | .o 464,475 | ..ovvvnne 464,982 | .............. 463,815 0 464,475 0 07/25/2020(1Z*.......
05949C JX  5[BOAMS 2005-9 3A1 CMO  5.000........ccrcr. [ wuve 03/25/2010{ PAID ON PRINCIPAL.......covvvies | verrrrieemrireienineiieins | e 1,103,860 | ........... 1,103,860 | ........... 1,096,213 | ........... 1,008,422 | o0 [ 5,438 | 0 | 5,438 | (V1N I 1,103,860 | ....ccvevveee. 0 10/25/2020{ 1Z*.......
15132E AR 9|CDMC 2002-4 A1 CMO  6.500.........cccceee | wruee 03/25/2010( PAID ON PRINCIPAL... . 2,024 2,024 . 2,056 | .ovvrerririnnn 2,017 0 2,024 0 07/25/2032| 1Z*.......
161546 FW  1|CFAB 2003-4 1A6 4429 | e 03/25/2010| PAID ON PRINCIPAL... 129,616 ...129,616 ...128,097 .128,881 0 129,616 0 10/25/2014{1Z*......
16162W BW 8| CHASE 2003-S12 1A2 CMO 4.750.......ccc0. | vvvne 03/25/2010( PAID ON PRINCIPAL... 386,109 ....386,109 ..383,213 .383,939 0 386,109 0 12/25/2018| 1Z*.......
16162W CK  3|CHASE 2003-S13 A1 CMO 5.500........ccc00. | veene 03/25/2010( PAID ON PRINCIPAL... 158,795 | .oovvvernees 158,795 | wovvvvvrinne 157,375 | oo 157,593 0 158,795 0 11/25/2033| 1Z*.......
172973 TL  3|CMSI2003-10 A1 CMO  4.500........ccccceres [ o 03/25/2010{ PAID ON PRINCIPAL... 440,044 | .............. 440,044 | .............. 429,455 | ....coovvuc 434,071 0 440,044 0 11/25/2018| 1Z*.......
172973 Z9  3|CMSI 2005-5 2A1 CMO  5.000........cccocvvee | ceeee 03/25/2010( PAID ON PRINCIPAL... 719,005 | ..coovvrrneee 719,005 | ..covverenees 715,429 | ..cooovvvvanee 716,140 0 719,005 [V I (V1 IR 0 e 5,168 |08/25/2035(1Z*.......
22541Q  4A  7|CSFB2003-29 4A1 CMO  6.000........cccouv. | vonee 03/25/2010{ PAID ON PRINCIPAL... 74,768 .74,768 77,526 ..64,231 0 74,768 0 | o0 | v | 600 |12/25/2033
225458 FE 3 |CSFB2005-2 3A1 CMO  5.000 .1 03/25/2010] PAID ON PRINCIPAL... 625,815 .625,363 0 625,815 0 02/25/2020
225458 G3  6|CSFB 2005-7 4A1 5.000......cowerrrerires | e 03/25/2010| PAID ON PRINCIPAL.......cccovvens | verrerimreineeierineenens | cvvvernes 1,036,776 . ,035,001 | coovvvvreeen0 | e 775 | iiieecnl0 | b 1775 | [V I 1,036,776 | .cocovvvernen 0 08/25/2020 1Z*.......
12669E W3 6 |CWHL 2003-J8 1A1 CMO  5.250.......ccccoers | vnuee 03/25/2010| PAID ON PRINCIPAL... 165,767 | coovvvvrnen 165,767 | covvervvrenne 166,440 | ..ooovvnneene 165,642 0 165,767 0 09/25/2023| 1Z*.......
12669E  EJ 1 |CWHL 2003-152A1 CMO  5.000.........ccceee | oveee 03/25/2010( PAID ON PRINCIPAL... 998,873 | ..coovrvrne 998,873 | ........... 1,001,895 | ..coovvreencs 998,745 0 998,873 0 06/25/2018 1Z*.......
12669E HN 9 |CWHL 2003-27 A1CMO  4.027....ccovververs | e 03/25/2010( PAID ON PRINCIPAL... 18,502 ..18,502 18,687 0 18,502 0 06/25/2033| 1Z*.......
12669E HN 9 |CWHL 2003-27 A1 CMO  4.046.. 01/25/2010{ PAID ON PRINCIPAL... 19,490 ..19,490 19,685 266 0 19,490 0 06/25/2033| 1Z*.......
32051D YH 9|FHASI 2003-5 1A14 CMO 5.500.. .| 03/25/2010| PAID ON PRINCIPAL... 190,861 0 0 190,861 0 07/25/2033| 1
32051D L3 4 |FHASI 2003-8 2Al CMO  4.500.... 03/31/2010( PAID ON PRINCIPAL... 688,025 | .............688,025 | .............673,405 | ....c.cc. 677,974 | o0 | 010,051 | o0 | i 10,051 0 688,025 0 09/25/2018(1Z*.......
55265K Y2  9|MASTR 2003-11 3A2 CMO 4.500........cc.... | oeee 03/25/2010( PAID ON PRINCIPAL... 125,311 | v 125,311 | e 123197 | e 123,988 | ..ooovvviiennd (V1 IO 1,323 | s (V1N IS 1,323 0 125,311 0 12/25/2018{1Z*.......
69336R AQ 3 |PHHMC 2005-3A1CMO  5.515......ccccceees [ e 01/18/2010| PAID ON PRINCIPAL... 296,838 | ..coovvvrnee 296,838 | ..coovevenne 300,630 | .covovrrnnee 298,611 | oo (V1 I (AIAE)] E— (V1 I (1,773) 0 296,838 0 05/26/2035(1Z*.......
69336R AQ 3 |PHHMC 2005-3 A1 CMO  5.516......cccccccue | wuuee 03/18/2010{ PAID ON PRINCIPAL... 335,138 | v 335,138 | oo 339,419 | oo 337,140 | oo (V1 IO (2,002) [ oo (V[ IO (2,002) 0 335,138 0 05/26/2035| 1Z*.......
69335Y AA  4|PHHMC 2006-4 A1 6.225 e 03/18/2010( PAID ON PRINCIPAL... 319,299 ) 0 319,299 0 12/18/2036| 1Z*.......
69335Y AA  4|PHHMC 2006-4 A1 6.227 e 01/18/2010| PAID ON PRINCIPAL... 225,816 ) 0 225,816 0 12/18/2036| 1Z*.......
74160M  JZ 6 |PRIME 2005-4 1A3 CMO  5.000........ccccceer. [ oot 03/25/2010{ PAID ON PRINCIPAL... 422,556 | ..o 422,556 | ...ovoernnns 421,368 | oo 421,296 | .oocvrinnd (V1 I 1,260 | oovvevrririrns (0 [ I 1,260 0 422,556 0 10/25/2020{ 1Z*.......
74160M KC  5|PRIME 2005-4 1A6 CMO  5.250......ccccccvre | oruee 03/25/2010( PAID ON PRINCIPAL... 544,199 | ..o 544,199 | ..o 544,752 | ovveirnne 543292 | ..o [V I 907 | v 0 907 0 544,199 0 10/25/2020{ 1Z*.......
76112B  H2 9| RAMP 2005-EFC5 A2 02/25/2010{ PAID ON PRINCIPAL... 281,522 | oo 281,522 | oo 233,663 | ..o 240,932 | oo (VN I 40,591 | oo (V[ 40,591 0 281,522 0 10/25/2035(1Z*.......
76112B  H2 9| RAMP 2005-EFC5 A2 01/25/2010| PAID ON PRINCIPAL... 281,999 0 281,999 0 10/25/2035| 1Z*.......
76112B  H2 9| RAMP 2005-EFC5 A2 .| 03/25/2010| PAID ON PRINCIPAL... 126,745 0 126,745 0 10/25/2035( 1
45660N PZ  2|RAST 2003-A5 A1 5.500.... e 03/25/2010{ PAID ON PRINCIPAL... 313,591 0 313,591 0 06/25/2033(1Z*.......
76111 7G  3|RFMSI2003-S10 A2CMO .628.........cccoo0. | weene 02/25/2010| PAID ON PRINCIPAL... 190,525 | ..oovvvvrneen 190,525 | covvvvvrinne 187,905 | c.ovvvernene 188,548 | ...ovvrvinnn (V1 IO 1,977 | s (V1N IO 1,977 0 190,525 0 06/25/2033| 1Z*.......
76111  7G  3|RFMSI2003-S10 A2CMO  .630.......ccccuvet | e 01/25/2010| PAID ON PRINCIPAL... 89,416 ..89,416 88,186 | ..vvvvvrrines 88,488 | ..o (V1 IO 928 | v 0 928 0 89,416 (V1 (V1 I 0 | s 47 | 06/25/2033| 1Z*.......
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76111  7G  3|RFMSI2003-S10 A2CMO  .646.........cccooe. | e 03/25/2010( PAID ON PRINCIPAL... 84,377 .84,377 83,217 | v 83,502 | coovrricrirnn (VN I 875 | oo 0 875 0 84,377 [V I (V1 IR [V I 133 | 06/25/2033| 1Z*.......
76111X DX  8|RFMSI 2003-S20 1A7 CMO .728.......ccccoe | conee 02/25/2010| PAID ON PRINCIPAL... 57,363 ..57,363 56,897 | ..oovvvririne 57,099 | oo (VN I WL X I 0 263 0 57,363 (V1 (V] IR (1 IO 70 | 12/25/2033| 1Z*.......
76111X DX  8|RFMSI 2003-S20 1A7 CMO .730....ccccevvers | vonee 01/25/2010{ PAID ON PRINCIPAL... 239,500 0 239,500 0 12/25/2033| 1Z*.......
76111X DX  8|RFMSI 2003-S20 1A7 CMO .746............... | ..eee 03/25/2010( PAID ON PRINCIPAL... 177,788 0 177,788 0 12/25/2033({1Z*.......
939336 UE 1| WAMMS 2003-MS5 1A1 CMO 5.000 .| 03/25/2010| PAID ON PRINCIPAL... 149,682 0 149,682 0 03/25/2018 1Z*.......
929227 ZC  3|WAMU 2002-AR18 ACMO  2.770.....cccoevvs | vrvne 03/25/2010{ PAID ON PRINCIPAL... . 254 0 254 0 01/25/2033(1Z*.......
929227 ZC 3| WAMU 2002-AR18 ACMO  2.771....ooceeves | wonne 01/25/2010{ PAID ON PRINCIPAL... . 194 0 194 0 01/25/2033(1Z*.......
929227 YG 5|WAMU 2002-S7 3A1 CMO  6.000...........c.. | coene 03/25/2010{ PAID ON PRINCIPAL... 17,957 0 17,957 0 11/25/2032| 1Z*.......
939336 PC  1|WAMU 2003-AR1 A6 CMO  2.384............. | ... 03/25/2010( PAID ON PRINCIPAL... . 449 0 449 0 03/25/2033| 1Z*.......
939336 PC  1|WAMU 2003-AR1 A6 CMO  3.475......cccce. | o 01/25/2010| PAID ON PRINCIPAL... . 634 0 634 0 03/25/2033| 1Z*.......
92922F HL 5|WAMU 2003-S12 1A1 CMO 4.500............. | ..... 03/25/2010( PAID ON PRINCIPAL... 283,481 ’ 0 283,481 0 11/25/2018| 1Z*.......
929227 6Y  7|WAMU 2003-S6 2A3 CMO  4.750.......cccvee | venee 03/25/2010( PAID ON PRINCIPAL... 138,991 | oo 138,991 | v 139,408 | ..ovvvrnvne 139,124 | oo (L) [ (L)) [ 0 (133) 0 138,991 0 07/25/2018(1Z~.......
92922F BK  3|WAMU 2003-S7 A1CMO  4.500........ccccc. | e 03/25/2010{ PAID ON PRINCIPAL... 103,667 | ...ccovcvnne. 103,667 | ..ovveverene 101,788 | v 102,328 | ..o (01 I 1,339 | oo (0 IO 1,339 0 103,667 0 08/25/2018(1Z*.......
92922F DE  5|WAMU 2003-S8 A2CMO ~ 5.000.........cce. | e 03/25/2010( PAID ON PRINCIPAL... 304,587 | ..coovrrrne 304,587 | oo 306,490 | ...occovvunee 305,381 | oo (V1 I (794) | ovoorrn 0 (794) 0 304,587 0 09/25/2018| 1Z*.......
949767 AB 3| WFMBS 2003-13 A2 CMO 4.500.... 03/25/2010( PAID ON PRINCIPAL... 216,843 0 216,843 0 10/25/2018| 1Z*.......
94980Y AE 2| WFMBS 2003-16 2A1 CMO 4.500 .1 03/25/2010{ PAID ON PRINCIPAL... 110,948 0 110,948 0 12/25/2018| 1Z*.......
949775 AB  6|WFMBS 2003-18 A2 CMO  5.250.......ccccc0. | euee 03/25/2010( PAID ON PRINCIPAL... 119,376 ...119,376 | ... ...116,942 .118,013 0 119,376 0 12/25/2033| 1Z*.......
94982Y AH 3| WFMBS 2005-15 A2 CMO  5.000.......c.cccc. | euee 03/25/2010| PAID ON PRINCIPAL.......cccovvens | serrerierineirnsniseinnees | eevereinns 1,255,468 | ........... 1,255,468 | ........... 1,226,257 | ... 1,238,878 | .oovcvvveeenn0 | 16,590 | o0 | 116,590 | e [ 1,255,468 | ......coonue.. 0 12/25/2020{ 1Z*.......
92977Y BQ  3|WMLT 2005-B 3A1CMO  5.157....ccocvvvree | venae 03/20/2010{ PAID ON PRINCIPAL... 202,465 | .............. 202,465 | .....cccoonne 168,935 | .ovvviinen. 155,751 ) 0 202,465 0 10/20/2035( 1Z*.......
92977Y BQ 3| WMLT 2005-B 3A1 CMO  5.157.....ccvcvvree | vonee 01/20/2010{ PAID ON PRINCIPAL... 209,263 | ....coornee 209,263 | .oovoverennee 164,272 | oo 160,981 | oovoreeinnnd 0 | coorrnnd8,282 | i, (1 I 48,282 0 209,263 0 10/20/2035| 1Z*.......
007036 QM 1| ARMT 2005-8 4A21 5.428.. 03/25/2010{ PAID ON PRINCIPAL... 202,584 ...202,584 | ..............204,220 | ..............155,403 | ........ 44,623 | ooooieein2557 | o0 [ 47,180 0 202,584 0 07/25/2035| 1Z*.......
007036 QM 1| ARMT 2005-8 4A21 5.428.. .. | 01/25/2010( PAID ON PRINCIPAL... 151,631 3,400 35,314 0 151,631 0 07/25/2035(1Z*.......
07386H SW 2 |BALTA 2005-4 22A2 CMO 3.201. I 03/25/2010( PAID ON PRINCIPAL... 16,829 216,829 | 8,919 | 8,666 | e 0 8,163 0 16,829 0 05/25/2035(1Z*.......
07386H SW 2 |BALTA 2005-4 22A2 CMO 3.454..........cccc. | woeee 01/25/2010| PAID ON PRINCIPAL... 140,514 | ..oovvennee. X ,358 | o0 [ 88,156 | 0 140,514 0 05/25/2035| 1Z*.......
06050H D3 9|BOAMS 2003-B 2A2 CMO  3.178.....cccevvvee | e 03/25/2010| PAID ON PRINCIPAL... . 3,838 0 3,838 (V1 (V] I (1 I 37 | 03/25/2033| 1Z*.......
06050H D3  9|BOAMS 2003-B 2A2 CMO  3.616........cccc... | wocee 01/25/2010| PAID ON PRINCIPAL... . 240 0 240 (V1 IO (0[N IO 0 | oo 1 |03/25/2033| 1Z*.......
05949C KS 4 |BOAMS 2005-J 2A3 CMO  5.079. 01/25/2010| PAID ON PRINCIPAL... 230,919 0 230,919 11/25/2035| 1Z*.......
05949C KS 4 |BOAMS 2005-J 2A3 CMO  5.080. 03/25/2010| PAID ON PRINCIPAL... 664,404 0 664,404 11/25/2035| 1Z*.......
07384M F8 0[BSARM 2004-1 11A1 CMO 3.347.....cccocres | v 03/25/2010{ PAID ON PRINCIPAL... 183,260 | ...ccoevvee. 183,260 | .ovvevernene 128,042 | oo 149,929 | .o 0 [ e 33,330 | v (1[N I 33,330 0 183,260 04/25/2034(1Z*.......
07384M F8 0 |BSARM 2004-1 11A1 CMO 4.033.......cccocc. | e 01/25/2010| PAID ON PRINCIPAL... 119,205 | .ooovvvennees 119,205 | covovvverenns 83,288 | ..o 97,525 | oo (V1 IO 21,680 | oo 0 21,680 0 119,205 04/25/2034(1Z~.......
07401C AV 5[BSARM 2007-4 22A1  5.958.......cccccccrur [ e 03/25/2010{ PAID ON PRINCIPAL... 123211 | v 123211 | o 88,712 | oo 86,974 | ..o (1 I 36,238 | .o 0 [ v 36,238 0 123,211 06/25/2047(1Z*.......
07401C AV 5|BSARM 2007-4 22A1  5.968......cccccovuvree | e 01/25/2010| PAID ON PRINCIPAL... 147,785 0 147,785 06/25/2047| 1Z*.......
16162W QJ  1|CHASE 2005-A2 3A2 CMO 5.471 .| 03/25/2010{ PAID ON PRINCIPAL... . 1,751,278 ,711,309 0 1,751,278 01/25/2036| 1Z*.......
16162W MF 3| CHASE 2005-S2 A19 CMO 5.500.... 03/25/2010{ PAID ON PRINCIPAL.......ccovivever | verrrrrreernrieinnrnsiienns | corvverenns 1,200,100 | ....c...... 1,200,100 ..1,198,941 . ..1,200,100 10/25/2035| 1Z*.......
16162W NF 2| CHASE 2005-S3 A5 CMO  5.500........cccc0cn. | eene 03/25/2010| PAID ON PRINCIPAL.......ccovverne | werrerverimeersnineennens | eevveines 1,873,485 | ........... 1,873,485 | ...ccooeue 1,879,632 | ........... 1,871,521 | o0 | 1,964 [0 | 1,964 [ 0 [ e 1,873,485 11/25/2035( 1Z*.......
17312D  AA 6| CMSI 2007-8 1A1 6.000......cmcrerrirrins | o 03/25/2010| PAID ON PRINCIPAL... 292,905 | ..coovvvnne 292,905 | .ovvveinee 196,247 | oo 165,377 292,905 09/25/2037| 1Z*.......
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21075W KU 8| CONHE 1999-3 A6 (AMBAC 8.180............. | ..... 03/25/2010( PAID ON PRINCIPAL... . 6,871 | oo 6,871 | . 6,850 | .ooovririii 6,836 | ..ooerrerirn (V1 IO 35 | i 0 35 0 6,871 [V I (V1 IR (U I 76 | 12/25/2029| 1Z*.......
12628K AA  0[CSAB 2006-3 ATACMO  6.000.........ccosuree | vruee 03/25/2010( PAID ON PRINCIPAL... 590,264 | ......ccco..u. 590,264 | .....cocvvvne 408,573 | ..o 408,573 | ..oooorrirns (V] I 181,691 | covvoeerinnn (V)N I 181,691 0 590,264 (V1 (V] IR 0 e 5,513 | 11/25/2036( 1Z*.......
225458 G2  8|CSFB2005-7 3A1 CMO  5.000......cccccomues | v 03/25/2010( PAID ON PRINCIPAL... 284,923 | ..o 284,923 | ..o 245,034 | ..o 245772 | oo (V1 IO 39,151 | oo (V1 IO 39,151 0 284,923 (V1 (V1 IO 0 e 2,480 |08/25/2020(1Z*.......
126378 BB 3|CSMC 2007-1 5A3CMO  6.000.........ccoove. | et 03/25/2010( PAID ON PRINCIPAL... 966,703 | .....ccoovnee 966,703 | ....ocvevevee 796,713 | oo 821,753 | ....... 99,861 | ...vvue 45,088 | ..ccovvvernne (VN I 144,949 0 966,703 (V1 I (V1 IR 0| et 9,654 |02/25/2037(1Z*.......
02149D AD 1 |CWALT 2006-HY132A1  5.929.......ccccomuvee | e 01/25/2010| PAID ON PRINCIPAL... 828,655 | ....cocvvne 828,655 | ....ovvvenee 444145 | ............ 630,797 | ...... 118,099 | ..ccovenee 79,758 | oo (V)N I 197,858 0 828,655 (V1 (V] I (I I 4,111 | 01/25/2037| 1Z*.......
02149D AD 1 |CWALT 2006-HY132A1  5.939......ccccevrves [ 03/25/2010{ PAID ON PRINCIPAL... 740,961 | ..............740,961 | ..............397,143 | ..............564,042 | ......105,601 | ... 71,318 | cceoeeveere.0 | e 176,919 0 740,961 (V1 IO (0[N IO 0] e 7,369 |01/25/2037|1Z*.......
12669G V4 0 |CWHL 2005-J2 3A5 CMO  5.500........ccccre | oruee 03/25/2010| PAID ON PRINCIPAL.......cccovvens | werrerirererneeieniseennens | ceveveines 1,093,971 | ...........1,093,971 | ..........1,109,469 | ..........1,097,550 | ..coccovveicc0 | creiieec(3,578) | o0 | i (3,578) [ oevvrverncn [V I 1,093,971 | oo (V1 (V] IO 0 e 7,975 | 07/25/2035(1Z*.......
126694 RJ 9| CWHL 2005-J4 A1 CMO  5.500. e 03/25/2010{ PAID ON PRINCIPAL... 2,177,984 | .......2,177,984 | ..........2,182,238 | ......... 2,171,878 | oviiviieinnl0 | 8,106 | 0 | e 6,106 | ..oovorrrnnd (V1 IO 2,177,984 | oo 0 | oo [ o0 | e 20,034 | 12/25/2035
126694 PG  7|CWHL 2005-28 A2CMO  5.500. .| 03/25/2010| PAID ON PRINCIPAL... 968,943 5,602 0 968,943 0 8,346 |09/25/2035
126694 W9 5|CWHL 2006-9 A8 CMO  6.000. N 03/25/2010| PAID ON PRINCIPAL.......cccovvens | cevrereerineernnniseinees | eevereens 1,206,006 | ...........1,206,006 | ...........1,203,054 | ..........1,203,054 | ....cccoeeeecc0 | eiiriinni2,952 | 0 | 2,952 | oo [V I 1,206,006 | ....cccconne. 0 | 0 | v | 12,043 |03/25/2036
126671 RX  6|CWL 2002-S3 M1 4.800......cccrerirres | e 03/25/2010{ PAID ON PRINCIPAL... 12,159 .12,159 12,438 | oo 7725 | .o 4,627 | oo (193) [ ovvrvrrieenad (0 [ I 4,433 0 12,159 (V1 IO (0 IO [V I 98 |05/25/2032|1Z*.......
126673 TD  4|CWL 2004-S1A3 4615, s [ 03/25/2010( PAID ON PRINCIPAL... 545722 | ..ovvrvrenns 545722 | .ovvorenn 496,607 | ...ovvvvnees 515,878 | oo [V IO 29,844 | oo 0 29,844 0 545,722 (V1 (V] I 0| e 4,556 | 02/25/2035| 1Z*.......
12668T AB 0| CWL 2007-BC1 2A1 21 OO B 02/25/2010| PAID ON PRINCIPAL... 376,194 | oo 376,194 | oo 346,098 | ...occovennce 346,061 | ..oooovvrernns (V1 IO 30,133 | v (V1N IO 30,133 0 376,194 (V1 I (V1 I (U IO 89 | 05/25/2037| 1Z*.......
12668T AB 0| CWL 2007-BC1 2A1 290, | e 01/25/2010{ PAID ON PRINCIPAL... 652,976 | .............. 652,976 | .....ccc...... 600,738 | ....cccoonue 600,673 | ...coovvernnne [V IO 52,303 | oo 0 52,303 0 652,976 [V I (V1 IR LV I 0 |05/25/2037{1Z*.......
12668T AB 0| CWL 2007-BC1 2A1 1306 | e 03/25/2010( PAID ON PRINCIPAL... 452,937 | oo 452,937 | oo 416,702 | oo 416,656 | .....coccooneenn (V1 IO 36,280 | coovrrrerinnn (V1 IO 36,280 0 452,937 05/25/2037| 1Z*.......
36185M EB 4| GMACM 2006-J1 A1CMO  5.750......ccccne [ oo 03/25/2010{ PAID ON PRINCIPAL... 354,448 | ...........354,448 | ...........255,646 | ............229,735 | ....ccccoeenl0 | 124713 | 0 | e 124,713 0 354,448 04/25/2036| 1Z*.......
36186M AC  5|GMACM 2007-HE3 2A1 03/25/2010( PAID ON PRINCIPAL... 318,100 | .............318,100 | ..............113,920 | ..............144,627 | ......160,698 | ........ 12,775 | cccvevcrveece0 | v 173,472 0 318,100 09/25/2037
466247 YK 3 |JPMMT 2005-A8 1A3 CMO .| 01/25/2010| PAID ON PRINCIPAL... 312,418 5417 0 312,418 11/25/2035
466247 YK 3 |JPMMT 2005-A8 1A3 CMO .1 03/25/2010| PAID ON PRINCIPAL... 447,813 0 447,813 11/25/2035
46629C AK  3|JPMMT 2006-A5 3A4 CMO 01/25/2010| PAID ON PRINCIPAL... 604,521 0 604,521 08/25/2036
46629C AK 3| JPMMT 2006-A5 3A4 CMO 03/25/2010{ PAID ON PRINCIPAL... 567,568 | ...ovvurnne 567,568 | ..ooocvenene 456,067 | ....covvvnes 523,522 | ovovervrinnnd (V[ I 44,046 | ...occorvrnne. ([ 44,046 0 567,568 08/25/2036| 1Z*.......
466290 AK  1|JPMMT 2006-A7 2A2 CMO 03/25/2010| PAID ON PRINCIPAL... 549,030 | ..ocoverenns 549,030 | ..oovverernen 386,686 | ......ccoo.... 463,501 | .o (V1 IO 85,529 | oo 0 85,529 0 549,030 11/25/2036| 1Z*.......
466290 AK  1|JPMMT 2006-A7 2A2 CMO 01/25/2010| PAID ON PRINCIPAL... 466,950 | ...ovooneens 466,950 | ....ccoeonce. 328,877 | oo 394,208 | ..covvrirnnens (V1 IO 72,782 | oo (V1N IO 72,742 0 466,950 11/25/2036( 1Z*.......
46630P AZ  8|JPMMT 2007-A2 4ATM  5.741....ocvivcvres | e 03/25/2010( PAID ON PRINCIPAL... 854,361 | ..coccovvvne 854,361 | ...ocoevenen 833,937 | oo 833,937 | oo [V IO 20,425 | oo 0 20,425 0 854,361 04/25/2037| 1Z*.......
46630P AZ  8|JPMMT 2007-A2 4ATM  5.765.....ccccovveree | e 01/25/2010| PAID ON PRINCIPAL... 535179 | .ovverrerenns 535,179 | covvrerir 522,384 | oo 522,384 | oo (V1 IO 12,79 | oo ([ I 12,79 0 535,179 04/25/2037(1Z~.......
69121P DE 0| OWNIT 2006-2 A2B 5632 [ e 03/25/2010{ PAID ON PRINCIPAL... 763,425 | ..o 763,425 | ..o 644,617 | oo 644,617 | .ooivrnnd (VN I 118,808 | ..covirinn (VN I 118,808 0 763,425 01/25/2037(1Z*.......
74957V AJ  8|RFMSI 2006-S6 A9 CMO  6.000. e 03/25/2010( PAID ON PRINCIPAL... 325,312 ...311,588 0 325,312 07/25/2036
749581 AR 5|RFMSI2007-S1 A12 CMO 6.000. .1 03/25/2010| PAID ON PRINCIPAL... 1,155,169 1,095,605 .0 ..1,155,169 01/25/2037
863579 KB 3| SARM 2005-3XS A3 .598 02/25/2010{ PAID ON PRINCIPAL... 129,782 | ... 111,914 0 129,782 01/25/2035(1Z*.......
863579 KB 3| SARM 2005-3XS A3 800 [ e 01/25/2010| PAID ON PRINCIPAL... 247,266 | .....cocvvnee 247,266 | ...oovevenee 233,666 | ....ocevvee. 213,224 0 247,266 01/25/2035(1Z*.......
863579 KB 3| SARM 2005-3XS A3 B16.cee [ e 03/25/2010{ PAID ON PRINCIPAL... 142,957 | oo 142,957 | oo 135,005 | oo 123,276 0 142,957 01/25/2035(1Z*.......
93363N  AD 7 |WAMU 2006-AR12 1A4 CMO 6.032............ | ..... 03/25/2010| PAID ON PRINCIPAL... 33,052 ..33,052 20,369 | oo 19,667 0 33,052 (V1 (V] I [V I 416 |10/25/2036(1Z*.......
93363N  AD 7 |WAMU 2006-AR12 1A4 CMO 6.033............ | ..co. 01/25/2010| PAID ON PRINCIPAL... 10,281 .10,281 | . 6,336 | .oooovririins 6,117 0 10,281 (V1 I (V1 IO (1 IO 52 | 10/25/2036| 1Z*.......
94981Q AN  8|WFMBS 2005-AR16 4A6 CM 4.921............ | coo.. 03/25/2010{ PAID ON PRINCIPAL... 710,573 | v 710,573 | oo 710,074 | .oovvnnnnd 689,799 | .ovivvrinnd (V[ I 20,775 | o 0 20,775 0 710,573 (01 (0[N IO 0] e 7,128 |10/25/2035|1Z*.......
94981Q AN 8| WFMBS 2005-AR16 4A6 CM 4.998............ | ..... 01/25/2010| PAID ON PRINCIPAL.......ccovvens | werrervrerineersnineennees | cevnennes 1,416,543 | ........... 1,416,543 | ........... 1415547 | .......... 1,375,128 | ..ovveveernns (V1 IO 41,415 | e (V1N IO 41,415 | o, [V I 1,416,543 | .oovvvvnnee. (V1 (V1 I 0 e 5,905 | 10/25/2035(1Z*.......
94983F AA 8 |WFMBS 2006-1 A1CMO  5.000..........cc.. | ... 03/25/2010| PAID ON PRINCIPAL... 828,240 | .......cco..u. 828,240 | ... 811,546 | ....ccooeenes 813,838 | oo (V[ I 14,403 | oo 0| oo 14,403 0. 828,240 (V1 (V1 I 0 e 6,188 |09/25/2020(1Z*.......
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4

21’6030

1 2 3 4 5 6 7 8 9 Change in Book/Adjusted Carrying Value 16 20 22
F 1 12 13 14 15 NAIC
¢} Current Bond Desig-
r Year's Total Book/ Interest/ nation
e Unrealized Current Other Than Total Foreign Adjusted Stock or
i Number of Valuation Year's Temporary Change in Exchange Carrying Dividends Market
CusIpP g | Disposal Shares of Increase/ | (Amortization)/| Impairment B./A.C.V. Change in Value At Received Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost (Decrease) Accretion Recognized | (11+12-13) | BJAC.V. Disposal Date During Year (a)
94984) AD  3|WFMBS 2006-13 A4 CMO  5.750...........co. | .. 03/25/2010( PAID ON PRINCIPAL... 908,570 | ..c.ccvvvnee 908,570 | ..vvouenen 909,090 | ...cccc0ee. 905,767 | vovviennnd 0 | v 2,802 | v 0 2,802 0 908,570 | .ovvovereeenn0 | o0 [ viicienn0 | 8,707 1Zx.......
03061N  JS  9|AMCAR 2005-DA A4 (AMBA 5.020............. | ... 03/06/2010( PAID ON PRINCIPAL... 291,809 | .coovrrrnee 291,809 | .coooovereneee 275,406 | .............285,067 | ..cocovurnnnc 0 | v 6,742 | oo 0 6,742 0 291,809 | coocveeereeen0 | e [0 | 3,662 1FE......
059470 LW 6 |BACM 2003-2 A2 4382 [ 03/11/2010| PAID ON PRINCIPAL... 48,907 ..48,907 49,154 | .............48,884 | ..o (V1 I 22 | i) 0 22 0 48,907 | o0 [ o0 | 0 | 349 1FE......
14041G  CL  8|COAFT 2005-C A4A (FGIC 4.710......coccrves | e 03/15/2010| PAID ON PRINCIPAL.......ccovveee | crreerimrineeieninniinens | cvveeries 1,169,334 | ........... 1,169,334 | ...ccoooeee 1,125,283 | ..o 1,143,391 | 0 | 025,943 | 0 [ 00025943 | 0| 1,169,334 | oovovvveeen0 [ o0 | il | 12,934 1FE......
69348H BK 3 |PNCMA 2000-C1 A2 78100 [ 03/15/2010| PAID ON PRINCIPAL.......ccovvene | werrereerirneerneniseennees | cevveenn 5,055,399 | ..ccovvne 5,055,399 | ..cccvvnne 5,796,134 | ..........5,057,920 | ..cocooovrecn0 | ovieeed(2,521) | o0 [ e (2,521) | 0 | 5,055,399 | .ooovceenn0 | v | 0 | 47,840 1FE......
03061N  JS  9|AMCAR 2005-DA A4 (AMBA 5.020............. | ..... 02/06/2010{ PAID ON PRINCIPAL... 548,381 | oo 548,381 | .oovvvrnnen 517,556 548,381 | o0 | e [0 | 3,496 1FE......
525170 BD  7|LMH 1998-1 2A1 6.545......cvvrirrinens | e 03/15/2010{ PAID ON PRINCIPAL... 34,779 34,779 31,802 34779 | o0 [0 [0 [ 415 6FE......
674135 CP 1] OAK 1997-C B1 7450, | e 03/16/2010] WRITTEN-OFF. K10 I 6,447 3,642 3,589 | .0 | 1iin(3,559) ] ...oo(3,559) | e 91 6FE......
3899999. Total - Bonds - Industrial & Miscellaneous 179,924,975 181,535,524 171,441,427 ..174,067,39%4 ..2,824,927 XXX
8399997. TOtal = BONAS = PAM 4.ttt | sriia 765,289,790 | ....... 760,200,165 | ....... 761,808,504 | .......753,321,673 | ......697,535 | .....1,686,336 | ....cccoonn0 | ...2,383,871 | o0 | 755,705,544 ..8,470,728 XXX....
8399999. TOAl = BOMAS. ..ttt | benere 765,289,790 | ....... 760,200,165 | ....... 761,808,504 | .......753,321,673 | ......697,535 | ....1,686,336 | ... | ... 2,383,871 | o0 | i 755,705,544 ..8,470,728 XXX
Preferred Stocks - Industrial and Miscell
CIT GROUP INC 5.189% SER B
125993 41 O|(RESTRICTED) |... 02/12/2010| WRITTEN-OFF........occovvvmirvers | woverinens 10,000.000 0 ..100.00 0 0 IV 0 0 0 (0N ESUUORPRRPOO N EPUURPRROROR 0 I ISTORURPORPOON B SRR 0 P6U......
46205A 40 ION MEDIA NETWORKS INC.......cocooverrrvrrns | ceene 01/11/2010| WRITTEN-OFF. ...1.000 (V1 0.00 0 0 20 | 0 0 0 0 | oo [0 | v [ 0 P6U......
744567 50 4|PUB SVC ELEC & GAS SER C 4.30%......... | ..... 03/22/2010{ ISSUE CALLED at 102.750 35,778.000 3,676,190 ..100.00 2,241,533 | ...........2,608,216 | ..... (366,684) | ...ovvvvrrrnene {1 [ I (VN I (366,684) 0 2,241,533 | ..o [ 1,434,657 |.1,434,657 | ...... 34,139 P2LFE
INVENTION MACHINE A1 PREFERRED
99P000 06 stock | 01/13/2010| SMITH BARNEY..........cevvmvremrris | ervinnes 248,496.000 | .....cccoonne. 99,398 0 0 (VI I 0 0 0 0| 0 | ..99,398 | .....99,398 | ..ooviinnnnad 0 P6U......
INVENTION MACHINE SERIES B PREF
99P000 07 stock . 01/13/2010] SMITH BARNEY.. ...4,205 0 0 .0 0 0 0 0 P6U......
8499999. Total - Preferred Stocks - Industrial & Miscellaneous. 3,779,793 2,241,533 | ..........2,608,216 | ..... (366,684) | ....ocvvvrnins {0 ISR | (366,684) 0 2,241,533 0 L XXX..
8999997. Total - Preferred SEOCKS = Par 4.t 3,779,793 2,241,533 | ..........2,608,216 | ..... (366,684) | ...oovvvvriins (V)] [ 0] (366,684) 0 2,241,533 0 XXX...
8999999. Total - Preferred SOCKS. ... .. 3,779,793 |..ocoovee. XXX oovennee | e 2,241,533 | ..........2,608,216 | ..... (366,684) | ...ovevviirinne (V)] [ 0] . (366,684) 0 2,241,533 0 XXX...
Common Stocks - Industrial and Miscellaneous
004764 10 ACME PACKET INC.....cccooervmrrerierirneerinee | eeee 02/04/2010| SMITH BARNEY........c.ovvvmerrerens | i 45,929.000 605,686 XXX 487,597 | oo 487,597 | o (V1 (V] IO 0 0 0 487,597 | ..ccoveeeel0 | ... 118,089 |.....118,089 | ...cccoouvcnnd 0 | XXXooo [ L
046484 10 ASTROTECH CORP.......covvvivriererriireri | e 03/24/2010{ SMITH BARNEY ......coovivvririrens | woveirnenne 15,700.000 52,233 XXX 4,080 | oo [ s 4,080 | .o {1 [ I (0[N I 4,080 0 4,080 | .ooovvernn0 | 148,153 | ... 48,153 | 0 | XXXt [ Ui
089750 50 BIGBAND NETWORKS INC.........coccvvrrveres [ e 01/06/2010| SMITH BARNEY.......ccovvvrrerirmrens | wrvrerrienes 7,350.000 25,739 XXX 25,027 | oovivrennnn 25,284 | e (VA T4 [ (0 I 0 (257) 0 25,027 | o0 | e 712 | el 712 | e 0 | XXXt | L
(R) EV ENERGY PARTNER LP-
26926V 10 7|(RESTRICTED)  |... 03/29/2010{ SMITH BARNEY........cccovvirirnnnnne 85,438.000 2,583,379 )99 SO IS 1,187,028 | ...........2,582,791 | ..(1,395,763) | ....c.ocoeirernnc0 | v | 10(1,395,763) | covovrnvnnd [V I 1,187,028 | ...............0 [..1,396,351 |..1,396,351 | ...... 64,506 |....XXX... [Lccrreee
37246C 10 9[GENVEC INC.....cocorirrrimerrerineirseeiseiinnes | e 03/24/2010| SMITH BARNEY ........ccccoverrnnnee 229,380.000 690,425 98,633 0 98,633 | ..ocoovvvnnn0 [...591,791 [L.591,791 | o 0 | XXXoos [ L
378967 10 3| GLOBAL CASH ACCESS HOLDINGS......... |..... 01/19/2010 SMITH BARNEY ....c..cvervrrrirvrinns | vrverrnrines 6,420.000 51,477 46,930 0 46,930 [ o0 | v 4,547 | ABAT | 0 | XXXoo [Luiirnne
521865 11  3|LEAR CORP WARRANTS 11/09/2014......... | ..... 01/08/2010] CONVERSION........cvvvrerererirerens | vererrrens 12,130.000 810,354 766,616 0 766,616 | ......cco.l0 | ... 43,738 | ... 43,738 | oo, 0 | XXXes [Uinne
521865 20 4|LEAR CORP WI/I . 102/22/2010] VARIOUS.........coooovviirinricciincns | e 12,128.740 883,498 810,403 0 810,403
744320 10 2| PRUDENTIAL FINANCIAL INC. .| 03/25/2010| RBC CAPITAL MARKETS 2,265.000 133,535 0 0 0
84760E 30 1|SPECTRASCIENCE INC......ccooevemverrerirerrns | o 02/17/2010| SMITH BARNEY B I 41,937.000 14,464 14,119 0 14,119
868447 10 3| SUPERMEDIA INC......ccovvivrvirnrirernrirerinnes | o 02/19/2010{ RBC CAPITAL MARKETS.......... 8,212.000 287,833 XXX 287,420 0 {1 [ IO 0 0 0 287,420 | oo | e 13 | 13 | 0 | XXXooo [Luiirnne
92407M 20 6| VERMILLION INC......cvvrerrerirerercernseinenes | e 01/26/2010| RBC CAPITAL MARKETS.......... 9,044.000 216,465 )99 S 221,578 0 (V1 I 0 0 0 221,578 | o0 | ceeend(5,113) | et (B,113) | 0 | oee XXXeo [ Lo
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

81'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
¢} 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 Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in 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) | BJAC.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
INVENTION MACHINE WARRANTS
99C000 81 912202012 .. 01/13/2010| SMITH BARNEY.......c.ovvvmerirers | worerrens 18,637.000 0 0 rerennn0) 0 .0 0 0 0 0].. .0 20| 0 XXX...
EGCO5A 40 6[CVPRION MEDIA NETWORK.. 01/25/2010] WRITTEN-OFF. 31,179.000 0 0 ceenn0) 0 .0 0 0 0 0].. L0 0 0 [ XXX...
9099999. Total - Common Stocks - Industrial & Miscellaneous... . SO PRRION 6,355,086 3,949,431 | .o 3,548,544 | ..... (918,465) | ...oovvvvrrins (O IS |} [ (918,465) | ....ovvvvnvns [ I 3,949,431 | i 0 |..2,405,655 |..2,405,655 | ......64,506 | ...... XXX... [.XXX....
Common Stocks - Parent, Subsidiaries and Affiliates
88749@ 10  9|TINDY RE INVESTMENTS INC......coccovvrnnens | ..... | 01/04/2010| MERGER.......ccooviierniriinnnnnns | ovviisiissianns 100.000 | ....... 108,352,298 |............ XXX | v 95,785,598 | ....... 108,352,298 | (12,566,700) | ...ocvvvvvrrrened (L 0 | ..(12,566,700) | ...oovorvrrec. 0] e 95,785,598 | ..o, 0 112,566,700 [12,566,700 | .......cceenn 0. XXX [
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates . . . N 108,352,298 | ........... O S 95,785,598 | ....... 108,352,298 | (12,566,700) | ....vvvvvernenne (V)] [ 0 | ..(12,566,700) | ...ococvvrnves 0 | e 95,785,598 | ..o 0 12,566,700 | 12,566,700 | ....ccovvreead 0. XXX... [ XXX....
9799997 Total - ComMON SOCKS - Part 4.t | oniies 114,707,384 | .......... XXX [ s 99,735,029 | ....... 111,900,842 | (13,485,165) | ...ovvvvvrncened (L P 0 | ..(13,485,165) [ ...coorvvrene. 0] s 99,735,029 | .oovoiviinnn 0 14,972,355 | 14,972,355 | ...... 64,506 |...... XXX... [ XXX....
9799999. T0tal = COMMON SHOCKS. ....eeseersere et | eirenes 114,707,384 | ........... O S 99,735,029 | ....... 111,900,842 | (13,485,165) | ....ocoovvvvrceene (V] [ 0] ..(13,485,165) | ...cocovvnves 0 | e 99,735,029 | .ooovrin 0 14,972,355 [14,972,355 | ...... 64,506 |...... XXX... [ XXX....
9899999. Total - Preferred and COMMON SEOCKS.......vuuueieriieririsiisssisiess s snsssnssnssnens | nseeas 118,487,177 | .o XXX | v 101,976,562 | ....... 114,509,058 | (13,851,849) | ...oovvvvvincenne (V] [ 0] ..(13,851,849) [ ..coovvvrnnnns 0] . 101,976,562 | ..oovvorrenad 0 16,510,615 [ 16,510,615 | ...... 98,645 |...... XXX... [ XXX....
9999999. Total - Bonds, Preferred and Common Stocks . JESTTTNTRTRRION VPO 883,776,967 | ........... ). 9.9 TN I 863,785,066 | ....... 867,830,731 | (13,154,314)| ..... 1,686,336 | .ooovverinene 0 | ..(11,467,978) | ..cvvrrne. 0] co 857,682,106 | ...cvouvevnend 0 126,094,861 |26,094,861 |..8,569,373 |...... XXX... | . XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....4.
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt B-Sn 1B
NONE

Sch. DB-Pt D
NONE

QEO06, QE07, QE08



Statement for March 31, 2010 of THE TRAVELERS INDEMNITY COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 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 Hartford,CT. 0.350 (12) 0 32,359,037 (5,263,259) 33,029,402 | XXX..
Bank of America, NA. - BOStON..........cccocunmriiinriinriins Boston,MA 0.000 0 0 11,376 7,502 30,718 | XXX..
Bank of America, N.A. = CA......ccccvvvmverreeinsenreiissnnnnnee a0 Francisco,CA 0.000 0 0 2,004,000 2,004,000 2,004,000 [ XXX..
Bank of America, N.A. - IL Chicago, L 0.350 0 0 .nnnn15,094,463 | .......... 14,647,715 | ... 10,809,347 | XXX..
Bank of America, N.A. - TX Dallas, TX 0.000 0 (1 IO (7,139,247) | ..cccccen. (6,863,296) | ........... (6,929,161) | XXX..
Bank of New York New York,NY 0.000 0 0 151,247 120,469 144,685 | XXX..
Bank of New York Mellon............c.oovininieniineisnies New York,NY 0.000 0 0 3,207,982 606,343 413,946 | XXX..
Citibank, N.A New Castle,DE 0.000 0 0 [ . (492,955,420) | ....... (512,766,435) | ....... (510,693,514) | XXX..
Citibank, N.A. - NY. New York,NY 0.000 0 0 2,715,228 | ..........n. 4,920,771 | ... 2,971,677 | XXX..
First National Bank of AnChorage............ccoc.creeeemererneees Anchorage, AK 0.000 0 0 25,000 25,000 25,000 | XXX..
HSBC Miami,FL 0.000 0 0 2,417,106 1,477,404 XXX..
JP Morgan Chase Bank, N.A.........cccccocommererrmerreiienennes New York,NY 0.000 0 0 | oo (26,164,001) .(38,463,752) | ... XXX..
JP Morgan Chase Bank, N.A. - IL Chicago,IL 0.000 0 (0 I 1,562,320 | ......... (15,572,003) | .........(12,772,299) | XXX..
JP Morgan Chase Bank, NA - TX.......ccccovmmerreeimnerreranns Houston, X 0.000 0 0 996,872 996,872 996,872 | XXX..
Key Bank of New York Albany,NY 0.000 0 0 50,467 52,437 74,377 | XXX..
Royal Trust Toronto,ON. 0.000 0 0 102,833 102,833 102,833 | XXX..
Royal Trust Corporation of Canada............cccceceneeneennee Toronto,0ON 0.000 0 0 0 (97,228) (97,228) | XXX..
The Bank of New York Mellon.............occeeeeecernreennns Pittsburgh,PA 0.000 0 0 3,116 3,116 5,000 | XXX..
The Northern Trust Company Chicago, L 0.000 0 0 13,964 61,564 89,786 | XXX..
US Bank Corp. Minneapolis, MN 0.000 0 0 2,014,186 2,989,017 2,313,772 | XXX..
Wachovia Bank, N.A Jacksonville,FL 0.000 0 (I IO 1,433,234 | ..o 1,574,202 | ............1,604,045 | XXX..
Wachovia Bank, N.A. = VAo Roanoke,VA 0.000 0 0 15,486 61,984 19,949 [ XXX..
0199999. Total Open Depositorie 0.0 S XXX.oreeee (12) 0 [ . (462,080,749) | ....... (549,374,744) | ....... (477,723,227) | XXX..
0399999. Total Cash on Deposit.. XXX (12) 0 [ . (462,080,749 | ....... (549,374,744) | ....... (477,723,227) | XXX..
0599999. Total Cash XXX (12) 0 ... (462,080,749) 549,374,744) 477,723,227) | XXX..

QEO09
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Statement for March 31, 2010 of THE TRAVELERS INDEMNITY 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 Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year

NONE




Supplement for March 31, 2010 of THE TRAVELERS |NDEMN|TY COMPANY

* 25 6 58 2 01045540010 1 =

Designate the type of health care SUPPLEMENT "A" To SCHEDU LE T

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

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama
2. Alaska
3. Arizona
4. Arkansas
5. California....
6.  Colorado
7. Connecticut
8.  Delaware
9.
10.
11.
12.
13.
14.
15.
16.
17.

18.  Kentucky
19.  Louisiana

22. Massachusetts
23.  Michigan

24, Minnesota

25.  Mississippi

26.  Missouri

27. Montana
28. Nebraska...
29. Nevada

30.  New Hampshire
31, New Jersey

32.  New Mexico
33.  New York

47.  Virginia

48.  Washington
49, West Virginia
50.  Wisconsin

54.  Puerto Rico
55.  US Virgin Islands
56.  Northern Mariana Islands

0.

58.  Aggregate Other Alien... .
59. Totals ...58,750
DETAILS OF WRITE-INS
BBOT. oottt seieniinees | ettt [0 O L0 RN | N OO [V PR 0 [0 0
BB02. .ot sniniinnes | et [0 O L0 RN | N OO [V O 0 [0 | 0
BB03. ettt nees | ettt [0 O L0 RN | N OO [V PN 0 [0 0
5898. Summary of remaining write-ins for
Line 58 from overflow page....... [ ccccovererrerrieennnad [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 @bOVE)......oveueree [ errvenriineiinniensiennd [V PO (1 P [0 P 0 [ 0 [, (O [ P 0

SUPA1




Supplement for March 31, 2010 of THE TRAVELERS |NDEMN|TY COMPANY

* 25 6 58 2 01045540010 1 =

Designate the type of health care SUPPLEMENT "A" To SCHEDU LE T

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

Hospitals
1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama
2. Alaska
3. Arizona
4. Arkansas
5. California....
6.  Colorado
7. Connecticut
8.  Delaware
9.
10.
11.
12.
13.
14.
15.
16.
17.
18.  Kentucky
19.  Louisiana
20.
21.
22. Massachusetts
23.  Michigan
24, Minnesota
25.  Mississippi
26.  Missouri
27. Montana
28. Nebraska...
29. Nevada

30.  New Hampshire
31, New Jersey

32.  New Mexico
33.  New York

47.  Virginia

48.  Washington
49, West Virginia
50.  Wisconsin

54.  Puerto Rico
55.  US Virgin Islands
56.  Northern Mariana Islands

58.  Aggregate Other Alien...
59. Totals

5801.
5802.
5803.
5898. Summary of remaining write-ins for

Line 58 from overflow page....... [ ccccovererrerrieennnad [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
5899. Totals (Lines 5801 thru 5803 +

5898) (Line 58 above)........ccoew. [ overerersirrinranns (01 P (] I (1 I (1) I (01 P [0 P (1 I 0

SUPA2




Supplement for March 31, 2010 of THE TRAVELERS |NDEMN|TY COMPANY

Designate the type of health care

providers reported on this page.

L
SUPPLEMENT "A" TO SCHEDULE T

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Other Health Care Professionals, Including Dentists, Chriopractors and Podiatrists

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama.......ccocoeeveeeveeeeieee AL e 0 0 0 | el A6 |0 0 [ 100,203
2. Alaska.......cooeeeiiieiiinn
3. ANZONA......cieea 131,809
4. Arkansas.........ccoooeeecee h AR |0 0 0 0 05,486 [0 [0 530,702
5. California.... . . ..2,830,148
6. Colorado.......ccccceevveveieeene.CO | o0 |0 |0 a0 8,897 [0 [0 [ 1,871,286
7. Connecticut.......cccoveeeveeeeee CT [0 |0 |0 a0 e 13,211 el 0 [ 1,743,237
8. Delaware.......cococoeeeeveeeeee e DE [0 0 [0 0 1,254 |0 0 184,212
9.  District of Columbia 153,836
10.  Florida.......cccoovvervirerererenae,
11, GEOrgia......cvvereererrirereinas
12, Hawaii....c.ooooevirereerererenne,
13, 1daho...cccccccceeeendD [0 |0 |0 0 2,103 | 0 0 363,434
14, lliN0IS......vcverrereieirieiciiiins IL |0 |0 |0 |0 19,646 1,110,000 | e [ 3,485,068
15, Indiana.......cccocovverervirereiennns INJ o0 0 0 L0 ii0(2,653) [ vi000.250,000 [ [ 137,348
16, lOWaL oo A o0 |0 |0 0 e 2,781 | o0 e
17.  Kansas........coocceververeveennns KS | o0 | eeiseieiieen0 | ciiieeeennd0 [
18.  Kentucky......oooevevivereinenns KY [ oo e 0 0 008,265 | a0 |0 | 996,014
19.  Louisiana........ccceuerevrerrivennes LA [0 [0 L ecieicieieennl0 |0 | 4,580 339,000 | 2,419,942
20.  Maine.....ocooerverereierereerans 95,215
21.  Maryland........ . 508,261
22, Massachusetts........cccocoeeeeee MA| o0 0 0 [0 15,678 [0 0 [ 1,987,973
23, Michigan.......cccoeverveveinrveceeeee M 0 0 0 [0 [ 25,547 |0 0 [ 4,665,874
24, Minnesota.......cccocovvvrreveeeree MN e 0 0 0 [0 i 1468 [0 el e 566,793
25, MiSSISSIPPI...cvvvererrerrrerieneee MS | o0 0 0 [0 1,369 [0 0 s 405,090
26.  Missouri
27.  Montana........ccoevevveerrirninnnns
28. Nebraska... 222,429
29. Nevada 142,608
30. New Hampshire.........cco........ NH | o0 0 e [0 [ 1,866 [0 [0 [ 386,541
31, New Jersey.....oveiennns N |0 |0 |0 e {31,281 {125,000 | T [ 2,749,579
32, New MexiCo.......coovrerrrrnrnnn. NM | o0 0 0 [0 L8330 [0 [ 501,404
33, New YOrK.....ooovvrvreireinnnnn. NY [ o0 {0 {0 [T 85,253 | 972,501 |8 [ 18,187,986
34.
35.
36.
37.
38.
39.
40.
41,
42.
43,
44,
45,
46, Vermont.......cooeeeveeveeeevee et VT |0 o0 0 [0 (22,424)
47, Virginia......coccveeveeeevereeisiennns VA i e 0 0 | (2,038)
48.  Washington.........ccccoervenennee WA |0
49, West Virginia..........coovreereene WV [ i e
50.  Wisconsin
51. Wyoming............
52.  American Samoa
53, GUAM...coeicceeeee
54.  Puerto Rico
55.  US Virgin Islands.................... VH o0 e
56.  Northern Mariana Islands....MP | .........ccccceveeee0 [ oo,
57. Canada........ccccooovrerervirennee.
58.  Aggregate Other Alien... 0.
59,  TotalS.....cccovevreerereirerererenanas ...50,000
DETAILS OF WRITE-INS
B80T, e |0 o0 |0 |0 | 0 |0 |
5802, e |0 a0 |0 |0 | 0 |0 |
5803. e |0 a0 |0 |0 | 0 |0 |
5898. Summary of remaining write-ins fol
Line 58 from overflow page...... [ cocoovvereereerieieeen [0 e, 0 [0 e, (01 N 0 |0 | 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 above)........coceew. | ceerereeerieriaeeee0 [0 [ {01 oo o I ORI [ I (01 PR 0 I OO 0

SUPA3




Supplement for March 31, 2010 of THE TRAVELERS |NDEMN|TY COMPANY

* 25 6 58 2 01045540010 1 =

Designate the type of health care SUPPLEMENT "A" To SCHEDU LE T

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

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

Alabama..........ccoevreeiricennns
Alaska..........ccoooerireirrierine
AriZONA.......covieieereeisiein
Arkansas............cocoeverereenine.
California.........cccceerveverennnad
Colorado........ccvvvevercreinnn,
Connecticut.........ccccoeevevnnne.
Delaware.....
District of Columbia..
Florida.....
Georgia...
12.  Hawaii.

IS ©®eN® oA W

18.  Kentucky......oooevevivereinenns
19.  Louisiana........ccceuerevrerrivennes

21, Maryland.......ccccoveviverenennn.
22.  Massachusetts...........cceunene
23, Michigan.......ccooveveveeierienns
24, Minnesota.........cocoeverirriennes
25, MisSISSIPPi...c.verrerrererrerennns
26, MiISSOU....cvvevreerreireieireiernns
27.  Montana........ccoevevveerrirninnnns
28.  Nebraska........cccovvrirrrrnnnnn.
29.  Nevada......cooovrererinnnnn.
30. New Hampshire.........cco........
31, New Jersey.....oveiennns
32, New MexiCo.......coovrerrrrnrnnn.
33, New YOrK.....ooovvrvreireinnnnn.

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

44, Texas......

45,  Utah.

46.  Vermont..........cccoevvveerienienns

47, Virginia......ocveeereeveeerereinenns

48.  Washington.........ccccoervenennee

49, West Virginia..........coovreereene

50.  WIisCONSIN......cccovvverviererinnnns

51, Wyoming......ccooeereurerrereenenes

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

53, GUAM...coeicceeeee

54.  Puerto RiCO......cccoeverierenns

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

56.  Northern Mariana Islands....MP | ...........c.cc.cc..... [0 [0 [0 O [0 [0 (0 [0 0

57. Canada........ccccooovrerervirennee. [0\ [0 [0 [0 O [0 (0 (0 [0 0

58.  Aggregate Other Alien.......... (01 I I (0 (01 (01 (01 (01 (0 (01 0

59, TOtalS....oouiireicicieieicsieiees | e [ I [ [ [ I 43 | s (5,829) | .eoovrreiieisienninas 1 s 19,906

DETAILS OF WRITE-INS
B80T, e | s (01 T [0 O [0 O [0 O (0 TN 0 | [0 0
5802, e | s (0 [0 T [0 O [0 (01 [0 R [0 O 0
5803, s | s (01 T [0 O [0 O [0 O [0 T (0 [0 O 0
5898. Summary of remaining write-ins for
Line 58 from overflow page....... [ ccccovererrerrieennnad [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 aboVe).......cccceew. | cevrrrereriiisiaiinand [0 I [ [ [ I [ I [0 [0 0

SUPA4
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Overflow Page for Write-Ins

NONE
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