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Statement for June 30, 2010 of THE 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 12,770,719,215 | oo (VN - 12,770,719,215 | ........ 13,404,390,294
2. Stocks:
2.1 PrEfEITEd SIOCKS. .......veeeereeiiecieie ettt stentnen | eressessnsennes 94,443,051 | oo (01 I 94,443,051 | oo 94,112,400
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 3,780,311,193 | ..ooovvene 25,864,931 | ......... 3,754,446,262 | ......... 3,683,222,593
3. Mortgage loans on real estate:
3 FIISEIENS ettt | seteeaeeeaeees 34477714 | oo (01 I 3ATT 714 | 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 184,605,879 | ooovovvireeeees (V1 I 184,605,879 | ............. 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 ($.....(487,062,888)), cash equivalents (§.......... 0)
and short-term investments ($.....192,045,397)..........ccvcuurrrermmreeemmeeesineesssseeesssssesssssssssssssses | sessneeeens (295,017,492) | ...coonvverrerrerireeenne. (I I (295,017,492) | ............. 128,041,593
6. Contract loans (including $.......... 0 PreMIUM NOES).....vuceeeceeeeeseereeereeeeeesseeseesessessseesessesssseneens | ceseesssssseneens 1,940,922 | ....cooeenee. 1,940,922 | ..o (01 0
T DEIIVALIVES......oouiiiiieri bbb | fesbiesb bbb L0 O (U RO L0 RN 0
8. Other INVESIEA GSSELS........ecvceeeceeeeeceeee ettt st sttt ee ettt st e s enen et s enenen s s s enenenennes | eereseseseses 751,765,709 | ............... 63,168,967 | ............. 688,596,742 | ............. 618,749,825
9. ReCeiVables fOr SECUMTIES. ... | oesississsnssnssnssennees 0 | e 0 [ e 0 | e 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 17,323,246,190 | ............... 90,974,819 | ....... 17,232,271,371 | ........ 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 161,152,257 | oo (U S 161,152,257 | ............. 163,890,892
14.  Premiums and considerations:
14.1 Uncollected premiums and agents' balances in the course of collection............ccccceveevees | vovrerennes 265,410,832 | ..ccvevevnn 39,560,496 | ............. 225,850,337 | coverriee. 215,657,500
14.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....(5,692,921) earned but unbilled Premiums).........cconeveees | vevvveeneens 913,882,917 | coovvvrerevrennnd 6,170,257 | .cvevvrnnce 907,712,660 | ....ocevvee 834,645,078
14.3 Accrued retrospective PremiUMS..........ccuieireicueieieieisssesestssie e sssssssessessssessens | seessessssseas 46,741,728 | .o 665,112 | oo 46,076,616 | ............. 112,602,614
15.  Reinsurance:
15.1  Amounts recoverable from FEINSUIENS............c.ovrieiriiieseeiiees | seeeseneees 807,445,539 | ..o (U S 807,445,539 | ............. 622,189,717
15.2  Funds held by or deposited with reinsured COMPANIES..........cccvvverreiriinierieienieiesssneees | covreereesennnns 4,533,936 | .oovereiieeeisnieinns (O 4,533,936 | ..coooorvrrnne. 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 34,296,377 | oo, (0] I 34,296,377 | .ovvvverne. 38,017,532
20. Furniture and equipment, including health care delivery assets (§.......... (1) IESSURURURTRN ISR 292,765,785 | ............. 292,765,785 | c.cocvveeveeeeee 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 1,443,735534 | ............. 660,178,755 | ............. 783,556,779 | ............ 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 347,168,092 | ..coveerieeeeee, (0] I 347,168,092 | ............. 307,921,726
2402. Suspense, UNdistributed PAYMENLS...........ccceveviveveieiesie et ssesssenes | evessnsenes 155,788,966 | ......ccccvveverrrrirerinnns (0] I 155,788,966 | ............... 75,348,520
2403. COLI supplemental DEnefits trUSt.............ccuureiervirienciireiesirisesesiese s eeseesseeseenes 121,514,883 | ..o, 0 121,514,883 119,312,733
2498. Summary of remaining write-ins for Line 24 from overflow page 819,263,594 660,178,755 159,084,838 159,544,785
2499. Totals (Lines 2401 thru 2403 plus 2498) (Line 24 @DOVE)........ccuureererernrrensreserresssisssressissnnes | eeesneees 1,443,735,534 | ............. 660,178,755 | ....cccceene. 783,556,779 | ..occovcvene. 662,127,764
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Statement for June 30, 2010 of THE TRAVELERS INDEMNITY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident year $.....862,630,838).........cc.vcurerrrrrrerrierrnssesisesessssssssssesssesss s ssesssssesssssssssssssssesssssssssesssssssnsans | srssssessesssseesseses 6,942,986,371 | .ocovvirerierne 6,890,771,196
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.vurirriririieiereeere e eessssssees | sesesseseessessseesssssssssees 1,804,146 | oooveeeee 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 1,534,658,015 | .ocvevvvveerrcrn 1,617,891,069
4. Commissions payable, contingent commissions and other Similar Charges..............cceveieicicieieceeese et | cvevesessesssse s 83,859,118 | oo 123,869,842
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cccviviveieeiciieie ettt sssesaenes | svsesesssssssesssessesaesas 78,819,720 | covoveeeeeeeinne 119,040,883
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvuiveuireiieiiiieieieeeee et sssesssenes | evreseessssssesesessesaenas 87,765,228 | ..o 96,034,858
7.1 Current federal and foreign income taxes (including $.....19,790,968 on realized capital gains (I0SSES)).........ccoccrrrmrrrmrrmeis | corvrrrrrrriissiiseiisniis 25,147,151 | 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 $.....7,074,850,249 and including
warranty reserves of §.......... 0]ttt bbbttt et bttt nnnns | evaessesssesaeseesinea 1,950,254,885 | .....covevveririrnns 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 81,437,522 | oo 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 9,411,840 | oo 8,611,333
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........c.criiiviiiiriieieieeieie s esnes | svessessssssesessssessenas 95,183,466 | ..ocvovviereieiiens 118,022,184
13.  Funds held by company under reinSUraNCE trEAHES. ..........c.ccuevevrieiecieciee ettt ssssaans | evsesssessessessssssesaes 202,448,169 | ..oocveeeeeee 145,525,632
14. Amounts withheld or retained by company for aCCount 0f OtETS...........cceuiuiiieiciceic e eses | eosesesissssiesesinees 1,023,021,244 | ..o 1,031,424,679
15, Remittances and items MOt AlIOCALET. ...ttt nbienns | sensiessi i nees 199,553,389 | ...cooeviririeins 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............ccciiiieiiiieccee ettt | ettt 461,733,298 | oo 372,341,427
20, DEIIVALIVES.......couiemieiiiriiisiii s | eehbna bbb 0 | s 0
271, PAYADIE fOF SECUMHES. ... .cvrveieeisctiieietetsie et bbbttt bbb s bbbt bbb s s bbb n st antens | bentessessstessessssensessens 22,569,313 | .o 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 ADIIES. .........cvivieirieieieiisiee sttt nsenns | eastessessssessesnssnsansees 33,681,403 | oo 80,953,773
25. Total liabilities excluding protected cell liabilities (LINES 1 through 24)...........ccccuirieiinireseesese e ssssssenses | eveesssssseseennens 13,007,499,017 | oovereriiriennns 12,877,564,925
26, Protected Cell NADIIHIES. ..o | etbb bbbt 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 3,147,332,688 | .....ccoevvvrereinnne 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 7,600,653,810 | ...oocvevveirernnnas 8,372,638,876
A o 3OO OSSOSO SPRTSOTRRY ISP 20,608,152,827 | ..ovvrerrrirreennn. 21,250,203,802
DETAILS OF WRITE-INS
24071, ESCREAE DY ... . vveeovereeereeseeeeseesee st seess st | esesnest st 66,940,625 | ... 60,791,089
2402. Other liabilities tri-party/taX Credit DONAS...........covrruriierrirrieiecreireie ettt et et ss s ess s sentns | stessassssssessanssssnssassane 3,517,669 | oo 0
2403. Retroactive reiNSUraNCE rESEIVE @SSUMEM............cuueiueviveieeiicieeieessesesestes e sstes bbb sse s s bbbt s b s es b s s s ssessessstessesans | sbessessssessessesnssssessesnsan 537,423 | oo, 541,586
2498. Summary of remaining write-ins for Line 24 from OVEMOW PAGE.........cururirierrerririieeireieiseisseses et ssssesssssssssssessens | sesssssssssssessssssessesens (37,314,315) | coovevrereereieiseeneenns 19,621,097
2499. Totals (Lines 2401 thru 2403 plus 2498) (LINE 24 @DOVE)....... v ruriuiieireseeeiseresse e sisssesse s snssss s s sssss s sssssnssnssenssssssssssssness | sosesssssssssssssssssessenens 33,681,403 | ..o 80,953,773
2801. Special SUrPIUS fOr AEFEITEA tAXES..........cvuivieiieeieciieie ettt sssesssnns | stesssssstessesssensesaess 110,962,003 | ..coocvvveercin 126,144,495
2802. Special surplus from retroactive FEINSUIANCE. ............covuiieiuiiiieie ettt bbbt s st sse s s s s sssnes | sbessessssesssssessssssenaes 31,756,169 | oo 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 142,718,172 | oo, 160,743,128
3101.
3102.
3103.
3198.
3199.




Statement for June 30, 2010 of THE TRAVELERS INDEMNITY COMPANY

STATEMENT OF INCOME

33.

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

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(Written $.....762,1971,959).......ccvuurereriesiesiesissiessss sttt | sensiensines 744845128 |.............. 798,284,394 |........... 1,565,582,252
(written $ 8,938,287,006 |........... 9,094,065,326 | ......... 18,210,024,454
. (written $ 7,599,086,456 | .. .7,780,439,955 .15,545,619,091
(written $ 2,084,045,678 2,111,909,765 4,229,987,615
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,242,709,234):
2.1 DIFECR.c1ve vttt RS ARttt en et | entenentiees 361,294,813 | ..covvnenes 442,758,845 | ............. 655,667,975
2.2 Assumed 4,669,500,223 | .. 4,342,998,317 ...8,190,383,223
2.3 CUBH. ...ttt £ttt s st nanenne | snreneenens 3,888,972,853 |.......... 3,773,787 474 |.......... 6,899,419,128
28 NBL.. bbb | ereenenene 1,141,822,182 | ........... 1,011,969,688 | ........... 1,946,632,070
3. Loss adjustment expenses incurred..... ..193,360,288 | .. ....253,836,317 ..517,204,286
4. Other underwriting expenses incurred............. 674,242,104 | .. ...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 ....714,621,103
INVESTMENT INCOME
9. Netinvestment INCOME BAMEA...........c.cuuiiiiriririirire ettt nesns | consineninesa 340,590,143 331,993,219
10. Net realized capital gains (losses) less capital gains tax of §.....1,738,104. ..(59,014,926) | ....ccoovvnvve. (75,971,080) | .
11. Netinvestment gain (I0SS) (LINES 9+ 10)........cvevriieereiieiceteeesce ettt st sse s sses s ses s s s sssaenes | svessessnsanes 281,575,217 256,022,139 | ....
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....20,442,848 amount charged Off $.....27,562,710).........ccvvrerrereerereeiesesesesssesssssssssssesssssssssenes | sssesssessensens (UAGERIK) | — (6,907,544) (14,194,235)
13. Finance and service charges not included in PrEMIUMS...........cceuiueieieienieeeese ettt ssenas | sbesensessennes 10,793,726 |................ 10,956,396 21,941,338
14. Aggregate write-ins for MiSCEllANEOUS INCOME...........ccvevervcvieeieiieiese ettt 12,790,478 | 8,114,670 30,822,657
15. Total other income (LINES 12 thrOUGN 14)..........cueieiiiieieicsie ettt .. 16,464,341 | ..o 12,163,522 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 | essessesnsen 372,660,661 |.............. 529,430,287 |........... 1,438,724 ,677
17. Dividends t0 POICYNOIIETS. .......vueeererir ittt sttt a et ss s nt st essens | srestasssssssses 2,842,435 | .o 2,394,504 | ..o 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)........cuoieiiveeiieeiceeces ettt s snssssenanns | orsesssssssnes 369,818,227 | .............. 527,035,783 | ........... 1,434,653,374
19. Federal and foreign income taxes incurred...... 73,874,706 |.. ....152,400,810 ..234,195,662
20. Netincome (Line 18 minus LN 19) (10 LINE 22).........ccuvrrrrerrurineinrirnisisssissiesssssssssessssesssssssssessssssssssssesssssssssessessnsses | sessssssseses 295,943,521 | ..ccovvrrenn. 374,634,973 |........... 1,200,457,712
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHOE YEAI..........cvueviveieieiiieieieisise et sssssssesssssnes | sesees 8,372,638,876
22. NetinCome (frOM LINE 20)........ururereerrerireeeneeeeseesseesseeeesseesseesessesssssssesessesssssessessasssessessassasssessessesssssssssessasssnssessesssens
23. Net transfers (to) from Protected Cell accounts...........cccoevvevrierereirnen. .
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....31,629,949.. 247977685 | ..
25. Change in net unrealized foreign exchange capital Gain (I0SS)........ccvvieieiiinieiriisieesses e ssessssens | seessssssesenns (1,292,110) | ..
26. Change in Net defErred INCOME TAX..........ruirereririreeereeeereese et ees sttt sttt sttt ent s nssens | sesesseenessaes 19,373,469 (47,525,957)
27. Change in NONAAMIEA SSELS.........cccviueriiiieieiie ettt bbbttt b bbbt aes s ae b naen 98,420,425
28. Change in provision for reinsurance.
29. Change in surplus notes...............
30. Surplus (contributed to) withdrawn from protected cells..
31. Cumulative effect of changes in accounting PriNCIPIES..........ccvviucveiireieiie e
32. Capital changes:

34. Net remittances from or (t0) HOME OffiCE.........coiiiiiiieieiesie sttt snes | sebessessessssassessssssessnsad
35. Dividends to stockholders: ..(1,265,000,000) | ..
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 (15,182,492) | ...ooovvieeererssiieienies 0]... 126,144,495
38. Change in surplus as regards policyholders (Lines 22 through 37)..........ceueieiinieieieisieeeseese e sessssessessssenes | eessesennns (771,985,066) | ............. (290,677,082)] .... 410,394,778
39. Surplus as regards policyholders, as of statement date (LiNeS 21 PIUS 38)........c.overvrrrrrerrirreineineirereereeeseiseeeesseesseeens | ceees 7,600,653,810 | ........... 7,671,567,015 | ........... 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.. 11,167,973 | ..

1402. Change in COLI cash values...........c...ccc...... ..2,202,150 |..

1403. Other assets tri-party/tax credit bond income

1498. Summary of remaining write-ins for Line 14 from OVEMIOW PAGE.........creirererrirririreineereesieeeesstsesssssssssessssesssssssssesss | sensessesessessnsens (601,525) | ..eoeererrerrenns (642,195) ...(3,465,444)
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) 12,790,478 | .. 8,114,670 30,822,657
3701. Change in special SUrplus from defErred tAXES..........vuruurirruririreireireie ettt sttt enns | sessesssseneees (15,182,492) | ..o, 0

3702.

3703.

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 (15,182,492) | ..o, 0
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Statement for June 30, 2010 of THE 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..........covvumrveriireiecesrerieres et eess st esesssesssnenens | eesssnes 2,146,781,153 | .......... 2,148,619,228 | .......... 4,250,086,255
2. NEEINVESIMENT INCOME. ....turietireetseeees st ess ekt snsnt s | nenesannes 358,566,588 | .....c..e.e.. 358,109,236 | .......... 1,089,567,167
3. MiISCEllaNEOUS INCOME.........ouurverucerierireieriesees ettt enns s |Lersssesseenas 16,464,341 | ..coooevee.n. 12,163,522 | ............... 38,569,760
4. Total (Lines 1 through 3).. ..2,521,812,082 | ..........2,518,891,986 | ..........5,378,223,182
5. Benefitand [0sS related PAYMENLS..........cccviviuieciciccec ettt sa st sensesssnes | seereneans 1,278,551,520 | .......... 1,039,147,406 | .......... 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............vureerrerrerrireeenereieseneeeseeseseiesseesssesessees | ceeseenees 1,031,152,094 | ............ 937,681,028 |.......... 1,894,932,848
8.  Dividends paid t0 POIICYNOIAETS.........cceuiueiieieicisieie ettt ss sttt ensessnnas | ebsssessessesnes 2,041,928 | ...covvrne. 1,197,871 | o 3,788,587
9. Federal and foreign income taxes paid (recovered) net of $.....(14,602,381) tax on capital gains (I0SSES)..........c..eevvvees| covrrrrsirenes 28,885,650 |...ccovnn. 164,060,027 | ............. 234,741,548
10 Total (LINES 5 MOUGN 9)...cvvvuuecveermerisiecsiseresieessssesessseessse s ssss st bbbt ssensnenes | oseseeen 2,340,631,191 | ..oovuvee 2,142,086,331 |.......... 4,054,748,493
11.  Net cash from operations (Lin€ 4 mMiNUS LINE 10).......ccuevimririiriirieieieieiese ettt ssssessesanes | creseesinans 181,180,891 | ............. 376,805,655 |.......... 1,323,474,689
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS...oeouucreisecitsee st ee bRttt | creiieees 1,325,177,425 | .......cc.... 906,399,690 | .......... 1,750,194,975
12.2 Stocks............ 119,119,784 54,954,990 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 396,249 | .overerre T4577 | o 1,505,377
12,4 REAIESIALE ...ttt | eesene e (U [ (01 RO 0
12,5 Other iNVESIE @SSELS........cvvuuvereririeriierieriie sttt sas st ennins | conesesessnas 46,594,505 | ............... 25,541,400 | ...cooovvvenne. 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. .......coeveveevicrresiieieis ettt st s s s sttt es st es s s s s s s ssss s tesses s sssesssssnsnsnns | srissessssissanes 6,212,785 | ............. 123,554,466 | ............. 109,697,883
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..ottt ssssesnnas | evensenes 1,497,512,214 | .......... 1,111,076,569 | .......... 2,013,205,963
13.  Cost of investments acquired (long-term only):
131 BONGS..eetueeeesseeeeseeessse et sas sttt sst s | Hesienetaas 689,430,972 | ....ccnvevens 500,861,544 | .......... 1,947,613,152
13,2 SHOCKS. . vvvuueereeeseeeseeesee sttt nnnnn | seeseentnnnenas 7,214,107 | oo 2,243,778 | oo 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 1,276,142 ...10,533,892 ..12,116,200
13.5  Other INVESIEA ASSEES........vevuurrerrerisieris e rerieeess sttt ssst s snsstas | sesiesstanns 140,692,858 | .......cconeens 37,927,146 | ......cooneeees 94,895,532
13.6  MiSCEIANEOUS APPIICALIONS........cuurvriiererirrireirsseeee e es sttt ess s st s s st enssnssessensanssessessensenssnss | sresssssssssesisssasssnssessans (010 (L I 0
13.7 Total investments acquired (LINES 13.110 13.6).....c.cuiiieieieieiseeeeeee sttt saensns | ersssssssees 838,614,079 |............ 551,566,360 |.......... 2,117,991,494
14.  Netincrease (decrease) in contract 10ans and PremMiUm NOLES. ... eeesseeeessssseessessessssssssessssssns | seseessessessessnnens (ALY — (1,264,495)] ..oovvereree. (615,177)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @Nd LINE 14)......cocvoeiiiieicreeececcteee e sesssssessssssessesessesenns | cossssenand 658,975,418 | ....c..c.... 560,774,703 |............ (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..........cvuureeuririeiecereii ettt sttt sssssnnsees | cesesesnns 1,265,000,000 | ....ccoonv. 815,000,000 | .......... 1,250,000,000
16.6 Other cash provided (applied) . 107,532,348 | ... ...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)............ [ ......... (1,263,215,394)]............. (707,467,652)|.......... (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 Ling 17).......ccocvvveevcrvecas | ceerernes (423,059,085)] ............. 230,112,706 | .covvevnee. 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 (295,017,492)] ............. 344,690,884 | ............ 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 [ 23,895,961 | ....ccveveneee 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 | ....ccovereee 2,600,000 | ..oovvvrerenne 7,555,042
20.0003  Stock distributions from limited PAMNErShIPS. ..o essss s ssessessssssssssssssnssssssensenssssnes | srssssssessesnsenes 841,046 | ...cccvnnne. 943,778 | ... 2,734,970
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Statement for June 30, 2010 of THE 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 significant 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 June 30, 2010, the Company changed from the retrospective to prospective method for valuing the following securities:

CUsSIP
466247YK3
007036QM1
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 $419,762,670 $30,995,251 $379,599,805 $313,714,618

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
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Statement for June 30, 2010 of THE TRAVELERS INDEMNITY COMPANY
NOTES TO FINANCIAL STATEMENTS

16162WQJ1 19,794,524 19,486,598 307,926 19,486,598 17,087,654 Q3 - 2009
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
36186MAC5 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
126694PG7 9,279,723 9,227,626 52,097 9,227,626 8,146,311 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 12,534,049 21,336 12,534,049 11,789,157 Q1-2010
46628YAA8 28,500,910 28,421,000 79,910 28,421,000 23,010,270 Q2 - 2010
16162WQJ1 14,765,648 14,736,272 29,376 14,736,272 14,512,186 Q2 - 2010
75406VAC7 11,538,870 11,380,500 158,370 11,380,500 10,327,290 Q2 - 2010
007036QM1 12,519,526 12,440,657 78,868 12,440,657 10,323,272 Q2 - 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 June 30, 2010 Fair Value Losses Fair Value Losses Fair Value Losses
Loan-backed securities $ 3,658,091 24,625 $ 1,171,738 $ 24,625 $ 4,829,829 $ 46,101
Structured securities 42,502,963 220,659 478,550,563 43,800,365 521,053,526 44,021,024

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
In the quarter ending June 30, 2010, the Company impaired $73,676,974 of joint ventures, partnerships and limited liability companies.
The estimated fair value of these investments was determined by using the fair value information contained in the most recent financial statements
of the underlying investments held by the respective joint venture, partnership, or limited liability company.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.
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Statement for June 30, 2010 of THE TRAVELERS INDEMNITY COMPANY

NOTES TO FINANCIAL STATEMENTS

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 surviving 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.

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 in 2010 to its parent company, the Travelers Insurance Group Holdings, Inc. as follows (in thousands):

Ordinary Extraordinary Total
March 15 $450,000 $ - $450,000
March 22 457 499,543 500,000
June 21 - 315,000 315,000

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 - Ga;rll 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.
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Note 24 — Changes in Incurred Losses and Loss Adjustment Expenses

During the period from January 1, 2010 to June 30, 2010, the prior year-end total loss and loss adjustment expense reserves developed favorably
by $166,325,000, resulting from better than expected loss development for recent accident years in the other liability — occurrence, commercial
automobile, workers’ compensation, and special property lines, and from lower estimates for adjusting and other expenses. The improvement in
the other liability — occurrence line was attributable to several factors, including improved legal and judicial environments, as well as enhanced risk
control, underwriting and claim process initiatives. This improvement was partially offset by unfavorable development in environmental reserves.
The improvement in the commercial automobile line, which occurred primarily in the 2008 and 2009 accident years, resulted from the economic
downturn causing fewer vehicles to be on the road and driving fewer miles, leading to lower than expected frequency and severity of losses. The
improvement in the workers’ compensation line was concentrated in the 2006-2009 accident years and resulted from lower than expected claim
frequency for the 2009 accident year and better than expected loss emergence for the prior periods. 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. Lastly,
better than expected loss results in recent periods resulted in a favorable re-estimation of reserves for adjusting and other expenses.

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.

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

A. No significant change.

B. Not applicable.
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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 [ X] No[ ]
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[ ] No[X]
If yes, give full and complete information thereto:

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

]

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

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

Total. o oesreeieisesssiienenes | e XXX | o XXX........

Operating Percentages:

5.1 A&H loss percent 18.8 %
5.2 A&H cost containment percent (2.1)%
5.3 A&H expense percent excluding cost containment expenses 12.2 %
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
AA-1120103......... LLOYDS SYNDICATE 1967 UNITED KINGDOM
AA-1120048......... LLOYDS SYNDICATE 5820 UNITED KINGDOM
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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 8,625,677 | .ooovvvrreienne 11,486,016 | ..oovvvrrrnnnes 3,777,988 | oo 6,367,258 57,037,631
2. Alaska.... AK ... [T IO 787,086 ...665,491 554,876 .175,065 ...3,979,216
3. ANZONA.. e AZ|.... L 18,276,678 13,159,401 3,928,714 4,107,838 52,806,028
4. Arkansas........oninenen. AR]...... Lo | e 8,902,781 | oo 11,102,923 | oo 5,352,604 | ..ccovvrirrinnne 5,080,506 | ...oocorrennns 81,805,665
5. California.......ccooceveeereeererneiins CAl...... (O U ISR 1,517,127 | oo 1,804,101 | oo 6,666,271 | .ovvvvrirrinnee 7,429,788 | ..ovvvrnn 83,165,560
6. Colorado.......ccoeurmrermiirnrirniinnes CO|....... [T IO 18,510,576 | ..covvvvvvrneen 22,858,609 | ...ocovrirne 14,434,594 | ....ccovvenne. 11,295,748 | coovvvvrinns 90,894,227
7. Connecticut..........oouvnrvrirennen. CT|.e [T IR 14,679,954 | ...coovvvnnee. 15,999,228 | ...ccovvve. 10,533,574 | .covvvrrne 18,333,672 | ..ovvvvnenn. 148,832,825
8. Delaware.......cccccoomermerniirneinnees DE[...... [OOSR 3,901,106 | covovvrrerennn 4,198,968 | ...covvrvrinnes 1,856,679 | ..ocovvvrrennen 2,070,996 | ...ooervrrnnes 36,819,050 | ..oooverrennes 40,553,973
9. District of Columbia................. DC|..... Lo | e 9,737,242 | oo 9,829,383 | ..o 2,217,963 | oo 5,297,466 | ...oocovvvennen 50,087,212 | cooovveerennee 54,686,650
10, Florida.......oocovevrernerirciircineiene FL]...... [T ISR 26,049,087 | ..oovvverennee 25,969,740 | .ooovvvvveene 13,477,353 | oo 15,025,213 | .ooovvveen. 308,634,215 | ..oocvvnennee 332,721,845
11, GEOrGia....cvveeeeereereerreineiees GA|...... [OOSR 26,699,073 | .cooovvverennee 23,312,233 | oo 10,806,227 | .c.ovvervrenne 14,541,814 | oo 70,050,681 | .oovvereeennee 76,622,048
12, HaWali...oooeeeeeeeeeeeeins HI....... [OOSR 3,014,901 | e 3,867,799 | oo 3,233,044 | oo 494,041 | oo 23,747,163 | oo 25,195,388
13, 1daho.....ccccovevvcrncrncnncrncnnen D [ e L ...3,642,209 ...4,405,523 | .... ...820,116 L A,493781 | e 12,947,277 ..12,914,242
14, [lNOIS.......ovveeerrerreieeenersennenndl L [ L 32,905,924 29,500,808 | .....covveenee 26,786,540 34,852,844 250,879,518 278,203,606
15, Indiana......ccocovvvmernennenneennndN [ i L 18,549,500 16,377,860 | ..ocvvnvrrnnes 5,779,418 8,148,493 | ..ovvrirs 47577941 | oo 48,170,418
16. AT L ..5,245,946 ...6,365,732 | ... 16,055,075 ...71,043,947 53,086,685 ...53,923,324
17, Kansas.......ooveeevnernennennn. KS|..... L 11,848,452 20,918,400 | .coovvvveerne 11,119,802 8,464,075 91,447,909 76,066,344
18, Kentucky......oovvevreerneerneeneinens KY |...... Lo | e 7,743,340 | v 9,961,786 | c.oevrrrrrcrnnes 5,338,338 | .o 5,011,653 | oo 88,808,962 | .....ccovvennee 96,750,091
19.  Louisiana.........ccocvevverrrerrennnn. LA]...... [NV ISP 11,508,952 | ..oovvvrrvienns 7576422 | oo 5,994,237 | ccoovvereian 7,809,251 | .oovvvennnan 60,768,082 | .......cevenee. 73,972,482
20.  Maine....oveeeereerireieeieeieens ME(....... Lo | e 1,906,361 | .ooovvvvernnee 2,139,329 | oo 615,633 | oo 2,090,148 | ..o 22,960,509 | ..coovvererennee 27,392,176
21. Maryland.......cccoooerrerienrnnn. MD |...... Loveereeer | e 23,140,218 | ....oevve 23,543,168 | ....cc.cvvene. 15,019,577 | covvvrernne 10,964,740 | ..ovvverenee 77,583,099 | ...oovvenen 77,586,606
22. Massachusetts..........c...coevene. MA ... [N ISP 55,048,876 | ................ 57,689,208 | ................ 23,547,528 | ....covonve 33,249,498 | .............. 228,122,664 | ............. 272,214,791
23, Michigan........ccccooevvrrverrerinnns Ml ... [NV ISP 17,844,327 | coovvovrne. 14,985,830 | ..oooverrrienes 7,916,298 | ..ooooverenee. 19,701,352 | .oovvuneve. 110,152,456 | .............. 129,634,628
24, Minnesota.........cocovrvveererrennnn. L 10,260,558 | ...cvvvevrenees 10,876,702 | ..ocvvvnrrne 4,238,703 | oo 3,350,462 | ..oovvrrrnens 86,616,107 | ..ocoovvrvnne 89,072,719
25, MiSSISSIPPI...vvereerrrerrerieeiennens L 12,963,381 | c.ccvvvrrnnee. 12,922,384 | oo 3,849,601 | .oovvverinnne 5,394,002 | ..coovrrrnnnn 65,666,730 | ...cccvovvnnn 63,240,687
26.  MiSSOUT......coorvrerirrircirsirnen, L 17,553,734 | coovverre. 16,321,493 | oo 6,821,091 | coovverinnn 9,388,913 | ..vvvvernnns 83,924,087 | ...oevvvrennn 87,750,381
27, Montana........cocoeeenerenriennieenes Leeriens | e 3,972,658 | ..cvoverrirenn 4,516,901 | coovvverrrnne 2,642,004 | .o 7,139,168 | ..ovvrrrenee. 18,089,093 | ..coovvvrnne. 20,406,191
28. Nebraska..........ccooovsrrririrnnnnes L 14,643,038 | ..covvvevrrnee. 15,040,362 | ..oovvrrvnne. 11,087,071 | oo 7,609,535 | .oovvrrnnns 56,400,423 | ........cc...... 60,024,904
29. Nevada......coovmrrmrirnriniins L 10,799,546 12,823,036 | .oovverrrinnes 3435431 | o 2,506,601 | ...oooovvenen 32,398,335 [ oo 38,802,617
30. New Hampshire. L ..5,547,298 | . 1,212,984 | ... 2,515,603 ...2,566,964 | ...ooooeenn. 38,887,637 ...39,809,003
31, New Jersey.......coovrrerereennnn. L 37,737,214 | . 44,964,806 | ................ 27,651,946 26,957,123 386,035,608 416,069,166
32, New Mexico.......coo.rvverrrerrennes Lo | e 3,667,139 | covrrvrienns 3,935,032 | oo 4,603,903 | ..oooovvrrenn. 1,943,206 | ....covvoeeee. 15,223,801 | cocovvvrrnees 19,472,622
33, New YOrK.....ooovvernrireiieiinnes NY ... [N ISP 66,348,960 | ................ 62,297,287 | coovvvrenns 51,582,473 | .cooevvnnvnn 60,291,081 | ...coevvoee. 648,013,132 | ..ccovonvnnd 682,476,055
34.  North Carolina.........ccccooeuenen. NC|...... [N ISP 32,372,001 | oo 34,054,089 | ...ccooeeenee 14,272,072 | oo 18,429,194 | .............. 133,965,629 | .............. 147,475,233
35.  North Dakota.........cccnrvenrernce. ND|....... [T ISP 1517224 | ... 1,404,703 | oo 2,484,692 | .ooorrirn. 103,690 [ .cooovrvrienne 3,399,375 | o 1,659,647
36.  ONi0...oiceenee OH|...... [T ISP 17,819,372 | coovvvrne 16,638,678 | ..ovvvenne. 10,979,696 | ...covorvrenne 17,981,394 | ..o 84,707,859 | .oovvvrenne 89,475,314
37.  Oklahoma.........ccoovverrrenriennnenes OK|....... [N ISP 12,171,012 | e 12,738,620 | c.ovvrennee. 17,644,912 | v 11,853,924 | ..o 48,456,762 | ...ovvrrrnes 43,979,484
38, Oregon.....ccooceeeeereeeeeeieneens OR|...... [N IO 9,417,303 | oo 7,691,066 | ..oovvriennes 5,006,386 | ..cooovrireennee 3,082,176 | ..covverienne 25,611,599 | oo 25,120,389
39. Pennsylvania.........ccccoourrnrenne. PA].... Lo | e 45,187,304 | ..oovovvnnn 47,828,298 | ................ 23,618,616 [ .coooovvrnenee 25,147,660 | .............. 293,212,440 | .............. 303,030,326
40. Rhode Island.......c.ccccorvrnrienne. RI....... [N IO 3,086,006 | ...overrenenns 3,510,136 | covverrireinnee 2,835,380 | coovrrriirriinnee 1,428,287 | ...covvvnneen. 22,662,200 | .ooovveerennee 26,401,624
41.  South Carolina...........ccccouvenee. SC|....... [T ISP 7,358,197 | oo 11,110,567 | covvvriennes 2,881,809 | .o 3,076,712 | covvvrrnns 43,745,661 | ..ovvvrrrnnns 48,377,090
42.  South Dakota........cccccosrenrennc SD|....... [N ISP 2,195,889 | .ooovvirei 1,706,077 | oo 315476 | oo 779,368 | oo 14,069,477 | cocovvovvrrnne. 14,441,136
43.  TEenneSSee......ccocomrrmrurernrinnes TN|...... [T ISR 22,298,049 | ..ocovvriennne 25,053,303 | .ooovoene 20,015,714 | oo 7,063,091 160,024,281 150,499,884
VYIS -V T- TN . § ISV L. .31,512,656 ..36,068,413 | .... 16,580,859 | ... .38,995,851 ....347,308,761 | . 376,451,840
45, Utah..coooonneenlUT [T IO 5,046,597 | ..oovvrrinnnd 6,569,663 | ...covoerrvriiens 975,364 | ..o 1,450,861 | ..ccovvvvneen. 13,174,567 | cocovvvvvrnne. 14,930,236
46.  Vermont.........cooovevnrvnrrnecennn VT | i Lo | e 2,556,495 | ..ccovvrnrinne 2,520,068 | ..cooovrirrinnee 1,513,773 | oo 1,893,029 | ..ccovvvnneeen. 25,857,122 | oo 27,984,829
47. \Virginia.. VAL L .23,256,863 ..25,673,653 24,687,892 .15,432,195 ....133,464,031 140,622,422
48.  Washington.........c.cccccovirniennce. WA[...... L 13,327,708 12,975,036 | ..oovvrrrrnncd 6,337,872 | oo 5,491,782 | coovvvrvies 36,213,653 | oo 38,130,069
49.  West Virginia........ccccoevervreeen. WV ....... [T IO 5,207,867 | c.vvvvrrrerrenns 4,156,738 | oo 5,560,798 | .oeverriirrrinnee 1,075,532 | oo 48,440,544 | ...coevvenee. 51,078,821
50.  WIiSCONSIN......orvvrvrrririeriennne WI....... [T IS 10,107,015 | ccevvverrnne. 11,157,586 | .oovvrrvrcnnes 2,262,968 | ..coverirriiene 655,304 | ..ooorivens 45,663,120 | ..ovvrrrrnnes 51,196,031
51, Wyoming......cocovevenevenerenerennens WY |...... [OOSR 2,076,479 | .ovevvvieinne 2,242,056 | ..ovorrrirrinene 827,050 | .ovvreririnnes 1,514,675 | oo 3,519,719 | oo 3,743,488
52.  American Samoa..........c....... AS ... ISP DO (01 RN (U (U1 (U1 PO (01 T 0
53, GUAM..coieiens GU]....... [T IO 86,831 [ oo 24,988 [ ..o 2524 | oo [ RST510) | (01 T 0
54.  Puerto RiCO.......cccourrrvrreriinens PRI...... [T ISP 207,986 | .oovvereireinns 379,148 | v 262,981 | oo 58,765 | ooovverrererrriiens 3,563 [ oo, 6,781
55.  US Virgin Islands..........cccccouuunnee VI|....... Lo | e 6,192 | oo 8,701 | v 400 | oo (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 1,797,997 [ oo, 1,146,209 | ...ooovvevvrennnees (403,426)( ....cocoovvvninnnn 610,341 | oo 3,052,659 | ..ocovviinnnn. 4,693,216
59.  TotalS....couwrirriiniisiiseiseisrinnens () ) I 762,191,959 | ..o 793,284,739 | .............. 462,924,178 | .............. 512,311,524 | ........... 4,970,041,148 | ........... 5,323,832,974
DETAILS OF WRITE-INS
5801. Other Alien Combined..........cooceuse [ e XXXt | oot 1,797,997 [ 1,146,209
5802, .ooeeerereeeieeienenenennsennsnnssnnsens | eoee XXX | o0 [, 0
5803, oorenernernereenenneeeeeennenees oo XXX 0 [, 0
5898. Summary of remaining write-ins
for Line 58 from overflow page.....] ..... XXX oo [ e (0 R [0 R (01 TR (01 U (0 U 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... .0 S [ 1,797,997 | oo, 1,146,209 | ...coovvvvvnenneee. (403,426)( .....ocovvvninnnn, 610,341 | oo 3,052,659 | ..o 4,693,216
(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 June 30, 20100f 1 HE TRAVELERS INDEMNITY COMPANY

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

The Travelers Companies, Inc.

... St. Paul Fire and Marine Insurance Company (24767) *
...... St. Paul Mercury Insurance Company (24791) *

...... St. Paul Guardian Insurance Company (24775) *

...... St. Paul Fire and Casualty Insurance Company (40967) *
...... St. Paul Surplus Lines Insurance Company (30481) *
...... Athena Assurance Company (41769) *

...... St. Paul Medical Liability Insurance Company (41750) *
...... Northbrook Holdings, Inc.

Discover Property & Casualty Insurance Company (36463) *
St. Paul Protective Insurance Company (19224) *

...... Discover Specialty Insurance Company (10213) *
...... Captiva, Ltd. (81.1%) *
...... United States Fidelity and Guaranty Company (25887) *

Fidelity and Guaranty Insurance Underwriters, Inc. (25879) *
Fidelity and Guaranty Insurance Company (35386) *

...... MMI Capital Trust |

...... USF&G Capita |

USF& G Capital 11
350 Market Street

...... UA Combined Investment Company, Ltd

Jago Dedicated, Ltd (88.9%)

...... Jago Dedicated, Ltd (11.1%)

... St. Paul Bermuda Holdings, Inc.

...... St. Paul (Bermuda), Ltd. *

...... St. Paul Re (Bermuda), Ltd. *

... Travelers Insurance Company Limited *
... F&G U.K. Underwriters Limited

...... Lloyds Syndicate 5000 (40%) *

... Aprilgrange Limited

...... Lloyds Syndicate 5000 (60%) *

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

The Standard Fire Insurance Company (19070) *
... AE Properties, Inc.
. Standard Fire UK Investments, LLC

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

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

... Travelers Personal Insurance Company (38130) *

Travelers (Bermuda) Limited *

Travelers Casualty and Surety Company (19038) *

. ... Ponderosa Homes (77%)

Notes:

* Denotes affiliated insurer

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

Minnesota
Minnesota
Minnesota
Minnesota
Wisconsin
Delaware
Minnesota
Minnesota
Delaware
Illinois

Illinois

Illinois
Bermuda
Connecticut
Wisconsin

lowa

Delaware
Delaware
Delaware
Minnesota
United Kingdom
United Kingdom
United Kingdom
Delaware
Bermuda
Bermuda
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Connecticut
Delaware
Connecticut
California
Delaware
Connecticut
Connecticut
Connecticut
Connecticut
Bermuda
Connecticut
Connecticut

41-0518860
41-0406690
41-0881659
41-0963301
41-1419276
41-1230819
41-1435765
41-1435766
51-0375653
36-2999370
36-2542404
52-1925132
98-0170615
52-0515280
52-0616768
42-1091525
52-2073764
52-1953822
52-2044075
41-1618103

41-1835264
98-0162036
98-0114704
AA-1121375

06-1008174
06-1445591
06-6033509
95-2798160

06-0848755
06-1286264
06-1286274
36-3703200
98-0190863
06-6033504
06-0961413

... AE Development
... ... Ponderosa Homes (23%)
... Farmington Casualty Company (41483) *
... Travelers Guarantee Company of Canada*
... ... Coronétion Insurance Company, Ltd. *
... Travelers Casualty and Surety Company of America (31194) *
... Travelers Casualty Insurance Company of America (19046) *
... Travelers Casualty Company of Connecticut (36170) *
... Travelers Commercial Insurance Company (36137) *
. Travelers Excess and Surplus Lines Company (29696) *

Th

Travelers Lloyds of Texas Insurance Company (41564) *

e Travelers Indemnity Company (25658) *

... The Charter Oak Fire Insurance Company (25615) *
... First Foridian Auto and Home Insurance Company (10647) *
... First Trenton Indemnity Company (29930) *
... ... Travelers Auto Insurance Co. of New Jersey (10785) *
... Gulf Underwriters Insurance Company (42811) *
... Sdlect Insurance Company (22233) *
... Gulf Insurance Holdings U.K. Ltd.
. ... Gulf Underwriting Holdings Limited

... Travelers Casualty and Surety Company of Europe, Limited *

. ... Gulf Underwriting Limited *

Commercial Guaranty Insurance Company (38385) *
. Jupiter Holdings, Inc.

... American Equity Insurance Company (43117) *

...... American Equity Specialty Insurance Company (10819) *

. Northland Insurance Company (24015) *
...... Northfield Insurance Company (27987) *
...... Northland Casualty Company (24031) *

... Travelers Indemnity UK Investments, LLC
... The Phoenix Insurance Company (25623) *
... ... TheTravelers Indemnity Company of America (25666) *
... ... TheTravelersIndemnity Company of Connecticut (25682) *
... ... Travelers Property Casualty Company of America (25674) *
... ... Congtitution State Services, LLC
... The Premier Insurance Company of Massachusetts (12850) *
... TravCo Insurance Company (28188) *
... TINDY Foreign, Inc
... Travelers Commercial Casualty Company (40282) *
... The Travelers Home and Marine Insurance Company (27998) *
.. The Travelers Lloyds Insurance Company (41262) *
. The Travelers Marine Corporation

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

United Kingdom
United Kingdom
United Kingdom
United Kingdom
Delaware
Minnesota
Arizona
Connecticut
Minnesota
lowa
Minnesota
Connecticut
Connecticut
Connecticut
Connecticut
Connecticut
Delaware
Massachusetts
Connecticut
Delaware
Connecticut
Connecticut
Texas
California

06-0952727
06-0961413
06-1067463

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

75-1679830
41-1769846
86-0703220
86-0868106
41-6009967
41-0983992
94-6051964

06-0303275
58-6020487
06-0336212
36-2719165
06-1501229
04-3175569
35-1838077
20-4403403
95-3634110
35-1838079
76-0002592
94-0338230



Statement for June 30, 2010 of THE TRAVELERS INDEMNITY COMPANY
PART 1 - LOSS EXPERIENCE

N
SO UTA WN

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril
. Mortgage guaranty
. Ocean marine
. Inland marine........
. Financial guaranty.
. Medical professional liability - occurrence
. Medical professional liability - claims-made.
. Earthquake..........ccoeveviviecenicienns

. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Auto physical damage.........cccevieviiricieieeesee e
. Aircraft (all perils)

. International..
. Warranty.
. Reinsurance-nonproportional assumed property..........c.ocoevereerereinennenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.

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
........................ 76,792,158 | .........ccou...........52,190,569

Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......

19.2 Private passenger auto liability
19.4 Commercial auto liability......

....62,896,922

.0
229,792
..169,016,289
.119,111,652
..1,260,889
..29,203
.4,362,386
137,697
8,934,137
59,036,297
....25,803,752

7,108,491
...283

56,316,119
8,944,477
..18,887,038

..56,182,912
..13,862,282

..... 0.0
(59,583.0) | .

..... 0.0
..(40,370.8) | ..
(974.3)| ..
......................... (195,633.3)

408

35, TOAIS... .t aes
BA0T. ettt
3402.
3403. ...
3498. Sum. of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......cccouverievisrieiniersiianies | cererens
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1 Ittt en st en st snnaans | srinssessessessesaens e seesten s seees 33,726,343 | oo 63,343,588 ....15,475,057
2. ATIEA INES ... oottt st st sssssensnsns | sessessesssssnssesssssessessnssnssa 41,520,166 | .ooverrrreerrereieeeeeeeeeeens 73,214,399 ....55,755,154
3. Farmowners MUIIPIE PEIl...........c.euiviueieieiicie et sisiens | evetssies e sesse s ssse s 8,092,980 | ..ooovovereeeeereeeee e 15,334,477 ....14,361,271
4. Homeowners multiple peril... ..13,606,207 | .... ...23,937,821 26,975,397
5. Commercial multiple peril. ..61,776,818 .130,992,630 ..133,247,248
8. MOMQJAGE GUAANLY........cuueeieceeieeieeireieesees ettt ssesssstesssssssssssssssessenens | sessessnssnssnsssssessessssssessesssssesessessenssnsld | sesssssssmsssssesssnssessessssssessessassssssessessans 0
8. OCEAN MAINE........ceeveierceeieeeeeeeseeeseeete s ses et tesesesassssssesenssassssssssesseanns | sesessenssnsnssssssssessnsnssssnssesenens s 2y @OB | coereeeeteeseee e ese e enenens 4,304
9. Inland marine........ 5,615,475
10. FINANCIAl QUATANTY.......cveieiecieicieie ettt sessssssssssessesssssens | sesessnssnssssssssssssssssssessesssssessessssi2y@ 1 | seeneereussesssssessesssssesssessessessssssnssnn 2,871
11.1 Medical professional liability - occurrence.... .0
11.2 Medical professional liability - claims Made............cccocevivrieieiieieiceicsieies | o0 | e 0
12. Earthquake.........ccoeovvvveerercrcieicenns ...19,807,905
13. Group accident and hQalth............c.cc.cueeeiciciieceeee e | cveneieesesessssssessssssesessssesesseseeses0 | e 0
14. Credit accident and hQalth..............cocvcueiurieiciieiecee e | cveveersesssesssssssessssssesssssssesessesenses0 | cevieisissese e 0
15. Other accident and haIth.............ccuoiuiiciiiieccee e | cveviesesesesesssssssessssssesssssssesessssesses0 | oeviesssssssese et s s 0 .0
16. Workers' compensation.... RO ..76,287,778 | ... 178,290,744 ..195,599,639
17.1 Other liability-0CCUITENCE. .......vueveeieieieieteee ettt besseseseas | esvssessessssssessesssssessessesaed 64,574,638 | ..o 128,609,795 140,883,079
17.2 Other liability-Claims Made..........ccccveviurirrieicseieseseeieesseeessienensiens | evsissiessessssssenesssssssenesnesens 399,188 | v 2,264,732 ...23,863

. International..
s WAITANEY .o bbb ans
. Reinsurance-nonproportional assumed Property..........c.ccocevevecverrereeerreeenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of bUSINESS...........ccccvvievriccreciiceeicins
1 TOMAIS ..ot

Excess workers' compensation

...55,756
..6,288,606
....21,195,539
57,119,058
27,701,680
.0
,104
1,139,770

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




Statement for June 30, 2010 of THE TRAVELERS INDEMNITY COMPANY

€10

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 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 325,528 | .coooveierrana. 56,817 | coooerererrnn. 382,346 ....2,140,834 31,346 | . 3,102,945 | ..o 5,275,125 114,423
2. 2008......cciiieres | e 454,682 | ..oooovereann. 684,820 | ...cccoee. 1,139,502 | cvvvrian 146,850 | cooveveecereriane 8493 | oo 155,343 | oo, 383,672 | v, 16,464 | .oovovvevnns 562,081 | oo, 962,217 | v, 75,840 | oo (CIRLY)] - (21,943)
3. Subtotals
2008 + Prior........ | coevevrernne. 2,806,621 | ................ 4,094,782 | ................ 6,901,404 | ..o 472,378 | oo 65,310 | oo 537,688 ....2,524,506 3,665,026 6,237,343 190,263 (316,636) | ..ovcrcrnnne (126,373)
4. 2009......cciis | e 514,969 | ..cocennene. 1,092,289 | ... 1,607,258 | ...covcverene 289,880 | ..oocereriee 64,233 | .o 354114 | 426,451 | oo 39,683 | oo 747,058 | ... 1,213,192 | oo 201,363 | ..o (241,315) | oo (39,952)
5. Subtotals
2009 + Prior........ | cocoereerennnes 3,321,590 | coorernan 5,187,071 | oo, 8,508,661 | ...coverrrrnnas 762,259 | oo 129,544 | .o 891,802 4,412,084 7,450,534
6. 2010. s [eeererisrias .0 S [ D9, SN .0 T ). S I 474,397 | oo 474,397 | D0, S [P 287,856 | .oooorerrennn. 739,254 | oo, 1,027,110 |.oovvrees XXX oorierens [ errerieiiinines )0, T P XXX
7. TotalS...ooveeee | e 3,321,590 | cooovrrrerens 5,187,071 | oo 8,508,661 | .......ccovvrrees 762,259 | oo 603,941 | ...covennne. 1,366,199 | ..ocevrverne 2,950,958 | ....coovvieririinne 375,349 | .o 5,151,338 | oo 8477644 | ..o 391,626 | ..coovvreriernns (557,951) | vevevverererinns (166,325)
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 P 11.8% (2. o, (10.8)% (3. wovvererrrirene (2.0)%

Col. 13, Line 7

Line 8

Ao (2.0)%




Statement for June 30, 2010 of 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 0104 9000002 =«

* 2 5 6 58 2 0103650000 2 =«

Q14



Statement for June 30, 2010 of 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............cccceierrierereiiiessee s 62,290,791 | .oevreeiieeeiieenen0 | 62,290,791 ....710,216,238
2405. Other assets e 44,009,354 . ...44,009,354 45,805,244
2406. Service CONract FECEIVADIE............c.ccvvveevceerese ettt ssssesaenas | evaessesessenes 31,124,528 | ..o 0 | 31,124,528 ...25,277,114
2407. State SUrCharges reCEIVADIE............c.cvucveeieeieeie ettt sttt esss s sessesassens | eevessesnsones 11,171,591 | el 0 | 11,171,591 ....10,487,498
2408. Amounts receivable under high deductible policies.. . 827176 | 2,889,011 | 5,382,165 ..1,264,946
2409. Other assets tri-party/tax credit bonds.................. ol LA A18,966 | 0| i B 418,966 |
2410. Ceded AEPOSIt ASSEL.........cccvueieieieeieiciie ettt benans | erbesaesensesaesaens 442,318 ,
2411. Due from unaffiliated COMPANIES..........c.ccviviieiiiirieieeeteee et seses | oevessesssessesaens 321,327 | voeeeeeeveeieeeieenn0 | e 321,327 | e, 383,222
2412. Performance guarantees rECEIVADIE. ..........urwururerrirrrerrereireereeiseesesssseeseessssessssesessessesssssssesssses | sesssssesssssessesens 12,458 12,458 ..(28,721)
2413. Other assets nonadmitted............. 657,280,876 | .............657,280,876 | .....ceoererrrrrirriirna 0 ...0
2414, Miscellaneous [edger DAIANCES. ...........vuriierriririineire sttt sstsesessessessssses | seesessessssssssessnes 8,868 | .oovrrrrrirereeen8,808 | 0] .. .0
2415. Assumed reinsurance receivable and payable. e (88,659) (RO (88,659)] ... ....(333,728)
2497. Summary of remaining Write-ins for LINE 24..........ccoooiueieicieieieeesi ettt ssersnas | eevesnsnes 819,263,594 | ............660,178,755 | ............. 59,084,838 | ............. 59,544,785
Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2404, Other ADIHIES. ........cooeviveieeicrcteie ettt ettt bbb bbb sttt s b en s ss bt ssesse s st ensesans | sbessessssessassssssssssessssneas 371,646
2405. Other statutory provisions | ...285,
2406. Federal excise taX-reINSUIANCE CONMTACES. ..........ccieieieieieieceeeeeeeseeesee et eeeetetet et eteee e st etssetssssststsssssesssesssesesesesssesesssssssssssssssssssnsns | oreresesssesesesesenesesesennenes 146,852
2407, UNCIStHDULEA SAIAMNES.........couiviieicicieie ittt bbbt bbbttt s bt en
2408. Retrospective premium reserve. 61,556,574
2409. Deposit asset payable.............ccceunee. . ,843, ISR (2,843,313)
2410. Retroactive reiNSUraNCe MESEIVE CEABM. ..ottt ettt b b s st s e s bensns | ebssbssessessessssansenans (35,299,505) | ...cvvverrerrreriereians (39,619,109)
2497.  Summary of remaining WIt=iNS fOr LINE 24..........coeiiriuiisiiieisiieseis ettt sttt sttt s bttt snsensessnssntesenssssnsanses | esssssssessessessnsassesan (37,314,315) | oo 19,621,097
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

1404. Fines and penalties of regulatory QUENOMLIES...........cciuiveiciciiie et ssb st | crsesestessesnsnes (249,492) | ....coovverernn (432,565)
1405. Retroactive reinsurance gain/loss................ ...(352,033) | .. .
1497. Summary of remaining write-ins for Line 14

Q15




Statement for June 30, 2010 of 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. ..........cveiiuriieieiciei ettt e ssse st sssssstenenas | stessessssessessssssssssessessssessessnssnessald | suessesiessssessessessssssesssssnsessesssnes 0
2.2 Additional investment made after acquisition. 12,116,200
3. Current year Change in BNCUMDIANCES. ..........coeuiieiiiieireieissiesseisssesses et ssse st s bbb s s st s ssssessessnsensessnssnsenss | stessessssessessesssssssessessnsessessessnsessald | sressesiesissossossesssssssessessssessesnsnss 0
4. Total gain (I0SS) ON AISPOSAIS........verurrererrererrerereisesssssssasesesssssessessessssssessesssssssssessessessssssessessassssssessessessnssessessanssnssessessanss | ssessssssnssesssnssessesssnssnssessssssnssessesd | sesesssesssssossssssssessassssssessassnssnees 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 2,977,452 | oo 5,830,787
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-546-T-8)........ccccerrererirnieierieisssnessissienessssessesesss | sessesssssssesesssssssennes 184,605,877 | coovvvvvereriereiriiinins 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 184,605,877 | ..coovvcvereieeriicna 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)......... | covoeveervvrirerecrrrrnen. 3ATT T4 | e, 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 3MATT T | o 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 3MATT T | o 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............ceuiuiieieiceic ettt nsenes | sbessessssessessessssessesans 103,423,278 | oo 52,861,278
2.2 Additional investment made after @CQUISIION............ccvvvevervicvieeei ettt s b s s sssssnes | sbessessssnssssessesssensenes 37,269,580 | ..coovveveriereeines 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.......vuiveieiriiieie sttt s et s sttt s s s e sensensns | ebsstessesssssnsassessssnnsansesnnsas 53,504 | oo 0
5. Unrealized valuation iNCrEASE (AECIBASE)...........cuiueirciieriieiieiiiesie ettt sttt b s bbbt s s b b s bssssaanns | sbessessessssssessessnsessenas 91,410,055 | oo (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............. ....46,594,505 .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....... ....(842,202)] .. .(124,592)
10. Deduct current year's other than temporary impairment recognized............cccccovvvvevenee e d3676,974 | o 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..751,765,709 ..642,737,795
12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e vl e ...03,168,967 | ..o 23,987,969
13. Statement value at end of current period (LiNg 11 MINUS LINE 12)......cuiieiiiiieieiiisisieisissieseisssssiessssssssssessesssssssesssssnsessessns | sresesssssssassesssssssasses 688,596,742 | 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 StOCKS ACQUIMEA...........ccviiveiiriieiieeisce ettt et bbb s st s st ebessnaesens | sessesesssssesinsesesnseaas 696,645,079 | ..oooveveiieieie 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 8,023,405 | ..ocvoveeeeeeeeeen 16,687,250
4. Unrealized valuation iNCrEASE (AECIBASE).........cceuriveriereriiiereise ettt bbb bbb bbb s st ssebesessnaesas | oevebsssetesssesesssansesans 175,630,879 | oo 235,038,882
5. Total gain (I0SS) ON GISPOSAS..........ccvuveirieiiiteiie ettt ettt b s bnsesans | sbessessessssassessessntensenas 32,045,579 | oo 61,220,248
6. Deduct consideration for bonds and Stocks diSPOSEA OF ..........c.cucviiiiiiiiicce s sbesens | srevesissesessaesesnaees 1,444,297,208 | ..ocoovveereercrenns 1,825,198,530
7. Deduct amortization Of PrEMIUML.........c.ciueireicicisie ettt bbbt bbb ss st ensens | sbensessessnssssessessntensenas 37,452,214 | oo 61,163,867
8. Total foreign exchange change in book/adjusted CAIYING VAIUE............cccveeveeviirieeieeeeee et sstes s ssssesassens | oevessssssssssssessssssessesassenes (14,489) | ovoeveveriereeerce s 388,714
9. Deduct current year's other than temporary impairment FeCOGNIZE. ...........covriueiiiriieeeieee et sssessesens | eserssssssessssssessessssessenas 1,462,636 | 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 16,645,473,458 | ...ooovvvveriernne 17,216,355,065
11, Deduct total NONAAMItEEd AMOUNES..........cccviveieiciececess ettt en st ensenaes | ebessassessssssesssssntensenas 25,864,931 | oo 34,629,778
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......c.cveiiuiiueieiciiisieiesisces sttt stesssssssssssessssssensssns | seevessnsessessssnens 16,619,608,528 | ......ccooevvvrennnes 17,181,725,286
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Statement for June 30, 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 11,567,578,892 | ....cccoovvvunvnn. 14,423, 774,163 | ...ocvvvcvnnee 14,654,647,216 | ....ovvvovvvrerecirnns 24,004,901 | .cooovrrrrenene 11,567,578,892 | ....ccovvrvrenee 11,360,710,739 | ..oooeiieeieiieeieiecieeieeind (010 [N 12,319,032,273
2. ClaSS 2 ()-vuueeeerereeruirsesiesiesie ittt | sebinebeeb e eeees 1,029,512,411 | oo 52,724,876 | .....cocoovrrrrrnriens 17,316,176 | oo (22,708,401) | ..ovonvrcrrennnes 1,029,512,411 | oo 1,042,212,709 | oo (018 [ 1,037,005,902
3. ClASS 3 ().euevrericreeie ettt bttt ntns | eveesisaentes et tenes 321,280,237 | .oovreerireieiienns 18,727,532 | vevieeeeeennes 20,985,717 | coeevieeeeeiienns 6,511,008 | ..ccoeovierriernnns 321,280,237 | .overeeeeeieerns 325,533,061 | .cvovovererreereeee e [0 332,855,447
A, ClASS 4 (B).uvuieeiieiieeeee ettt | iniienit sttt 197,596,689 | ....cooovvrerreriienn. 9,630,398 | ..eovvrrriieienis 9,035,487 | ..oovvveeireireieinns (4,902,212) [ .o 197,596,689 | ....ccoovvvrrrennnes 193,289,388 | .....coverrerrireiieeeeieins (01 OO 202,484,110
B ClASS 5 ():euureveeeraceseiiciieis ittt ettt | bbbttt 34,483,357 | ..o (O T 1,189,488 | ..o (3,312,742) | .o 34,483,357 | oo 29,981,127 | oo (01 [ 36,029,647
B, ClASS B ():vuuvvureeueeraeienerieiserie itttk | nntnne st 27,425,307 | oo O 338,992 | ..o (16,048,727) | ...ovovvirerreririninnns 27,425,307 | oo 11,037,588 | oo [0 31,028,206
7. TOtal BONGS.....oiveiiceceictecs ettt ....13,177,876,893 14,703,513,078 |...coceervrcrerrrne, (16,456,173) 13,177,876,893 | ......cccvneeeee. 12,962,764,611 | ...ocoveveveeveeeeccerieierene0 [, 13,958,435,584

PREFERRED STOCK
B, ClASS Tttt | sebieene bt 23,765,405 | ....ovvrivrerierierieiieeienieens O OO (01 O 3,263,442 | ..o 23,765,405 | ....ovvvvvrrriiins 27,028,846 | .....ccoovrrrirrirniinrieieiid (01 [ 27,046,100
9. ClASS 2.ttt sttt ntens | ereesestesaese s 45,655,455 | .....ooevieerieeeee s [0 U 0 [ (1,003,581) | ..ocvovvreerrrrernnne 45,655,455 | ...cooviireiieina 44,651,874 | ..o 0 [ e 42,596,364
10, ClASS 3u.ieoooieet ettt | eebtenst sttt 22,528,666 | ....ooovorerrirriieireniieeieiees 0 [ [0 O (704,335) | oo 22,528,666 | ....ooerverrrirrirnns 21,824,331 | oo (01 23,584,536
110 ClASS 4ottt sttt | st sttt 460,000 | ..o 0 [ o L0 OO (O OO 460,000 | ..ooooveeiiiieieene 460,000 | ..o (0 O 402,400
12. Class 5
13, CIASS Bttt | enb st 483,000 | ..o 0 [ 0 [ [GH0[0[0) ] IR 483,000 | ..o 478,000 | ..o 0 o 483,000
14, Total Preferred StOCK........cooeicviieieieesie ettt beseseesns | eviesisssssesissessnaans 92,892,525 | ..o [0 O {0 I 1,550,526 |.coooveieeiiinas 92,892,525 | ..o 94,443,051 | oo { 94,112,400
15.  Total Bonds and Preferred SOCK..........ov.uririerieriiieieiseeeseeeeeiseeeieeiseeas | eevseeisenssenias 13,270,769,418 | .....ccovvvnevne. 14,504,856,968 | .......c..coceen.. 14,703,513,078 | ..ovoeierreenn (14,905,647) | ...cvovverrenee. 13,270,769,418 | ....coovvvvenee 13,057,207,662 | ....oovvorriereeriiriireeierieied (01 [ 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 June 30, 2010 of THE 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 192,045,397 |...cocovvnne. XXX ovoeveireinveeneenne | cvveneeeneinseenenees 192,072,821 | oo 2,317 | o
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..........cvvveeviiiteieictee ettt snsns | sbessesassessesesssnaaes 32,152,107,959 | .ooovererireiae 59,687,682,415
3. ACCTUAL OF BISCOUNL........ooiiiiiiii bbb | cbssis st 20,723 | s 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 AISPOSAIS............cccveviviieeiriiiisiteie ettt bbbttt es e bnaenas | sbessesssessesaesnaes 32,514,040,514 | oo 59,664,654,603
7. Deduct amortization Of PIEMIUM.........c.c.ieiiieiricte ettt bbb bbb bbb bbb es s s b sbebessssesasns | saebesessssesesassesesnsesessnsebesnseaas 10 | o 144,421
8. Total foreign exchange change in book/adjusted CarTyiNg VAIUE...........c.cuuiururirirreiieireiieeineeseiseee et stess e ssesssssees | ssestesseesessessssssssesssssanenns (99,417) | oveeeerereeeeeees 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 192,045,397 | oo 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 192,045,397 | oo 554,045,289

QSI103




statement for June 30, 201006f THE TRAVELERS INDEMNITY COMPANY

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 June 30, 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 June 30, 2010 of THE TRAVELERS INDEMNITY COMPANY

SCHEDULE A - PART 2

Location

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
4 5

6 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 0 0 588,560
RE# 10500 & RE# 10600 50 Prospect Street (Plaza Building) Hartford CT ....03/31/2002 | Various. 0 0 0 211,743
300 Windsor Street Hartford CT. ....03/31/2002 | Various 0 0 0 325,182
0199999. Totals: 0 0 0 1,125,485
0399999. Totals: 0 0 0 1,125,485
Showing aII Real Estate DISPOSED Durmg 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 B/AC.V. 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




Statement for June 30, 2010 of THE TRAVELERS INDEMNITY COMPANY

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 396,248 | .ooooviierierinnienn0 [ 0 0 o 0 [0 {0 [, 396,248 | ..o 396,248 |.......... 0 | oo
0299999. Total - Mortgages With Partial REPaYMENES.......coiviiis it ssesnienaes | onsessensesssssnsenee 396,248 | ...ooviiiiiiiien0 | 0 0 ] 0 [0 | i 396,248 | ..o 396,248 | .......... 0] e
0599999, TOtAl MOMGAGES. ......ovvvrererrrrreeseesseeseieeesseesseessesins ateisssssess st sass s ensnsnsns | aevissesssssnsssens 396,248 | ...oovvvrerincrierien0 [ 0 0. (0 [ RORPON | I SOOI | I (PO 396,248 | ...ooveivrirriinnn 396,248 |.......... 0| oo
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Statement for June 30, 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 Fixed Income - Unaffiliated
GarMark Partners, L.P. Stamford CTos Garmark Advisors 11/119/11997.... 2 0 3,552 0 0 15
GSC European Mezzanine Fund, L.P. Florham Park..............cccoooevvrrennnnne. Nd.ooirne GSC Partners. 11/21/2000.... 2 0 47,508 0 16,414,349 221
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 0 51,060 0 16,414,349 | .. XXX.coooovnene
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
American Securities Partners |l L.P. New York NY......... | American Securities Partners. 08/22/2001.... 3 0 21,547 0 948,420 1.0
American Securities Partners IV, L.P. New York NY TPC Investments, Inc. 12/31/2009.... 3 0 107,911 0 1,875,977 1.0
Behrman Capital Ill, L.P New York NY......... | Behrman Capital 07/12/2000.... 3 0 46,752 0 110,554 1.2
Blackstone Communication Partners |, L.P. New York NY . | Blackstone Group. 08/29/2000.... 3 0 245 0 197,540 0.1
Brockway Moran & Partners Fund I, L.P. Boca Raton.... FL. Brockway Moran & Partners, Inc. 01/16/2002.... 3 0 20,144 0 1,187,023 17
Columbia Capital Equity Partners Il (QP), L.P Alexandria VA .. | Columbia Capital 07/05/2000.... 1 0 49,739 0 121,433 14
Cortec Group Fund IV, L.P. New York NY......... | Cortec Group. 04/20/2006.... 3 0 109,626 0 5,262,214 38
Draper Fisher Jurvetson Gotham Ventures L.P. New York NY Draper Fisher Jurvetson Gotham Venture Partners 04/19/2000.... 1 0 12,000 0 0 34
Gilbert Global Equity Partners, L.P Tacoma, WA......... | Gilbert Global Equity Partners 05/28/1998.... 1 0 4,291 0 283,432 0.5
GP Capital Partners II, LP Sao Paulo BR......... | GP Investimento: 05/08/1997.... 3 0 (20,521) 0 18,692 17
JW Childs Equity Partners Il, L.P Boston MA. J.W. Childs Associate: 06/26/1998.... 3 0 3,264 0 708,487 0.5
KKR 1996 Fund L.P New York . | Kohlberg Kravis Roberts & Co. 02/23/1997.... 3 0 2,036 0 0 0.2
Madison Dearbom Capital Partners IV, L.P Chicago 1L Madison Dearborn Partners. 04/02/2001.... 3 0 2328 0 351,467 0.2
Meritage Private Equity Fund I, L.P. Denver. . | Meritage Private Equity 08/07/2001.... 1 0 67,000 0 100,493 25
New Enterprise Associates 10, Limited Partnership Baltimore New Enterprise Associate! 02/06/2001.... 1 0 33,333 0 83,334 0.1
SKM Equity Fund Ill, L.P Stamford .| Saunders Karp & Megrue 02/01/2000.... 3 0 3,147 0 218,859 0.7
The 2000 Riverside Capital Appreciation Fund, L.P. New York NY The Riverside Company 02/28/2001.... 3 0 4,677 0 412,221 0.8
Thomas H. Lee Equity Fund V, L.P. Boston .. | Thomas H. Lee Partners 08/15/2000.... 3 0 198,818 0 478,860 0.3
Trivest Fund Ill, L.P. Miami .. | Trivest 06/28/2000.... 3 0 36,896 0 2,655,561 338
Vestar Capital Partners IV, L.P. New York NY......... | Vestar Capital Partners. 12/15/1999.... 3 0 12,104 0 124,378 0.2
Willis Stein & Partners Ill, L.P Chicago. Il Willis Stein & Partners, 11/21/2000.... 3 0 3274 0 106,791 0.8
Weiss Multi-Strategy Partners LLC George Town, Cl......ccocvvevennvvicrianinnns (o] Weiss Multi-Strategy Partners LLC 06/01/2010.... | ..ccooveeees T 10,000,000 0 0 0 24
0 0 0 0 0 0.0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UNaffiliated............errerrrrresisssisessssssessssssressssssssssssssssssssssssssssssesssssssssssssssssssssssssssssssssnsess i 10,000,000 [ .ooovvrenriernenees 718,610 0 15,245,736 | ... XXX.ooovereee
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 0 2,074,795 0 3,446,105 0.9
Douglas Emmett Fund X, LLC Hartford ..| Douglas Emmett Fund 10/07/2008.... 0 0 506,848 0 3,498,780 8.0
Thayer-Wardman Park Investors LLC Washington.........ccccociinniiiiniiiiiinns DC......... Tindy RE Investments Inc 01/01/2010.... 0 0 177,528 0 64,472 40.1
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 2,759,171 0 7,009,357 [ .. XXX.oomireee
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
American Securities Opportunities Fund, L.P New York TPC Investments, Inc 12/31/2009.... 0 0 1,718,852 0 347,624 32
Avenue Asia Special Situations Fund IV, L.P New York Avenue Advisors 06/21/2006.... 0 0 1,425,000 0 1,287,153 0.6
Blackrock HPB Multi-Manager LLC New York . | Black Rock Multi-Manager. 02/01/2009.... | ..o 13 0 3,763,685 0 0 8.6
Citigroup Mezzanine Partners I-A LP New York . | TPC Investments, Inc. 12/31/2009.... 2 0 366,479 0 4,332,455 19.9
Kelso Investment Associates VIII, L.P. New York Kelso & Company. 06/21/2007.... 3 0 409,563 0 21,287,053 0.5
M.D. Sass Corporate Resurgence Partners |l L.P White Plains . | MD Sass Partners 02/08/2001.... 0 0 83,986 0 4,145,276 29
Newport Global Opportunities Fund LP. Woodland: .. | Newport Global Advisors. 04/12/2006.... 0 0 113,903 0 1,255,360 42
J.P. Morgan Global Maritime Investment Fund LP. Chicago L JP Morgan Asset Management. 06/09/2010.... 0 160,017 0 0 24,839,983 4.6
0 0 0 0 0 0.0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 160,017 7,881,469 0 57,494,903 | .. XXX..oovonnee
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Statement for June 30, 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
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
3999999. Subtotal - Unaffiliated 10,160,017 | oo 11,410,310 0 96,164,345 [ ... XXX.ooovonnne
4199999. Totals. 10,160,017 | .ovvvvvvirinn 11,410,310 0 96,164,345 | ... XXX.ooovonnne
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) B/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
Columbus Ln Fd Ltd Income Nts | Dalla: |TX.... | Sale 03/16/2000 | 06/30/2010 123,536 0 0 0 0 0 0 0 0 0 0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated 123,536 0 0 0 0 0 0 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
GarMark Partners, L.P. Stamford CT.... | Distribution. 11/19/1997 | 04/26/2010 3,552 0 0 0 0 0 0 3,552 3,552 0 0 0 0
Sandelman Partners Multi-Strategy Fund, LP. New York. NY... | Distribution. 08/01/2005 | 06/09/2010 | .......... 1,008,431 0 0 0 0 0 0].....1,008431 | .. 1,008,431 0 0 0 0
Sandelman Partners Opportunity Fund, LLC New York. NY... | Distribution. 08/01/2008 | 06/09/2010 | .......... 1,568,748 0 0 0 0 0 0 1,568,748 0 0 0 0
Watershed Capital Partners, L.P. San Francisco CA... | Distribution. 08/02/2005 | 05/11/2010 445,500 0 0 0 0 0 0 445,500 0 0 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 3,026,230 0 0 0 0 0 0].....3,026,230 | ....... 3,026,230 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Advanced Technology Ventures VI, L.P Waltham MA... | Distribution. 07/11/2001 {05/03/2010 26,901 0 0 0 0 0 0 26,901 26,901 0 0 0 0
American Securities Partners |V, L.P. New York. NY... | Distribution. 12/31/2009 |06/15/2010 43,126 0 0 0 0 0 0 43126 | ...cooeue 43,126 0 0 0 0
Baring Asia Private Equity Fund, L.P...........ccocoovivniinninns Guernsey, Channel Islands| GB... | Distribution.............cccoceveveineieneiennienniennnes 11/02/1999 |06/24/2010 237,355 0 0 0 0 0 0 237,355 237,355 0 0 0 0
Blackstone Capital Partners Il Merchant Banking Fund L.P...... NEW YOrK......oveeereenereennn NY... | DISIOUON. .ocveooveerceeeeeeeeeeeeeeseeeseeennns 11/22/1993 | 05/14/2010 20,625 0 0 0 0 0 0 20,625 20,625 0 0 0 0
Blackstone Capital Partners Ill Merchant Banking Fund L.P..... | New York.........cooccoveveennnce NY... | Distribution. 11/03/1997 | 04/26/2010 8,580 0 0 0 0 0 0 8,580 8,580 0 0 0 0
Blackstone Communication Partners |, L.P New York. NY... | Distribution. 08/29/2000 | 04/26/2010 245 0 0 0 0 0 0 245 0 0 0 0
Capricorn Investors II, L.P. Greenwich CT....| Distribution 06/26/1997 {06/08/2010 15,521 0 0 0 0 0 0 15,521 0 0 0 0
Columbia Capital Equity Partners IIl (QP), L.P. Alexandria VA.... | Distribution. 07/05/2000 | 04/20/2010 473,877 0 0 0 0 0 (VN IO 473,877 0 0 0 0
Dominion Fund IV, a Delaware Limited Partnership Walnut Creek CA... | Distribution. 08/05/1996 |04/08/2010 16,449 0 0 0 0 0 0 16,449 . 0 0 0 0
GP Capital Partners Il, LP. Sao Paulo BR... | Distribution 05/08/1997 | 04/05/2010 (20,521) 0 0 0 0 0 0 (20,521) (20,521) 0 0 0 0
Highbridge Capital COrpOration...............cc...erreermmereennnnne Grand Cayman............... Cl..... | Distribution. 12/11/1995 | 04/05/2010 149,800 0 0 0 0 0 0 ...149,800 ..149,800 0 0 0 0
KKR 1996 Fund (Overseas), Limited Partnership. New York NY... | Distribution. 06/16/1998 |06/30/2010 139,177 0 0 0 0 0 0 ..139,177 139,177 0 0 0 0
KKR 1996 Fund L.P New York. NY... | Distribution 02/23/1997 | 04/30/2010 41,182 0 0 0 0 0 0 41,182 | oo 41,182 0 0 0 0
Madison Dearbom Capital Partners IV, L.P Chicago. IL..... Distribution. 04/02/2001 | 06/30/2010 40,423 0 0 0 0 0 0 40,423 | ...oeennn 40,423 0 0 0 0
Mission Ventures I, L.P San Diego CA... | Distribution. 04/24/2000 | 06/30/2010 39,724 0 0 0 0 0 0 39,724 39,724 0 0 0 0
Mobius Technology Ventures VI, L.P. Palo Alto CA... | Distribution 05/09/2000 | 06/28/2010 12,842 0 0 0 0 0 0 12,842 | ... 12,842 0 0 0 0
OZ Asia Domestic Partners, L.P New York. NY... | Distribution. 03/01/2006 | 05/12/2010 22,316 0 0 0 0 0 0 22,316 22,316 0 0 0 0
Prospect Venture Partners I, L.P. Palo Alto CA... | Distribution. 07/10/2001 | 05/13/2010 23,223 0 0 0 0 0 0 23,223 23,223 0 0 0 0
Providence Equity Partners IV L.P Providence. RI..... | Distribution 11/27/2000 |06/15/2010 301,428 0 0 0 0 0 0 301,428 ....301,428 0 0 0 0
Spectrum Equity Investors IV, L.P. Menlo Park CA... | Distribution. 06/30/2000 | 06/15/2010 381,632 0 0 0 0 0 0 381,632 381,632 0 0 0 0
The 2000 Riverside Capital Appreciation Fund, L.P. New York NY... | Distribution. 02/28/2001 |06/15/2010 164,360 0 0 0 0 0 (0] 164,360 ....164,360 0 0 0 0
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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
Thomas H. Lee Equity Fund V, L.P. Boston MA... | DIStribULION.......ocovevriirerieneriiie 08/15/2000 | 06/10/2010 747,565 0 0 0 0 0 (U I 747,565 | ..........TA47,565 0 0 0 0
US Venture Partners VII, L.P. Menlo Park CA... | DIStribULION........covervvirrrrierceriiii 02/07/2000 | 05/10/2010 16,667 0 0 0 0 0 0 16,667 | ............ 16,667 0 0 0 0
Voyager Capital Fund II-A, L.P., a Delaware limited partnership| Menlo Park..............c..cc.... CA... | Distribution..........ccocvevverernrereeeeieiieiennns 03/03/2000 | 06/24/2010 117,199 0 0 0 0 0 (1 [ IO 117,199 | ..........117,199 0 0 0 0
Warburg Pincus Private Equity VIII, L.P. New York NY... | Distribution. 08/07/2001 {05/07/2010 77,749 0 0 0 0 0 0 77,749 77,749 0 0 0 0
Willis Stein & Partners Ill, L.P. Chicago. IL..... Distribution. 11/21/2000 | 04/30/2010 711,063 0 0 0 0 0 (VN IO 711,063 | ..........711,063 0 0 0 0
Landmark Venture Partners, L.P Simsbury. CT.... | Liquidation 06/07/1990 | 05/21/2010 | ....ocvvvveenne 21,203 | .ovoveenee (14,130 0 0 0 [ s (14,130 0 7,073 7,073 0 0 0 [ 21,952
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 3,829,712 | ........... (14,130) 0 0 (L] (14,130) | covovvrrerieiis 0 | s 3,815,582 | ....... 3,815,582 0 0 0 | 21,952
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Blackstone Real Estate Partnership Ill, LP. New York. NY... [ DIStribULON. ....vooovervriecrriicericieii 09/30/1999 | 05/04/2010 72,477 0 0 0 0 0 0 72477 72,477 0 0 0 0
North American Real Estate Partners I, L.P Minnetonka MN... | Distribution. 01/01/2010 | 04/23/2010 729,606 0 0 0 0 0 0 ...729,606 | ..........729,606 0 0 0 0
Sterling American Property V L.P. New York. NY... | Distribution. 01/01/2010 | 04/23/2010 |......... (1,235,040) 0 0 0 0 0 0|....(1,235,040) | ...... (1,235,040) 0 0 0 0
Thayer-Wardman Park Investors LLC Washington DC... | Distribution. .......cccooveerseeeissnisssiesssicissieens 01/01/2010 | 04/23/2010 | ........... (143,281) 0 0 0 0 0 (V)] P (143,281) | ......... (143,281) 0 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated (576,238) 0 0 0 0 0 0 (576,238) | ......... (576,238) 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
American Securities Opportunities Fund, L.P. New York. NY... | Distribution...........coecveeirnirniirniirniisies 12/31/2009 |05/28/2010 | .......... 1,590,930 0 0 0 [ oo [ o0 o0 |, 1,590,930 | ....... 1,590,930 0 0 0
Avenue Asia Special Situations Fund IV, L.P New York. NY... | Distribution. 06/21/2006 |05/06/2010 23,925 0 0 0 23,925 23,925 0 0 0
Avenue Special Situations Fund II, L.P. New York NY... | Distribution. 12/13/2000 | 06/30/2010 16,403 0 0 0 16,403 | oo 16,403 0 0 0
Citigroup Mezzanine Partners I-A LP New York. NY... [ DIStribULON. ..covvoovrvviercrieccsrircivii 12/31/2009 | 05/26/2010 2,301,312 0 0 0 2,301,312 | ....... 2,301,312 0 0 0
Kelso Investment Associates VIII, L.P. New York. NY... | Distribution. 06/21/2007 | 06/03/2010 |............ (451,534) 0 0 0 .(451,534) | .........(451,534) 0 0 0
M.D. Sass Corporate Resurgence Partners Ill, L.P White Plains NY... | Distribution. 02/08/2001 |06/24/2010 135,483 0 0 0 reenenn. 135,483 | .......... 135,483 0 0 0
Midkiff Development Drilling Program, Ltd Irving TX.... | Distribution 04/27/1990 | 06/24/2010 151,100 0 0 0 | e | e |0 s 151,100 | ..........151,100 0 0 0
Natural Gas Partners VI, L.P Greenwich CT.... | Distribution. 05/10/2000 | 04/23/2010 33,695 0 0 0 33,695 33,695 0 0 0
Newport Global Opportunities Fund LP. Woodland TX.... | Distribution. 04/12/2006 | 04/19/2010 113,903 0 0 (O [PSOSSOON o J [pSUOOO (I [FVOORPOPROPOOY (I TR 113,903 | ..........113,903 0 0 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 3,915,217 0 0 0 3,915,217 | ....... 3,915,217 0 0 0
3999999, SUBOtAl = UNGMHALEN...............orvvveeeeeeeeeeeeeeeeeeeeiee e ssss s essss s ssssssssssssssssssssssnsssssssnsessisnsssssssnsesssssssesiisesnns | oo 10,318,458 ...(14,130) 0 0 10,304,328 | ..... 10,304,328 0 0 0
4199999, TOAIS.........vvvoooevvvvreeerieoeeeveeiseeseeese e ns | eeessiees e | o 10,318,458 ...(14,130) 0 0 10,304,328 | ..... 10,304,328 0 0 0
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
912828 EN 6|USTREASURY NOTES  4.500 2015 11 ....04/26/2010 | BAS-MERRILL LYNCH. 11,028,767 10,100,000 204,651 |1
912828 LG 3|U S TREASURY NOTES 1.000 2011 07 ....06/22/2010 | VARIOUS, 50,307,785 50,000,000 193,370 [ 1o
912828 MX 5|U S TREASURY NOTES 1.750 2013 04 ....04/28/2010 | CITIGROUP GLOBAL MARKETS 4,187,606 4,170,000 2,791 |1
912828 NB 2| U S TREASURY NOTES 1.000 2012 04 ....04/23/2010 | BARCLAYS CAPITAL INC 9,979,326 10,000,000 01
3620AQ PR 8| GNMA PASS THRU #736732 4.500 2040 05. ....04/23/2010 | BAS-MERRILL LYNCH 5,982,431 5,954,983 14,887 |1
3620AW FY 1| GNMA PASS THRU #741883 4.500 2040 05, ....04/123/2010 | BAS-MERRILL LYNCH. 6,072,881 6,045,017 15,113 |1
000000 00 0] GNMA PASS THRU 4.500 2040 06. ....04/23/2010 | BAS-MERRILL LYNCH 12,055,312 12,000,000 30,000 |1
0399999. Total - Bonds - U.S. Government 99,614,108 98,269,999 460,812 | .......... YO
Bonds - U.S. States, Territories and P ion
882722 QV 6| TEXAS GO WATER FINANCIAL 5.000 2029 08. ....04/20/2010 | BARCLAYS CAPITAL INC 3,398,991 3,160,000 0 | 1FE
882722 QZ 7|TEXAS GO WATER FINANCIAL 5.000 2030 08. ....04/20/2010 | BARCLAYS CAPITAL INC 3,212,550 3,000,000 0 | 1FE
882722 RW 3| TEXAS GO WATER FINANCIAL 5.000 2029 08, ....04/20/2010 | BARCLAYS CAPITAL INC 2,404,033 2,235,000 0 | 1FE
882722 RX 1| TEXAS GO WATER FINANCIAL 5.000 2030 08. ....04/20/2010 | BARCLAYS CAPITAL INC 1,322,500 1,235,000 0 |1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 10,338,074 9,630,000 [V PO
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
083774 FB 0|BERGEN CO IMPT AUTH CNTY 5.000 2024 02 ....04/127/2010 | NW CAPITAL 2,672,978 2,380,000 0 | 1FE
083774 FC 8|BERGEN CO IMPT AUTH CNTY 5.000 2025 02 ....04/27/2010 | NW CAPITAL 2,554,242 2,285,000 0 | 1FE
479340 QH 7 [JOHNSTON CO GENERAL OBLI 5.000 2022 02 ....04/20/2010 | CITIGROUP GLOBAL MARKETS 6,692,589 5,765,000 0 | 1FE
479340 QJ 3 |JOHNSTON CO GENERAL OBLI 5.000 2023 02 ....04/20/2010 | CITIGROUP GLOBAL MARKETS 8,006,773 6,885,000 0 | 1FE
961114 MF 9| WESTON GENERAL OBLIGATIO 5.000 2020 08 ....04/06/2010 | PIPER JAFFRAY & HOPWOOD 4,435,403 3,875,000 0 | 1FE
961114 MG 7 |WESTON GENERAL OBLIGATIO 5.000 2021 08 ....04/06/2010 | PIPER JAFFRAY & HOPWOOD 2,688,777 2,345,000 0 | 1FE
961114 MH 5| WESTON GENERAL OBLIGATIO 5.000 2022 08 ....04/06/2010 | PIPER JAFFRAY & HOPWOOD 2,747,569 2,410,000 0 |1FE
2499999, Total - Bonds - U.S. Political Subdivision of States, Territories & Possession: 29,798,329 25,945,000 0 ... D00 S
Bonds - U.S. Special Revenue and Special A t
052414 LQ O|AUSTIN ELEC UTIL SYS REV 5.000 2024 11 ....06/09/2010 | CITIGROUP GLOBAL MARKETS 1,077,880 1,000,000 0 | 1FE
57585K GQ 5|MASSACHUSETTS H/E (HARVA .230 2024 01 ...05/11/2010 | GOLDMAN SACHS & CO 24,369,951 24,370,000 988 | 1FE
576051 AX 4|MASSACHUSETTS WATER RES 5.000 2029 08 ....04/27/2010 | CITIGROUP GLOBAL MARKETS 2,845,841 2,625,000 0 | 1FE
576051 AZ 9|MASSACHUSETTS WATER RES 5.000 2030 08 ....04/27/2010 | CITIGROUP GLOBAL MARKETS 2,321,280 2,155,000 0 | 1FE
79061A BE 6|ST JOSEPH CO (UNIV NOTRE .450 2042 03 ....05/12/2010 | GOLDMAN SACHS & CO 35,000,000 35,000,000 1,927 | 1FE
876443 EJ T7|TARRANT REGIONAL WATER D 5.000 2024 03, ....04/07/2010 | MORGAN STANLEY. 1,657,109 1,535,000 8,741 [1FE
876443 EK 4| TARRANT REGIONAL WATER D 5.000 2025 03, ....04/07/2010 | MORGAN STANLEY 2,579,736 2,400,000 13,667 | 1FE
91412N  AB 6| UNIVERSITY OF CHICAGO RE 4.760 2023 10 ....05/12/12010 | BAS-MERRILL LYNCH 1,998,740 2,000,000 0 | 1FE
31393 TY 9[FNR2003-134ZACMO  5.000 2023 12 ....06/25/2010 [ PAY IN KIND, 591,524 591,524 0[1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 72,442,062 71,676,524 25323 |....... XXX
Bonds - Industrial and Miscell
002824 AW 0|ABBOTT LABS 4.125 2020 05. ....05/25/2010 | J P MORGAN CHASE SECURITIES INC 1,006,360 1,000,000 115 | 1FE
013078 AA 8|ALBERTO-CULVER CO 5.150 2020 06 ....05/18/2010 | J P MORGAN CHASE SECURITIES INC 1,999,180 2,000,000 0 | 2FE
053611 AF 6 |AVERY DENNISON 5.375 2020 04 ....04/08/2010 | J P MORGAN CHASE SECURITIES INC 1,998,620 2,000,000 0 | 2FE
057224 AY 3|BAKER HUGHES INC 75002018 11 ....04/28/2010 | J P MORGAN CHASE SECURITIES INC 884,497 730,000 25,550 | 1FE
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12527G AB 9 |CF INDUSTRIES 7.125 2020 05 ....04/20/2010 | MORGAN STANLEY. 250,000 250,000 0 | 3FE
16675H AL 6| CHEVRON CORP ESOP (144A) 7.327 2014 01 ....05/20/2010 | DIRECT WITH COMPANY 274,864 274,864 0 | 1FE
209111 EV 1| CONSOLIDATED EDISON CO O 7.1252018 12 ....06/28/2010 | KEYBANC CAPITAL MARK 811,275 659,000 0 | 1FE
210518 CG 9|CONSUMERS ENERGY CO  5.150 2017 02 ....06/29/2010 | WALL STREET ACCESS 299,649 279,000 0 | 2FE
126650 BU 3|CVS CAREMARK 4.750 2020 05 ....05/13/2010 | BARCLAYS CAPITAL INC 995,050 1,000,000 0 | 2FE
233393 AC 1 |DA-LITE SCREEN (144A) 12.500 2015 04 ....04/09/2010 | MORGAN STANLEY. 1,515,000 1,500,000 10,417 | 4FE
25470D AB 5 [DISCOVERY COMMUNICATIONS 3.700 2015 06 ....05/26/2010 | J P MORGAN CHASE SECURITIES INC 998,510 1,000,000 0 | 2FE
254700 AC 3 |DISCOVERY COMMUNICATIONS 5.050 2020 06 ....05/26/2010 | J P MORGAN CHASE SECURITIES INC 996,750 1,000,000 0 | 2FE
261608 AB 9 [DRESSER-RAND GROUP  7.3752014 11 ....06/29/2010 | STIFEL NICOLAUS & CO INC 382,429 381,000 0 |4FE
26442C AJ 3 |DUKE ENERGY CAROLINAS  4.300 2020 06 ....06/03/2010 | VARIOUS, 2,001,930 2,000,000 119 [1FE
402479 CA 5|GULF POWER COMPANY  4.750 2020 04 ....04/06/2010 | CITIGROUP GLOBAL MARKETS 999,840 1,000,000 0 | 1FE
000000 00 O|HDSUPPLY INC 3.2832014 03 ....04/28/2010 | DEUTSCHE BANC 9,993,472 10,000,000 0 | 2FE
24422E QX 0| JOHN DEERE CAPITAL CORP 1.875 2013 06 ....06/10/2010 | CITIGROUP GLOBAL MARKETS 499,565 500,000 0 | 1FE
46625H HR 4|JP MORGAN CHASE 3.400 2015 06 ....06/23/2010 | MORGAN STANLEY. 501,320 500,000 189 | 1FE
494368 AY 9 |KIMBERLY CLARK 48752015 08 ....06/11/2010 | HSBC 253,059 229,000 3,752 [1FE
502413 AZ 0|L-3 COMMUNICATIONS CORP 4.750 2020 07 ....05/18/2010 | BAS-MERRILL LYNCH 996,790 1,000,000 0 | 2FE
513076 AR 0|LAMAR MEDIA CORP 4.250 2016 12 ....04/127/2010 | J P MORGAN CHASE SECURITIES INC 497,500 500,000 0 |3FE
513075 AW 1| LAMAR MEDIA CORP (144A) 7.8752018 04 ....04/08/2010 | J P MORGAN CHASE SECURITIES INC 2,000,000 2,000,000 0 |4FE
526107 AC 1|LENNOX INTERNATIONAL INC 4.900 2017 05 ....05/03/2010 | J P MORGAN CHASE SECURITIES INC 2,997,660 3,000,000 0 | 2FE
52736R BA 9 [LEVISTRAUSS (144A)  7.625 2020 05. ....04/28/2010 | VARIOUS 2,275,000 2,250,000 0 |4FE
532716 AS 6 |LIMITED BRANDS 7.000 2020 05 ....05/07/2010 | VARIOUS, 2,360,000 2,400,000 3,111 [3FE
538034 AC 3|LIVE NATION ENTERTAINMEN 8.1252018 05, ...04/22/2010 | VARIOUS 757,500 750,000 0 |4FE
000000 00 O|LIVE NATION ENTERTAINMEN 4.500 2016 11 ....05/05/2010 | J P MORGAN CHASE SECURITIES INC 497,500 500,000 0 | 3FE
539830 AS 8|LOCKHEED MARTIN CORP  4.121201303 ....06/14/2010 | DEUTSCHE BANC 532,990 500,000 5,323 [1FE
548661 CQ 8|LOWES COMPANIES 4.625 2020 04 ....04/12/2010 | J P MORGAN CHASE SECURITIES INC 1,996,360 2,000,000 0 | 1FE
549271 AG 9|LUBRIZOL CORP 8.8752019 02 ....05/04/2010 | J P MORGAN CHASE SECURITIES INC 1,256,250 1,000,000 23,667 |2FE
564563 AA 2| MANTECH INTERNATIONAL (1 7.250 2018 04 ....06/07/2010 | BAS-MERRILL LYNCH. 4,138,750 4,100,000 22,757 | 3FE
62875U AA 3 |NBC UNIVERSAL (144A)  5.150 2020 04 ....04/27/2010 | J P MORGAN CHASE SECURITIES INC 2,995,350 3,000,000 0 | 2FE
65364U AA 4 |NIAGARA MOHAWK POWER (14 4.8812019 08 ....06/07/2010 | HSBC 338,393 322,000 5,021 [1FE
655664 AN 0 |NORDSTROM INC 4.750 2020 05 ....04/20/2010 | GOLDMAN SACHS & CO 995,650 1,000,000 0 | 2FE
696429 AC 3|PALL CORPORATION 5.000 2020 06 ....06/16/2010 | J P MORGAN CHASE SECURITIES INC 1,011,210 1,000,000 417 | 2FE
714290 B@ 1|PERRIGO COMPANY 5.450 2020 04 ....04/09/2010 | J P MORGAN CHASE SECURITIES INC 2,000,000 2,000,000 012z

723456 AH 2| PINNACLE ENTERTAINMENT ( 8.625 2017 08 ....05/04/2010 | BARCLAYS CAPITAL INC 2,095,000 2,000,000 46,000 | 3FE
74112B AD 7 |PRESTIGE BRANDS INC (144 8.250 2018 04 ....04/19/2010 | STIFEL NICOLAUS & CO INC 2,700,469 2,625,000 16,844 | 4FE
74456Q AW 6| PUBLIC SERVICE ELECTRIC 2.700 2015 05 ....06/22/2010 | WELLS FARGO SECURITIES 578,623 575,000 1,509 | 1FE
771196 AN 2| ROCHE HOLDINGS INC (144A 4.500 2012 03, ....06/24/2010 | WELLS FARGO SECURITIES 528,100 500,000 7,375 |1FE
78412D AN 9| SEMCO ENERGY INC (144A) 5.150 2020 04 ...04/15/2010 | VARIOUS 4,010,505 4,000,000 0 | 2FE
83614K AA 7 |SOURCE GAS (144A) 5.900 2017 04 ....04/08/2010 | MORGAN KEEGAN & CO INC 942,920 1,000,000 1,967 | 3FE
84265V AD 7 |SOUTHERN COPPER CORP  5.3752020 04 ....04/13/2010 | CREDIT SUISSE FIRST BOSTON 1,989,620 2,000,000 0 | 2FE
000000 00 O|TELEDYNE TECHNOLOGIES 4.040 2015 09 ....05/11/2010 | BAS-MERRILL LYNCH 4,000,000 4,000,000 0|2z
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883556 AT 9| THERMO FISHER SCIENTIFIC 4.700 2020 05. ....04/20/2010 | BAS-MERRILL LYNCH 1,999,200 2,000,000 0 | 1FE
920253 AD 3|VALMONT INDUSTRIES  6.625 2020 04 ....04/07/2010 | CREDIT SUISSE FIRST BOSTON 2,999,940 3,000,000 0 |3FE
92343V AL 8 |VERIZON COMMUNICATIONS | 5.500 2018 02 ....05/11/2010 | BAS-MERRILL LYNCH 1,073,810 1,000,000 13,292 | 1FE
931142 CT 8|WAL-MART STORESINC  2.250 2015 07. ....06/30/2010 | BARCLAYS CAPITAL INC 498,475 500,000 0 | 1FE
94106L AU 3| WASTE MANAGEMENT INC ~ 7.3752019 03, ....05/27/2010 | BARCLAYS CAPITAL INC 1,196,810 1,000,000 16,594 | 2FE
94106L AW 9| WASTE MANAGEMENT INC  4.750 2020 06. ....06/03/2010 | BAS-MERRILL LYNCH 997,040 1,000,000 0 | 2FE
983130 AM 7| WYNN LAS VEGAS (144A)  7.875 2020 05 ....04/28/2010 | TENDERED 4,895,000 4,895,000 0 |3FE
063679 BV 5| BANK OF MONTREAL (144A) 2.850 2015 06, A ....06/02/2010 | BARCLAYS CAPITAL INC 5,000,000 5,000,000 0 | 1FE
136069 DM 0| CANADIAN IMPERIAL BANK ( 2.600 2015 07 A ....06/25/2010 | BAS-MERRILL LYNCH 499,605 500,000 0 | 1FE
000000 00 O|MEGGITTPLC 4,620 2017 10 F ....04/21/2010 | ROYAL BANK OF SCOTLAND. 10,000,000 10,000,000 012z
G6644# AQ 1|NORTHGATE PLC 7.720 2012 11 F ....06/30/2010 | PAY IN KIND, 50,922 50,922 032
87938W AM 5| TELEFONICA EMISIONES SA 5.134 2020 04. F ....04/12/2010 | CREDIT SUISSE FIRST BOSTON 3,000,000 3,000,000 0 |1FE
902118 BN 7| TYCO INTERNATIONAL FINAN 3.375 2015 10 F ....04/28/2010 | CITIGROUP GLOBAL MARKETS 996,760 1,000,000 0 | 2FE
3899999. Total - Bonds - Industrial & Miscellaneous 104,361,072 | oo 103,270,787 | oo 204,017 XXX
8399997. Total - Bonds - Part 3 316,553,645 308,792,310 690,152 DS
8399999. Total - Bonds 316,553,645 308,792,310 690,152 XXX s
Common Stocks - Industrial and Miscell IS
004764 10 6|ACME PACKET INC ....05/03/2010 | DISTRIBUTION FROM PARTNERSHIP 980.000 26,901 0L
29384R 10 5|ENTROPIC COMMUNICATIONS INC ....06/18/2010 | DISTRIBUTION FROM PARTNERSHIP TA17.000 | oo 41,949 0|1
34959E 10 9|FORTINET INC ....05/26/2010 | DISTRIBUTION FROM PARTNERSHIP 7,466.000 | ..ooooveererrireceieerieenie 120,725 0L
55354G 10 0|MSCIINC-A ....06/03/2010 | DISTRIBUTION FROM PARTNERSHIP 3,172.000 93,847 0|1
B70883 10 1|RHJ INTERNATIONAL D ...04/13/2010 | DISTRIBUTION FROM PARTNERSHIP 12,392.000 111,757 0|U
9099999. Total - Common Stocks - Industrial & Miscellaneous. 395,179 0 XXX
9799997. Total - Common Stocks - Part 3 395,179 0 XXX
9799999. Total - Common Stocks. 395,179 0 XXX
9899999. Total - Preferred and Common Stocks 395,179 0 XK
9999999. Total - Bonds, Preferred and Common Stocks. 316,948,824 690,152 XXX s

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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Bonds - U.S. Government
912828 DR  8|U S TREASURY NOTES  4.000.......cccoree | vouee 04/15/2010] MATURED.........ocvmervnrrierierins | cerreriereineesesiseennees | cvveneinnes 1,000,000 | ........... 1,000,000 | ..oovevenee 980,322 | ..covovrrnnee 998,044 | ...coovvvvrnns (V1 IO 1,956 [ .ovvereerens (V1N IS 1,956 | .ovvevrrnnn (U I 1,000,000 | ..coovvveneee (V1 (V] IR 0 . 20,000 |04/15/2010(1...........
912828 EM  8|U S TREASURY NOTES ~ 4.500......ccccee. | vonee 03/31/2010| BAS-MERRILL LYNCH............... (V1 ST 0 0 | om0 [0 [ ieen(5,858) | o0 [ s (5,658) 0 (5,658) (V1 5,658 | ... 5,658 |..... 851,519 [11/15/20101...........
912828 JS 0|USTREASURY NOTES  1.250......ccccnee | vouue 04/01/2010| BAS-MERRILL LYNCH......coovves | vorrrrrerienineeieriiees | o 50,310,379 | ......... 50,000,000 | ......... 50,451,339 | .........50,398,681 | .....ccococeee0 | 1eenn(108,848) | o0 | e (108,848) | .....ccvvvvv. 0| e 50,289,833 | ...cocoervnnn 0 11/30/2010{1...........
36202C 3X 9|GNMA Il PASS #2614  6.000. .| 06/20/2010| PAID ON PRINCIPAL... 12,650 ..12,650 12,262 260 0 12,650 0 07/20/2028| 1.
36202D G6 2 |GNMAIIPASS #2921  7.500. 06/20/2010{ PAID ON PRINCIPAL... 1,438 ....1,438 1,455 (47) 0 1,438 0 05/20/2030{1...........
36202D J8 5|GNMAIIPASS #2987  7.500.......ccccccmvens | e 06/20/2010| PAID ON PRINCIPAL... 180 | oo 180 | oo 180 (1) 0 180 (V1 (V] IO LU I 2 |10/20/20301...........
36202D 6D 8 |GNMA Il PASS #3568  5.000.........cccccueeee [ e 06/20/2010{ PAID ON PRINCIPAL... 546,650 | ......cooo.n 546,650 | ...ocvuuene 543,233 | ooovrvene 543,804 | .covevvrnnd (V1 I 2,845 | i 0 2,845 0 546,650 0 06/20/2034/1...........
36202E BU 2| GNMAIIPASS #3651  5.000......ccccoevurer | vonue 06/20/2010| PAID ON PRINCIPAL.......ccovveee | corererimrimeeierinninens | ceveriis 1,503,729 | ........... 1,503,729 | .cocovvvene 1,494,330 | ........... 1,496,075 | ...cooovvvrnnen. (V1 I 7,653 | e (V1N IO 7,653 | oo [V I 1,503,729 | oo 0 12/20/2034{1...........
36202E DD 8 |GNMAII PASS #3700  4.500. 06/20/2010| PAID ON PRINCIPAL... 107,474 A0TATA | 101781 | 102,988 | ..ooovvevinnnd 0 0 107,474 0 04/20/20351...........
36202E ET 2| GNMA I PASS #3746  4.500. 06/20/2010| PAID ON PRINCIPAL... 2,097,962 .2,097,962 2,021,800 0 \ \ 0 2,097,962 0 08/20/2035|1...........
36202E E7 O|GNMAIIPASS #3758  4.500......ccccoecrner | conue 06/20/2010( PAID ON PRINCIPAL... 724,936 | ..coovvvnne 724,936 | ....ooennn 691,861 | .covovvvrrees 700,841 | oo [V IO 24,095 | oo 0 24,095 0 724,936 0 09/20/2035(1...........
36202E E8 8| GNMAIIPASS #3759  5.000.......cccccrvive | o 06/20/2010{ PAID ON PRINCIPAL... 505,489 | ....cccovnnnd 505,489 | ...ocvrenes 503,988 | ...cccoveenee 504,090 | ....ocovrinennd (01 I 1,399 | oo (0 IO 1,399 0 505,489 0 09/20/2035(1...........
36202E FL 8| GNMAIIPASS #3771  4.500.......ccccoeuvrves | vouee 06/20/2010| PAID ON PRINCIPAL.......cccovveee | corererimrimeeieninninens | cevevriis 1,185,479 | ........... 1,185,479 | ..ccooveee 1,140,097 | ........... 1,151,544 | oo, [V IO 33,935 | oo (V1 IO 33,935 | oo [V I 1,185,479 | .coovvvennes 0 10/20/2035(1...........
36202E F2 O|GNMAII PASS #3785  5.000. 06/20/2010| PAID ON PRINCIPAL.......ccovverns | werrerirerirneernsniseennees | evvvennes 1,121,743 | ... 1,121,743 | ...........1,098,082 | ......... 1,104,720 | ...ccoovvveenn0 | 017,023 | 0 | 17,023 | e [V I 1,121,743 | oo 0 11/20/2035(1...........
36202E HF 9| GNMA Il PASS #3830  5.500. .| 06/20/2010] PAID ON PRINCIPAL... 796,901 0 796,901 0 03/20/2036| 1.
36216C KY 2| GNMA PASS TH #160611 06/15/2010( PAID ON PRINCIPAL... 178 ) 0 178 0 09/15/2016|1...........
36216G N3 8| GNMA PASS TH #164310 06/15/2010( PAID ON PRINCIPAL... 22 ) 0 ... 22 (11 (V1 I (0 I 0 |09/15/2018|1...........
362160 Q9 7| GNMA PASS TH #179680 06/15/2010( PAID ON PRINCIPAL... 73 ) 0 ... 73 (V1 I (V1 IR LV I 1 {10/15/2016|1...........
362161 7E 5| GNMA PASS TH #180993 06/15/2010( PAID ON PRINCIPAL... 58 ) 0 .. 58 (V1 (V] I (U I 1 [11/15/20191...........
362164 W5 0| GNMA PASS TH #183468 06/15/2010{ PAID ON PRINCIPAL... 4 ) 0 4 0 10/15/2016/ 1...........
362167 NJ 3| GNMA PASS TH #185893 .| 06/15/2010| PAID ON PRINCIPAL... 60 ) 0. 60 0 10/15/2016| 1.
36217D UZ 5| GNMA PASS TH #190600 06/15/2010| PAID ON PRINCIPAL... 100 ) 0 100 0 08/15/2016|1...........
362178 TL 5| GNMA PASS TH #202255 06/15/2010| PAID ON PRINCIPAL... 52 ) 0 ... 52 0 08/15/20171...........
36217T CA 5| GNMA PASS TH #202665 06/15/2010( PAID ON PRINCIPAL... 105 ) 0 105 0 11/15/2019(1...........
36217T CQ 0| GNMA PASS TH #202679 06/15/2010{ PAID ON PRINCIPAL... 17 ) 0 ... 17 0 12/15/2019/1...........
362172 N4 6| GNMA PASS TH #210211 06/15/2010| PAID ON PRINCIPAL... 13 ) 0. 13 0 07/15/2017|1...........
36218X 3Z 0| GNMA PASS TH #235816 06/15/2010( PAID ON PRINCIPAL... 172 ) 0 172 0 06/15/2018|1...........
362191 X7 8| GNMA PASS TH #264502 06/15/2010{ PAID ON PRINCIPAL... 36 ) 0 ... 36 0 09/15/2018|1...........
36205F 5V 1| GNMA PASS TH #389760 06/15/2010( PAID ON PRINCIPAL... 95,559 95,559 97,739 | oo 96,498 | ..ovvrverinnn (V1 I (939) [ e 0 (939) 0 95,559 0 11115/2017{1...........
36201M A8 5| GNMA PASS TH #586931 06/15/2010{ PAID ON PRINCIPAL... 6,233 | oo 6,233 6,390 (83) 0 6,233 0 10/15/20171...........
36201M  SA 1| GNMA PASS TH #587413 06/15/2010( PAID ON PRINCIPAL... 4,133 4,133 4,224 (78) 0 4,133 0 11/15/2032
36201M  SJ 2| GNMA PASS TH #587421 .| 06/15/2010| PAID ON PRINCIPAL... 3,021 | oo 3,021 3,087 (49) 0 3,021 0 11/15/2032
36201P VA 0| GNMA PASS TH #589309 06/15/2010| PAID ON PRINCIPAL... 8,804 .8,804 9,027 (105) 0 8,804 0 08/15/2017
36201U BA  1|GNMA PASS TH #593233 06/15/2010| PAID ON PRINCIPAL... 59,896 59,896 61,262 (795) 0 59,896 0 10/15/20171...........
36201V ZG 0| GNMA PASS TH #594843 06/15/2010| PAID ON PRINCIPAL... 16,349 ..16,349 16,763 (236) 0 16,349 (V1 IO (0[N IO (VN IO 133 | 08/15/20171...........




Statement for June 30, 2010 of THE TRAVELERS INDEMNITY COMPANY
SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1’6030

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)
36200A A7 4| GNMA PASS TH #595030 5.000..........ccc0. | veeee 06/15/2010| PAID ON PRINCIPAL... . 9,209 9,209 | . 9,442 | oo 9,329 | v (V1 I [(0)] [ 0 (120) 0 9,209 [V I (V1 IR (U I 77 |10/15/2017|1...........
36200M YX 5| GNMA PASS TH #604726 4.500............... | ... 06/15/2010| PAID ON PRINCIPAL... 74,507 ..74,507 71,012 | e 71,538 | o (V1 IO 2,969 | v 0 2,969 0 74,507 (V1 (V] IR (U I 445 110/15/2033(1...........
36290R YQ 0|GNMAPASS TH#615519 4.500........ccccoc. | vece 06/15/2010| PAID ON PRINCIPAL... 59,444 ..59,444 56,008 | ..covvirrnn 56,627 | .oovvrrcrind (V1 IO 2,818 | o 0 2,818 0 59,444 (V1 (V1 IO (U I 436 |09/15/2033(1...........
36290R 6X 6|GNMA PASS TH#615686 4.500............... | ..... 06/15/2010( PAID ON PRINCIPAL... ..83,759 78,917 3,918 0 10/15/2033(1...........
000000 00 O|GNMAPASSTH 4.500... .| 04/23/2010| BAS-MERRILL LYNCH......ccooveve | cerermrencernveirneiieniinns | 212,055,312 | oo 12,000,000 | ......... 12,055,312 .12,055,312 .0 06/15/2040| 1.
59021* AK  7|MERRILL LYNCH FHAPROJ 7.430........... | c.... 06/25/2010{ PAID ON PRINCIPAL... ....6,034 | . 5,908 [ .ovvrveririinns 5,957 77 0 02/01/2021{1...........
59020M AA 1 |MERRILL LYNCH FHA PROJ 7.430........... | ..... 06/10/2010{ PAID ON PRINCIPAL... 1,198 1 1166 | oo 176 | s (V1 IO 21 | e 0 21 0 08/01/2024|1...........
75932@ AD  5|REILLY MTG ASSOC LP FH 7.430........ccc. | vvvne 06/25/2010{ PAID ON PRINCIPAL.......cocovvve | cervrrreiersnireieinnines | v 399 | s 355 | i 354 | i 354 | s (V1 IO L [ 0 1 0 07/01/2022{1...........
831641 DQ 5| SBIC 2003-P10B 1 5136 [ 05/10/2010] PAID ON PRINCIPAL... . 4,999 4,999 | 4,999 | i 4,999 | . (O I (V] [ 0 0 0 4,999 [ I 0 [ e 0 | v 63 | 08/10/2013|1...........
0399999. Total - BONAS = U.S. GOVEIMIMENL. ....vuuieieesierisseisseies sttt | ersnnians 72,404,711 | ...l 72,039,019 | ... 72,265,125 | ......... 72,296,156 | ..ovvvierin (V) I 82,351 | v [V 82,351 | oo 0] e 72,378,507 | oo 0. 26,204 | ... 26,204 |.1,181,753 |...... XXX... [ XXX....
Bonds - All Other Government
563469 FC 4| MANITOBA (PROVINCE OF) 4.450............ A.. [04/12/2010] MATURED.........cocorvrmerrmerrrenins | cerneriierineeneninsenens | ceveneinnes 1,000,000 | ........... 1,000,000 | ..ooverenee 998,580 | ...cvvvrrnnes 999,750 | ..ovvreernens [V I 250 | o (V1 IR 250 | oo [V I 1,000,000 | ..coovvveneees (V1 (V] I 0 . 22,250 |04/12/2010| 1FE......
65562Q AD 7 |NORDIC INVESTMENT BANK 3.875.......... F...]06/15/2010] MATURED..........cccocccouviiiiirinnnins 2,000,000 | ...ccoone 2,000,000 | ..cooovenee 1,999,900 2,000,000 0 I I (] I 0 [ e 0] s 2,000,000 | ..ooooiirin [ I 0 [ e 0 [ . 38,750 | 06/15/2010| 1FE......
1099999. Total - Bonds - All Other GOVEMMENL. ...t enes 3,000,000 | ... 3,000,000 2,998,480 2,999,750 0 250 | oo 0 [ i 250 | s 0 | s 3,000,000 | ..covvrenad (I I 0 [ 0] .. 61,000 |...... XXX... [.XXX....
Bonds - U.S. States, Territories and Pc
130624 AN 9| CALIFORNIA GENERAL OBL 3.700........... | ..... 04/01/2010{ MATURED........cocnvvrernririrnrins 500,000 | .coovvernnes 500,000 | .ooocvennen 479,230 | cooovvrrinns 499,690 | ...oovvriennnd (V1 I 310 | v 0 310 0 500,000 (01 (V1 IO 0 e 9,250 | 04/01/2010| 2FE......
20772E 5E 9| CONNECTICUT GENERAL OB 5.750........ |..... 06/15/2010| REDEEMED.........cccovevvnerrerirnes 8,435,000 | ...cooonee 8,435,000 9,150,372 8,477,512 (V1 I (42,512) | v (V1 IO (42,512) | oo [V I 8,435,000 | ..ovvvrnennd (1 (V] IR 0 ... 242,506 |06/15/2012| 1FE......
341422 XY 4|FLORIDA STATE BD OF ED 5.750........cc.. | coone 06/01/2010{ REDEEMED...........ccoovverercririnee 5,050,000 | ........... 5,000,000 | ..o 5,184,100 | ..cocevnee 5,035,950 | ..ocvovrriernn (V1 I (10,300) | ..orvvnrerenad (1[N I (10,300) | oo (V1 IO 5,025,650 | ..covvvrnnn 0 e 24,350 | ... 24,350 |..... 143,750 | 06/01/2022| 1FE......
373382 4S 6| GEORGIA GENERAL OBLIGA 6.500.......... | ... 04/01/2010| MATURED..........ccovvrririrerirenne 10,000 ..10,000 11,954 | oo 10,076 | oovoeviennd (V1 I (0] [— 0 (76) 0 10,000 (V8 I (V] IO (U I 325 |04/01/2010| 1FE......
373382 4Y 3| GEORGIA GENERAL OBLIGA 6.500 e 04/01/2010] MATURED......c..ocveerverrierinins | serreriesisneesssiseisnees | eeveneinnes 1,490,000 1,490,000 | ....ccoo.n. 1,781,206 | ........... 1,501,384 | ..ocoovvernnens 0 | crnen(11,384) [ o0 | e (11,384) | ovvorvrnnens [ I 1,490,000 | ...oovvvvneeens 0 | o0 | veiriinend0 | s 48,425 |04/01/2010| 1FE......
574192 76 0|MARYLAND GO S2009 QSCB -- I 06/15/2010{ QUALIFIED TAX CREDIT........... 0 ....298,500 293,737 | oo 0 0 .0 0 0 0 0 | o0 | i | e 0 | 06/15/2010| 1FE......
574192 Z6 0|MARYLAND GO S2009 QSCB --.......cccoonee | veuue 06/15/2010| QUALIFIED TAX CREDIT............ (V1 IO 154,026 151,550 | oo 0 0 20| 0 0 0 0 (V1 I (V] IR (U I 0 |06/15/2010( 1FE......
575827 D7 2| MASSACHUSETTS GENERAL 6.000........ |..... 06/01/2010| REDEEMED.........ccovevemrecrineinn | ceererierirneesseniseisnees | evveneinns 1,000,000 | ........... 1,000,000 | ...coovene 1,069,010 | ........... 1,011,930 | oo (V1 I (11,930 | woovvreeraenne (V1 IO (11,930) | vvvrvvrnens [V I 1,000,000 | ..coovvvvnnens (V1 I (V1 I 0 . 30,000 | 06/01/2015 1...........
641459 VL 3| NEVADA GO LMT TAX S97A 6.000............ | c.o.e 05/15/2010] MATURED........ocnvierrinieierinnes | cerrneisseresinsisesnsiens | corveeenns 1,500,000 | ........... 1,500,000 | ... 1,640,250 | ........... 1,505,220 | ..ooovvvrirrnd (1 IO ((V210) | (V[ IO ((V20) | (V1 I 1,500,000 | ..oovvrvnens (V1 IO (0[N IO 0] . 45,000 | 05/15/2010| 1FE......
646038 7G  8|NEW JERSEY GENERAL OBL 6.000......... |..... 05/01/2010| REDEEMED.........cconervnrrerinenns | wevrerierisneesesiseennees | eevenenns 7,040,000 7,040,000 | ..ocovnee 7,896,275 | ...ccvvenee 7,080,198 | ..coovvvnnnnnd (V1 I (40,198) [ ..cvvvvrrerrnc0 | e (40,198) | ..cvvvvreens0 | 107,040,000 | o0 | 0 [0 [ 211,200 |05/01/2013|1...........
649787 5Y O|NEW YORK GENERAL OBLIG 4.000 .106/16/2010{ TD SECURITIES . 2,148,100 .2,000,000 2,009,520 2,008,220 0 .(420) | .. ..(420)] .covovvnen0 | ......2,007,800 | .............0 | .....140,300 |.....140,300 | ...... 24,444 103/01/2018
677518 WN 8| OHIO GENERAL OBLIGATIO 5.625........... | ..... 05/01/2010] MATURED..........coouerimrinnerienies | ceenerierieseneeieninees | evvvei 15,000,000 | ......... 15,000,000 | ......... 16,616,400 | ......... 15,074,250 | ooovvennnnnd (VN I (74,250) | ..ocvovvvrerrnd0 | e (74,250) 118,000,000 | o0 | 0 | 0 421,875 |05/01/2010
677520 UL  0|OHIO HWY CAP IMPT GO S 5.000.........c.. | eeue 05/01/2010] MATURED......c..ocvoerenrirenineins | seereriesineesssiseinnens | evveneinnes 7,000,000 | ..ocovrnee 7,000,000 | ..ccvenee 7,284,410 | covevennee 7,049,500 | ..oooovvinnnna (V1 I (49,500) | ..ovvvvverenne (VN IO (49,500) | ..voovvneenn [V I 7,000,000 | oo (V1 (V1 I 0. 175,000 | 05/01/2010
837100 JS  8|SOUTH CAROLINA GENERAL 5.000......... | ..... 04/01/2010] MATURED..........ccvverimrrierieninns | cerrerienineeinenisniinens | cvvenniies 1,885,000 | ........... 1,885,000 | ............ 2,087,431 | .o 1,894,312 | oo, (V1 I (9,312) [ oo (V1N I (9,312) | oovvvverecs [V I 1,885,000 | ...ooocveveee [V I (V1 IR 0 . 47,125 |04/01/2010| 1FE......
917542 PZ 9| UTAH GENERAL OBLIGATIO 4.000........... | ..eec 04/23/2010] JACKSON SECURITIES INC..... | coovvrnnriinninimnsninnnes | eonnnenns 11,066,500 | ......... 10,000,000 | ......... 11,006,600 | ......... 10,911,400 | oo (U (51,100) | ..ovvvrrernnns [V (51,100) | vvocvrnnnns 0 | s 10,860,300 | ..oooocvrnneens 0 |.. 206,200 |..... 206,200 |..... 130,000 | 07/01/2015| 1FE......
1799999. Total - Bonds - U.S. States, Territories & Possessions.... . s 62,124,600 | ......... 61,312,526 | ......... 66,662,045 | ......... 62,059,643 | ....oovriernnad 0| . (305,893) | ..ovvvriirnns 0. (305,893) | ..oovvvirnnnd 0] s 61,753,750 | oo, 0]... 370,850 |..... 370,850 |..1,528,901 |...... XXX... [ XXX....
Bonds - U.S. Political Subdivisions of States, Territories and Pc ions
041431 EW 3| ARLINGTON CO PUB IMPT 4.000............ | ...e. 04/22/2010] MORGAN STANLEY........ccooviuiner | verrrerrereneernseiseinnens | evveneenn 3,584,331 | ........... 3,425,000 | ..ccvvnee 3,648,653 | ...ccooune. 3,602,963 | ..oovrrcrinnn 0 | s (RIS ) (V1N IO (35,243) | vvovrrnnens (U I 3,567,720 | ..cccceeern0 | 16,611 | 16,611 | L 27,400 |08/15/2011| 1FE......
041431 EX 1| ARLINGTON CO PUB IMPT 4.000............ | ..eee 04/22/2010| WELLS FARGO SECURITIES.... 5,554,172 | ........... 5,175,000 5,643,803 5,579,944 (V] I (49,214) [ oo (1 I (49,214) [ oo, (1 IO 5,530,730 | o0 | ... 23,443 | ..23,443 | ... 41,400 | 08/15/2012| 1FE......
041431 EY  9|ARLINGTON CO PUB IMPT 4.000............ | ... 04/28/2010| MORGAN KEEGAN & CO INC... | cooouvvererereerrirncerens | erveevnna 4,158,903 | ........... 3,805,000 (32,533) (32,533) 4,127,702 | 0] 31,201 | 10031,201 | 32,977 | 08/15/2013| 1FE......
113152 MW 9| BROOKHAVEN GENERAL OBL 3.500 05/01/2010] MATURED.......cocnvverrniiririnrinns 5,000,000 (18,950) (18,950) ..5,000,000 | oo | 0 | 0| 87,500 |05/01/2010] 1FE......
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139884 AR  1|CAPITAL CITY ECONDEV 5.000.......cccco.. | ceee. 06/15/2010| REDEEMED.........ccovvvvenirrerirns 375,000 | ..cocoovrrnee 375,000 | ..oooovererees 375,000 | ..ccoccc0eee375,000 | oo (U IO (V1 IR 0 0 375,000 0 | 0 | e 0 06/15/2025| 1FE......
238388 DV  1|DAVENPORT GENERAL OBLI 4.000......... |..... 06/01/2010| MATURED 830,000 | ..coovvvrnee 830,000 | ..coovereneee 855,838 | .............835428 | ....cccocennun (V1 I (5,428) | ..ocvorrernene (V1 I (5,428) 830,000 0 | o0 | e 0 06/01/2010
249174 KC 6 |DENVER CITY&CO GO SD#1 —...covvvevvee | o 06/15/2010{ QUALIFIED TAX CREDIT........... (V1 I 119,200 115,688 0 (VI I 0 0 0 0 | o0 | e 0 06/15/2010
303820 E9 1|FAIRFAX CO GO S2003A 5.000........cccoo.. | vouee 06/01/2010] MATURED...........coonivminerirenies | ceinrineriieninesiesinnes | covvei 13,955,000 | ......... 13,955,000 15,499,260 13,955,000 06/01/2010
345748 SG 3| FOREST HILLS PUB SCHOO 5.250 .| 05/01/2010| REDEEMED ..5,650,000 5,650,000 ,650,000 05/01/2018
401784 WA 7 |GUILFORD CO GENERAL OB .270........... | v.... 04/01/2010{ REDEEMED............oovvierervrines | vervrieeerieisnnsiienns | cervneenns 6,270,000 | ........... 6,270,000 ..6,270,000 04/01/2027
544351 BY  4|LOS ANGELES GENERAL OB 5.000.......... | ..... 04/06/2010| BAS-MERRILL LYNCH............... 6,698,147 | ........... 6,340,000 | ........... 6,768,013 | ...........6,602,730 | ...ccoovvrneee. (V1 I (11,158) | oo (V1 IO (11,158) [ ovvvevreen0 [ e 6,591,571 09/01/2023| 1FE......
59656N KG 6 |MIDDLESEX CO GENERAL O 4.000.......... | ..... 06/01/2010| MATURED 3,375,000 | ...coouvne 3,375,000 | ..cooenee 3,482,730 | 003,397,613 | i (1 I (22,613) [ oo 0 s (22,613) [ o0 | 3,375,000 06/01/2010( 1FE......
667027 4C  7|NORTHSIDE ISD GO S2009 --.......cccccovures | venue 06/15/2010| QUALIFIED TAX CREDIT............ (U1 IO 260,100 254,036 0 {0 IO 0 0 0 06/15/2010| 1FE......
815626 HD 1|SEDGWICK CO USD#259 GO 06/15/2010{ QUALIFIED TAX CREDIT........... 0 ....147,500 144,546 0 .0 0 0 06/15/2010( 1FE......
792881 LT  9|ST PAUL GENERAL OBLIGA 5.000........... | ..... 05/01/2010| MATURED 190,000 ....190,000 | .ovvvvnvnee 199,339 | oovrirrnnn 191,638 | i (1 IO (1,638) | vvevrrerinnnd0 [ i (1,638) 190,000 05/01/2010( 1FE......
852631 7H 7|STAMFORD GENERAL OBLIG 3.125......... | ... 06/01/2010| MATURED 2,000,000 | ..oovrnee 2,000,000 2,029,980 (] IO [(CI10) I I (V1 I (6,260) 2,000,000 06/01/2010( 1FE......
940156 4V 1| WASHINGTON SUBN SAN DI 5.000.......... | ... 06/01/2010] MATURED.......ccooviiiiniiiiniininnes | o | eonnerenes 4,000,000 | ........... 4,000,000 | ....c...... 4,378,920 | ........4,025440 | ..o 0. (25,440) [ ..ooovvvriennd (L (25,440) [ ..ooovovveen0 | i 4,000,000 | .coovrinnnes (O PSRN | 0 06/01/2010[ 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & POSSESSIONS..........cieiieiiinriiinirissrisnissensssees | cveeens 61,640,553 | ........ 60,916,800 64,835,145 | .......61,778,599 | ...cccoovrnnnnd 0] . (315,877) | covovvvvvrins 0] (315,877) 61,462,723 | ..ccoocevnnn 01...177,830 |..... 177,830 XXX... |.XXX...
Bonds - U.S. Sy R and Special A t
010610 AC  7|ALABAMA PUB SCH & COLL 5.000........... | ... 05/01/2010| MATURED 8,500,000 | ...covone 8,500,000 | ........... 8,834,645 | .........8,514,705 | ...ocovrunnrnd (1 I (14,705) [ ..oovvrrieennd ([ I (14,705) [ ooovvvreens0 | i 8,500,000 | ..coovvvrennn (01 OO | I PN 0 05/01/2010( 1FE......
139883 AA  0|CAPITAL CITY ECONOMIC 5.000............. | ..... 06/28/2010| REDEEMED..........ccovevvnirrerernnes 103,916 | .oovvvernees 103,916 | covvvrvrenne 103,916 | ............ 103,916 | oo, (V1 (V1 I 0 0 103,916 0 | o0 | e 0 12/01/20271...........
196454 EZ 1|COLORADO DEPT TRANS RE 5.000......... | ..... 06/16/2010| CABRERA CAPITAL MARKETS. | .....couvvrnriiririiieins | cerveirenns 4,476,920 | ........... 4,000,000 | .......... 4,428,600 | ..........4,220,400 | ...cccovrvennnn (V1 I (19,240) | ..ooocvernnd (1[N I (19,240 | .oovvvveen0 | 4,201,160 | .cocovvcernee. 0]...275,760 |..... 275,760 12/15/2016| 1FE......
196454 AW 2| COLORADO DEPT TRANS S2 6.000......... | ..... 06/15/2010| REDEEMED.........ccovvvvnirrerirns 2,010,000 | ..ccovenee 2,000,000 2,171,180 (V1 IO (10,980) | ..ovvvvverevene (V1 IO (10,980) 2,010,000 0 | o0 | e 0 06/15/2011| 1FE......
196454 AY  8|COLORADO DEPT TRANS S2 6.000......... | ..... 06/15/2010| REDEEMED 20,100,000 20,000,000 22,025,600 (V] IO (121,400) | wovovvvrvvrne0 [ s (121,400) 20,100,000 0 06/15/2013| 1FE......
341507 CH 2|FLORIDABD ED LOTTERY 5.000.......ccc.. | vovne 04/06/2010| REDEEMED 8,105,000 | .....c..... 8,105,000 | ...ooovnee 8,154,927 | ...........8,105,000 | .....ccoovrrred (0 RO | R ESROPRORPOORPON | ISP 0 [ o0 | i 8,105,000 | ..oovvvrernnns 0 07/01/2015| 1FE......
542424 HU  3|LONG BEACHHARBORREV 5.750.......... | ..... 05/15/2010| REDEEMED.........ccovvveireerirnnins | crvnerirerienineeneninees | e 13,422,900 | ......... 13,290,000 13,696,674 | .........13,394,459 | .......cccoonu 0 | v (14,752) [ o0 | (14,752) 13,379,708 | ....cccoonvve. 0] ...43193 | ... 43,193 05/15/2017| 1FE......
57585K GQ  5|MASSACHUSETTS H/E (HAR .230........... | ... 05/14/2010] GOLDMAN SACHS & CO......cccoe. | vererrviririrernnirernnins | cvreeenee 24,370,000 | ........ 24,370,000 24,369,951 | ........24,369,951 | ...c.ccoovvvnee. 0 | o9 [0 | s 49 24,370,000 | ..covoerennc 0 | o0 | e 0 01/01/2024| 1FE......
576004 FA 8| MASSACHUSETTS SPL OBLI 5.000.......... | ..... 06/16/2010| JEFFERIES & CO INC............... 3,342,060 | ........... 3,000,000 3,434,340 0 | eeen(20,550) | vovvvvviririnnnd0 | e (20,550) | ovovvrvrreens0 | e 3,162,150 | .ovvrirernnn 01....179,910 |..... 179,910 12/15/2013| 1FE......
576004 FB 6|MASSACHUSETTS SPL OBLI 5.000.... 06/17/2010| JEFFERIES & CO INC.......ovvvves | cerrerrererneeisnineennens | ervvennn 9,458,055 8,375,000 | ..........9,018,819 | ...........8,706,260 | .......ccccoe0.0 | 0e00rne(28,905) | o0 | e n(28,905) | 0 | 8,677,355 | ee.onn0[1....780,700 ... 780,700 12/15/2014
59455P X2 1| MICHIGAN MUN BD AUTH C 5.250. .| 04/19/2010] REDEEMED 6,425,000 6,425,000 .0 .0 10/01/2013
646046 KM 3| NEW JERSEY COP S2000A 5.250.. 06/15/2010| MATURED 6,000,000 | ........... 6,000,000 19,440) 19,440) . 06/15/2010
64711M  7C  5|NEW MEXICO FIN AUTH SR 5.000............ | ..... 06/01/2010] MATURED......c..ocvervennrirnninnins | seereriesineesssineinnees | evveneinnes 1,410,000 | ........... 1,410,000 | ...ccooeue 1,475,833 | ........... 1,423,903 | cooovivrcrinnn (V1 I (13,903) | ..ovvvrvernenne (VN IO (13,903) | vvovvvvreen0 [ e 1,410,000 | .ooovvvvneens 0 | covrernend0 | e 0 06/01/2010
64711R AL O [NEW MEXICO TRANSN SUB 5.000.......... |..... 06/15/2010| MATURED 3,000,000 | ...cooonee 3,000,000 3,284,471 0 (23,490) | ...vvvvernene (V1 IO (23,490) | ..ovovvvreens0 [ i 3,000,000 | ooovvveneennd 0 | o0 | e 0 06/15/2010| 1FE......
64971K CZ  7|NEW YORK CITY TRANSTL 6.125.......cccc. | vouee 05/15/2010| REDEEMED.........cconevvnrrerinenns | werrerieniineessniseennees | cevnennn 3,691,550 | ..cvvrne 3,655,000 | ...cvvnee 3,796,965 | ...........3,697,069 | .....cccconnen. (V1 I (5,519) [ wooevvrrernnnns (V1 I (5,519) [ ovvvrvverrenn0 [ e 3,691,550 | coovvernnnnnd 0 | vovrrreend0 | e 0 11/15/2012[ 1FE......
650013 QE  8|NEW YORK THRUWAY AUTH 6.250........ | ..... 04/01/2010| MATURED 5,000,000 | ........... 5,000,000 ..5,715,600 | ...........5,025,400 | ...cccocveean0 | o (25,400) | ....ocoevrenrnc0 | e (25,400) ..5,000,000 04/01/2010
68607H JP 2| OREGON DEPT ADMIN SVCS 5.75 . 105/01/2010] REDEEMED.........ccooeremererenenes | cerierierenceieninnseinens | ceveneiens 3,888,500 .3,850,000 ..3,888,500 05/01/2020
796422 YL 1| SAN ANTONIO WATERREV 6.500........... | ..... 05/15/2010| MATURED 890,000 ....890,000 890,000 05/15/2010| 1...........
79061A BE  6|ST JOSEPH CO (UNIVNOT .450.......ccccee. | vonee 05/14/2010] GOLDMAN SACHS & CO.....ccoes [ vorvrrivirnrieinniennnis | cveenne 35,000,000 | ......... 35,000,000 35,000,000 | .........35,000,000 | ..ccoverrrrrncn0 | v {1 [ I 0 0 35,000,000 0 | o0 | e 0 03/01/2042( 1FE......
921645 QX 8| VANCOUVER WATER & SEWE 4.000....... | ..... 06/01/2010{ MATURED.........ocorirernriernrnnes | vereeireeenineissinenenns | cerveerenes 1,020,000 | ........... 1,020,000 | ........... 1,048,172 | ...........1,025,926 | ................. (U IO (5,926) | ..o (1 IO (5,926) | ovvvvrreenn0 [ e 1,020,000 | ..oovvvvees 0 | vorverrnend0 | e 0 06/01/2010| 1FE......
921645 RH 2| VANCOUVER WATER & SEWE 5.000....... | ..... 06/16/2010| GMS GROUP..........cccccvvrccrinnne 564,010 | .ovvvernnnd 500,000 | ..ooovvennes 540,025 | ..........533,170 | ..cccvvrrnnncd (V1 I (3,315) | o 0] s (3,315) 529,855 0]...34,155 | ... 34,155 06/01/2014| 1FE......
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928178 PE  2|VIRGINIAPUB SCHAUTH ....cccccoeviveres | o 06/15/2010| QUALIFIED TAX CREDIT........... (V1 I 302,500 295,966 | .....ccooveririririnnne 0 0 20| 0 0 0 0 [V I (V1 IR LV I 0 |06/15/2010( 1FE......
3128JM N7  8|FH (3/1 ARM) #1B2313 3.485.......cccccovvers | o 06/15/2010| PAID ON PRINCIPAL... 11,063 ..11,063 11,005 125 0 11,063 (V1 (V] IR 0 | v 64 |08/15/2035|1...........
3128JM  QF  7|FH (3/1 ARM) #1B2353 3.278......cccocovvves | v 06/15/2010{ PAID ON PRINCIPAL... 14,621 .14,621 14,529 196 0 14,621 0 09/15/2035(1...........
3128JM QF  7|FH (3/1 ARM) #1B2353 3.329. 05/15/2010| PAID ON PRINCIPAL... 31,999 ..31,999 31,797 429 0 31,999 0 09/15/2035(1...........
3128JM SB  4|FH (3/1 ARM) #1B2413 3.187. .| 06/15/2010| PAID ON PRINCIPAL... 69,157 ..69,157 68,995 994 0 69,157 0 10/01/2035( 1.
31296 ZX  7|FHLMC GOLD PASSTHRU  5.500............ | ..... 06/15/2010| PAID ON PRINCIPAL... 5,455 .....5,455 5,340 80 0 5,455 0 06/15/2033(1...........
31296 ZY 5|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 119,351 | covvvirns 119,351 | v 116,847 | covvveern 117,645 | 0 | i 1,706 [ 0 | e 1,706 0 119,351 0 06/15/2033|1...........
31296 2F  2|FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 103 2 0 103 0 07/15/20331...........
31296 2J 4|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 21,575 374 0 21,575 0 07/15/2033|1...........
31296 3V 6|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 303 6 0 303 0 07/15/2033(1...........
31296 4V 5|FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 4,595 50 0 4,595 0 07/15/2033(1...........
31296K AD  5|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 436 8 0 436 0 07/15/2033|1...........
31296K AL 7 |FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 85 .85 83 | oo 83 0 22 | s 0 2 0 ... 85 0 04/15/20331...........
31296K BK  8|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 29,748 29,748 29,124 418 0 29,748 0 07/15/2033|1...........
31296K E3 3 |FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 501 [ oo 501 | oo 491 7 0 501 0 07/15/2033
31296K NR  0|FHLMC GOLD PASSTHRU .| 06/15/2010{ PAID ON PRINCIPAL... 47,939 47,939 46,932 754 0 47,939 0 07/15/2033
31296K QD  8|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 58,713 .58,713 57,480 843 0 58,713 0 07/15/2033
31296K TN  3|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 109,452 | .ooovvvvnnen 109,452 | covvvrivrinne 107,155 | coveeeeer 107,674 | 0 | et 1778 | ienl0 | e 1,778 0 109,452 0 07/15/2033|1...........
31296K X5 7|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 269 | o 269 264 6 0 269 0 07/15/2033|1...........
31296K Y8 0|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 130 | oo 130 | oo 128 2 0 130 0 07/15/2033(1...........
31296K 4R 1|FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 231,263 | oo 231,263 | oo 229,818 | .oiee230,232 | o0 | 1,031 |0 | 1,031 0 231,263 0 08/15/2033(1...........
31296L AV 3|FHLMC GOLD PASSTHRU .| 06/15/2010| PAID ON PRINCIPAL... 64 .64 63 1 0. 64 0 08/15/2033| 1.
31296L Kz  3|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 1478 | o, 1,478 1,447 18 0 1,478 0 08/15/2033|1...........
31296L P6 2|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 59 .59 - I 58 0 ] 0 1 0 ... 59 0 08/15/2033|1...........
31296L QV  6|FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 11,181 11,181 10,946 214 0 11,181 0 08/15/2033(1...........
31296L WL  1|FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 8,663 | ..oovvirreia 8,663 8,481 143 0 8,663 0 08/15/2033|1...........
31296L ZL  8|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 5,271 5,271 5,160 74 0 5,271 0 08/15/2033|1...........
31296L 6E  6|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 17,274 17,274 16,911 276 0 17,274 0 08/15/2033(1...........
31296M CE 7 |FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 1,223 1,223 1197 | s 1,201 | oo (V1 IO 22 | i) 0 22 0 1,223 0 05/15/2033(1...........
31296M 6K 0 |FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 517,307 | covververenns 517,307 | coovvveren 514,074 0 517,307 0 09/15/2033|1...........
31296N  EJ 2 |FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 315,906 | ..oovverrnes 315,906 | .ooocvennen 313,931 0 315,906 0 09/15/2033(1...........
312966 KL 7|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 32,054 ..32,054 30,832 0 32,054 0 05/15/2019
312966 SM 7 |FHLMC GOLD PASSTHRU .| 06/15/2010| PAID ON PRINCIPAL... 28,938 ..28,938 27,406 0 28,938 0 05/15/2019
312966 TP  9|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 365,574 | .oovveernnn 365,574 | oovvvine 346,211 , , 0 365,574 0 05/15/2019
312966 TQ 7|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 528,251 | .overinnne 528,251 | oo 500,271 | oovvovirnnee 510,398 | .coooevvrinnnd (V1 IO 17,853 | oo (V[ I 17,853 0 528,251 0 05/15/2019(1...........
312967 HM 7 |FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 45,190 ..45,190 42,797 | oo 43,754 | oo, (1 I 1,436 | oo (1 I 1,436 0 45,190 0 05/15/2019|1...........
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312967 KD  3|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 566,117 | .cooovrrrne 566,117 | covvoverernn 536,131 0 566,117 [V I (V1 IR 0 e 3,429 |05/15/20191...........
312967 PC  0|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 215,710 | oo 215710 | oo 204,285 0 215,710 (V1 (V] IR 0| e 1,606 |05/15/2019|1...........
31292G 6L  5|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 1,646 | oo 1,646 1,731 0 1,646 (V1 (V1 IO (1 IO 24 |10/15/2029|1...........
31292G 6T  8|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 2,977 2,977 3,132 0 2,977 0 11/15/2029(1...........
31292G  7H  3|FHLMC GOLD PASSTHRU .| 06/15/2010| PAID ON PRINCIPAL... 1,507 | e 1,507 1,585 0 1,507 0 12/15/2029( 1.
31292H EV 2 |FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 89 .89 94 0 ... 89 0 08/15/2030(1...........
31292H G5 7 |FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 2,229 2,229 2,601 0 2,229 0 01/15/2031|1...........
31292H M2 7 |FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 1,403 | oo 1,403 1,477 0 1,403 0 11/15/2031 1...........
31292H P9 9|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 4,282 4,282 4,192 0 4,282 0 03/15/2032|1...........
31292H QQ 0|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 3,984 | oo 3,984 3,901 0 3,984 0 04/15/2032(1...........
31292H XK 5|FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 104,179 | oo 104,179 | v 101,993 0 104,179 0 07/15/2033(1...........
31293 N4  8|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 2,661 .2,661 2,507 0 2,661 0 12/15/2028(1...........
31293F WM 5| FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... AAT9 | e 4179 4,091 0 4179 0 12/15/2028|1...........
31293M  FE 7 |FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 141 0 141 0 03/15/2029| 1...........
31293Q 2V 4|FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 103 0 103 0 06/15/2029
31293V FH  0|FHLMC GOLD PASSTHRU .| 06/15/2010{ PAID ON PRINCIPAL... 154 0 154 0 08/15/2029
31293W  ZQ  6|FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 41 | 43 0. 41 0 10/15/2029
31293W  6X 3| FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 255 [ o 255 | o 268 0 255 (11 (V1 I (0 I 3 {10/15/2029{1...........
31293X EG  9|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 62 .62 66 0 ... 62 (V1 I (V1 IR LV I 1 [10/15/2029|1...........
31293X RH  3|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 27 i 29 0 .. 27 (V1 (V] I (U I 0 |10/15/2029{1...........
31293y DY  9|FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 164 | i 164 | 172 0 164 0 11/15/2029/1...........
31293Y GV 2|FHLMC GOLD PASSTHRU .| 06/15/2010| PAID ON PRINCIPAL... 5,809 6,111 0 5,809 0 11/15/2029( 1.
31293Y KN  5|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 128 | o128 [ s 135 0 128 0 11/15/2029(1...........
31293Y LG  9|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 141 | 141 | e 149 0 141 0 11/15/2029(1...........
31293Y LV 6|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 208 [ e 208 | oo 219 0 208 0 111512029/ 1...........
31293Y L6  1|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... YA I 7 8 0 7 0 12/15/2029(1...........
31293y Q8 2|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 226 238 0 226 0 12/15/2029(1...........
31293Y RF  5|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 139 | o139 [ 146 0 139 0 12/15/2029(1...........
31294B FC  4|FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 92 .92 97 0 ... 92 (V1 (0 IO (V) IO 1112/15/2029(1...........
31294B NE 1|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 3,092 3,092 3,253 0 3,092 (1 (V] I 0 | e 20 |12/15/2029|1...........
31294B  5Y  7|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 1,831 | s 1,831 1,927 0 1,831 (V1 IO (0[N IO (0 IO 28 |01/15/2030|1...........
31294G Q9  8|FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 75 .75 79 0. 75 0 06/15/2030
31298E 3C  7|FHLMC GOLD PASSTHRU .| 06/15/2010| PAID ON PRINCIPAL... 1,826 1,826 1,922 0 1,826 0 01/15/2029
31298Q GD  4|FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 168 | v 168 | v 177 0 168 0 06/15/2031
312988 UV 4|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 1,443 1,443 1,519 0 1,443 (V1 (V1 I (1 I 17 [01/15/2031(1...........
31298T WD  0|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 1,702 | o 1,702 1,791 0 1,702 (V1 IO (0[N IO (0 I 30 | 08/15/2031|1...........
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31298V ZF  7|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 89 ..89 94 | s 102 | v (U I ()] [— 0 (13) 0 ... 89 [V I (V1 IR LV I 1 (10/15/2031|1...........
31298V ZH 3 |FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 48 .48 50 | oo 52 (V1 I (03] [ 0 (4) 0 .. 48 (V1 (V] IR 0 | oo 1 [10/15/2031|1...........
31298W N7  6|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 23 .23 24 | s 27 (V1 IS (5] [P 0 (4) 0 ... 23 (V1 (V1 IO (U I 0 |10/15/2031{1...........
31287M FB 1 |FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... . 4,052 4,052 | 3,967 0 4,052 0 12/15/2031(1...........
31287M 3L 2 |FHLMC GOLD PASSTHRU .| 06/15/2010| PAID ON PRINCIPAL... 12,400 ..12,400 13,051 0 12,400 0 01/15/2032| 1.
31287N DK 1 |FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... Y A I 7 7 0 7 0 12/15/20311...........
31287P E9 0|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 11,132 11,132 11,716 0 11,132 (V1 (V] IO 0 | cverrnns 89 |02/15/2032|1...........
31287P  S2  0|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... . 2,440 | oo 2,440 | . 2,389 0 2,440 (V1 IO (0[N IO (0 IO 31 (02/15/2032|1...........
31287Q FF  3|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... . 2,577 0 2,577 (V1 (V1 I (U IO 30 |03/15/2032[1...........
31287Q L6 6|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... . 278 | coverereeereen2T8 | i 0 278 0 03/15/2032(1...........
31287Q NB 3| FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... . 2,214 0 2,214 0 01/15/2032(1...........
31287R ML 0 |FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 86 0 .. 86 (V1 (V] I LU I 1 {04/15/2032|1...........
31287T DJ  1|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 46,351 0 46,351 (V1 IO (0[N IO (VI IO 280 |05/15/2032|1...........
31287T SE  6|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... . 337 [ 33T | 0 337 [V I (V1 IR LV I 4 106/15/2032| 1...........
31287T 3G  8|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... . 4761 | s . X 0 4,761 0 06/15/2032
312870 B7 6 |FHLMC GOLD PASSTHRU .| 06/15/2010| PAID ON PRINCIPAL... 55 0. 55 0 06/15/2032
312870 GL  0|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 17 0. 17 0 06/15/2032
31287V GQ 7 |FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... . A15 | 15 | 0 415 0 07/15/2032|1...........
31287V 6N 5|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... . 382 | o382 [ 0 382 0 07/15/2032|1...........
31287Y NS  9|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... . 127 | e 127 [ s 0 127 0 09/15/2032|1...........
31288A MM 4|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... . 546 0 546 0 10/15/20321...........
31288A X4  2|FHLMC GOLD PASSTHRU .| 06/15/2010| PAID ON PRINCIPAL... . 237 0 237 0 06/15/2032| 1.
312880 AJ 8 |FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... . 6,491 0 6,491 0 12/15/20321...........
312880 FL  8|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... . 2,077 0 2,077 0 01/15/2033|1...........
31288F W7  5|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... .. 2,576 0 2,576 0 02/15/2033(1...........
31288F XM 1|FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 89 0 .. 89 0 03/15/2033|1...........
31288G G8 9|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... . 1,900 0 1,900 0 02/15/2033|1...........
31288G TB  8|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 10 0 ... 10 0 04/15/2033|1...........
31288G 4G 4|FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... . 5,703 0 5,703 0 04/15/2033(1...........
31288H X4 7 |FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... . 1,452 0 1,452 0 04/15/2033|1...........
31288H 4E 7 |FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... . 367 0 367 0 05/15/2033|1...........
31288H 7A 2 |FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... . 4,625 0 4,625 0 05/15/2033
31288 QN 9| FHLMC GOLD PASSTHRU .1 06/15/2010{ PAID ON PRINCIPAL... 10,740 0 10,740 0 05/15/2033
31288) ZX  7|FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... . 679 0 679 0 05/15/2033
31288 4L  7|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... . 3,836 3,836 | . 3,755 | oo 3,788 | v (V1 I A8 | s 0 48 0 3,836 (V1 (V1 I (1 IO 35 |05/15/2033|1...........
31335H Z7 1 |FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 152,514 | oo 152,514 | covvvirie 155,755 | covvverenne 154,408 | ....oocovnnn (V1 I (1,893) | v (V1N I (1,893) 0 152,514 (V1 (V1 I 0 e 1,301 | 12/15/2023|1...........
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31280R CN 4 |FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 664 0 664 [V I (V1 IR LV I 6 |04/15/2013(1...........
3128G8 YT  2|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 836 0 836 (V1 (V] IR 0 | oo 8 |01/15/2014(1...........
3128G9 MN  6|FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 10,757 0 10,757 0 02/15/2014{1...........
3128GA CP 9| FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 550 0 550 0 03/15/2014|1...........
31283H HE 8 |FHLMC GOLD PASSTHRU .| 06/15/2010| PAID ON PRINCIPAL... 2,441 0 2,441 0 06/15/2030( 1.
31283H JUN 6 |FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 1,848 0 1,848 0 01/15/2030(1...........
31283H J4  8|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 1,387 0 1,387 0 02/15/2031|1...........
31283H LC 7 |FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 1,306 0 1,306 0 10/15/2029/ 1...........
31283H MD 4 |FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 476 0 476 0 05/15/2031|1...........
31283H MZ  5|FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 1,107 0 1,107 0 06/15/2031|1...........
31283H N4 3 |FHLMC GOLD PASSTHRU 06/15/2010{ PAID ON PRINCIPAL... 16,106 0 16,106 0 09/15/2031(1...........
31283H N8 4 |FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 446 0 446 0 09/15/2031|1...........
31283H TE 5|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 227 0 227 0 07/15/2032(1...........
31283H WY 7 |FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 106,167 0 106,167 0 06/15/2033|1...........
3128LX DE  7|FHLMC GOLD PASSTHRU 06/15/2010| PAID ON PRINCIPAL... 230,567 0 230,567 0 05/15/2034
3128MJ FH 8| FHLMC GOLD PASSTHRU .| 06/15/2010{ PAID ON PRINCIPAL... 725,429 8,422 8,422 0 725,429 0 12/15/2036
31282R  6A 7 |FHLMC GOLD PASSTHRU 06/15/2010( PAID ON PRINCIPAL... 625,506 10,066) | ...cvvvevereenc0 | v (10,066) 0 625,506 0 11/15/2010
31406G 55  4|FN(10/1 ARM #810057 06/25/2010( PAID ON PRINCIPAL... 517,129 | oo 517,129 | oo 521,896 | ...coovvvnnee 518,753 | oo (1 IO (1,625) | oo (V1N I (1,625) 0 517,129 0 03/01/2035(1...........
31406G 55  4|FN (10/1 ARM #810057 05/25/2010( PAID ON PRINCIPAL... 273194 | oo 273194 | oo 275,713 | oo 274,052 | oo (V1 I [G1525) ) I 0 (858) 0 273,194 0 03/01/2035|1...........
31406L MX  3|FN (10/1 ARM #813174 06/25/2010( PAID ON PRINCIPAL... 310,297 | oo 310,297 | oovverinne 313,013 | oo STLATY | (V1 I (1A73) | e (V1N I (1,173) 0 310,297 0 02/01/2035(1...........
31406L MX  3|FN(10/1 ARM #813174 05/25/2010{ PAID ON PRINCIPAL... 47,148 47,148 47,561 (178) 0 47,148 0 02/01/2035(1...........
31406L MX  3|FN (10/1 ARM #813174 .| 04/25/2010| PAID ON PRINCIPAL... 217,146 (821) 0 217,146 0 02/01/2035| 1.
31406M BP O |FN (10/1 ARM #813746 06/25/2010( PAID ON PRINCIPAL... 102,964 | ..............102,964 | ............. 101,162 | oo 101,641 | 0 | 1,323 | 0 | 1,323 0 102,964 0 03/01/2035|1...........
31406M BP O |FN (10/1 ARM #813746 04/25/2010( PAID ON PRINCIPAL... 1,562 | oo 1,562 | e 1,534 | 1,542 | s (V1 IR 20 [ oo 0 20 0 1,562 0 03/01/2035(1...........
31407B VG  1|FN (10/1 ARM #826015 06/25/2010| PAID ON PRINCIPAL.......ccovvens | werrerrererneersniseennees | eevevenns 1,343,728 | ........... 1,343,728 | ....ccoo.n. 1,344,503 | ........... 1,340,450 | ...cooovvernnen. (V1 IO 3,278 | e (V1N IO 3,278 | oo [V I 1,343,728 | .coovvvvnnen. 0 07/01/2035|1...........
31407B VG 1|FN (10/1 ARM #826015 04/25/2010{ PAID ON PRINCIPAL... 26,522 ..26,522 26,537 | oo 26,457 | cooveer (V1 IO 65 [ oo 0 65 0 26,522 0 07/01/2035(1...........
31407B VG 1|FN (10/1 ARM #826015 05/25/2010( PAID ON PRINCIPAL... 318,850 778 0 318,850 0 07/01/2035|1...........
31407B  2G  3|FN (10/1 ARM #826175 04/25/2010( PAID ON PRINCIPAL... 398,442 (238) 0 398,442 0 07/01/2035(1...........
31407B  2G  3|FN (10/1 ARM #826175 06/25/2010| PAID ON PRINCIPAL... 97,514 .97,514 97,819 | oo 97,573 | v (V[ I (1)) I 0 (58) 0 97,514 0 07/01/2035(1...........
31407B  2G  3|FN (10/1 ARM #826175 05/25/2010( PAID ON PRINCIPAL... 197,891 | oo 197,891 | v 198,510 | cevvvvruene 198,009 | .oocvvrerienann (V1 I [UE:)) I 0 (118) 0 197,891 0 07/01/2035|1...........
31407C HK  6[FN (10/1 ARM #826534 06/25/2010{ PAID ON PRINCIPAL... 618,310 | .oovvvennnnd 618,310 | .oovvvennnd 619,262 | ....c.coo.e 617,906 | ..ooovvvrirnnd (VI IO 403 | s 0 403 0 618,310 0 07/25/2035(1...........
31407C HK 6 [FN (10/1 ARM #826534 05/25/2010( PAID ON PRINCIPAL... 189,051 123 0 189,051 0 07/25/2035)
31407C HK  6[FN (10/1 ARM #826534 .| 04/25/2010| PAID ON PRINCIPAL... 127,151 83 0 127,151 0 07/25/2035
31407E MK  6|FN (10/1 ARM #828462 04/25/2010( PAID ON PRINCIPAL... 69,038 ..68,533 505 0 69,038 0 07/01/2035)
31407E MK  6|FN (10/1 ARM #828462 06/25/2010| PAID ON PRINCIPAL... 535,340 | ..............535,340 | ..............530,488 | ............. 531,424 3,916 0 535,340 0 07/01/2035(1...........
31407E MK 6| FN (10/1 ARM #828462 05/25/2010| PAID ON PRINCIPAL... 149,240 | ...cooevnne. 149,240 | oo 147,887 | oo 148,148 | o0 | 1,092 | 0 | e 1,092 0 149,240 0 07/01/2035(1...........
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314070 XF  4|FN (10/1 ARM #832378 06/25/2010( PAID ON PRINCIPAL... 234,764 | .....coo.nc.. 234,764 | ............. 231,066 | ...covvenece 232,146 | .o 0 | v 2,618 | v 0 2,618 0 234,764 [V I (V1 IR 0 e 2,737 |08/01/2035(1...........
314070 XF  4|FN (10/1 ARM #832378 05/25/2010( PAID ON PRINCIPAL... 243983 | ..cooovvrnne 243,983 | ..cooverenee 240,141 | oo 241,263 | .oovorerns (V1 IO 2,721 | ) 0 2,721 0 243,983 (V1 (V] IR 0| e 1,010 {08/01/2035/1...........
31402R NZ  8|FN (3/1 ARM) #735808 06/25/2010( PAID ON PRINCIPAL... 10,948 93 0 10,948 (V1 (V1 IO (0 IO 76 |08/01/2035|1...........
31402R NZ  8|FN (3/1 ARM) #735808 05/25/2010( PAID ON PRINCIPAL... 148,547 1,257 0 148,547 0 08/01/2035| 1...........
31402R NZ  8|FN (3/1 ARM) #735808 .| 04/25/2010| PAID ON PRINCIPAL... 135,307 1,145 0 135,307 0 08/01/2035| 1.
31406M 6S O [FN (3/1 ARM) #814581 06/25/2010( PAID ON PRINCIPAL... 350,761 1,444 0 350,761 0 04/01/2035(1...........
31406W LD  4|FN (3/1 ARM) #822124 06/25/2010( PAID ON PRINCIPAL... .. 5,158 34 0 5,158 0 06/01/2035|1...........
31406W LD  4|FN (3/1 ARM) #822124 05/25/2010{ PAID ON PRINCIPAL... 501,210 | covverrrenns 501,210 | oovvorenen 498,939 | ..o 497,890 | .oovvvrinnd (V1 I 3,320 | oo 0 3,320 0 501,210 0 06/01/2035(1...........
31406W LD  4|FN (3/1 ARM) #822124 04/25/2010( PAID ON PRINCIPAL... . 5,900 ....5,900 |. 5,873 [ coovvrrernei 5,861 | oo (V1 I 39 [ o 0 39 0 5,900 0 06/01/2035|1...........
31407C D8  7|FN (3/1 ARM) #826427 04/25/2010( PAID ON PRINCIPAL... 252,522 2,174 0 252,522 0 07/25/2035(1...........
31407C D8  7|FN (3/1 ARM) #826427 06/25/2010| PAID ON PRINCIPAL... 222,976 | o0 222,976 | oo 221,825 | 221,057 | o0 [ 1,919 | 0 [ e 1,919 0 222,976 0 07/25/2035(1...........
31407F ML  1|FN (3/1 ARM) #829363 06/25/2010( PAID ON PRINCIPAL... 13,062 153 0 13,062 0 10/01/2035(1...........
31407F ML 1|FN (3/1 ARM) #829363 05/25/2010{ PAID ON PRINCIPAL... 141,689 | oo 141,689 | oo 141,058 | ..coovveneee 140,031 | oo (01 I 1,658 | oo (0 IO 1,658 0 141,689 0 10/01/2035/ 1...........
31403K 3F  8|FN (5/1 ARM) #751498 06/25/2010( PAID ON PRINCIPAL... 143,409 | ....ccooouce. 143,409 | oo 142,423 | oo 141,166 | oo 0 | v 2,243 | v 0 2,243 0 143,409 0 11/01/2033(1...........
31403V G4 5|FN (5/1 ARM) #759019 06/25/2010( PAID ON PRINCIPAL... . 3,035 | oo 3,035 | . 3,008 27 0 3,035 0 01/01/2034
31403V G4 5|FN (5/1 ARM) #759019 .| 05/25/2010{ PAID ON PRINCIPAL... 11,955 ..11,955 11,848 106 0 11,955 0 01/01/2034
31403V G4 5|FN (5/1 ARM) #759019 04/25/2010| PAID ON PRINCIPAL... . 2,572 2,572 | 2,549 23 0 2,572 0 01/01/2034
31405R UD  6|FN (7/1 ARM) #797180 04/25/2010( PAID ON PRINCIPAL... . (610 IO (ST I 601 1 0 601 (11 (V1 I 0 | oo 2 |12/01/2034{1...........
31405R UD  6[FN (7/1 ARM) #797180 06/25/2010( PAID ON PRINCIPAL... 619,776 | ..c.cccovnnee 619,776 | ..cooverennnd 619,195 | ..ocvvvenec 618,656 | ......cooouund (V1 IO 1121 | s (V1N IS 1,121 0 619,776 0 12/01/2034{1...........
31405R UD  6|FN (7/1 ARM) #797180 05/25/2010( PAID ON PRINCIPAL... 391,635 | .ooovrrrne 391,635 | oo 391,268 | .coovvrennee 390,927 | oo (VN I 0L I I 0 708 0 391,635 0 12/01/20341...........
31367B 2P 1|FNMA PASS TH #164682 06/25/2010( PAID ON PRINCIPAL... . 268 | o 268 | oo 268 | oo 267 | v (V1 IO 1 1 0 268 0 09/25/2022(1...........
31367B 2T  3|FNMA PASS TH #164686 .| 06/25/2010| PAID ON PRINCIPAL... 92 .92 (72 I 92 0 .0 0 0. 92 0 09/25/2022| 1.
31367L 5S 0| FNMA PASS TH #172857 06/25/2010( PAID ON PRINCIPAL... 92 .92 (272 I 92 0 0 0 0. 92 0 09/25/2022|1...........
31367M ZB 2 |FNMA PASS TH #173638 06/25/2010( PAID ON PRINCIPAL... 96 ...96 (o1 0 [ 95 0 (VI I 0 0 0 ... 96 0 09/25/2022|1...........
31367P HS 8| FNMA PASS TH #174941 06/25/2010( PAID ON PRINCIPAL... 46 .46 A6 | s 46 0 (VI I 0 0 0 ... 46 0 09/25/2022(1...........
31367S F6 2| FNMA PASS TH #177589 06/25/2010{ PAID ON PRINCIPAL... . 138 | e 138 | o 138 [ s 138 | s (VI TN {0 [ I 0 0 0 138 0 09/25/2022(1...........
31367S F7  0|FNMA PASS TH #177590 06/25/2010( PAID ON PRINCIPAL... . 124 | i 124 | o 124 | s 124 | (V1 0 0 0 124 0 09/25/2022|1...........
31367S GQ  7|FNMA PASS TH #177607 06/25/2010( PAID ON PRINCIPAL... 50 .50 50 | e 50 0 .0 0 0 ... 50 0 09/25/2022(1...........
31367S R7  7|FNMA PASS TH #177910 06/25/2010{ PAID ON PRINCIPAL... . 308 | o 308 | i 308 | oo 307 | oo (V1 I L [ 0 1 0 308 0 09/25/2022(1...........
31367S R8 5|FNMA PASS TH #177911 06/25/2010( PAID ON PRINCIPAL... . 173 | e LVETH N 173 [ e 173 | s (V1 (VI I 0 0 0 173 0 09/25/2022|1...........
31367S 2T 6 |FNMA PASS TH #178186 06/25/2010{ PAID ON PRINCIPAL... . 102 | e 102 | v 102 0 0 102 0 09/25/2022(1...........
31367T ZH  4|FNMA PASS TH #179044 06/25/2010( PAID ON PRINCIPAL... 51 .51 51 0 0. 51 0 09/25/2022
31367T Z4  3|FNMA PASS TH #179063 .| 06/25/2010| PAID ON PRINCIPAL... . 2,756 | oo 2,756 | . 2,756 9 0 2,756 0 09/25/2022
31368H KV 4 |FNMA PASS TH #190308 06/25/2010( PAID ON PRINCIPAL... 94 .94 98 (13) 0 ... 94 0 09/25/2030
31371H FM  5|FNMA PASS TH #252272 06/25/2010| PAID ON PRINCIPAL... 55,912 ..55,912 55,397 384 0 55,912 0 01/25/2029{1...........
31371H KR 8| FNMA PASS TH #252404 06/25/2010| PAID ON PRINCIPAL... . 1,864 | oo 1,864 | . 1,838 18 0 1,864 (V1 IO (0[N IO (0 I 21 |03/25/2029|1...........
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313710 PV 0|FNMA PASS TH #253436 06/25/2010( PAID ON PRINCIPAL... . 774 0 774 [V I (V1 IR (U IO 11 [09/25/2030(1...........
31371K  KH 3| FNMA PASS TH #254196 06/25/2010( PAID ON PRINCIPAL... . 9,906 0 9,906 (V1 (V] IR 0 | s 99 |02/25/2017|1...........
31371K  LQ 2| FNMA PASS TH #254235 06/25/2010( PAID ON PRINCIPAL... . 9,243 0 9,243 (V1 (V1 IO (1 IO 89 |03/25/2017|1...........
31371K  NY 3| FNMA PASS TH #254307 06/25/2010( PAID ON PRINCIPAL... 29,163 0 29,163 0 05/25/2017|1...........
31371K  P3 9| FNMA PASS TH #254342 .| 06/25/2010| PAID ON PRINCIPAL... . 1,355 0 1,355 0 06/25/2017| 1.
31371K  3A  7|FNMA PASS TH #254693 06/25/2010( PAID ON PRINCIPAL... 202,522 | .coc00r0i202,522 | oo 202,142 .202,063 0 202,522 0 04/25/2033(1...........
31371L DM 8|FNMA PASS TH #254908 06/25/2010| PAID ON PRINCIPAL.......cccovvens | werrreriererneerenineennens | ceveveinnes 1,179,885 | .......... 1,179,885 | .oocvvenne 1,185,968 | ........... 1,182,286 | ..vververnnens 0 | e 2401) [ a0 | e (2,401) | e [V I 1,179,885 | .oooovvernes 0 09/25/2023|1..........
31371L DQ  9|FNMA PASS TH #254911 06/25/2010{ PAID ON PRINCIPAL... 123,919 | v 123919 | oo 123,706 | .ovvovenee 123,640 | coovevrnnnn 0 0 123,919 0 10/25/20231...........
31371L  EZ  8|FNMA PASS TH #254952 06/25/2010( PAID ON PRINCIPAL... 93,458 ..93,458 93,663 | ...covverrinen 93,468 | ...coovveiann 0 | oo (10) | e 0 (10) 0 93,458 0 11/25/20181...........
31371L  E3 9| FNMA PASS TH #254954 06/25/2010| PAID ON PRINCIPAL... 621,890 | ..coocoovnnc 621,890 | ...oovevenec 603,331 | ............609,489 | .ocoovieiinn0 [ 12,401 | 0 | 12,401 0 621,890 0 10/25/20231...........
31371 FY  0|FNMA PASS TH #254983 06/25/2010{ PAID ON PRINCIPAL... 10,048 ..10,048 10,029 23 0 10,048 0 12/25/20331...........
313730  FJ 1 |FNMA PASS TH #303569 06/25/2010( PAID ON PRINCIPAL... . 1,421 L1421 1,332 65 0 1,421 0 10/25/2025(1...........
31374A PA 2| FNMA PASS TH #308317 06/25/2010{ PAID ON PRINCIPAL... . 1,022 | oo 1,022 |. 1107 | e 1,076 | v (V1 IO (54) | cooeererinin 0 (54) 0 1,022 0 02/25/2020(1...........
31374A PC 8| FNMA PASS TH #308319 06/25/2010( PAID ON PRINCIPAL... . 516 [ oo 516 | oo L1 YA I 557 | e (V1 I (CA) ] [— 0 (41) 0 516 0 04/25/2019|1...........
31374W Y8  9|FNMA PASS TH #326635 06/25/2010( PAID ON PRINCIPAL... . 653 0 653 0 10/25/2025
31375D CH 4 |FNMA PASS TH #331372 .| 06/25/2010| PAID ON PRINCIPAL... . 235 0 235 0 11/25/2025
31375E  6U  0|FNMA PASS TH #333083 06/25/2010( PAID ON PRINCIPAL... 83 0. 83 0 02/25/2026
31375Q XL  3|FNMA PASS TH #341883 06/25/2010{ PAID ON PRINCIPAL... . 155 0 155 0 04/25/2026|1...........
313758  J3 5| FNMA PASS TH #343282 06/25/2010( PAID ON PRINCIPAL... . 143 0 143 0 04/25/2026|1...........
31376K B2  1|FNMA PASS TH #357457 06/25/2010| PAID ON PRINCIPAL.......ccovvene | verrerierirneersniseennees | eevneenn 4,009,536 | ...........4,009,536 | ...........4,002,030 | ...........3,999,886 | ..o | 9,650 | i [ 9,650 | o [ I 4,009,536 | ...coovrerne 0 11/25/2033(1...........
31378R S5  9|FNMA PASS TH #406540 06/25/2010{ PAID ON PRINCIPAL... . 148 0 148 0 12/25/20271...........
31384V ZT 2| FNMA PASS TH #535454 .| 06/25/2010| PAID ON PRINCIPAL... 12,287 0 12,287 0 02/25/2015| 1.
31385H WJ 7 |FNMA PASS TH #545249 06/25/2010( PAID ON PRINCIPAL... . 163 0 163 0 10/25/2016(1...........
31385H YA 4 |FNMA PASS TH #545305 06/25/2010( PAID ON PRINCIPAL... . 5,129 0 5,129 0 11/25/2016(1...........
31385 LH  9|FNMA PASS TH #545828 06/25/2010( PAID ON PRINCIPAL... . 7,116 0 7,116 0 12/25/2014{1...........
313850 NQ  7|FNMA PASS TH #545899 06/25/2010{ PAID ON PRINCIPAL... . 9,008 0 9,008 0 09/25/2017{1...........
31385W 2N 8| FNMA PASS TH #555281 06/25/2010( PAID ON PRINCIPAL... 68,053 0 68,053 0 03/25/2033|1...........
31385X F9 3| FNMA PASS TH #555592 06/25/2010( PAID ON PRINCIPAL... 146,469 | ............. 146,469 | ..coovvvene 146,195 328 0 146,469 0 07/25/2033(1...........
31385X 6M 4| FNMA PASS TH #556276 06/25/2010{ PAID ON PRINCIPAL... . 1,275 1,275 1,329 (52) 0 1,275 0 03/25/2016(1...........
31386T QH  1|FNMA PASS TH #572956 06/25/2010( PAID ON PRINCIPAL... . 296 | covvererinns 296 K0T I 310 | e (V1 I Q) [— 0 (14) 0 296 0 04/25/2016|1...........
31387R DC 9 |FNMA PASS TH #591499 06/25/2010{ PAID ON PRINCIPAL... . 3,715 3674 | oo 3,664 | oo (V1 IO 51 [ o 0 51 0 3,715 0 09/25/2031(1...........
31388M JZ 2 |FNMA PASS TH #608780 06/25/2010( PAID ON PRINCIPAL... . 3,394 3,539 3, (144) 0 3,394 0 10/25/2016
31388N KR  6|FNMA PASS TH #609704 .| 06/25/2010| PAID ON PRINCIPAL... . 812 (37) 0 812 0 02/25/2017
31388V P3  6|FNMA PASS TH #616142 06/25/2010{ PAID ON PRINCIPAL... . 690 (32) 0 690 0 12/25/2016
31388W WL 6 |FNMA PASS TH #617251 06/25/2010| PAID ON PRINCIPAL... . 938 (40) 0 938 (V1 [ (V] IR LU 8 | 12/25/2016/1...........
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31388X G9 9|FNMA PASS TH #617724 06/25/2010( PAID ON PRINCIPAL... . 7,952 1,952 | 8,294 | oo 8,223 | v (V1 I (V24D [ 0 (271) 0 7,952 [V I (V1 IR (U IO 59 |06/25/2017(1...........
31389D QT 7 |FNMA PASS TH #622466 06/25/2010( PAID ON PRINCIPAL... 181,485 | ..oovvennee. 181,485 | .o 179,500 | coovvvvrnene 179,822 | oo (V1 IO 1,662 [ v (V1N IS 1,662 0 181,485 (V1 (V] IR 0| e 1,498 (12/25/2016|1...........
31390B ED  6|FNMA PASS TH #641032 06/25/2010( PAID ON PRINCIPAL... . 165 | oo 165 | oo 172 (5) 0 165 (V1 (V1 IO (U I 2 |01/25/2018(1...........
31390C PC 4 |FNMA PASS TH #642219 06/25/2010( PAID ON PRINCIPAL... . 5,963 ....5,963 |. 6,219 (301) 0 5,963 0 05/25/2017|1...........
31390 SN 2|FNMA PASS TH #647725 .| 06/25/2010| PAID ON PRINCIPAL... 15,203 ..15,203 15,857 (684) 0 15,203 0 05/25/20171.
31400E Q3 7|FNMA PASS TH #685474 06/25/2010{ PAID ON PRINCIPAL... 145,186 | ..ovvevene. 145186 | .ovoverene 144,573 527 0 145,186 0 04/25/2018(1...........
31400S ER 6 |FNMA PASS TH #695944 06/25/2010( PAID ON PRINCIPAL... 933,087 | oo 933,087 | oo 958,601 | ..ovvuvrrnnes 947,788 | ..cvvvrreen0 | e (14,701) [ eenl0 | e (14,701) 0 933,087 0 05/25/2018|1...........
31400V 2K 7|FNMA PASS TH #699278 06/25/2010{ PAID ON PRINCIPAL... 145126 | ...ccoevnne. 145126 | ..ooocvirene 144276 | ..o 144,443 683 0 145,126 0 04/25/2018(1...........
31401W AP 4|FNMA PASS TH #720114 06/25/2010( PAID ON PRINCIPAL... 120,544 | .............. 120,544 | ..o 120,318 | v 120,270 274 0 120,544 0 07/25/2033|1...........
31401X UH  8|FNMA PASS TH #721584 06/25/2010| PAID ON PRINCIPAL... 500,403 499,502 901 0 500,403 0 07/25/2033(1...........
31401Y FH 3| FNMA PASS TH #722068 06/25/2010| PAID ON PRINCIPAL... 287,011 .286,366 645 0 287,011 0 07/25/2033(1...........
31401Y LS  2|FNMA PASS TH #722237 06/25/2010( PAID ON PRINCIPAL... 282,949 | .....ccoo..... 282,949 | ..o 282,418 | .o 282,278 670 0 282,949 0 07/25/2033|1...........
31402B FR 0| FNMA PASS TH #723876 06/25/2010( PAID ON PRINCIPAL... 89,619 ..89,619 89,451 | v 89,446 174 0 89,619 0 07/25/20331...........
31402D C4  0[FNMA PASS TH #725591 06/25/2010( PAID ON PRINCIPAL... 315,798 | ..covvrvine 315,798 | oo 303,413 | oo 306,925 | ..coovvvrneens (V1 IO 8,873 | v 0 8,873 0 315,798 0 07/25/2034|1...........
31402H VWV  0[FNMA PASS TH #729728 06/25/2010( PAID ON PRINCIPAL... 123,114 290 0 123,114 0 07/25/2033
314020 4W 4| FNMA PASS TH #730837 .| 06/25/2010{ PAID ON PRINCIPAL... 179,810 407 0 179,810 0 07/25/2033
31402Q GH  8|FNMA PASS TH #734700 06/25/2010( PAID ON PRINCIPAL... 119,313 2,369 0 119,313 0 09/25/2018
31402V UR  9|FNMA PASS TH #739592 06/25/2010( PAID ON PRINCIPAL... . 891 2 0 891 (11 (V1 I 0 | oo 8 |09/25/2033(1...........
31402W NN 4| FNMA PASS TH #740297 06/25/2010| PAID ON PRINCIPAL.......cccouvees | cerererimrineeieniiniinens | cvveerii 1,362,056 | ........... 1,362,056 | ........... 1,359,493 | ........... 1,358,780 | ..cvovvvrnnene (V1 IO 3,276 | oo (V1N IO 3276 | oo [V I 1,362,056 | ....cccooune. 0 10/25/2033(1...........
31402W 3P 1|FNMA PASS TH #740706 06/25/2010( PAID ON PRINCIPAL... 153,341 | oo 153,341 | v 152,443 668 0 153,341 0 09/25/2018(1...........
31402W  3W 6| FNMA PASS TH #740713 06/25/2010{ PAID ON PRINCIPAL... 13,006 ..13,006 12,930 61 0 13,006 0 08/25/2018(1...........
31402W 4N 5| FNMA PASS TH #740729 .| 06/25/2010| PAID ON PRINCIPAL... 256,185 1,177 0 256,185 0 11/25/2018 1.
31403A 2X 2| FNMA PASS TH #743390 06/25/2010( PAID ON PRINCIPAL... 21,294 (11) 0 21,294 0 11/25/2018| 1...........
31403B NN 9| FNMA PASS TH #743897 06/25/2010( PAID ON PRINCIPAL... 132,012 | o 132,012 | oo 131,239 615 0 132,012 0 11/25/20181...........
31403C WE 7 |FNMA PASS TH #745045 06/25/2010| PAID ON PRINCIPAL.......ccovvens | werrerrererneersniseennees | eevevenns 1,038,994 | ......... 1,038,994 | ..coovvvennn 973,408 | ..ccovvvvnnee 989,129 | o0 | i 49,866 | o0 | 49,866 | ......coonn.... [V I 1,038,994 | ...ovvvvnnees 0 12/25/2034(1...........
31403L D5 7|FNMA PASS TH #751724 06/25/2010{ PAID ON PRINCIPAL... 183,748 | ..o 183,748 | oo 182,671 | v 182,900 848 0 183,748 0 11/25/2018|1...........
31403R CK 2 [FNMA PASS TH #755274 06/25/2010( PAID ON PRINCIPAL... 56,514 ..56,514 56,638 (14) 0 56,514 0 12/25/20181...........
314040 MA  0|FNMA PASS TH #769953 06/25/2010( PAID ON PRINCIPAL... 28,702 ..28,702 28,684 41 0 28,702 0 03/25/20341...........
31404Y YE 6 |FNMA PASS TH #782909 06/25/2010| PAID ON PRINCIPAL... 281,532 | coovrreinnen 281,532 | oo 270,315 | oo 273,501 | oo (V1 I 8,031 | vvvrvrrer 0 8,031 0 281,532 0 06/25/2034(1...........
31406V 2P  0|FNMA PASS TH #821682 06/25/2010| PAID ON PRINCIPAL.......cccovvens | werrerirerirneeienineinnens | cevveines 1,138,248 | ........... 1,138,248 | ........... 1,127,916 | ........... 1,129,929 | .ovvvvvernn, (V1 IO 8,319 | v (V1N IO 8,319 | oo [V I 1,138,248 | .covvvenveen. 0 06/25/2035|1...........
31410F V3 6|FNMA PASS TH #888134 06/25/2010{ PAID ON PRINCIPAL.......ccviveies | verrnrireemrieinnineieins | e 6,930,439 | ........... 6,930,439 | ........... 6,688,467 | ........... 6,736,602 | ...ocvvrene. (VN I 193,837 | v (VN I 193,837 | v (1 IO 6,930,439 | .ooovvvennnn 0 02/25/2037(1...........
31410K PV 0|FNMA PASS TH #889736 06/25/2010( PAID ON PRINCIPAL... 419,137 21,790 21,790 0 419,137 0 12/25/2033(1...........
49130P BB 9 |KENTUCKY HSG CORP S200 5.375. ..| 04/01/2010] PAID ON PRINCIPAL... 460,000 0 0 460,000 0 01/01/2033
95662M GC 8| WEST VIRGINIA HSG DEV 5.300 o 06/01/2010{ PAID ON PRINCIPAL... 60,000 . ...59,146 854 0 60,000 0 11/01/2023
3133TQ ZU  4|FHR 2274 KC CMO 6.500......cmmrerrnns | e 06/15/2010{ PAID ON PRINCIPAL... 197,903 | .............. 197,903 | ........... 197478 | ... 197,462 | o0 | 841 | 441 0 197,903 0 01/15/2031|1...........
31339N  AG  1|FHR 2400 MK CMO 6.500.......ccmvires | e 06/15/2010| PAID ON PRINCIPAL... 667,224 | .............667,224 | ..............658,050 | .............. 662,224 | ....oovvinnd (1 I 5,000 | coovrreriins 0 5,000 0 667,224 0 01/15/20321...........
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31339N  F2  7|FHR 2413 MH CMO 06/15/2010| PAID ON PRINCIPAL... 934,966 | .............934,966 | .............922,110 | ... 927,492 | i [ i TATA | o) (V1N IO 7474 0. 934,966 [V I (V1 IR 0 e 8,861 |02/15/2032(1...........
31393F LT 1|FHR 2527 BM CMO 06/15/2010| PAID ON PRINCIPAL... 169,655 | ...oevrrrr. 169,655 | oo 175,380 | oo 171472 | 0 | (1817) | v (V1 I (1,817) 0. 169,655 0 11115/2017{1...........
31393) NM  6|FHR 2557 OH CMO 06/15/2010{ PAID ON PRINCIPAL.......ccvvvies | verrrriermrieiinineieins | oo 4,054,882 | ..........4,054,882 | ...........3,990,098 | ..........4,032,864 | .......ccccc...0 | ovrrrns 22,018 | o0 | 22,018 | (V1 IO 4,054,882 | ......cco.n.. 0 06/15/2031(1...........
31393L D6 7|FHR 2577 NJ CMO 06/15/2010( PAID ON PRINCIPAL... 215,238 | .ooeern215,238 | 1o 221,762 | 221,138 | 0 | (5,900) 0 215,238 0 02/15/2017|1........c.
31393P MY  7|FHR 2600 LA CMO .| 06/15/2010| PAID ON PRINCIPAL... 659,623 ..(34,436) | .. 0 659,623 0 11/15/2017| 1.
31394M  SH  4|FHR 2719 WD CMO 4.500.......cccemrens [ e 06/15/2010| PAID ON PRINCIPAL... 581,742 | .............581,742 | ..............603,557 | .............601,010 | ceorovririreanO | i (19,269) 0 581,742 0 08/15/2021(1...........
31392B 6U 5|FNGT 2002-T4 A2CMO  7.000........cocverne | vonee 06/25/2010( PAID ON PRINCIPAL... . 9,081 | oo 9,081 | 9,391 | 9,662 [ 0 | (581) 0 9,081 (V1 (V] IO 0 | e 91 |12/25/2041|1...........
31359H WH  3|[FNR1994-79ZCMO  7.000......ccccormmrerse | e 06/25/2010( PAID ON PRINCIPAL... 60,593 | .iooovreerrnnn80,593 | 62,218 | 062,250 | 0 | (1,657) 0 60,593 (11 (V1 IO 0 | e 623 |04/25/2024|1...........
31392H KP  7[FNR2003-10 PD CMO  5.500.......ccccmuree | e 06/25/2010| PAID ON PRINCIPAL.......ccovveee | crrererimrineeieninninens | cevvrvens 3,368,671 | ..ccovone 3,368,671 3,298,271 3,342,168 0 26,503 | .cooivrirrenn0 | 026,503 | i [V I 3,368,671 | cvoovvvrenad 0 07/25/2031|1...........
31393A RS  8|FNR2003-25 CE CMO e 06/25/2010| PAID ON PRINCIPAL... 431,249 443894 | .0 [ (12,644) ) 0 431,249 0 03/25/2017|1...........
31393B Q6 5|FNR2003-35 KN CMO N 06/25/2010{ PAID ON PRINCIPAL... 152,487 156,614 | o0 [ (4,127) ,127) 0 152,487 0 04/25/2017{1...........
31393Y RW  7|FNR2004-29L CMO  4.000........cccruvervees | vonne 06/25/2010( PAID ON PRINCIPAL... 485,205 | ...ocovvves 485,205 | ....occoonee. 502,794 | oo 502,794 | oo (VN I QA1) | [— (VN IO (17,589) 0 485,205 0 09/25/2017|1...ccoon..
31395B YL  1|FNR2006-25LB CMO  5.750......ccccouuvers | vonee 06/25/2010{ PAID ON PRINCIPAL... 956,611 | ooovvverene 956,611 | oovvvenne 979,330 | .oovovrieenes 979,330 | ooerrrinnnd (V1 R (22,720 | oo 0 (22,720) 0 956,611 0 04/25/2021(1...........
31397M QL 4|FNR2008-75 DACMO  4.500........ccccovvvee | e 06/25/2010( PAID ON PRINCIPAL... 2,145,326 | ........... 2,145,326 2,237,843 2,230,948 (V1 IO (85,622) | ...vvvvvernvne (V1 IO (85,622) | ...ooovevevn [V I 2,145,326 | ..cvvvennnnd [V I (V1 IR 0 . 15,932 |03/25/2021(1...........
31398F 2U 4 |FNR 2009-88 A CMO 06/25/2010( PAID ON PRINCIPAL... 6,267,405 | ...... 6,267,405 6,412,382 | o0 | (144,977) | 0 | (144,977) | covvovvrens [ I 6,267,405 | ...covvoerennd 0 10/25/2039
31393R GG 9|FSPCT-5A5CMO  5.231. .| 06/25/2010{ PAID ON PRINCIPAL... 257,232 ....257,232 .251,079 6,153 0. 257,232 0 05/25/2043
38373M AC 4 |GNR 2001-12 C (PROJECT 6.365.... . 04/16/2010| PAID ON PRINCIPAL... 32,316 ..32,316 32,273 43 0 32,316 0 08/16/2023
38373M  AC 4 |GNR 2001-12 C (PROJECT 6.365........cccc0. | oo 06/16/2010( PAID ON PRINCIPAL... 121,876 | oo 121,876 | v 121476 | v 121,713 163 0. 121,876 0 08/16/2023|1...........
38373M AW 0 |GNR 2001-44 C (PROJECT 6.380........cccc0. | vveee 06/16/2010| PAID ON PRINCIPAL.......cccovveee | corererimrineeierinninens | cvvnrii 1,553,006 | ........... 1,553,006 | ........... 1,591,224 | ........... 1,554,648 | ..coovvieeenn0 | e (1,642) | o0 | e (1,642) | oo [V I 1,553,006 | ...cocvenee. 0 01/16/2025|1...........
38373T Y4 1|GNR2002-09 C (PROJECT 6.269.............. | ... 06/16/2010( PAID ON PRINCIPAL... 736,497 | oo 736,497 | oo 736,497 | oo 736,497 | oo (V1 I (VI I 0 0 0 736,497 0 01/16/2015|1...........
38373M  BJ  8|GNR 2002-37 C (PROJECT 5.878.... 06/16/2010{ PAID ON PRINCIPAL... 380,714 | 380,714 | 391,897 | 384,325 | 0 | et (B612) | 0 | (3,612) 0 380,714 0 06/16/2024(1...........
38373M  SH 4 |GNR 2006-3 A (PROJECT 4.212. .| 06/16/2010| PAID ON PRINCIPAL... 113,898 821 0 113,898 0 01/16/2028| 1.
000000 00 0]FNMA PASS THRU CERT POOL, e 12/25/2009] PRIOR YEAR TBA ADJUST....... 0 0 0 20,757 0 ... (20,757) 09/25/2035(1...........
3199999. Total - Bonds - U.S. Special Revenue & Assessment . i | s 222,489,4% | ....... 220,508,001 | ....... 226,488,443 | ....... 221,396,485 | ..ccvvnininad 0] (199,950) | oo 0] (199,950) | ..vovvvveves 0. 221,196,535 | ..o 0 ]..1,292,961 |..1,292,961 |..3,225,887 |...... XXX... |.XXX
Bonds - Industrial and Miscellaneous
00834# AC 2 |ADVANTAGE CAPITAL HAWA 14.000........ | ..... 04/30/2010| VARIOUS...........oovvvnrinriinniis 45,029 ..45,029 45,029 | .o 45,029 | .oooveriins (VI TN {0 [ I 0 0 0 45,029 (V1 (V1 I 0 . 11,846 |11/30/2023(1...........
001546 AG 5|AK STEEL CORP 7750, [ 06/15/2010| REDEEMED..........ccovevvrirrererns 2,000,000 | ..covvnee 2,000,000 | ..ocveneee 1,972,500 | ........... 1,987,681 | ..ovvovverrns 0 | overreen2, 156 | 0 | 2,156 | e, [V I 1,989,837 | .oovovvvirnens 01 . 10,163 | ...... 10,163 | ...... 77,500 | 06/15/2012
03523T AU 2| ANHEUSER BUSCH INBEVW 5.000........ |..... 03/31/2010| CITIGROUP GLOBAL MKT........ (V1 ST 0 [V IO 0 0 .14 14 0 ... 14 (V1 I WL - (14) [ oo 0 | 04/15/2020
037411 AS 4| APACHE CORP 5625, [ e 04/05/2010{ GOLDMAN SACHS & CO........... 523,925 | oo 480,000 | ...oovvveees 527,966 | ...coovvrenee 527,587 | v (1 IO (1,612) [ vvvvrrirns (V[ IO (1,612) 0 525,975 0 (2,050) | ....... (2,050) | ........ 6,225 |01/15/2017
037735 CC 9| APPALACHIAN POWER CO 4.400........... | ..... 06/01/2010| MATURED...........ccoovrvrrrrrerirennns 2,000,000 | ..covrnee 2,000,000 | ..ocreneee 1,967,100 | ........... 1,996,613 | ..vvovvvrnnens (V1 IO 3,387 | e 0 3,387 0 2,000,000 (1 (V] I 0 . 44,000 |06/01/2010
76969D AP 5[ARAMARK CORP (NON-EXTE 2.408......... | ..... 06/30/2010{ PAID ON PRINCIPAL... 84,277 .84,277 82,219 0 84,277 (V1 (V1 I (U I 432 101/26/2014
05329W AE 2| AUTONATION INC 2.251 04/14/2010| TENDERED..........cconvvenrvnerienins | cevreriereneeiesissenens | cvveneines 1,010,000 | ........... 1,000,000 0 953,356 04/15/2013
05329W AH 5| AUTONATION INC 7.000. .| 04/14/2010| TENDERED 1,035,000 1,000,000 ..1,000,959 04/15/2014
05538B AF  2|BE AEROSPACE INCTLB 5.750... I 05/14/2010{ PAID ON PRINCIPAL... 286,430 ...286,430 ...267,258 286,430 (01 (V1 I (1 IO 0 |07/28/2014
073902 KD 9|BEAR STEARNS CO 4550 | e 06/23/2010] MATURED.........ocvvrreerirerieninns | serreriesiineesenissisnees | evvnennn 3,000,000 | ..oovrnee 3,000,000 2,997,388 2,999,669 0 331 | e (V] IR 331 | e [ I 3,000,000 | cooovvrnenad (V1 (V1 I 0 . 68,250 |06/23/2010
07556Q AL 9|BEAZERHOMESUSA  4.625......cccccccoer | vonne 06/21/2010] REDEEMED............ccoviierirniires | e | cerveerenns 1,006,610 | ........... 1,000,000 | .....oevene 245,000 | ...ocovrenee 245,000 | .ooeverinnnd (V1 IO (V] IO 0 0 0. 245,000 0. 761,610 |..... 761,610 | ...... 23,896 | 06/15/2024
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90357# AW 6 |BNSF RAILWAY CO 5.510. s | e 04/01/2010{ PAID ON PRINCIPAL... 246,227 | ..coovvvenee 246,227 | ..o 246,227 | oo 246,227 | ..ocooevene (V1 (V1 IR 0 0 0 246,227 [V I (V1 IR 0 e 6,784 | 04/01/2024(1...........
05567Y AA  7|BNSF 2005-4 TRUST ~ 4.967......ccccovuvrrne | vonae 04/01/2010{ PAID ON PRINCIPAL... 200,581 | .ovoorrrnee 200,581 | .oovvreneee 200,436 | ...oocvenee 200,457 | oo (VN I 125 | oo 0 125 0 200,581 0 04/01/2023
12686C AW 9| CABLEVISION SYSTEMS  8.000..........co.. | vouee 04/27/2010{ TENDERED..........ccovvvvviiriirnrines 165,750 | ..ccvvvene. 150,000 | ..vvvernene 145,856 | ..ovveenvne 147,577 | o (V1 IO 332 | s 0 332 0 147,910 0 04/15/2012
165167 BE 6|CHESAPEAKE ENERGY  6.875............ | ... 06/21/2010| REDEEMED 833,680 0 801,920 0 01/15/2016
165167 BG 1|CHESAPEAKE ENERGY  7.500... . 106/21/2010] REDEEMED.........ccoonervmererenenns | cerierieeennceisninseisnens | ceveneines 1,158,250 0 992,276 0 06/15/2014
12543K AD 6 |COMMUNITY HEALTH SYSTE 2.787......... | ..... 06/30/2010{ PAID ON PRINCIPAL... 8,405 0 8,405 0 07/25/2014
718507 BQ 8| CONOCOPHILLIPS 8.750......cmrverins [ e 05/25/2010| MATURED.........ccvomrrrierrerirnnne 2,310,000 | ..ovvvrnee 2,310,000 2,525,361 | 002,354,535 | ovviereen0 [ e (44,535) | 0 [ (44,535) 0 2,310,000 0 05/25/2010
209111 DE  0|CONSOLIDATED EDISON CO 8.125......... |..... 05/01/2010] MATURED........ccomivermiiiereiinies | cerrveiceesiseisnineieins | cereeerenes 1,500,000 | ........... 1,500,000 | ... 1,726,095 | .........1,517,486 | ..ccoccoveeren0 | oeieen(17,486) | o0 | e (17,486) | ...oovevnee (V1N I 1,500,000 | ...ccooevneee. 0 05/01/2010
217194 AB 5|COPILLC 3,650, [ e 06/07/2010( PAID ON PRINCIPAL... 66,718 ..66,718 66,718 | ..oevrerrenen 66,718 | .oovvrverin (V1 I (VI I 0 0 0 66,718 0 12/05/2021
126650 BP  4|CVSLEASE PASS THRU CE 6.036........... | ..... 06/10/2010| PAID ON PRINCIPAL... 13,506 ..13,506 13,506 0 0 13,506 0 12/10/2028
126650 AL 4 |CVSLEASE PASS THRU CE 6.117........... | ..... 06/10/2010{ PAID ON PRINCIPAL... 14,188 ..14,188 14,309 § (87) 0 14,188 0 01/10/2013
126650 BS  8|CVSLEASE PASS THRU CE 7.507........... | ... 06/10/2010( PAID ON PRINCIPAL... 20,571 ..20,571 20,571 | ... 20,571 0 (VI I 0 0 0 20,571 0 01/10/2032
233393 AB 3 |DA-LITE SCREEN 9.500......ccomrveeeni | e 05/15/2010] REDEEMED............ccoviiirciniiris | verrreicinricisnineieins | e 1,300,000 | ........... 1,300,000 | ..o 1,183,000 | ........... 1,242,647 | oo (VN 14,861 | oo (V[ 14,861 | oo (V1N I 1,257,508 | ..occvvernee. 0 05/15/2011
233835 AZ 0|DAIMLERCHRYSLERN.A. 4.875.......c.ccc. | o 06/15/2010] MATURED..........ccoveeiimrrinerienins | cerrerienineeienisniinens | evvenniin 7,000,000 | ..covnnee 7,000,000 | ........... 6,951,502 | ........... 6,994,604 | .....ccocounnn (V1 IO 5,396 | ccovvvrirriinn (V1N IO 539 | .o [V I 7,000,000 | oo 0 06/15/2010
23918K AE  8|DAVITAINC 6.625.......coererrieries | e 06/07/2010| REDEEMED..........cosvrvnirrerirnns 708,542 | ..coovvvnnn 697,000 | ...ocvueennd 656,923 0 0 656,923 0 03/15/2013
29335* AA 3| ENHANCED CAPITAL PARTN 7.060... . [ 04/30/2010{ MATURED........ocovvvierrrreiririnnne TAT | e 7171 7171 0 0 7171 0 03/01/2019
29334* AA  4|ENHANCED CAPITAL PARTN 8.060.......... | ... 06/01/2010| VARIOUS.........coooniverrrrcrinnrinns 390,489 | .oovrvrirne 390,489 | ...ocvnnes 390,489 0 0 390,489 0 03/01/2013
367333 AA 9| GATE CAPITAL 3.550....ccceerieniies | e 06/11/2010| PAID ON PRINCIPAL... 71,502 ..71,502 71,502 0 0 71,502 0 06/11/2021
410346 AC 4 |HANESBRANDS INC TL1  5.250.......ccco. | vouee 04/12/2010{ PAID ON PRINCIPAL... 76,251 ..76,251 75488 | oo 75491 | v [V I 759 | oo 0 759 0 76,251 (V1 I (V1 IR [V I 356 |12/10/2015| 3FE......
000000 00 O|HD SUPPLY INC 3283 [ 06/30/2010( PAID ON PRINCIPAL... 26,455 ..26,455 26,438 | ..o 26,438 | oo (V1 I LV [ 0 17 0 26,455 (V1 (V] I (U I 130 | 03/01/2014
46459L AG 7 |ISLE OF CAPRI CASINOS 5.000........cccce. | vonee 06/30/2010{ PAID ON PRINCIPAL... 11,991 .11,991 11,991 11,332 660 0 11,991 | 0 | e [0 | e 152 |11/25/2013
24422E QA 0| JOHN DEERE CAPITAL COR 5.400 . [ 04/07/2010{ MATURED.........comviiinnieieinnes | e | eeveeirenes 1,000,000 .1,000,000 ,003,494 1,000,000 | coovvrivereen0 | v |0 | 27,000 |04/07/2010
485188 AH 9 |KANSAS CITY SOUTHERN 13.000........... | ..... 06/04/2010| REDEEMED...........coovvenirrrirnns 371,770 ....329,000 306,824 | ..o | ......64,946 | .....64,946 | ...... 20,078 | 12/15/2013
513075 AG 6 |LAMAR MEDIA CORP 7250 [ 04/22/2010| TENDERED..........cccvvrvmrrirerirnens 3,476,495 | .......... 3,435,000 3,120,163 | ..........3,182,102 | .........2,375 | ... 20,631 | ooirviiiennnl0 | e 23,006 | ..ocoovrrnne [V I 3,205,108 | ...............0 |....271,387 |.....271,387 | ...... 76,787 |01/01/2013
513076 AL  3|LAMAR MEDIA CORP 5.500......ccveries [ e 04/28/2010( PAID ON PRINCIPAL... 971,123 | oo 971,123 | oo 971,123 0 0 971,123 (V1 (V] I (I I 4,210 | 03/31/2014
513076 AR  O0|LAMARMEDIACORP  4.250........cccc... | 06/30/2010( PAID ON PRINCIPAL... 1,250 | v 1,250 1,244 44 0 1,250 (V1 (V1 I (U I 8 |12/31/2016
52736R AQ  5|LEVI STRAUSS 9750, [ o 05/25/2010| REDEEMED.........cccovvvvnirrerirns 582,056 | ......ccoo.... 555,000 | ..oocrunnnn 410,700 6,716 0 432,745 0. 149,311 |..... 149,311 | ...... 19,541 {01/15/2015| 4FE......
000000 00 O|LIVE NATION ENTERTAINM 4.500............ | ... 06/30/2010( PAID ON PRINCIPAL... 1,250 | e 1,250 1,244 6 0 1,250 (V1 (V1 I LU I 4 111/06/2016| 3FE......
548661 CA  3|LOWES COMPANIES 8.250......cciuries [ e 06/01/2010{ MATURED........cocvvvrerrnrirerrnrinns 2,725,000 | .....cooee. 2,725,000 2,992,595 2,759,745 0 (34,745) [ oo (1[N I (34,745) [ ..o (V1 IO 2,725,000 | .ovvrirennnn (V1 IO (0 IO 0. 112,406 | 06/01/2010| 1FE......
577729 AC  0|MAXTOR CORP 6.800........corerrerrrns | e 04/30/2010] MATURED.........ocvvervnrrierienins | serreriesesneeienissesnees | ceveneinnes 1,000,000 | ........... 1,000,000 | ...coovene 1,095,000 | ........... 1,009,229 | ..coorvvernnens (V1 I ((J72) | I (V1 I (9,229) | cvvvvereens [V I 1,000,000 | ..coovvvvneeee (1 (V] I 0 . 34,000 | 04/30/2010
59217E AQ  7|MET LIFE GLOBAL FUNDIN 4.500............. | ..... 05/05/2010| MATURED..........cccocoevvnriienirens 2,000,000 | ....coone 2,000,000 | .ovorenee 1,994,392 | ........... 1,999,342 | oo (V1 IO 658 | .o (0 IO 658 | .oovvrennens [ I 2,000,000 | c.ovrernnenad (V1 (V1 I 0 . 45,000 |05/05/2010
61744A AN 0| MORGAN STANLEY 4.250 05/15/2010| MATURED..........ccoovrvririrerirenne 1,300,000 | ........... 1,300,000 ..1,298,419 1,300,000 | coovvviveeen0 | e |0 | 27,625 |05/15/2010
617446 DX 4| MORGAN STANLEY DEAN WI 8.00 .1 06/15/2010] MATURED..........ccvvererrrrrrineenns ..1,000,000 .1,000,000 ,012,604 ,000,000 | coovvververnn0 | e | 0 | e 40,000 |06/15/2010
655844 AN  8|NORFOLK SOUTHERN CORP 8.625. 05/15/2010] MATURED........ocmiierreieierinnes | vernnessereninsissnsinnns | coveeenns 1,670,000 | ........... 1,670,000 ..1,692,535 8 8 21,670,000 | e | e |0 | 72,019 | 05/15/2010
717081 DB  6|PFIZER INC 6.200.......ccmerrrrrreris | e 06/10/2010| BNP PARIBAS.........ccccovrvmerierens | serrrerierineessnineennees | eeveseinnes 1,165,910 | ........... 1,000,000 | ....covvnee 1,130,810 | ........... 1,126,736 | .ovvevvernns (V1 I (5,132) [ wooevrrrernnns (V1 I (5,132) [ ovvvrvernn [V I 1,121,604 | ........o......0 | ......44,306 | ......44,306 | ...... 15,500 |03/15/2019| 1FE......
723456 AC 3| PINNACLE ENTERTAINMENT 8.250......... | ... 06/07/2010] REDEEMED...........ccovvererreriinee 410,000 | ..oovrrrnes 410,000 | ..ocorerene 302,375 | oo 330,108 | oo (V[ I 13,184 | oo ([ I 13,184 0 343292 | .....ccc....0 | ......66,708 | ......66,708 | ........ 7,705 | 03/15/2012| 4FE......




Statement for June 30, 2010 of THE TRAVELERS INDEMNITY COMPANY
SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

21’6030

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)
723456 AG 4| PINNACLE ENTERTAINMENT 7.500......... |..... 05/04/2010| BARCLAYS CAPITAL INC......coo. | coveereerineeierisniinens | evverii 1,056,000 | ........... 1,100,000 | .....cocoenen 998,250 | ........... 1,012,000 | .......... 7,196 | oo 3,990 | oo (V1 IO 11187 | e [V I 1,023,187 | oo 0 06/15/2015)
744516 E#  8|PUBLIC SERVICE COOF N 8.750.......ccc0. | vouue 06/30/2010( PAID ON PRINCIPAL... 150,000 | .....c..e.... 150,000 | .oovorvennee 150,000 | coovvvernvene 150,000 | .ooovvrrirnnnn (V1 (V1 I 0 0 0. 150,000 0 06/30/2012
75524D AB  6|RBS GLOBAL/REXNORD  9.500............. | ..... 04/28/2010{ TENDERED..........covvuriererinirrinns | cerreeieenrineisnineienns | cerveerenes 1,325,000 | ...........1,250,000 | ........... 1,168,750 | ........... 1,186,098 | oo [ 3,390 | 0 | 3,390 | v (V1N I 1,189,488 | ..ocovveenee. 0 08/01/2014
76009W AE  0|RENT-A-CENTER (EXTENDE 3.260.......... |..... 06/18/2010| PAID ON PRINCIPAL... 17,010 17,010 ..17,010 0 0 17,010 0 03/31/2015)
76009W AE  0|RENT-A-CENTER (EXTENDE 3.540 .| 06/30/2010| PAID ON PRINCIPAL... . 1,701 1,701 0 0 1,701 0 03/31/2015
76009W AH 3| RENT-A-CENTER (NON-EXT 2.120 N . 06/22/2010{ PAID ON PRINCIPAL... . 132 | e 132 | 132 4 0 132 0 06/30/2012
76009W AH 3| RENT-A-CENTER (NON-EXT 2.230........... | ..... 06/30/2010( PAID ON PRINCIPAL... . 132 4 0 132 (V1 (V] IO LU I 1 |06/30/2012
763165 AD  9|RICHARDSON ELECTRIC LT 7.750......cc.. | coone 05/14/2010{ REDEEMED...........ccovverercrninee 15,000 | oooveererennn5,000 | oo 11,250 | 0 | 12471 | 12 | 0 | 12,883 0 12,883 0] e 2117 | e 217 | 481 |12/15/2011|6".........
779382 AL 4| ROWAN COMPANIES 3525 | e 05/05/2010( PAID ON PRINCIPAL... 79,105 0 0 79,105 (V1 (V1 I 0 e 1,394 |05/20/2020| 1FE......
86183@ AA 4|STONEHENGE CAP FUND CO 8.905........ | ..... 04/30/2010| MATURED.........ccvoererrirerireenne 10,944 ..10,944 0 0 10,944 0 03/01/2013| 1FE......
868537 AC  7|SUPERVALUINC TLB(EX 3.097.....ccccours | vuu 06/30/2010{ PAID ON PRINCIPAL... . 5,216 .....5,216 183 0 5,216 0 10/31/2015| 3FE......
86853T AD  5|SUPERVALU INC TLB(NO 1.597......ccccere | e 06/30/2010( PAID ON PRINCIPAL... . 3,223 3,223 | . 113 0 3,223 (V1 (V] I (U IO 42 | 06/02/2012| 3FE......
88089P AJ 2| TERRA CAPITAL 7750, | e 05/17/2010] REDEEMED..........coccouriererciniines | verveireenrieisnineieins | e 4,962,760 | ........... 4,000,000 | ........... 4,001,730 | .covvenee 4,001,039 | oo (V1 IO 185 | oo (0[N IO 185 | oo (V1 IO 4,001,224 | .cocovonenne. 0 ... 961,536 |..... 961,536 |..... 173,083 | 11/01/2019| 3FE......
88319Q H2 2| TEXTRON FINANCIAL CORP 4.600.......... | ..... 05/03/2010| MATURED..........ocovvrvrririrerirrenne 3,338,000 | ..covvnee 3,338,000 3,316,424 3,335,658 182 | v 2,160 | covrrreri 0 | s 2,342 | [V I 3,338,000 | coovvvuunnd [V I (V1 IR 0 . 76,774 | 05/03/2010| 3FE......
88732 AW 8| TIME WARNER CABLE  5.000.......c.cccc0. | eene 06/15/2010| RBC CAPITAL MARKETS.......... 999,450 .1,000,000 719 0. 979,992 01 . 19,458 | ...... 19,458 | ...... 25,972 | 02/01/2020| 2FE......
89609G AA 0| TRICAHUE LEASING 3.503... .| 05/19/2010| PAID ON PRINCIPAL... 133,653 ....133,653 0 0. 133,653 0 11/19/2021
90073@ AA 9| TUSCARORA GAS TRANSMIS 7.130........ | ..... 06/21/2010| PAID ON PRINCIPAL... 63,460 ..63,460 0 0 63,460 0 1212172010 2...........
913017 BG 3| UNITED TECHNOLOGIES CO 4.375.......... | ..... 05/01/2010] MATURED......c..ocvoeierireninnins | seererieseneesssiseinnees | evvineenns 1,740,000 | ........... 1,740,000 | ...........1,755,991 | oo 1,742,724 | iiiiiiiinl0 | ceiieeed(2,724) | 0 | (2,724) | oo, [ 1,740,000 | ...oovvvneee. (11 (V1 I 0 . 38,063 | 05/01/2010| 1FE......
91886R AD  0|VALASSIS COMMUNICATION 2.050......... |..... 04/16/2010| J P MORGAN CHASE SECURIT 828,848 | ... 831,030 | .coovverinens 827,028 | ....ccovvunes 801,944 | ....... 26,553 | .o 120 | o 0 26,673 0. 828,616 0 232 232 | 1,281 |03/02/2014| 3FE......
97381H AJ 6 |WINDSTREAM CORP B2 3.060.......c.co. | .uee 06/30/2010( PAID ON PRINCIPAL... 12,225 .12,225 12,151 | v 12,154 | oo (V1 I 71| e 0 71 0 12,225 (V1 (V] I 0 | s 92 | 12/17/2015| 2FE......
983130 AD  7|WYNN LAS VEGAS 6.625......cvieis | e 04/28/2010{ TENDERED..........ccvvnieeriiirinns | verrveieeerieissinsienns | ceeveenes 1,913,950 | ........... 1,895,000 | ... 1,430,725 | ........... 1,430,725 | oo 0 [ im0 v [0 (V1 I 1,430,725 | oo 0. 483,225 | ..... 483,225 | ... 51,264 |12/01/2014
983130 AK 1| WYNN LAS VEGAS 6.625 .| 04/28/2010| TENDERED 3,030,000 .3,000,000 2,620,525 2,674,655 0 0. 2,691,161 0. 338,839 |.....338,839 | ...... 81,156 | 12/01/2014
984121 BL  6|XEROX CORP TA25. e | e 06/15/2010] MATURED.........ocoorrenrirnriineins | seernerierineesnssiseisnees | evveneinns 1,000,000 | ........... 1,000,000 | ....ccoeee. 1,040,000 | ........... 1,004,739 | oo 0 | B 739) [ 0 | e (4,739) | e [V I 1,000,000 | ..coovvvnnee (01 (V1 IO 0 . 35,625 | 06/15/2010
25755F AC  4|DOMTAR CORP 1722 A.. [ 06/30/2010{ PAID ON PRINCIPAL... 15,757 .15,757 15,167 | oo 15,275 | oo 0 0 15,757 (V1 IO (V1 IR 0 | e 68 |03/07/2014
02265Q AA  6|AMAL LIMITED 3.465......ieiicin F...|05/21/2010| PAID ON PRINCIPAL... 86,737 ..86,737 86,737 | covvrrvrrin 86,737 | oo (V1 (VI I 0 0 0 86,737 (V1 (V] I 0 | oo 0 |08/21/2021{1...........
068490 AC 9|BARRICK AUSTRALIA  4.950................. F...|03/31/2010| HSBC........... (V1 O 0 (VI TN 0 0 [ e [ i 0 | [0 | () | e (9) | e 11,138 |01/15/2020| 2FE......
25156P AB 9| DEUTSCHE TELEKOM 8.500.... .| 06/15/2010] MATURED.........ccouvumrrmmrinerienes | oeveneeneriessinessenins | evereeens 4,000,000 | ........... 4,000,000 | ........... 4,417,320 | ..ccoonee 4,059,217 | cooovvvier 0 | cereene(89.217) [ 0 | eieeee(89.217) | vieen0 | 4,000,000 | oo | i [ 0 [ 170,000 | 06/15/2010| 2FE......
25243Y AG 4|DIAGEO CAPITALPLC  4.375 v | Fo.. [ 05/03/2010] MATURED........ovcomeierrenrirnenins | ceeneriesinsinneeissinnens | eeveneinns 3,000,000 | ..ccovrnee 3,000,000 2,990,191 2,998,925 0 ..3,000,000 | coovverreeen0 | e |0 | 65,625 | 05/03/2010( 1FE......
632525 AD 3 |NATIONAL AUSTRALIA BAN 8.600............ F...[05/19/2010] MATURED.........cccovvuvimrinrirnninnnns | cormriseiisninsisensssnennns | soeveneen 1,000,000 | ........... 1,000,000 | ........... 1,071,680 | ........... 1,014,361 | ooovcvnnd (V[ I (14,361) [ oo (1[N I (14,361) [ oo (V1N I 1,000,000 | ...cocvrvree (V1 IO (0 IO 0] e 43,000 | 05/19/2010| 1FE......
G6644# AK 4| NORTHGATE PLC 7720 F...| 06/30/2010| PAID ON PRINCIPAL... 501,241 | oo 501,241 | oo 501,241 | oo 501,241 | oo (V1 (VI I 0 0 0. 501,241 (1 (V] I 0 . 15,407 |11/20/2012|3Z........
706448 BK 2|PEMEXFINANCELTD  9.030................ F...|05/15/2010] PAID ON PRINCIPAL... 450,000 | ..ooorerrnns 450,000 | ...ocorernne 496,935 | ....covvvue 456,279 | ..o (V1 IO ((C24) | (1 IO (6,279) 0. 450,000 (V1 (V1 I 0 . 10,159 |02/15/2011
716745 AA 2| PETROPLUS FINANCE (144 6.750............ F...|04/22/2010| JEFFERIES & CO INC.... 380,000 | ..............400,000 | ..............360,000 | ...........373,263 | ..oe0oevcrvrenn0 | o 1,311 | 14,574 | (13,263) 0 360,000 0] ....20,000 | ...... 20,000 | ...... 13,200 |05/01/2014
716745 AB  0|PETROPLUS FINANCE (144 7.000.. F...| 04/22/2010| JEFFERIES & CO INC.... ..1,365,000 ..(60,000)| .. 0 ......1,290,000 | .....coc...0 | ......75,000 | ......75,000 | ...... 51,333 |05/01/2017
00254E AF 9| SWEDISH EXPORT CREDIT 4.000 F...[06/15/2010] MATURED.........cccovuureimrrnrirnernnns | cormrrseiisninsiiernssneniens | sovsennen 1,000,000 | ...........1,000,000 | ..............998,690 | ..........999,847 | coovrviivrnn0 | v 183 | il | e 153 | o0 | 001,000,000 [ veiiiiienn0 | e (0[N IO 0] . 20,000 | 06/15/2010
00077B  5X 7| AMAC 2002-10 2A1 CMO  5.000.........ccoc0. | oeee 06/25/2010| PAID ON PRINCIPAL... 157,322 | oo 157,322 | oo 159,116 | cvvverene 157,517 | v (V1 I [R1S55)) [ 0 (195) 0. 157,322 (V1 (V1 I 0 e 1,260 |01/25/2018(1Z*.......
05948X BV 2| BOAMS 2003-D 2A4 CMO  2.940.............. | ..... 04/26/2010| PAID ON PRINCIPAL... . 1,365 | cooorererirens 1,365 | . 1,382 | v 1,335 | v, (V1 I 30 | e 0 30 0 1,365 (V1 (V1 I 0 | oo 4 105/25/2033| 1Z*.......
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05948X BV 2| BOAMS 2003-D 2A4 CMO  2.955.........c.... | ceeee 06/25/2010( PAID ON PRINCIPAL... 18,582 ..18,582 18,814 | oo 18,179 0 18,582 05/25/2033| 1Z*.......
05948X SR 3|BOAMS 2003-7 A2CMO  4.750.......ccccuures | vonae 06/25/2010( PAID ON PRINCIPAL... 199,938 | ...oocvvvnee. 199,938 | .o 193,500 | coovvvernene 194,435 0 199,938 09/25/2018| 1Z*.......
05949C EL  6|BOAMS 2005-G 4A1CMO  5.219....ccccccces [ nee 04/25/2010{ PAID ON PRINCIPAL... 452,914 | .o 452,914 | ..o 454275 | ..o 448,046 0 452,914 07/25/2035(1Z*.......
05949C EL  6|BOAMS 2005-G 4A1 CMO 5.227.... 06/25/2010( PAID ON PRINCIPAL... 258,871 0 258,871 07/25/2035| 1Z*.......
05949C MD  5|BOAMS 2005-10 2A1 CMO 5.250. .106/25/2010] PAID ON PRINCIPAL.......ccconveves | cerrerirerereersrinseenines | ceveneenes 1,066,314 ,062,362 0 ..1,066,314 11/25/2020
05949C AL  0[BOAMS 2005-5 1A11 CMO 5.500.... 06/25/2010{ PAID ON PRINCIPAL... 744,649 743,850 0 744,649 06/25/2035(1Z*.......
05949C FG  6|BOAMS 2005-7 2A1 CMO  5.000........cc0ore | woeee 04/25/2010| PAID ON PRINCIPAL... 181,074 180,817 0 181,074 07/25/2020| 1Z*.......
05949C JX  5[BOAMS 2005-9 3A1 CMO  5.000........ccrcr. [ wuve 04/25/2010{ PAID ON PRINCIPAL... 107,950 107,418 0 107,950 10/25/2020{ 1Z*.......
15132E AR 9|CDMC 2002-4 A1 CMO  6.500.........cccceee | wruee 06/25/2010( PAID ON PRINCIPAL... . 173 | e 173 el 176 | e 172 [0 | e s 1 0 173 (V1 (V1 I LV I 2 |07/25/2032{1Z*.......
161546 FW  1|CFAB 2003-4 1A6 4429 | e 06/25/2010| PAID ON PRINCIPAL... 127,596 724 0 127,596 0 10/25/2014{1Z*......
16162W BW 8| CHASE 2003-S12 1A2 CMO 4.750.......ccc0. | vvvne 06/25/2010| PAID ON PRINCIPAL... 297,567 | .oovceererei 297,567 | coerreern295,335 | 295,894 | oo [ i 1673 | 0 [ e 1,673 0 297,567 0 12/25/2018| 1Z*.......
16162W CK  3|CHASE 2003-S13 A1 CMO 5.500........ccc00. | veene 06/25/2010( PAID ON PRINCIPAL... 201,005 | ..cooovrrrnee 201,005 | .coovverennee 199,207 | covvverneene 199,483 | ..o (V1 IO 1,522 | oo (V1N IO 1,522 0 201,005 0 11/25/2033| 1Z*.......
172973 TL  3|CMSI2003-10 A1 CMO  4.500........ccccceres [ o 06/25/2010{ PAID ON PRINCIPAL... 380,865 | .......oo.... 380,865 | ..oocvuuenen 371,701 | o 375,696 | ..ooocvevrinnnd (V1 I 5,169 | oo 0 5,169 0 380,865 0 11/25/2018| 1Z*.......
172973 Z9  3|CMSI 2005-5 2A1 CMO  5.000........cccocvvee | ceeee 04/25/2010( PAID ON PRINCIPAL... 96,671 ..96,671 385 0 96,671 [V I (V1 IR [V I 403 |08/25/2035(1Z*.......
22541Q  4A  7|CSFB2003-29 4A1 CMO  6.000........cccouv. | vonee 06/25/2010( PAID ON PRINCIPAL... 48,306 6,808 0 48,306 0 | voverrrennd0 | veiriinennd0 | s 468 |12/25/2033
225458 FE 3 |CSFB2005-2 3A1 CMO  5.000 .| 06/25/2010| PAID ON PRINCIPAL... 341,151 246 0 341,151 0 02/25/2020
225458 G3  6|CSFB 2005-7 4A1 5.000......cowerrrerires | e 06/25/2010| PAID ON PRINCIPAL.......cccovvens | vorrrerimrineeiinineinens | cvvveres 1,314,003 BI753 | 0 | 2,250 | 0| 2,250 | covvrerrrennd [V I 1,314,003 | .coovvveneeee 0 08/25/2020
12669E W3 6 |CWHL 2003-J8 1A1 CMO  5.250.......ccccoers | vnuee 06/25/2010( PAID ON PRINCIPAL... 104,443 | .........c.. 104,443 | v 104,867 | .oovvvrnvne 104,364 | ooovvevnnnd (V1 I 79 | e 0 79 0 104,443 0 09/25/2023| 1Z*.......
12669E  EJ 1 |CWHL 2003-152A1 CMO  5.000.........ccceee | oveee 06/25/2010( PAID ON PRINCIPAL... 695,777 | oo 695,777 | ccvvvverennd 697,882 | ...cccouvue 695,688 | ..o (V1 IR 89 | i 0 89 0 695,777 0 06/25/2018 1Z*.......
12669E HN  9|CWHL 2003-27 A1CMO  3.192.....covcervers | e 06/25/2010( PAID ON PRINCIPAL... 40,521 ..40,521 40,927 553 0 40,521 0 06/25/2033(1Z*.......
12669E HN  9|CWHL 2003-27 A1CMO  3.9%.. 04/25/2010{ PAID ON PRINCIPAL... . 1,874 1,892 26 0 1,874 0 06/25/2033
32051D YH 9|FHASI 2003-5 1A14 CMO 5.500.. .| 06/25/2010| PAID ON PRINCIPAL... 126,955 .0 0 0 126,955 0 07/25/2033
32051D L3 4 |FHASI 2003-8 2Al CMO  4.500.... 06/25/2010( PAID ON PRINCIPAL... 462,321 6,754 6,754 0 462,321 0 09/25/2018
55265K Y2  9|MASTR 2003-11 3A2 CMO 4.500........cc.... | oeee 06/25/2010( PAID ON PRINCIPAL... 218,556 | ..cccovvrnee 218,556 | ..cooverenee 214,868 | .............. 216,248 | ..ccovvvvn. (V1 IO 2,308 | e 0 2,308 0 218,556 0 12/25/2018{1Z*.......
69336R AQ 3 |PHHMC 2005-3A1CMO  5514.....cccccveees | e 04/18/2010( PAID ON PRINCIPAL... 361,955 | ..ooovrrrne 361,955 | .oooverennes 366,579 | oo 364,117 | oo (V1 I (V25 [7 ] (V1 I (2,162) 0 361,955 0 05/26/2035(1Z*.......
69336R AQ 3 |PHHMC 2005-3 A1 CMO  5.515.....cccccccuu | e 06/18/2010{ PAID ON PRINCIPAL... 170,334 | .o 170,334 | oo 172,510 | coovveinee 171,351 | oo (V1 IO (1,017) | v (V[ IO (1,017) 0 170,334 0 05/26/2035| 1Z*.......
69335Y AA  4|PHHMC 2006-4 A1 6.213 I 06/18/2010| PAID ON PRINCIPAL... 393,031 (1,655) (1,655) 0 393,031 0 12/18/2036| 1Z*.......
69335Y AA  4|PHHMC 2006-4 A1 6.232 e 04/18/2010( PAID ON PRINCIPAL... 261,583 ...(1,101) .(1,101) 0 261,583 0 12/18/2036| 1Z*.......
74160M  JZ 6 |PRIME 2005-4 1A3 CMO  5.000........ccccceer. [ oot 06/25/2010| PAID ON PRINCIPAL... 339,997 | v 339,997 | i 339,040 | .o 338,983 | oo (V1 I 1,014 | oo (0 [ I 1,014 0 339,997 0 10/25/2020{ 1Z*.......
74160M KC  5|PRIME 2005-4 1A6 CMO  5.250......ccccccvre | oruee 06/25/2010( PAID ON PRINCIPAL... 531,959 | ..ovvvverinns 531,959 | .coovvirenn 532,500 | .ocvovvrrnnee 531,073 | oo [V I 887 | o 0 887 0 531,959 0 10/25/2020{ 1Z*.......
760985 WR 8| RAMP 2003-RZ3 M1 4.120..c.ciiinns | e 06/25/2010{ PAID ON PRINCIPAL... 187,369 | ..o 187,369 | .ovveverene 187,288 | oo 186,948 | ..covvriernnn (VI IO A21 | s 0 421 0 187,369 0 06/25/2033(1Z*.......
45660N PZ  2|RAST 2003-A5 A1 5.500.... 06/25/2010( PAID ON PRINCIPAL... 158,853 ...151,308 5,146 0 158,853 0 06/25/2033
76111 7G  3|RFMSI 2003-S10 A2 CMO .662.. .| 04/25/2010| PAID ON PRINCIPAL... 115,479 113,891 0 115,479 0 06/25/2033
76111 7G  3|RFMSI 2003-S10 A2 CMO  .742.. e 05/25/2010{ PAID ON PRINCIPAL... 58,072 57,274 | . ..57,470 0 58,072 0 06/25/2033
76111  7G  3|RFMSI2003-S10 A2 CMO  .747.....ccccvvvene | veenn 06/25/2010| PAID ON PRINCIPAL... 104,204 | .............104,204 | .............. 102,772 | oo 103,123 | o0 | 1,081 | (V1N IO 1,081 0 104,204 0 06/25/2033| 1Z*.......
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76111X DX  8|RFMSI 2003-S20 1A7 CMO .762........cccoco. | vouee 05/25/2010( PAID ON PRINCIPAL... 72,199 72,199 71,612 0 72,199 [V I (V1 IR (U IO 55 |12/25/2033(1Z*.......
863579 KB 3| SARM 2005-3XS A3 I B 05/25/2010( PAID ON PRINCIPAL... 71,595 ..71,595 67,657 0 71,595 (V1 (V] IR (1 IO 77 | 01/25/2035| 1Z*.......
863579 KB 3| SARM 2005-3XS A3 TN e [ e 06/25/2010{ PAID ON PRINCIPAL... 123,537 | v 123,537 | oo 116,742 0 123,537 0 01/25/2035(1Z*.......
939336 UE 1| WAMMS 2003-MS5 1A1 CMO 5.000.......... |..... 06/25/2010( PAID ON PRINCIPAL... 173,035 | oo 173,035 | oo 175,279 0 173,035 0 03/25/2018| 1Z*.......
929227 ZC 3| WAMU 2002-AR18 ACMO 2.766... .| 06/25/2010| PAID ON PRINCIPAL... . 1,180 0 1,180 0 01/25/2033| 1Z*.......
929227 ZC 3| WAMU 2002-AR18 ACMO 2.770... 04/25/2010{ PAID ON PRINCIPAL... . 128 | e 128 | s 0 128 0 01/25/2033(1Z*.......
929227 YG  5|WAMU 2002-S7 3A1 CMO  6.000..........coc. | ceeee 06/25/2010( PAID ON PRINCIPAL... 14,516 0 14,516 0 11/25/2032| 1Z*.......
939336 PC  1|WAMU 2003-AR1 A6 CMO  2.384............. | ..o 04/25/2010( PAID ON PRINCIPAL... . 178 0 178 (11 (V1 IO (U I 0 |03/25/2033[1Z*.......
939336 PC  1|WAMU 2003-AR1 A6 CMO  2.386............. |..... 06/25/2010( PAID ON PRINCIPAL... . 733 0 733 (V1 (V1 I LV I 4 103/25/2033| 1Z*.......
92922F HL 5|WAMU 2003-S12 1A1 CMO 4.500... 06/25/2010| PAID ON PRINCIPAL... 402,928 0 402,928 0 11/25/2018(1Z*.......
929227 6Y 7|WAMU 2003-S6 2A3 CMO  4.750.... 06/25/2010{ PAID ON PRINCIPAL... 103,762 0 103,762 0 07/25/2018(1Z*.......
92922F BK  3|WAMU 2003-S7 A1CMO  4.500.......c.cc. | et 06/25/2010( PAID ON PRINCIPAL... 77,484 .77,484 76,079 | coovvrvirin 76,483 | oo (V1 IO 1,001 | oo (V1N IO 1,001 0 77,484 0 08/25/2018(1Z*.......
92922F DE  5|WAMU 2003-S8 A2CMO  5.000........ccccce. | e 06/25/2010{ PAID ON PRINCIPAL... 280,360 | .coovvenne 280,360 | .oocvenvnee 282,113 | o 281,091 | oo (V[ IO (T31) [ v 0 (731) 0 280,360 0 09/25/2018| 1Z*.......
949767 AB 3| WFMBS 2003-13 A2 CMO  4.500.............. | ..ee. 06/25/2010( PAID ON PRINCIPAL... 238,978 | ..cocovrvenee 238,978 | oo 236,215 | oo 237,184 | oo (V1 IO 1,79 | e, (V1N IS 1,79 0 238,978 0 10/25/2018{1Z*.......
94980Y AE 2| WFMBS 2003-16 2A1 CMO 4.500... 06/25/2010( PAID ON PRINCIPAL... 89,406 ..89,406 88,915 416 0 89,406 0 12/25/2018| 1Z*.......
949775 AB 6| WFMBS 2003-18 A2 CMO  5.250. .| 06/25/2010{ PAID ON PRINCIPAL... 84,722 ..84,722 82,995 967 0 84,722 0 12/25/2033| 1Z*.......
94982Y AH 3| WFMBS 2005-15 A2 CMO 5.000.... 06/25/2010{ PAID ON PRINCIPAL... 2,459,612 | ..ccovvnee 2,459,612 | ..ccvonee 2,402,384 | ........2,427,110 | .oviirierncn(0) | 032,502 | o0 | 32,502 | oo [V I 2,459,612 | coovvvenennd 0 12/25/2020{ 1Z*.......
92977Y BQ  3|WMLT 2005-B 3A1 CMO  5.144.......ccoevee | vonee 06/20/2010( PAID ON PRINCIPAL... 504,220 | ..oovorerenns 504,220 | ..coooverenees 395,813 | oo 387,885 | ..oovecrinnn (0] . 116,335 | covveern (VN I 116,335 0 504,220 0 10/20/2035| 1Z*.......
92977Y BQ  3|WMLT 2005-B 3A1CMO  5.147.....cccovvee | vouae 04/21/2010( PAID ON PRINCIPAL... 13589 | .............. 135894 | ..o 106,677 | cooovvvrene 104,540 | ooovvrvennnd (V1 IO 31,354 | i (V1 IO 31,354 0 135,894 0 10/20/2035( 1Z*.......
007036 QM 1| ARMT 2005-8 4A21 54 e [ e 06/25/2010( PAID ON PRINCIPAL... 166,726 | ...oocvvvneen 166,726 | ..ovvvveenne 168,073 | covvvernene 127,897 | ........ 36,725 | oo 2,104 | oo 0 38,829 0 166,726 0 07/25/2035(1Z*.......
007036 QM 1| ARMT 2005-8 4A21 5412 e 04/25/2010{ PAID ON PRINCIPAL... 329190 | .00 329,190 | ..............331,849 | ............252,524 | ... 72511 | o154 | 0 | e 76,666 0 329,190 0 07/25/2035| 1Z*.......
07386H SW 2 |BALTA 2005-4 22A2 CMO 3.077. .| 04/26/2010| PAID ON PRINCIPAL... 111,047 53,863 0 111,047 0 05/25/2035(1Z*.......
07386H SW 2 |BALTA 2005-4 22A2 CMO 3.078 I 06/25/2010( PAID ON PRINCIPAL... 140,763 | ..., 140,763 | oo 74,605 | i 72,486 | o0 | 188277 | 0 [ 68,277 0 140,763 0 05/25/2035| 1Z*.......
06050H D3  9|BOAMS 2003-B 2A2 CMO  3.173.....cccccvvvee | e 04/25/2010( PAID ON PRINCIPAL... . 4,159 | e 159 | 4,005 | 4,005 | 0 155 0 4,159 (V1 IO (V1 IR (U IO 11 | 03/25/2033| 1Z*.......
06050H D3 9|BOAMS 2003-B 2A2 CMO  3.173.....cccevvres | e 06/25/2010( PAID ON PRINCIPAL... . 650 [ ovvrreerreerren850 | 025 | 825 | (V1 I 24 | ) 0 24 0 650 (V1 (V] I (U I 4 103/25/2033| 1Z*.......
05949C KS 4 |BOAMS 2005-J 2A3 CMO  5.068............... | ... 06/25/2010{ PAID ON PRINCIPAL... 440,217 20,635 0 440,217 0 11/25/2035| 1Z*.......
05949C KS 4 |BOAMS 2005-J 2A3 CMO  5.070. 04/25/2010( PAID ON PRINCIPAL... 529,393 24,815 0 529,393 0 11/25/2035| 1Z*.......
05949C FG 6 |BOAMS 2005-7 2A1 CMO  5.000. 06/25/2010( PAID ON PRINCIPAL... 549,979 782 0 549,979 0 07/25/2020(1Z~.......
05949C JX  5|BOAMS 2005-9 3A1 CMO  5.000........cccoeu. | woeee 06/25/2010{ PAID ON PRINCIPAL... 594,794 | ... 54T | 590,674 | ...coovvrenee 591,864 | .ooevrinnad (V1 I 2,930 | cvvrvrrei 0 2,930 0 594,794 0 10/25/2020{ 1Z*.......
07384M F8  0|BSARM 2004-1 11A1 CMO 3.252.......cccece. | oreee 06/25/2010( PAID ON PRINCIPAL... 19,494 13,621 | oo 15,949 | .o (V1 IO 3,546 | oo 0 3,546 0 19,494 0 04/25/2034(1Z~.......
07384M F8 0[BSARM 2004-1 11A1 CMO 3.308........cccce. | e 04/26/2010{ PAID ON PRINCIPAL... . 8,382 0 8,382 0 04/25/2034(1Z*.......
07401C AV 5|BSARM 2007-4 22A1  5.897....ccccccvvercree | e 06/25/2010( PAID ON PRINCIPAL... 289,877 0 289,877 0 06/25/2047(1Z*.......
07401C AV 5|BSARM 2007-4 22A1  5.936. .| 04/26/2010| PAID ON PRINCIPAL... 131,878 0 131,878 0 06/25/2047| 1Z*.......
16162W QJ  1|CHASE 2005-A2 3A2 CMO 5.471....cccccvvns | vuvne 06/25/2010{ PAID ON PRINCIPAL.......ccvvvevns | verrvrreernrineisninniinnns | corveeenns 1,492,063 458,010 | oovvvreieend0 | 034,053 | i | 134,053 | e (V1 I 1,492,063 | ...coovvvvee. 0 01/25/2036(1Z*.......
16162W MF 3| CHASE 2005-S2 A19 CMO 5.500.............. | weee. 06/25/2010| PAID ON PRINCIPAL.......ccovvens | werrerrereneersnineennees | eeveveennes 1,297,006 | ........... 1,297,006 | ....ccooen. 1,305,720 | ........... 1,295,754 | ..coorvernns 0 | 1,252 | 0 | 1,252 | [V I 1,297,006 | .ccovvvvnnens 0 10/25/2035( 1Z*.......
16162W NF 2| CHASE 2005-S3 A5CMO  5.500........cceuv. | vuvne 06/25/2010] PAID ON PRINCIPAL.......ccvvveier | verrrieermrieinnineieins | cerveerenns 1,817,535 | .......... 1,817,535 | covene 1,823,499 | ........... 1,815,630 | oovcverinnnd 0 iieeeen 1,906 | v | 1,906 | o (V1N IO 1,817,535 | oo 0 11/25/2035| 1Z*.......
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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)
172973 Z9 3| CMSI2005-5 2A1 CMO  5.000........cccoevvee | ceeee 06/25/2010| PAID ON PRINCIPAL.......cccovvees | corererirmrineeierinninens | cvveriis 1,800,988 | ........... 1,800,988 | ........... 1,792,030 | ........... 1,793,811 | v (V1 I TATE | o (V1N IO TAT6 | oo, [V I 1,800,988 08/25/2035| 1Z*.......
17312D  AA 6| CMSI 2007-8 1A1 6.000......ccrererins | e 06/25/2010( PAID ON PRINCIPAL... 383,791 | oo 383,791 | oo 257,140 | .cooovvveneee 216,692 | ..oocvvvennnnd (V] I 167,099 | oo 0 e 167,099 0 383,791 09/25/2037(1Z*.......
12628K  AA  0|CSAB 2006-3 AIACMO  6.000.........ccouves | vouee 06/25/2010{ PAID ON PRINCIPAL... 57,151 .57,151 39,559 | coovreeiiins 39,559 | oo (V1 IO 17,592 | oo (V[ 17,592 0 57,151 11/25/2036| 1Z*.......
225458 G2  8|CSFB2005-7 3A1 CMO  5.000.......ccccvue | voune 06/25/2010( PAID ON PRINCIPAL... 344911 | o 344911 | oo 296,623 | ....cocvovee 297,516 | .oocvvnnnd (V1 IO 47,39 | oo, (1 I 47,394 0 344,911 08/25/2020 1Z*.......
126378 BB 3|CSMC 2007-1 5A3CMO  6.000.........ccocer. | eeee 06/25/2010| PAID ON PRINCIPAL... 966,703 | ....cvvvvne 966,703 | ..ovoerenne 796,713 | v 821,753 | ........ 99,861 | ..ovvne 45,088 | ..ccovvrernnne (N I 144,949 0 966,703 02/25/2037(1Z~.......
02149D AD 1 |CWALT 2006-HY132A1  5.937...cccccvvrvcs | e 06/25/2010( PAID ON PRINCIPAL... 833,952 | .oovrviinnns 833,952 | .oovvvnnn 446,985 | .............. 634,830 | ...... 118,854 | .......... 80,268 | ..o (V[ I 199,122 0 833,952 01/25/2037(1Zx.......
02149D AD 1 |CWALT 2006-HY132A1  5.937....cccrvvevvres | e 04/25/2010| PAID ON PRINCIPAL... 520,333 | .ovoorirnnns 520,333 | cooovvrine 278,890 | .cooovvvenees 396,094 | ........ 74158 | .oooone 50,082 | ..ovrrrerinn 0 e 124,240 0 520,333 01/25/2037(1Z*.......
12669G V4  0[CWHL 2005-J2 3A5 CMO N 06/25/2010{ PAID ON PRINCIPAL.......ccvvvves | verrrrieemrieiinineiieins | e 1,066,414 1,066,414 1,081,521 ....1,069,902 ..1,066,414 07/25/2035
126694 RJ  9|CWHL 2005-J4 A1 CMO  5.500.. .| 06/25/2010| PAID ON PRINCIPAL... 3,093,696 3,099,738 3,085,022 ..3,093,696 12/25/2035
126694 PG  7|CWHL 2005-28 A2CMO  5.500 N 06/25/2010| PAID ON PRINCIPAL... 747,182 ...742,862 ...742,862 747,182 09/25/2035)
126694 W9  5|CWHL 2006-9 A8 CMO  6.000........ccccrrs | oo 06/25/2010{ PAID ON PRINCIPAL. ......ccvvvrver | verrnrrrvirerieisnrneiienns | corveeenns 1,187,297 1,161,963 | ........... 1,184,391 | i [ 02,906 | ceiiiienn0 | 02,906 | 0 | 1,187,297 03/25/2036(1Z*.......
126671 RX  6|CWL 2002-S3 M1 4.800.......cmermrrres | e 06/25/2010( PAID ON PRINCIPAL... . 9,809 10,034 | oo 6,232 | ovrrenee 3,733 | oo (156) | eveveerrrrnned 0 3,577 0 9,809 05/25/2032(1Z*.......
126673 TD  4|CWL 2004-S1 A3 4615, s [ 06/25/2010{ PAID ON PRINCIPAL... 546,659 | ............546,659 | .............. 497,460 | ....coovoeee 516,764 | ..oocvvrennd (V1 I 29,895 | .o 0 29,895 0 546,659 02/25/2035| 1Z*.......
12668T AB 0| CWL 2007-BC1 2A1 777 2R 04/26/2010| PAID ON PRINCIPAL... 347,333 | oo 347,333 | 319,546 | ...ooccovvenee 319,512 | oo [V IO 27,821 | v 0 27,821 0 347,333 05/25/2037| 1Z*.......
12668T AB 0| CWL 2007-BC1 2A1 07 I 05/25/2010( PAID ON PRINCIPAL... 356,803 328,259 | ..covoee. 328,223 0 28,580 | cooreeririan 0 28,580 0 356,803 05/25/2037(1Z*.......
12668T AB 0| CWL 2007-BC1 2A1 A07 s | e 06/25/2010{ PAID ON PRINCIPAL... 295,652 | ...ce0rrrri295,652 | oo 272,000 | ..ovvvrrne 271,971 | oo (V[ I 23,682 | v 0 23,682 0 295,652 05/25/2037| 1Z*.......
36185M EB 4 |GMACM 2006-J1 A1 CMO 5.750... B 06/25/2010( PAID ON PRINCIPAL... 445,781 0 445,781 04/25/2036
36186M AC  5|GMACM 2007-HE3 2A1  7.000.. .| 06/25/2010| PAID ON PRINCIPAL... 441,993 0 441,993 09/25/2037
466247 YK 3 |JPMMT 2005-A8 1A3 CMO .| 04/25/2010| PAID ON PRINCIPAL... 234,129 0 234,129 11/25/2035
466247 YK 3 |JPMMT 2005-A8 1A3 CMO N 06/25/2010( PAID ON PRINCIPAL... 166,764 . . 2,892 0 166,764 11/25/2035
46629C AK  3|JPMMT 2006-A5 3A4 CMO 5.927......ccccce. | vurne 04/25/2010{ PAID ON PRINCIPAL... 460,812 | ..o 460,812 | oo 370,283 | ..ooovvenes 425,051 | oo (V[ I 35,761 | e 0 [ v 35,761 0 460,812 08/25/2036(1Z*.......
46629C AK  3|JPMMT 2006-A5 3A4 CMO 5.946.............. | ... 06/25/2010| PAID ON PRINCIPAL.......ccovvens | cerrerimreneeieninninens | cevveries 1,137,433 | ... 1,137,433 | oo 913,979 | oo 1,049,164 | ...coovvvvrneen. (V1 IO 88,270 | coovrvrvcrirn (V1N IO 88,270 | .ovvvrrrne [V I 1,137,433 08/25/2036| 1Z*.......
466290 AK  1|JPMMT 2006-A7 2A2 CMO  5.754............. | coce. 06/25/2010( PAID ON PRINCIPAL... 324,072 | oo 324,072 | oo 228247 | coovvenne. 273,588 | ..o (V1 IO 50,484 | oo ([ I 50,484 0 324,072 11/25/2036| 1Z*.......
466290 AK  1|JPMMT 2006-A7 2A2 CMO  5.756.............. | ..... 04/26/2010| PAID ON PRINCIPAL... 213,251 | oo 213,251 | oo 150,195 | covvverene 180,031 | covvoriiennd [V IO 33,221 | v 0 33,221 0 213,251 11/25/2036( 1Z*.......
46630P AZ  8|JPMMT 2007-A2 4ATM  5.742.....cccvvvvense | e 06/25/2010( PAID ON PRINCIPAL... 812,597 | oo 812,597 | oo 793171 | oo 73T | o (V1 IO 19,426 | oo ([ I 19,426 0 812,597 04/25/2037(1Z~.......
46630P AZ  8|JPMMT 2007-A2 4AIM  5.744.....cccccvevs [ e 04/26/2010{ PAID ON PRINCIPAL... 601,893 | .covvvnnnn 601,893 | oovveveines 587,504 | ....ccoveenee 587,504 | .ooeverinnnd (V[ I 14,389 | oo (VN 14,389 0 601,893 04/25/2037(1Z*.......
69121P DE 0| OWNIT 2006-2 A2B 5.632.. e 06/25/2010( PAID ON PRINCIPAL... 572,196 89,048 0 572,196 01/25/2037
76112B  H2 9| RAMP 2005-EFC5 A2 .516. .| 04/25/2010| PAID ON PRINCIPAL... 198,837 28,669 0 198,837 0 10/25/2035
76112B H2 9| RAMP 2005-EFC5 A2 612. 05/25/2010{ PAID ON PRINCIPAL... 155,386 | ... . O] 22,404 0 155,386 0 10/25/2035
76112B  H2 9| RAMP 2005-EFC5 A2 BT e [ 06/25/2010( PAID ON PRINCIPAL... 128,912 | oo 128,912 | v 106,997 | coovvvernene 110,325 | oo (V1 IO 18,587 | oo (V1 IO 18,587 0 128,912 0 10/25/2035| 1Z*.......
74957V Al 8|RFMSI 2006-S6 A9 CMO  6.000.........ccoee. | oeee 06/25/2010{ PAID ON PRINCIPAL... 657,147 | .oovvvnn 657,147 | oo 629,424 | .............. 629,424 | ..o (V1 I 27,723 | e 0 27,7123 0 657,147 (V1 (V1 I 0 e 5,693 |07/25/2036(1Z*.......
749581 AR 5|RFMSI 2007-S1 A12CMO 6.000........cccocr. | veuee 06/25/2010( PAID ON PRINCIPAL... 982,793 | ..o 982,793 | .ovvverinnn 932,118 | v 932,118 | oo [V IO 50,675 | coovrrrerinn 0 50,675 0 982,793 (V1 (V] I 0 e 9,036 |01/25/2037(1Z*.......
863579 KB 3| SARM 2005-3XS A3 816 [ e 04/25/2010( PAID ON PRINCIPAL... 129727 | e 129,727 | v 122,592 | oo 111,866 | oo (V1 IO 17,860 | oo (V1N IO 17,860 0 129,727 (V1 I (V1 IO 0 | oo 0 |01/25/2035(1Z*.......
93363N AD  7[WAMU 2006-AR12 1A4 CMO 5.992............ [ ..... 06/25/2010{ PAID ON PRINCIPAL... 39,153 ..39,153 24128 | oo 23,297 | v (1 I 15,857 | oo (1[N I 15,857 0 39,153 (01 (0[N IO (V1 IO 488 |10/25/2036(1Z*.......
93363N  AD 7 |WAMU 2006-AR12 1A4 CMO 6.020............ | ..... 04/25/2010| PAID ON PRINCIPAL... 22,502 ..22,502 13,867 | ovvrerirens 13,389 | oo (V1 IO 9,113 | e 0 9,113 0 22,502 (V1 (V1 I (U I 113 | 10/25/2036| 1Z*.......
94981Q AN  8|WFMBS 2005-AR16 4A6 CM 4.034............ | ..... 04/25/2010] VARIOUS........ocvrerinriiriniiisiniins | veriveiseineienssiesenis | cvevnies 11,862,962 | ......... 11,978,863 | ......... 11,970,440 | ......... 11,628,645 | ...covvvnnee. (V[ I 18,255 | oo ([ I 18,255 | v (V1 I 11,646,899 | ...coovevvvnd 0. 216,063 |..... 216,063 | ...... 81,106 | 10/25/2035|1Z*.......
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¢} Current Foreign Bond Desig-
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94983F AA 8| WFMBS 2006-1 A1CMO  5.000........c.ccc. | .. 06/25/2010( PAID ON PRINCIPAL... 460,140 | ...oocvvveves 460,140 | ...ovvvvnves 450,865 | .............. 452,139 | oo 0 | v 8,002 | .ovrrerir 0 8,002 0 460,140 [V I (V1 IR 0 e 3,481 |09/25/2020( 1Z*.......
94984) AD  3|WFMBS 2006-13 A4 CMO  5.750........c..e. | .. 06/25/2010| PAID ON PRINCIPAL.......cccovvens | werrerirererneeieninennnens | cevvernne 4,336,301 | ........... 4,336,301 | ........... 4,338,785 | ........... 4,322,926 | ..ovorrcrinnn 0 | v 13,375 | oo (V1 IO 13,375 | v (U I 4,336,301 | .ccovvrerne (V1 (V] IR 0 . 49,414 |10/25/2036| 1Z*.......
03061N  JS  9|AMCAR 2005-DA A4 (AMBA 5.020............. | ... 06/06/2010( PAID ON PRINCIPAL... 752,969 | ..coovvvnne 752,969 | oo 710,644 | ..o 735,572 | oovveriens (V1 IO 17,397 | oo (V1N IO 17,397 0 752,969 (V1 (V1 IO 0 e 6,026 | 11/06/2012[ 1FE......
059470 LW 6 |BACM 2003-2 A2 4382, [ 06/11/2010| PAID ON PRINCIPAL... 105,052 | ..oovvvernven 105,052 | covvvvvriene 105,583 | ..ovvvvuvne 105,005 | ..ooovvvenenad (V1 I 48 | e 0 48 0 105,052 (V1 I (V1 IR [V I 760 |03/11/2041| 1FE......
525170 BD  7|LMH 1998-1 2A1 6.545......cerrrinens | e 06/15/2010( PAID ON PRINCIPAL... 58,600 ..58,600 53,584 | .oovivrrinnn 49,253 | .......... 1747 | e 7,599 | o 0 9,347 0 58,600 (V1 (V] I (U I 661 |07/15/2028| 6FE......
674135 CP 1| OAK 1997-C B1 7450, | e 06/16/2010] WRITTEN OFF.......ccovvirrrnrinns 30 ..39,234 22,167 | oo 12,660 | .......... 9,334 | v 516 | o 0 9,849 0 22,509 0] .. (22,479) | ..... (22,479) [ coovvvnnn 476 | 11/15/2027| 6FE......
3899999. Total - Bonds - Industrial & MISCEIIANEOUS. .........vurureriiiesirsiers e sinsssns e ensnenes | svseas 138,228,275 | ....... 137,051,414 | ...... 132,811,515 | ....... 131,764,745 | ...... 712,161 | ... 1,811,255 | ....... 88,931 | ... 2,434,485 | ..o 0] . 134,199,231 | .o 0 1.4,029,045 |..4,029,045 |..2,758,950 |...... XXX... [.XXX...
8399997. Total - BONAS - PaM 4. | eniea 559,887,635 | ....... 554,827,760 | ....... 566,060,753 | ....... 552,295,378 | ...... 712,161 | ..... 1,072,136 | ........ 88,931 | ... 1,695,366 [ ..cooovernnn. 0] 553,990,745 | ..ovovvnnnnd 0 |..5,896,890 |..5,896,890 |..9,707,054 |...... XXX... | . XXX...
8399999. Total - Bonds.. 559,887,635 | ....... 554,827,760 | ....... 566,060,753 | ....... 552,295,378 | ...... 712,161 | ... 1,072,136 | ........ 88,931 | ... 1,695,366 0 553,990,745 0 |..5,896,890 |..5,896,890 |..9,707,054 |...... XXX... |.XXX...
Common Stocks - Industrial and Miscellaneous
004764 10 6| ACME PACKET INC........coovvirermrrrvernrirernns | vrene 05/27/2010{ SMITH BARNEY .......cvvrrrervrinns | cerveirvrrenns 980.000 27,130 XXX 26,901 | oo 0 0 {1 [ I 0 0 0 26,901 0 229 229 O XXX.o. | Lo
06846N 10 4 |BILL BARRETT CORP.......cccoovvrmerierereririns | e 04/30/2010| VARIOUS.........coomverrirerireirnens | e 13,280.000 451,209 ). 9.9 S 445867 | .ooveerrerieienins 0 0 0| 38,038 | ......... (38,038) 0 407,829 0 o 43,380 | ...... 43,380 | oo 0. XXX..o [ Lo
26746E 10 3| DYAX CORP.....covviirrirceerireierinsiseiseienes | e 05/03/2010 SMITH BARNEY .......vovvirernrinis | e 242.000 859 XXX [V I 820 | .o ((70) | - {0 [ I 0 (820) 0 0 0 859 859 0 [ XXX.oo [ Lo
29384R 10 5|ENTROPIC COMMUNICATIONS INC......... |..... 06/15/2010| SMITH BARNEY.......ccovvvrerermrens | covmrvirenes 3,733.000 19,272 )99 S 19412 | 0 0 {1 [ I 0 0 0 19,412 0| e (140) | e Q1)) E— 0 ... XXX [ Lo
31567R 20 9 |FIBERTOWER CORP........coeverirrrrrrerieris | e 04/30/2010| SMITH BARNEY.......ccoovvvrerirnrens | wrvrerrnennn 2,445.000 13,154 XXX 3,912 | s 10,220 | ......... [(GRI0L:) ) [ (1[N IO (1 IO (6,308) 0 3,912 0] .9,242 | ... 9,242 | oo, (V1 XXX.oo [ Lo
34950E 10 9| FORTINET INC....coovvvimrniirernninsirsnissisninnnes | e 06/15/2010{ SMITH BARNEY........cccovvvririnninns 7,466.000 120,983 XXX 120,725 | .o 0 0 (L 0 0 0 120,725 0 257 0 [ XXXeot | L
9099999. Total - Common Stocks - Industrial & Miscellaneous... 632,607 | ... XXXeoiooier | e 616,817 | o 11,040 | (7,128) ] 0] 138,038 (45,167) 0 578,779 0]...53828 | ... 53,828 | ..o 0 | XXX... [.XXX...
9799997 Total - Common Stocks - Part 4...... 632,607 (45,167) 0 578,779 0]...53828 | ... 53,828 0| XXX... |.XXX...
9799999. Total - Common Stocks 632,607 (45,167) 0 578,779 0]...53828 | ... 53,828 0. XXX... [.XXX...
9899999. Total - Preferred and COMMON SEOCKS.......vvruiierieriresiisseissss st 632,607 . R 38,038 | ... (45,167) 0 578,779 0] . 53,828 | ... 53,828 | ... 0 [ XXX... [.XXX...
9999999. Total - Bonds, Preferred and COMMON STOCKS..........c.uivurirriiriiiireiiciesieisisiesie st essessssssenes | eeene 560,520,242 | ... XXX..c0oeeee. | ......566,677,570 | .......552,306,418 | ......705,033 | ..... 1,072,136 | ...... 126,969 | ..... 1,650,200 | ..coovernee. 0] co 554,569,524 | ......cccovnnnd 0 1.5,950,718 |..5,950,718 |..9,707,054 |...... XXX... | .XXX...

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt A-Sn 1-Footnote
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt B-Sn 1-Footnote
NONE

Sch. DB-Pt B-Sn 1B-Broker List
NONE

Sch. DB-Pt D
NONE
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Statement for June 30, 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. 0.200 (26) 0 32,218,076 .42,685,218 .43,381,214 | XXX..
Bank of America, NA. - BOStON..........cccocunmriiinriinriins Boston,MA 0.000 0 0 16,511 19,110 13,113 [ 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 0.000 0 0|.....15843737 | ...... 13,117,602 | ..oconecee 13,199,421 | XXX..
Bank of America, N.A. - TX Dallas,TX 0.000 0 0 (8,129,067) | ...ocovne (7,438,552) | ........... (6,485,204) | XXX..
Bank of New York New York,NY 0.000 0 0 9,259,914 2,195,030 (8,729) | XXX..
Bank of New York Mellon.............cccvnrvnerinnrvennerinnnens New York,NY. 0.000 0 0 840,996 897,140 (407,870) | XXX..
Capital One Bank. Melville,NY 0.000 0 0 62,679 62,679 62,679 | XXX..
Capital One Bank. New York,NY 0.000 0 0 23,000 23,000 23,000 | XXX..
Capital One Bank. White Plains,NY 0.000 0 0 21,000 21,000 21,000 | XXX..
Citibank, N.A New Castle,DE 0.000 0 0. (508,041,149) | ....... (523,989,826) | ....... (533,810,180) | XXX..
Citibank, N.A. - NY. New York,NY 0.000 0 0 ...4,734,498 XXX..
First National Bank of Anchorage............cccc.oueveeneriennenes Anchorage,AK 0.000 0 0 25,000 XXX..
HSBC Miami,FL 0.000 0 (U I 1,337,211 | o 5,977,249 | ...........1,403,743 | XXX..
JP Morgan Chase Bank, N.A..........cccccrmerrimecrriinnnennns New York,NY 0.000 0 (1 I (4,075,211) | .ooovee (43,015,575) | .........(15,021,801) | XXX..
JP Morgan Chase Bank, N.A. - IL Chicago, L 0.000 0 (VI IO (16,627,570) | ........... (5,066,983) | .......... (1,140,142) | XXX..
JP Morgan Chase Bank, NA - TX.......ccccourmerreermnnerrennnes Houston,TX 0.000 0 0 996,872 996,872 996,872 | XXX..
Key Bank of New York Albany,NY 0.000 0 0 34,399 111,656 101,658 | XXX..
Royal Trust Corporation Toronto,0ON 0.000 0 0 0 0 0 [XXX..
Royal Trust Corporation of Canada.. Toronto,ON 0.000 0 0 5,605 5,605 5,605 | XXX..
The Bank of New York Mellon, . Pittsburgh,PA 0.000 0 0 5,000 5,000 5,000 | XXX..
The Northem Trust Company. Chicago, L 0.000 0 0 12,434 113,836 29,374 | XXX..
TrustCo Albany,NY 0.000 0 0 10,000 10,000 10,000 | XXX..
US Bank Corp. Minneapolis, MN 0.000 0 0 2,544,311 2,738,585 2,937,755 [ XXX..
Wachovia Bank Alpharette,GA 0.000 0 0 5,000 5,000 5,000 | XXX..
Wachovia Bank Fort Lauderdale,FL 0.000 0 0 5,000 5,000 5,000 | XXX..
Wachovia Bank, N.A Jacksonville,FL 0.000 0 (U I 1475179 | oo 1,325,171 .. 1,797,426 | XXX..
Wachovia Bank, N.A. = VA ... Roanoke,VA 0.000 0 0 10,644 8,076 11,602 [ XXX..
0199999. Total Open Depositorie XXX (26) 0 [ . (466,021,846) | ....... (502,424,608) | ....... (487,062,888) | XXX..
0399999. Total Cash on Deposit.. XXX (26) 0 [ . (466,021,846) | ....... (502,424,608) | ....... (487,062,888) | XXX..
0599999. Total Cash XXX (26) 0 ... (466,021,846) | ....... (502,424,608) | ....... (487,062,888) | XXX..

QEO09
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Statement for June 30, 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
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SUPPLEMENT "A" TO SCHEDULE T

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

Designate the type of health care
providers reported on this page.

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.......cocoeeeeeeeecieiet AL [0 0 0 0 | e (185,008) | o0 e {1 723,680
2. Alaska.......ooeenieeeeel AK [0 [0 |0 |0 |0 0 [0 O 0
3. ANZONA.....ceee e
4. Arkansas.........cccooeeeriiiennn
5. California.......ccoeverrierennas
6. Colorado......ccccoouererirernne,
7. Connecticut.........ccocoerernenee.
8.  Delaware.....
9.  District of Columbia..
10.  Florida.....
11.  Georgia...
12.  Hawaii.
13, 1daho....cccce
14, lN0IS......ocvereerereereereveenen L e |0 |0 |0 |
15, Indiana.......cccocveererveerereeceend N0 |0 |0 |0
16, 1OWaL oo A e |0 |0 |0 |
17, Kansas.......cccoeeevvereeneeneed K8 |0 |0 |0 |
18.  Kentucky.......oooeeverereerrennne (1S 2 I (01 (0 I (01 (018 0
19.  Louisiana........ccceuerevrerrivennes [ (0 [0 O [0 O [0 0
20.  Main€....ccooevereeererererseiennns V] (018 (0 [ (01 D (018 P (3,197)
21. Maryland........ccoocververiiinennns V0] (01 (01 I (01 D (18 D (37,418)
22.  Massachusetts...........cceunene MA| e (0 (1 [0 O (O] I (135,882)
23, Michigan.......cccoeeveervererrecnnnn. M o (01 (0[N I (01 D (V18 0
24, Minnesota.......ccoeuvevcvennnc. MN o (01 N (0 I (01 D (V1N I (162,164)
25, MisSISSIPPi...c.verrerrererrerennns MS [ e (0 (1 [0 O [0 0
26, MISSOUI.....ocvvereercrreriiirennns MO | oo (018 (0] I (01 (018 0
27.  Montana........ccoevevveerrirninnnns MT | (0 [0 [0 [0 0
28.  Nebraska........cccovvrirrrrnnnnn. =5 (0 [0 [0 [0 0
29. Nevada.......ccccoooververrerernne. NV e (01 (0] I (01 D (V1N I (144,894)
30. New Hampshire...........c........ [\ N R (010 S (01 (01 (V18 IO (25,443)
31 New Jersey....eeineieneceed N [0 [0 [0 el | (4,684)
32, New MeXiCO......ccovvrrerreceree NM [ a0 0 0 [0 e (134,814)
33, New YOrK..oooeeeeeeerieeeecd NY [0 0 |0 5,000 |3 | (4,102,203)
34.  North Carolina............ccevenne
35.  North Dakota.........cccouvrrenne
36, ONi0...ccrerrrcrererieierienians
37.  Oklahoma........cccovvvrrirninenns
38, OregoN.....ccccovveeeverereriererenne
39. Pennsylvania... ..(33,557)
40. Rhode Island... ....(720)
41.  South Carolina.........cceveeeeeee.SC | o0 | | L0 [ 0
42, South Dakota.........ccceeerrereereiSD | overreiieierireinend0 | |0 L0 [ 0
43, Tennessee.. (942)
44, TeXaS....veivreierrreeireeren TX |0 o0 [0 [0 [ 0
45,  Utah. .. .(114,622)
46, Vermont......cooveveevveneeneee VT |0 [0 L0 [0 (2,337)
47, Virginia......oceeeereeeeereeeeeeh VA |0 0 0 [ (] I (245,722)
48, Washington.......ccooeeeveeree . WA | 0 0 0 (0] I (27,397)
49, West Virginia........ocooeveneeeee WV | o0 |0 0 [ [0 (0 (0 [0 0
50.  Wisconsin.........coeeeevvereeeece W 0 e 0 [ (0] (69,495) | ovvveveereiiian [0 (0 [ I 196,199
51, Wyoming......cooeeereenevereneese WY 0 il 0 e [0 (0 (0 [0 0
52.  American Samoa................... AS| i [0 {1 {1 [0 [0 (01 {1 0
53, GUAM...coeicceeeee [C1U R (01 [0 [0 [0 [0 (01 [0 0
54.  Puerto RiCO......cccoeverierenns PR e (01 [0 [0 [0 [0 [0 [0 0
55.  US Virgin Islands.................... A7/ I R [0 [0 [0 [0 [0 [0 [0 0
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 (| 78,512 | 15| ... (7,902,319)|........... 2,086,500 |.....ccocoeerirnnnee. 65 |......... 21,501,101
DETAILS OF WRITE-INS
B80T, ettt eniens | erreeeeesiesaen s (010 (01 I (01 (018 (010 (0 (01 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)........ccoew. [ overerersirrinranns (01 P (] I (1 I (1) I (01 P [0 P (1 I 0

SUPA1




Supplement for June 30, 2010 of THE TRAVELERS |NDEMN|TY COMPANY

* 25 6 58 2 01045540010 2 =

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........ccccocvivierernne
2. Alaska.......cooeeeiiieiiinn
3. ANZONA.....ceee e
4. Arkansas.........cccooeeeriiiennn
5. California.......ccoeverrierennas
6. Colorado......ccccoouererirernne,
7. Connecticut.........ccocoerernenee.
8.  Delaware.....
9.  District of Columbia..
10.  Florida.....
11.  Georgia...
12.  Hawaii.
13, 1daho....cccce
14, lliN0IS......vcverrereieirieiciiiins [ [0 0
15, Indiana.......cccocovverervirereiennns INJ (01 0
16, lOWaL oo 12N (01 0
17.  Kansas........coocceververeveennns [T I (0 T 0
18.  Kentucky......oooevevivereinenns |18 20 P (01 0
19.  Louisiana........ccceuerevrerrivennes [ (0 0
20.  Maine.....ocooerverereierereerans ME [ oo (0 0
21, Maryland.......ccccoveviverenennn. MD | .o (0 0
22.  Massachusetts...........cceunene MA| e (0 0
23, Michigan.......ccooveveveeierienns M e (0 0
24, Minnesota.........cocoeverirriennes MN o (0 0
25, MisSISSIPPi...c.verrerrererrerennns MS [ e (0 0
26, MiISSOU....cvvevreerreireieireiernns MO [ e (0 0
27.  Montana........ccoevevveerrirninnnns MT | (0 0
28.  Nebraska........cccovvrirrrrnnnnn. =5 (0 0
29.  Nevada......cooovrererinnnnn. NV e (0 0
30. New Hampshire.........cco........ ] 1 (0 0
31, New Jersey.....oveiennns
32, New MexiCo.......coovrerrrrnrnnn.
33, New YOrK.....ooovvrvreireinnnnn.
34.  North Carolina............ccevenne
35.  North Dakota.........cccouvrrenne
36, ONi0.ccveeererr e
37.  Oklahoma........cccovvvrrirninenns
38, OregoN.....ccccovveeeverereriererenne
39. Pennsylvania...
40. Rhode Island...
41, South Carolina.
42.  South Dakota...
43, Tennessee..
44, Texas......
45,  Utah.
46.  Vermont..........cccoevvveerienienns
47, Virginia.....ooovveeerenenneneeee VA |0 |0 e [0 0
48, Washington.........cooevveere . WA | o0 0 e [0 0
49, West Virginia.........oooveveeeee WV | o0 |0 e [0 0
50.  Wisconsin.......occevveeveveveceeee W o0 0 [ {1 [0 [0 (01 {1 0
51, Wyoming......cooeevevveevereeeee WY 0 0 [0 [0 (0 (0 [0 0
52.  American Samoa................... AS| i [0 {1 {1 [0 [0 (01 {1 0
53, GUAM...coeicceeeee [C1U R (01 [0 [0 [0 [0 (01 [0 0
54.  Puerto RiCO......cccoeverierenns PR e (01 [0 [0 [0 [0 [0 [0 0
55.  US Virgin Islands.................... A7/ I R [0 [0 [0 [0 [0 [0 [0 0
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 [ [ 2 . (1,237,270) | .............. 250,520 | .o Y 2,215,898
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
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Supplement for June 30, 2010 of THE TRAVELERS |NDEMN|TY COMPANY

* 25 6 58 2 01045540010 2 =

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 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.......coooeeeeeeeeiee AL 0 0 0 0 (20,100) | vvevereerveerieeeee0 | cvesieiceeeeene0 78,626
2. Alaska.......coeeeeeveeeeend AK |0 |0 |0 0 (26,504) | ..oovvrerrierieeeea0 |0 81,513
3. ANZONA.....eeeniene el AL |0 |0 |0 0 e (34,135) | cevvvrrrrrrrrnreneenc0 [ [ 98,514
4. Arkansas.......ocoeeeneiend AR [0 [0 [0 [0 (135,728) | ..ververeereereeneene0 0 i 389,488
5. California......ccccooovvenrcnrrneec. CA 0 0 0 0 (TT3ATT) | o0 0 e 2,046,630
6.  Colorado.......cccoeeervereiereeeceCO [0 |0 |0 |0 (487,377) | .oveeeeeerceeeeennn0 [0 1,375,012
7. ConnectiCut.......cocoveererrnrenceeCT [0 [0 0 0 (320,405) | .oveverrerrerrrneenen0 0 s 1,409,621
8.  Delaware..... ...(50,021)

9.  District of Columbia.. ..(34,542)

10.  Florida..... 239,889)

11.  Georgia... 801,221)

12.  Hawaii. ....(336)

13, 1daho..eccccccecceeeendD [0 |0 |0 |0 (96,471)

14, lliN0IS......vcverrereieirieiciiiins 000 [T (965,283) | ........... 1,000,000 |..coovrverrrrerren. L 2,590,139
15, Indiana.......cccocveererveerereeceend N0 |0 |0 |0 (34,899) | ..cverrnn 250,000 |..ovvvererereinins N 105,103
16, 1OWaL oo A 0 |0 |0 |0 (139,474) | oo (0 (0] IO 391,566
17, Kansas......cooeveveereeieeneec K8 |0 |0 |0 |0 e (974) | oo, (0 (0] IO 4,100
18, Kentucky.....oocoveervevererceeee KY [0 |0 |0 |0 (244174) | oo (0 (1] IO 743,575
19, Louisiana........cceeveveerreveeed LA |0 |0 |0 |0 (749,115) | .covevirnee 339,000 | ..o 4 1. 1,666,247
20.  Maine......cooeveerererreinrieneed ME | o0 0 0 [0 [ (V2783151 ) T I (0 (0] IO 72,218
21, Maryland.......ccooeevevvceeececd MD | 0 0 0 [0 s (122,490) | ..ooovrvrererirrriennns (0 (1] IO 380,605
22, Massachusetts........ccocoveee MA| o0 0 [0 0 s (454,318) | .cvoevrvrereriirriennns (0 (0] IO 1,517,977
23, Michigan......cooevervevecrveceeeee M 0 0 0 [0 s (1,269,908) | ....cvvvvrrrerirrrrnnes (0 (1] I 3,370,419
24, Minnesota.......c.cocovveeveneer e MN ciien0 0 0 [0 s (116,469) | ....ovvvvererirrrinnns (0 (0] IO 448,857
25, MisSISSIPPI...c.verrerrerrrerieeeeMS {0 0 [0 [0 s (146,270) | ..ooovrverrererrrinnes (0 (0] IO 257,451
26, MiSSOUT....cvuevrrrerrerrerrrrerreeeee MO o0 0 0 [0 [ [RISZ0516) N (0 (0] IO 1,023,550
27, Montana........cceveveerereceeee MT {0 {0 0 [0 [, [T I I 50,000 |.oovrrirrririeirrinne | 178,830
28, Nebraska.........cccoeovvvrreeeceee NE | o0 {0 L0 [0 [ (T 0) 1 I (0 (0] I 153,981
29, Nevada......coeeveveinrveeeceee NV | o0 0 0 [0 [ (I ET ) I (0 0 [ 107,874
30.  New Hampshire.......cccocooeee NH |0 0 [0 [0 e (106,384) | ....covvrerrerirrrinnnns (0 (0] I 278,291
31 New Jersey...ovnvninveened N [0 [0 [0 L1 L (893,132) | ..ovvrvrene 125,000 |.ooovverririeieinens (I 1,825,166
32, New MeXiCO......ccovvrrerreceree NM [ a0 0 0 [0 e (115,769) | oo (0 (0] IS 385,001
33 New YOrK....ooovevreereneieeeed NY [0 [0 [0 [ | (5,135,598) | ...ovrvvene 772,501 | 5 [ 13,207,135
34.  North Carolina.........cccoeeeeeee e NC | 0 i [0 [0 e (270,602) 763,378
35.  North Dakota........cooeveeeeee e ND i 0 [0 L0 e (46,421) | covovverreieierienenc0 [ [, 28,428
36, ONi0.coererevrevenrerieeened OH 0 0 [0 L0 [ (1,139,496) 3,415,841
37, Oklahoma.......cccoovvevriereen . OK [0 0 [0 L0 e (48,201) 166,514
38, 0regon.....cccceeeverererrereee e OR |0 0 |0 |0 |, (143,086) 390,706

...(1,106,410)
...(39,306)

39. Pennsylvania...
40. Rhode Island...

41.  South Carolina. .(126,942) . ....379,404
42, South Dakota........cccceeerreeeereiSD | o0 |0 |0 o0 e (6,192) IR 97,183
43. Tennessee.. .(469,999) 424,036
44,  Texas...... ..(1,211,244) 723,869
45, Utah WUTH . . .(191,994) 429,537
46, Vermont......cocovceveevreveeeeee VT {0 {0 L0 0 [ (73,058) 300,730
47, Virginia......oceeereereeereeeeee VA |0 o0 0 0 (28,677) | .eveveeveerreereeeenca0) |0 e, 81,948
48.  Washington........cccooeeeeceec . WA | o0 0 0 0 [ (1,160,224) | ....covvevererrene [0 (0] O 3,112,149
49, West Virginia........oooeeveeeet WV o0 0 0 0 s (1,872,057) | ..oovvrererererirnns [0 (0] IO 1,966,521
50.  Wisconsin.........coeveeereereerece W 0 [0 [0 a0 | (264,616) | ....cvovvreercrrirnnns [0 (0] I 747,064
51, Wyoming......cooereereerrverenne. ,000 [T (28,537) | ceveveeererriiiienans [0 (0 [ 123,934
52.  American Samoa..........c.cc... . AS | evivieiieiiieeend0 [0 0 0 [0 (01 {1 0
53, GUAM...cooereeceeesieeeee s GU e [0 [0 [0 e [0 (01 [0 0
54.  Puerto Rico......ccovvevrveveieee et PR [ iicieal0 [0 [0 |0 | [0 [0 [0 0
55.  US Virgin Islands..........ccccoeeee VI o0 0 0 0 s (0 (0 [0 0
56.  Northern Mariana Islands....MP | .........cccccoveeee0 [ oo [0 [0 e [0 (0 [0 0
57.  Canada........ccccoevrervereeienee . ON e [0 [0 [0 e (0 (0 [0 0
58.  Aggregate Other Alien.......OT [ o0 o0 0 0 (01 (0 (01 0
59, TOtalS....oouiireicicieieicsieiees | e [ I (L] 355,000 |..ovirireieician T (22,349,276) | ........... 3,086,445 |....cooverinn. 16 |......... 62,812,264
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
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Supplement for June 30, 2010 of THE TRAVELERS |NDEMN|TY COMPANY

* 25 6 58 2 01045540010 2 =

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 [0 I [ I [GARE:) ) I (5,829) | .eoovrreiieisienninas 1 s 14,825

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
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