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Statement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE 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
L BONAS sttt | sereenees 11,666,878,655 | ..covverrcreieereieine (1] - 11,666,878,655 | ........... 11,463,198,501
2. Stocks:
2.1 PrEferred SIOCKS. ...ttt et sssessntes | srestenenessessenens 1,195,000 | oo {1 I 1,195,000 | .oovvreriinnn 1,195,000
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 2,401,749,969 | ....oevvvvvenee. 13,502,693 | ............. 2,388,247,277 | ..o 2,336,626,889
3. Mortgage loans on real estate:
BT FIESEIENS. ..ottt | sentene st (01 L0 (0 R 0
3.2 Other than fIrSEHENS.........cuuicicrrcrc bbb enes | feestesieeeneb s eneeees (0 RO (01 O L0 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES).......oeveveieieieeiseee ettt sttt s sesans | sevsesssnsesass 28,847,075 | oo (1 [ 28,847,075 | cvveveren. 37,992,363
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......vvcvevieiecieeie ettt ss s sntensens | sevsessssensenas 735,024,035 | oo {1 IO 735,024,035 | ..o 729,646,176
4.3  Properties held for sale (less §.......... 0 €NCUMDBTANCES)......covvvereerirerieieriieseisiesieies | ceveisisiaenens 12,307,767 | oo {1 IO 12,307,767 | c.oovvererenene 18,151,427
5. Cash ($....22,121,768), cash equivalents ($.....0)
and short-term investments ($.....313,237,052).......c..vvrreeeiiereeeeeieeeeeeeeeseeeeeeeeeees e vesseessaeens | eeveeesiensiinns 335,358,820 | ..ovoveveereeeeeeeeeea {1 I 335,358,820 | ....ccoc... 682,742,357
6. Contract loans (including §.......... 0 PremiUM NOLES)........cviverreicreieieieesise st sssesseseses | evessssessesissss s ssesnans [0 RN 0 [ oo 0 | oo 0
T DIBIIVALIVES. ... ettt sttt ssenbanes | fiestesssessessentesbaesentnta [0 [0 N L0 0
8. Other iNVESLET SSELS......c.uuuveririreiierieci ettt esssennes | eesseesteenens 806,470,080 | ...coorvrvennc 51,008,976 | ...cccorvevenn. 755,461,103 | ...ooovvvvenne 747,701,431
9. ReCeiVabIES fOr SECUMHIES. .......c.uurveeiirriiriiriiiierirreres bbb ssennins | sesiesiesiesinens 1,799,903 | ..o (V10 RN 1,799,903 | oo 25,451,138
10.  Securities lending reinvested collateral @SSEtS..........cuviriuririeesieieeseese e sesienes | eveseensiennes 139,311,325 | v (1] 139,311,325 | oo 178,994,193
11, Aggregate write-ins for iNVEStEd @SSELS..........cveieiiiiriecseee s | crererssienieneranes (152,150) | cvvveriicisiec e {1 I (152,150) | oo, (64,785)
12.  Subtotals, cash and invested assets (LINES 110 11).........wwerrrrenerimrrnreieriesessesieneens | oveeeeens 16,128,790,478 | ......cocovvvenne. 64,511,669 | ........... 16,064,278,809 | ........... 16,221,634,689
13. Title plants less §.......... 0 charged off (for Title iNSUETS ONIY)........ccveviueieeieieseieieeiseeieiees | e [0 N (0 R L0 RN 0
14.  Investment income due and 8CCTUEG............ccuuuiuuiieriiiiiiirirsriseeeesesereseseies | coirsinisnees 105,646,052 | ......ocoovvieircireireninan 0
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccoeevees | ceverrirennnn. 675,357,041 | ..coovvvrrne. 41,092,998 | ...ccoevrree. 634,264,043 | ................ 652,490,362
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....31,268,261 earned but unbilled premiums)............coueer | ovveveeennee 1,226,874,892 | ....oovvverrrenan 6,833,214 | oo 1,220,041,678 | ............. 1,134,897,186
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... (1) TR U TP TR USUUPRSURTSPSPRTR) ISTVRURRRRRO 19,211,058 | ..oovvevirrenne 1,488,163 | ...cooevverneee. 17,722,895 15,847,005
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........ccoevevevereeerieeieeceeeeeeeessesessesessesssesssseneees | ceevesssesesnans 20,509,644 | ......ocooeeeeeereen {1 [ 20,509,644 | .................. 35,762,529
16.2 Funds held by or deposited with reinsured COMPANIES............ccoevevereerriereirersieiieieens | e, 5,720,126 | oo {1 IO 5,720,126 | ....covernee. 7,199,397
16.3 Other amounts receivable under reinSUraNCe CONTACES............cuevcriereeernerinerinerinens | crvrerressseresereereseneenens (0 RN [0 RN L0 0
17. Amounts receivable relating to UniNSUrEd PIANS............c.ccuvveieiiinieeicee e | cvereessiese st anes [0 IO 0 [ oo 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............cccccuevevives | oeveveveiccisesisesenad [0 IO (0 I R 0 | oo 0
18.2 Net deferred taX @SSEL...........vrireeririreriesis st ssssssnsns | cessseesssnesens 400,328,765 | .....coccvernnn 94,216,301 | ..ovvvvrerenne 306,112,464 | .......ccoonnc.. 303,825,019
19.  Guaranty funds receivable or 0N AEPOSIL............ccccveuivriveiiicieiee e sesnes | ceesseessseseesesees (268,862) | ...cvvvreerririeieieiie (1 IO (268,862) | ...coovvevrerireriae 37,189
20. Electronic data processing equipment and SOftWArE............cccouveveevrieieieiiesieesessesiesseis | e ssenans [ 0 [ e T5 | e 113
21, Furniture and equipment, including health care delivery assets ($.......... 0)erererreneseseenes | e 15,029,433 | .coocvvivere 15,029,433 | ooveveceeeeesand L0 TR 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........occevcvieieveins | covveieieiesesieeenad [0 N (1 N L0 RN 0
23. Receivables from parent, subsidiaries and affiliates............cccovuereverieiieiceiseeeseieeees | e 30,707,467 | ..o {1 I 30,707,467 | oo 0
24. Health care ($.......... 0) and other amounts reCEIVADIE............cceueiirreesee s | e [0 N (1 RN L0 R 0
25.  Aggregate write-ins for other than invested @SSetS..........covivieieiieeieeeseeeseseeines | ererisiesienans 92,724218 | ..o, 2,365,384 | .coovvvriirnnan 90,358,834 | ..cocevrrinnas 76,515,709
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........covurueririeiereniinrinsiseesssisseseesssssssesessesssssessesssssssssns | essnseees 18,720,630,387 | ...covvvvrnnee 225,537,162 | ........... 18,495,093,225 | ........... 18,558,671,505
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ocoreeeens | cereeereereeneeneereeeeeneeneens (0 [0 L0 R 0
28, Total (LINES 26 GNA 27)......ucuiereririreineieessiseseeessesssessessessssssesssssssssssessessssssssssssssssssssssensans | ssseseeens 18,720,630,387 | ..ccvvvrrnne. 225,537,162 | ........... 18,495,093,225 | ........... 18,558,671,505
DETAILS OF WRITE-INS
11071, DEFEITE GAINMOSS.......oureureriecieiseireeire ettt ettt entas | sbseesessessassnssnes [NV E10) 0
1102, oottt | eestees ettt (U IO 0
1103, ettt | eeeEe et (U RN (0 O (O RN 0
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 :@DOVE).......cceurrrrireernirinsieisenesssenesensssnsens | ceseesssnsssssesanes (152,150) | ovvoverreressceennenenenans {0 [ (152,150) | voovcvervrrnerrenenes (64,785)
2501. Equities and deposits in pools and assOCIAtIoNS...............c.eueveiveieicineisieieeeeee e | cveesessesesienns 20,970,470 | cooveveveeeeeeeeeen (1 I 20,970,470 | cooeveverrrnne. 10,355,049
2502. COLI supplemental DENEFitS trUS............cceueuiveieiciisie et | ortesessssessenas 20,559,527 | .ovivereeresieeiin {1 I 20,559,527 | ..cvvvvirrrnnns 20,262,170
2503. Real estate 0perating fuNd...........c..vuureeerieririeeieeesesisssesessessessseesssesssssessssssssssssees | cesesssnsessnees 18,349,961 | ovvovvvicricrenne 852,081 | ..ovvvvercrenn 17,497,880 | ..cooovvverneens 17,797,166
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 32,844,260 | .....ccovvernee. 1,513,303 | .o 31,330,957 | coveriinne 28,101,324
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccveuirerirrueniresseressssssensssssesssenes | corenssssessnces 92,724,218 | ..o 2,365,384 | ..o 90,358,834 | ...ccoovivrenn 76,515,709




Statement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident Year $.....047,779,508)..........ocrrvrrrieriereeeeinsssssseseisssssssssssssssssssssssssssssssssssssssssssssssssessssssssnsssssssnses | svsessesssssssensens 7,591,582,132 | covvevervrns 7,498,180,997
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceuiveieiiiieieieissiese sttt sssssessssessens | srtesissessessesessssans 286,891,351 | oo 280,829,710
3. LOSS AUIUSIMENT EXPENSES.......cvuiviivreciictcieie ettt ettt bbb sttt bbb st bbb en s snanns | ebessesaesnsensanees 1,775,584,625 | ......covcveree 1,789,419,482
4. Commissions payable, contingent commissions and other Similar ChArges...........cceueiririeiiieieissisee e sessssssssssessssses | esviesesssssessssesss 83,526,454 | .cocvererieriii 169,365,070
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........cuuiuireieiciiieice ettt b st st s snas | svsesssessessesasssssaseas 87,774,343 | oo 164,897,962
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 85,383,260 | ..ovovrerierieriine 91,822,432
7.1 Current federal and foreign income taxes (including $.....(45,385,667) on realized capital gains (I0SSES)).......ccc..reevvrrrrrerriins | corveeriesriesisesnionns 42,569,531 | .ooveereeeieereineeens 8,972,585
7.2 Net deferred taX HADIIILY.........ccccccieicieieesce ettt b sttt sassenss | cbessessestssessesten st es s ssenaa L0 U 0
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt sttt enssenste | eebnes sttt (O U 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....174,726,865 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........ccceueiveieierresieeseseee e | eveeisieiisisiennns 2,581,458,524 | ....covvverernen. 2,494,094,671
10, AVANCE PIEMIUM....covecvecvieeiee ettt es ettt a st st s st s ettt s s e b s s b st e s st e bt en s s b s s s s sse s s st es e sasb st sansansnsassesas | sesessessssstessesesessessesassesaessesand L0 T 0
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABES. ....vvvererisii sttt et s bbb n bt s s st st ssensantans | sbsessessanssnssnssenssnsnssensensnssensal (0 0
11,2 POICYNOIAETS.......ocoeecveierectcie ettt ettt ettt ss st stes s ssessssassssstessnsaens | ersessenssesessessensnsss 185D30,878 | torvreieriesiieiereennne 13,111,486
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccocvverrerreererieieeereeeeeeseesesssssesesessesesessesssssssesennns | cvrinerereessneneerenren80,789,293 | oo 51,725,725
13.  Funds held by company under reinSUranCe treaties..........ccoeuevevrieiciieeseseeese et ssssessessessssssssssessessssenss | svnsvensessessessesenenssn 24 1,928 | oo 2,247,398
14.  Amounts withheld or retained by company for account of others. ..28,140,980
15.  Remittances and items not allocated.............cccocovivrrrrerrirennen. ..19,688,981
16.  Provision for reinsurance (including $.....4,236,833 certified)............... 17,948,938
17.  Net adjustments in assets and liabilities due to foreign exchange rates.. ..84,444 135
18, Drafts QUISTANAING......c.cvieicicec ettt ettt s st st sas s sn s ssssssssssenansanses | eevensessesssesssssessessssessessnsensessesD | ereereesisssses s es e s 0
19.  Payable to parent, subsidiaries and affliates..........cccvuvieiriiriisiecce st ssessssees | sevesinssensesessesssessssessessenns0) | s 52,733,685
20, DEIVALVES.......coeeiecictieie ettt sttt et et s et s b s st st st sae s s tstessesansnsanas | sestesesistensese st senaes s L0 U 0
21, PaYabl fOr SECUMES. .......cuueivirerieieiiesiseies sttt ettt b sttt ss s s st ssensensasssenans | esbsessessssssesessansas 32,482,115 | covreeeveee 3,696,852
22.  Payable for SECUMEIES IBNAING..........ccviveieiciiesie ettt ettt s s ss st ssessssentenaenas | evsessssssssesssanes 139,311,325 | oo 178,994,193
23, Liability for amounts held under UNINSUIEA PIANS.............ccueiuiveieieiiieie sttt ess bbb s sses s ssssssstans | seessessesssssessessssssssessesssssessend L0 U 0
24. Capital notes §......... 0 and interest thereon §.......... 0 s sttt ettt enns | Hrnstest ettt nees (O U 0
25, Aggregate WIite-inS fOr lIADIHIES. ...........cevvreeieiiesicie ettt sttt n s nsensessentenes | sssssessessesssssassansans 47,650,185 | oo, 50,124,880
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........ovirinrreirceecseieseiee e ssessssseesssens | ceeesessesesesnees 12,998,070,718 [ coovoeeevieieenne 13,000,440,163
27, ProteCted Cell IADIIIHES. ... ...vvvvveeiriisrieieieiesieie ettt ettt en s s s ensennesnsentenne | ssstessesssssssessesnssssansessnssnsessesas 0 ] 0
28.  Total liabilities (LINES 26 AN 27).......ovuieiieireeiseiee ettt sttt ettt snnsnnes | snbisssssssssssssnes 12,998,070,718 | .oooovvovviicines 13,000,440,163
29.  Aggregate write-ins for SPECial SUMPIUS fUNGS.........c.cvvevcvireieiciece ettt s st es s s sse s ssbesses s snenes | evsesssssssessesnsssenes 16,105,451 [ coooveeveeeinns 17,537,357
30, COMMON CAPIAI SEOCK. ........cvuiviteiicictieie ettt bbb s bbb st ss s bt ense s sanns | sbessssnsessessssnsenans 20,000,000 | covovveveereeeriee 20,000,000
31, Preferred CaPtal STOCK..........ccoiiveeicieccet ettt ettt sttt ettt s st s s snaas | sbesieseten ettt s e baes L0 T 0
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....uuveererirrereseiseeses e ettt ss s s s s bbb n sttt ns st e ssnssentnsnns | sbsessessastnssnssantnsnssensanssnssessa L0 U 0
34, Gross paid in and CONLMDULEA SUMPIUS..........c.cvveveicieiieietceste ettt sttt s bbbt snsesaesns | evnbensesnsassnans 3,238,382,533 | ..ooereas 3,238,382,533
35, UNaSSIGNEA fUNAS (SUMPIUS)........cuevuirireieeseictete ettt se sttt s s sa s st nses st es s st ssnssstensnssntas | evestessesnsassnens 2,222 534,524 | ..o 2,282,311,453
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -t eeeereeeeerees ettt sttt snens | sessessest ettt snes 0 [ oo 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt en s senaes | eebiesistes ettt snes 0 | 0
37.  Surplus as regards policyholders (LINES 29 0 35, IESS 36).......ccuiveriiireieieiieteeeie et ssss s ssss s saes s sesssses | evissesessossesssnens 5,497,022,507 | ooooverienen. 5,558,231,343
38, Totals (PAge 2, LINE 28, COL. 3).....uiucieicicieieiee sttt sttt n s taens | neresiestensieniens 18,495,093,225 | ....ccovvverrenee 18,558,671,505
DETAILS OF WRITE-INS
25071, OHhEr ADIIHES. ......cvocvveveciiiicicie sttt bbbttt n b n s s ssentnns | sbssssessessnsessensnsas 43,120,000 | .ovovrerereieiine 43,120,000
2502. Investment real @State IADINILY...........ceuiueiriieiee ettt nnns | sresernntens et enaes 20,352,562 | coovrrrrieirireienine 23,265,986
2503. Retroactive reinSUranCce reSEIVE SSUMET. .........euriuerreieiriiessesseessisssese s ssssessessesssssssessessssessessesssssssassessessssessessssessessesssssssessesses | essesssssssessesssssssesesnes 300,513 | v 300,786
2598. Summary of remaining write-ins for Line 25 from oVErlOW PAGE.........cvvirieeveicieesce ettt stes s seses s ssssssnnes | eveesesssssesssesseseenes (16,122,890)| ....cvvvvvercrrieee (16,561,893)
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @00VE)........uiuiiiieiiieiesisisiesssseseesesssssessessessssssessssssssssssessssssssessensssssenssssns | sssssssssssssssessessnsas 47,650,185 | .ovvivieieen, 50,124,880
2901. Special surplus from retroaCtIVE FEINSUIANCE............c.cveicreeeeetee ettt s sss st st b s st ss s ssssessesnsenes | srevessessessssessensesenes 16,105,451 | oo 16,537,357
2902. GUAANLY SUMPIUS FUNG.......oeieeveceiceeicictee ettt st sttt bbb e st s et st en s s s sansesaesssssnsnsansnssenes | cbesssssssssssssssssnssesses e sstes e saees (01 1,000,000
2003, eSS R SRR SRS R R SRR R RS R RS Rt n et
2998. Summary of remaining write-ins for Line 29 from oVEMlOW PAGE.........ceveviieeveeeteeee ettt saes
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 BDOVE).......c.oviueieiriiiiiisieeisisit st es s sss e ssessess st enses s sss s ssssassssssnsessnsas
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (written $.....109,960,622)...........cmvvverrieeiriseisesiss st esssis | sriensseensins 109,652,459 | .....oovvee.. 124,305,427 | ..oovoennn 472,026,606
1.2 Assumed......... (written $.....1,426,862,972).. ..1,343,901,318 .1,290,768,795 ..5,313,683,055
1.3 Ceded.. . (written $.....91,145,749)........ ...93,412,539 ..102,944 675 [ ..o 400,094,125
14 Net . (WHHEN §..... 1,445,677 ,845).......oocvveeveereess st ss s sssssss s ssssens | ersssssanns 1,360,141,238 1,312,129,547 5,385,615,536
DEDUCTIONS:
2. Losses incurred (current accident year $.....801,524,424):
2.1 DIFBCL.... vttt sttt s | aessess s 48,521,357 | oo 61,794,183 | ..o 184,551,303
2.2 Assumed. . ..755,598,015 | .. ....692,756,059 | . ..2,733,704,895
2.3 CBUEBM. ...ttt | erienni s 33,059,723 [ ..o 48,270,340 | oo 112,011,956
2 NBL oottt | eniiessienes 771,059,649 | .............. 706,279,902 | ........... 2,806,244,242
3. Loss adjustment expenses incurred.. ..145,932,049 ...143,391,899 631,013,121
4. Other underwriting @XPENSES INCUIEM..........cccvuivieiieieicieieie ettt sses s tenaenas | evsessseseas 414,408,463 | .............. 404,690,108 | ........... 1,659,688,242
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....curuurimiieniireieeireireiecseieisesiesise et ssssesssessesssstsssesseses | ceneesesessncens 28,741,077 | .o 57,767,637 | .ccvveeennee 288,669,930
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciviireiiicieiecee sttt sss st ssntenas | sbessesissenes 132,522,534 | .............. 126,008,371 | ........... 1,121,667,398
10. Net realized capital gains (losses) less capital gains tax of $.....2,246,722............ccoerveeremreereeeeeeeeeieesceeseeseesieseses | eoesriessiesssnnes 7,026,095 | 1,689,331 [ oovoiviren. (5,033,151)
11. Net investment gain (I0SS) (LINES 9+ 10)......ccuiuuiiiiriieireiireiisscisseisei sttt ssbs bbbt sttt et st nstnnss | eiseeisnsinns 139,548,629 | ....ccoceou. 127,697,702 | ........... 1,116,634,247
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....625,024 amount charged 0ff $.....2,988,875)...........covvvuerererrrrneriesiessssesssssssssssssessssssssssnnss | corsviissssenins (2,363,852)] .. ....(9,568,661)
13. Finance and service charges not included in premiums.... ..4,965,996 |... . ...18,705,375
14. Aggregate write-ins for MISCElANEOUS INCOME...........vurerirrerrieierisrisesesissieesesssssss s ssesessssesssssssssssssssssssessssesssssssssesses | sesssssessasssssssssas 528,906 | .iovoorrriieiens (185179 oo (498,026)
15. Total other income (LINES 12 thIOUGN 14).......vu vttt s sae s bt s s b s s seeses | sressssessssnssanes 3,131,050 | 2214403 | 8,638,688
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOME taxes (LINES 8 + 11+ 15). ...ttt ettt et ses s sanns | evaesessisanns 171,420,756 | .............. 187,679,742 | ........... 1,413,942,865
17. DIVIdends 10 POIICYNOIABTS............cvuevecvceieiecieisete ettt ettt et s st s s sae s s b st s snens | sresssessssnssanes 2,378,702 |..covorenn 2,342,078 |..cooovnen 10,679,857
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cucviiciiiieiiereeeiceeeeseseseteste sttt sses st sssesse s sssssssssesssns | svesiesissenns 169,042,054 | ............. 185,337,664 | ........... 1,403,263,007
19. Federal and foreign iNCOME taXES INCUITEM............c.evcviieereieieeeeie ettt saessssssens | saesssssssnsnes 31,353,803 |...coocvnnnnn 47,021,343 | ............. 203,825,992
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........ccvvurieriemreinrineineiesisssissesssssssssssssssssssssssssssssssssssssssssssssssssssnssns | eeveesseeseons 137,688,251 | ............. 138,316,321 | ........... 1,199,437,015
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year ...5,558,231,343 .5,563,272,481 ..5,563,272,481
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis ..137,688,251 ....138,316,321 .1,199,437,015
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (loss) , .
26. Change in net deferred INCOME tAX.........cu vttt b sttt bsessentnnns | seeessessesens (10,911,912) oo (7,105,803)( ..ovvvveneenne (25,436,479)
27. Change in NONAAMILIEA ASSEES........c.ccuiiueieicieieie ettt bense s ses | evsesssssenans 18,590,151 [..covvrverernns 5,761,296 |..ccceverennee 14,705,994
28. Change in provision for reinsurance.. . (5,440,215)
29. Change i SUIPIUS NOTES........cvuiurerririereieiiecereiseissesse ettt st st sss s ssesssessessesssssessasssssnsssssenssessessansnes | sossssnsssessssesssessessnnnens0 | coeerereesneensesnssnnssessessnd | eeneennessesessneessesnessneens 0
30. Surplus (contributed to) withdrawn from Protected CelIS..........criuriiirireirireereeeieesee et ssseesssteenas | sevsessssisssesssseseeessesea {0 OO (01 U 0
31. Cumulative effect of changes in acCoUNtiNG PHINCIPIES........c.cuiviieieieicsiie ettt ssssessesaes | oebessessessssessssessssssenae {0 U (01 U 0
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c......... .
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. Dividends 10 SIOCKNOIAETS. ..........cuiuiieiieiciseieieie sttt st s st
36. Change in treasury stock
37. Aggregate write-ins for gains and losses in surplus
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccccueevruecreisieeseieieeseessseesssssssessesssens | eossesessnses (61,208,835)] ......coocveveeen 1,512,668 | ..ooveveeen (5,041,138)
39. Surplus as regards policyholders, as of statement date (Lines 21 PlUS 38)..........coeveevereeeeireiniseieieeseesssveesesisenes | eveesiens 5,497,022,507 | ........... 5,564,785,149 | ........... 5,558,231,343
0507, ettt E RS e e
0502 oottt RS
0503, oottt
0598. Summary of remaining write-ins for Line 5 from overflow page. e
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401. Change in COLI CASN VAIUES..........ccovuivcieiiesieesiesis sttt sttt s s bbb s s sstessans | sussssssesssssasssns 297,357 | coverererrerins (633,029)
1402. Profit and 10SS, MISCEIIANEOUS. .........cc.evviveiierieiscieiseie sttt b sttt ss st s ssensnnns | susesssssesssnsnssens 199,968 ..463,228 |.
1403. Fines and penalties of regulatory authorities. 82,736 ..(30,517)|.

1498.
1499.

Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..........

..... 15,138

(185,179)

3701. ..

3702. .. X
3703, bbbttt bbbt sssssssssssssssssssssssssssssnnns | oeviississisnsssssnssssieen0) [ e 0
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes (0 O 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ovuivieiieieiiiii sttt ssesssssessssssensesesssssnssnsenns | sensesessssssnssssesnssnsessenas 0 e 0
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Statement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oieiuriiir ettt ensesns | sessesinenas 1,404,562,232 | ............ 1,331,360,784 | ............ 5,409,947,210
2. Netinvestment income... 156,741,744 143,780,966 ..1,199,728,017
3. MiISCEIIANEOUS INCOME. ....oueriecerctreiseecte ettt ettt nnns | fnbsssensansseens 3,131,050 | ..o 2,214,403 | ..o 8,638,688
4. Total (LINES 1 TOUGN 3)...vuviveiirriicicise ettt | enssnssas 1,564,435,027 | ............ 1,477,356,153 | ........... 6,618,313,915
5. Benefit and 10SS related PAYMENLS.........ciuiiiieiiicirie ettt sntensenne | sressesnnsenie 654,864,717 | ...coovvvveee. 611,996,404 | ............ 2,700,644 ,495
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........covecveeveeeveieerieriereiens | e [0 [0 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS...........coueveiirinieeiseie s essissesesssienns | ceseenniennes 739,805,567 | ..ccovvnan 681,067,343 | ............ 2,224,983,430
8.  Dividends paid to policyholders 1,851,898 | oo 9,502,675
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. 45,139,055 249,008,915
10. Total (Lines 5 through 9) 1,396,627,172 | ............ 1,340,054,699 | ............ 5,184,139,514
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccueviviiriieiiieiiceeiee et esae s ssnnaens | evesisessesens 167,807,855 | ............... 137,301,454 | ............ 1,434,174,401
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... eoiereiceiie ittt sttt | srnstnstnnes 431,161,577 | oo 312,350,109 | ............ 1,709,082,449
12.2 Stocks 19,103,715 7,675,024 | ...oovvrine 45,312,987
12.3 Mortgage loans 53,647,871 | oocvevrreera 53,647,871
124 REAIESIALE. ...vuoeeeee ettt | eniesienins 24224914 | ..o 4,096,923 | ..ooovvrinrirns 4,125,233
12.5  Other INVESIE @SSELS..... ...ttt b bbbt | esiesiesiaes 19,247,912 | oo 45,042,963 | ............... 142,648,042
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS............ccccveveveerevereeeieeeeeeeie | e 29,446 | .....ccvvverene. (217,929) | ovovvverereerns (71,424)
12.7  MISCEIIANEOUS PrOCEES. .......cvcvriveiiiieieciii ittt ettt b st es s s s s sssensens | dessesssssssensa 92,119,366 | ..ccocvevreen 75,816,868 | ..ovoveveierecciian 0
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvcveeieieicreese ettt s s ssssssenaes | evessssssanns 585,886,930 | .....coevnes 498,411,829 | ............ 1,954,745,157
13.  Cost of investments acquired (long-term only):
1311 BONAS.....veoiieeiiiiieit sttt st s | srnssnssenes 645,877,011 | coovvvvernnne 792,298,007 | ............ 2,710,771,900
1312 SHOCKS .ottt bbbttt | feniesienins 20,180,408 | .....cccovvennn. 9,760,031 | ..ooverinnene 41,185,669
13,3 MOMGAGE I0BNS.....eeveirieieereirei ettt s st entessennts | essesssessessesnssansesseenea [0 [0 TR 0
134 REAIESIALE. ...t stsnssssensensienns | cneenennnnne 1 405,928 | i 3,062,322 | oo 37,593,700
13.5  Other iNVESIEA @SSELS........c.cvcveeicrcie ettt s stessessssessesssssssssssssesssssnsensens | senseneseesensns 18,820,883 | ovvveriirinns 31,490,884 | ............... 122,470,709
13.6 Miscellaneous applications 60,680,667 | ...coovrrenn. 98,480,932
13.7 Total investments acquired (Lines 13.1 to 13.6)... 897,291,911 ...3,010,502,911
14.  Netincrease or (decrease) in contract [0ans and PremMiUM NOES.........cceeuinireieiinrieesssesessssessesessssessesesssses | sessersessessssssessennsensens0. | reviesssssesenssesesssnes [0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoorrrrrnrrrnerreenere e eeseeseessssenens | eeveesseennes (118,457,295) | .....cvenvne. (398,880,082)| ........... (1,055,757,754)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOES.......euceueeieecerire ettt ettt bbbttt nssents | Sbeetebsessasbssses st ansenes (0 0 | oo 0
16.2 Capital and paid in SUrplUs, 1SS treaSUNY SLOCK...........cccceiiieiiicieieccesecee et sesesees | evssssessssesessssesesessesened 0 [ e 0 [ e 0
163 BOITOWED FUNGS ...ttt bbbttt ebis | Sbetebsessantessee st st enes (0 (0 O 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............cccoveeriveeieieeiieeeeeeeeieees | o0 | e 0 [ e 0
16.5 Dividends to stockholders ....263,000,000 | ..oovovenenes 217,000,000 | ..coovverenee 858,000,000
16.6  Other cash provided (APPHEA).......c..cvuurirreriririiieisesiiri bbb | serissnissnens (133,734,097) | ...oovvvviiinnes 39,086,750 | ..ocvrvrinnene 76,098,717
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | c.ccccouueeeee (396,734,097) | .............. (177,913,250) | .............. (781,901,283)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvverens | verrernnenns (347,383,537) | .ovvvvenee (439,491,878) | .....cceuvn. (403,484,636)
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......orviiieeiieiieieeiesesiss sttt s bbb bt enssenssns | srsnsssnsssnsss 682,742,357 | ............ 1,086,226,993 | ............ 1,086,226,993
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiiriiieiiieiieiireiieiiseeiise ittt sttt sntnns | sbnssnesnees 335,358,820 | ....cccvvncn. 646,735,115 | ..ovvvenncd 682,742,357
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchange of bonds ..4,966,380 | ......cco00e0een 4,297,750 | v 31,377,156
20.0002 Interest payment reCeiVed iN SECUMMES. .........cciviveveiiieriie e nssesssssssssssssessssssessssnsesens | snveensssssersnnesenb 12,3717 | eviiiiiiiiinrnnnn 012,645 | i, 2,015,524
20.0003  Stock distribution from limited PANEISNID...........ccevevciiesie e ssssssssssessssnss | sensesssssssssssssssessessnenssQ | cevvereeessseseessnsenieseeses | ceveersssesesinnas 8,068,790
20.0004  EXChANGE Of SEOCK. .......cvuiveireiiiteriesictiitese st sesssssestessetsstessessssssssssssesssssssesssssssensesssssssssssssessnssnsensesnssnsessassns | sensensesesssssnssnsessessnensed | vereerenrsnsseessnsss L 21,320 | cererrsvsrirssssenens 882,531
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Statement for March 31, 2017 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A. Accounting Practices:

St. Paul Fire and Marine Insurance 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 Company
does not apply any statutory accounting practices that would be considered a permitted practice in its financial statements.

SSAP  FIS FIS

Net Income # Page Line # March 31, 2017 December 31, 2016
1. St. Paul Fire and Marine Insurance Company state basis XXX XXX XXX $ 137,688,251 $ 1,199,437,015
2. State Prescribed Practices that is an increase/(decrease) from NAIC SAP - -
3. State Permitted Practices that is an increase/(decrease) from NAIC SAP - -
4. NAIC SAP (1-2-3=4) XXX XXX XXX $ 137,688,251 $ 1,199,437,015
Surplus

St. Paul Fire and Marine Insurance Company state basis XXX XXX XXX $5,497,022,507 $ 5,558,231,343

State Prescribed Practices that is an increase/(decrease) from NAIC SAP - -
State Permitted Practices that is an increase/(decrease) from NAIC SAP - -
NAIC SAP (5-6-7=8) XXX XXX XXX $5,497,022,507 $ 5,558,231,343

O N O

B. Use of Estimates in the Preparation of the Financial Statements:

No significant change.

C. Accounting Policy:

No significant change.

(6) Loan-backed and structured securities are amortized using the retrospective method, except for securities that have incurred a decline in fair
value that is other-than-temporary which are amortized using the prospective method. The effective yield used to determine amortization is
calculated based on actual historical and projected future cash flows, which are obtained from a nationally recognized securities data
provider.

D. Going Concern:

Not applicable.

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:

(1) The Company applies the retrospective method of revaluing loan-backed securities. The Company’s loan-backed securities are revalued
quarterly using the constant effective yield method which includes an adjustment for estimated principal prepayments, if any. The effective
yield used to determine amortization for these securities is recalculated and adjusted periodically based upon actual historical and/or
projected future cash flows. The Company changes from the retrospective to prospective method for valuing the securities when an other-

than-temporary impairment has been recorded.

For collateralized mortgage obligations, asset-backed securities and pass-through certificates prepayment assumptions are adjusted
periodically.

When unit prices published by the Securities Valuation Office (SVO) are not available, the Company uses a nationally recognized pricing
service, as well as broker quotes in determining the fair value of its loan-backed securities.

(2) Not applicable

(3) Not applicable
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Statement for March 31, 2017 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(4) 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:

a. The aggregate amount of unrealized losses:

b. The aggregate related fair value of securities
with unrealized losses:

N =

1.
2.

Less than 12 Months
12 Months or Longer

Less than 12 Months
12 Months or Longer

$ 3,975,343
$ 172,613

$ 328,723,796
$ 19,613,377

(5) The Company determines an other-than-temporary impairment by utilizing discounted cash flow modeling to determine the present value of
the security and comparing the present value with the amortized cost of the security. If the amortized cost is greater than the present value
of the expected cash flows, the difference is considered a credit loss and recognized in net realized capital gains (losses). The Company
estimates the present value of the security by projecting future cash flows of the assets underlying the securitization, allocating the flows to
the various tranches based on the structure of the securitization, and determining the present value of the cash flows using the effective
yield of the security at the date of acquisition (or the most recent implied rate used to accrete the security if the implied rate has changed as
a result of a previous impairment or changes in expected cash flows). The Company incorporates levels of delinquencies, defaults and
severities as well as credit attributes of the remaining assets in the securitization, along with other economic data, to arrive at its best
estimate of the parameters applied to the assets underlying the securitization.

E. Repurchase Agreements and/or Securities Lending Transactions:

No significant change.
(3)b. Not applicable.
F. Real Estate:
No significant change.
G. Investments in Low-Income Housing Tax Credits (LIHTC):
No significant change.
H. Restricted Assets:
No significant change.
I. Working Capital Finance Investments:
(1) No significant change.
(2) Not applicable.
(3) Not applicable.
J. Offsetting and Netting of Assets and Liabilities:
Not applicable.
K. Structured Notes:
No significant change.
L. 5* Securities:
No significant change.
M. Short Sales:
No significant change.
N. Prepayment Penalty and Acceleration Fees:

No significant change.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 —Income Taxes

No significant change.

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

No significant change.
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Statement for March 31, 2017 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 11 — Debt
A. No significant change.

B. Not applicable.

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

A —D. Defined Benefit Plans:

No significant change.
A(4). Not applicable.

E. Defined Contribution Plans:
No significant change.

F. Multiemployer Plans:
No significant change.

G. Consolidated/Holding Company Plans:
No significant change.

H. Postemployment Benefits and Compensated Absences:
No significant change.

I.  Impact of Medicare Modernization Act of Postretirement Benefits:

No significant change.

Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

On March 20, 2017, the Company paid ordinary dividends of $263 million to its parent company, The Travelers Companies, Inc.

Note 14 — Liabilities, Contingencies and Assessments

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.
(2)a. Not applicable.
(2)b. Not applicable.
(2)c. Not applicable.
(4)a. Not applicable.
(4)b. Not applicable.
C. Wash Sales:
The Company does not engage in the practice of wash sales, however, in isolated cases in the course of the Company’s asset management
activities, a security may be sold and repurchased within thirty days of the sale when an opportunity to significantly enhance the Company’s total

return on the investment is present.

During the quarter ended March 31, 2017, the Company’s wash sales for securities with a NAIC designation 3 or below were as follows:

Cost of
NAIC Number of Book Value of Securities
Description Designation Transactions Securities Sold Repurchased Gain/(Loss)
Bonds 3 1 $ 2,207,324 $ 1,100,000 $ 32,675
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Statement for March 31, 2017 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

No significant change.

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

No significant change.

Note 20 — Fair Value Measurements

The Company’s estimates of fair value for financial assets and financial liabilities are based on the framework established in the fair value accounting
guidance. The framework is based on the inputs used in valuation, gives the highest priority to quoted prices in active markets and requires that
observable inputs be used in the valuations when available. The disclosure of fair value estimates in the fair value accounting guidance hierarchy is
based on whether the significant inputs into the valuation are observable. In determining the level of the hierarchy in which the estimate is disclosed,
the highest priority is given to unadjusted quoted prices in active markets and the lowest priority to unobservable inputs that reflect the Company’s
significant market assumptions. The level in the fair value hierarchy within which the fair value measurement is reported is based on the lowest level
input that is significant to the measurement in its entirety. The three levels of the hierarchy are as follows:

« Level 1 - Unadjusted quoted market prices for identical assets or liabilities in active markets that the Company has the ability to access.

« Level 2 - Quoted prices for similar assets or liabilities in active markets; quoted prices for identical or similar assets or liabilities in inactive
markets; or valuations based on models where the significant inputs are observable (e.g., interest rates, yield curves, prepayment
speeds, default rates, loss severities, etc.) or can be corroborated by observable market data.

« Level 3 - Valuations based on models where significant inputs are not observable. The unobservable inputs reflect the Company’s own
assumptions about the inputs that market participants would use.

A. (1) Securities measured and reported at fair value as of March 31, 2017:

Description
Bonds

Industrial and miscellaneous

Common stock
Industrial and miscellaneous

Total securities at fair value

Level 1 Level 2 Level 3 Total
$ 500,000 $ 210,650,288 $ - $ 211,150,288
391,439,395 - 2,157,284 393,596,679
$ 391,939,395 $ 210,650,288 $ 2,157,284 $ 604,746,967

At March 31, 2017, the Company also holds Level 2 U.S. states, territories and possession bonds and Level 3 nonredeemable preferred
stock, both measured and reported at their fair value of $0.

There were no significant transfers between Level 1 and Level 2 during the quarter.

(2) Securities measured and reported at fair value using significant unobservable inputs (Level 3):
Beginning Total gains  Total gains Ending
Balance Transfers Transfers & (losses) & (losses) Balance
at out of included in  included in at
Description 1/1/2017 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 3/31/2017
Common stock $ 2,157,284 $ - $ - $ -8 - $ - $ - $ - $ - $ 2,157,284

©)
4)

Not applicable.

The fair values of the bonds and preferred stock in part 1 above are determined by the Company in accordance with NAIC guidelines.
These securities are generally priced by the SVO or by a third party organization.

The Company holds unaffiliated common stock where fair is based upon market quotations. Accordingly, the fair value for such common
stock is included in the amount disclosed in Level 1 of the hierarchy. The market quotations for these securities are provided by the SVO or
a third party organization.

The Company also holds unaffiliated common stock where the fair value estimate is determined by an internal portfolio manager based on
recent filings, operating results, balance sheet stability, growth and other business and market sector fundamentals. Due to the significant
unobservable inputs in these valuations, the Company includes the total fair value estimate for all of these investments in Level 3.

(5) Not applicable.

B. Not applicable.

C. The following tables provide the aggregate fair value and reported aggregate admitted asset value by type of financial instrument; and the
hierarchy level in which the fair values fall:

(At March 31, 2017)
Description
Short term bonds
Long term bonds
Preferred stock
Common stock

(At December 31, 2016)

Description
Cash equivalents

Short term bonds
Long term bonds
Preferred stock
Common stock

D. Not applicable.

Aggregate

Fair Value
313,237,052
11,841,302,416
1,919,600
393,596,679

Aggregate

Fair Value
3,998,085
654,155,786
11,601,498,734
1,816,400
388,259,792

$

$

Admitted
Assets
313,237,052 $
11,666,878,655
1,195,000
393,596,679

Admitted
Assets
3,998,085 $
654,156,701
11,463,198,501
1,195,000
388,259,792

Q06.3

Level 1
62,299,591
564,642,519

1,919,600
391,439,395

Level 1
157,989,652
614,367,303

1,816,400
386,102,508

$

$

Level 2
250,937,461
11,274,740,115

Level 2
3,998,085
496,166,134
10,975,504,213

$

$

Level 3
- %
1,919,782

2,157,284

Level 3
- 8

11,627,218

2,157,284

Not

Practicable

(Carrying
Value)

Not
Practicable
(Carrying
Value)



Statement for March 31, 2017 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 21 — Other Items

No significant change.

Note 22 — Events Subseguent

The Company had no material subsequent events through May 4, 2017.

Note 23 — Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

A —E. Retrospective Premiums:
No significant change.
F. Risk-Sharing Provisions of the Affordable Care Act (ACA):

Not applicable.

Note 25 — Changes in Incurred Losses and Loss Adjustment Expenses

During the period from December 31, 2016 to March 31, 2017, the prior year-end total loss and loss adjustment expense reserves developed
favorably by $35,004,000, resulting from better than expected loss and defense and cost containment (DCC) development primarily in the workers’
compensation and other liability — occurrence lines. Lower estimates for adjusting and other expenses also contributed to the total favorable
development.

The improvement in workers’ compensation was driven primarily by better than expected loss experience for multiple accident years. The
improvement in other liability — occurrence was driven primarily by better than expected loss experience in both primary and excess coverages for
accident years 2009 and prior as well as accident year 2014. Additional favorable loss and DCC development was spread across multiple lines and
accident years and not concentrated in any particular line or accident year. The improvement in adjusting and other expense reserves was driven by
the allocation of adjusting and other expense reserves by year.

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 which are subject to premium adjustments.

Note 26 — Intercompany Pooling Arrangements

No significant change.

Note 27 — Structured Settlements

No significant change.

Note 28 — Health Care Receivables

No significant change.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

No significant change.

Note 31 — High Deductibles

No significant change.

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

No significant change.

Note 33 — Asbestos/Environmental Reserves

Not significant change.

Note 34 — Subscriber Savings Accounts

No significant change.

Note 35 — Multiple Peril Crop Insurance

No significant change.
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Statement for March 31, 2017 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 36 — Financial Guaranty Insurance

A. No significant change.

B. Not applicable.
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Statement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
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10.1

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[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

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]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

Commercial Guaranty Insurance Company merged into its parent, The Travelers Indemnity Company, January 1, 2017.

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
Company State of
Name of Entity Code Domicile
0

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014

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. 12/31/2014

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). 04/26/2016

By what department or departments?
Insurance Department of 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[ ] NAI[X]

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

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 with 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 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
Affiliate Name Location (City, State) FRB OCC | 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] Nol[ ]
(@) 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

(

e) 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]

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ[ ]
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Statement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 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 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 17,926,889
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 Ifyes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 1,961,871,975 2,008,153,291
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 49,172,636 48,840,265
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 2,011,044,611 $ 2,056,993,556
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] Nol[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 139,311,325
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 139,311,325
16.3 Total payable for securities lending reported on the liability page: $ 139,311,325
17.  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 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[ ] No[X]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase 270 Park Avenue, New York, NY 10017-2070
The Bank of New York Mellon 225 Liberty Street, New York, NY 10007
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
CIBC Mellon 320 Bay Street Custodial account for Canadian Branch
Toronto, ON M5H 4A6
Citigroup Global Markets Inc. Special Equity Transactions Group Brokerage account
390 Greenwich Street, 1st Floor
New York, NY 10013
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities").
1 2
Name of Firm or Individual Affiliation
CBRE Clarion Securities U
The Travelers Indemnity Company A
17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
106256 CBRE Clarion Securities SEC #801-49083 NO
The Travelers Indemnity Company Not a registered investment DS

advisor
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statement for March 31,2017 o the O 1. PAUL FIRE AND MARINE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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Statement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

3.1
3.2

4.1

4.2

5.1

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] NAT ]
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 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[X] Nol[ ]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

Other liability-occurrence 0.000 | 5.000% 0 0 37,382,824 | 37,382,824 0 220,383 220,383

Total XXX XXX 0 0 37,382,824 | 37,382,824 0 220,383 220,383
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
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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Statement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction | Type of Reinsurer | (1 through 6) Rating
All Other Insurers
00000........... AA-3190913......... SOMPO JAPAN CANOPIUS REINSURANCE AG........couieiiiimnieierinsenessessssssssesessssesesesnees CHE.......... UNAUTHORIZED | .......... [ ‘ .........................
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Statement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer21t Year Prior3 Year Curreﬁt Year Prior Year Curregt Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama......ccooeveierniiniinnnn. ....123,587 498,927 2,142,871 35,004,711 | oo 40,407,142
2. Alaska.......coooooierierineinnn. 22,781 49,996 5,354,754 | coovvvrrnnn 6,241,382
3. ANZONA.. AZ|.... Lecoo | o 132,588 | oo 36,349 | 5,389,294 | ....coooovvinrin. 341,676 | .covvcrrnen. 26,402,058 | ......ccoveunne. 31,246,928
4. Arkansas...........ccocoeeeeiiennnn. AR ... L... 225,398 13,333,388 13,876,710 | oo 14,067,353
5. California.......c..coocurerrnernenenad CA|... L... ..5,993,140 5,077,494 167,934,701 | ..covvvvneee. 210,381,893
6. Colorado........coooerrenrvrrrrrnnen. CO |....... Levoo [ o 2,351,002 | coooieerennn2,553,512 | 2,792,340 | oo 2,074,938 | oo 47,376,536 | oovovvvrnne 56,551,622
7. Connecticut........c.cocverrvrrenens CT|...... L.... 64,443 | oo 98,506 | e (94,584) 21,693,183 | oo 34,418,044
8. Delaware.........ccoeevveeeereen DE [ Lt | 013,895 | 0000239,015 | 378,744 5,122,085 | ..coovvevrerrae. 5,814,505
9. District of Columbia................ DC|..... Lecoo [ e 14,218 | o AT 484 | 309,457 | 160,134 | 9,060,587 | .oocvvnirnnene 9,285,618
10.  Florida......cocoveeerierierieeiiens 67,426,570 75,346,575
11.  Georgia 36,724,421 .43,963,322
12, Hawaii....o.ooooreireeireieens 3,376,087 | ..oovrrrnn 4,211,266
13. 1,661,785 | .ovvvvrrinnns 2,300,465
14. 1,108,555 ..8,265,990 98,710,577 ...129,849,730
15. 427,024 1,099,082 15,833,701 | cooovrverrene 23,984,144
16, 1OWA. oo A Ll | i092,284 | 26,463 | 125944 | i 266,549 | ..coovrrennn. 19,636,244 | ...ooovvvene. 30,592,722
17, Kansas.......ooneeneveneeeneineens 2,019,864 ...1,108,966 22,339,801 | oo 29,396,808
18.  Kentucky.......cooovernernrinnis KY ... L... 404,616 135,037 13,549,501 | .ooovvvrriennne 16,879,747
19.  Louisiana......c.c.coeeeereervnrennenns LA|...... Levoo [ e 4344308 | ..ccoovirrennd,032,270 | i 7,726,480 | .. 3,483,365 | e 64,667,766 | .....coconnne 60,079,021
20, Main.....cooeeerenreneeeeinnneeeeed ME |l | e 24887 | 3,088 | e 276 | e 424,658 | 2195211 | v 2,728,432
21.  Maryland ...111,448 379,127 36,664,597 | ...ooovirrnnnne 41,933,783
22.  Massachusetts..........ccc.coevennee MA| ... Lecoo | o 112,336 | oo 166,213 | oo 252,139 | oo 17,554,188 | 45,393,645 | ....ooounnnd 63,467,869
23. Michigan.........cccoevevmvrrerieninnns 733,396 580,631 43,154,097 | ooovorenns 47,644,593
24.  Minnesota \ 309,599 677,298 62,619,036 | ..ccovvvrnnnee 70,651,012
25, MiSSISSIPPi....vvurerreerierierianes MS|....... Levoo | v 909,697 | ..vvvrerrrireinnes 913,637 | oo 341,066 | ..oovvrirriiinne 184,823 | ..oooovinne 16,406,363 | ..ccovvrrennen. 17,043,707
26.  Missouri 175,522 272,996 | ..ooovvrrrierieienns (57,129) 30,703,645 | ..cooovvvrnne 39,458,554
27. Montana........cccooeevevvereveeee MT |l | e 671,098 | 628,162 | 013,856 | 1,156,711 6,038,448 | ...cccoovrrennnns 7,212,354
28.  Nebraska.........cccoocmrenniirniines NE ... Lecoo | o 112,932 | oo 93,673 | oo 43,910 | oo 529,775 | c.ovvvevrreen. 15,304,514 | ccovvvrin. 15,949,356
29. Nevada . 17,173,941 | o 18,395,127
30. New Hampshire... 226,826 ..10,727 . 19,245,916 .10,586,115
31, New Jersey.....ccomvmrenevnnnn. 380,340 465,126 18,746 45,557,688 61,129,394
32, New MeXico........ccouwvnrrenniennee 3,462,970 6,219,155 3,313,372 2,807,224 36,217,650 | ..coovernnnes 38,359,657
33.  New York..... .4,961,438 ..11,294,613 5,121,168 ..5,389,736 .212,000,600 ....222,758,948
34, North Carolina 241,282 1,065,231 19,132,207 | coovrvrreene 24,123,610
35. 940,808 4,013,232 18,945,150 18,104,105
36. 1,054,530 .1,771,028 29,254,055 ..38,239,955
37. 3,003,486 35,023,460 | ...coovvvvnenes 36,500,018
38, 0regon.....ccveemeenernerinenenel OR [ L | e 36,675 | i 268,814 | ol 133118 | el 7878 | 7,588,240 | ..ovevviirnnnn 9,244,694
39. Pennsylvania 79,865,146 | ........c..c... 106,677,379
40. Rhode Island 4.172,692 | oo 30,716,518
41.  South Carolina..........ccooceeeeeeeeSC | ool | 3,892 | 0000.26,409 | 108,880 | o0 109,357 | 11,766,139 | .oooverenee. 14,160,831
42.  South Dakota..........ccrevererennee SD|....... L... 34,603 30,299 | ..o (86,388) 8,848,733 | ..o 10,038,264
43.  Tennessee 111,209 299,420 | oo, 1,394,557 32,337,350 | .o 33,875,651
Y -V TR 35,055,951 | ..cvvcvenrenes 26,641,263 | .....ccovnnee. 22,440,266 | .................18,080,231 | ...cceocenuee. 278,182,769 | ..oovvvvrrnnes 300,938,716
45. 38974 | 846,681 | 8,761,796 | ..ccovvvrrennn. 13,170,276
46. Vermont 125,533 | i 831,551 | 3,090,701 | covoovvrrrnenn 4,006,555
47, Virginia.....ocoeceeeeeenneeneeenieeens VA|...... Lo [ o 1,031,764 | oo 1,208,394 | ....cooovrine 291,130 | oo 193,250 | i 27,785,695 | ..coovveranee 33,525,952
48.  Washington..........cccceevrerennes WAT....... L... 90,775 95,302 981,403 3,271,574 25,941,250 | .oovevvrninnes 28,754,129
49.  West Virginia..........cocoooevenen. WV |....... L.... 2,346,210 | .oovrrriine 2,069,495 ...3,587,691 .....2,962,699 22,638,495 | ..cooviinnee 19,232,015
50.  WiSCONSIN.......vvvrerererierirriranes WI....... Levoo [ v 51,937 | oo 120,913 | oo 549,913 | .o 980,174 | c.ovvvrrrnen. 60,813,028 | ................. 64,757,473
51. Wyoming ...1,007,431 2,653,483 18,000,374 | ..ovvverenn. 21,777,077
52.  American Samoa.......cccooeee el AS | oot Nuvtt | v [ s 0 0 [ [0 R 0
53, GUAM...ccovivricririerieiens ....1,480 .0 7,586 | oo 6,456
54.  Puerto RiCO......cco.covverrvrirrnnn. 13,837 130,732 | oo 1,579,127 | oo 1,573,389
55.  US Virgin Islands .36,389 0 ....267,586 ..257,577
56.  Northern Mariana Islands 0| [0 R 0
57.  Canada.......commenriirennnn. CAN |....... Lecoo [ v 22,317,352 | .ocvrvrrenes 27,254,466 | ................. 28,682,459 | ....oovvuunen. 24,119,989 | ..cooevvnnn. 279,407,210 | coovvvrnnnee 238,811,183
58.  Aggregate Other Alien............ OT|...XXX. 209,467 105,122 103,596 143123 | oo, 8,700,305 | ..oovoriennnn. 14,404,324
59, TotalS.....oovevierireneieseies (a)....54 109,960,622 121,448,821 ...125,241,333 141,079,429 | ............ 2,236,596,220 | ............ 2,545,233,332
DETAILS OF WRITE-INS

58001. CYM Cayman Islands ..........cc..... | ..... ) .0, O RN 130,056 | .o 78,929 | .o 1 R 0

58002. BMU Bermuda..........cccooveveverneenncs | . XXX | e 38,168 | .o 50,130 | oo 0 R 0
58003. CHE Switzerland............ccocoovvrrrs | o XXX | oo 16,000 | ..o 16,213 | e, [0 T (0 (VI 0

58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ... XXX. | woverrerneernceneen 25243 | oo (40,150) | ..ovvrrrrrcrrrrenes 103,596 | ..ooovvvervririnns 143,123 | oo 8,700,305 | ..ovvvurennene 14,384,724
58999. Totals (Lines 58001 thru 58003+

Line 58998) (Line 58 above)....... | ..... XXX | s 209,467 | .o 105,122 | oo 103,596 | oo 143,123 | oo, 8,700,305 | ..o 14,404,324

(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 (other than their state of domicile see DSLI); (D) - DSLI - Domestic Surplus Lines Insurer
(DSLI) - Reporting entities authorized to write Surplus Lines in the state of domicile; (N) - None of the above - Not allowed to write business in the state.
Insert the number of D and L responses except for Canada and Other Alien.

(@)
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Statement for March 31, 2017 ofthe S 1. PAUL FIRE AND MARINE INSURANCE 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 Surplus Lines Insurance Company (30481) *
...... The Travelers Casualty Company (41769) *
...... Travelers Constitution State Insurance Company (41750) *
...... Northbrook Holdings, Inc.
......... Discover Property & Casualty Insurance Company (36463) *
......... St. Paul Protective Insurance Company (19224) *
...... Discover Specialty Insurance Company (10213) *
...... United States Fidelity and Guaranty Company (25887) *
......... Fidelity and Guaranty Insurance Underwriters, Inc. (25879) *
......... Fidelity and Guaranty Insurance Company (35386) *
......... Laurel Village Fidelity Realty, Inc.
. ... Laurel Village Joint Venture Partnership (50%)
... ... Laurel Village | Limited Partnership (99%)
... Laurel Village Il Limited Partnership (99%)
... Laurel Village 11 Limited Partnership (99%)
... Laurel Village IV Limited Partnership (99%)
... Laurel Village Tower A Limited Partnership (99%)
... Laurel Village Tower B Limited Partnership (99%)
. Laurel Village Tower C Limited Partnership (99%)
... ... Laurel Village Swinford Limited Partnership (99%)
......... USF&G Retail Associates GP, Inc.
vee veo wo ... USF&G/Fidelity Retail Associates Limited Partnership (1%)
......... USF&G/Fidelity Retail Associates Limited Partnership (83.95%)
......... BMR Sports Properties, Inc.
wer wee ... ... Black Mountain Ranch Limited Partnership (1%)
...... Black Mountain Ranch Limited Partnership (85%)
...... MMI Capital Trust I
...... Promenade Partners, LLC
...... USF&G Capital 1
...... USF&G Capital 111
...... 350 Market Street, LLC
...... Travelers Special Services Limited
...... Yonkers Financing Corp.
...... English Turn Fidelity Realty, Inc.
......... English Turn LLC (99%)
......... Fidelity English Turn Club LLC (99%)
...... English Turn LLC (1%)
...... English Turn Realty Management, Inc.
......... Fidelity English Turn Club LLC (1%)
...... 8527512 Canada Inc. (22.48%)
......... The Dominion of Canada General Insurance Company *
...... Fog City Fund, LLC (98.915%)
...... Symmetry Growth Capital Il, LLC
...... Upper Lake Growth Capital, LLC (99.215%)
...... Vesbridge Partners, LP (71.564%)
...... Windamere II, LLC

Notes:
* Denotes affiliated insurer

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

Minnesota
Connecticut
Connecticut
Connecticut
Delaware
Connecticut
Connecticut
Delaware
Connecticut
Connecticut
Connecticut
Connecticut
Wisconsin
lowa
Maryland
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Maryland
Maryland
Maryland
Maryland
Maryland
Maryland
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Canada
Canada
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota

41-0518860
41-0406690
41-0881659
41-0963301
41-1230819
41-1435765
41-1435766
51-0375653
36-2999370
36-2542404
52-1925132
52-0515280
52-0616768
42-1091525
52-1551225
41-1616702
41-1542260
41-1542261
41-1542263
41-1542264
41-1542266
41-1593312
41-1542267
41-1542255
52-1704255
52-1704256
52-1704256
52-1852190
52-1573778
52-1573778
52-2073764
41-0406690
52-1953822
52-2044075
41-0406690

20-3033027
52-1466734
59-2635727
59-2709441
59-2635727
52-1715225
59-2709441

AA-1560270
41-1985480
76-0753165
41-1927945
20-1222630
41-1963936

...... Windamere 11, LLC
.. Camperdown Corporation
... SPC Insurance Agency, Inc.
... Aprilgrange Limited
... F&G U.K. Underwriters Limited
.. Travelers Underwriting Agency Limited
... Travelers Syndicate Management Limited
...... Travelers Asia Pte. Ltd.
... St. Paul Surety Europe Limited
... Travelers Corporate Trustee Ltd.
... Travelers London Limited
.. TCI Global Services, Inc.
... Travelers Management Limited
... Travelers Insurance Company Limited *
...... Travelers Professional Risks Limited
... Travelers Property Casualty Corp.
...... Travelers Insurance Group Holdings Inc.
......... The Standard Fire Insurance Company (19070) *
«ev «ee oo ... Standard Fire Properties, LLC
... ... Bayhill Restaurant Il Associates (50%)
.. Standard Fire UK Investments, LLC
... The Automobile Insurance Company of Hartford, Connecticut (19062) *
. ... Auto Hartford Investments, LLC
... Travelers Personal Security Insurance Company (36145) *
. Travelers Property Casualty Insurance Company (36161) *
.. Travelers Personal Insurance Company (38130) *
... Travelers Texas MGA, Inc.
... Oregon Evergreen Investor I, LLC
. ... Lone Rock Timber Investments I, LLC (75%)
vee wev wev weo ... Lone Rock Timber Investments 11, LLC (90%)
......... Travelers (Bermuda) Limited *
......... Travelers Lloyds Management Company
......... TPC Investments Inc.
......... Travelers Casualty and Surety Company (19038) *
. ... Farmington Casualty Company (41483) *
... ... Travelers MGA, Inc.
. 8527512 Canada Inc. (77.52%)
.. ... The Dominion of Canada General Insurance Company *
... Travelers Insurance Company of Canada *
... Travelers Casualty and Surety Company of America (31194) *
. ... Travelers Global, Inc.
. ... Travelers Brazil Holding, LLC
. ... Travelers Brazil Acquisition LLC
. ... J. Malucelli Participa¢Bes em Seguros e Resseguros S.A. (“Holdco”) (49.5%)
. ... J.Malucelli Resseguradora S.A. *
wee wee weo ... J. Malucelli Controle de Riscos Ltda. (0.01%)
. ... ... J.Malucelli Seguradora S.A. *
vee e eee won ... J. Malucelli Controle de Riscos Ltda. (99.99%)
. «.. ... J. Malucelli Latam S.A. (49.5%)
. ... ... JMalucelli Travelers Seguros S.A. (51%) *

Minnesota
Delaware
Minnesota
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Singapore
United Kingdom
United Kingdom
United Kingdom
Delaware
United Kingdom
United Kingdom
United Kingdom
Connecticut
Delaware
Connecticut
Delaware
California
Delaware
Connecticut
Delaware
Connecticut
Connecticut
Connecticut
Texas

Delaware
Delaware
Delaware
Bermuda

Texas
Connecticut
Connecticut
Connecticut
Texas

Canada

Canada

Canada
Connecticut
Delaware
Delaware
Delaware

Brazil

Brazil

Brazil

Brazil

Brazil

Brazil

Colombia

41-2007089
41-1762781
41-1888760

52-1965525

AA-1121375

06-1008174
06-1445591
06-6033509
06-6033509
94-3097171
06-6033509
06-0848755
06-0848755
06-1286264
06-1286274
36-3703200
27-4469564
06-6033509
61-1639956
32-0447309
AA-3194119
20-4312440
06-1534005
06-6033504
06-1067463
75-2676034

AA-1560270
AA-1560039
06-0907370
47-2215437
47-2215437
47-2215437

AA-2230021

AA-2230002

AA-2330036
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Statement for March 31, 2017 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

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

. Travelers Participaces em Seguros Brasil S.A. (95%) Brazil
Travelers Seguros Brasil S.A. * Brazil AA-2230022
Travelers Casualty Insurance Company of America (19046) * Connecticut 06-0876835
... Travelers Casualty Company of Connecticut (36170) * Connecticut 06-1286266
... Travelers Casualty UK Investments LLC Delaware 06-6033504
... Travelers Commercial Insurance Company (36137) * Connecticut 06-1286268
... Travelers Excess and Surplus Lines Company (29696) * Connecticut 06-1203698
... Travelers Lloyds of Texas Insurance Company (41564) * Texas 75-1732040
wee «ee +. ... The Family Business Institute LLC Delaware 56-1959031
......... The Travelers Indemnity Company (25658) * Connecticut 06-0566050
wee wee <. ... Arch Street North LLC Delaware 06-0566050
... The Charter Oak Fire Insurance Company (25615) * Connecticut 06-0291290
... Travelers Real Estate, LLC Delaware 06-0566050
... First Floridian Auto and Home Insurance Company (10647) * Florida 59-3372141
... Gulf Underwriters Insurance Company (42811) * Connecticut 56-1371361
... Select Insurance Company (22233) * Texas 75-6013697
... Travelers Casualty and Surety Company of Europe, Limited * United Kingdom AA-1120023
. Crystal Brook, LLC Delaware 06-0566050
... ... Durham Holding, LLC Delaware 06-0566050
. Sutton Holdco, LLC Delaware 06-0566050
... ... Cadet Limited, LLC Delaware 06-0566050
. Arrowhead Company, LLC Delaware 06-0566050
... ... Eastern Asset, LLC Delaware 06-0566050
. Jupiter Holdings, Inc. Minnesota 41-1769846
. American Equity Insurance Company (43117) * Arizona 86-0703220
... ... American Equity Specialty Insurance Company (10819) * Connecticut 86-0868106
. Northland Insurance Company (24015) * Connecticut 41-6009967
. Northfield Insurance Company (27987) * lowa 41-0983992
... Northland Casualty Company (24031) * Connecticut 94-6051964
... Travelers Indemnity U.K. Investments LLC Connecticut 06-0566050
... TPC U.K. Investments LLC Delaware 06-0566050
. The Phoenix Insurance Company (25623) * Connecticut 06-0303275
... The Travelers Indemnity Company of America (25666) * Connecticut 58-6020487
... The Travelers Indemnity Company of Connecticut (25682) * Connecticut 06-0336212
. Travelers Property Casualty Company of America (25674) * Connecticut 36-2719165
... ... American Marine Management Services, Inc. (47.5%) New York 13-2743602
... Constitution State Services LLC Delaware 06-1501229
... ... Phoenix UK Investments LLC Delaware 06-0303275
The Premier Insurance Company of Massachusetts (12850) * Connecticut 04-3175569
... TravCo Insurance Company (28188) * Connecticut 35-1838077
... TINDY Foreign, Inc Delaware 20-4403403
... Travelers Commercial Casualty Company (40282) * Connecticut 95-3634110
... Travelers Distribution Alliance, Inc. Delaware 62-1657094
... Travelers TLD, LLC Delaware 06-0566050
. Tiercel, LLC Delaware 06-0566050
... ... Redstart, LLC Delaware 06-0566050
... The Travelers Home and Marine Insurance Company (27998) * Connecticut 35-1838079
... The Travelers Lloyds Insurance Company (41262) * Texas 76-0002592
. Travelers Marine, LLC Delaware 06-0566050

Notes:
* Denotes affiliated insurer
Unless otherwise stated, subsidiaries listed above are 100% owned by respective parent
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD | CIK | International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
3548 | The Travelers Companies, Inc... |00000..... [41-0518860.. |............. 86312 [NYSE............ The Travelers Companies, INC.........c.eeerrureeseneeneeneieeneneieenns MN............ UDP .t ettt sttt tsessents | sressessessasssssessastans | seeeens 0.000 | ooeeeeeenrrereeeeneereesseeeeneeseiensseenees | oeeNucieins | e
3548 | The Travelers Companies, Inc... | 24767..... 41-0406690.. | ..covvrenr [errrrrrees | v St. Paul Fire and Marine Insurance Company.............ccecevenrenns CTorres RE....ccoonenn The Travelers Companies, INC........c.ocuerrernrerreeiennenns ....100.000 | The Travelers Companies, Inc..... | ..c.;Neovores | covrenes
3548 | The Travelers Companies, Inc... [ 24791..... 41-0881659.. | ..coverien [rrrreres e St. Paul Mercury Insurance Company...........cccovvevveeunreerernnennns CToeee DS St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | ....Necooves | corvee.
3548 | The Travelers Companies, Inc... | 24775..... 41-0963301.. | ccevvrnrnee | e St. Paul Guardian Insurance Company...........cc.coeeeereenrereeneeneen: CTovs (DX J St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | .....;Noooooees | covrenee
3548 | The Travelers Companies, Inc... | 30481..... 41-1230819.. | .oeveees | e St. Paul Surplus Lines Insurance Company...........ccccceveeervievennns DE....... DS..ccoovr St. Paul Fire and Marine Insurance Company............. ....100.000 |The Travelers Companies, Inc..... [ ...Noccoooo. [ cernaes
3548 | The Travelers Companies, Inc... [41769..... A1-1435765.. | oo [ e The Travelers Casualty Company............ccoceeerverereierieenienenns CTeee. DS St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | ....Nocooooet | o

3548 | The Travelers Companies, Inc... [41750..... 41-1435766.. | ..ccoceverrs | crvrrrrenns
3548 | The Travelers Companies, Inc... | 00000..... 51-0375653..
3548 | The Travelers Companies, Inc... | 36463..... 36-2999370..
3548 | The Travelers Companies, Inc... [ 19224..... 36-2542404.. | ..
3548 | The Travelers Companies, Inc... [10213..... 52-1925132..
3548 | The Travelers Companies, Inc... | 25887..... 52-0515280..
3548 | The Travelers Companies, Inc... | 25879..... 52-0616768.. |..

Travelers Constitution State Insurance Company...........cc.coeueenne CTorres (DX F St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | .....
Northbrook Holdings, INC........ccccceveireiiirinieeseesesseseeene DE....ccc..... DS St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | .....
Discover Property & Casualty Insurance Company..................... CTvs (DX J Northbrook Holdings, Inc ....100.000 | The Travelers Companies, Inc..... | .....
. | St. Paul Protective Insurance Company.. . | Northbrook Holdings, Inc . |....100.000 | The Travelers Companies, Inc....
Discover Specialty Insurance Company St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | .....
United States Fidelity and Guaranty Company...........c.ccceeue.e... St. Paul Fire and Marine Insurance Company............. ....100.000 | The Travelers Companies, Inc..... | .....
. | Fidelity and Guaranty Insurance Underwriters, Inc. . |United States Fidelity and Guaranty Company. . |....100.000 | The Travelers Companies, Inc....

3548 | The Travelers Companies, Inc... | 35386..... 42-1091525.. Fidelity and Guaranty Insurance Company...........cccccceevevevrnnnss United States Fidelity and Guaranty Company. ....100.000 | The Travelers Companies, Inc..... | ...Nooccooo. | connee.
3548 | The Travelers Companies, Inc... |00000..... 52-1551225.. | .covovveeee | e Laurel Village Fidelity Realty, INC........ccccovvvrrrirnririnereinnn, United States Fidelity and Guaranty Company ....100.000 | The Travelers Companies, Inc..... | .c...Yooroois [ covrene
3548 | The Travelers Companies, Inc... | 00000..... 41-1616702.. | .ovvevever [ e Laurel Village Joint Venture Partnership..........cc.ocoovviveverienennns Laurel Village Fidelity Realty, InC........ccccccoevevrerecnens [ O e 50.000 |The Travelers Companies, Inc..... |....N........ 0100.
3548 | The Travelers Companies, Inc... {00000..... 41-1542260.. | oo | e [ e Laurel Village | Limited Partnership...........cocoeevenencncnicncns Laurel Village Joint Venture Partnership.........c.coocoveeee [ OMMaiiiiiiiniiis | e 99.000 | The Travelers Companies, Inc..... | ....N.cocoo. | ceeeenee
3548 | The Travelers Companies, Inc... |00000..... 41-1542261.. | .ovveees | e Laurel Village Il Limited Partnership Laurel Village Joint Venture Partnership..........c.cccceeee. |O/MMoceiiicviiiiiens | o 99.000 |The Travelers Companies, Inc..... | ...Noocoooo. [ cennnee
3548 | The Travelers Companies, Inc... {00000..... 41-1542263.. | .ocvverver [ v Laurel Village Il Limited Partnership Laurel Village Joint Venture Partnership...........ccceeeeee [OMaciiiiiinicins | e 99.000 |The Travelers Companies, Inc..... | ....Neoooooi [ v
3548 | The Travelers Companies, Inc... |00000..... 41-1542264.. | ..o [ s | e Laurel Village IV Limited Partnership...........cccocvvreereenreereeneeen. Laurel Village Joint Venture Partnership.........ccccoceveees [ O | e 99.000 | The Travelers Companies, Inc..... | .....Neovoors [ cevnenee
3548 | The Travelers Companies, Inc... {00000..... 41-1542266.. | ...covvvrr [ rrrerrnne Laurel Village Tower A Limited Partnership.........c..cccovvveeverrrinn. Laurel Village Joint Venture Partnership.........ccccoveeees [ O e 99.000 |The Travelers Companies, Inc..... | .c..Nevovoors [ v
3548 | The Travelers Companies, Inc... |00000..... 41-1593312.. | oo | e Laurel Village Tower B Limited Partnership............cccocvvrerneence Laurel Village Joint Venture Partnership.........c.coocoveees [ OMMaiiiiiiiininns [ 99.000 | The Travelers Companies, Inc..... | ....N.ocooe. | ceoeenee
3548 | The Travelers Companies, Inc... |00000..... 41-1542267.. | coovveees | e | v Laurel Village Tower C Limited Partnership.............cccccocvevevrinnne Laurel Village Joint Venture Partnership............ccccceeee. |OMocoiincviiiiicens | o 99.000 |The Travelers Companies, Inc..... | ...N.ccooo. [ cennie
3548 | The Travelers Companies, Inc... {00000..... 41-1542255.. | oo [ e, Laurel Village Swinford Limited Partnership.... Laurel Village Joint Venture Partnership..........cccceeceeee [OMaciiiiiiiicins e 99.000 |The Travelers Companies, Inc..... | ....Neooooois [ orinnee
3548 | The Travelers Companies, Inc... |00000..... 52-1704255.. | .ovvveeee [ e USF&G Retail Associates GP, Inc United States Fidelity and Guaranty Company ....100.000 | The Travelers Companies, Inc..... | .....;Neoooees | covrenee
3548 | The Travelers Companies, Inc... | 00000..... 52-1704256.. USF&G/Fidelity Retail Associates Limited Partnership USF&G Retail Associates GP, INC.......ccccoververrerecniees [ Ot [ 1.000 |The Travelers Companies, Inc..... | .....N........ 0101.
3548 | The Travelers Companies, Inc... | 00000..... 52-1704256.. | .. . | USF&G/Fidelity Retail Associates Limited Partnership... ... | United States Fidelity and Guaranty Company. e 83.950 | The Travelers Companies, Inc..... |....N........ 0101.
3548 | The Travelers Companies, Inc... |00000..... 52-1852190.. BMR Sports Properties, INC..........ccverrerrernineenrersinsnsinsieienennes United States Fidelity and Guaranty Company ....100.000 | The Travelers Companies, Inc..... | ..c.;Neovores | covrenees
3548 | The Travelers Companies, Inc... | 00000..... 52-1573778.. Black Mountain Ranch Limited Partnership.... BMR Sports Properties, INC.........cccoceevvererennierreneies | O [ e 1.000 |The Travelers Companies, Inc..... | .....N........ 0102.
3548 | The Travelers Companies, Inc... |00000..... 52-1573778.. | .. . | Black Mountain Ranch Limited Partnership . | St. Paul Fire and Marine Insurance Company.........c... | O.evververevenveneernins [ cerens 85.000 | The Travelers Companies, Inc..... | .....N........ 0102.
3548 | The Travelers Companies, Inc... |00000..... 52-2073764.. MMI Capital TrUSt L.......ccveverereieeeee s St. Paul Fire and Marine Insurance Company. ....100.000 |The Travelers Companies, Inc..... | ....Yeoooooee [ coerennes

3548 | The Travelers Companies, Inc... |00000..... 41-0406690.. | ...ovvovrerer | cerrrrenen Promenade Partners, LLC...........coovinrurincenenenineneescineinns St. Paul Fire and Marine Insurance Company.
3548 | The Travelers Companies, Inc... |00000..... 52-1953822.. | ..cvvvvers | e USF&G Capital |........ccveveriereiicresieeesee e St. Paul Fire and Marine Insurance Company.
3548 | The Travelers Companies, Inc... {00000..... 52-2044075.. | ..covrceees | crveveens e USF&G Capital lll.........coevrereieieiieieeieie e St. Paul Fire and Marine Insurance Company.
3548 | The Travelers Companies, Inc... | 00000..... 41-0406690.. | ..ccccovverrs | crvrrrrenne 350 Market Street, LLC..........coevieeeeeccceeeece e St. Paul Fire and Marine Insurance Company.
3548 | The Travelers Companies, Inc... |00000..... | ...cccooevvveveiees | eeveveveres | cererrnnne Travelers Special Services Limited............ccccovvevieeiericriiennnnn, St. Paul Fire and Marine Insurance Company.

....100.000 | The Travelers Companies, Inc..... | .....
....100.000 |The Travelers Companies, Inc..... | .....
....100.000 | The Travelers Companies, Inc..... | .....
....100.000 | The Travelers Companies, Inc..... | .....
....100.000 |The Travelers Companies, Inc..... | .....

<X Z2 <X <XKZ2<XKZZZZZZZZ2ZZ2ZZZZ2ZZ2ZZ2ZIZXZ2ZZZZZZKZ2ZZzZZZ=zZ=Z2Z2




1210

Statement for March 31, 2017 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management | Ownership Filing

Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD | CIK | International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
3548 | The Travelers Companies, Inc... |00000..... 20-3033027.. | .. . | Yonkers Financing Corp.........cccocevuveueveriieeisecreeeeeessssse e DE... ..|DS... . | St. Paul Fire and Marine Insurance Company.. . |O/BM.... . 1....100.000 | The Travelers Companies, Inc..... | ..... Y.
3548 | The Travelers Companies, Inc... {00000..... 52-1466734.. English Turn Fidelity Realty, INC.........ccccoevivierririeesieeins MN............ DS St. Paul Fire and Marine Insurance Company. OBM................ ....100.000 | The Travelers Companies, Inc..... | ..... | (U DR
3548 | The Travelers Companies, Inc... |00000..... 59-2635727.. English TUM LLC......ovoveeeeirreerese et MN DS English Turn Fidelity Realty, Inc The Travelers Companies, Inc..... | ..... N....... 0103.
3548 | The Travelers Companies, Inc... {00000..... 59-2709441.. | .. . | Fidelity English Turn Club LLC .|MN.. DS... . |English Turn Fidelity Realty, Inc The Travelers Companies, Inc.... N....... 0104.
3548 | The Travelers Companies, Inc... {00000..... 59-2635727.. English TUM LLC......ovoieeirieinese et MN DS St. Paul Fire and Marine Insurance Company............. The Travelers Companies, Inc..... | ..... N........ 0103.
3548 | The Travelers Companies, Inc... |00000..... 52-1715225.. English Turn Realty Management, INC...........ccccccveevernievcrrinnnne MN............ DS..ccove St. Paul Fire and Marine Insurance Company............. O/B/M................ ....100.000 |The Travelers Companies, Inc..... | ..... | ORI P
3548 | The Travelers Companies, Inc... {00000..... 59-2709441.. | .covvvveens | v Fidelity English Turn Club LLC..........ccovveieiericierieieseisieienne MN............ DS..ccovvnne English Turn Realty Management, Inc............cccceuueee. OBM.....covvvvens | v 1.000 |The Travelers Companies, Inc..... | ..... N....... 0104.
3548 | The Travelers Companies, Inc... {00000..... |.cocorrrrmiierins | worrmnennns | eonrnnenee | covereereesessnnennes 8527512 Canada INC.......eveurerreienrireieirecssiseesssseesseseeessesesessees CAN.......... (DS FU St. Paul Fire and Marine Insurance Company............. (077 S 22.480 | The Travelers Companies, Inc..... | ..... | (RIS DR
3548 | The Travelers Companies, Inc... |00000..... AA-1560270. |..cooovveres | e The Dominion of Canada General Insurance Company.............. CAN.......... DS..oovv 8527512 Canada INC.........ccccvveervicresceeeee s O/B/M................ ....100.000 |The Travelers Companies, Inc..... |..... |\ O O
3548 | The Travelers Companies, Inc... |00000..... 41-1985480.. | .ceovvvrnee | e Fog City FUN, LLC.......ovueerireeeieieeeteeeseeseise e MN............ DS..covvrnne St. Paul Fire and Marine Insurance Company............. (OSSN BT 98.915 | The Travelers Companies, Inc..... | ..... N.oeen. 0109.
3548 | The Travelers Companies, Inc... | 00000..... 76-0753165.. | .ovcvrveees | evverveens [ erverisieiieiiinns Symmetry Growth Capital I, LLC........c..ccoovevverreerereeseeeeenns MN............ DS...ccvvenne St. Paul Fire and Marine Insurance Company............. (O JS ....100.000 | The Travelers Companies, Inc..... | ..... N........ 0109.
3548 | The Travelers Companies, Inc... {00000..... 41-1927945.. | oo [ e Upper Lake Growth Capital, LLC..........cccocovvererrierereeieieenns MN............ DS St. Paul Fire and Marine Insurance Company............. O e 99.215 | The Travelers Companies, Inc..... | ..... N....... 0109.
3548 | The Travelers Companies, Inc... |00000..... 20-1222630.. | ..ccovrveee | e Vesbridge Partners, LP..........cccovrrnnreeneeseees St. Paul Fire and Marine Insurance Company............. (O ST BT 71.564 | The Travelers Companies, Inc..... | ..... N........ 0109.
3548 | The Travelers Companies, Inc... | 00000..... 41-1963936.. | ..cvoverens [ rrvrrvirees | crerrrieienieinnins Windamere [, LLC.......covrieireeseecee s St. Paul Fire and Marine Insurance Company............. (O IS ....100.000 | The Travelers Companies, Inc..... | ..... N........ 0109.
3548 | The Travelers Companies, Inc... {00000..... 41-2007089.. | ...ccvevrerre | rrrernn. Windamere I, LLC.........ooviveiieieseiececeeeee s St. Paul Fire and Marine Insurance Company............. O ....100.000 | The Travelers Companies, Inc..... | ..... N....... 0109.
3548 | The Travelers Companies, Inc... |00000..... 411762781, | v [ e Camperdown Corporation...........c..eereeerernreeesnsessesessssesennens The Travelers Companies, INC........c.ovuvrrernrerrerniennenes ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS PR
3548 | The Travelers Companies, Inc... | 00000..... 41-1888760.. | ...cvvrrer [ rrerrrers | e SPC Insurance Agency, Inc.... The Travelers Companies, INC.........c.cccovvevrrerrerreininnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOUT DU
3548 | The Travelers Companies, Inc... | 00000..... . | Aprilgrange Limited..... . | The Travelers Companies, Inc.. . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... |00000..... F&G U.K. Underwriters Limited... The Travelers Companies, INC..........ccccocveveriverereriennns ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... {00000..... Travelers Underwriting Agency Limited...........cccocvveerrivererennnn. The Travelers Companies, INC...........ccoevevererrereernnnnns ....100.000 | The Travelers Companies, Inc..... | ..... Nevoroo [
3548 | The Travelers Companies, Inc... | 00000..... . | Travelers Syndicate Management Limited.. . | The Travelers Companies, Inc.. . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... {00000..... Travelers Asia Pte. Ltd.......cccooceieieninieicseeeeseesseens Travelers Syndicate Management Limited.................. | Bo@rd.........cccoeees | vevunad 0.000 | The Travelers Companies, Inc..... |..... |\ USSR
3548 | The Travelers Companies, Inc... |00000..... |..coooereerrrnions | rrermenens | errerneenne St. Paul Surety Europe Limited..........ccccovriureneneesinineneieeeneens The Travelers Companies, INC...........ocueerrieneereenrnnenne ....100.000 | The Travelers Companies, Inc..... | ..... Nere [
3548 | The Travelers Companies, Inc... |00000..... |...ccoovevvveieiees | eeveevirens | ceerrinns Travelers Corporate Trustee Ltd............ccccovvvvieriiciciieienen, The Travelers Companies, INC...........cccoeveeriveveriiennns ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... {00000..... | cccooeoririveiees [ erveveeiies | erveiveens [ erverieieissinnnns Travelers London Limited...........cccvveveieunieiieiesie e The Travelers Companies, INC...........cccoeveveverierrerninns ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... | 00000..... 52-1965525.. | ..cvvvrers | ererrinne TCI Global SErVICes, INC........cocvevrieereiereieeeeieee e The Travelers Companies, INC...........cccoevveveverereernnnnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ O O
3548 | The Travelers Companies, Inc... [00000..... |.ccoovrererreries | cervrrerreens | cevennns | eene Travelers Management Limited..........cccoveevenreernenieieniinnnns The Travelers Companies, INC........cc.coovrevererrerreininnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DR
3548 | The Travelers Companies, Inc... {00000..... AA-T121375. | e [ e Travelers Insurance Company Limited............cccccovveierrereirerennee. The Travelers Companies, INC...........ccoevvevevrerrerrirnnnnns ....100.000 | The Travelers Companies, Inc..... | ..... N [
3548 | The Travelers Companies, Inc... |00000..... |..cocorrrrrrniins | vrrrmrnnns | rnernnenns Travelers Professional Risks Limited...........cccovurveierinrreiniennen. Travelers Insurance Company Limited.........c..cccovvnnee. ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DR
3548 | The Travelers Companies, Inc... | 00000..... 06-1008174.. | .ooovrveees | ervevrans [ Travelers Property Casualty COrp.......ccevrieenreeiseenenseenns The Travelers Companies, INC.........c.ccoevevererrerreininnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DU
3548 | The Travelers Companies, Inc... | 00000..... 06-1445591... | .ovoeveens [ rrerrenee | eeereereieenneenens Travelers Insurance Group Holdings INC..........ocovvrvenienrirniencenen. Travelers Property Casualty COrp..........ccoovrrurreneence ....100.000 | The Travelers Companies, Inc..... | ..... Neroe [
3548 | The Travelers Companies, Inc... | 19070..... 06-6033509.. | ...covvverer | ervrrrren | e The Standard Fire Insurance Company............cccceeeerriererninennns Travelers Insurance Group Holdings Inc............ccoeve.e. ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... {00000..... 06-6033509.. [ ..ccoeverens [ crrrrrrnns Standard Fire Properties, LLC.........cccooevevieerieereeeees The Standard Fire Insurance Company.............ccc...... ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOOT DU
3548 | The Travelers Companies, Inc... |00000..... 94-3097171.. Bayhill Restaurant Il ASSOCIates..........c.cvvrereurerinerneererereieeens Standard Fire Properties, LLC.........cccovnrverrerneinncnns | Ourerieiscnsireiens | e 50.000 | The Travelers Companies, Inc..... | ..... N........ 0105.
3548 | The Travelers Companies, Inc... {00000..... 06-6033509.. |.. . | Standard Fire UK Investments, LLC . | The Standard Fire Insurance Company.... . .|....100.000 |The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... | 19062..... 06-0848755.. The Automobile Insurance Company of Hartford, Connecticut.... [CT............. | Ao The Standard Fire Insurance Company..............cc....... ....100.000 | The Travelers Companies, Inc..... | ..... [\ JUSOR DU




Statement for March 31, 2017 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

2o

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD | CIK | International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
The Automobile Insurance Company of Hartford,
3548 | The Travelers Companies, Inc... | 00000..... 06-0848755.. | ..cocvvveees | crrerveens [ e Auto Hartford Investments, LLC...........cccoevvevierieriecseisieienne DE........... Connecticut (0117 ....100.000 | The Travelers Companies, Inc..... | ..... Nevoroo [
3548 | The Travelers Companies, Inc... | 36145..... 06-1286264.. | ....cocovvve | cervrrenn Travelers Personal Security Insurance Company.............ccevees CTeres The Standard Fire Insurance Company...............ce..... O/BM........ccu.... ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DU
3548 | The Travelers Companies, Inc... | 36161..... 06-1286274.. | ..coovvvvens | v Travelers Property Casualty Insurance Company...........cc.cc.cv.... CToeee. The Standard Fire Insurance Company............cccc.vv... OBM.......cc.u.. ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR U
3548 | The Travelers Companies, Inc... | 38130..... 36-3703200.. | .oeveeers | errerrnenne | eeereereieeenennes Travelers Personal Insurance Company............ccooueeeereereeeneeneenees CToes The Standard Fire Insurance Company............cc..cce.... (07711 I— ....100.000 | The Travelers Companies, Inc..... | ..... Neroo [
3548 | The Travelers Companies, Inc... |00000..... 27-4469564.. | ......ocooeve | e Travelers Texas MGA, Inc The Standard Fire Insurance Company................cc..... O/B/M................ ....100.000 |The Travelers Companies, Inc..... | ..... | ORI P
3548 | The Travelers Companies, Inc... | 00000..... 06-6033509.. | ..ccovvvvrens | errrrrrnns Oregon Evergreen Investor |, LLC The Standard Fire Insurance Company.............ccc....... (0117 ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOOT DU
3548 | The Travelers Companies, Inc... | 00000..... 61-1639956.. | ..vcvrveers [ erervires | ererrrierereneienns Lone Rock Timber Investments |, LLC..........cccccovevererevrsiernnnes Oregon Evergreen Investor |, LLC...........ccccooevveveinenen. O [ e 75.000 |The Travelers Companies, Inc..... | ..... N........ 0106.
3548 | The Travelers Companies, Inc... | 00000..... 32-0447309.. | covovveens [ errrrrnns Lone Rock Timber Investments I, LLC.........cccoovevierrevrnieirnins Oregon Evergreen Investor I, LLC........cccocevvecveiviieiiees [ Oreieieieicciciens e 90.000 |The Travelers Companies, Inc..... | ..... N........ 0110
3548 | The Travelers Companies, Inc... |00000..... AA-3194119. | s | e Travelers (Bermuda) LIMited.........ccooueeereerrereneeneineirsiecineneieenns Travelers Insurance Group Holdings, Inc.........cccc.cc.... ....100.000 | The Travelers Companies, Inc..... | ..... Nevoroo [
3548 | The Travelers Companies, Inc... | 00000..... 20-4312440.. Travelers Lloyds Management Company Travelers Insurance Group Holdings, Inc ....100.000 | The Travelers Companies, Inc..... | ..... |\ S O
3548 | The Travelers Companies, Inc... {00000..... 06-1534005.. |.. . | TPC Investments INC.........ccccovvrerrirrriennes . | Travelers Insurance Group Holdings, Inc. . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... | 19038..... 06-6033504.. Travelers Casualty and Surety Company Travelers Insurance Group Holdings, Inc ....100.000 | The Travelers Companies, Inc..... | ..... |\ U O
3548 | The Travelers Companies, Inc... |41483..... 06-1067463.. Farmington Casualty Company............ccceeueriveererieeenieereinenns Travelers Casualty and Surety Company. ....100.000 |The Travelers Companies, Inc..... |..... |\ OSO O
3548 | The Travelers Companies, Inc... {00000..... 75-2676034.. | .. . | Travelers MGA, Inc.. . . | Farmington Casualty Company.... . |....100.000 | The Travelers Companies, Inc..... | ..... Y
3548 | The Travelers Companies, Inc... |00000..... |..ccccoorrrrrennn. 8527512 Canada INC.........veurerreiierirrieiecss e sessenesesnees Travelers Casualty and Surety Company........cccccceveeee | O/BM.ricinns | e 77.520 | The Travelers Companies, Inc..... | ..... | (RIS DR
3548 | The Travelers Companies, Inc... | 00000..... AA-1560270. | .ooverrrne [ rrrrrnne The Dominion of Canada General Insurance Company. CAN.......... 8527512 Canada INC.......ccocvveerevieeieicisseesisrieieins ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DU
3548 | The Travelers Companies, Inc... |00000..... AA-1560039. | ...ovvovveee | e Travelers Insurance Company of Canada Travelers Casualty and Surety Company............c........ ....100.000 | The Travelers Companies, Inc..... | ..... | (RIS DR
3548 | The Travelers Companies, Inc... |3119%4..... 06-0907370.. | .oevvverere | ererviiers | ererrrvererineienns Travelers Casualty and Surety Company of America.................. CTeeene, A Travelers Casualty and Surety Company...........cccc...... ....100.000 |The Travelers Companies, Inc..... |..... |\ O O
3548 | The Travelers Companies, Inc... {00000..... AT-2215437.. | e [ e Travelers Global, INC.........covveeririniernrieesesese s DE......c..... NIA....coee. Travelers Casualty and Surety Company of America.. | O/B/M................ ....100.000 | The Travelers Companies, Inc..... | ..... | (RIS PR
3548 | The Travelers Companies, Inc... {00000..... AT-2215437.. | oo [ e Travelers Brazil Holding LLC.........cccoovvieevieereeeee s DE.....cc...... NIA......co... Travelers Global, INC........ccveevieieieieieieecsieieis OBM........cocuu.. ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOUT DR
3548 | The Travelers Companies, Inc... {00000..... AT7-2215437 . | oo | e [ e Travelers Brazil Acquisition LLC...........ccoerrumeneeneereeneensereernies DE............. NIA...co Travelers Brazil Holding, LLC...........ccoovininenrninnns (0[] I— ....100.000 | The Travelers Companies, Inc..... | ..... Nero [
J. Malucelli Participagdes em Seguros e Resseguros S.A.
3548 | The Travelers Companies, Inc... |00000..... |.cccoveveiviceees [ erveveeiies | erveiveens [ ervevieieisiinnnns (Holdco) BRA.......... NIA............. Travelers Brazil Acquisition LLC.............cccoceverrivnnnn. O/B...oovreerrens [ v 49.500 | The Travelers Companies, Inc..... | ..... N....... 0107.
J. Malucelli Participacées em Seguros e Resseguros
3548 | The Travelers Companies, Inc... | 00000..... AA-2230021. | .oveveiens e e J. Malucelli Resseguradora S.A..........cceuveeennsiensenieiennens BRA.......... A SA O/B...covverrieinns ....100.000 | The Travelers Companies, Inc..... | ..... N....... 0107
3548 | The Travelers Companies, Inc... {00000..... |..cocorrrrriineins | orermmennns | errereenee | cerereereeseesnnennes J. Malucelli Controle de Riscos Ltda...........cocrrureneenrerrirsieneenen. BRA.......... NIA...co J. Malucelli Resseguradora S.A.........ccccocneuminrenrirnenne (0] U PR 0.010 | The Travelers Companies, Inc..... | ..... N........ 0107
J. Malucelli Participagées em Seguros e Resseguros
3548 | The Travelers Companies, Inc... {00000..... AA-2230002. | ..cooverrrre [ v J. Malucelli Seguradora S.A..........ccooverierenieeeseee e BRA.......... A e SA O/B....covverirnnn ....100.000 | The Travelers Companies, Inc..... | ..... N....... 0107.
3548 | The Travelers Companies, Inc... |00000..... |..cocoorrrriniins | rrermernens | onerneenns J. Malucelli Controle de Riscos Ltda.........c.cocvruverrenrerrersieneenen. BRA.......... NIA...coene J. Malucelli Seguradora S.A..........cocovrrinrnrerninrneenes (07 S B 99.990 | The Travelers Companies, Inc..... | ..... N....... 0107.
3548 | The Travelers Companies, Inc... |00000..... | cocoeveriiriieires [ eveveiniins | erveireens [ evevirenrensinnnns J. Malucelli Latam S.A.........coverreeeee e BRA.......... NIA.....cco... Travelers Brazil Acquisition LLC............ccccocvvvrivnrennn. O/B...oovvverinns [ e 49.500 | The Travelers Companies, Inc..... | ..... N........ 0107.
3548 | The Travelers Companies, Inc... {00000..... AA-2330036. | ....coccvrs | e JMalucelli Travelers Seguros S.A...........cccocevevnne J. Malucelli Latam, S.A........c.ooooeeeeeeeeeeeeeeeeeeeeeeen OBM...coeeeeces | e 51.000 |The Travelers Companies, Inc..... | ..... N........ 0107.
3548 | The Travelers Companies, Inc... |00000..... [.ccooorvrrrrniins | onrrmrnnns | rrvrnnenns Travelers Participagdes em Seguros Brasil S.A...... Travelers Brazil Acquisition LLC.........c..ccccovrvrrrennenn. OBM....ovvrrrs [ 95.000 | The Travelers Companies, Inc..... | ..... N....... 0107.
3548 | The Travelers Companies, Inc... {00000..... AA-2230022. | ..cooverenn [ e Travelers Seguros Brasil S.A.........ccovveeieieieneee s BRA.......... A Travelers Participagdes em Seguros Brasil S.AA........... OBM........coc.... ....100.000 | The Travelers Companies, Inc..... | ..... N........ 0107.
3548 | The Travelers Companies, Inc... | 19046..... 06-0876835.. | ..cvvvvree | vereerernes | errrirernereriineens Travelers Casualty Insurance Company of America.................... CTores A e Travelers Casualty and Surety Company............ccc...... (O[T I— ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
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3548 | The Travelers Companies, Inc... | 36170..... 06-1286266.. |.. . | Travelers Casualty Company of Connecticut.. .|CT.... .. | Travelers Casualty and Surety Company ..|O/BIM.... . ....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... {00000..... 06-6033504.. Travelers Casualty UK Investments LLC............cccoevivrieirerrnnnn. DE Travelers Casualty and Surety Company ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |36137..... 06-1286268.. Travelers Commercial Insurance Company............cccveereeereeneenns CT Travelers Casualty and Surety Company ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS DR
3548 | The Travelers Companies, Inc... | 29696..... 06-1203698.. | .. . | Travelers Excess and Surplus Lines Company... .|CT.... .. | Travelers Casualty and Surety Company. . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... |41564..... 75-1732040.. Travelers Lloyds of Texas Insurance Company.............ccccoeereunee X Travelers Casualty and Surety Company ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
3548 | The Travelers Companies, Inc... |00000..... 56-1959031.. The Family Business Institute LLC............ccccoeervivevcveciieiienns DE Travelers Casualty and Surety Company. ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... | 25658..... 06-0566050.. |..cceverers | crrrrrrnns The Travelers Indemnity COmMpPany..........cccocveerevreeiereisienenns CTeene. A Travelers Insurance Group Holdings Inc..........cc.cc....... ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. [..ovvevrree | verrereeree [ crreerernereereinnens Arch Street North LLC........ovrvveererreensse e DE.....cc..... NIA...oene The Travelers Indemnity Company..........cccoervervennenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ USRI
3548 | The Travelers Companies, Inc... | 25615..... 06-0291290.. | ..covvvrer | ererrne. The Charter Oak Fire Insurance Company............cccceuvveverrenennns CTveeene, A The Travelers Indemnity Company.........cccccoceevevevennnas ....100.000 |The Travelers Companies, Inc..... |..... |\ O O
3548 | The Travelers Companies, Inc... |00000..... 06-0566050.. | ...overrers | errerreenee Travelers Real Estate, LLC........ccocovirinririnineieeeseesese e DE............. NIA. ..o The Travelers Indemnity Company..........cc.coceeerreeneenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ ISR PR
3548 | The Travelers Companies, Inc... | 10647..... 59-3372141.. | covevvvvees e e First Floridian Auto and Home Insurance Company.................... | IO A The Travelers Indemnity Company............cccceveevevvrnens ....100.000 | The Travelers Companies, Inc..... | ..... |\ O O
3548 | The Travelers Companies, Inc... [42811..... 56-1371361.. | covverveens | e Gulf Underwriters Insurance Company............ccoeuveeeverevreesnnennns CTueee. The Travelers Indemnity Company............ccccevvevrernnns ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |22233..... 75-6013697.. | ..ovovreeee | e Select INsurance COMPANY..........vwwererrerrerneereereesesesseeeseseeseneens LD, S The Travelers Indemnity Company..........cccoeeverrvennenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS R
3548 | The Travelers Companies, Inc... | 00000..... AA-1120023. | ..o [ e Travelers Casualty and Surety Company of Europe Limited....... GBR.......... A The Travelers Indemnity Company.........c.ccccceverreininns ....100.000 | The Travelers Companies, Inc..... | ..... | (U PR
3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. |..cccvvrers | crrrrrrnns Crystal Brook, LLC.........c.ccoeviieieeieieceseee s The Travelers Indemnity Company............cccccoeeveevnnnn. ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |00000..... 06-0566050.. |..ccovrrreee | crrerrenns Durham Holding, LLC........ccovveinrrririnrnrinessissessseiseesssesseeesnes Crystal Brook, LLC........ccovverenrereiererisriseesesiesensiseieenns ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS PR
3548 | The Travelers Companies, Inc... | 00000..... 06-0566050.. Sutton HOIACO, LLC........vivieieiieiceece e The Travelers Indemnity Company............cccceverrernnnns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOUT DU
3548 | The Travelers Companies, Inc... | 00000..... 06-0566050.. |.. . | Cadet Limited, LLC...... . | Sutton Holdco, LLC........c.cccevueneeee . |....100.000 | The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... |00000..... 06-0566050.. Arrowhead Company, LLC The Travelers Indemnity Company..........ccccocoeveveiennes ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. Eastern Asset, LLC.........cevcueieiecseceese e Arrowhead Company, LLC..........ccccoveveevieririreicienns ....100.000 | The Travelers Companies, Inc..... | ..... Nevoroo [
3548 | The Travelers Companies, Inc... |00000..... 41-1769846.. | .. . | Jupiter Holdings, Inc.... . | The Travelers Indemnity Company... . |....100.000 | The Travelers Companies, Inc..... | ..... Y.
3548 | The Travelers Companies, Inc... [43117..... 86-0703220.. American Equity Insurance Company. Jupiter Holdings, INC.........ocoveinreieireeeceie s ....100.000 | The Travelers Companies, Inc..... | ..... |\ USSR
3548 | The Travelers Companies, Inc... | 10819..... 86-0868106.. | ....cvvveers | rrereenee American Equity Specialty Insurance Company. CTes American Equity Insurance Company. ....100.000 | The Travelers Companies, Inc..... | ..... Nere [
3548 | The Travelers Companies, Inc... | 24015..... 41-6009967.. | ..ccccvveres | crvrrrrenns Northland Insurance Company Jupiter Holdings, Inc ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... | 27987..... 41-0983992.. | ..cooverers [ e Northfield Insurance Company..........ccccoevvrierereereeereseiseens A A Northland Insurance Company..........cccocveererrereinennns ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... | 24031..... 94-6051964.. |..ccovvvvvee | e Northland Casualty COmMPaNY...........cccoeervenrerreneeneereeeesneennennenns CTores Northland Insurance Company..........c..coceeereenrerreneenns ....100.000 | The Travelers Companies, Inc..... | ..... |\ RS DR
3548 | The Travelers Companies, Inc... | 00000..... 06-0566050.. [..cccorerene | errerrans [ e Travelers Indemnity U.K. Investments LLC............cccoevveirvirrinnnas CToeee. The Travelers Indemnity Company.........ccccoceverreeninns ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DR
3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. [..cocoverees | crrerrerens [ errrrrieieiierinens TPC UK. Investments LLC.........ccccoeuevvireieiceeeiecsee e DE............ The Travelers Indemnity Company............cccccveveevnnen ....100.000 | The Travelers Companies, Inc..... | ..... N [
3548 | The Travelers Companies, Inc... | 25623..... 06-0303275.. | .ovovreeee [ evreirenns The Phoenix Insurance CoOmMPany...........coveeeeereensenseeesnssnnennes CTorrrs The Travelers Indemnity Company..........cccoeeveevnnenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DR
3548 | The Travelers Companies, Inc... | 25666..... 58-6020487.. | ..cocoveeer | cvevrans [ The Travelers Indemnity Company of America...........c.cccouevvnen. CTeee The Phoenix Insurance Company............cceeeerevennnnn. ....100.000 | The Travelers Companies, Inc..... | ..... |\ JSSOR DU
3548 | The Travelers Companies, Inc... | 25682..... 06-0336212.. | .cvoeeeens | rrerreenee | eeereereieerenenees The Travelers Indemnity Company of Connecticut...................... CToes A e The Phoenix Insurance Company............c.cocreereeneences ....100.000 | The Travelers Companies, Inc..... | ..... Neroe [
3548 | The Travelers Companies, Inc... | 25674..... 36-2719165.. | .oovvveerer | erviveens | e Travelers Property Casualty Company of America...................... CTeeene, A The Phoenix Insurance Company............cccocverrrerenee ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... {00000..... 13-2743602.. | ..ocverver | v American Marine Management Services, INC..........c.ccoeviveveines NY.oovee. OTH............ Travelers Property Casualty Company of America...... O/B...oovverrriens | v 47.500 | The Travelers Companies, Inc..... | ..... N....... 0108.
3548 | The Travelers Companies, Inc... |00000..... 06-1501229.. Constitution State Services LLC The Phoenix Insurance Company ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
3548 | The Travelers Companies, Inc... {00000..... 06-0303275.. |.. . | Phoenix UK Investments LLC..... . | The Phoenix Insurance Company. .|....100.000 |The Travelers Companies, Inc.... N
3548 | The Travelers Companies, Inc... | 12850..... |04-3175569.. The Premier Insurance Company of Massachusetts.............ccce. | CTeeeeveovees A The Travelers Indemnity Company ....100.000 | The Travelers Companies, Inc..... | ..... |\ ISR PR
3548 | The Travelers Companies, Inc... |28188..... 35-1838077.. | cevevvrveers [ ererveeees oo TravCo Insurance Company..........c.ccccvvvevevnerereniesessesessesennns A The Travelers Indemnity Company ....100.000 |The Travelers Companies, Inc..... |..... |\ O O
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3548 | The Travelers Companies, Inc... |00000..... 20-4403403.. | .. . | TINDY Foreign, Inc...... .|DE... .. |NIA.. . | The Travelers Indemnity Company... ... |O/BM.... ... |....100.000 |The Travelers Companies, Inc..... | ..... Y.

3548 | The Travelers Companies, Inc... [40282..... 95-3634110.. Travelers Commercial Casualty Company............cccoevevevriernennns CT A The Travelers Indemnity Company...........cccccevevrernnnas ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |00000..... 62-1657094.. Travelers Distribution Alliance, INC........c.ccvvvirnieninneenenrereeens DE.......c..... NIA....cene The Travelers Indemnity Company..........cccoceverreennenne ....100.000 | The Travelers Companies, Inc..... | ..... | (RIS DR
3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. |.. . | Travelers TLD, LLC . . | The Travelers Indemnity Company... . . |....100.000 | The Travelers Companies, Inc.... N

3548 | The Travelers Companies, Inc... {00000..... 06-0566050.. TIEICEI, LLC oottt nnnes The Travelers Indemnity Company..........cccoceeerreeneenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ RSO DR
3548 | The Travelers Companies, Inc... |00000..... 06-0566050.. | ...ccovvere | ererrnen. Redstart, LLC........ccoooiieiecee e TIercel, LLC.....oeveeeeeecesee e ....100.000 |The Travelers Companies, Inc..... |..... |\ SO O
3548 | The Travelers Companies, Inc... [27998..... 35-1838079.. | .covvvrveens [ The Travelers Home and Marine Insurance Company................ CTeene. A The Travelers Indemnity Company............ccccevevreunnans ....100.000 | The Travelers Companies, Inc..... | ..... Neoroo [
3548 | The Travelers Companies, Inc... |41262..... 76-0002592.. | ..cvvveree | vevereinen [ erreirernerrereiniens The Travelers Lloyds Insurance Company...........coeeeeeneenrennenees D, SO A e The Travelers Indemnity Company..........cccoervervennenee ....100.000 | The Travelers Companies, Inc..... | ..... |\ USRI
3548 | The Travelers Companies, Inc... |00000..... 06-0566050.. | ...cvvevrere | ererveeers | eerrrvereriinienns Travelers Maring, LLC.........ccovvcieieiieeecee s DE............ NIA............ The Travelers Indemnity Company.........cccccoceevevevennnas ....100.000 |The Travelers Companies, Inc..... |..... |\ O O

Aster Explanation

0100.|Laurel Village Joint Venture Partnership is 50% owned by an unrelated party with no current economic interest.

0101.| USF&G/Fidelity Retail Associates Limited Partnership is 83.95% owned by United State Fidelity and Guaranty Company 1% owned by USF&G Retail Associates GP, Inc.

0102.|Black Mountain Ranch Limited Partnership is 85% owned by St. Paul Fire and Marine Insurance Company and 1% owned by BMR Sports Properties, Inc.

0103.| English Turn LLC is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by St. Paul Fire and Marine Insurance Company.

0104.| Fidelity English Turn Club LLC is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by English Turn Realty Management, Inc.

0105.| Bayhill Restaurant Il Associates is 50% owned by an unrelated party, which is the manager.

0106.| Lone Rock Timber Investments |, LLC's other 25% member and manager are unafiliated with Travelers

0107.| Control determination is based upon application of the last sentence of SSAP 25 paragraph 4.

0108.| Ownership due to Travelers Property Casualty Company of America's participation interest as a subscriber in the American Hull Insurance Syndicate

0109.| St. Paul Fire and Marine owns a significant portion of the investment entity. Although it is managed by an unaffiliated partner, St. Paul Fire and Marine still has control of the entity

0110.{Lone Rock Timber Investments II, LLC's other 10% member and manager are unafiliated with Travelers




Statement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

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

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........cc.ccuiuiieieicie e
. Ocean marine
. Inland marine........ e
. FiNancial QUaranty..........ccceueueiiirieiessesee et snsenaes

. Medical professional liability - OCCUITENCE...........covverreierririeceisree i
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

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

. Auto physical damage..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

. International.. | o
- WAITANEY ...

. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business. o
s TOAIS .ot

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..........

2,184,883 | ...
(1,664,375) ..

(251,264)
(6,321)] ...
...67,006

.(366,324)] ..
(8,124,677)] ..
(279,605)| ...
1,500,000 | ...
(632,921)] ..

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1. ....10,042,573

2. Allied lines.... 2,853,197

3. Farmowners multiple peril .0

4. Homeowners multiple peril...

5. Commercial multiple peril.

6. Mortgage guaranty

8. Ocean marine 1,459,927 1,459,927 1,989,361

9. INIANA MAMNE......oeoieeieeiieiieiieeiee ettt enstnnes | e ...4,958,014 .4,958,014 ..6,591,232
10. Financial guaranty..........c.cccooevvererierrennns .0

. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. Auto physical damage......

. International..
. Warranty.
. Reinsurance-nonproportional assumed Property............cccceeeeiieesicreeeieeseseessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of bUSINESS.............ccccvevieeiiiccice s

o TORAIS. .ottt

Medical professional liability - occurrence....
Medical professional liability - claims made..

Other liability-OCCUIMENCE. .......cvueviierieiciesie et
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..........

A1T19 1719
1329135 329135

. (29,182)
.................................. 53.262.186

118,090

121,448,821

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

118,090
.0

.0
118,090
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Statement for March 31,

w7ane ST. PAUL FIRE AND MARINE INSURANCE COMPANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

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 2017 2017 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 2017 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+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2014 + Priof....co. | ooveereerneae 2,758,758 | ..ccvvverna 3,103,226 | ....ccceeuueun 5,861,984 | ..ccvvrerrera 224432 | oo 18,327 | oo, 242,758 | c.oooern 2,624,031 | oo, 13,658 | .ooovrrirnne 2,947,082 | .covvrernas 5,584,771
2. 2015, s [ 507,071 | oo, 766,778 | .ovevverennans 1,273,849 | oo 92,243 | oo 479 | e, 97,034 | oo 463,285 | oo, 6,969 | .o 716,129 | oo 1,186,383 | ..o, 48,457 | .o (38,889) | ..o, 9,568
3. Subtotals
2015+ Prior.....co. | coveiieenns 3,265,829 | ....ccovnnene. 3,870,004 | ........c......... 7,135,833 | oo 316,675 | oo 23118 | oo 339,793 | ..o, 3,087,316 | .oooverieecia 20,626 | ....cccoveneens 3,663,211 | ..ocvvneand 6,771,153 138,162 | (163,049)
4. 2016 | e 722924 | ... 1428844 | ... 2,151,768 | ..coovoverenne, 251,674 | oo 49292 | .o 300,966 | ..cocoerrvrennne. 661,539 | .o, 28,568 | ....cccovvvuennnne 1,150,577 | oo 1,840,684 |.....ccocvevvnnes 190,289 |...covevvn (200,406) | ...covveverrranes (10,117)
5. Subtotals
2016 + Prior........ | cooveerverennas 3,988,753 | .ooovereerraans 5,298,848 | ..cocereernans 9,287,600 | c.cvoererireraas 568,349 | ovoreriirierenaas 72410 | oo 640,759 | ccovverernnans 3,748,855 | ..o 49,195 | oo 4,813,788 | ..ccovvre. 8,611,838
6. 2017 s [, 0.0 S P .0 ST P D0, T D XXX roerierens | eevrerissessissnes 196,666 | ...ccocverrrrerene, 196,666 |.......cco.... D0, S 157,274 | oo, 598,056 | ..ocovrererinines 755,329 | ..o, .0 SN R 0.0 T PR XXX i
7. Totals....occeeees | v 3,988,753 | oo 5,298,848 | ......ccccou... 9,287,600 | ..ccveververinnes 568,349 | ..ooierien 269,076 | .covererrerne. 837,425 | oo 3,748,855 | .....cccevvire 206,468 | ......ccccvnne 5411843 | ..ol 9,367,167 | ..ccceevirernne. 328,451 | .o, (363,455) | ..oovvererrerernns (35,004)
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 Line 7 Line 7 Line 7
Policyholders | ooveveveenee 5,558,231
1 e 8.234 % | 2. e (6.859)% | 3. oovverne. (0.377)%

Col. 13, Line 7

Line 8

4 s (0.630)%




Statement for March 31, 2017 ofthe S 1. PAUL FIRE AND MARINE INSURANCE 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.

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? 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
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? YES

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.

> w N

Bar Code:

* 2 47 6 7 2 0174 9000001 *

* 2 47 6 7 2 017 3 6500001 *

Q15



Statement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

14,092,060
11,253,576

2504. Amounts receivable under high deductible policies
2505. State surcharges receivable | , . .
2506. Assumed reinsurance receivable and payable............coeerrrenne e
2507, OtNEI ASSELS......ocvuivieeiieiceiee ettt sttt sttt s et
2508. Suspense, undistributed payments...
2509. Other assets tri-party/tax credit bonds.. - . L0 411,802
2510. Ceded dePOSIt @SSEL..........c.ccvveererciiicie ettt , 139,378
2511. Other assets NONAAMILEA.............cccovviiiviiireieeeee e
2597. Summary of remaining Write-ing for LiNE 25.........ceireisuninriisisrssessesssssseseesssssnsssessssesssssssesas

292,823
435,085
192,897

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2504. Interest deposit liability. v | e 191,595 | oo 191,595
2505. Federal eXCiSe taX-TBINS CONMTACES..........cciviiieieicicisie ettt bbbt a st s bbb s st en s s e bas | ebssssssssesses st entes e s b ensesans 975 |.... ..975

2508. ESCREAL IADINILY........couevcveceeiieiciee ettt b s st s st a bbb a s st b st ettt en s b s s s e sanaas | sbsbeseese sttt s st nes 65 |.... .65
2507. Retroactive reinsurance reserve ceded.... .(16,315,525)] ... ...(16,754,528)
2597.  Summary of remaining write-ins for Line 25 16,122,890)f ..o, (16,561,893)
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

1404. Other assets tri-party/tax credit bond income
1405. Other expense .
1406. Retroactive reiNSUTANCE GAINMOSS...........ccvueiuiviiiiicie sttt et st seens

1497. Summary of remaining Write-ing fOr LINE 14... .. .ottt

Additional Write-ins for Schedule T:

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. Status to Date to Date to Date to Date to Date to Date

58004. HKG Hong Kong, Special Adminig
58005. GRC Greece.......coevevvevevrererennns
58006. GBR United Kingdom..................
58007. SGP Singapore.........ccccevevereennes
58008. DEU Germany.
58009. AUS Australia..
58010. CHN China...
58011. FRA France.....
58012. ZAF South Africa.
58013. IRL Ireland...........
58014. CZE Czech Republic
58015. CHL Chile....
58016. AFG Afghanistan.
58017. MEX Mexico.........
58018. Other Alien Combined.
58019. BRA Brazil
58020. BRB Barbados............ccceuererrnnn
58021. JAM Jamaica...
58022. HUN Hungary..
58023. DNK Denmark..
58024. ARG Argentina.....
58997. Summary of remaining write-

ins for Line 58 from overflow.......

Q16




Statement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT........coiieieiciieieieie sttt bessessens | essesssessessessssssessessneas 785,789,965 | ...cooevevererereeisiiennns 781,169,801
2. Cost of acquired:
2.1 Actual cost at time of acquisition ......8,207,852
2.2 Additional investment made after acquisition. 19,465,923 29,385,848
3. Current year Change iN ENCUMDIANCES..........c.eiiuiiiireieieisete ettt ss bbb st s st s st en s s snsessesses | saessessssassessessssesses e s s sensessessssansensen 0 | oo 0
4. Total gain (loss) on disposals............ .2,956,159 ..2,905,989
5. Deduct amounts received on disposals............cccerrrrrererrennn. 24224914 ..4,125,233
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
10.  Deduct total nOnadmitted @MOUNES.............cciviveieeicicieie ettt bbb
11. Statement value at end of current period (Line 9 minUS LINE 10)..........cccvviveiiieiiiieicceeiere et nnsenens
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 YA ..........ccccveveeveeieeieieiseeseeeeterereess | eveevesiese e ssstes e sen s 0 [ v 41,900,000
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...0
2.2 Additional investment made after acquisition. .0 0
3. Capitalized deferred interest and other............ .0 0
4. Accrual of discount.............ccevriunnne .0 0
5. Unrealized valuation increase (decrease). .0 ...0
6. Total gain (loss) on disposals .. 11,747,871
7. Deduct amounts received on disposals ....53,647,871
8.  Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest.
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
12, T0tal ValUGHON GIOWANCE.........vuiiriiiieicieteie ettt bbbt bbbt s
13, SUbLOtal (LINE 11 PIUS LINE 12)....uiuierieie ettt en
14, Deduct total NONAAMItEEd AMOUNES..........c.eiiiiieiieiciieie bbbt
15. Statement value at end of current period (Line 13 MINUS LINE 14). ... cevuruiiiiiirieissinsiisisseseesssesnsssessessss s sssnssnsssssssssnsssssees | essasssssssssasssssssssasssssssssessssssssssssanes 0 ] oo 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT ..ottt ettt bessesaens | evesssessesssssssssessssneas 795,625,897 | ...ooveeeeeeeeee 844,428,476
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIHION.............c.cviveieiciisie ettt bbb st bense s sssns | suessesssssssessessssessessesssssssessenssssnsessnsD | eriesissesssssessssssessessssessenas 3,514,684
2.2 Additional investment made after acquisition 118,956,025
3. Capitalized deferred interest and other. .0
4. Accrual of discount .0
5. Unrealized valuation iNCrease (ABCTEASE).........ccuviriiueriuiiieireieresieise e ssssssessesssssssese s sssssssessesssssssesssssssessessssssssssessenses | svessesssssssessesssssssesseneenens 11 100,714 | i (10,624,317)
6. Total gain (I0SS) ON QISPOSAIS. ........crerrerrererriseisesiriseisesessessssesssse e ssessssssess st s s s s st s s E st st s st nstens | esssssnssessassanssnssensansess st anssnssessnes (O S (768,285)
7. Deduct amounts received on disposals............. 19,247,912 ..150,716,832
8. Deduct amortization of premium and AEPrECIALION..............ccvcviviieiciieece ettt saessesssbanes | seesesssssssesssssssesses s sessessesaessssssenas 0 [ oo 0
9. Total foreign exchange change in book/adjusted carrying value... 104,497 ..(89,583)
10. Deduct current year's other-than-temporary impairment rECOGNIZEM...........c.cveueueiireiiiieierieeeee et s s e | cbesssresessssessssssesessesessssssessssesensnsenas 0 ..9,074,271
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... .806,470,080 ..795,625,897
12. Deduct total nonadmitted @amOUNtS..........ccevieiricrciricesiee e ...51,008,976 ....47,924 466
13. Statement value at end of current period (Line 11 minus Line 12) 755,461,103 747,701,431
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 PHOr YEar...........c.ruriiereereeeernereieineeseieeseeseeseeesene ....13,814,525,268 13,174,782,508
2. Cost of bonds and stocks acquired 671,496,110 2,794,301,570
3. Accrual of discount 572,382 | oot 7,069,612
4. Unrealized valuation increase (decrease) LAT539,578 | (316,229,864)
5. Total gain (I0SS) ON QISPOSAIS........c.vuvuieiiiieiieieisieie ettt st bbbt b st en s b ensassens | sbssessssassessessssssssssessesnaan 7,500,071 19,245,364
6. Deduct consideration for bonds and stocks disposed of 455,231,671 ...1,786,655,122
7. Deduct amortization of premium 16,246,315 | e 60,357,838
8. Total foreign exchange change in book/adjusted carrying value 736,299 | ooocveeerecreee e (739,853)
9. Deduct current year's other-than-temporary impairment rECOGNIZED. ..........cuueveiiueireieieirisieieseie et sessasnies | sbsssesisssssessessssssssssansesneas 1,068,097 16,891,109
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ....14,069,823,624 13,814,525,268
11.  Deduct total nonadmitted amounts 13,502,693 13,504,878
12. Statement value at end of current period (Ling 10 MINUS LINE 11).......ccveiiiiiiiiiciiisieeecieces st snsnes ....14,056,320,931 13,801,020,390




Statement for March 31, 2017 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

20ISsO

BooklAdjus:ed Carrying Acquisitions Dispoiitions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-vvrevereeersermseeesseeseesssseessseesssesssssssssssse s sssssenssssesssssssessssssns | sasesssessssssssssenns 9,976,711,357 | ..ocvooervecerens 1,185,714,490 | ..oovvvvvivrciinne 1,447,989,286 | ......covvevrcrirrcrrnens (7,986,007) | ..covvernrirerennne 9,706,450,555 | ....cveuurvrrererceenrrsseeessssisessnes | creresiesss s sss st | seessesesnesesssnas 9,976,711,357
20 NAIC 2 ().t ns et | sernesenne e 1,459,783,812 | oo 63,691,771 | ooveercrrerrreceieenns 25,421,468 | ....coovicrrrirnens (7,621,396) | ..oovverncrirciinns 1,490,432,720 [ .voouvercernerieeeeserieessinesiseenes | ereseesisessseniesssse st sssens | eeessessseseenens 1,459,783,812
3. NAIC 3 (@) e ness s | oeesiseseissns s 436,519,812 | ..oocverierririinan 80,725,944 | ...oovvrrrrin 21,822,551 | .ocricrninens (3,462,387) | oo 491,960,818 | ...ovovererirrrieriierrieseinenirenes | cresseerienes st | st 436,519,812
NAIC 4 (8)-vvvvverererrrrerneesseessssesseesseessssssssssssessssssssssssssssssssssssssssssassssns | sosssssssssssssnsssanees 219,573,579 | covovvverrerrerirenei 52,378,066 | ...voonvernrrererernnens 17,804,788 | .oooooeereerireienns 7,760,999 | oo 261,907,856 | .vovovererrerarrerererneneseeessesssnesss | eessseesssessssesssssssessssssssssssnsstns | sesneessssssssssesssnns 219,573,579
NAIC 5 (8)-vrrvvvereerrmeenseessseesseeesseesssessssssssessssssssessssessssssssssssssssssansssssssns | osesssssssssssssassssseens 23,760,191 | covvooreeecerrreeren 8,691,250 | ..oovvrrrerrrireeeieeens 2,132,600 | ..oooeerrerreieeeeis ([T ) | 28415, 711 | oeeeeeereeeseeeneresesesenssssssnnes | sreeesesssssssnsssssesssssssssssssssnens | seessssessssssnnsssssenns 23,760,191
....5,004,535 4,044,128 5,004,535
TOtAl BONGS. ... snss s seesesensennsenes | avesenessssnesssesons 12,121,353,287 | ..cvovvrvrerienes 1,391,201,521 | ..oovvvirreciis 1,519,214,820 | oo, (13,224,281) | ....cvovrirrennes 11,980,115,706 | ...ooovvrereeinirneniessninsnecneenes 0 | (O I 12,121,353,287
PREFERRED STOCK
NAIC 1 eeoeeeereeseees st ees sttt sees | wtseesssanesssess s st st nsssneed 0 | oererreeereeereeeeeeessese e L0 O OO 0 [ e 0 [ reereeerseeseeesseesssseessessssessnees | soeesssess st nees | seeess ettt 0
NAIC 2.ttt ees sttt | ebseent sttt 0 | (O O OO 0 [ e 0 [ reereeeesreemeeesssessseessessssesseees | seeesseeess st | seres ettt 0
10, NAIC 3ottt esssnens | coseesinsesi st 1,195,000 [.voomvercrererireeeeereseeneeeanne LU R O SN (U R 1,195,000 | vovevevnrirrniereseenseeesenenseeses | cesseessessssesi s essiae | eeseeens st enees 1,195,000
110 NAIC 4ttt | s LU RO LU PR O RO LU RN 0 [ [ e | e 0
12 NAIC Bttt eness | renes st LU RN LU R O RN LU N 0 [ [ et | e 0
13, NAIC B seess st ses st snnsss | srsssssss sttt 0 | e O R 0 | v 0 | s 0 | o enss s | seees s st | sttt 0
14, Total Preferred SHOCK.........vvuurverreeerireeireseeeeseeeeeniseesssesssseesssnessnsens | cossrsssssssssssssssssssseens 1,195,000 | .o 0 | s 0 | i (O 1,195,000 | .o 0 | ! (O 1,195,000
15.  Total Bonds and Preferred StOCK...........crirrinimssiiereeressenssenseens | seessensssssesnees 12,122,548,287 | ...ccovvrvreries 1,391,201,521 | ..oovvvrrciis 1,519,214,820 | oo (13,224,281) | ...ocvervrircrennns 11,981,310,706 | ....oovvrereeerirerresnreesnisenennes 0 ]! (O IR 12,122,548,287

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....313,237,052; NAIC2§............ 0; NAIC3S....... 0; NAIC4S..... 0; NAIC5S....... 0; NAIC6S.......... 0.




Statement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘(‘)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirirrieriernerienes | s 313,237,052 |.....covvvrernenn. )3, SN O 313,237,052 oo, 176,728 | oo, 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........cccviveieiriieireieiseese et sssssntenss | sessssessessessssssessessssessenss 654,156,701 | coovvvereereereeies 1,052,027,971
2. Cost of short-term iNVeStMENtS ACUINEA...........ccveieiieiiiiciieeee ettt benassas | ebeesssssssessssssesse s sessesans 734,889,199 | ..ooovvereeeeeeeee, 3,591,476,820
3. ACCIUAL OF GISCOUNL.......ouviiiii bbb | Shatis s 0 [ oo 3,055
4. Unrealized valuation iNCrEASE (AECTEASE).........ruuurerereirrerreerreseeseeeeessesseessesseessssssssessesssessesssssessessessessessessssssessessnsnnss | soessssssssssssssssessessssssessessassnsssessasssnssn 0 | et 0
5. Total gain (I08S) ON QISPOSAIS.........c.coiueviiieiriiicteieiee ettt bbbt b et s bt s s b st esss s sassetassnaes | ebessssessssssessssesessssesesssebesnseaasnaebenanl 0 [ e 254
6. Deduct consideration received 0N QISPOSAIS...........ccuiveieicveirieicie ettt b st bbb sestenas | ebsesstesteses s ses s seeses 1,075,806,643 | ...ocvvvveereeircreiernns 3,989,340,626
7. Deduct amortization Of PrEMIUML..........ccciiiuiiiiiie ettt bbb bbb s s s ssaebesastens | 2essssesessstesessssesasssebessesessssnsebnen 2,205 | oo 10,772
8. Total foreign exchange change in book/adjusted CarTyiNgG VAIUE.............cueiiurerireiineireieeeseere e et ssesssstessness | sessaseessssesssessessesssessessessasssessessaneseses L0 PO 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........ceururirrieieiririeieiseeeee e eeseseeenes | srseessssssesssessssssssssssssssssnseesessnsensssssens 0 ] o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccceviririereierieeiieeeieseininies | ervevssiesiessssesse e ssssssenees 313,237,052 | oo 654,156,701
11, Deduct total NONAAMItEd @MOUNLS...........c.riiirieeieie et nses | fenbsessenssns st 0 [ e 0
12. Statement value at end of current period (LiNe 10 MINUS LINE T1)......ceiiieiiiiieieiisissiesssesssisssesseessssssesesssssssessansssssssnes | esssssssessessssessassesssssssasses 313,237,052 | oo 654,156,701

QsI03




statement for March 31,2017 o the O 1. PAUL FIRE AND MARINE INSURANCE 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, QSI105, QSI06, QSI07



Statement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

. Total foreign exchange change in book/ adjusted carrying value.....

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoevervrrererverrrsrernnnns

1
Year To Date
.............................................. 3,998,085
.............................................. 4,996,620
..................................................... 7,036
.................................................... (5,275

.............................................. 3,098,324

............................................ 37,726,197

................................................... 95,042

.............................................. 8,996,450 | .oooovvvvivvrirrinnn.. 36,941,043
............................................................ O OO |
............................................................ L OO SORO |
............................................................ 0 | o0
............................................................ 0 [ e 3,998,085
............................................................ O O OO PROPOOON |

.............................................. 3,998,085

QsI08
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Statement for March 31, 2017 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE A - PART 2

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

Description of Property

Location 4
2 3
City State | Date Acquired

Name of Vendor

Actual Cost at Time of Acquisition

Amount of Encumbrances

Book/Adjusted Carrying Value
Less Encumbrances

Additional Investment Made
After Acquisition

Acquired by Purchase

Office Building and Land located at: OO UPST TP ISR

401 Lennon Lane...............

.|01/13/2004....

Various

Other Real Estate Properties:

21 warehouses and land located at:

Various addresse:

. |05/26/1993....

Various

36 warehouses and land located at:

Various addresse:

MN.. | 12/31/1990....

Various

6 warehouses and land located at:
Hawthore Business Center.

CA... | 12/3111990....

Various

14 warehouses

and land located at:

Plymouth Business Center............. Plymouth

MN.. | 04/01/1992....

Various

Office building.

and 1and 10CAIEA At:..........ccvviiiiic | s

MN.. | 04/01/1992....

Plymouth Business Center............. Plymouth

Various

8 warehouses and land located at:

TN... | 12/10/1996....

3835 Knight Road

Various

14 warehouses and land located at:

GA...| 12/20/1996....

6155 Jimmy Carter Boulevard

Various

10 warehouses and [and 10CatEA @t:...........c..cvuieririiiiiic et | e

4601 SOUth PINEMOUNL.........couvieiiririire e Houston

.| TX... | 02/20/1997....

Various

12 warehouses and [and 10Cated @t:............c.ouiriiiiriiniiee e | e

2042 West Winton..... .. | Hayward

CA...| 06/15/1998....

Various

Warehouse and land located at:

1520 Broadmoor BIVd...........cccceenee Buford

GA...|08/31/1998....

Various

6 warehouses/office . .

Various addresse:

FL....| 03/22/2004....

Various

Commercial Office Properties:

buildings and land located at:

6061 South Willow Drive....

12/31/1990....

Various

706 & 730 2nd Avenue South

O O OO O DO OO0 OO0 DO OO0 D000 DD O0 00D OO0 D000 000000000 o0 oo o oo oo

O O 0O 0O OO DD OO0 0000000000 00000000000 00000000 o0 o0 oo oo




Statement for March 31, 2017 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3

Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition

1’1030

733 Marquette AVENUE @NG............ciiiiiiiiiiiinisisis s | coiessessene st | i 0
109 South 7th Street.... .. | Minneapoli MN.. | 12/31/1991.... | Various

Sunnyvale CA... | 05/30/2013.... | Various

920, 930, & 950 De Guigne Dr.

..|AZ... | 12/28/1995.... | Various

1901 West 14th Street

5401 WESt KENNEAY......cvuoiiiriiirii e Tampa .103/31/1998.... | Various

OR.. | 10/01/1998.... | Various

19801 SW 72nd Street

Two Centerpoint Drive ..... Portland OR.. [10/01/1998.... | Various

IL..... 05/12/1999.... | Various

3001 Butterfield Road

2401 W. Peoria Ave... .| 11/29/2006.... | Various

9780 S. Meridian Bivd 12/21/2006.... | Various

10303 & 10333 E DIy Creek Rd......oueveieeieicieceeeie st Englewood CO.. [10/10/2013.... [ VAMOUS........covveveerereereereeeeeeieseeseseesessessesesssssesssseneens

Commercial Retail Properties................
buildings and land located at:
1550 Rosecrans Avenue.

. [12/29/1993.... | Various

0199999. Total

clojlo O o o OO oo o oo oo o0 o0 o0 o oo oo oo
Clojlo O o 0O 00 0o OO0 000000 o0 o0 o0 o0 o0 o0 oo

0399999, TOHAIS.........coviriiririciricies s s

SCHEDULE A - PART 3

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 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed

Office building and land located at: 0 0 0 0 .0 0 0 0 0 0 0]. 0 0
401 Lennon Lane . | Walnut Creek.............ccc........ | CA.. | 03/24/2017| Cole OFC Walnunt Creek CA, LP............. | ... 11,486,294 | ....... 5,254,984 | ............ 8,832,470 L0 0 (90,908) | ..ovvvrvrrirnn (V1N NN 13,996,548 |....13,083,850 | ....coorvvvrnrenad 0 (912,698) | ......... 406,023 | ........ 144,489
.................................... 0 0 0 0 .0 0 0 0 0 .0 0]. 0 0

Buildings and land located at.... - . | EPC Holdings 896 LLC, a Washington .... 0 0 0 0 .0 0 0 0 {1 [ 0 0. 0 0
6061 South Willow Drive............ccccevvenne Greenwood Village................ CO. |02/23/2017| limited liability company...........cccccoeeveeerns | veves 12,520,425 | ............ 27,609 | ..o 7,244,598 | ..ooovvvonnd 0] .. L0 0 | (V1 (V1 IO 7,272,207 | ... 11,141,064 | ..ccocvvvvrnnnc 0 3,868,857 | ......... 575,338 | ........ 238,771
e L | 0 0 0 (V1 IR (V1 R 0 0 0 0 (V1 IS 0 0. 0 0




Statement for March 31, 2017 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE A - PART 3
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "

2’1030

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.JA.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
1 warehouse and land 10Cated at............. [ oooeeviciiiiriiinniisniiiciis e [ | e 0 0 0 0 0 0 0 0 .0 .0 .0
6100-6250 and 6250 Claude Way East.... | Inver Grove Heights.............. MN. | 03/31/2017| Written Off - Fully Depreciated.........ccccce. | voeveernene 153,296 0 0 0].. L0 .. 0 0 0 0].. . .0 . 0. L0 ..
0199999, TOAIS. ..11.1vevresres ek ek | s 24,160,015 | ....... 5,282,593 | ......... 16,077,068 | ............ 90,906 | ..oovviriinniinn (V] [ (V)] (90,906) | ...ovvvrierinnn 0 [ 21,268,755 |...24,224,914 | ...cccvovvninnn. 0] ... 2,956,159 | ... 2,956,159 | ........ 981,361 | ........ 383,260
0399999, TOAIS.........oouririiiiciiiecic e e | e 24,160,015 | ....... 5,282,593 | .......... 16,077,068 | ............ 90,906 | ..coovriinnn 0] e, 0], (90,906) | ....covvrivrnnnnn 0] 21,268,755 |...24,224914 | .................. 0] ... 2,956,159 | ..... 2,956,159 | ......... 981,361 | ........ 383,260
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Statement for March 31, 2017 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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

1 Location 4 5 6 7 8
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain

Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

NONE




Statement for March 31, 2017 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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

€030

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Hancock Capital Partners IV, L.P. Boston... . | Hancock Mezzanine Investments LLC. 04/04/2008.... 2 0 1,014,368
Hancock Capital Partners V, L.P.. ... | Bostol MA... | Hancock Mezzanine Investments LLC. 11/29/2012.... 2 0 ....3,798,116
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated............ccccooeovrrniirnrcrnnnens 0 ...4,812,484
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Bacchus Capital, L.P........ccccc.c.... New York NY.... [BACChUS CaPItal........ovueveeeieiriciree s seseesnsnsesnenns | fvesseneesesnees 01/18/2008.... 3 {1 139,567 | o0 | e (V1 12.730
CapGen Financial Group LP..........ccoviivnininineseissienns New York NY.... | CapGen Financial Group............ccccvuvevrnrenenns 03/27/2008.... 3 (VI I 279,438 | o0 | 783,102 | .ovvenee. 6.000
Carlyle Europe Partners II, L.P.......... London. GBR. | The Carlyle Group.... 12/13/2004..... 3 0 1,568 . 790,504 0.440
Carlyle Europe Partners IlI, L.P London. GBR. | The Carlyle Group.... 02/01/2007.... 3 0 LAT8 | .. 0| 909,133 | .....co.ud 0.250
Carlyle PartNers V, LP......ciresee st ssnes Washington..........ccovrerereeinrennns veve | ThE Carlyle GroUP..........evvrireeeririeeiesisissse i 05/30/2007.... 3 0 23,469 | oo (V1 I 3,836,849 | ........... 0.130
Carlyle Partners VI, L.P . | Washington... ..| The Carlyle Group.... 12/21/12012.... 3 0
Carlyle U.S. Equity Opportunity Fund, L.P.......ccc.cccovevnniiiniinni ... | Washington... ..| The Carlyle Group.... 11/06/2012.... 3 0
HCIEQUity Partners Hl, L.P.......c.cviireeecirseeeiscseeeesee s eeessesssensseennes Washington...........ccoeeeereeneeerenns <. | HCI EQUity Partners..........ccveeeeereeneeeeineineecneeseeeenes 02/22/2008.... 3 0
Hellman & Friedman Capital Partners VII, L.P....... . ... | San Francisco . | Hellman & Friedman LLC. 07/21/2009.... 3 0 11109 | o0 | e 540,699
JFL Equity Investors IlI, L.P. .| New York . |J.F. Lehman & Company.. . 09/30/2010.... 3 {11 OO 192,715 . 2,494,708
MTS Health Investors II, L.P New York I MTS PAMNETS.....cvvvririrerieii it 08/17/2007.... 3 0 25127 | o0 [ s 975,682
NB Secondary Opportunities Fund Il L.P..... s New York . | Neuberger Berman Investment Management............. 04/30/2008.... 3 0 25,283 2,280,899
Split Rock Partners I, LP............. Minneapoli MN... | Split Rock Partners Management, LLC........... 05/01/2008.... 1 {1 200,000 ...7106,249
THAENE IV, LLP.coivieeeeeee ettt Greenwich...........ccccveveueveeererenns CT.... | Stone Point Capital LLC...........coeiiiiiiiiiieiisieceisissss sttt 04/12/2007.... 3 0 43,952 | o0 | 1,857,646
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated OO SO PO PPO OO PPRPRRTROOR 0. 3,012,874 | v | i 23,565,917
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
747 Third LLC......ccovvvveee New York NY.... | 747 Third LLC 02/08/1995.... 0 {0 IO 619,357 | o0 [ 0
777 Third LLC.......ccovnve. New York NY....| 777 Third LLC 02/08/1995.... 0 0 26,831
Blackstone Real Estate Debt Strategies Ill, LP...... . [ NEW YOrK....ooooecieieeeecee e NY.... | Blackstone Group. 12/22/2015.... 0 {0 I 1,717,397 ..27,058,425
Brookfield Strategic Real Estate Partners Il...........coovvvvreineneeissnssseseeines WIIMINGLON. ..o DE.... | Brookfield Strategic Real Estate Partners GP LLC..........cccovevvirvveernrnnineiienneeniiennns | covveeninninnns 04/17/2015.... 0 (01 I 1,270,117 ..13,948,891
Carlyle Realty Partners VII, L.P Wilmington, DE.... | Carlyle Realty VII, L.L.C 05/01/2015.... 0 0 . 2,035,672 ..10,425,388
Orion European Real Estate Fund IIl, C.V.......cc.cce.e. Paris.. FRA.. | Orion European Real Estate. 05/14/2009.... 0 (L 875,894 | ... .0 ... ...1,313172
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated e eteeieeieiteatietee  eeeeeiersesieseeiesiesesiesessesiesiesesiesesiesissesesierastereretineas 0] . 6,545,267 | oo (U 58,745,876
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
EnCap Energy Capital Fund IX; L.P......coeviiicrseeseeeecseees Houston TX.... |EnCap INVEStMENLS.........coverieiiriereseeeeseeeeies 12/19/2012.... 0 {11 O 700,340 | oo 0. 5,464,771
Encap Energy Capital Fund VIII, L.P Houston TX.... | EnCap Investments.. 01/31/2011.... 0 0 ....1,019,474
Encap Energy Capital Fund X, L.P Houston TX.... |[EnCap Investments.. 03/05/2015.... 0 0 ..16,973,235
EnCap Flatrock Midstream Fund II, L.P. San Antonio........cccc.ceeveeeereiiieian TX.... | EnCap Investments.. 05/07/2012.... 0 0]... ....1,335,718
EnCap Flatrock Midstream Fund I, L.P San Antonio........ccveeevevecererircnnan TX.... | ENCap INVESIMENES. ..o 04/09/2014.... 0 {11 R 536,387 12,761,067
Energy Spectrum Partners V LP.. Dallas TX.... | Energy Spectrum Capital . | ... [ 09/30/2007.... 0 0 10,383 . 1,637,449
GoldenTree Distressed Debt Fund, L.P. ettt New YOrK......cooveveveicieieceieca NY.... | Goldentree Asset Management..............ccccc........ 07/06/2010.... 0 0 16,000 | cooveveeieeieeeeeeeeeenn0 | s 1,434,000
Healthcare Royalty Partners I, L.P.. Stamford CT.... | Cowen Healthcare Royalty Partners ... |02/10/2010.... 2 0 (22,327)| ... 549,571
Healthcare Royalty Partners, L.P..... Stamford CT.... | Cowen Healthcare Royalty Partners | ... | 05/08/2008.... 2 0 (913,547) | ... 0. 308,231
JLL Partners Fund VI, L.P......c.oooiiiicceecccee s New York NY.... [ Joseph Littlejohn & LeVy.......cccvvrvrvvvviviireriniinnines 06/02/2008.... 3 0 34,780 | o 0. 4,592,751
KKR Energy Income and Growth Fund | L.P. Houston TX.... | Kohlberg Kravis Roberts & Co.........cccvvveveriircnerennee 03/03/2014.... 0 0 [ e 3,474,703
Natural Gas Partners IX, L.P........c.cccovurnne Irving TX.... | Natural Gas Partners 12/31/2009.... 0 0 27,362
Natural Gas Partners VIII, L.P..........ccccuuivmrnernirnrinnninns Irving TX.... | Natural Gas Partners, 12/31/2009.... 0 0 | covvverrrrrerreneeen(835) | o0 | e 1
NGP Natural Resources X, L.P Irving TX.... | Natural Gas Partners 10/12/2011.... 0 0 {133,740 | o0 | 2,021,458
SFC Energy Partners 1, L. DENVET.....cooiriirieieisererssiine CO... | SFC Energy Partners...........cccoerevnivreennienns 03/31/2011.... 0 0 5,659,887
Sheridan Production Partners I-A, L.P........ccccoevrennrinnienn. Houston TX.... | Sheridan Production Partners............. 08/03/2007.... 0 0 0
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Statement for March 31, 2017 of the ST PAUL FIRE AND MARINE INSURANCE 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
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
TPF L LPueeis Omaha NE.... | TENASKA INC..ovvreirriaiiirieiei ettt 03/21/2008.... 0 0 3,908 | oo (U I 2,649,975 | ........... 1.160
TPH Partners II, L.P..... Houston TXeooo | TPH PAMNETS. ...ttt | eebenssssinenes 12/18/2013.... 0 0 3,236,927 5.120
White Deer Energy L.P. II. Houston TX.... | White Deer Management 02/15/2013.... 0 0 9,130,624 2.260
White Deer Energy LP. Houston TX.... | White Deer Management 02/25/2010.... 0 0 2,839,678 3.400
Yorktown Energy Partners IX, L.P.......ccccocvvincnivcnen. New York NY.... | Yorktown Partners 10/05/2010.... 0 0 . JRTSOOSTORRRTRPORUN | R IOOTOOPORPR RPNt 392 | e 1.550
Yorktown Energy Partners VIII, L.P New York NY.... | Yorktown Partners 12/31/2009.... 0 0 A )[R | I SO 2,793 0.830
Yorktown Energy Partners XI, L.P.......ccccoooiiviiiniiniiiniis New York NY.... | Yorktown Partners 06/10/2016.... 0 0 [ 2,086,378
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........c.ccooiriiinisiiicicce 0 8,808,929
4499999. Subtotal - UNAffiliated. ......c...ereriirseiseieieiissisei s fensenesnenas (1 18,820,883 0 [ ... 185,663,757 | ....... XXXeoone
4899999, TORAIS. ......ervreesetsiie itttk R ket eLEeeEEE Rt LR E LR E e r e eeLEeLE LR (U] 18,820,883 | ..o (U 185,663,757 |....... XXX.oooo
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Hancock Capital Partners IV, L.P.........c.ccccverrnrinrine BOStON. ..o MA. | DIStDUHON. ... 04/04/2008 |03/30/2017 | .......... 456,557 | ..o (VI I (1 I 0 0 0 0| e 456,557 | ........ 456,557 | oo 0 0 0 0
Hancock Capital Partners V, L.P.........cccccoervevririnnnnns BOStON.....oourvririeis MA. | DIStrDUtON........cvvenvvrrirrireieieis 11/29/2012 | 03/14/2017 | .......... 763,761 0 0 (U I 763,761 | ........ 763,761 | oo 0 0 0 0
Neovara European Mezzanine Partners 2003-B, L.P... | New York........coccovovennee. NY.. | Liquidation...........ccooeunvnninrnsinieicnneas 06/08/2004 |03/31/2017 | .......... 246,911 0 0 [V 246,911 | ... 246911 | oo 0 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated...........c.coooiiiiiiiniiniiiniiiiiisicsisissicssssisnisnns | s 1,467,229 0 0 0] . 1,467,229 | ... 1,467,229 | ..o 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
CapGen Financial Group LP.... New York . | Distribution... .| 03/127/2008 |02/27/2017 0 0 0 . 4,125,982 | ..... 4,125,982 | ..ovvvrriinne 0 0 0
Carlyle Europe Partners II, L.P. London.... . Distribution... .| 12/13/2004 |01/31/2017 0 0 (0 [ 793,004 | ....... 793,004 | ...covvvie 0 0 0
Carlyle U.S. Equity Opportunity Fund, L.P............c..... Washington............c.ceeeeue o | DISEHDULION. ... 11/06/2012 | 01/04/2017 0 0 0 | v 42,492 | .......... 42,492 | ..o 0 0 0
HCI Equity Partners IlI, L.P...... . | Washington. .| Distribution... .| 02/22/2008 |02/09/2017 0 0 (U I 95,602 | .......... 95,602 | ..ooovvvreriene 0 0 0
MTS Health Investors II, L.P .| New York.... . . | Distribution... . | 08/17/2007 |03/20/2017 0 0 0 . 3,317,852 | ..... 3,317,852 | oo 0 0 0
NB Secondary Opportunities Fund Il L.P.........cc.ccvuee New YOrk........cocvvvecenn. . | Distribution 04/30/2008 |03/17/2017 0 0 (U I 436,090 | ........ 436,090 | ...oovovrrrinene 0 0 0
One Rock Capital Partners, LP. New York.... . | Distribution... .. |02/07/2014 |02/21/2017 0 0 (] 1,498,504 | ..... 1,498,504 | ....ccooverennn 0 0 0
Trident IV, L.P.....coocrcecis Greenwich... . | Distribution... .| 04/12/2007 |03/29/2017 0 0 0. 1,193,242 | ... 1,193,242 | oo 0 0 0
Century Capital Partners 1, L.P.......cccoooviniiirniiniis Boston........cccccoevevvevernnnn. Liquidation.........ceersinnsniisnseisnissens 09/30/2002 |03/21/2017 0 3,953 [V I 17,819 | ......... 17,819 | ool 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. ..........cccoiiiniiiiiiciecs e 0 3,953 0]... 11,520,587 |....11,520,587 | ..ccocovrvrennee. 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
777 Third LLC..... New York . | Distribution... ..102/08/1995 | 03/13/2017 .0 .0 0 0 0 ....352,714 | ........ 352,714 | oo 0 0 0 0
Miller Global Fund VI LLC.... .| Denver. Distributio .1 02/29/2008 |03/31/2017 0 0 0 0 0 67,260 | ..oovvrerirenne 0 0 0 0
Pearlmark MultiFamily Partners, LL! .| Chicago... . | Distribution... .. | 09/26/2007 |03/29/2017 .0 .0 0 0 0 v 39,694 | 0 0 0 0
Savanna Real Estate Fund I, L.P........cccocovinerivincanne New York.... . | Distribution... .. | 11/29/2007 |02/09/2017 ] ...0 0 0 0] 59,296 | .......... 59,296 | ..ovvvrerna 0 0 0 0
Secured Capital Japan Real Estate Partners Asia, LP. | Los Angeles . | Distributio ..103/30/2007 |03/30/2017 0 0 0 0 0 554,000 | oo 0 0 0 0
Tishman Speyer Real Estate Venture VII, L.P............. New York.... . | Distribution... .1 05/03/2007 |03/31/2017 .0 .0 0 0 0 ...064337 | ..... 664,337 | .o 0 0 0 0
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Statement for March 31, 2017 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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

SCHEDULE BA - PART 3

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..............ccoooiiiiiiioiiiieiiiescscee s | evaes 1,737,391 | ool (V] [P {0 [ 0 0 0 0 ... 1,737,391 | ..... 1,737,391 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

Promenade Partners, LLC.... . | Oakbrook . | IL.... | Return of Capital 09/29/2005 0 0 0 437,726 0 0 0 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 0 0 0] ... 437726 | ........ 437,726 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

A&M Capital Partners, LP.... NY.. | Distribution. 01/31/2014 | 02/22/2017 | ....... 1,122,443 0 0 0. 1,122,443 | ..... 1,122,443 0 0 0 0

ArcLight Energy Partners Fund V, L.P. .| MA. | Distribution. 07/29/2011 | 03/20/2017 874 0 0 0 874 874 0 0 0 0

Content Partners Fund 3 LP...........ccccouuumernnrincirncenns Los Angeles.........cc.oucuunee CA.. | Distribution 04/10/2014 | 03/16/2017 | .......... 878,294 0 0 0| e 878294 | ....... 878,294 0 0 0 0

EnCap Energy Capital Fund IX, L.P. Houston TX.. | Distribution 12/19/2012 | 03/31/2017 1,609,772 0 0 0 1,609,772 | ..... 1,609,772 0 0 0 0

Encap Energy Capital Fund VI, LP.....c.ccocevvviriiinnn. HOUStON. ... TX.. | Distribution 07/31/2007 |03/10/2017 | .......... 114,406 0 0 (U I 114,406 | ........ 114,406 0 0 0 0

Encap Energy Capital Fund VIII, L.P... Houston.. . | TX.. | Distribution 01/31/2011 | 03/31/2017 | .......... 291,707 0 0 (U T 291,707 | ........ 291,707 0 0 0 0

Encap Energy Capital Fund X, L. Houston.. TX.. | Distribution 03/05/2015 |03/30/2017 1,292,628 0 0 0 1,292,628 | ..... 1,292,628 0 0 0 0

EnCap Flatrock Midstream Fund I, L. San Antonio. .. | TX.. | Distribution, 05/07/2012 | 03/10/2017 | .......... 297,536 0 0 0.0 297,536 | ........ 297,536 0 0 0 0

Healthcare Royalty Partners I, L.P.. .. | CT.. | Distribution. 02/10/2010 {03/29/2017 | ... 13,536 0 0 0. 13,536 | oo 13,536 0 0 0 0

Healthcare Royalty Partners, L.P..... . . | CT.. | Distribution 05/08/2008 | 03/29/2017 (867,114) . 0 0 0| .. (867,114) | ....... (867,114) 0 0 0 0

KKR Energy Income and Growth Fund | L.P... Houston. TX.. | Distribution 03/03/2014 |03/20/2017 | .......... 204,846 | .....cccoeennnnnd (V1 I (U I 0 0 0 0] .....204846 | ... 204,846 0 0 0 0

Lighthouse Capital Partners VI, L.P.......cccccovvirivnnne BoSton.......ccoverieiiiriinnns MA. | Distribution 05/15/2007 | 03/17/2017 0 0 0. ... 147,750 | ........ 147,750 0 0 0 0

Natural Gas Partners IX, L.P Irving TX.. | Distribution 12/31/2009 | 03/16/2017 | ......... 0 0 0].....353268 | ... 353,268 0 0 0 0

NGP Natural Resources X, L.P........ccccccvvervnirrerinenns IPVING. o TX.. | Distribution 10/12/2011 | 03/30/2017 | .......... 262,653 0 0 (U I 262,653 262,653 0 0 0 0

Oaktree Principal Fund V, L.P.......... .. | CA.. | Distribution 02/18/2010 |02/20/2017 | .......... 159,206 | ... 0 0 0| e 159,206 | ........ 159,206 0 0 0 0

Sheridan Production Partners I-A, L.P. . | TX.. | Distribution 08/03/2007 |03/31/2017 | ...... (2,482,500) | ... 0 0 0. (2,482,500) | ....(2,482,500) 0 0 0 0

TPF L LPeeicis Omaha NE.. | Distribution. 03/21/2008 |01/16/2017 | .......... 182,857 0 0 0| e 182,857 | ..coouue 182,857 0 0 0 0

Wayzata Opportunities Fund II, LP.. Wayzata.. .. | MN. | Distribution 11/02/2007 | 03/16/2017 ...252,332 0 0 0 252,332 0 0 0 0

White Deer Energy L.P. Il................ Houston.. .. | TX.. | Distribution 02/15/2013 | 02/21/2017 | ..........365,815 . 0 0 0365815 | ... 365,815 0 0 0 0

Yorktown Energy Partners VIl L.P........ccoooniininnns NEW YOrK.....occneeennenninnns NY.. | Distribution. 12/31/2009 | 02/23/2017 | ......... [RERKI0)] I (V] [P (O 0 0 0 0 | s (115,330) | ....... (115,330) 0 0 0 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.............ccooiiiiiiniiici s | e 4,084,979 0 0 0] . 4,084,979 | ... 4,084,979 0 0 0 0
4499999. Subtotal = UNAffilIAted. .. ... ent s .....18,806,233 0 3,953 0 ... 18,810,186 |....18,810,186 0 0 0 22,585
4599999, SUDOLAL = AFFIIBEEA. ...tttk E k42 E 840 £k 8 eEEE LA eEEf L8R LA £ LR LAkttt | binniiannd 437,726 0 0 [ I 437,726 | ........ 437,726 0 0 0 0
4899999, TOMAIS ... vvreeeieieeit et testnienies .....19,243,959 0 3,953 0]... 19,247,912 |....19,247,912 0 0 0 22,585




030

Statement for March 31, 2017 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. t
912828 QB 9 |U S TREASURY NOTES 2.8752018 083.... .. | 03/28/2017........ NOMURA SECURITIES INTL 10,178,549 10,000,000 142,170 |1
38375B  ZA 3 |GNR2012-H27 HACMO  2.000 2062 11. .. | 03/20/2017. PAR WRITE-UP 115,437 115,437 01
383758 C9 1 |GNR2012-H31 HACMO  1.650 2062 10 .. 1 03/20/2017........ PAR WRITE-UP... 70,685 70,685 0|1
38375B G2 2 |GNR 2013-H03 HA 1.750 2062 12.. .. 1 03/20/2017........ PAR WRITE-UP... 18,364 18,364 011
38375B  R5 3 |GNR2013-HO7 LA 1.650 2063 03... .. | 03/20/2017. PAR WRITE-UP 37,331 37,331 0|1
383750  JP 6 |GNR 2014-H12 KA 2.750 2064 05. .. 1 03/20/2017........ PAR WRITE-UP... 49,329 49,329 011
38376R ML 7 |GNR 2015-H32 KA 2.700 2065 12... .. 1 03/20/2017........ PAR WRITE-UP... 152,791 | oo 152,791 01
36230S DW 1 |G2757317 4.317 2061 02 . .1 03/20/2017........ PAR WRITE-UP... 28,374 28,374 0|1
83162C  YH 0 | SBAP 2017-20B 1 2.820 2037 02.......cvuieiiiiriiiiisieieis s | s 02/09/2017........ VARIOUS 21,000,000 | .o 21,000,000 |....ccocenee. 01
0599999, Total - BONAS = U.S. GOVEIMIMENE. ... tetreissteserssitsteessserssessse s ss st ee et seE b sk fe1ehsoEEeEE e b EEE e f£EE R f £ E 8L E L8R 10 b Ef£EE S8 £EE 4L E 1R L E LR E LR f 4L E £ E 4L Ef b L E R E bbbttt e enbnirenes 31,650,860 | ..o 31,472,311 [ oo 142,170 S S
Bonds - All Other Government
13509P  FY 4 |CANADA HOUSING TRUST = 1.750 2022 06..........coovereerrereerenierneinnererisneeesensenns | coererensennnes 03/14/2017........ VARIOUS 2,998,380 | ..o 3,000,000 | ..oovovrenenee 0 |1FE
68323A  EA 8 | ONTARIO (PROVINCE OF)  1.350 2022 03 03/01/2017........ NATIONAL BANK OF CANADA FINANCIAL 1,964,180 | oo 2,000,000 13,241 [1FE .o
G9T44M  HH 8 |UK GILT TREASURY P-1.5M 1.750 2019 07 01/23/2017........ RBC DOMINION GLOBAL MARKETS........coiiniinininnireinniniinas 2,007,135 | s 1,935,950 | .. 281 |1FE
1099999.  Total - BONAS - All ONET GOVEIMMENL...........c.cvveiviviiieeteieiecteteeeitetetesecteteteseeteteseaetesesaeaeseseseteses  etetessssesesssesesassssseessssesesasessesessesetesassesesasesetes s aesesenseeesessssetesasses et et s setes e see et et s sebesanses et s ssetesansseesssnsetessastenansnsese | tetansssess 6,969,695 | ...cooveviriieecee 6,935,950 | ......... 13,522 XXX oo
Bonds - U.S. Political Subdivisions of States
012662 GL 0 |ALBEMARLE CO GENERAL OBL 3.250 2036 08...........cccruvurerermreernmieirerinreennneens | covrereninennes 02/22/12017........ CITIGROUP GLOBAL MARKETS 1,996,387 | ..o 2,025,000
132285 4K 0 | CAMBRIDGE GEN OBLIG LTD  3.250 2035 02........c0vvvuiererirerernniseisnreisersssessensnees | enesessnsnenes 03/01/2017........ MORGAN STANLEY......ccovtrirmririirieieriseeenininns 981,991 | oo 990,000
134159 XL 1 |CAMPBELL UNION HIGH SCH 4.000 2032 08... .. | 02/07/2017........ RBC CAPITAL MARKETS 1,332,338 | oo 1,250,000
16532L KX 3 |CHESAPEAKE GENERAL OBLIG 4.000 2033 08 .1 03/13/2017........ BAS-MERRILL LYNCH....cc.ovviviiriirernincireriniis 3,530,514 | oo 3,345,000
239019 V3 3 |DAVIS CO SCHDIST GO S20 3.500 2036 06..........cocvremrerrerceirmimiieerinseienirenisnnes | ceesresenienns 03/22/2017........ CITIGROUP GLOBAL MARKETS 5,925,288 | ..o 5,975,000
283461 G5 4 |ELPASO CO SCH DIST #020 5.000 2035 12 .| 0112/2017........ RBC CAPITAL MARKETS 2,118,691 | oo 1,805,000
346623 FS 5 |FORSYTH CO GENERAL OBLIG 3.500 2037 03. . .1 02/21/2017....... CITIGROUP GLOBAL MARKETS 3,236,414 | oo 3,255,000
431621 SX 0 | HILLIARD SCHOOL DISTRICT 4.000 2037 12.......ccrvuererererrereernrereresisneresseessesenens | ceereesenerenes 01/18/2017........ FIFTH THIRD SECURITIES........ccoovvrirmineirereiinrererirenes 1,411,685 | oo 1,345,000
480772 QX 3 |JORDAN SCHOOL DISTRICT G 3.250 2033 06.. .. | 02/09/2017........ J P MORGAN CHASE SECURITIES INC 2,446,840 | ...coovii 2,450,000
480772 RA 2 | JORDAN SCHOOL DISTRICT G 3.375 2036 06.. .| 02/09/2017........ J P MORGAN CHASE SECURITIES INC 2,664,009 | ..o 2,700,000
498531 KF 8 | KLEIN ISD GENERAL OBLIGA 5.000 2037 08 01/11/2017........ RAYMOND JAMES & ASSOC 1,741,905 | oo 1,500,000
687908 HH 9 |OSHKOSH AREA SCHOOL DIST 3.375 2032 03 .. | 03/08/2017........ CITIGROUP GLOBAL MARKETS 870,406 875,000
687908 HL 0 |OSHKOSH AREA SCHOOL DIST 3.625 2035 03 .. | 03/08/2017........ CITIGROUP GLOBAL MARKETS 968,070 . 970,000
789177 QU 9 | SAINT CLOUD ISD #742 GO 4.000 2034 02 .. [ 01/1972017........ ROBERT W BAIRD & CO. 2,640,500 | coociiriei 2,500,000
789177 QX 3 | SAINT CLOUD ISD #742 GO 4.000 2037 02 .. | 01/19/2017. ROBERT W BAIRD & CO 1,538,664 ..1,470,000
792881 6T 6 |ST PAUL GENERAL OBLIGATI 3.375 2035 12 .. | 03/08/2017........ PIPER JAFFRAY....c.oiiiiririieinrirernissesiesesieseenes 748,060 . 760,000
866045 NC 7 |SUMMIT CO SCH DIST #RE00 5.000 2032 12 .. | 01/24/2017........ GEORGE K BAUM & CO 1,950,897 | ..o 1,665,000
866045 NF 0 | SUMMIT CO SCH DIST #RE00 5.000 2035 12 .1 017242017 ........ GEORGE K BAUM & CO 2,781,096 .......2,400,000
2499999. Total - Bonds - U.S. POItICAl SUDGIVISIONS Of SEALES.............ccuiveviiieiiiiiieeeiee ettt eveceetetie aevataeteseeetesesesesaeesesetesesaseseesseseses s asees s esetesessseas s s esesssessetasseses et s assssasnsesnsssassesasanssensssansesasnnasensssesesasasssnssnsetesanans | eaesesisnes 38,883,754 | ..cooovvvieeeieee 37,280,000
Bonds - U.S. Special R e and Special A
090132 AP 6 |BILLINGS SEWER SYSTEM RE 5.000 2030 07 .. | 01/26/2017........ PIPER JAFFRAY.. 883,354 745,000
090132  AS 0 |BILLINGS SEWER SYSTEM RE 5.000 2033 07 .. | 01/26/2017........ PIPER JAFFRAY.. 876,120 750,000
090132 AV 3 |BILLINGS SEWER SYSTEM RE 4.000 2036 07 .. | 01/26/2017........ PIPER JAFFRAY. 806,341 775,000
13048T  GT 4 | CALIFORNIA MUNIFIN AUTH .810 2035 11 .1 03/23/2017........ BAS-MERRILL LYNCH 13,300,000 13,300,000
254845 NU 0 |DIST COLUMBIAWTR & SWR' 5.000 2037 10.......ccurveuirererrereinmieierinniesiesisniensenns | coeeereninnnes 01/31/2017........ GOLDMAN SACHS & CO 4,609,880 | ...oovvuieiieian 4,000,000
402207 AD 6 | GULF COAST INDL DEV AUTH .930 2041 11 .. | 03/24/2017........ J P MORGAN CHASE SECURITIES INC 74,465,000 ....714,465,000
402230 ER 3 | GULF COAST WASTE DISP AU .880 2024 10 . . .1 03/22/2017........ BAS-MERRILL LYNCH.....c.ovvvivviieiererseierinninns 24,250,000 ....24,250,000
425538 DB 8 |[HENNEPIN CO SALES TAX RE 5.000 2030 12.......ccovuereirerernierrererineisisenireresisnerens | veveeesenerenes 01/10/2017........ BAS-MERRILL LYNCH.....c.ovrireririrerninrierineins 14,237,240 | oo 11,750,000
462460 5R 3 |IOWA HIGHER ED (GRINNELL 5.000 2034 12........ccovvrvrrninnns .| 01/1172017........ GEORGE K BAUM & CO 2,262,221 | oo 1,920,000
592667 MQ 1 |METRO WATER DIST SO CAL 750 2037 07.......cvvvvrrereriienes .| 03/23/2017........ RBC CAPITAL MARKETS 23,000,000 | ...coenvne 23,000,000
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1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
59266T MS 7 |[METRO WATER DIST SO CAL .720 2037 07 .| 03/23/2017 U S BANCORP 33,635,000 33,635,000 1FE...
592667 MV 0 | METRO WATER DIST SO CAL .670 2047 07 .| 03/23/2017........ CITIGROUP GLOBAL MARKETS......ocmiiirmirirerisieeserisisssessssssssessssssssessenes 13,860,000 13,860,000 1FE....
646066 P7 9 |NEW JERSEY EDL FACS (PRI 4.000 2036 07 .1 03/07/2017........ GOLDMAN SACHS & CO 5,266,250 | ..oooveereeeieeeeeeens 5,000,000 1FE
679111 WQ 3 | OKLAHOMA TURNPIKE AUTH R 4.000 2036 01.. .1 01/31/2017........ WELLS FARGO SECURITIES 2,494,027 | ..o 2,450,000 1FE
899656 QW 5 | TULSA MET UTILITY AUTH R 3.125 2030 02 .| 01/2412017........ CITIGROUP GLOBAL MARKETS........ccotitiiinimiereiriesereieississsseseesessssessesssenssennns 4,160,061 | oo 4,180,000 1FE
914455 QW 3 |UNIVERSITY OF MICHIGAN R 5.000 2035 04. .1 01/11/2017........ MORGAN STANLEY.....cooviivmririirinireiinnirererinein 2,367,940 | ..o 2,000,000 1FE
914455 QX 1 |UNIVERSITY OF MICHIGAN R 5.000 2036 04..........cccovvrirrermmrernrrseiersssseesenssninenes | covreensnsnnes 01/11/2017........ MORGAN STANLEY......covvvirrmriririernisirssiereninnenes 3,540,330 | .oovvirecs 3,000,000 1FE
914455  HD 5 |UNIVERSITY OF MICHIGAN R .780 2038 04 .| 03/24/2017........ BAS-MERRILL LYNCH... 27,985,000 ...27,985,000 1FE....
919061 EH 0 |VALDEZ ALASKA MARINE TER .750 2029 12...... . .1 03/22/2017........ BAS-MERRILL LYNCH... 32,785,000 | . ...32,785,000 1FE....
3199999. Total - Bonds - U.S. SpPecial REVENUE ANT SPECIAI ASSESSMENES. ... ... v iuiuirreuserstesistestt st aeieiitiae | eerettesessessesesaseseseessesessesseeeseeee1ees e seE o848 1 £E8eE4E8 £ 08 eE e 1e8 421 L8 £ 8 4EE £ 08 L0818 421400 4EE S8 L0 E 28408402 E L0400 £ 08 eE 128408 o0 e E e e et heeaeesetaes | o4sedseesesseses et aetansersetsesenseserantansensnenes | fossesssssessssansesserssensasacs 284,783,764 | ..o 279,850,000
Bonds - Industrial and Mi:
002824  BJ 8 |ABBOTT LABORATORIES ~ 2.000 2018 09........cevurremmererrrierienerresieeenienesienines | ceesereienienes 03/20/2017........ EXCHANGED.......otviiriieinirieiiesiesiesissiisssisesi s 999,300 | .o 1,000,000
002824  BL 3 |ABBOTT LABORATORIES  3.250 2023 04... .1 03/20/2017........ EXCHANGED 1,970,820 .2,000,000
002824 BM 1 |ABBOTT LABORATORIES  3.875202509... .1 03/20/2017........ EXCHANGED 1,996,260 .2,000,000
00101  AH 9 |ADT CORP 4.125 2023 06 .| 01/06/2017........ KEYBANC CAPITAL MARK 967,500 | oo 1,000,000
00817Y  AQ 1 |AETNAINC 3.500 2024 11 .1 03/01/2017........ CREDIT SUISSE FIRST BOSTON.......c.ocovinrireriinas 1,024,320 | oo 1,000,000
010392 FQ 6 |ALABAMA POWER CO 2.450 2022 03.......oovvieiiir s .| 02/27/2017 CITIGROUP GLOBAL MARKETS........covriiiirriiieirinsiieisessiessesesssisesiesssenens 999,180 1,000,000 0 |1FE
0258M0 EG 0 |AMERICAN EXPRESS CREDIT 2.700 2022 03.. .1 03/02/2017........| VARIOUS 1,994,530 .2,000,000 300 | 1FE
032095 AG 6 |AMPHENOL CORP 3.200 2024 04 .1 03/29/2017........ WELLS FARGO SECURITIES 998,880 | ....coveirii 1,000,000 0 |2FE
037833 CJ 7 |APPLEINC 3.350 2027 02 . 02/02/2017........ DEUTSCHE BANC.......ooiieiiieieineireeeeeiesieis 2,000,000 | ..o 2,000,000 0 |1FE
038222 AL 9 |APPLIED MATERIALS 3.300 2027 04 .| 03/28/2017........ J P MORGAN CHASE SECURITIES INC 996,450 | oo 1,000,000 0 |1FE
038522 AP 3 | ARAMARK SERVICES INC (14 5.000 2025 04. . | 03/09/2017 GOLDMAN SACHS & CO 4,000,000 | .oooviiiiie 4,000,000
053332 AR 3 |AUTOZONE INC 3.250 2025 04 .1 03/21/2017........ | BAS-MERRILL LYNCH... 980,080 .1,000,000
05508R  AE 6 |B&G FOODS INC 5.250 2025 04... .1 03/29/2017........ BARCLAYS CAPITAL INC 1,000,000 1,000,000
06051G  FZ 7 |BANK OF AMERICA CORP  2.503 2022 10 .| 01/06/2017........ BAS-MERRILL LYNCH... 967,740 | oo 1,000,000
06051G  GF 0 |BANK OF AMERICA CORP  3.824 2028 01 .1 01117/12017........ BAS-MERRILL LYNCH... 1,000,000 | oo 1,000,000
06406R  AB 3 |BANK OF NEW YORK MELLON  3.442 2028 02..........coovvermiverinerierirereiesseienniins .| 01/31/2017....... CITIGROUP GLOBAL MARKETS........coviiuiirriiieirisiieiiessiessesisssesesieessenens 1,000,000 .1,000,000 1FE
075887  BF 5 |BECTON DICKINSON 3.734 2024 12 . 03/22/2017........ | BAS-MERRILL LYNCH... 1,030,580 .1,000,000
09247X AN 1 |BLACKROCK INC 3.200 2027 03......ouirveiriercieieiee e .1 03/21/2017........ BAS-MERRILL LYNCH... 1,991,900 .2,000,000 1FE
09628U  AA 4 | BLUELINE RENTAL CORP (14 9.250 2024 03 .| 03/06/2017........ VARIOUS 2,122,500 | ..o 2,100,000 5FE
097023 BU 8 |BOEING CO 2.800 2027 03 .| 02/14/2017........ CITIGROUP GLOBAL MARKETS......ocmiiirmiiiierisieierisissisissssssessssssiessnes 976,980 | oo 1,000,000 1FE
10112R  AY 0 [BOSTON PROPERTIESLP  2.750 2026 10... .| 03/06/2017........ MORGAN STANLEY... 1,698,398 | ...ovviie 1,843,000 2FE
07330N  AQ 8 |BRANCH BANKING & TRUST  2.625 2022 01. .1 01/23/2017........ MORGAN STANLEY... 999,310 | v 1,000,000 1FE
110122 BB 3 |BRISTOL-MYERS SQUIBB  3.250 2027 02.........evmvvueererneirnrieerersssesesnsssssnssseenss | rosessessnsnenns 02/23/2017........ VARIOUS 1,992,990 | ..o 2,000,000 1FE
11134 AE 9 |BROADCOM CORP/CAYMAN F 3.625 2024 01 [ 01/11/2017........ CREDIT SUISSE FIRST BOSTON.. 998,960 | ..o 1,000,000 2FE
11134L  AG 4 |BROADCOM CORP/CAYMAN F 3.8752027 01 L[ 01/11/2017........ DEUTSCHE BANC 995,580 | ..o 1,000,000 2FE
114259 AN 4 |BROOKLYN UNION GAS 3.407 2026 03 03/22/2017........ BAS-MERRILL LYNCH....c..ovvireinireinincrerieis 1,011,610 .1,000,000 TFE. i
12189L  BA 8 |BURLINGTON NORTHERN SANT 3.250 2027 06....... 03/07/2017........ VARIOUS 1,996,580 .2,000,000 1FE
12673P  AH 8 |CAINC 3.600 2022 08.........coreviirrieicieiieee e | e 03/15/2017........ J P MORGAN CHASE SECURITIES INC 999,100 | ovvuiieirieeece 1,000,000
128195 AN 4 | CALATLANTIC GROUP INC  5.250 2026 06... . 03/30/2017........ VARIOUS 4,607,663 4,645,000
85375C  BE 0 | CALATLANTIC GROUPINC  5.8752024 11... .1 03/30/2017........ MIZUHO INTERNATIONAL PLC 1,045,000 .1,000,000
150191 AJ 3 |CEDAR FAIR LP/CA 5.375 2024 06 .1 03/07/2017........ CITIGROUP GLOBAL MARKETS.........cctitiiinrmeeeireeseieeeissieesseseessssssessesssenssennes 1,030,000 .1,000,000
15089Q AC 8 |CELANESE US HOLDINGS  5.87520210 .1 02/16/2017........ BARCLAYS CAPITAL INC 1,113,970 .1,000,000
15189X AR 9 | CENTERPOINT ENERGY HOUST 3.000 2027 02........cccvurrvmrrreererrnisernnsersssnenenns .| 01/09/2017 MIZUHO INTERNATIONAL PLC 993,460 | ..o 1,000,000 0 [1FE
17252M AN 0 | CINTAS CORP NO 2 3.700 2027 04......c.ovvevvrerirran .1 03/09/2017........| J P MORGAN CHASE SECURITIES INC 1,992,320 .2,000,000 0 |1FE
20030N  BY 6 |COMCAST CORP 3.300 2027 02 .| 01/05/2017 WELLS FARGO SECURITIES 1,996,060 .2,000,000 0 |1FE
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20337Y  AA 5 | COMMSCOPE TECHNOLOGIES L 6.000 2025 06... .| 03/22/2017 CITIGROUP GLOBAL MARKETS.........ccoeiieeieinrireineiseieesesssssssesessssssesssesssessennns 4,150,000 14,000,000 68,000 |4FE
20338H AB 9 | COMMSCOPE TECHNOLOGIES L 5.000 2027 03... .1 03/09/2017........ VARIOUS 6,003,750 | . .6,000,000 3FE
20605P  AE 1 | CONCHO RESOURCES 5.500 2023 04 .1 01/23/2017........ VARIOUS 1,129,615 | oo 1,089,000 BFE e
207597  EJ 0 |CONNECTICUT LIGHT AND PO 3.200 2027 03.........ccoovrvnrererrrerns .1 03/02/2017........ GOLDMAN SACHS & CO 996,600 | ...oovvviiniecis 1,000,000 0 |1FE
20826F AQ 9 |CONOCOPHILLIPS 4.950 2026 03.........cooiveirie s .1 03/31/2017........ HSBC....oe s 2,222,620 | ..o 2,000,000 0 |1FE
212015 AL 5 |CONTINENTAL RESOURCES  4.500 2023 04. .1 02/13/2017........ VARIOUS 4,436,875 | oo 4,500,000
219350 BB 0 |CORNINGINC 2.900 2022 05.........coivirreierriniereireisseersis s | s 01/05/2017........ AMHERST PIERPONT SEC........cooovirieieriseererinnines 1,008,110 | oo 1,000,000
224044 CG 0 |COX COMMUNICATIONS INC ( 3.350 2026 09 .1 03/15/2017........ JEFFERIES & COINC.....oovieviciierereecierieis 151,819 ....158,000
22819K  AA 8 | CROWN AMERICAS (144A)  4.250 2026 09 .1 01/23/2017........ WELLS FARGO SECURITIES 1,920,000 | .o .2,000,000 30,931 |4FE....coiiiiin
22822V AA 9 |CROWN CASTLE INTL CORP  3.400 2021 02 .1 02/01/2017........ JEFFERIES & COINC.......ovviviiciiieereesiis 380,246 | ...oovveirernieieneeen 379,000 | i 6,056 |2FE.......ccoomivernnnnne
22822V AE 1 |CROWN CASTLE INTL CORP  4.000 2027 03 .1 02/01/2017........ VARIOUS 1,992,290 . 444 | 2FE
228255 AH 8 |CROWN CORK & SEAL CO INC 7.375 2026 12.........cvumrviirierirrirerinssinenienissinnes | ceeseseiesiones 03/22/2017........ KEYBANC CAPITAL MARK 3,427,500 | ..o 3,000,000 | cooovreveiriieiiennd 62,688 |4FE........coovvivine
22966R  AC 0 |CUBESMART LP 4.000 2025 11 03/30/2017........ WELLS FARGO SECURITIES 1,013,430 | oo 1,000,000 0 |2FE
233851  CS 1 |DAIMLER FINANCE (144A) 2.850 2022 01. C... 01/03/2017........ J P MORGAN CHASE SECURITIES INC 998,890 | ... 1,000,000 0 [1FE
233851 CU 6 |DAIMLER FINANCE (144A) 3.450 2027 01 C.... 01/03/2017........ J P MORGAN CHASE SECURITIES INC 995,980 | ..o 1,000,000 0 [1FE
25272K AW 3 | DIAMOND 1 FIN/DIAMOND 2 7.125 2024 06 02/08/2017........ VARIOUS 6,325,000 | .o 5,750,000
254700 AL 3 |DISCOVERY COMMUNICATIONS 4.900 2026 03.... .| 02/28/2017........ J P MORGAN CHASE SECURITIES INC 1,050,380 1,000,000
254700 AM 1 | DISCOVERY COMMUNICATIONS 3.800 2024 03 .| 02/28/2017........|RBC CAPITAL MARKETS 998,110 .1,000,000
23331A  BG 3 |[DRHORTON 4.750 2023 02 .1 01/06/2017........ ROBERT W BAIRD & CO 1,035,000 1,000,000
26444H AC 5 |DUKE ENERGY FLORIDA  3.200 2027 01 .1 01/03/2017........ BAS-MERRILL LYNCH....c..ovvireireireinrnrirerieis 999,400 | .o 1,000,000 0 |1FE
27003B  AA 3 |EAGLE Il ACQUISITION CO 6.000 2025 04 .1 03/15/2017........ J P MORGAN CHASE SECURITIES INC 1,000,000 | oo 1,000,000
28470R  AC 6 |ELDORADO RESORTSINC  7.000 2023 08..........ccoomrvmmerirerirremreieriierieresenesenens .| 02/03/2017 BARCLAYS CAPITAL INC 2,132,500 | ..o 2,000,000
268648 AN 2 |EMC CORP 3.375 2023 06 .1 01/09/2017........ | MORGAN STANLEY... 935,000 .......1,000,000
26884A  BF 9 |ERP OPERATING LP 2.850 2026 11 .1 02/10/2017........ RBC CAPITAL MARKETS 943,280 | .ocviiiee 1,000,000
29736R  AJ 9 |ESTEE LAUDER CO 3.150 2027 03 .| 03/08/2017........ VARIOUS 1,981,940 .2,000,000
31428X BM 7 |FEDEX CORP 3.300 2027 03 .1 01/03/2017........ WELLS FARGO SECURITIES 1,991,960
32008D AA 4 |FIRST DATA CORP (144A) 5.000 2024 01 .| 03/08/2017. SUNTRUST ..ot 505,000
337738 AP 3 |FISERVINC 3.850 2025 06.... .101/10/2017........ | BARCLAYS CAPITAL INC. 1,029,660
345397 YL 1 |FORD MOTOR CREDIT CO LLC 3.339 2022 03.. .| 03/28/2017........ CITIGROUP GLOBAL MARKETS.......ocmiieriieiirerisiesresisisssessssssssesesssssessenes 2,000,000
35802X  AF 0 |FRESENIUS MED (144A)  5.875 2022 01 01/25/2017........ WELLS FARGO SECURITIES 2,172,500 | oo 2,000,000 58,750 | 3FE
370334  BZ 6 |GENERAL MILLS INC 3.200 2027 02........ocovvvevirrirnens 01/09/2017........ BARCLAYS CAPITAL INC 1,991,600 | oo 2,000,000 0 |2FE
36162) AA 4 |GEO GROUP INC 5.875 2024 10......coiimiiieiniiiene e .| 03/07/2017........ WELLS FARGO SECURITIES 141,250 | oo 1,100,000 26,030 |4FE
373334 KH 3 |GEORGIA POWER 3.250 2027 03, .| 02/28/2017........ J P MORGAN CHASE SECURITIES INC 998,870 | ..o 1,000,000 0 |1FE
38141G  WB 6 | GOLDMAN SACHS GROUP  3.850 2027 01......ccovvrrrvermieernrieienisresssnsessnssnens | sonveensnnnnes 01/23/2017........ GOLDMAN SACHS & CO 997,200 | oo 1,000,000 | ...cocoerrenee 0 [1FE
382550 BG 5 |GOODYEAR TIRE & RUBBER 4.875 2027 03.... . 03/14/2017........ VARIOUS 2,736,875 | ..o 2,750,000
406216 BG 5 |HALLIBURTON COMPANY  3.800 2025 11 .1 02/21/2017........ JEFFERIES & COINC.....cooviiririciiriereiieieriniees 2,041,300 | .oovovereeiieeeeenenn 2,000,000
428291 AN 8 |HEXCEL CORP 3.950 2027 02 .1 02/13/2017........ BAS-MERRILL LYNCH... 995,590 | ..o 1,000,000
431282 AP 7 |HIGHWOODS REALTY LP  3.8752027 03... .| 02/14/2017........ BAS-MERRILL LYNCH... 989,350 | oo 1,000,000
431475  AB 8 |HILL-ROM HOLDINGS INC (1 5.000 2025 02.........c0orevrmrrrerermrirererieismssssersnsseeens | ovvsesaneenes 02/09/2017........ J P MORGAN CHASE SECURITIES INC . 750,000 | oo 750,000 |..coovvrnnee 0 |4FE
432833  AA 9 [HILTON DOMESTIC OPERATIN 4.250 2024 09.........c.ccovvvivrrrnnn . 03/14/2017........ CITIGROUP GLOBAL MARKETS........cooeirieieinrereineeseieesesssssnsesesssssseeseesssessennns 2,910,000 | oo 3,000,000
432891  AG 4 [HILTON WORLDWIDE (144A) 4.625 2025 04..........ccovvvvvereriirnereierssiessnssssesesenens .1 03/07/2017........ GOLDMAN SACHS & CO 3,000,000 | ..oovrvviiies 3,000,000
432891 AJ 8 [HILTON WORLDWIDE (144A) 4.875 2027 04..........cooovvmrmeerneineieineeeiserseenienene .1 03/07/2017........ GOLDMAN SACHS & CO 3,000,000 | oo 3,000,000
44107T  AX 4 |HOST HOTELS & RESORTS LP 3.875 2024 04..........coooevmiirirniiriniirerssicsesicienens .1 03/09/2017........ WELLS FARGO SECURITIES 995,750 | oo 1,000,000
478160 CE 2 [JOHNSON & JOHNSON 2.950 2027 03 .| 03/03/2017 J P MORGAN CHASE SECURITIES INC 994,510 | oo 1,000,000 1FE
46625H LW 8 |JP MORGAN CHASE 2.750 2020 06, .1 03/23/2017........ | BAS-MERRILL LYNCH... 1,013,140 .1,000,000 1FE....
46625H RY 8 |JP MORGAN CHASE 37822028 02......ccovveiviriiernriernis .| 01/27/2017 J P MORGAN CHASE SECURITIES INC 2,004,970 2,000,000 1FE
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49338L  AE 3 |KEYSIGHT TECHNOLOGIES  4.600 2027 04. .| 03/28/2017 BARCLAYS CAPITAL INC 998,730 1,000,000 2FE
513272 AA 2 |LAMB WESTON HOLDINGS (14 4.625 2024 11 .1 02/16/2017........ WELLS FARGO SECURITIES 576,438 | ..o 575,000 3FE. i
513272 AB 0 |LAMB WESTON HOLDINGS (14 4.875 2026 11 . e .| 01/04/2017........ BAS-MERRILL LYNCH....c.cvvireieirernrscrerneis 1,987,500 | oo 2,000,000 3FE....
526057 BY 9 |LENNAR CORP 41252022 0o s . 03/27/2017........ WELLS FARGO SECURITIES 2,007,500 | ..ocourvrriirerieieneeeenenn 2,000,000 3FE....
538034  AK 5 |LIVE NATION ENTERTAINMEN 4.875 2024 11 .1 01/31/2017........ BAS-MERRILL LYNCH... 2,005,000 | ..o 2,000,000 4FE
58507L  AC 3 |MEDTRONIC GLOBAL HOLDING 3.350 2027 04 s .1 03/21/2017........ MORGAN STANLEY. 1,000,000 | .ooovvereircreiieereieis 1,000,000 |.... 0 |1FE
594918 BR 4 |MICROSOFT CORP 24002026 08........oocveeiivrieiereinieicireienieersssennenens | e 02/06/2017........ CITIGROUP GLOBAL MARKETS.......ocmiiiriirirerisiesesisisssssssssssesesssssessenes 469,505 | ..o 500,000 | ..o 33 [1FE
594918  BY 9 |MICROSOFT CORP 3.300 2027 02 .1 01/30/2017........ HSBC.....c et 996,450 | oo 1,000,000 0 |1FE
595620 AQ 8 |MIDAMERICAN ENERGY CO  3.100 2027 05.... .| 01/24/2017........ VARIOUS 2,999,390 | ..ovovirrirererrieenenn 3,000,000 0 |1FE
55354G  AB 6 |MSCIINC (144A) 5.750 2025 08, . 02/07/2017........ BARCLAYS CAPITAL INC 1,065,000 .1,000,000 27,951 | 3FE
55354G  AD 2 |MSCIINC (144A) 4.750 2026 08 .1 02/07/2017........ STERNE AGEE & LEACH INC......c.cevrirircirinen. 503,125 . ....500,000 | ... 594 | 3FE
64952W  CN 1 |NEW YORK LIFE GLOBAL FUN 2.900 2024 01........ccoomrrmmrirerirrerriieninerierieresseens 01/09/2017........ BARCLAYS CAPITAL INC 999,120 | oo 1,000,000 |.......cco..... 0 |1FE
666807 BK 7 |NORTHROP GRUMMAN 3.200 2027 02.....covorererriirrereeirereeiseeesesse s .| 01/25/2017........ GOLDMAN SACHS & CO 979,240 | oo 1,000,000
66775V AA 3 |[NORTHWEST PIPELINE CORP 4.000 2027 04 .1 03/29/2017........ CREDIT SUISSE FIRST BOSTON.........ccoovivnriririiians 996,410 | ..o 1,000,000
66989H AN 8 | NOVARTIS CAPITAL 3.100 2027 05 03/14/2017........ J P MORGAN CHASE SECURITIES INC . 1,967,100 | oo 2,000,000 TFE. i
694308 HS 9 |PACIFIC GAS & ELECTRIC 3.300 2027 03 03/08/2017........ GOLDMAN SACHS & CO 991,400 | oo 1,000,000 1FE
701094  AH 7 |PARKER-HANNIFIN CORP  3.250 2027 03... . | 02/22/2017 VARIOUS 3,002,720 | .o 3,000,000 1FE
707569  AS 8 | PENN NATIONAL GAMING (14 5.625 2027 01. . 03/23/2017........| VARIOUS 6,483,750 .......5,500,000 AFE
70959W  AG 8 | PENSKE AUTO GROUP 5.500 2026 05. .1 03/07/2017........ BAS-MERRILL LYNCH.....cc.ovvvviriieieierseerieinns 2,000,000 | ..ooooeeiieiieeeaee 2,000,000 4FE
717081 DV 2 |PFIZERINC 2.750 2026 06 .1 03/23/2017........ J P MORGAN CHASE SECURITIES INC . 969,470 | oo 1,000,000 1FE....
718172 BT 5 |PHILIP MORRIS INTERNATIO 2.750 2026 02 .1 02117/2017........ GOLDMAN SACHS & CO 2,883,000 | oo 3,000,000 1FE....
718172 BZ 1 |PHILIP MORRIS INTERNATIO 2.625 2022 02 .| 02/15/2017 CREDIT SUISSE FIRST BOSTON........ccocomuvirrernnnne 994,160 | ..o 1,000,000 1FE
69353R  FB 9 |PNC BANKNA 2.625 2022 02 .102/14/2017........ | CITIGROUP GLOBAL MARKETS........ooomiieririirerinrieeinsierissiesesisseresse s 1,999,060 .2,000,000 1FE
737446 AK 0 |POST HOLDINGS INC (144A) 5.000 2026 08..... .1 03/14/2017........ VARIOUS 1,802,635 | . .1,878,000 4FE
737446 AL 8 |POST HOLDINGS INC (144A) 5.500 2025 03..... .| 02/06/2017........ BARCLAYS CAPITAL INC 500,000 | .ooverererrieieeereeeeris 500,000 0 |4FE
737446  AM 6 |POST HOLDINGS INC (144A) 5.750 2027 03..... . .1 02/13/2017........ VARIOUS 2,522,500 | coocviic 2,500,000
74166M  AA 4 |PRIME SECURITY SERVICES 9.250 2023 05........ . .| 03/13/2017 BARCLAYS CAPITAL INC 1,072,500 .1,000,000
449934  AD 0 [QUINTILES IMS INC (144A) 5.000 2026 10 .| 03/28/2017........ | GOLDMAN SACHS & CO 1,997,500 .2,000,000
748767  AF 7 |QUINTILES IMS INC (144A) 4.875 2023 05, .1 01/20/2017........ GOLDMAN SACHS & CO 1,016,250 | . .1,000,000
756109 AR 5 |REALTY INCOME CORP 4.125 2026 10 .| 03/08/2017........ CITIGROUP GLOBAL MARKETS........cooeiteernimrereireesereeeessssenseeesessssesseessessssnnns 1,029,770 | oo 1,000,000
75884R AV 5 |REGENCY CENTERS LP 3.600 2027 02 .1 011712017........ WELLS FARGO SECURITIES 997,410 | ..oovos 1,000,000
774341 AK 7 |ROCKWELL COLLINS 3.500 2027 03 .| 03/30/2017........ VARIOUS 2,000,190 | .o 2,000,000
749685 AV 5 |RPM INTERNATIONAL INC  3.750 2027 03.......ccvvvuerenrirerinriieerinersniseeerissienieniees .1 03/17/2017........ VARIOUS 1,990,650 | .ooovvererirerieririenieieiae 2,000,000 | ...
78388) AU 0 | SBA COMMUNICATIONS CORP  4.875 2024 09........cocvvvrernrirerinrisserensisisissseernnis 03/09/2017........ BAS-MERRILL LYNCH.....c.oovvvvviiiieierincirerinninns 488,125 | oo 500,000 | ..o 880 |4FE
80874Y AU 4 |SCIENTIFIC GAMES 10.000 2022 12..... .1 03/1712017........ VARIOUS 4,217,500 14,000,000
80874Y AR 1 |SCIENTIFIC GAMES INTERNA 7.000 2022 01 .1 03/17/2017........ CITIGROUP GLOBAL MARKETS.......ocmiiirmiiiierisieserisississssssssessssssiessnes 1,053,750 | . .1,000,000
810186 AN 6 |SCOTTS MIRACLE (144A) = 5.250 2026 12..........cocvvumirrereeirernineirerssiseeeniseineieeine .1 03/23/2017........ VARIOUS 5,043,750 | c.oooriviees 5,000,000
827048 AT 6 |SILGAN HOLDINGS (144A) 4.750 2025 03.... . .| 02/14/2017........ VARIOUS 1,107,500 | oo 1,100,000
83001A  AB 8 |SIX FLAGS ENTERTAINMENT 4.8752024 07.......covvriermrrnereirnenererissienssssessneenes 03/30/2017........ WELLS FARGO SECURITIES 2,970,000 | ooovoiiiieieeeae 3,000,000
83001A  AC 6 |SIXFLAGS ENTERTAINMENT 5.500 2027 04.......c.ceovvuerimirerieirererineirenirercesenerenes . 03/30/2017........ WELLS FARGO SECURITIES 3,000,000 | ..o 3,000,000
833034 AK 7 |SNAP-ON INC 3.250 2027 03 .1 02/21/2017........ BBVA SECURITIES INC....coovviririeiirieieiseiererieieninies 1,008,280 | ...covvviiriineis 1,000,000 271 |1FE
845437 BM 3 | SOUTHWESTERN ELEC POWER 3.550 2022 02 .| 03/24/2017........ U S BANCORP.........coiiiiiiieineiee e 1,028,620 | ..o 1,000,000 .
854502  AD 3 | STANLEY BLACK & DECKER 2.900 2022 11 .| 02/24/2017........ KEYBANC CAPITAL MARK 2,033,720 1FE.... .
87264A AP 0 | T-MOBILE USA INC 6.500 2026 01 .| 03/08/2017 BAS-MERRILL LYNCH 1,087,500 3FE. i
87264A AR 6 | T-MOBILE USA INC 4000 2022 04 .1 03/13/2017........ | DEUTSCHE BANC.. 500,000 3FE
87264A AS 4 | T-MOBILE USA INC 5.125 2025 04 .| 03/13/2017 DEUTSCHE BANC.. . 250,000 3FE.
87264A AT 2 |T-MOBILE USA INC 5.375 2027 D4......ovoreriereneereeseeesieseisesensseensenes | cveeeniennnes 03/13/2017........ DEUTSCHE BANC.......oviieieieiernrirereeeienienes 500,000 3FE.
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880349 AR 6 |TENNECO INC 5.000 2026 07 .| 03/24/2017 BAS-MERRILL LYNCH... 978,750 1,000,000 3FE...

88037E  AJ 0 | TENNECO INC 5.3752024 12 .1 03/21/2017........ BAS-MERRILL LYNCH... 1,035,000 | ..o 1,000,000 3FE....

883203 BX 8 |TEXTRONINC 3.650 2027 03..... .| 02/28/2017........ GOLDMAN SACHS & CO 1,001,330 .1,000,000 2FE

88732)  BA 5 |TIME WARNER CABLE 4.000 2021 09.....ccvurerriricirriererie s .1 03/21/2017........ VARIOUS 348,613 ....338,000 2FE.

872540 AP 4 |TJXCOSINC 2.500 2023 05 .1 02/15/2017........ GOLDMAN SACHS & CO 692,254 | ..o 705,000 TFE. s
88947E  AS 9 | TOLL BROS FINANCE CORP  4.875 2027 03 .1 03/07/2017........ SUNTRUST ...ttt 5,000,000 | ...coorevrriienieieeeenis 5,000,000 3FE.

89236T DR 3 [TOYOTAMOTOR CREDIT = 3.200 2027 07.....covurrrrrerererrnisersnsesenssseessesssesenens 01/04/2017........ J P MORGAN CHASE SECURITIES INC 996,690 | ..o 1,000,000 1FE

893647 BB 2 | TRANSDIGM INC 6.375 2026 06 .1 01/20/2017........ CITIGROUP GLOBAL MARKETS 501,250 ....500,000 4FE....

893647 BC 0 | TRANSDIGM INC (144A)  6.500 2025 05... .| 02/24/2017........ CREDIT SUISSE FIRST BOSTON.........cccovvvirrrinenne 253,750 . ....250,000 5FE....

89469A AC 8 | TREEHOUSE FOODS INC (144 6.000 2024 02 02/14/2017........ VARIOUS 3,324,006 | ..o 3,149,000 3FE....

87264M  AK 5 | TRW AUTOMOTIVE INC (144A 4.450 2023 12. 01/25/2017........ CANTOR FITZGERALD.........conieirireierinrirernienceenieies 3,565,700 | ..o 3,620,000 3FE....

91324P  CY 6 |UNITEDHEALTH GROUP INC  3.375 2027 D4........ccoooivrrinirierienineeieniseissesieninns | coenrienienes 03/08/2017........ J P MORGAN CHASE SECURITIES INC 1,989,780 | oo 2,000,000 1FE

92343V DY 7 |VERIZON COMMUNICATIONS | 4.125 2027 03 .1 03/13/2017........ MORGAN STANLEY......coootiiririrernnirereriseienirennes 992,560 | .o 1,000,000 2FE.
92532W  AA 1 | VERSUM MATERIALS INC (14 5.500 2024 09........coevemrmiremmiierniineierississeessennes .| 03/28/2017........ VARIOUS 4,061,855 | .oooovvevieeeenienis 3,934,000 3FE e
929160 AR 0 | VULCAN MATERIALS 7.500 2021 06... .1 02/15/2017........ BAS-MERRILL LYNCH....c..ovviieinireinisirenieins 94,923 81,000 2FE....

929160 AS 8 |VULCAN MATERIALS 4.500 2025 04... .| 01/04/2017........ BARCLAYS CAPITAL INC 1,572,244 | oot 1,485,000 2FE....

929160 AT 6 |VULCAN MATERIALS 3.900 2027 04 . | 03/09/2017 WELLS FARGO SECURITIES 2,988,000 | .o 3,000,000 2FE

94106L AW 9 | WASTE MANAGEMENT INC  4.750 2020 06. .| 02/08/2017........|MUFG SECURITIES AMERICAS INC 270,688 . 250,000 2FE....

949746  SK 8 |WELLS FARGO 3.069 2023 01 .1 011712017........ WELLS FARGO SECURITIES 2,000,000 | ..o 2,000,000 1FE

95709T AP 5 | WESTAR ENERGY 3.100 2027 04 . 03/02/2017........ VARIOUS 2,471,580 | .o 2,500,000 1FE

978097 AD 5 |WOLVERINE WORLD (144A) 5.000 2026 09 .1 01112/2017........ VARIOUS 2,415,000 | ..o 2,500,000

983130 AV 7 |WYNN LAS VEGAS (144A)  5.500 2025 03 03/27/2017 BAS-MERRILL LYNCH......ccoooveviririninerinnirerienes 1,012,500 | oo 1,000,000

767744  AA 3 |RITCHIE BROS AUCTIONEERS 5.375 2025 01... 03/22/2017........ | VARIOUS 5,371,056 <errr5,255,000

891160 K5 1 |TORONTO-DOMINION BANK  1.994 2022 03 03/20/2017........ TD SECURITIES............... 2,000,000 | ..ooooieriireieieeeaen 2,000,000 1FE

92660F AG 9 |VIDEOTRON LTD (144A)  5.375 2024 06 03/23/2017........ VARIOUS 3,857,543 | oo 3,677,000

92660F AK 0 |VIDEOTRON LTD (144A)  5.125 2027 04 03/31/2017........ BAS-MERRILL LYNCH....cc.evriviririrereincirerineis 500,000 | ..o 500,000 0 |3FE

00084D AN 0 |ABN AMRO BANK NV (144A) 2.100 2019 01 01/11/2017 MORGAN STANLEY... 999,860 | ..o 1,000,000 0 [1FE

05579H  AE 2 | BNZ INTL FUNDING (144A) 2.900 2022 02 02/13/2017........ MORGAN STANLEY... 998,240 .......1,000,000 0 [1FE

2027A0  JK 6 | COMMONWEALTH BANK AUST ( 2.750 2022 03 03/06/2017........ GOLDMAN SACHS & CO 997,030 | oo 1,000,000 0 [1FE

23636A AM 3 | DANSKE BANK A/S (144A) 2.700 2022 03 D... 02/23/2017........ BNP PARIBAS.............. 998,370 | oo 1,000,000 0 |1FE

25156P  BA 0 |DEUTSCHE TELEKOM INT FIN 3.600 2027 01 D... 01/09/2017........ MORGAN STANLEY.....coovrirmireririereineierineines 998,750 | oo 1,000,000 0 |2FE

423012 AF 0 [HEINEKEN NV (144A) 3.500 2028 01 D... 03/20/2017........ CREDIT SUISSE FIRST BOSTON.. 4,967,600 | ..ooovviiiie 5,000,000 0 |2FE

404280 BK 4 |HSBC HOLDINGS PLC 4.0412028 03.......ocooerereiernceer s D... 03/06/2017........ 2,000,000 | ..o 2,000,000 0 |1FE

449621  AB 3 |IHS MARKIT LTD (144A)  4.750 2025 02.........covrurvemrriremrieiererissesessssssesessernnses Do 03/14/2017........ VARIOUS 2,615,000 | ..ooooiiiiieiieeeaen 2,600,000 | ..o 10,028 [3FE......cccovvvverciinnne
456837 AH 6 |ING GROEP NV 3.950 2027 03, 03/21/2017........ J P MORGAN CHASE SECURITIES INC 998,690 | ..o 1,000,000 0 |2FE

53944Y  AD 5 |LLOYDS BANKING GROUP PLC 3.750 2027 01.. 01/04/2017........ GOLDMAN SACHS & CO 993,080 | ..o 1,000,000 0 |2FE

6325C0  DJ 7 |NATIONAL AUSTRALIA BANK  3.500 2027 01......cvovvrirenririreriieriresisersesseeerieninenes D... 01/04/2017........ MORGAN STANLEY .....coooviiiireinirereriseienieines 999,000 | .o 1,000,000 0 |1FE

80281L  AF 2 | SANTANDER UK GROUP HLDGS 3.571 2023 01.. N D... 01/05/2017........ WELLS FARGO SECURITIES 1,005,600 | ..o 1,000,000 0 |2FE

82620K  AS 2 |SIEMENS FINANCIERINGSMAT 3.125 2024 03.........corvvvmverieiereriseeensssesissnssennnsns D 03/07/2017........ DEUTSCHE BANC ..o 998,940 | ..o 1,000,000 | ...cocoerrenne 0 [1FE

82620K AU 7 |SIEMENS FINANCIERINGSMAT 3.400 2027 03.........ccrvvemveeererierincerereseesesenerernnenes D... 03/07/2017........ CITIGROUP GLOBAL MARKETS 1,997,980 | oo 2,000,000 0 |1FE

87020P AH 0 | SWEDBANK AB (144A) 2.800 2022 03, D.... 03/06/2017........ CITIGROUP GLOBAL MARKETS 999,580 | oo 1,000,000 0 [1FE
87938W AT 0 | TELEFONICA EMISIONES SA 4.103 2027 03 D... 03/01/2017........ GOLDMAN SACHS & CO 1,000,000 | oo 1,000,000 |.....cccenv.. 0 |2FE

92676X  AA 5 |VIKING CRUISES LTD (144A 8.500 2022 10 D... 02/15/2017........ WELLS FARGO SECURITIES 2,097,500 | ..o 2,000,000 59,500 |5FE

961214 DK 6 | WESTPAC BANKING CORP  3.350 2027 03, Do 02/27/2017........ J P MORGAN CHASE SECURITIES INC 999,150 | oo 1,000,000 0 [1FE

3899999. Total - Bonds - Industrial and Miscellaneous. 289,027,630 .286,707,000

8399997. Total - Bonds - Part 3......... ....651,315,702 .642,245,261
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Statement for March 31, 2017 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
8399999, TOAl = BOMMAS. ...ttt E e E e E o0 f R £ e s R e E e LE1eEE oL EoEEeEE R LR E oL E e E oL E e eEE LR E SRR EE LR LR E LR E SRR E LR E SRR fEEE LR R LR E L E LR E LR eEE e e | ehbenE R enE e et Rttt | fersent et 651,315,702 | ..o 642,245,261 | ..o 1,754,785 |........... XXX v
Common Stocks - Industrial and Miscell
015271 10 9 |ALEXANDRIA REAL ESTATE EQUITY. .. | 03/15/2017. VARIOUS 1,400.000 154,477 XXX 0|l
101121 10 1 |BOSTON PROPERTIES INC . [ 01/11/2017........ BMO CAPITAL MARKETS CORP NORTH AMERICA A........ccoveeivnicenirrcinnns | e 200.000 25,588 XXX 0L
111200 10 5 |BRIXMOR PROPERTY GROUP INC .. | 02/01/2017........ GREEN STREET ADVISORS NORTH AMERICA CASH..........cccovmiriininiieinns | o 18,300.000 | ..ocvooveererirereeieniens 440,285 XXX 0L
19625X 10 2 |COLONY STARWOOD HOMES .. | 03/28/2017. VARIOUS......ocoeeiei ettt ettt ssssssesnsnnses | oebessessessssssensasssessessnsesaa 25,800.000 855,925 XXX 0 L
22002T 10 8 | CORPORATE OFFICE PROPERTIES TRUST...... .. | 03/31/2017........ JP MORGAN SECURITIES NORTH AMERICA ALGO. SRRSO (TR 3,800.000 125,881 XXX 0L
22822V 10 1 [CROWN CASTLE INTL.....cevvvirerrriienee .. 1 02/10/2017........ STIFEL NICOLAUS & COMPANY NORTH AMERICA..........cooovviiernrireerennens [ s 800.000 69,759 XXX 0|l
23317TH 10 2 | DDR CORP.....ouiiieriieeet bbbt .1 02/16/2017........ VARIOUS ..ottt ssssensesssiens | vevsessnsines 6,300.000 93,576 XXX 0|l
252784 30 1 | DIAMONDROCK HOSPITALITY CO...couvirirriiiierniiniierisiisesesiersessssesissssessesssssnnss. | woeresessessnes 03/02/2017........ VARIOUS ..ot ssssninns | oebisssssesesssssnssesses e enene 52,600.000 596,347 XXX 0|l
264411 50 5 |DUKE REALTY CORPORATION .. | 02/16/2017........ GREEN STREET ADVISORS NORTH AMERICA CASH.......c.cocoviniirerniinirniins | e 8,600.000 217,745 XXX 0|l
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS LP......... .| 03/22/2017...... RBC CAPITAL MARKETS.......oviriiiririrnsinsinersiessssssessessssssssesssssssssssessassessens | sossssssessessssssssesssnssesses 184,500.000 | ..oovvrreivrirnirieicis 5,006,389 XXX 0L
29444U 70 0 [EQUINIXING......oviiiiireriiiiierieisese ettt sssneessesssssessesnane | avesessessnnene 03/09/2017........ VARIOUS.......cooiiiirriiiriesie st ssesssensesissesens | cvevsesinsenes 3,600.000 1,332,412 XXX 0|l
345605 10 9 |FOREST CITY REALTY TRUST A........... .. 1 03/21/2017........ VARIOUS.......oiiiieieiie ettt s s sssss s snsenses | oevesssssessessessssensessessssesea 26,400.000 | ..coovvniverirrierenrieriieenan 571,849 XXX 0L
36162J 10 6 | GEO GROUP INC.......ooiiiiiieiieicieisies s .1 03/13/2017........ VARIOUS ..ot ssssnsnns | oebanssssesessssinss s sssneenene 19,700.000 833,385 XXX 0|l
36174X 10 1 [GGP INC...oeieisce et | eebeessenerenes 03/31/2017........ UBS SECURITIES NORTH AMERICA ALGO 642..........cocveinieirniienrirernninins | coveeerinenns 2,300.000 53,681 XXX 0|l
36467J 10 8 | GAMING AND LEISURE PROPERIES INC WI. . [ 01/11172017....... VARIOUS......oocvimririiiiineiiesie st essssssssessssniens | evssesesssesns 2,500.000 78,983 XXX 0|l
40414L 10 9 [HCPINC . . 03/31/2017........ VARIOUS.....cooiiiiii ettt ssseniens | eebeessssesessssiessessesseseenene 28,100.000 | ..ooveurererrierienieierieieenad 897,789 XXX 0L
42225P 50 1 |HEALTHCARE TRUST OF AMERICA INC REIT......cooiiniiinieimieierinsissienieissssisensnns | seeversssnsenes 01/11/2017........ BMO CAPITAL MARKETS CORP NORTH AMERICA A........ovvevinrirerneieininnins | ceveirerienns 3,500.000 102,422 XXX e 0L
444097 10 9 [HUDSON PACIFIC PROPERTIES IN .. | 03/31/2017........ VARIOUS ...ttt sae s ssssssssnsssanans | osvessssssssssssessessssassssssses 12,672.000 XXX 0L
46187TW 10 7 | INVITATION HOMES INC.......coouiimiiiiiririiiiieissieissie st sssnees .1 02/01/2017........ VARIOUS ..ottt | oebiesssseessss st 22,000.000 XXX 0|l
49446R 10 9 | KIMCO REALTY CORP.....ocvimriuiiiiiiieieririsstiieisissiesssesesssisssseessesssesessessssssesins | svesnssssssenes 01/11/2017........ BMO CAPITAL MARKETS CORP NORTH AMERICA A.......ccovvvvirierinieeniinins | cerveerienes 1,000.000 XXX 0|l
531172 10 4 |LIBERTY PROPERTY TRUST ..ottt .. 1 03/21/2017........ VARIOUS 8,100.000 316,138 XXX 0 |L
55303A 10 5 |[MGM GROWTH PROPERTIES LLC CLASS A.....cooovviiiieiierisineesssisssresiessssensnes .1 01/06/2017........ JEFFERIES & COMPANY NORTH AMERICA CASH 0.......cccvvvviiieieininsirenenns 1,300.000 33,573 XXX 0L
55336V 10 0 [ MPLXLP..oooiiiicieer st | eenenesenenenes 03/22/12017........ MERRILL LYNCH. ...ttt ssssssssensssseen | sonesesssessessssssessssssessessnes 85,200.000 2,988,313 XXX 0|l
59522J 10 3 | MID-AMERICA APT COMMUNITIES INC.....coovvriiiiriiieiseieeenicessiesesiseeenies .. | 02/14/2017........ VARIOUS 7,100.000 690,188 XXX 0L
637417 10 6 |NATIONAL RETAIL PROPERTIES INC .| 01/17/2017......... VARIOUS 7,700.000 355,680 XXX 0L
700517 10 5 |PARKHOTELS & RESORTS INC.......ccooiiiiicirriereiinriererissesesissisesssesesessseeessssinsens | coneeessnsnnes 03/31/2017........ VARIOUS ..ottt | oebeesisseesins st ssese e 20,600.000 | ..oovorvererrierienieierieieeeas 534,393 XXX 0 |L
74340W 10 3 |PROLOGIS INC .. | 03/28/2017........ VARIOUS 6,400.000 322,040 XXX 0 L
74460D 10 9 |PUBLIC STORAGE INC .. | 03/30/2017........ VARIOUS 3,200.000 716,348 XXX 0L
74736A 10 3 |QTSREALTY TRUSTINC CLA......... .| 01/11/2017........ BMO CAPITAL MARKETS CORP NORTH AMERICA A........coovvierniiieniiicinnns | e 200.000 10,180 XXX 0|l
751452 20 2 |RAMCO-GERSHENSON PROPERTIES... .. | 01/11/2017. BMO CAPITAL MARKETS CORP NORTH AMERICAA.... 3,600.000 59,456 XXX 0L
758849 10 3 |REGENCY CENTERS CORP .. 1 03/21/2017........ VARIOUS 4,600.000 312,062 XXX 0 L
828806 10 9 | SIMON PROPERTY GROUP INC. .. 1 03/02/2017........ VARIOUS.......ooitiiiereieie ettt sse st s sssssssessnsenses | evsesssisnas 1,300.000 234,411 XXX 0L
84860W 10 2 | SPIRIT REALTY CAPITAL INC.. .. | 03/31/2017. VARIOUS ..ottt ses s sssssnsssssnsssssssssssnsnsnsanans | oesesssssssssssssessessssasssnsssans 25,900.000 270,709 XXX 0L
866674 10 4 | SUN COMMUNITIES INC.....couivriiririiieireriieeissseissiesesssssesssss st .. | 03/31/2017........ WELLS FARGO NORTH AMERICA ALGO 250...........covriererenriiernersinsensisensens | v 400.000 32,067 XXX 0L
867892 10 1 |SUNSTONE HOTEL INVESTORS INC .. 1 03/21/2017........ VARIOUS ...ttt sse s sssssssssesnsanans | oevessssssssssssessessesassssssses 10,800.000 | ..ovooeeerrireeieeiees 159,477 XXX 0L
92276F 10 0 [VENTASINC.. .. | 02/27/2017. VARIOUS 9,921.000 637,328 XXX 0L
948741 10 3 |WEINGARTEN REALTY INVESTORS........ .1 02/16/2017........ RAYMOND JAMES NORTH AMERICA ALGO 725 FEOURTOTTRRRTRRIR [PV 200.000 7,198 XXX 0L
95040Q 10 4 |WELLTOWER INC......iiiiiiiiiiiiiniistisnissssenssnesessnssse s nssnsssesenssnsssnsenes | sossesensonsses 03/31/2017........ JEFFERIES & COMPANY NORTH AMERICA ALGO 0....cvvovveviiiinisiissisneiens 1,900.000 134,639 XXX 0]l
9099999. Total - Common Stocks - INUSHAl BNA MISCEIBMEOUS..........vuurerersireiirsie sttt seebsses st es k88 20,180,408 XXX 0
9799997, Total - COMMON SHOCKS = PA 3.ttt feehf s E e H 80 f 80 E 0 E L8 E Rttt snisriras 20,180,408 XXX 0
9799999. Total - Common StockS.........ccvwvrerrenies 20,180,408 XXX 0
9899999. Total - Preferred and Common Stocks . 20,180,408 XXX s 0 .
9999999. Total - Bonds, Preferred @nd COMMON SIOCKS..........ccccieiriiieieiiieeiecctetecc ettt et e tetes 4atsetessssseses s seses s etebesssseses e sese b sssse s s s s eteb s ses et e s et et s s sesesesses et b s s esebasseAes s e sebe b s se s et b e Aete b s sehes s e sebebassetes s setebebnaes  S4esssssesetassssesessssetesansesesasnsesesanaetanans | sbebessesessssesessssssesassssesad 671,496,110 XXX e 1,754,785 |............ XXX

(a)

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




Statement for March 31, 2017 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 19 20 21
12 13 14
F Current Bond
0 Year's Interest /
r Current | Other-Than- Stock Stated
i Prior Year Year's Temporary | Total Change Book/Adjusted Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted (Amortization) | Impairment | in B./A.C.V. Carrying Value at Gain (Loss) |  (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | Accretion | Recognized| (11+12-13) Disposal Date on Disposal | Disposal | During Year Date
Bonds - U.S. Government
217194  AA COPILLC 3613 e .| 03/05/2017. | REDEEMED.... 64,773 | oot BATTS | i BATTS | e BATT3 | 0 [0 | 0 | 0 |0 [ i B4773 |0 | |0 s 585 | 12/05/2021.
576863 BB 9 |MATSON NAVIGATION CO 5.337.......... ..| 03/04/2017. | REDEEMED.... 31,000 | ...........31,000 | ..........31,000 | .ooooirinnenn30,998 | o0 [ 2 |0 | e [0 | 31,000 | 0 0 0 | 827 | 09/04/2028.
576863 BC 7 |MATSON NAVIGATION CO 5.273.......... ..| 01/30/2017. | REDEEMED.... 07/29/2029.
912828 A9 1 |USTREASURYNOTES  .750............. .. 01/15/2017. | MATURED........ 01/15/2017.
912828 RX 0 |USTREASURY NOTES  .875 .| 12/31/2016. | MATURED........ 0 0 12/31/2016.
912828 SM 3 |U S TREASURY NOTES  1.000. .1 03/31/2017. | MATURED........covvuerereirrrinerineriens | eoneirneeiissineninenins | s 50,000,000 50,000,000 | .....50,178,790 50,000,000 03/31/2017.
36202F 2L 9 |GNMA Il PASS #00005279 3.500... ..103/20/2017. | PAID ON PRINCIPAL........ccocrvrvrres | vrrrrererrnerisernsrerinns | crrvernns 545,412 545,412 567,995 545,412 01/20/2042.
36202C HM 8 |GNMA Il PASS #2036 .| 03/20/2017. | PAID ON PRINCIPAL 230 07/20/2025.
36202C K7 7 |[GNMAII PASS #2118 .1 03/20/2017. | PAID ON PRINCIPAL 2,454 11/20/2025.
36202C PS 6 |GNMA Il PASS #2233 .| 03/20/2017. | PAID ON PRINCIPAL 1,921 06/20/2026.
36202C QY 2 |GNMA Il PASS #2271 .| 03/20/2017. | PAID ON PRINCIPAL 946 08/20/2026.
36202C RF 2 |GNMA Il PASS #2286 .. 1 03/20/2017. | PAID ON PRINCIPAL 1,937 09/20/2026.
36202D HK 0 |GNMA Il PASS #2934 .| 03/20/2017. | PAID ON PRINCIPAL 4,149 06/20/2030.
36202D SP 7 |GNMA Il PASS #3226 .1 03/20/2017. | PAID ON PRINCIPAL........ccoovvverren [ orerrreriseirneiinnsinnns | eoerireens 14,679 04/20/2032.
36202D TD 3 |GNMA Il PASS #3248 .| 03/20/2017. | PAID ON PRINCIPAL 06/20/2032.
36202D UU 3 |GNMA Il PASS #3295 .| 03/20/2017. | PAID ON PRINCIPAL 10/20/2032.
36202D U7 4 |GNMA Il PASS #3306 .. | 03/20/2017. | PAID ON PRINCIPAL 11/20/2032.
36202D VM 0 |GNMA Il PASS #3320 .| 03/20/2017. | PAID ON PRINCIPAL ....46,302 12/20/2032.
36202D YY 1 |GNMA Il PASS #3427 .. | 03/20/2017. | PAID ON PRINCIPAL 240,446 08/20/2033.
36202D 2B 6 |GNMA Il PASS #3470 .| 03/20/2017. | PAID ON PRINCIPAL 20,734 20,734 11/20/2033.
36202D 4N 8 |GNMA Il PASS #3529 .| 03/20/2017. | PAID ON PRINCIPAL 215,245 215,245 03/20/2034.
36202D 5P 2 |GNMA Il PASS #3554 .| 03/20/2017. | PAID ON PRINCIPAL ...72,954 05/20/2034.
36202E F2 0 |GNMAII PASS #3785 .| 03/20/2017. | PAID ON PRINCIPAL .358,044 11/20/2035.
36202E  XT 1 |GNMA Il PASS #4290 .. | 03/20/2017. | PAID ON PRINCIPAL .114,308 11/20/2038.
36176S SV 3 | GNMA PASS TH #0074832 3.500. .| 03/15/2017. | PAID ON PRINCIPAL 2,053 04/15/2042.
36176 GJ 3 | GNMA PASS TH #00767301 3.500.... .| 03/15/2017. | PAID ON PRINCIPAL ...73,562 04/15/2042.
36176X FR 5 | GNMA PASS TH #00778976 3.500.... .| 03/15/2017. | PAID ON PRINCIPAL 383,918 03/15/2042.
36206Y CH 2 |GNMA PASS TH #424972 .1 03/15/2017. | PAID ON PRINCIPAL.......cocomerirerer [ cornrirneriinrinerinenines | e 113,885 113,885 10/15/2018.
36208F JZ 4 |GNMA PASS TH #449480 .. | 03/15/2017. | PAID ON PRINCIPAL 10/15/2027.
36209G RV 1 | GNMA PASS TH #471300 .| 03/15/2017. | PAID ON PRINCIPAL 01/15/2032.
36209Y TV 0 |GNMA PASS TH #485764 .| 03/15/2017. | PAID ON PRINCIPAL 55,425 09/15/2031.
36210N RP 6 | GNMA PASS TH #497394 .| 03/15/2017. | PAID ON PRINCIPAL 01/15/2029.
36212N  AM 9 | GNMA PASS TH #538312 .| 03/15/2017. | PAID ON PRINCIPAL 58,052 02/15/2032.
36213A CE 2 |GNMA PASS TH #548269 .. | 03/15/2017. | PAID ON PRINCIPAL 02/15/2032.
36213C U4 0 |GNMA PASS TH #550603 .| 03/15/2017. | PAID ON PRINCIPAL 20,818 08/15/2035.
36213C  YY 0 |GNMA PASS TH #550727 . 103/15/2017. [ PAID ON PRINCIPAL.......covvurrvans | cerrerineirneirineinnnins | cvereeeens 181,475 181,475 181,475 11/15/2035.
362130 Z4 3 | GNMA PASS TH #551663 .| 03/15/2017. | PAID ON PRINCIPAL .3,681 0 3,681 0 09/15/2031.
36213E B9 6 |GNMA PASS TH #551864 .| 03/15/2017. | PAID ON PRINCIPAL 1,253 0 1,253 0 11/15/2031.
36213E PU 4 |GNMA PASS TH #552235 .. | 03/15/2017. | PAID ON PRINCIPAL 1,632 0 1,632 0 12/15/2031.
36213E PY 6 |GNMA PASS TH #552239 .| 03/15/2017. | PAID ON PRINCIPAL 2,738 0 2,738 0 12/15/2031.
36213E UH 7 | GNMA PASS TH #552384 .1 03/15/2017. | PAID ON PRINCIPAL 938 0 938 0 (V1 IS (01 9 | 02/15/2032.
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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
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
36213E UL 8 |GNMA PASS TH #552387 .| 03/15/2017. | PAID ON PRINCIPAL 4,813 (300) 0 4,813 0 02/15/2032.
36213E YG 5 |GNMA PASS TH #552511 ..|03/15/2017. | PAID ON PRINCIPAL 3,812 (258) 0 3,812 0 04/15/2032.
36213F HD 8 |GNMA PASS TH #552928 .. | 03/15/2017. | PAID ON PRINCIPAL 5,015 0 0 5,015 0 12/15/2017.
36213F HE 6 |GNMA PASS TH #552929 .. | 03/15/2017. | PAID ON PRINCIPAL 24,692 | ..o 24,692 | oinn25,043 | 24,680 | 0 | 12 | 0 12 [ (U I 24,692 | ..o 0 12/15/2017.
36213F QS 5 |GNMA PASS TH #553165 .| 03/15/2017. | PAID ON PRINCIPAL [RTSTROROT ISR 78,550 | wvevrene 78,550 | wvvrrenes 82,502 | ooorrerreren81,739 | 0 [ ecn(3,189) | 0 | (3,189) [ .ovvvrvernnd (V1 IO 78,550 | .ovvvrvrernans 0 04/15/2033.
36213F WW 9 | GNMA PASS TH #553361 .| 03/15/2017. | PAID ON PRINCIPAL 31,978 31,978 31,733 | v 31,786 | 0 | 192 |0 [ 192 | o (U I 31,978 | .o 0 07/15/2033.
36213G U5 8 | GNMA PASS TH #554204 .| 03/15/2017. | PAID ON PRINCIPAL 496 496 0 496 0 12/15/2031.
36213R 5P 8 | GNMA PASS TH #562554 .. | 03/15/2017. | PAID ON PRINCIPAL 3,155 3,155 0 3,155 0 01/15/2032.
36213T EC 3 |GNMA PASS TH #563631 .| 03/15/2017. | PAID ON PRINCIPAL 1,604 0 1,604 0 09/15/2017.
362130 YC 8 | GNMA PASS TH #565107 . 1 03/15/2017. | PAID ON PRINCIPAL 8,982 0 8,982 0 10/15/2032.
36213X 2H 6 |GNMA PASS TH #567876 .. | 03/15/2017. | PAID ON PRINCIPAL 2,717 0 2,717 0 10/15/2032.
36213X 4T 8 | GNMA PASS TH #567934 ..|03/15/2017. | PAID ON PRINCIPAL 5,201 0 5,201 0 12/15/2017.
36200Q LQ 5 |GNMA PASS TH #569235 .. | 03/15/2017. | PAID ON PRINCIPAL 5,471 . 0 5,471 0 03/15/2032.
362000 WM 2 | GNMA PASS TH #569552 .. | 03/15/2017. | PAID ON PRINCIPAL 4777 | .. 4777 0 4777 0 01/15/2032.
36200Q W6 7 | GNMA PASS TH #569569 .. | 03/15/2017. | PAID ON PRINCIPAL 24,536 24536 (O IO 24536 | oo 0 01/15/2032.
36200R WR 9 |GNMA PASS TH #570456 .. | 03/15/2017. | PAID ON PRINCIPAL 5,033 0 5,033 0 11/15/2031.
36200S AG 5 |GNMA PASS TH #570707 .. | 03/15/2017. | PAID ON PRINCIPAL 681 0 681 0 12/15/2031.
362008 A2 6 |GNMA PASS TH #570725 .. | 03/15/2017. | PAID ON PRINCIPAL 729 0 729 0 01/15/2032.
36200S A6 7 |GNMA PASS TH #570729 .| 03/15/2017. | PAID ON PRINCIPAL 4,502 0 4,502 0 01/15/2032.
36200S BH 2 |GNMA PASS TH #570740 .. | 03/15/2017. | PAID ON PRINCIPAL 56,864 (VI IO 56,864 | ....covvernnn 0 01/15/2032.
36200S WM 8 | GNMA PASS TH #571352 .. | 03/15/2017. | PAID ON PRINCIPAL 955 0 955 0 12/15/2031.
36200W BU 4 |GNMA PASS TH #574351 .. | 03/15/2017. | PAID ON PRINCIPAL 2,840 0 2,840 0 01/15/2032.
36200W T6 8 |GNMA PASS TH #574873 .| 03/15/2017. | PAID ON PRINCIPAL 4,241 0 4,241 0 12/15/2031.
36200X E6 2 |GNMA PASS TH #575357 .. | 03/15/2017. | PAID ON PRINCIPAL 5719 0 5,719 0 12/15/2031.
36200X JQ 3 |GNMA PASS TH #575471 .. | 03/15/2017. | PAID ON PRINCIPAL 1,261 0 0 01/15/2032.
36200X XP 9 |GNMA PASS TH #575886 .. | 03/15/2017. | PAID ON PRINCIPAL 59,392 0 0 12/15/2031.
36200X YB 9 |GNMA PASS TH #575906 .. | 03/15/2017. | PAID ON PRINCIPAL 2,127 0 0 01/15/2032.
36201A NV 6 |GNMA PASS TH #577404 .| 03/15/2017. | PAID ON PRINCIPAL JEVTURIRTORUORPIUR ORI 10,534 0 | cooiernen 10,534 | i 0 12/15/2031.
36201A PS 1 |GNMA PASS TH #577433 .| 03/15/2017. | PAID ON PRINCIPAL 6,198 0 0 02/15/2032.
36201A SW 9 | GNMA PASS TH #577533 .| 03/15/2017. | PAID ON PRINCIPAL 4,369 0 0 01/15/2032.
36201A XN 3 | GNMA PASS TH #577685 .| 03/15/2017. | PAID ON PRINCIPAL JEVTURTRTURRIIR RN 73,311 0 | oo 73,311 [ 0 10/15/2032.
36201A 3T 3 |GNMA PASS TH #577810 .| 03/15/2017. | PAID ON PRINCIPAL FSOTURTRTRI N 18,410 0 | oo 18,410 | i 0 01/15/2032.
36201B RQ 1 |GNMA PASS TH #578395 .. | 03/15/2017. | PAID ON PRINCIPAL 20,455 0 455 | . 0 10/15/2032.
36201B RT 5 |GNMA PASS TH #578398 .| 03/15/2017. | PAID ON PRINCIPAL 3,230 0 3,230 0 10/15/2032.
36201C JW 5 | GNMA PASS TH #579077 .. | 03/15/2017. | PAID ON PRINCIPAL 2,957 0 2,957 0 12/15/2031.
36201C KF 0 | GNMA PASS TH #579094 .| 03/15/2017. | PAID ON PRINCIPAL 2,222 0 2,222 0 12/15/2031.
36201C LA 0 |GNMA PASS TH #579121 .1 03/15/2017. | PAID ON PRINCIPAL 9,584 0 9,584 0 01/15/2032.
36201C LZ 5 |GNMA PASS TH #579144 .. | 03/15/2017. | PAID ON PRINCIPAL 37,174 (U I 37174 | 0 01/15/2032.
36201C YP 3 |GNMA PASS TH #579518 .| 03/15/2017. | PAID ON PRINCIPAL 7,747 0 7,747 0 02/15/2032.
36201D SR 4 | GNMA PASS TH #580228 .. | 03/15/2017. | PAID ON PRINCIPAL 4,649 0 4,649 0 05/15/2018.
36201E M7 2 | GNMA PASS TH #580982 .| 03/15/2017. | PAID ON PRINCIPAL 36,974 (1 I 36,974 | .o 0 02/15/2032.
36201F CW 5 | GNMA PASS TH #581585 .1 03/15/2017. | PAID ON PRINCIPAL 6,420 0 6,420 0 10/15/2017. [ 1o
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36201F XP 7 |GNMA PASS TH #582186 .| 03/15/2017. | PAID ON PRINCIPAL 1,569 | oovovereenn 1,569 | 1,552 | 1,551 18 0 1,569 0 0 01/15/2032.
36201F 5T 0 |GNMA PASS TH #582358 ..|03/15/2017. | PAID ON PRINCIPAL 9,752 (202) 0 9,752 0 0 10/15/2032.
36201F 5U 7 |GNMA PASS TH #582359 .| 03/15/2017. | PAID ON PRINCIPAL [RTSTOROT IO 10,350 | .vooerreeer10,350 | 110,495 | 10,522 | 0 [ i (172) | e | (172) | oo (V1 I 10,350 | .coovrerirnnd (0 I 0 10/15/2032.
36201G  TK 1 | GNMA PASS TH #582954 .| 03/15/2017. | PAID ON PRINCIPAL 6,369 35 0 6,369 0 0 02/15/2032.
36201H 2U 6 | GNMA PASS TH #584087 .1 03/15/2017. | PAID ON PRINCIPAL 1,496 (42) 0 1,496 0 0 10/15/2032.
36201H 2W 2 | GNMA PASS TH #584089 .| 03/15/2017. | PAID ON PRINCIPAL 945 (20) 0 945 0 0 10/15/2032.
36201M FN 7 | GNMA PASS TH #587073 .| 03/15/2017. | PAID ON PRINCIPAL 33,105 | oo 33,105 | 132,876 | 32,863 | 0 | 242 |0 [ 242 [ (1 I 33,105 | .o (V18 RN 0 05/15/2032.
36201M PT 3 | GNMA PASS TH #587334 .. | 03/15/2017. | PAID ON PRINCIPAL 28,078 10/15/2017.
36201M 6K 3 | GNMA PASS TH #587774 .| 03/15/2017. | PAID ON PRINCIPAL SOOI RN 11,294 L0 . 12/15/2017.
36201N M4 9 | GNMA PASS TH #588179 .| 03/15/2017. | PAID ON PRINCIPAL 34,195 | oo 34,195 | oo 35,579 | o 35475 | oo, 0| e (V24| - (V10 (1,279) [ v (0 I 34,195 | .o (V1 N (V1 IS (I IO 459 | 01/15/2033.
36201P 5N 1 | GNMA PASS TH #589553 .. | 03/15/2017. | PAID ON PRINCIPAL 53,963 53,963 54,924 .0 .0 0 | o0 [ 426 | 12/15/2017.
36201S XE 4 | GNMA PASS TH #592077 .| 03/15/2017. | PAID ON PRINCIPAL 34,100 .0 .0 0 08/15/2033.
36201V AE 2 |GNMA PASS TH #594105 .. | 03/15/2017. | PAID ON PRINCIPAL 281,653 .0 .0 0 09/15/2033.
36201V AF 9 | GNMA PASS TH #594106 .. | 03/15/2017. | PAID ON PRINCIPAL 31,175 .0 .0 0 09/15/2033.
36201V A6 9 | GNMA PASS TH #594129 .. 03/15/2017. | PAID ON PRINCIPAL 30,240 .0 .0 0 10/15/2018.
36201V B4 3 | GNMA PASS TH #594159 .| 03/15/2017. | PAID ON PRINCIPAL .0 0 10/15/2018.
36201V VN 9 |GNMA PASS TH #594721 .| 03/15/2017. | PAID ON PRINCIPAL .0 0 07/15/2033.
36200A BA 6 |GNMA PASS TH #595033 .. | 03/15/2017. | PAID ON PRINCIPAL 10/15/2032.
36200A HD 4 |GNMA PASS TH #595228 .| 03/15/2017. | PAID ON PRINCIPAL 12/15/2017.
36200A HG 7 |GNMA PASS TH #595231 .. | 03/15/2017. | PAID ON PRINCIPAL 12/15/2017.
36200A RE 1 |GNMA PASS TH #595485 .| 03/15/2017. | PAID ON PRINCIPAL 12/15/2017.
362000 3B 7 |GNMA PASS TH #598494 .. 03/15/2017. | PAID ON PRINCIPAL 12/15/2017.
36200E BQ 3 |GNMA PASS TH #598647 .| 03/15/2017. | PAID ON PRINCIPAL 04/15/2033.
36200E B6 7 |GNMA PASS TH #598661 .. | 03/15/2017. | PAID ON PRINCIPAL 269,754 269,754 05/15/2033.
36200E CQ 2 |GNMA PASS TH #598679 .. | 03/15/2017. | PAID ON PRINCIPAL 24,257 24,257 05/15/2033.
36200E DL 2 |GNMA PASS TH #598707 .| 03/15/2017. | PAID ON PRINCIPAL revernennnn 16,058 07/15/2033.
36200E DX 6 |GNMA PASS TH #598718 .. | 03/15/2017. | PAID ON PRINCIPAL 26,924 07/15/2018.
36200E D5 7 |GNMA PASS TH #598724 .| 03/15/2017. | PAID ON PRINCIPAL 92,198 07/15/2033.
36200M QW 6 | GNMA PASS TH #604469 .| 03/15/2017. | PAID ON PRINCIPAL 64,280 07/15/2033.
36200M RT 2 | GNMA PASS TH #604498 .. | 03/15/2017. | PAID ON PRINCIPAL 07/15/2033.
36200M SE 4 | GNMA PASS TH #604517 .| 03/15/2017. | PAID ON PRINCIPAL 08/15/2018.
36200M SP 9 | GNMA PASS TH #604526 .| 03/15/2017. | PAID ON PRINCIPAL 08/15/2018.
36200M TR 4 | GNMA PASS TH #604560 .| 03/15/2017. | PAID ON PRINCIPAL [ESTTRTRUPI RO 199,692 08/15/2018.
36200M T7 8 | GNMA PASS TH #604574 .| 03/15/2017. | PAID ON PRINCIPAL 38,722 08/15/2033.
36200M VM 2 | GNMA PASS TH #604620 .. | 03/15/2017. | PAID ON PRINCIPAL 66,478 09/15/2033.
36200M WA 7 | GNMA PASS TH #604641 .. | 03/15/2017. | PAID ON PRINCIPAL 27,653 09/15/2033.
36200M 3K 7 | GNMA PASS TH #604802 .| 03/15/2017. | PAID ON PRINCIPAL 9,865 11/15/2033.
36200N RJ 2 | GNMA PASS TH #605389 .| 03/15/2017. | PAID ON PRINCIPAL JESTUTRTONORRIIR PR 42,005 04/15/2034.
362028 X8 6 |GNMA PASS TH #608303 .| 03/15/2017. | PAID ON PRINCIPAL 59,898 10/15/2018.
362020 5J 8 | GNMA PASS TH #610249 .| 03/15/2017. | PAID ON PRINCIPAL [RTSTRSROT IS 45,578 07/15/2018.
36202V VT 5 |GNMA PASS TH #610926 .| 03/15/2017. | PAID ON PRINCIPAL 1,050 07/15/2033.
36290N 6C 1 | GNMA PASS TH #613867 .| 03/15/2017. | PAID ON PRINCIPAL [RTSTRORO IO 19,773 09/15/2018. [ 1....cvvvirenne
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36290Q RQ 0 |GNMA PASS TH #614395 .| 03/15/2017. | PAID ON PRINCIPAL ....47,553 07/15/2018.
36290Q TP 0 |GNMA PASS TH #614458 ..|03/15/2017. | PAID ON PRINCIPAL verernennn 10,629 06/15/2018.
36290Q UY 9 | GNMA PASS TH #614499 .| 02/15/2017. | PAID ON PRINCIPAL 3,431 06/15/2018.
36290Q VT 9 | GNMA PASS TH #614526 .. | 03/15/2017. | PAID ON PRINCIPAL SOOI N 11,048 | . 06/15/2018.
36290R  QZ 9 |GNMA PASS TH #615272 .1 03/15/2017. | PAID ON PRINCIPAL 30,862 | .ovvrenes 30,862 | .covvvnen 31,094 07/15/2033.
36290R Q2 2 |GNMA PASS TH #615273 .| 03/15/2017. | PAID ON PRINCIPAL 9,041 | v 9,041 | i 9,109 07/15/2033.
36290R TT 0 |GNMA PASS TH #615362 .| 03/15/2017. | PAID ON PRINCIPAL 20,481 20,481 20,225 07/15/2018.
36290R T4 5 | GNMA PASS TH #615371 .. | 03/15/2017. | PAID ON PRINCIPAL 28,753 28,753 28,919 07/15/2033.
36290R  YE 7 |GNMA PASS TH #615509 .| 03/15/2017. | PAID ON PRINCIPAL SOOI RN 76,568 | ...ccoonve. 76,568 | ...ccoonee. 70,765 08/15/2033.
36290R  YM 9 |GNMA PASS TH #615516 . 1 03/15/2017. | PAID ON PRINCIPAL 56,775 | ovvvvres 56,775 | ovevrrs 53,759 09/15/2033.
36290R ZJ 5 | GNMA PASS TH #615545 .. | 03/15/2017. | PAID ON PRINCIPAL 53,634 09/15/2033.
36290R 4Y 6 |GNMA PASS TH #615639 .| 03/15/2017. | PAID ON PRINCIPAL 28,630 09/15/2033.
36290R 5E 9 | GNMA PASS TH #615645 .. | 03/15/2017. | PAID ON PRINCIPAL 4,721 09/15/2033.
36290S BW 0 |GNMA PASS TH #615753 .| 03/15/2017. | PAID ON PRINCIPAL JEOTURTRTRRI Y 41,558 08/15/2018.
36290X JW 1 |GNMA PASS TH #620477 .. | 03/15/2017. | PAID ON PRINCIPAL 21,327 08/15/2033.
36290X PJ 3 |GNMA PASS TH #620625 .| 03/15/2017. | PAID ON PRINCIPAL v 13,461 09/15/2033.
36290X QX 1 |GNMA PASS TH #620670 .| 03/15/2017. | PAID ON PRINCIPAL 4,422 09/15/2033.
36290X 4B 3 |GNMA PASS TH #621018 .. | 03/15/2017. | PAID ON PRINCIPAL 50,890 10/15/2018.
36291A D6 3 |GNMA PASS TH #622125 .| 03/15/2017. | PAID ON PRINCIPAL JEOTURTRTURRI Y 47,934 | oo 47,934 L0 10/15/2018.
36291Q BW 3 | GNMA PASS TH #634653 .| 03/15/2017. | PAID ON PRINCIPAL RSN S 100,677 100,677 | 000 102,322 | e 101,871 | 0 | e (1,194) | 0 | (1,194) [ oo (VI IS 100,677 12/15/2034.
36291R  RF 1 | GNMA PASS TH #635986 .| 03/15/2017. | PAID ON PRINCIPAL 4,836 4,836 (51) 0 4,836 12/15/2034.
36291R  2G 6 | GNMA PASS TH #636275 .. 03/15/2017. | PAID ON PRINCIPAL 4,351 4,351 36 0 4,351 03/15/2035.
36291S VW 7 |GNMA PASS TH #637029 .| 03/15/2017. | PAID ON PRINCIPAL s | s 163,305 163,305 | ......... 165,973 | ..ce0ee00in 165,316 | oo | ceieece(2011) | a0 | (2,011) [ v 0 | s 163,305 12/15/2034.
36292F S2 4 | GNMA PASS TH #647737 .| 03/15/2017. | PAID ON PRINCIPAL 1,667 18 0 1,667 08/15/2035.
36292H S6 1 | GNMA PASS TH #649541 .| 03/15/2017. | PAID ON PRINCIPAL RO S 185,845 | ..........185,845 | ......... 183,696 | ............184,159 | ..oiiiiiii0 | e 1,686 | 0 [ 1,686 | oo (VI I 185,845 11/15/2035.
36176E 5W 7 |GNMA PASS TH #764361 .. | 03/15/2017. | PAID ON PRINCIPAL 8,540 (639) 8,540 01/15/2042.
36176E 6E 6 |GNMA PASS TH #764369 .| 03/15/2017. | PAID ON PRINCIPAL 7,454 (557) 7,454 01/15/2042.
36176Q NH 3 | GNMA PASS TH #772892 .| 03/15/2017. | PAID ON PRINCIPAL 6,081 (488) 6,081 01/15/2042.
36176Q NT 7 |GNMA PASS TH #772902 ..|03/15/2017. | PAID ON PRINCIPAL 1,258 (121) 1,258 01/15/2042.
36176Q NX 8 | GNMA PASS TH #772906 .. | 03/15/2017. | PAID ON PRINCIPAL 9,791 ) 01/15/2042.
36225A TG 5 |GNMA PASS TH #780551 .. | 03/15/2017. | PAID ON PRINCIPAL 837 ) 04/15/2027.
36225A YM 6 |GNMA PASS TH #780716 .| 03/15/2017. | PAID ON PRINCIPAL 1,386 ) 02/15/2028.
36225B 2L 1 |GNMA PASS TH #781679 .. | 03/15/2017. | PAID ON PRINCIPAL 56,526 12/15/2018.
36241K BF 4 |GNMA PASS TH #781838 .| 03/15/2017. | PAID ON PRINCIPAL 29,169 29,169 | oo 31,825 | 131,325 | 0 | (2,156) 12/15/2029.
36241K BG 2 |GNMA PASS TH #781839 .. | 03/15/2017. | PAID ON PRINCIPAL 38,557 38,557 ANT36 | 40,461 | 0| (1,904) 06/15/2025.
36241K BL 1 |GNMA PASS TH #781843 .| 03/15/2017. | PAID ON PRINCIPAL ST Y 42,380 | ..o 42,380 | .o 44,699 | 83,939 | 0 | (1,559) 11/15/2028.
36241K BM 9 |GNMA PASS TH #781844 .1 03/15/2017. | PAID ON PRINCIPAL 292,965 292,965 | .......... 308,460 | .............306,979 | oo | e (14,014) 03/15/2032.
36241K CT 3 |GNMA PASS TH #781882 .. | 03/15/2017. | PAID ON PRINCIPAL 28,483 28,483 30,512 | vvvereernn30,088 | o0 | (1,605) 03/15/2035.
36241K CU 0 |GNMA PASS TH #781883 .| 03/15/2017. | PAID ON PRINCIPAL 58,459 | ..ccovens 58,459 | ............ 62,613 | oo 81,787 | 0 [ (3,327) 03/15/2035.
36241K CV 8 |GNMA PASS TH #781884 .. | 03/15/2017. | PAID ON PRINCIPAL 25,321 25,321 27,127 (1,510) 03/15/2035.
36241K DH 8 | GNMA PASS TH #781904 ...| .. | 03/15/2017. | PAID ON PRINCIPAL JESTUUIN RO 163,906 | .......... 163,906 | .......... 161,312 04/15/2035.
38375B  ZA 3 |GNR 2012-H27 HACMO  2.000.............. .. 1 03/20/2017. | PAID ON PRINCIPAL SRRSO PP 1,765,939 | ....... 1,765,939 | ....... 1,810,226 11/20/2062. [ 1...ccovvvvrenee
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38375B C9 1 |GNR2012-H31 HACMO  1.650... .| 03/20/2017. | PAID ON PRINCIPAL PR 0 | vorieerennd70,388 | oo [0 [ i | s 1,023 | 10/20/2062.
38375B G2 2 |GNR2013-H03 HA 1.750 .| 03/20/2017. | PAID ON PRINCIPAL ..73,374 20 | e 73374 |0 [0 | 0 [ 239 | 12/20/2062.
383758 R5 3 |GNR2013-H07 LA 1.650 .| 03/20/2017. | PAID ON PRINCIPAL RO S 185,666 | .......... 185,666 20 | 185,666 |0 [0 | 0 [ 479 | 03/20/2063.
383750 JP 6 |GNR 2014-H12 KA 2.750.... ... |.. | 03/20/2017. | PAID ON PRINCIPAL [ESTTRTUIN RO 137,667 | ..ccvenee 137,667 20 | e 137,667 [0 [0 | 0 [, 630 | 05/20/2064.
38376R ML 7 |GNR2015-H32 KA 2.700......cccmennnee .. | 03/20/2017. | PAID ON PRINCIPAL e | e 472,741 | ... 472,741 0 | overerenen72,741 | 0 | 0 [0 | 1,901 | 12/20/2065.
36225C PC 4 |G2(ARM) #80418 2.125.. .| 03/20/2017. | PAID ON PRINCIPAL 921 921 06/20/2030.
36202K 6Z 3 |G2(ARM) #8988 2.250... .| 03/20/2017. | PAID ON PRINCIPAL 6,439 | oo 6,439 10/20/2026.
36230S DW 1 |G2757317 4.317 .. 1 03/20/2017. | PAID ON PRINCIPAL 229,263 229,263 02/20/2061.
38378N  EW 9 |GNR 2013-162 A (PROJEC 2.750.. ..| 03/16/2017. | PAID ON PRINCIPAL SOOI Y 45,672 | .coounen. 45,672 09/16/2046.
38378X P6 2 |GNR2014-166 PL (PROJE 2.500............. .| 03/16/2017. | PAID ON PRINCIPAL RN 185,990 | ....co..c. 185,990 05/16/2055.
38378Y S8 3 |GNR2014-34 PA (PROJEC 2.471.. .. | 03/16/2017. | PAID ON PRINCIPAL 350,726 350,726 09/16/2053.
38379K H5 0 |GNR2015-130 AH (PROJE 2.900.. ..| 03/16/2017. | PAID ON PRINCIPAL JESTRUTPIN RO 409,123 | .......... 409,123 08/16/2047.
38379K PV 4 |GNR 2015-70 AB (PROJEC 2.300 .. | 03/16/2017. | PAID ON PRINCIPAL RSN SR 544,877 | .......... 544,877 11/16/2048.
38379K RM 2 |GNR 2015-86 AC (PROJEC 2.650 ..| 03/16/2017. | PAID ON PRINCIPAL JEOTRTTRII PV 1,062,331 | ....... 1,062,331 03/16/2050.
83162C TV 5 [SBAP2011-20B 1 4.220.. ..102/01/2017. | PAID ON PRINCIPAL e | e 630,894 | .......... 630,894 | .........630,894 | ............633,482 | ...ccoooiiiini0 | i i(2,587) | 0 [ ee(2,587) |0 | 830,894 | 0 [0 | 0 14,516 | 02/01/2031.
83162C UR 2 |SBAP2012-20C 1 2.510.. .| 03/01/2017. | PAID ON PRINCIPAL 862,964 862,964 .11,405 | 03/01/2032.
83162C WK 5 |SBAP2014-20G 1 2.870. ..101/01/2017. | PAID ON PRINCIPAL JEOTSTUPIN RPN 316,671 | .......... 316,671 07/01/2034.
83162C XE 8 [SBAP 2015-20H 1 2.820.. .. 02/01/2017. | PAID ON PRINCIPAL JRTRRRN SR 494,703 | .......... 494,703 08/01/2035.
83162C XG 3 |SBAP2015-201 1 2.820... .. 03/01/2017. | PAID ON PRINCIPAL [ESTURUIN R 722,745 | ......... 722,745 | ......... . 09/01/2035.
83162C XN 8 |SBAP 2016-20A 1 2.780 ..101/01/2017. | PAID ON PRINCIPAL 292,842 292,842 | ......... 292,842 292,842 01/01/2036.
83162C YH 0 [SBAP 2017-20B 1 2.820.. .| 02/09/2017. | STIFEL NICOLAUS & CO INC....... JIOTR I 10,015,625 | ..... 10,000,000 | .....10,000,000 ..10,000,000 ..10,000,000 02/01/2037.
831641 FB 6 |SBIC 2014-10B 1 3.015 .| 03/10/2017. | PAID ON PRINCIPAL JEOTTTRRI PV 1,175,280 | ....... 1,175,280 | ....... 1,175,280 175,209 | 0 | 70 | 0 [ 70 |0 [ e 1,175,280 09/10/2024.

.103/10/2017. | PAID ON PRINCIPAL 244,813 244,813 | ... 244,813

831641 FE 0 |SBIC 2015-10B 1 2.829... 244,820 244,813 | .0 [0 |0 [ 3,434 | 09/10/2025.
0599999. Total - BoNdS = U.S. GOVEIMMENE. .. .cvuireiisieisieisissssssissess s eessesssssessens s sess st ses sttt ensssnsns | seees 87,825,460 | ..... 87,809,835 | .....88,083,392 87,895,246 ..87,809,836 |.....ccoeee0 | ... 15,625 | .........15,625 | ..... 551,965 XXX
Bonds - All Other Government

135132 AP 0 |CANADA MORTGAGE & HOUS 4.350 .| 02/01/2017. | MATURED........ reveneeeennerenenes | e 2,000,000 | ....... 2,000,000 176 0 2,000,000 0 [ coveverreeennd0 | eiicrnen0 [ s 43,500 |02/01/2017.

135087 ZU 1 |CANADA TREASURY BONDS 2.750....... .| 03/28/2017. | HSBC............... JEOTRRTRI OV 6,491,160 | ....... 6,000,000 (26,586) 0 6,575,198 0{....(84,038)] ........(84,038) | ....... 53,795 | 06/01/2022.

683234 'YX 0 |ONTARIO (PROVINCE OF) 4.300. .. |..|03/08/2017. | MATURED........ [EPTIIRTRRRIURION PPN 11,000,000 | ..... 11,000,000 | .....10,721,370 | .........10,992,063 | ......cccccoece.0 | vieereen 7,937 | a0 [ 7,937 |0 | 0000011,000,000 | o0 | v | 0 | i 236,500 | 03/08/2017.

G92451 GE 0 |UKGILT TREASURY 1.750 ... |B|01/22/2017. | MATURED........ revneenenerenenes | e 2,714,800 | ....... 2,714,800 ...(1,858)] ......677,566 | ...........3,390,836 | ....(676,036) | .............0 | ......(676,036) | ....... 23,755 | 01/22/2017.

629352 MX 7 |CANADA NHAPASS THRUP 1.750........ .. | 03/15/2017. | PAID ON PRINCIPAL [RTSTSRRN IS 48,574 | ... 48,574 . 10/01/2018.

629352 4Z 2 | CANADA NHA PASS THRU P 1.800........ .. 1 03/15/2017. | PAID ON PRINCIPAL 22,725 22,725 . ....69 | 12/01/2018.
1099999. Total - Bonds - All Other GOVEMMENL. .........vuuriieieieiiinrissiiinnis oeesiesisssisssssssssesnssssssenas 22,277,258 | ... 21,786,098 | .....22,909,104 | .......22,379,731 | o0 | 10 n(19,964) | o0 | o (19,964) | ......677,566 | ........ 23,037,333 | ....(676,036) | ...... (84,038)] ...... (760,075)| .....357,755 XXX
Bonds - U.S. Political Subdivisions of States

158249 HQ 8 |CHAMPAIGN CO COMM USD 5.550....... ..101/01/2017. | MATURED........ [ESTUUIN R 150,000 | ...cvoeee 150,000 | ..cooonee 150,000 | .ooereeerrnn150,000 | o0 | eviiviiiiinen0 | 0 | 0 0 | 150,000 | .cvovvernrnnnd (V10 RN (VI PO | I PO 4,163 | 01/01/2017.

194740 JS 6 |COLLIN CO GENERAL OBLI 4.500.... ..|02/15/2017. | REDEEMED.... JSTRRRO PP 1,565,000 | ....... 1,565,000 | ...... 1,573,639 21,564,990 | 0 |10 | 0 |10 |0 | e 1,565,000 | ....ocovvernrnd (01 0 [ o0 [ 35,213 | 02/15/2024.

194740 JT 4 |COLLIN CO GENERAL OBLI 5.000.......... |.. | 02/15/2017. | REDEEMED.... JEOTURTTORRI PP 2,410,000 | ....... 2,410,000 | ...... 2,562,770 ...2,412,082 (2,082) 0 2,410,000 0 (V1 UOOSRRROON | J IOV 60,250 | 02/15/2025.

194740 JU 1 |COLLIN CO GENERAL OBLI 5.000.......... .| 02/15/2017. | REDEEMED.... 2,535,000 2,535,000 | ...... 2,691,486 (2,127) 0 2,535,000 0 0 [ o0 [ 63,375 | 02/15/2026.

194740 JV 9 |COLLIN CO GENERAL OBLI 5.000.......... .| 02/15/2017. | REDEEMED.... reveeeenenssrenienes | e 2,665,000 | ....... 2,665,000 | ...... 2,827,272 (2,203) 0 2,665,000 0 0 | o0 [ 66,625 | 02/15/2027.

401784 VM 2 |GUILFORD CO GENERAL OB .600......... ..| 03/01/2017. | REDEEMED.... JESTSURTUIN ERP 705,000 | .......... 705,000 | .......... 705,000 | .ooooeerere 705,103 | oo [ i (103) | o0 | s (RL0X) ) I (1 I 705,000 |..coovrrrnnens (V18 PN 0 | o0 [ s 1,069 |03/01/2025.

442565 YE 1 |HOWARD CO GENERAL OBLI 5.000....... ..|02/15/2017. | REDEEMED.... JSTRRRO PR 5,800,000 | ...... 5,800,000 | ....... 6,277,514 . (6,665) 0 5,800,000 0 (0 [ A | I 145,000 | 02/15/2022.

442565 YF 8 |HOWARD CO GENERAL OBLI 5.000....... .| 02/15/2017. | REDEEMED.... 5,900,000 5,900,000 | ...... 6,370,820 | ...........5,906,561 (6,561) 0 5,900,000 0 0| a0 | e 147,500 | 02/15/2023.

442565 YG 6 |HOWARD CO GENERAL OBLI 5.000....... ..| 02/15/2017. | REDEEMED.... e | e 6,100,000 | ....... 6,100,000 | ....... 6,576,471 | ........... 6,106,632 | ...ccovvrrinnn 0| e [(CHox 7T E— 0 (6,632) 0 6,100,000 0 (V1 IS 0 ... 152,500 | 02/15/2024.
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584002 JV 2 |MECKLENBURG CO GENERAL 5.000..... | .. | 02/01/2017. | REDEEMED.... reverenessrenenes | e 7,635,000 | ....... 7,635,000 | ....... 8,232,057 0 [ (5,554) Y[ oerervrririnen0 | 7,635,000 [ o0 [0 | 0 [ 190,875 | 02/01/2024.
584002 JW 0 |MECKLENBURG CO GENERAL 5.000..... | .. | 02/01/2017. | REDEEMED.... RO OV 7,640,000 | ....... 7,640,000 | ....... 8,230,954 | ..........7,645,493 | .......cccee0 | i (5,493) ) [ o0 | 7,640,000 [0 [0 | 0 [ 191,000 | 02/01/2025.
725769 HR 7 |PITTSYLVANIA CO GEN OB 5.000.... .. 03/01/2017. | MATURED........ e | s 645,000 | .......... 645,000 | .......... 675,896 V| cererreernen0 | vienne845,000 | o0 {0 [0 e 16,125 | 03/01/2017.
763261 SM 7 |RICHARDSON ISD GO S200 5.000.......... | .. | 02/15/2017. | REDEEMED.... reverseeeennerenenes | e 2,005,000 | ....... 2,005,000 | ....... 2,108,578 N ) 0 2,005,000 | .oovcveiereen0 [ vrvrierinnnd0 |0 [ e 50,125 | 02/15/2027.
763261 SN 5 |RICHARDSON ISD GO S200 5.000.......... ..|02/15/2017. | REDEEMED.... JRTTORRRO PP 2,110,000 | ....... 2,110,000 | ...... 2,219,003 | .........2,121,465 | ....c.oovvnenn 0. s (11,465) | ....ocvennee. 0 | (11,465) 0 2,110,000 | ...ccovceecn0 |0 | viiciinnnl0 | 52,750 | 02/15/2028.
849254 NX 1 |SPOTSYLVANIA CO GEN OB 5.000........ ..| 01/15/2017. | REDEEMED.... reverenessrenenes | e 1,490,000 | ....... 1,490,000 | ....... 1,568,657 ...(336) ) OO | I OO 1,490,000 | ...covvvveens0 | o0 | viiiiienn0 [ 37,250 | 01/15/2021.
849254 NY 9 |SPOTSYLVANIA CO GEN OB 5.000........ ..| 01/15/2017. | REDEEMED.... JEOTTTRTRII PV 1,490,000 | ....... 1,490,000 | ....... 1,566,273 ...(324) ) TSSO | I OO 1,490,000 | ..ccovvvreens0 | o0 | eviiiienen0 [ 37,250 | 01/15/2022.
849254 NZ 6 |SPOTSYLVANIA CO GEN OB 5.000........ ..|01/15/2017. | REDEEMED.... JSTRRRO PP 1,490,000 | ....... 1,490,000 | ...... 1,563,889 ) oo [ 1,490,000 | i [0 | il [ 37,250 | 01/15/2023.
849254 PA 9 |SPOTSYLVANIA CO GEN OB 5.000........ ..| 01/15/2017. | REDEEMED.... JEOTUTRRI P 1,490,000 | ....... 1,490,000 | ....... 1,561,520 ) [0 | e 1,490,000 | o0 [0 [0 [ 37,250 | 01/15/2024.
849254 PB 7 | SPOTSYLVANIA CO GEN OB 5.000........ ..|01/15/2017. | REDEEMED.... JRTSTORRO PP 1,490,000 | ....... 1,490,000 | ....... 1,560,328 om0 | e 1,490,000 |0 [0 [ 0 [ 37,250 | 01/15/2025.
849254 PC 5 |SPOTSYLVANIA CO GEN OB 5.000........ ..| 01/15/2017. | REDEEMED.... reveeeerensnenenes | e 1,490,000 | ....... 1,490,000 | ....... 1,559,136 ) [0 | e 1,490,000 |0 [0 [0 [ 37,250 | 01/15/2026.
849254 PD 3 |SPOTSYLVANIA CO GEN OB 5.000........ ..| 01/15/2017. | REDEEMED.... JEOTTTTRI PV 1,490,000 | ....... 1,490,000 | ....... 1,557,959 )| - 20| 1,490,000 |0 [0 | 0 | s 37,250 | 01/15/2027.
792895 PZ 1 | ST PAULISD #625 GO S2 5.000.............. ..102/01/2017. | MATURED........ JSTRRRO PP 1,175,000 | ....... 1,175,000 | ....... 1,280,045 )| E (V1 IO 1,175,000 | .ovvvveieeend0 [0 | il | e 29,375 | 02/01/2017.
89438V K4 7 |TRAVIS CO ROAD GENERAL 4.500........ ..| 03/01/2017. | REDEEMED.... JEOTURTRTRROO PP 2,310,000 | ....... 2,310,000 | ...... 2,310,000 0 2,310,000 |..coocveciereen0 [ vrveiiiennd0 | e [ e 51,975 | 03/01/2024.
89438V K5 4 |TRAVIS CO ROAD GENERAL 4.500........ ..|03/01/2017. | REDEEMED.... JSTSTORRON PP 2,405,000 | ...... 2,405,000 2,396,174 0 2,405,000 | ...ccccceeen0 |0 |0 | 54,113 | 03/01/2025.
89438V K6 2 |TRAVIS CO ROAD GENERAL 4.500. ..| 03/01/2017. | REDEEMED.... 2,505,000 2,505,000 12,482,881 0 2,505,000 | ..coooveieeen [0 | i [ 56,363 | 03/01/2026.
89438V K7 0 |TRAVIS CO ROAD GENERAL 4.500........ ..| 03/01/2017. | REDEEMED.... revreeeneiensrenienes | v 2,605,000 | ....... 2,605,000 2,574,522 0 2,605,000 | ..coocereeeen [0 | e [ 58,613 | 03/01/2027.
930863 G9 0 |WAKE CO GENERAL OBLIGA 5.000........ .| 03/01/2017. | REDEEMED.... e | o 35,000,000 | ..... 35,000,000 | .....38,248,350 0 35,000,000 |..coccoeiee0 [0 | o0 | 875,000 | 03/01/2022.
938718  XF 5 |WASHINGTON CO GO ST. G 4.000......... .. 1 03/01/2017. | MATURED........ JEOTRTRTRI P 1,010,000 | ....... 1,010,000 | ....... 1,108,697 | ... 1,012,203 | coiiiiiiinen0 [ iii0n(2,203) | v [ iiiie(2,208) | o [ I 1,010,000 [ERSTRTRTOTN | I [P 20,200 | 03/01/2017.
2499999. Total - Bonds - U.S. Palitical Subdivisions of States.........ccccouiis v ....105,305,000 | ....105,305,000 |....112,539,889 | ....... 105,431,407 | o0 | (126,407) | o0 [ (126,407) | oo 0] . 105,305,000 [...ccoorivrnns 0 [ (]} [ 0 |..2,582,957 XXX
Bonds - U.S. Special Revenue and Special A t
194653 JF 9 |COLLIER CO SCH BRD COP 5.250......... .| 02/15/2017. | MATURED........ revrneeeesenenenes | v 2,500,000 | ....... 2,500,000 | ....... 2,799,650 2,500,000 0 [ corrverieeennd0 | 0 [ 65,625 | 02/15/2017.
67109P AA 1 |COOK & DUPAGE COS (OAK 8.000........ ..| 02/01/2017. | REDEEMED.... reveerennessnenienes | e 40,000 | ............ 40,000 | ..ooovvecrierinnnn 0. . 20 0 |0 | 1,604 |02/01/2023.
455057 HG 7 |INDIANAFIN AUTHREV F 5.000............. ..| 02/01/2017. | REDEEMED.... JEOTURTTRI PV 7,680,000 | ....... 7,680,000 | ....... 8,059,085 | ... 0| (28,125) 7,680,000 20 0 | 0 | e 192,000 | 02/01/2024.
455057 HH 5 |INDIANA FIN AUTH REV F 5.000 ..|02/01/2017. | REDEEMED.... JRTORRO PP 8,990,000 | ....... 8,990,000 9,433,746 | ........... 0 [ (32,922) 8,990,000 0 {0 | 0 | 224,750 | 02/01/2025.
455057 HJ 1 |INDIANAFIN AUTH REV F 5.000.. .| 02/01/2017. | REDEEMED.... .rr.8,810,000 | ....... 8,810,000 19,244,862 .(32,263)] .. 8,810,000 (O[O o I ISR | I I 220,250 | 02/01/2026.
455057 JP 5 |INDIANA FIN AUTH REV F 4.750 ..| 02/01/2017. | REDEEMED.... JUOTTRTRRII OV 7,350,000 | ....... 7,350,000 7,656,201 | .0 7,352,725 | vicviieinn0 | eeeied(2,725) | 0 [ d(2,725) [0 | 7,350,000 | ..oovvvencned (V10 N 0 02/01/2023.
455057 JR 1 |INDIANA FIN AUTHREV F 4.750 ... |.. [ 02/01/2017. | REDEEMED.... revrerenessrenenes | e 6,505,000 | ....... 6,505,000 | ....... 6,744,644 | ..........5, 6,505,000 0 0 02/01/2025.
485424 LG 8 |KANSAS DEPT TRANS HWY .650......... |.. | 01/18/2017. | REDEEMED.... JEOTURTRTRRIN PPN 19,000,000 | ..... 19,000,000 | .....19,000,000 09/01/2024.
495289 S2 7 |KING CO SEWER REV REF 5.000.......... ..101/01/2017. | REDEEMED.... JRTRRR SR 585,000 | .......... 585,000 | .......... 604,674 01/01/2024.
495289 T6 7 |KING CO SEWER REV REF 5.000.......... ..| 01/01/2017. | REDEEMED.... reverneeeennerenienes | e 1,915,000 | ....... 1,915,000 | ....... 1,979,401 . L0 01/01/2024.
548100 V3 7 |LOWER COLORADORIVER J 6.000....... ..101/01/2017. | MATURED........ revrnreneiensrenienes | e 2,430,000 | ....... 2,430,000 | ....... 2,412,043 | ........2,430,000 | .oooovirioenn0 | 0 | 0 0 0 2,430,000 0 0 01/01/2017.
681793 3G 8 | OMAHA PUB POWER DIST E 5.000........ .| 02/01/2017. | MATURED........ reveeerensrenenes | e 1,515,000 | ....... 1,515,000 | ....... 1,623,913 | .o 1,514,947 | 0 | B3 | 0 [ 53 [0 [ e 1,515,000 |..ccoovvvernees (V18 N 0 02/01/2017.
681793 2V 6 |OMAHA PUB POWER DIST E 5.000........ .| 02/01/2017. | REDEEMED.... JEOTRTRTRI OV 5,000,000 | ....... 5,000,000 5,000,000 0 0 02/01/2021.
681793 A2 1 |OMAHA PUB POWER DIST E 5.700........ ..102/01/2017. | MATURED........ 853,000 853,000 . L0 02/01/2017.
751100 FW 3 |RALEIGH COMBENTERPRIS .600......... .| 03/01/2017. | REDEEMED.... [ESTURUIN RO 405,000 | .......... 405,000 ..405,000 .0 . 03/01/2035.
837147 S4 0 | SOUTH CAROLINA PUB SVC 5.000........ ..| 01/01/2017. | REDEEMED.... RO O 5,660,000 | ....... 5,660,000 5,660,000 0 0 01/01/2021.
313496 5Z 8 |FH(ARM) #755364 2.858 .. | 03/15/2017. | PAID ON PRINCIPAL 3,410 3,410 3,410 0 0 01/01/2029.
313498 KR 3 |FH (3/1 ARM) #781204 3.036... .. |.. | 03/15/2017. | PAID ON PRINCIPAL 2,929 2,929 0 0 02/01/2034.
31295N  AQ 1 [FH (5/1 ARM) #789015 2.980.......cc.cevene. .| 03/15/2017. | PAID ON PRINCIPAL 787 787 0 0 02/01/2032.
313356 NC 5 |FHLMC GOLD PASSTHRU  6.500.......... .| 03/15/2017. | PAID ON PRINCIPAL 3,239 3,239 0 0 04/15/2026.
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31294M GB 1 |FHLMC GOLD PASSTHRU  3.500.......... .| 03/15/2017. | PAID ON PRINCIPAL ..108,611 108,611 | e 109,137 | e 109,167 | 0 | ciiieend(556) | o0 | e (856) | e | e 108,611 | 0 |0 | 0 [ 560 | 05/15/2026.
3128GW SZ 2 |FHLMC GOLD PASSTHRU  5.000.......... .| 03/15/2017. | PAID ON PRINCIPAL rerennennnn 19,042 . L0 . 11/15/2017.
3128GW US 5 |FHLMC GOLD PASSTHRU  5.000.......... .. | 03/15/2017. | PAID ON PRINCIPAL 6,708 | .oviorereeen8,708 | i 8,712 | 6,697 | 0 | 11 11 0 6,708 0 0 11/15/2017.
3128MM QB 2 |FHLMC GOLD PASSTHRU  2.500.......... .. | 03/15/2017. | PAID ON PRINCIPAL [ESTTRTUIN RO 117,367 117,367 | .. . 11/15/2027.
3128CU GZ 3 |FHLMC GOLD PASSTHRU  6.500.......... .. 03/15/2017. | PAID ON PRINCIPAL 39,275 | oo 39,275 | covvrrnn 40,800 | ..ccooeoerrennd0,507 | o0 [ enen(1,232) | 0 | ciiecn(1,282) | 0 | 39,275 |0 |0 |0 s 427 |04/15/2022.
3132GR LV 1 |FHLMC GOLD PASSTHRU  3.500.......... .| 03/15/2017. | PAID ON PRINCIPAL 55,026 55,026 56,410 | cooovrerrrnn56,490 | i | e (1,464) | viiiin0 | e (1,464) | 0 | 085,026 | 0 | 0 | 0 [ 283 | 02/15/2042.
3132GS LQ 0 |FHLMC GOLD PASSTHRU  3.500.......... ..103/15/2017. | PAID ON PRINCIPAL........ccoververes | errerrerrerisreeieriens | erirerenn 113,662 | i 113,662 | .o 116,557 | o 116,125 | 0 | cienn(2,464) | o0 | eecn(2,464) | 0 | i 113,662 | 0 |0 | 0 [ 512 | 03/15/2042.
3128MJ TB 6 |FHLMC GOLD PASSTHRU  3.500.......... .. | 03/15/2017. | PAID ON PRINCIPAL 128,502 | ..o 126,795 | i 126,891 | 0 [l 181 | 0 [l 1B 0| 128,502 [0 0 [0 | 660 | 09/15/2043.
313375 LL 5 |FHR17271CMO 6.500.......cmerrriinne .| 03/15/2017. | PAID ON PRINCIPAL v 15,973 | 75,973 | i 75,795 | e T5,781 | 0 [ 193 | 0 [ 193 |0 [ e 75,973 |0 | [0 | 807 |05/15/2024.
3133TB. JR 2 |[FHR 1998 PE CMO 7.500......cccmenee .| 03/17/2017. | PAID ON PRINCIPAL 3,768 | e 3,768 | 3,909 | 3,756 | o0 | 1T 0 1T [0 | 3768 [0 |0 | 0 [ 47 | 10/17/2027.
3137BA HX 3 |FHR4345AB 3.000 .| 03/15/2017. | PAID ON PRINCIPAL 222,547 222,547 02/15/2040.
3137BD GH 3 |FHR 4388 TP 3.000. .| 03/15/2017. | PAID ON PRINCIPAL JEOTTTTRI PV 1,842,227 | ...... 1,842,227 09/15/2044.
313858 B4 9 |FN(ARM) #550959 3.246 .. | 03/25/2017. | PAID ON PRINCIPAL 6,423 6,423 08/01/2029.
31379X  VF 9 |FN (10/1 ARM #432714 2.591.. ..| 03/25/2017. | PAID ON PRINCIPAL 5,857 12/01/2027.
314057 ZC 9 |FN(10/1 ARM #799139 .. | 03/25/2017. | PAID ON PRINCIPAL 1,874 04/01/2035.
31402D GG 9 |FN (3/1 ARM) #725699 .. | 03/25/2017. | PAID ON PRINCIPAL 3,493 08/01/2034.
31404M BN 7 |FN (3/1 ARM) #772345 .. | 03/25/2017. | PAID ON PRINCIPAL 88,553 03/01/2034.
31405N  4F 9 [FN (3/1 ARM) #794722 .. | 03/25/2017. | PAID ON PRINCIPAL 3,685 10/01/2034.
31385H 6B 3 |FN (5/1 ARM) #545466 .| 03/25/2017. | PAID ON PRINCIPAL 384 01/01/2032.
31389D W4 5 |FN (5/1 ARM) #622667 .| 03/25/2017. | PAID ON PRINCIPAL 2,939 12/01/2031.
31392B 6U 5 |FNGT 2002-T4 A2CMO  7.000 .. | 03/25/2017. | PAID ON PRINCIPAL 37,093 12/25/2041.
31359V YH 0 |FNGT 99-T2A1CMO  7.500. .. 03/19/2017. | PAID ON PRINCIPAL 6,252 01/19/2039.
31418A VF 2 |FNMA PASS TH #FN MA151 2.500... .| 03/25/2017. | PAID ON PRINCIPAL 55,395 07/01/2028.
31371F  E9 9 |FNMA PASS TH #250460 .| 03/25/2017. | PAID ON PRINCIPAL 1,304 01/25/2026.
31371MM DT 1 |FNMA PASS TH #255814 .| 03/25/2017. | PAID ON PRINCIPAL 6,955 08/25/2035.
31373D EF 8 |FNMA PASS TH #290034 .| 03/25/2017. | PAID ON PRINCIPAL 2,025 08/25/2024.
31382M  ZX 5 | FNMA PASS TH #486858 .. | 03/25/2017. | PAID ON PRINCIPAL 2,452 03/25/2029.
313898  3C 6 |FNMA PASS TH #634495 .| 01/25/2017. | PAID ON PRINCIPAL 2,530 . 03/25/2017.
31391T UL 0 |FNMA PASS TH #676587 .| 03/25/2017. | PAID ON PRINCIPAL 7,804 | .. 7,804 (29) 7,804 12/25/2032.
31402R  F9 5 |FNMA PASS TH #735592 .. | 03/25/2017. | PAID ON PRINCIPAL 320,219 320,219 | ..........306,060 | ..............308,347 | ..cceeovercc0 | e 11,872 | 0 [, 11,872 [ (V1 IO 320,219 | .o (01 0 05/25/2034.
31403D SP 5 |FNMA PASS TH #745826 .| 03/25/2017. | PAID ON PRINCIPAL 4,559 | oo 4,559 17 0 4,559 0 07/25/2036.
31405N TV 7 |FNMA PASS TH #794464 .. | 03/25/2017. | PAID ON PRINCIPAL 2,568 | ..o 2,568 0 2,568 0 09/25/2034.
31406Y TU 4 |FNMA PASS TH #824163 .| 03/25/2017. | PAID ON PRINCIPAL JESTURTRTORIORPIIR R 47,584 | ............ 47,584 .0 .0 04/25/2035.
31407B  XH 7 |FNMA PASS TH #826080 .. | 03/25/2017. | PAID ON PRINCIPAL 274,114 274,114 .0 .0 07/25/2035.
314086 ZW 0 |FNMA PASS TH #851357 .. | 03/25/2017. | PAID ON PRINCIPAL 447 447 0 0 02/25/2036.
31408) D4 0 |FNMA PASS TH #852523 .. | 03/25/2017. | PAID ON PRINCIPAL 218 218 1 0 0 01/25/2036.
31409T QM 3 |FNMA PASS TH #878060 .. | 03/25/2017. | PAID ON PRINCIPAL 721 721 11 0 0 03/25/2036.
314100 3G 5 |FNMA PASS TH #898199 .. | 03/25/2017. | PAID ON PRINCIPAL 3,404 3,404 (19) 0 3,404 0 11/25/2036.
31411A RJ 6 |FNMA PASS TH #902389 .. | 03/25/2017. | PAID ON PRINCIPAL 9,796 9,79 130 0 9,796 0 11/25/2036.
31411Y VZ 3 |FNMA PASS TH #918732 5.500... .. | 03/25/2017. | PAID ON PRINCIPAL 2,182 2,182 . 53 0 2,182 0 06/25/2037.
313921 DF 2 |FNR2001-55 PCCMO  6.500 ... | .. | 03/25/2017. | PAID ON PRINCIPAL 7,080 | .. 7,080 | ... L1146 | .. (65) 0 7,080 0 . 10/25/2031.
3136AG XN 7 |FNR2013-102DG CMO  3.000.............. .| 03/25/2017. | PAID ON PRINCIPAL 267,413 267,413 | ......... 266,995 | .....ccooon... 266,965 | ...cooovvvnnens (V1 O 448 | (U A48 [ . 0| s 267,413 | .o (V10 N 05/25/2032. | 1..ccvvrrirnns
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3136AG QV 7 |FNR2013-109 BACMO  3.000.... .| 03/25/2017. | PAID ON PRINCIPAL s | s 174,528 | ......... 174,528 w0 [l 161 | 0 | 1,161 0 | v 174528 | 0 [0 | i [, 865 | 10/25/2032.
3136AD R2 7 |FNR2013-41DACMO  1.750 .| 03/25/2017. | PAID ON PRINCIPAL 251,544 251,544 | ........ 0 [ 9,018 | 0 | 9,018 20 | 251,544 | 0 [0 | 0 [ 693 | 02/25/2043.
31392C MJ 0 |FNW 2002-W1 1A4 CMO  6.000... .| 03/25/2017. | PAID ON PRINCIPAL 89,531 | oo 89,531 | .o 86,304 .0 20| ienn89,531 |0 [0 | 0 | 898 | 02/25/2042.
3133TL 4S 4 |FSPCT-17 A5 7.160 . 1 03/25/2017. | PAID ON PRINCIPAL 56,720 56,720 56,712 .0 0 | o 56,720 |0 [0 | 0 [, 737 |07/25/2029.
31392M  EJ 7 |FSPC T-41 1A4 CMO .| 03/25/2017. | PAID ON PRINCIPAL RN 133,821 | ..oooeo. 133,821 | oo 133,010 | vooreeren 132,330 | v | 1,490 | 0 i 1490 | 0 [ 133,821 | 0 0 |0 | 1,820 |06/25/2032.
31392M  GY 2 |FSPC T-42 A4 CMO .| 03/25/2017. | PAID ON PRINCIPAL 32,555 32,555 32,509 | coorreeern32,433 | 0 [ 122 |0 | 122 {0 | 032,555 | 0 [0 |0 [ 375 |02/25/2042.
31393N  TB 5 |FSPC T-55 1A1 CMO .| 03/25/2017. | PAID ON PRINCIPAL 8,706 | ..cooverern8,706 | 9,215 | 9,060 | 0 | e en(883) [ 0 | e (353) [0 | 8706 [0 [0 | 0 [ 104 | 03/25/2043.
3137G1 BC 0 |FWLS 2016-SC02 1A .. |..| 03/25/2017. | PAID ON PRINCIPAL SRR 153,183 v | 183,183 [0 | s | 0 [ 639 | 10/25/2046.
3137G1_BD 8 |FWLS2016-SC022A  3.500... .. |.. [ 03/25/2017. | PAID ON PRINCIPAL s | s 187,719 (3,322) (3,322) | ... L0 . [N | I 1,084 | 10/25/2046.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ......vuiiiiiiiiiiiirsissieseresisseess s nsnsssesensssssssessens | eoees 84,244,707 | .....84,244,707 | .....86,822,759 | .........84,370,366 | ................0 | ...... (125,659) | ..ovvvvnnenns 0 ... (125,659) | ..ooovvrerenened 0. 84,244707 | .............. (U (] [P 0 |..1,542,951 XXX
Bonds - Industrial and Miscellaneous
048312 AG 7 |ACETF 2003-1 A3 5.050.....0ccreerrins ..| 01/20/2017. | REDEEMED.... 295,881 295,881 | .......... 295,871 | ovreeererei295,880 | o0 [ i | 0 | i |0 295,881 | 0 [0 [ 0| e 3,736 | 10/20/2020.
00101 AK 2 |ADT CORP .. | 01/06/2017. | KEYBANC CAPITAL MARK............ JSTRRRO PP 1,091,250 | ....... 1,000,000 | ....... 1,044,375 | .........1,030,127 | ooovrcviirenn0 [ i (156) | o0 | e (156) | e [ 1,029,971 | 0 |1 61,279 | il 61,279 | ....... 14,931 | 10/15/2021.
00817Y AH 1 |AETNAINC .| .| 03/29/2017. | MAKE WHOLE CALL.........ccovurrneee OO I 1,064,880 | ....... 1,000,000 | ....... 1,053,500 | ...........1,029,844 | ....ccccoeece0 [ vovreens(1,876) | v [ (1,876) | o0 | 101,027,968 |0 [ 0036,912 | e 36,912 | ....... 22,822 | 09/01/2020.
00817Y AW 8 |AETNAINC 3.200.....cmrrrrrinine .| 03/16/2017. | MAKE WHOLE CALL........ccocovvvvneee JSTSTORRON PP 2,020,000 | ...... 2,000,000 | ....... 1,992,520 | .........1,992,863 | ..cccoovviean0 [ o9 |0 91 0] 11,992,954 | 0] 27,046 | 27,046 06/15/2026.
0258M0 DD 8 |AMERICAN EXPRESS CREDI 2.375. .| 03/24/2017. | MATURED........ +......1,000,000 | ....... 1,000,000 997,290 03/24/2017.
02666Q K7 7 |AMERICAN HONDA FINANCE 2.125 02/28/2017. | MATURED........ JEOTTRII PV 1,000,000 | ....... 1,000,000 | ..........999,950 02/28/2017.
029912 AY 8 |AMERICAN TOWER CORP  7.250.. . 102/10/2017. | MAKE WHOLE CALL.........c.ccocevvvnne JSTTRRO PR 1,120,854 | ....... 1,000,000 | ....... 1,080,000 05/15/2019.
035229 DB 6 |ANHEUSER-BUSCHCO  5.600 03/01/2017. | MATURED........ JEOTRTTRII PV 1,000,000 | ....... 1,000,000 03/01/2017.
03674P AJ 2 |ANTERO RESOURCES  6.000. ..|01/06/2017. | REDEEMED.... JRTRRR SR 515,000 | .......... 500,000 12/01/2020.
06050T LT 7 |BANK OF AMERICA 1.250.. .| 02/14/2017. | MATURED........ +......1,000,000 | ....... 1,000,000 02/14/2017.
060505 DA 9 |BANK OF AMERICA CORP 5.420 .. 03/15/2017. | MATURED........ JEOTTTRRI PV 1,000,000 | ....... 1,000,000 | ..........994,730 03/15/2017.
06051G FD 6 |BANK OF AMERICA CORP  2.650.... ..| 01/06/2017. | BAS-MERRILL LYNCH reveerenessresenes | o 1,010,170 | ....... 1,000,000 | ....... 1,011,080 04/01/2019.
05531F AK 9 |BB&T CORP .| 02/22/2017. | REDEEMED.... JEOTTRTRRI PV 1,000,000 | ....... 1,000,000 03/22/2017.
12189T AH 7 |BNSF 1998-A TRUST ..101/02/2017. | VARIOUS 247,240 247,240 01/02/2019.
12189P  AM 4 | BNSF 2002-2 TRUST ..| 01/15/2017. | REDEEMED.... 365,415 365,415 01/15/2021.
12200B  AA 6 |BNSF 2004-1 TRUST ..| 01/15/2017. | REDEEMED.... 269,963 269,963 01/15/2021.
05577@ AG 5 |BNSF 2009-A SER A .. | 02/26/2017. | REDEEMED.... 02/26/2021.
05577@ AH 3 |BNSF 2009-A SER B .| 02/26/2017. | REDEEMED.... 02/26/2021.
05577@ AJ 9 |BNSF 2009-A SERC .. | 02/26/2017. | REDEEMED.... 02/26/2021.
05577@ AK 6 |BNSF 2009-A SER D .. | 02/26/2017. | REDEEMED.... 02/26/2021.
05577@ AM 2 | BNSF 2009-A SER E ..|02/26/2017. | REDEEMED.... 02/26/2021.
14912L  5C 1 |CATERPILLAR FINANCIAL 1.750........... .. | 03/24/2017. | MATURED........ reveeerensrenenes | e 1,000,000 | ....... 1,000,000 03/24/2017.
152000 AD 9 |CENTERPOINT ENERGY 200 5.170........ .| 02/01/2017. | REDEEMED.... 382,649 382,649 08/01/2019.
125509 BJ 7 |CIGNA CORP 5.375 ..|03/15/2017. | MATURED........ JSTTRRO PR 2,000,000 | ...... 2,000,000 03/15/2017.
17275R  AK 8 |CISCO SYSTEMS 3.150... .| 03/14/2017. | MATURED........ RO PV 1,000,000 | ....... 1,000,000 | .......... 997,670 | ..ooeerrei999,853 | o0 [ e 147 | 0 [ 147 | e (U I 1,000,000 03/14/2017.
17275R AW 2 |CISCO SYSTEMS 3.500......cccmrenee ..103/27/2017. | CITIGROUP GLOBAL MARKETS... | c..voeviirrenrirernns | o 1,039,440 | ....... 1,000,000 | .......... 997,330 | .ioereerrn 997,666 | o0 | i34 |0 34 | (V1 IO 997,700 06/15/2025.
20030N AP 6 |COMCAST CORP 6.500.......ccouvunee .1 01/15/2017. | MATURED........ reveeerensrenenes | e 1,000,000 | ....... 1,000,000 | .......... 997,590 | .overerei999,912 | o0 [ 88 | 0 |, 88 | .o [V I 1,000,000 01/15/2017.
20338H AB 9 |COMMSCOPE TECHNOLOGIES 5.000.... | .. | 03/22/2017. | CITIGROUP GLOBAL MARKETS... | ....cvonevrerirnrirneinns | wereees 1,960,000 | ....... 2,000,000 | ...... 2,010,000 (133) 0 2,009,867 03/15/2027.
20605P AG 6 |CONCHO RESOURCES 4375.... ..101/13/2017. | MORGAN STANLEY. JSTSTRRRO PR 1,006,250 | ....... 1,000,000 | ....... 1,000,000 ..1,000,000 | .ooviviirenn0 [0 | 0| (V1 I (V1 IO 1,000,000 01/15/2025.
22160K AC 9 |COSTCO COMPANIES 5.500 ... |.. [ 03/15/2017. | MATURED........ JEOTUTRTORRI OV 2,000,000 | ....... 2,000,000 | ...... 2,005,720 | ...........1,999,795 205 0 2,000,000 03/15/2017.
228189 AB 2 |CROWN AMERICAS 4.500........cc00... ..101/23/2017. | WELLS FARGO SECURITIES........ | cooeererverevneverinns | e 2,050,000 | ...... 2,000,000 | ...... 2,030,000 | ........... 2,027,948 (269) 0 2,027,679 01/15/2023.
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12665V AA CVS LEASE PASS THRU CE 4.163 . 103/10/2017. | REDEEMED..........oocverreierrinniins | cerirerirnneisninsniienes | o 15,394 08/10/2036.
126650 AW 0 |CVS LEASE PASS THRU CE 5.298 .| 03/10/2017. | REDEEMED.... 38,033 | . 01/11/2027.
126659 AA 9 |CVS LEASE PASS THRU CE 8.353 .| 03/10/2017. | REDEEMED.... 30,064 | ..o 30,064 | ... 30,148 07/10/2031.
25272K AW 3 |DIAMOND 1 FIN/DIAMOND 7.125.......... . [ 01/05/2017. | GOLDMAN SACHS & CO.....cccovvvvee | verereererisernerirenes | v 2,240,000 | ....... 2,000,000 | .......2,210,000 06/15/2024.
28932M  AA 3 |ELM RD GENERATING STAT 5.209. .1 02/11/2017. | REDEEMED.........covoriviierireniiees | cevviieesiiensiinesiins | cevviens 104,373 | .......... 104,373 | ... 104,373 02/11/2030.
268648 AN 2 |EMC CORP .1 01/27/2017. | BARCLAYS CAPITAL INC......covvves [ o | v 935,000 | ....... 1,000,000 | .......... 935,000 06/01/2023.
30231G AA 0 |EXXON MOBIL CORP .. 03/15/2017. | MATURED........ 2,000,000 | ....... 2,000,000 | ....... 1,999,168 03/15/2017.
31620M AH 9 |FIDELITY NATIONAL  5.000................ . 103/15/2017. | REDEEMED........cocovvirerinriiriririrerins [ v | ove 1,025,000 | ....... 1,000,000 | ....... 1,023,750 03/15/2022.
369604 BG 7 |GENERAL ELECTRIC COMPA 3.375 . 103/28/2017. [ U S BANCORP........ccoorrrrrierireens | cerierireeerseesnsinenes | eeerveeens 512,219 | .......... 494,000 | .......... 487,800 03/11/2024.
36962G 2G 8 | GENERAL ELECTRIC COMPA 5.400 .| 02/15/2017. | MATURED........ 1,000,000 | ....... 1,000,000 | .......... 920,570 02/15/2017.
36159R  AK 9 |GEO GROUPINC 5.875 .| 03/07/2017. | WELLS FARGO SECURITIES........ [ ccocverererneerrrienirnes | v 1,146,750 | ....... 1,100,000 | ....... 1,100,000 01/15/2022.
432891 AD 1 |HILTON WORLDWIDE 5.625... .| 03/22/2017. | REDEEMED.... 6,939,878 | ....... 6,750,000 | ....... 6,987,188 10/15/2021.
432891 AG 4 |HILTON WORLDWIDE (144A 4.625. .. | 03/14/2017. | CITIGROUP GLOBAL MARKETS... | c..verevrivvirnrirerinns | v 2,996,250 | ....... 3,000,000 | ....... 3,000,000 04/01/2025.
42824C AU 3 |HPENTERPRISECO  2.850 .| 03/30/2017. | BAS-MERRILL LYNCH 1,011,880 | ....... 1,000,000 | .......... 998,720 10/05/2018.
46849L NQ 0 |JACKSON NATIONAL LIFE 1.250 02/21/2017. | MATURED........ 3,000,000 | ....... 3,000,000 | ....... 2,996,100 02/21/2017.
24422E RN 1 | JOHN DEERE CAPITAL COR 1.400.. .| 03/15/2017. | MATURED........ ...1,000,000 | ....... 1,000,000 03/15/2017.
48127TH AA 7 |JP MORGAN CHASE 2.200......cc0une .| 03/23/2017. | BAS-MERRILL LYNCH 1,003,780 | ....... 1,000,000 10/22/2019.
49228R  AE 3 |KERN RIVER FUNDING (14 4.893. ..| 03/31/2017. | REDEEMED.... 246,827 246,827 04/30/2018.
49228R  AE 3 |KERN RIVER FUNDING (14 4.893. .. | 12/31/2016. | REDEEMED.... 0 0 0 04/30/2018.
513272 AA 2 |LAMB WESTON HOLDINGS ( 4.625. .| 01/04/2017. | BNP PARIBAS 2,015,000 | ....... 2,000,000 | ....... 2,016,250 | ...........2,000,000 | .......15,834 | ..occecceeea(83) | o0 | e 15,781 |0 | 2,015,781 | 0 | e (781) | e (781 | 15,417 | 11/01/2024.
610202 BL 6 |MONONGAHELA POWER  5.700.. .| 03/15/2017. | MATURED........ ,000,000 | .......2,000,000 | .......1,992,700 .57,000 | 03/15/2017.
013104 AF 1 |NEW ALBERTSONSINC  7.450........... .| 01/05/2017. | CANTOR FITZGERALD........ccconvvees [ cormrirerinnrineriienines | cevveinns 143,625 | .......... 150,000 | ..cooonee 135,027 08/01/2029.
69371R K5 4 |PACCAR FINANCIAL CORP 1.600... .1 03/15/2017. | MATURED........coovvvirrirrerriinninens [ everiererneeissinnines | veeens 1,000,000 | ....... 1,000,000 | .......... 999,810 \ 03/15/2017.
70959W AE 3 |PENSKE AUTO GROUP  5.750 .| 03/07/2017. | BAS-MERRILL LYNCH 2,075,000 | ....... 2,000,000 | ....... 2,092,300 | 002,057,085 | o0 | eieeieee2,579) | a0 | eeene(2,579) | 0 | 2,054,505 |0 20,495 | 20,495 50,792 | 10/01/2022.
718172 AN 9 | PHILIP MORRIS INTERNAT 1.625.... ..103/20/2017. | MATURED........ 1,000,000 | ....... 1,000,000 | .......... 991,530 03/20/2017.
72650R AP 7 |PLAINS ALL AMERICAN PI 6.125.. .1 01/15/2017. | MATURED........ ......2,000,000 | ....... 2,000,000 2,025,320 01/15/2017.
69349L AA 6 |PNC BANKNA 5.250 .1 01/15/2017. | MATURED........ 10,000,000 | ..... 10,000,000 9,991,200 | .oe0ern9,999,471 | 0 | 529 |0 [ 01/15/2017.
74166M AA 4 | PRIME SECURITY SERVICE 9.250 .| 01/27/2017. | GOLDMAN SACHS & CO reverenessrenenes | e 1,087,500 | ....... 1,000,000 | ....... 1,082,500 . 05/15/2023.
80874Y AQ 3 |SCIENTIFIC GAMES  6.625................ .| 02/02/2017. | J P MORGAN CHASE SECURITI... | ... 1,900,000 | ....... 2,000,000 | ....... 1,986,420 | ...........1,685,000 | ......305,610 | ..o 118 | v [ oo 305,727 | ... 05/15/2021.
810186 AL 0 |SCOTTS MIRACLE (144A) 6.000 ..101/03/2017. | KEYBANC CAPITAL MARK......ccccre | crrrererrmnrnrineinerinns | v 2,285,360 | ....... 2,156,000 | ....... 2,292,065 (334) 10/15/2023.
810186 AM 8 |SCOTTS MIRACLE GRO  6.000 w1 0312312017 [ VARIOUS.......oovorvreeisevesiisnies | ceviesiiessiessssssiienns | evvies 3,241,640 | ....... 3,044,000 | ....... 3,240,555 (4,684) , 10/15/2023.
85207U AE 5 |SPRINT CORP 7250, ..| 01/27/2017. | BAS-MERRILL LYNCH 2,157,500 | ....... 2,000,000 | ....... 2,075,000 (794) | oo | 1000000.2,052,510 | 0 [ ..104,990 | .......104,990 | ....... 54,778 | 09/15/2021.
790849 AJ 2 |STJUDE MEDICAL 3.250... .1 03/20/2017. | EXCHANGED........cvovivmerierireines [ veriererneeisssinirnes | veeens 1,970,820 | ....... 2,000,000 | ...... 1,990,240 | ...........1,992,385 | ..ocvvvireen0 [ v 279 | 0 [ 279 [0 | 11,992,664 |0 ] (21,844) | (21,844) | 33,347 | 04/15/2023.
790849 AL 7 |STJUDE MEDICAL 2.000... .. 1 03/20/2017. | EXCHANGED........ovvoevrerireererins [ e | v 999,300 | ....... 1,000,000 | .......... 997,590 | .overerei998,587 | o0 [ 193 | 0 | 193 |0 [ 998,780 |0 | 520 | 520 | 12,889 | 09/15/2018.
790849 AN 3 | ST JUDE MEDICAL 3.875... .. 103/20/2017. | EXCHANGED........oovvviririererineirens | crvveierinsiisissineninns | corenns 1,996,260 | ....... 2,000,000 | ....... 1,992,320 | o0 1,993,033 | o0 | o227 | 0 | 227 [0 1,993,260 03,000 3,000 45,257 |09/15/2025.
86787G AD 4 |SUNTRUST BANK 5.200.. .| 01/17/2017. | MATURED........ 1,526,000 | ....... 1,526,000 | ....... 1,521,391 2106 [0 | 1,526,000 |0 [0 | 0 [ 39,676 | 01/17/2017.
87612E AZ 9 |TARGET CORP .| 03/28/2017. | CREDIT SUISSE FIRST BOSTO.... | ..ccooveririiiriiniiinns 1,017,700 | ....... 1,000,000 | .......... 973,530 | oo 982,839 | o0 | 766 | 0 [ 766 |..ccccverrenn0 | 983,606 |0 [ 10.34,004 | ..34,004 | ... 20,622 | 01/15/2022.
89469A AB 0 | TREEHOUSE FOODS .. [ 02/14/2017. | VARIOUS........ovvemrierieeisiissienns | ovnsiesisessssssissssens | oveens 3,316,000 | ....... 3,200,000 | ...... 3,200,000 0 |.eiieenn0 | oneenn3,200,000 | ...............0 | .....116,000 | .......116,000 | ....... 65,867 | 03/15/2022.
89566E AA 6 |TRISTATE GENERATION (1 6.040.... ..| 01/31/2017. | REDEEMED.... 221,260 221,260 | .......... 221,260 | .oooeereeei221,250 | o0 [ 10 | 0 [ 10 0 [ 221,260 |0 [0 [0 | 6,682 | 01/31/2018.
87305N AV 0 [TTXPASS THRU CERT S20 5.453.... .1 01/02/2017. | REDEEMED.........ovcrmriivirirniirerinnns | vrvrreenineiisinsieninns | cvrveinns 476,759 | .......... 476,759 | e 876,759 | i 876,758 | 0 | 0 | 0 | 0 [0 | 876,759 |0 [0 [0 | e 12,999 | 01/02/2022.
87305N AW 8 |TTX PASS THRU CERT S20 5.503.......... |.. | 01/02/2017. | REDEEMED.... 207,690 207,690 | ..........207,690 | ...cc.oeeei207,690 | covovrvvriennn0 | v | i | 0 [0 [ i00207,690 | v [0 [0 | 5,715 | 01/02/2022.
907838 AA 0 |UNION PACIFIC PASS THR 4.698.......... .1 01/02/2017. | REDEEMED.... 229,618 229,618 | .........241,125 | 235,799 | 0 | een(6,181) | 0 [ n(6,181) [0 | 229,618 | 0 [0 |0 | 5,394 | 01/02/2024.
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92343V DD 3 |VERIZON COMMUNICATIONS 2.625...... .| 03/14/2017. | BAS-MERRILL LYNCH 891,060 | ....... 1,000,000 998,940 0 ...(107,933) | ...... (107,933)| ....... 16,479 | 08/15/2026.
92553P AB 8 |VIACOM INC 6.125. .. .1 03/30/2017. | MAKE WHOLE CALL.......oevmrrrnens [ ererrereneerneniineinns | e 1,358,324 | ....... 1,325,000 1,517,947 20| 1,343,048 |0 [ 15,276 | 15,276 | 39,451 | 10/05/2017.
966387 AG 7 |WHITING PETROLEUM CORP 5.000....... .| 01/26/2017. | GOLDMAN SACHS & CO......ccooves [ o | v 688,500 | .......... 675,000 467,438 L0 | 482,601 |0 ]...205,899 | .......205,899 | ... 12,750 | 03/15/2019.
98877D AC 9 |ZF NA CAPITAL (144A) 4.750................. C|01/25/2017. | BARCLAYS CAPITAL INC... OO 1,018,750 | ....... 1,000,000 | ....... 1,016,250 | .... L0 . 20| 1,015,278 |0 ] 3472 | 3472 | 12,007 | 04/29/2025.
064149 J2 4 |BANK OF NOVASCOTIA 2.598.......... .| 02/27/2017. | MATURED........ s | s 500,000 | .......... 500,000 500,000 0 | ooererenen500,000 [0 |0 [0 | 6,495 | 02/27/2017.
12800U AL 4 |FEDERATION DES CAISSES 1.600......... .| 03/06/2017. | MATURED........ reverenessrenenes | e 1,500,000 | ....... 1,500,000 | ....... 1,499,640 | .........1,499,964 | ....cccooeeen0 [ o360 | i [ 36 [0 | 10000 1,500,000 [0 [0 | 0 [ 12,000 | 03/06/2017.
891145 TN 4 |TORONTO DOMINION BANK 1.500........ B 03/13/2017. | MATURED........ JEOTTTRTRII PV 1,000,000 | ....... 1,000,000 996,600 | ...ccc0eren999,844 | o0 | i 156 | 0 [ 156 [0 [ 101,000,000 |0 [0 [0 | 7,500 | 03/13/2017.
892329 AK 9 |TOYOTA CREDIT CANADA| 2.450.......... B|02/27/2017. | MATURED........ JSTRRRO PP 1,000,000 | ...... 1,000,000 | ....... 1,000,520 | ..oo0or0era999,985 | 0 [ i35 |0 |15 0 | 1,000,000 | e 0 |0 | 12,250 | 02/27/2017.
055451 AH 1 |BHP BILLITON FINANCE U 6.500............ D 03/01/2017. | TENDERED..........cconevierireererienes | eoverienerseesssnisernes | oveeens 1,107,340 | ....... 1,000,000 | ....... 1,271,960 16,855 | ....... 27,264 | 04/01/2019.
552081 AG 6 |LYONDELLBASELL 5.000........cc0vue D | 03/24/2017. | MAKE WHOLE CALL.......covvririvrs | errvvirerirerinineireriens | cvvverns 425840 | .......... 400,000 440,508 414,290 04/15/2019.
6325C0 CU 3 |NATIONAL AUSTRALIA BAN 1.250.......... D| 03/17/2017. | MATURED........ reveeeeressrenienes | e 2,000,000 | ....... 2,000,000 | ...... 1,998,214 2,000,000 . , 03/17/2017.
62886H AL 5 [NCL CORPLTD (144A) 5.250................ D|01/13/2017. | REDEEMED.... JEOTTTTRI PV 1,026,250 | ....... 1,000,000 997,500 11/15/2019.
71645W AP 6 |PETROBRAS INTERNATIONA 5.750....... D|01/26/2017. [ TENDERED.........ccovvrivrrrvrereererinnins | crvseerersnssssissssneninns | corerns 2,097,500 | ...... 2,000,000 | ...... 1,981,200 01/20/2020.
881575 AF 1 | TESCO PLC (144A) 2.700.......ccmnenne D| 01/05/2017. | MATURED........ JEOTRTTRII PV 1,000,000 | ....... 1,000,000 998,900 01/05/2017.
89153V AA 7 |TOTAL CAPITAL INTERNAT 1.500.... 02/17/2017. | MATURED........ JRTSTORIRON PP 1,000,000 | ....... 1,000,000 1,004,552 02/17/2017.
92857TW AP 5 |VODAFONE GROUPPLC  5.625 02/27/2017. | MATURED........ +......1,000,000 | ....... 1,000,000 02/27/2017.
92857TW AX 8 |VODAFONE GROUPPLC  1.625.... 03/20/2017. | MATURED........ revreeeneiensrenienes | v 2,000,000 | ....... 2,000,000 03/20/2017.
00841U AN 6 [ABMT 2014-2 A13 3.500 .| 03/25/2017. | PAID ON PRINCIPAL .169,925 09/25/2044.
00842B AC 1 |ABMT 2015-5A3CMO  3.500 .| 03/25/2017. | PAID ON PRINCIPAL ...45,798 07/25/2045.
00842B  AE 7 |ABMT 2015-5A5 3.500 ..| 03/25/2017. | PAID ON PRINCIPAL 142,484 | .......... 142,484 07/25/2045.
00842D AC 7 |ABMT 2015-6 A3CMO  3.500. .| 03/25/2017. | PAID ON PRINCIPAL ..450,502 | . 450,502 09/25/2045.
00842D AE 3 |ABMT 20156 A5CMO  3.500 .| 03/25/2017. | PAID ON PRINCIPAL 150,167 | ..ccevenee 150,167 09/25/2045.
00842C AC 9 |ABMT 2015-7 A3 3.500 .| 03/25/2017. | PAID ON PRINCIPAL 90,512 90,512 10/25/2045.
00842T AE 8 |ABMT 2016-1 A5 3.500 .| 03/25/2017. | PAID ON PRINCIPAL JESTSRTUTIN RO 119,839 | .ccovonee 119,839 12/25/2045.
00842E AC 5 |ABMT 2016-2 A3 (144A) 3.500.. .| 03/25/2017. | PAID ON PRINCIPAL 350,828 | .......... 350,828 03/25/2046.
004375 CS 8 |ACCR 2005-1 A2C 1.681. .| 03/27/2017. | PAID ON PRINCIPAL [ESTTUSRRUIN RO 726,308 .726,308 04/25/2035.
05949C HU 3 |BOAMS 2005-1 2A5 CMO  3.243 .. | 03/25/2017. | PAID ON PRINCIPAL 95,450 ...95,450 10/25/2035.
05949C HU 3 |BOAMS 2005-I 2A5 CMO  3.243... .| 02/25/2017. | WRITTEN OFF. (V18 IO 5,747 10/25/2035.
05949C HU 3 |BOAMS 2005-I 2A5CMO  3.239... ..| 01/25/2017. | RECOVERY OF PAR WRITE-OFF. | ... 0 3) 10/25/2035.
12498N  AB 9 |CBASS 2006-CB2 AF2  3.464 .. | 03/25/2017. | PAID ON PRINCIPAL 23,131 23,131 12/25/2036.
17323E AD 5 |CMLTI 2014-J2 A1 CMO 3.500 .. | .. 1 03/25/2017. | PAID ON PRINCIPAL [ESTTRTUIN RO 165,912 | .ovvvenee 165,912 11/25/2044.
172973 W5 4 |CMSI 20054 1A6 CMO  5.500................ .| 03/25/2017. | PAID ON PRINCIPAL 59,725 | cooreens 59,725 07/25/2035.
172973 5F 2 |CMSI 2006-1 2A1 CMO  5.000 .. | 03/25/2017. | PAID ON PRINCIPAL 21,329 21,329 02/25/2021.
225418 CC 0 |CSFB2004-2R A1CMO  3.036.... .| 03/28/2017. | PAID ON PRINCIPAL VTR RN 13,875 | v 13,875 12/28/2033.
225458 FE 3 |CSFB2005-2 3A1 CMO  5.000 .. | 03/25/2017. | PAID ON PRINCIPAL SRR 145,717 | ... 145,717 02/25/2020.
12647P  AJ 7 |CSMC 2013-7 A10CMO  3.500.... .. | .. | 03/25/2017. | PAID ON PRINCIPAL JESTUUIN RO 118,458 | .......... 118,458 08/25/2043.
12649K AC 1 |CSMC 2015-WIN1 A2 CMO 3.000........... .| 03/25/2017. | PAID ON PRINCIPAL e | e 131,490 | .......... 131,490 12/25/2044.
126694 AA 6 |CWHL 2005-19 1A1 CMO  5.500... .| 03/25/2017. | PAID ON PRINCIPAL 08/25/2035.
126694 AA 6 |CWHL 2005-19 1A1 CMO  5.500... .. 03/25/2017. | WRITTEN OFF. 08/25/2035.
126694 JR 0 |CWHL 2005-24 A1CMO  5.500.... .. | 03/25/2017. | PAID ON PRINCIPAL 11/25/2035.
126694 JR 0 |CWHL 2005-24 A1 CMO  5.500.... .. |.. | 03/25/2017. | WRITTEN OFF. 11/25/2035.
126694 JR 0 |CWHL 2005-24 A1CMO  5.500.............. .. | 02/25/2017. | RECOVERY OF PAR WRITE-OFF. | ... 11/25/2035.
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12545E  AD 8 | CWHL 2007-J2 2A3 CMO  6.000... .| 03/25/2017. | PAID ON PRINCIPAL 369,845 369,845 | ..........286,699 | ...........219,443 | ..cccccoeeeins(0) | e 150,402 | c.ovvcvven0 | e 150,402 |... 0 | e 369,845 | i [0 [0 | 4,091 | 07/25/2037. | 1FM....
12545E  AD 8 | CWHL 2007-J2 2A3 CMO  6.000... .. 03/25/2017. | WRITTEN OFF. (V10 IO 112,544 | e 87,242 | o BB,776 | 0 | (1,875) | ovvevereen0 [, (1,875) .0 07/25/2037. | 1FM....
29977 AB 2 |EVER2013-1 A2CMO  2.500 .| 03/25/2017. | PAID ON PRINCIPAL JRTRRRN SR 552,853 | .......... 552,853 | ..........500,784 | ............515,760 | ..........287 | ....... 36,806 .0 03/25/2043. | 1FE
33766W AH 7 |FKMT 2014-1 A8CMO  3.500 ... | .. | 03/25/2017. | PAID ON PRINCIPAL [ESTTRTUIN RO 120,690 | ...ccoonee 120,690 0 11/25/2044. [ 1FM...........
36185N M8 0 |GMACM 2003-J10 A2CMO 4.750........... .| 03/25/2017. | PAID ON PRINCIPAL 32,626 | .ooooones 32,626 01/25/2019. [ 1FM...........
3622EB  AC 2 |GSAA2007-4 A3ACMO 1.281.... .| 03/27/2017. | PAID ON PRINCIPAL 51,462 51,462 03/25/2037. | 1FM....
36228F AE 6 |GSMPS 1998-2ACMO  7.750.... .| 03/19/2017. | PAID ON PRINCIPAL JSOTURTRTRI N 11,441 | o 11,441 05/19/2027. | 3FM....
36228F CL 8 |GSMPS 1999-3 A CMO (14 8.000. .| 03/19/2017. | PAID ON PRINCIPAL 08/19/2029. | 2FM....
36228F CL 8 |GSMPS 1999-3 A CMO (14 8.000. ... |.. [ 03/19/2017. | WRITTEN OFF. ....12 1 08/19/2029. | 2FM....
36228F EC 6 |GSMPS2001-2ACMO  7.500.............. ..102/19/2017. | PAID ON PRINCIPAL......c.ccorvvirires | cervnrnerernnnernninns | cvervvneecenb 827 | e 827 | 8,579 | 4464 | 21 | i (B8) | i 06/19/2032.
36242D UQ 4 |GSR2005-AR14A1CMO 2.956... .| 03/25/2017. | PAID ON PRINCIPAL 01/25/2035.
362988 AG 5 |GSR 2006-6F 2A4 CMO  6.000.... .| 03/25/2017. | PAID ON PRINCIPAL 07/25/2036.
362988 AG 5 |GSR 2006-6F 2A4 CMO  6.000.... .| 03/25/2017. | WRITTEN OFF. 0 07/25/2036.
362290 AP 3 |GSR 2007-AR16A1CMO 2.830... ..| 03/25/2017. | PAID ON PRINCIPAL 21,239 03/25/2037.
466247 UP 6 |JPMMT 2005-S2 1A3 CMO 5.000.. .| 03/25/2017. | PAID ON PRINCIPAL v 10,526 08/25/2020.
46630G AD 7 |JPMMT 2007-A12A2 CMO 3.199.. .| 03/25/2017. | PAID ON PRINCIPAL ..100,639 | . 07/25/2035.
46641C AU 5 |JPMMT 2014-1 2A1 CMO  3.500... .| 03/25/2017. | PAID ON PRINCIPAL JEOTSTUPIN RPN 545830 | .......... 545,830 | .......... 01/25/2044.
46643K AC 5 |JPMMT 2014-5A2 CMO  2.500.... .. | 03/25/2017. | PAID ON PRINCIPAL 207,411 207,411 | ... 208,578 10/25/2029.
52521R  AE 1 |LMT 2007-51A3CMO  5.750 .| 03/25/2017. | PAID ON PRINCIPAL JEOTRTTRII PV 1,149,847 | ....... 1,149,847 | ....... 1,003,449 | .............901,824 | ..o | o 248,023 06/25/2037.
52521R AE 1 [LMT 2007-5 1A3CMO  5.750 .. | 03/25/2017. | WRITTEN OFF. 0 25178 21,972 ..(392) 06/25/2037.
576434 EM 2 |MALT 2003-4 4A1 CMO  5.500. .. | 03/25/2017. | PAID ON PRINCIPAL 24,346 24,346 06/25/2018.
55265K NM 7 |MASTR 2002-8 1A4 CMO 5.500... .| 03/25/2017. | PAID ON PRINCIPAL JSOTURTRTRI N 177 | e 17,117 12/25/2017.
55265K VB 2 |MASTR 2003-4 2A4 CMO 5.000... .| 03/25/2017. | PAID ON PRINCIPAL 229,307 229,307 05/25/2018.
55265K 5Y 1 |MASTR 2004-14A1 CMO 4.500... .| 03/25/2017. | PAID ON PRINCIPAL FSOTURTRTRI Y 44,429 | ........... 44,429 02/25/2019.
57643M LE 2 |MASTR 2005-2 1A5 CMO 5.250... .| 03/25/2017. | PAID ON PRINCIPAL 55,959 ...55,959 11/25/2035.
74160M DK 5 |PRIME 2004-CL1 1A1 CMO 6.000. .| 03/25/2017. | PAID ON PRINCIPAL ....14,309 4,309 02/25/2034.
76111X DE 0 |RFMSI2003-S18 A2 CMO 4.500... .| 03/25/2017. | PAID ON PRINCIPAL v 43,568 | ...43,568 10/25/2018.
81745R AB 6 |SEMT 2013-3 A2 2.500 .| 03/25/2017. | PAID ON PRINCIPAL 228,205 228,205 03/25/2043.
81744Y AA 4 |SEMT2013-4A1CMO 2325 .. | 03/25/2017. | PAID ON PRINCIPAL 242,009 242,009 04/25/2043.
81744Y AB 2 |SEMT 2013-4 A2CMO  2.500 .. | 03/25/2017. | PAID ON PRINCIPAL 353,103 | ..oovoue 353,103 04/25/2043.
81745Q AE 2 |SEMT 2015-1 A5CMO  3.000 .. | 03/25/2017. | PAID ON PRINCIPAL [ESTTRTUIN RO 173,165 | .......... 173,165 01/25/2045.
94984E AD 4 |WFMBS 2006-10 A4 CMO .| 03/25/2017. | PAID ON PRINCIPAL JESTSUPIN RO 146,301 | .......... 146,301 08/25/2036.
94984E AD 4 |WFMBS 2006-10 A4 CMO .| 02/25/2017. | WRITTEN OFF. (V1 IO 4,256 08/25/2036.
94984E AD 4 |WFMBS 2006-10 A4 CMO .| 03/25/2017. | RECOVERY OF PAR WRITE-OFF. | ... 0 ..(681) 08/25/2036.
94983L AY 3 | WFMBS 2006-2 2A5 CMO .. | 03/25/2017. | PAID ON PRINCIPAL 583,616 03/25/2036.
94983L AY 3 |WFMBS 2006-2 2A5 CMO .| 03/25/2017. | WRITTEN OFF. 0 03/25/2036.
94983L AY 3 | WFMBS 2006-2 2A5 CMO . | 02/25/2017. | RECOVERY OF PAR WRITE-OFF. | ... 0 03/25/2036.
94985 AH 8 |WFMBS 2007-13 A8 CMO .| 03/25/2017. | PAID ON PRINCIPAL reveeeenessrnenienes | e 70,887 09/25/2037.
94985 AH 8 |WFMBS 2007-13 A8 CMO .. 03/25/2017. | WRITTEN OFF. 0 09/25/2037.
97652Q AD 1 |WIN 2014-2 A4 3.500 .| 03/20/2017. | PAID ON PRINCIPAL ST S 125,850 09/20/2044.
97652T AH 6 |WIN 2015-1 A8 CMO (144 3.000.... .| 03/20/2017. | PAID ON PRINCIPAL [ESTUURTRIN RO 148,410 01/20/2045.
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97655) AE 2 |WIN 2016-1 1A5 CMO  3.500 .| 03/20/2017. | PAID ON PRINCIPAL s | s 128,002 | .......... 128,002 | ......... 129,842 | ....0ccc.... 129,497 | viiiininnl0 | (1,495) 01/20/2046. | 1FM....
05604F AA 3 |BWAY 2013-1515 A1 (144 2.809.... .. 03/10/2017. | PAID ON PRINCIPAL rernenn 355,472 | L 355,472 03/10/2033. | 1FM....
17319W  AA 7 |CGCMT 2013-SMPA  2.110. ..103/12/2017. | PAID ON PRINCIPAL [RTSTRORRT IO 76,692 | .o 76,692 01/12/2030. | 1FM....
36191Y AZ 1 |GSMS2011-GC5A2  2.999... .. |1 03/10/2017. | PAID ON PRINCIPAL 28,702 28,702 08/10/2044.
45779B BT 5 [IMSCI 2013-4 A1 (144A) 2.837.....ccccvrvnene .. 03/12/2017. | PAID ON PRINCIPAL 37,068 | ..coovvvne 37,068 04/12/2023.
00442Q AD 0 |ACE 2003-MH1 A4 (144A) 6.500 .| 03/15/2017. | PAID ON PRINCIPAL vt | e 143,344 | .......... 143,344 08/15/2030.
126342 DZ 4 |AMHPT 1996-1B1 8.000 ..103/15/2017. | PAID ON PRINCIPAL 236,328 236,328 03/15/2027.
20846Q HN 1 |CNF 2001-3 A4 6.910.... .. 03/01/2017. | PAID ON PRINCIPAL SRR 101,873 | ......... 101,873 05/01/2033.
20846Q JW 9 |CNF 2002-2 A2 6.030.... ..102/01/2017. | PAID ON PRINCIPAL 22,705 22,705 03/01/2033.
393505 BC 5 |GT1993-2B 8.000.......curereririires .. | 03/15/2017. | WRITTEN OFF. 0 07/15/2018.
393505 RJ 3 |GT 1996-10 M1 7.240.... .. | 03/15/2017. | PAID ON PRINCIPAL vt | e 310,794 11/15/2028.
393505 Y2 2 |GT1999-3M1 6.960 ..|03/01/2017. | WRITTEN OFF. 0 0 0 0 0 . 02/01/2031.
393505 Z4 7 |GT 1999-4 A7 7.410 .. | 03/15/2017. | VARIOUS JSTTRRRO PR 2,060,030 | .......2,530,630 | ....... 2,116,743 | 0o 1,331,537 | o0 | e n(3,486) | 0 [ (3,486) | (V1 IO 1,328,051 | .oovvvvirnnd 0 ... 731,979 | ... 731,979 05/01/2031.
393505 3P 5 |GT 1999-5A5 7.860 .| 03/15/2017. | VARIOUS JEOTUTRTRRI OV 3,740,647 | ....... 4,598,368 | ....... 4,596,284 0 2,707,007 0{..1,033,639 |..... 1,033,639 03/01/2030.
44890R AC 5 |HART 2014-A A3 .790... .. | 03/15/2017. | PAID ON PRINCIPAL revreeeneinsnenienes | e 2,117,947 | ....... 2,117,947 | ....... 2,117,270 0 2,117,947 0 0 07/15/2018.
674135 DQ 8 |OAK 1998-B M2 7.02 .| 02/15/2017. | WRITTEN OFF. 0 209 13 0 0 0 0 05/15/2023.
674135 DQ 8 |OAK 1998-B M2 7.025... ..| 03/15/2017. | RECOVERY OF PAR WRITE-OFF. | ... 0 (4,547) .(283)] .... 0 0 0 0 05/15/2023.
67087T DW 8 |OAK 2002-C A1 5.410 .. | 03/15/2017. | PAID ON PRINCIPAL 64,517 | oo 64,517 | oo 59,011 w0 11,039 | 0 11,039 | e (O I 64,517 | oo (0 0 11/15/2032.
92887G AC 3 |VFET 2015-1A A3 (144A) 1.510 ... |.. | 03/15/2017. | PAID ON PRINCIPAL JEOTRTRTRRI PR 2,455,310 | ... 2,455,310 | .......2,459,376 | ...........2,458,814 ) (3,504) 0 2,455,310 0 0. 06/17/2019.
3899999. Total - Bonds - Industrial and Miscellaneous ....136,475,531 |....136,470,073 |....136,817,409 | ....... 132,692,216 | ...... 321,993 |....1,000,626 | ......cooo..0 | o 1,322,619 | .o 0] . 134,014,835 [ ..o 0 ..2,460,69 |..... 2,460,696 | ..2,248,519 XXX
8399997. Total - Bonds - Part 4 ....436,127,957 |...435,615,714 |...447,172,553 432,768,966 .321,993 . .965,178 | ...... 677,566 | ....... 434,411,710 | ....(676,036) | ..2,392,283 | ..... 1,716,247 | ..7,284,147 XXX
8399999. Total - Bond ...436,127,957 |...435,615,714 |...447,172,553 | ....... 432,768,966 | ...... 321,993 | ......643,185 | .0 | i 965,178 | ...... 677,566 | ....... 434,411,710 | ....(676,036) | ..2,392,283 | ..... 1,716,247 | ..7,284,147 XXX
Common Stocks - Industrial and Miscellaneous
015271 10 9 |ALEXANDRIA REAL ESTATE EQUITY...... .. | 02/24/2017.| BMO CAP MARKETS CORP NA.... | .......... 1,600.000 | .......... 191,160 XXX | 118,000 | ..............177,808 | ....... (59,808) | ..vvveverrerenn0 | 0 [ (59,808) | ...ovvvvevrnnc0 | i 118,000 [0 | e 73,160 | ......... 73,160 | ......... 1,328 XXX [
02665T 30 6 |AMERICAN HOMES 4 RENT CLASSA..... |.. | 02/24/2017. | EVERCORE ISI NA ALGO 226, 3,800.000 89,726 XXX | s 79,724 | il 79,724 | 0 | oo [0 | i 0 {0 | 79,724 |0 [ e 10,002 | ... 10,002
053484 10 1 | AVALONBAY COMMUNITIES INC.. .| 03/09/2017. | VARIOUS 2,100.000 369,791 XXX | 236,867 | .............372,015 | L. (135,148)| .. . (135,148) | cvvvvrvernn0 | 236,867 | ovivirrennl0 | e 132,924 .132,924
101121 10 1 |BOSTON PROPERTIES INC v [ 1 03/09/2017. [ VARIOUS........cooorieiieineineiiinnins | e 1,800.000 XXX | 213,120 | 226,404 | (13,284) | v | e [ (13,284) | ... 34,436
111200 10 5 |BRIXMOR PROPERTY GROUP INC......... .1 03/02/2017. | VARIOUS.........cooomrvreriirinerrnrinns | ceriens 18,300.000 XXX .0 .0 ,
22822V 10 1 |CROWN CASTLE INTL....oooorererrrrirnerins .| 03/09/2017. | GOLDMAN SACHS NA ALGO 005. | ............. 500.000 XXX .0 0 [0 | 83,385 [0 [ 1914 | ......1,914
229663 10 9 |CUBESMART......cccovmriirvircierisnierrnines .. 1 03/21/2017. [ VARIOUS........coovvivvrrrrrninniiniines | veviees 17,000.000 XXX ] . 189,033 | .............455,090 | ... (266,057) | cvvovvevererrend0 | vvrivieicren0 | e (266,057) | ..ovvvreeeren0 | 189,033 |0 | e 253,494 | ... 253,494
23317H 10 2 |DDR CORP, .| 03/21/2017.| BMO CAP MARKETS CORP NA.... | .......... 7,900.000 XXX | 81,910 | e 120,633 (38,723) | ..vevvevrrenn0 | i [ (38,723) | ..vevvrrienn0 | virireen81,910 [0 | e 19,242 | ... 19,242
253868 10 3 |DIGITAL REALTY TRUST INC.....coccvvvneee ..103/09/2017. | VARIOUS........coooverivmrriirnnrcinne | e 10,200.000 XXX | 542,691 | ... 1,002,252 | (459,561) | ..vvoevererreen0 [ o0 [ (459,561) | .cvvvvvveernn0 | i 542,691 | 0 | i 505,752 | ....... 505,752
264411 50 5 |DUKE REALTY CORPORATION............... .1 01/23/2017. | VARIOUS........ooverimreieireriininens | ceereeens 6,600.000 | .......... 177,191 XXX ] 93,958 | 175,296 | e (81,338) | verevererrenn0 [0 [ (81,338) [ .vervvrrirenc0 | v 93,958 [0 | i 83,233 | ... 83,233
29476L 10 7 |EQUITY RESIDENTIAL PROP TRUST...... .. | 02/02/2017. | VARIOUS. I [ 14,000.000 | .......... 883,011 XXX | 726,180 | ..............901,040 | ..... (174,860) | -.vovevvevreen0 [ o0 [ (174,860) | ..vvvververenc0 | i 726,180 [ ovvicirennl0 | e 156,831 | ....... 156,831
36467 10 8 | GAMING AND LEISURE PROP INC WI..... | .. | 03/08/2017. | GREEN ST ADVISORS NA CASH. 2,000.000 63,977 XXX | .n80,000 | .o......61,240 | (1,240) ) | o0 | erireeennn80,000 |0 | e 3,977 | v 3,977
431284 10 8 |HIGHWOODS PROPERTIES INC............. .. | 03/31/2017. | VARIOUS.........ovvemrvririieinerienniinne | e 13,900.000 | .......... 684,737 XXX | ... 484,033 | ..............709,039 | ..... (225,00 | ....oocvvrevreen [ 0 [ (225,006) | ....ooeverveerenc0 | i 484,083 | 0 | e 200,705 | ...... 200,705
44107P 10 4 |HOST HOTELS & RESORTS INC............. .1 03/28/2017. [ VARIOUS........covveiemrriirnniciins | evins 46,400.000 | .......... 835,656 XXX | el TILTM8 | 8T4176 | (162,458) | .....ccooveveenn0 [ a0 [ (162,458) | .....ccooveveen0 | i T8 |0 | 123,938 | ....... 123,938
49427F 10 8 |KILROY REALTY CORP. .| 03/21/2017. | VARIOUS 2,100.000 | .......... 154,075 XXX | 86,911 | 153,762 | (66,851) | .vevverrrrenn0 | v [ (66,851)
49446R 10 9 |KIMCO REALTY CORP... .. |..101/16/2017. | PRIOR YEAR INCOME 0 XXX | 0 | 0 [ 0 0 0 0 0 .
55303A 10 5 |MGM GROWTH PROPERTIES LLC CL A. |..|03/09/2017. | GOLDMAN SACHS NA ALGO 005. | ............. 700.000 | oo 17,981 XXX | 15,787 | AT TAT (1,930) | voovervrrvereennd0 | viviiiinnn0 | e (1,930) [ oovvvvrrenend0 [ i 15,787 | 0 [ 2,19 | e 2,194
559080 10 6 |MAGELLAN MIDSTREAM PARTNERS LP |.. | 03/22/2017.|RBC CAPITAL MARKETS......ccccouee | vevvree 39,100.000 | ....... 2,992,942 XXX ..(1,821,782) w0 [0 [ (1,821,782) | ... .1,857,591 |..... 1,857,591
637417 10 6 |NATIONAL RETAIL PROPERTIES INC..... ..| 02/01/2017. | JEFFERIES & CONA ALGO 0....... | ccooee. 7,700.000 | .......... 324,850 XXX | 355,680 | o0 | 0 | oo (V1 IO 0 | oo 0 |0 | 00 355,680 [0 | e (30,831) | ........ (30,831) | ...oc.... 3,504 XXX [




Statement for March 31, 2017 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

21's030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
69924R 10 8 |PARAMOUNT GROUP INC .. 1 02/23/2017. | VARIOUS........oooermririireniirinins | ceerieens 1,700.000 ....29,064 XXX | 27,098 | ... 27,183 |. (85)] .. .(85)]... ....27,098 20 ] 1,966 | .. XXX
709102 10 7 |PENNSYLVANIA REAL ESTATE .| 02/21/2017. | VARIOUS. 25,800.000 | .... XXX | 489,168 | e 489,168 | .....cccoovenennd 0 .0 L0 ..489,168 20 e (44,883) | .. XXX
726503 10 5 |PLAINS ALL AMER PIPELINE LP ..103/22/2017. | MERRILL LYNCH.......ccorevvrirvirirnns | e 97,000.000 | ...... 2,987,913 XXX ] .....2,240,700 | ...........3,132,130 | ..... (891,430) | cvvvvevrerirend0 | riivieirn0 | s (891 430) 0 2,240,700 0 ... 747,213 XXX
74340W 10 3 |PROLOGIS INC ... |1 01/06/2017. | JPM SECURITIES NA CASH......... 5,200.000 280,274 XXX | 126,100 | ... 274,508 | ... (148,408) | .....ocvvvvree0 [ a0 [ (148,408) | ......cvvvvenec (U I 126,100 | ..covererrenenn 0 ... 154,174 XXX
74460D 10 9 [PUBLIC STORAGE INC.......ccoevvvvrirrrrrrenne .1 03/08/2017. [ VARIOUS.........ooovvvririieririirininiiiens | v 1,700.000 | .......... 371,922 XXX ] 201,035 | .............379,950 | ... (178,915) | covvvevrvrirend0 | vivieinn0 | s (178,915) XXX
74736A 10 3 |QTSREALTY TRUSTINC CLA.........cc..... .. | 02/14/2017. | VARIOUS........cooorermrimirreniirinens | cverieens 9,500.000 | .......... 484,517 XXX | 333,353 | e AT1675 | (138,322) | ..vovevrerrenn0 [ viiiiennn0 [ (138,322) | ... XXX
751452 20 2 |RAMCO-GERSHENSON PROPERTIES.... | .. | 01/23/2017. | VARIOUS. . 47,900.000 | .......... 778,178 XXX | 729,266 | .............. 734,494 | ... (64,684) | ..vvvveierenn0 | 0 [ (64,684) XXX
78440X 10 1 |SL GREEN REALTY CORP .. | 03/09/2017. | GOLDMAN SACHS NA ALGO 005. 500.000 55,117 XXX | 29,075 | i 53,775 | (24,700 | ovoovvverirrreen0 | v [ (24,700) | ... XXX
828806 10 9 |SIMON PROPERTY GROUP INC wee || 01/17/2017. | VARIOUS.......oovrmrierireeieniieinens | ceereenns 1,100.000 | .......... 203,197 XXX | 50,583 | i 195,437 | L(144,854) | 0 | 0 | (144,854) | ... XXX
842587 10 7 | SOUTHERN COMPANY.......cccvvvrivrerrnnines .. 1 03/22/2017. | RBC CAPITAL MARKETS........cccoee | vevvne 39,300.000 | ...... 2,000,130 XXX | 1,513,531 | ... 1,933,167 | .....(419,636) | v | 0 | (419,636) XXX
862121 10 0 |STORE CAPITAL CORPORATION .| 02/15/2017. | JPM SECURITIES NA ALGO......... | ccooee 17,600.000 | .......... 422,449 XXX XXX
866674 10 4 | SUN COMMUNITIES INC ... | .. 03/08/2017.| GREEN ST ADVISORS NA CASH. | .......... 1,800.000 | .......... 145,964 XXX XXX
92276F 10 0 |VENTASINC....coovivirieiiireieisnereninnines .1 03/30/2017. [ VARIOUS.........coovrvrriirerinririernniinns | crvrerenns 9,921.000 | .......... 639,295 XXX XXX
92339v 10 0 |VEREITINC .. 03/21/2017. | VARIOUS 29,100.000 246,110 XXX | 224,652 | ..............246,186 | ....... (21,534) . )| XXX
929042 10 9 |VORNADO REALTY TRUST... .101/11/2017. | VARIOUS. 4,300.000 | .......... 457,457 XXX | 216,766 | ............448791 | ... (232,025) | coovvvevrererend0 | iiieinn0 | (232 025)] ... XXX
95040Q 10 4 |WELLTOWER INC 03/21/2017. ] VARIOUS........oovviiriinnnninninissinnns | cveenens 7,000.000 | .........472,123 XXX 468,510 | ....... (93,520) | .. . ..(93,520) ..374,990 97,133 97,133 XXX
9099999. Total - Common Stocks - Industrial and MiSCEHIANEOUS. .........ciivs weriiiiiisieisisiessiisens s | seees 19,103,715 XXX 17,754,482 | ..(5,927,342) | ..oovvovvvieen0 | ciiiiinl0 | (5,927,342) | ... ..13,319,890 ..5,783,825 |..... 5,783,825 XXX
9799997. Total - COMMON SEOCKS = Pt 4.t cotisssiissii s ssisnns | eveee 19,103,715 XXX .....13,319,890 17,754,482 | ..(5,927,342) | ..covvvvviennn0 [ il (5,927,342) ..13,319,890 .5,783,825 |..... 5,783,825 XXX
9799999. TOtal = COMMON SEOCKS. ... vvrvesrsert et es s s eeb sttt | eree 19,103,715 XXX .....13,319,890 17,754,482 | ..(5,927,342) | .oovvovvvenn0 [ i | (5,927,342) | ... .0 .........13,319,890 .0 ].5783,825 |.... 5,783,825 XXX
9899999. Total - Preferred and COMMON SOCKS.......c.iuuiiuiiiriiisisiiieiins aeissssisssssssssesssss st sss s senssnsssssensssene | seee 19,103,715 XXX .....13,319,890 | ......... 17,754,482 | ..(5,927,342) | ..ocvovveveinnn0 | 0 [ (5,927,342) [ ..o [V 13,319,890 | ..o 0].5,783,825 |..... 5,783,825 XXX
9999999. Total - Bonds, Preferred and Common Stocks ....455,231,672 XXX ...460,492,443 | ....... 450,523,448 | ..(5,605,349) | ......643,185 | ..............0 | ...... (4,962,163) | ...... 677,566 | ...... 447,731,600 | ....(676,036) | ..8,176,108 |..... 7,500,072 | ..7,534,964 XXX

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




statement for March 31,2017 o the O 1. PAUL FIRE AND MARINE INSURANCE COMPANY

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

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

Sch.DB -Pt.D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

QE06, QE07, QE08, QE09



Statement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code |/ Market Indicator Fair Value Carrying Value Date
U.S. Government - Issuer Obli
REPO - CREDIT A TREASURY .....couuiiiiiiiieiiiireierie sttt | sonnisensssanes | PSRN ISP 46,325,716 04/03/2017.......
REPO - DAIWA A TREASURY ....curiiuiiaiiiicissieiesissiesi st ssen S ....46,325,716 04/03/2017.......
REPO - NOMURA A TREASURY. ..ot esssnsnenes 04/03/2017.......
REPO = TD A TREASURY ...ttt b 04/03/2017.......
0199999.  U.S. Government - ISSUET ODIGAHIONS. ... vttt sttt es ettt sttt sniee | eeassansessseanees ..139,311,325 XXX
0599999.  Total - U.S. GOVEIMMENL...........c.veieivrireteiieceeteeeetetee ettt s e s et seaetesesaesesesassensesesesesaesenssesessaesesanasaans  euesesessssasseees 139,311,325 XXX
6199999.  Total - ISSUET OBIGAHONS. ... ettt ettt ettt ene | sbsssansessssanees 139,311,325 XXX
6699999, SUDIOLAI = BONGS.......c..cvoieoieieeiseicieiie ittt ettt ettt s s b e et ess s bt ee s s s e s eseb st ensebsee et ess st et esensensensenetensente | atessesiesssariens 139,311,325 XXX
9999999, TORAIS..... cooreiiiiieiicieii et ebeene s nnies | enrensieneenes 139,311,325 XXX

1 The activity for the year:  Fair Value $.....(39,682,868)  Book/Adjusted Carrying Value $.....(39,682,868)
2 Average balance for the year:  Fair Value $.....155,068,787  Book/Adjusted Carrying Value $.....155,068,787
3 Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10




statement for March 31,2017 o the O 1. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

The activity for the year:  Fair Value $........
Average balance for the year:  Fair Value $

NONE

QE11




Statement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories

American Business Bank............cc.ccocveueieiiercciieienecnne Los Angeles,CA .0.000 0 0 307,741 502,644 392,268 | XXX
Johnson Bank Racine,WI .0.000 0 0 74,411 291,143 197,588 | XXX
JP Morgan Chase Bank, N.A............ccccccccuevieriieninenne. S@n Antonio, TX. .0.000 0 0 1,102,857 170,634 476,805 | XXX
Hinsdale Bank & Trust. Hinsdale, IL 0 0 377,711 514,186 473,864 | XXX
Midfirst Bank Denver,CO. 0.000 0 0 424,275 1,095,905 583,566 | XXX
Suntrust Bank Nashville, TN .0.000 0 0 754,608 614,341 515,569 | XXX
US Bank St. Paul,MN 0.000 0 0 2,600,084 4,477,515 2,720,683 | XXX
Wells Fargo San Francisco,CA. .0.000 0 0 3,871,988 3,082,498 2,185,841 | XXX
Wells Fargo Portland, OR 0.000 0 0 155,286 239,242 124,087 | XXX
Commerce Bank. Kansas City, MO .0.000 0 0 420,172 471,860 251,178 | XXX
CIBC Mellon, Toronto,ON 0.000 0 0 234,545 36,625 1,977,421 | XXX
Citibank, N.A New Castle,DE .0.000 0 0 494,464 39,811 463,251 XXX
First National Bank of ANChorage...........cc..oevuomevereneis Anchorage,AK. 0.000 0 0 10,000 10,000 10,000 | XXX
JP Morgan Chase Bank, N.A.........ccccccoveveenernnerrncnene. New York,NY. .0.000 0 0 2,990,409 2,749,115 1,406,065 | XXX
Royal Bank of Canada Toronto,ON 0.000 0 (U [ 14,669,404 | ............ 13,101,848 [ ..ccooovnens 10,343,582 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 28,487,955 27,397,367 22,121,768 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 28,487,955 27,397,367 22,121,768 | XXX
0599999. Total Cash, XXX XXX 0 0 28,487,955 27,397,367 22,121,768 | XXX

QE12
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Statement for March 31, 2017 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Bonds - Industrial and Mi; (Unaffiliated) - Issuer Obli

LEHMAN BROTHERS HOLDINGS......cccuiuiiutiieieiiteiens st sensenssseses 11/10/2009....... | om0 | iiiiesneen0 | s 5,275
3299999. Industrial and Miscellaneous (UNaffiliated) = ISSUBT OBIIGAtIONS. ..........vuuturiiriteissirsteiersstis s eses et sers s ess e st ses st sessersstese | e4eesessses et ees e E s e s eeE o888 8108184084080 8480810884810 E 0840880k eeh e et st f4eEeeteeb ot e s e E e b et eeEeE e b en bbbt n sttt anssensnnsenssenssnsnnss | onsennssnssnsenssnsssnsonssnnnnssnssensonssensens0 | arrnenienssnsssnsnsonssansnesenssnsssnsonsenssnnss0 | voriossosssonsserisssssssensenssssensssssnes 5,275
3899999. Total - Industrial and MISCEIIANEOUS (UNGFFIATEA). ... rreieeeeiieteereti ettt es et sesses e eeseeseseeseeseseesesseesniae | 4e8eeseeasesesessessesaeseeseeseeaeseeseeseE e EeeEeeaeEseEoe8eEeE e e ee 8o EAeE e e neseEAee e e aeEeeaeeeEsesessese | 421eeseeaetessessessesassessesaeseeseesnesesenses et antansessessnsansassessnssnsesssssnsansensennne | enessssesssssessnsansesessnsesnesessnsansessensessl | neessnsnsessensssssnsnessnssnsessensessnnensessnseld | erseessassessesssnssensesessnsassesssenes 5,275
Total Bonds

7799999, SUDLOAIS = ISSUET OBDIIGAHONS. ... evesteiserts sttt ers et ese st es st ess ettt s e ees e ee 8k e s e e e st sesteebsessanss | 4eE1eEseetaeeeesoeEseesoeE oo s s eeEoeE e s o0 e e o0t E1eE 8o e 0840 e o8 ee b eEE e b e s e e s eeseeeestentses | 4081edtetsaeeestee s e e eeE b s st en st et en bt ent st n st st ententnnsenssnnnntensens | sresissnsenssenanssnsensanssnnenssnsnnrensennsesd | ronriersnsneniensnesnensennensssssenssnsensens0 | oerieneesens s 5,275
8309999, SUDLOAIS = BONGS..........cooveieitiieeiteieicectee ettt ettt ettt et et eteteseeasaesensetebesessesessssesesesassesensesesesassesesansseesessse  esesessssesesssssssessssesesasessssassssesesassssesesesetesesessetessesetesssetesansesetesnsetesansesetesss | bvsetetessisesesssietesassitetessstetesassseetessesetesrsstesessesetessrsesessnsesetesrsesensnse | serverenenieresesenenensnesesessesesenseererersesD | ererveiererieiereneeieerenieserenesseresssieereredd | erererierererisesesistetesereresenetetanas 5,275
8699999, TOtal - CASN EQUIVAIBNES. ...tk bbb E ke EheebEe0E e s 0L E 0L f bbbk b et bbb o0t ook b eee bbbttt | nnienensnnnnsensnnennneeQ | a0 | 5,275




Supplement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

* 2 47 6 7 2 017 45510010 1 *

Designate the type of health care

providers reported on this page.

SUPPLEMENT "A" TO SCHEDULE T

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

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

Do RS ©® N oA W 2

Alabama........ccocoevivevereicennns
Alaska

Arizona

Arkansas

California.... .
Colorado........cceverereriecianans
Connecticut..........cccoerreenenne

Delaware..........ccceveverennnnn

14, liN0IS.....coeverirriereieierieine
15, Indiana.......ccoeovevvrverereriiinnns
16, 1OWa. oo
17.  Kansas.......cooevereesierennns
18.  Kentucky.......ocoovvreverrirnnee.
19, Louisiana........ccccocverrrereienns
20.  Main€....ocovvererereirerereiias
21.  Maryland........

22. Massachusetts

23, Michigan......cccooceevierieriinnnas
24, Minnesota.......ccoovvvivereinnnne
25.  Mississippi

26.  Missouri

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

30.  New Hampshire..........c.........
31, New Jersey....eoevrerennns
32.  New Mexico.....cccoeovurrrrerrernen.
33, New YOrK....oooovvererereiennens
34.

35.

36.

37.

38.

39.

40.

41,

42.

43,

44,

45,

46.

47.  Virginia

48.  Washington

49.  West Virginia ....5,369
50.  Wisconsin 28,000
51.  Wyoming............

52.

53, GUAM...ccoveieeierereeere e
54.  Puerto RIiCO......ccoeviererriiinns
55.  US Virgin Islands....................
56.  Northern Mariana Islands

57. Canada........ccccccoeeerercnnnad
58.  Aggregate Other Alien...

59.  TotalS.....cccoorireriiierciseereana,
58001. GBR United Kingdom.................
58002. Other Alien Combined....

58003
58998

58999

. AUS Australia

. Summary of remaining write-ins for
Line 58 from overflow page....... \ .........................

. Totals (Lines 58001 thru 58003+

58998) (Line 58 above)............ [ 0

Q455-1




Supplement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

* 2 47 6 7 2 017 45510010 1 *

Designate the type of health care SUPPLEMENT "A" TO SCHEDULE 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

Alabama........ccocoevivevereicennns
Alaska

Arizona

Arkansas

California.... .
Colorado........cceverereriecianans
Connecticut..........cccoerreenenne
Delaware..........ccceveverennnnn

Do RS ©® N oA W 2

N
Ea

15, Indiana......ccccoovvriniinninnins

18.  Kentucky.......ocoovvreverrirnnee.
19, Louisiana........ccccocverrrereienns

22. Massachusetts

23, Michigan......cccooceevierieriinnnas
24, Minnesota.......ccoovvvivereinnnne
25.  Mississippi

26.  Missouri

27.  Montana........ccooeervrerrreninnnn.
28.  Nebraska...

29. Nevada

30.  New Hampshire..........c.........
31, New Jersey....eoevrerennns
32.  New Mexico.....cccoeovurrrrerrernen.
33, New YOrK....oooovvererereiennens

47, Virginia......oooveveeeeereerennenns
48.  Washington..........cocovuveuneenes
49, West Virginia........cccoevvereneen.
50.  Wisconsin

54.  Puerto RIiCO......ccoeviererriiinns
US Virgin Islands
56.  Northern Mariana Islands

58.  Aggregate Other Alien..........
59.  TotalS.....cccoorireriiierciseereana,

......................... 0 [0
......................... [0 RN |
......................... 0 [0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... {01 IO {11 IO (0] IR (01 IO (01 IO (01 IR (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... [ [0 [ (O [ [ (O 0

Q455-2




Supplement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

* 2 47 6 7 2 017 45510010 1 *

Designate the type of health care SUPPLEMENT "A" TO SCHEDULE T

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

Other Health Care Professionals, Including Dentists, Chiropractors 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.........ccccooovveriiinnas AL [, 0 [ [0 [0 T [0 202 | 0 [ [0 O 2,960
2. Alaska 0 168 [0 e [0 745
3. Arizona 0 10T 0 0 4,011
4. Arkansas 0 BT 0 0 8,575
5. California.... L0 0. . .0 ...
6.  Colorado
7. Connecticut.
8.  Delaware
9.
10.
11.
12.
13.
14.
15.
16.
17.

18.  Kentucky.
19.  Louisiana

22. Massachusetts
23.  Michigan

24, Minnesota

25.  Mississippi

26.  Missouri

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

30.  New Hampshire
31. New Jersey

32.  New Mexico
33.  New York

47.  Virginia

48.  Washington
49, West Virginia
50.  Wisconsin

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

57.
58.  Aggregate Other Alien.......... . G0 .0
59, TotalS.......cccvvvrerrererreieceienenes | cevveeieerinieiieend |0 |l 618,750

DETAILS OF WRITE-INS

......................... 0 [0
......................... [0 RN |
......................... 0 [0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... {01 IO {11 IO (0] IR (01 IO (01 IO (01 IR (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... [ [0 [ (O [ [ (O 0
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Supplement for March 31, 2017 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

* 2 47 6 7 2 017 45510010 1 *

Designate the type of health care SUPPLEMENT "A" TO SCHEDULE 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
1. Alabama........ccooveeveeennnen, AL | 0 [ [0 [0 T [0 AT4 |, 0 [ (0 O 6,936
2. Alaska w0 29 0 [ [0 O 128
3. Arizona 2129 [0 0 5,134
4. Arkansas 0 38T 0 0 6,738
5. California.... L0 0. . .0 ...
6.  Colorado
7. Connecticut. 235,000 | | 4,133
8.  Delaware 0 33 0 0 e 1,290
9.
10.
11.
12.
13.
14.
15.
16.
17.

18.  Kentucky.
19.  Louisiana

22. Massachusetts
23.  Michigan

24, Minnesota

25.  Mississippi

26.  Missouri

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

30.  New Hampshire
31. New Jersey

32.  New Mexico
33.  New York

47.  Virginia

48.  Washington
49, West Virginia
50.  Wisconsin

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

57.
58.  Aggregate Other Alien...
59. Totals

......................... 0 [0
......................... [0 RN |
......................... 0 [0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... {01 IO {11 IO (0] IR (01 IO (01 IO (01 IR (01 IO 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... [ [0 [ (O [ [ (O 0
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Overflow Page for Write-Ins

NONE

Q455-5



Supplement for March 31, 2017 ofthe S T. PAUL FIRE AND MARINE INSURANCE COMPANY
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DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2017
NAIC Group Code.....3548 NAIC Company Code.....24767
Company Name: ST. PAUL FIRE AND MARINE INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
....................... 332,425 | v 134151 | 0

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged policy? .............

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy

DE QUANTIEA OF ESHMALEA? .......iviieiiceceee ettt bbb bbb s st et b e s e a st b b b s bbb s bbb b s b st b n s Yes[ ] No[ ]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount

for D&O liability coverage in CMP packaged policies:

28 1oL U 17T OO B 0

2.32 Amount estimated USing reasonable @SSUMPLIONS. ..........c.cciiiueiiiiieie ettt bbb sttt bbb et ss sttt B 0

2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case

reserves) for the D&O liability coverages provided in CMP packaged PONICIES: .........ccviuiiieieiiiiisieieissiesie ettt ees B 0

Q505
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