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Statement for March 31, 2015 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
1o BONGAS ettt nnnenns | eeneea 10,346,601,721 | oo (| 10,346,601,721 | ........ 10,403,353,378
2. Stocks:
2.1 Prefermed STOCKS. ... vttt entnssensns | steeeessessanens 1,195,000 | oo {1 1,195,000 | ..ooovvvvnenee 1,195,000
2.2 COMMON SOCKS. .. ..cererrerrereseisnsesseseisssssssssessssssssesessesssssessessssssessesssssssssessessssssessesssnssesses | sesssssees 3,955,447,883 | .....oovene. 11,625,164 | .......... 3,943,822,719 | .......... 3,912,097,626
3. Mortgage loans on real estate:
B0 FIISE NS ettt ennns | ereseeneeenead 41,900,000 | ooovoveerrireeienas {1 [ 41,900,000 | ..covvvnnee 41,900,000
3.2 Other than fIrStHENS.........cvuceceircrreireee sttt nebnes | eebesiesiensessessssens (01 (0 (01 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES).......vocvevieiecietiee ettt bbb snsesaesnns | evsesnsesseses 73,642,071 | oo (1 [ 73,642,071 | cooverre. 74,086,043
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES).......vvcvecviieiicieie ettt b bbb ensessssnes | evnssssesan 682,663,520 | ..coovveerircreieiriene 0| e 682,663,520 | ............. 690,192,475
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES).......veeceririreieerieeineiseesssessseiseens | ceeeesessessnsenessesssssanenn (01 (01 (0 T 0
5. Cash ($.....24,889,876), cash equivalents ($.....12,195,566)
and short-term investments ($.....325,018,830)........c..covuereereereeriieeiecieeeeeeeesees e sseesaesnans | eevieesiens 362,104,272 | oo 0] e 362,104,272 | ............. 521,054,034
6. Contract loans (including $.......... 0 PrEMIUM NOLES)......c.uiviveiecicisiiesieieisete et sssessesesns | eressessesssssssesessesssns (01 U {1 TR (0 U 0
T DBIVALIVES ...ttt | senebne bbb 0 | e (01 RN 0 [ e 0
8. Other iNVESIEA @SSELS........cvuuurercrirriierircrieesiss ettt enssesstes | eesssenens 860,186,325 | ......c.oveens 39,231,825 | ..o 820,954,500 | ............. 839,533,696
9. ReCEIVADIES fOr SECUMEIES.......c.vvveeiciiieie ettt essesenaes | snsessessssessesnaas (42,386) | ..ovovverrrerrereieisiian (1 [ (42,386) | ..cvvverrerierenns (41,237)
10.  Securities lending reinvested collateral @SSetS...........ouuviviiieirieieeeie s | erveeensenns 109,455,127 | oo (1] 109,455,127 | .covvvee. 127,377,243
11, Aggregate Write-ins fOr INVESLEA @SSELS.........c.cuiviieeicieeieie et | cesisssssesseseens (A1) I (| (64,785) | vovovverereiians (64,785)
12.  Subtotals, cash and invested assets (LINES 110 11)........cuvrvirerennerencrneeeieeeeessnesies | oveeenne 16,433,088,749 | ......ccocee.n. 50,856,989 | ....... 16,382,231,760 | ........ 16,610,683,473
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY)......c..cveveieieieieieiiesieieireisseniens | coveersresessissesesesenes (0 T {1 (0 R 0
14.  Investment income due and @CCIUBM............cocuuuiiiriiniiniisissess s | ervinienees 107,657,023 | ...oevocreriene (V18 [ 107,657,023 | ........... 115,888,147
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection..........c.cccccevvrveies | veverernnn. 648,450,183 | ............... 39,961,964 | ............. 608,488,218 | ............. 632,108,579
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....27,925,558 earned but unbilled premiums)...........ccomeeever | ovveveens 1,091,641,614 | ...ovvvvvene 6,035,593 | .......... 1,085,606,021 | .......... 1,021,388,391
15.3  Accrued retroSpective PreMIUMS..........ccveieueiiierieeseisseiesssssessessssssessesssssesssssssessssnsns | sessssssssssens 23,053,975 | wovvreren 1,216,028 | ...ccoovvneee 21,837,947 | oo 20,790,245
16. Reinsurance:
16.1  Amounts recoverable from FeINSUENS............cc.ovivimnirniiniinininienenesneiseissississe | esvissiinniens 95,514,502 | ..o (V18 P 95,514,502 | .....ccceeenue 88,004,296
16.2 Funds held by or deposited with reinsured companies............cc.coveevivereeeeeereeseiesenies | vveerereneee 11,296,089 | o0 | e, 11,296,069 11,470,798
16.3 Other amounts receivable under reinsurance CoNtracts.............cccceuverreirniiniiinniiniinins | e | rerininiinnnnn0 | i, 0 [ e 0
17.  Amounts receivable relating to UniNSUred PlaNS.............cccveeiricrciiceiee e ereiens | cvevesesesiss s 0 [ e 0 | oo 0 [ oo 0
18.1 Current federal and foreign income tax recoverable and interest thergon............cocceveceeveiees | ceveviveesciesieend 0 [ oo 0 | e 0 [ oo 0
18.2 Net deferred taX @SSEL.........ovvrrrrerriiesiresesssse st sessenes | ersesssannes 382,761,512 | ..o 65,691,907 | ..ccoveens 317,069,605 | ............. 327,937,940
19.  Guaranty funds receivable OF ON BPOSIL..........cccvevevicvereieiiesie et ssesssssstens | seesessessessesnans (58,274) | w.veveverererereisiaeiens (1 [ (58,274) | oovvevrevrrerene 26,764
20. Electronic data processing equipment and SOftWArE..............ovuverrnririninrirsierenssiessssessesssens | veeessesssssessssssnens 375 | e {1 375 | e 413
21.  Furniture and equipment, including health care delivery assets ($.......... 1) ST ISV 14,382,399 | ...ccoovvnne 14,382,399 | ..o (0 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........cocvvvrrrreinrnennes | crverrerseesessersensnnenns (0 (1 (0 0
23. Receivables from parent, subsidiaries and affiliates...........cccorrrirrrrreinrnrirnnsrsnsrsies | erereessesssssesneens (0 0 | o [0 T 0
24. Health care (§.......... 0) and other amouNts rECEIVADIE..............v v sereeeseeseesesnees | rnereesesseseseess e (0 (1 (0 U 0
25.  Aggregate write-ins for other than INVEStEd @SSELS...........ccvvuiveeieiereeeiceeee e esvesens | ceereisnienens 99,846,582 | ......cceus 3,462,489 | ............... 96,384,093 | ............... 88,911,571
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........ccuverrricrimermereiesrisssesiesssesssesssssessssesssesssnens | seseees 18,907,634,709 | ............. 181,607,370 | ........ 18,726,027,339 | ........ 18,917,210,617
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS..........ccevererrens | ovverererieisiiesieieinnead (0 T {1 T (0 T 0
28.  Total (LINES 26 AN 27).....couuurvererrrireiririrrisiessiessssessiesesssessssessessessssssssesessssssesssessssesssssssssns | soeeees 18,907,634,709 | ............. 181,607,370 | ........ 18,726,027,339 | ........ 18,917,210,617
DETAILS OF WRITE-INS
1101, DEFEITEA GAINMOSS.....vovveerirciieiieeiseriesi sttt enienenns | reesssessiensiaees (7<) | R (V1 R (64,785) | .o (64,785)
1102, Rt | ereiee et (U R (VR (O R 0
1103, Rt | eretee et (U R (1 (O 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @bOVE)..........cccoverreerieiiiererirceririeersrieenenes | eorvererieereneerene(04,785) | cviirieiieiiceiieenad | i (64,785) | oo (64,785)
2501. Real estate operating fund.............cccevieiiiccscesceceeeesee e ssesessseessssssesssenes | seeverennenern 412,900 | 0| 21,412,900 | e 22,025,895
2502. COLI supplemental benefits trust...........cccoceviieiicesiiceieeeeesee e snesesssesensns | seererennerernn 20,494,846 | oviivciiciiicieiennn0 | . 20,454,846 | ... 20,238,999
2503. Equities and deposits in pools and @ssoCIations.............cccouveveveeeiieesiierceeneesneeesseesseennns | seeverenrerenns 16,843,358 | w0 | 16,843,358 | o 19,555,138
2598. Summary of remaining write-ins for Line 25 from overflow page...........c.coceevieevieveeeceiiens | v 41135478 | oo 3,462,489 | ............... 37,672,989 | ............... 27,091,538
2599. Totals (Lines 2501 thru 2503 plus 2598) (LN 25 @DOVE).......everrurirerrsreresrissesssisssesssssssssanesness | seseessssanenns 99,846,582 | ....ocoovvnenns 3,462,489 | ... 96,384,093 | ..o 88,911,571
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Statement for March 31, 2015 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current accident year $.....530,308,935).......cc.evurrerrmrereernsisesssisssessessssssessss s sssssssss e sses s s s s ssesssssnsessensnss | stesssssessesssssensans 7,545,268,836 | ......covoevevirerene 7,493,585,203
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES.........cruurirririuririrrireieereieseeseiseeeeieisessssessessssssesenns | eseesessssesseessnsssssees 262,359,027 | oo 277,503,506
3. LOSS QQUSIMENE EXPENSES......cuviriviiieteiescieiise sttt s ettt s st s se bbbt b b st s s e s b ens et n st s s snnetansntes | bessebessnnesesinserenes 1,689,247,552 | ...coovvvveereen 1,852,640,576
4. Commissions payable, contingent commissions and Other SIMIlar ChArgES............ocuvvvevrvivieeieeeieee et | eveesesssssesesessesasseens 77,870,110 | covveeeeeeereeree 156,796,952
5. Other expenses (excluding taxes, ICENSES AN fEES)..........cveieviveieieieiee ettt ssenaes | seesssessesssssessesanes 112,667,106 | ..ocoovverercrerrcrnnn 165,460,495
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........covurvrrrrrerririrniineireieireeeseieessssseseesessessseesessessens | eesssesessesssssssssssseseans 84,115,169 | ..o 84,933,575
7.1 Current federal and foreign income taxes (including $.....(45,320,622) on realized capital gains (I0SSES)).........ov.vvvereerrenees | eeveereeereereeerseerrennees 49,535,787 | oo 36,555,083
7.2 Net dEfErTed taX lADIIEY. ... .. .. evuceeee ettt sttt nsnens | eesstessessestens e ss st st st st s tnea 0 | oo 0
8. Borrowed money §.......... 0 and interest thereon §.......... [0SO OO (01 T 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....274,232,010 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..........cccvvieirieeinieesesneiesesssneneinns | cvesseessssseseneens 2,344,557,729 | oo 2,317,727,202
10, AQVANCE PrEMIUM.......cuiviiriiiitcteiesetes ettt ae et bbb st b bbb s bbb bbb st bbb s b e b s b e s e s e bbb et s s b es s snaebassebesensesenns | bnbesessssesssnsesessnsesssnsesannd 6,379 | oo 5,946
11, Dividends declared and unpaid:
111 SHOCKNOITETS........cveoeieti st nnes | Hbsnebsee s bbbt LU 0
1.2 POlCYNOIIETS. ..ottt nnns | sessseest s res s 11,631,031 | oo 11,529,201
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cveviviirerereiiisie et ssssssesessns | sresessssessssssssssssesees 96,026,268 | ......ccovverererrirnns 71,065,977
13.  Funds held by company Under reiNSUTANCE trEALES............cccoviucviiiiiiciiieiscte ettt a bbb enaens | sessebesssssesssassesssesesinas 940,574 | oo 1,586,007
14.  Amounts withheld or retained by company for aCCOUNt Of OtEIS..........c.cviiviiiecicicee et senens | ctesesssesss s sssssaenes 35,517,548 | oo, 31,445,337
15, Remittances and items NOt AlIOCATEM. ... s | e 10,986,315 | ..o 22,633,758
16.  Provision for reinsurance (including $.....2,370,582 CEIIfIEA)...........ocurvererrereieeesese et sses s sssssssssssssssssnssnns | essessessssssssssssanssnsens 30,244,397 | oo 30,244,397
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE rAtES..........cc.cveveieieicirieeeesee e eeses | crevesssesss s ssaeses 84,822,583 | ...coeveeeee 73,190,892
18, Drafts OUISIANGING. ... ... veerireirererieiieiiseeeee ettt sttt n st ssensants | estensnssessensaesses st et nt e (0 U 0
19.  Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES.......ouueererrieici ettt
21, PaYabIE fOr SEOUMEES. ........evuevecveieieeieiie ettt st sa st s s s saesses s entes s snsensenas | evesossessssesssssasseses 107,171,619 | oo 47,898,489
22, Payable for SECUMHIES IENGING.........cevuiierireieeieicsee ettt bbb bbb bnssssesssnns | evsebssessessssssssssenes 109,455,127 | cocveeveiireiiinns 127,377,243
23.  Liability for amounts held under UNINSUFEA PIANS...........ccruiueienrerriniinrieisiresessee e essens st esssessessessssssssessansnnss | ssesssssssssessasssssssssessssssessessnsnnes 0 [ e 0
24. Capital notes §........ 0 and interest thereon §.......... 0 ettt ettt sttt a et et n st seae b s aetenenantanans | saeeesneeseseeetenene et an et et tennanes L0 OO 0
25.  Aggregate Write-ins fOr lIADIIES...........overrrerereriecscies ettt ss sttt | stestssssessenssnssnsantnes 41,983,170 | oo 42,131,487
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25).........c..curiuriririrereireieeeneereiecneiseieeseeseesessessssesennes | seeeesessessesenesnes 12,757,376,201 | oooveeenes 12,923,140,386
27, ProteCted CEIl HADIMITIES. .........rvvereereiiiiieciecireciseie ittt | ebenb st 0 [ o 0
28.  Total liabilities (LINES 28 @MU 27).........ccuurermerirreireereseeeseesseeesseeseseesssesssseess s sssse s sess st sess st sens st ssssessses | sessssssssssssssssenas 12,757,376,201 | oo 12,923,140,386
29.  Aggregate write-ins for SPECial SUTPIUS fUNDS.........c..iureriiireieieeir ettt sttt entas | sbsbssesessessnssnssessnes 21,453,608 | ..coooveees 21,839,551
30, COMMON CAPHAI STOCK........cvuieeieiiii ittt bttt bbb s sttt n s bnsnas | ebaessesnsestes st ensenae 20,000,000 | .oooveeeeeeeeeeene 20,000,000
31, Preferred CAPItAl STOCK. .........ruieecereeirecereieie ettt b sk bbbt nts | Sfeebeteesen st n ettt 0 | e 0
32.  Aggregate write-ins for other than Special SUIPIUS fUNAS............cceviiiiiiieiccsce et sesnas | ebsesssssssessessssess s s b sse s snsnd 0 | oo 0
33 SUIPIUS NOTES.......ouveieicieic ettt sttt s bbb 4t s bbb s st s bbb b b s s ssnnns | ebiebasbenaesae st en et anes 0 | oo 0
34.  Gross paid in and contributed surplus
35, UN@SSIGNEd fUNAS (SUMPIUS)........cvuiverreiiciieiieiciitsites ettt st a bbb bbb sttt bt s s st
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.ttt | etsebsb sttt eee 0 | 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... 0) -ttt tens | ebet st snt ettt nnnnd 0 | 0
37.  Surplus as regards policyholders (LINES 29 10 35, 1€SS 36)........cvuerreriirireieiiisiiesieiesssiese st ssssssessessssesse s ssssssessessnss | sessesssssssessesesnes 5,968,651,138 | ..oovcvvrerercnnn, 5,994,070,231
38, Totals (Page 2, LN 28, COL. 3)......vuurrerciiriiiiriieriseeesessse sttt sttt nesins | eeesiessienseenenes 18,726,027,339 | ..covovvricrir 18,917,210,617
DETAILS OF WRITE-INS
25071, OtNEE HADIHES. ...vvvvoveveevesreesereseeieesiesi sttt | eesieent st 43,120,000 | oooevrereiecrienennns 43,120,000
2502. Investment real €State IADIIILY............ccovevriiieieiierce ettt etenns | eresnsesesnt et en s s nes 19,341,173 | oo 19,908,102
2503. Retroactive reinSUrance reSEIVe @SSUMET. ... bbb nsbnes | sebbssbssb bbb ssenses 597,563 | ..o 554,223
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAGE..........crwereririineireiniineireecsseissesssssessessssssssssessesssssssssessnnes | ssesesssessnsssssessasenns (21,075,566) | ...cooverrerreeireirnenne (21,450,837)
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......ccueuurierririirisiiresisiisssissseseesssnesssesesesssssssesensssenesessssssnssssssssnsens | sessesssssessssenssnensesaes 41,983,170 | oo, 42,131,487
2901. Special surplus from retroactive TEINSUIANCE..............cceveviveiieie ettt b s bbb st ssstenaes | evsesssessessssssessesaens 20,453,608 | ...cooevvirerrererrne. 20,839,551
2902. Guaranty surplus fund 1,000,000 | ..oooverriieisrinns 1,000,000
2903, eSS E R8RSRttt | Heseet et (O SR 0
2998. Summary of remaining write-ins for Line 29 from OVErIOW PAGE...........ccccuiieiiiieiice et benes | sbesssssessssebese s s b s bessesens 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE).......cueuuruerirrusiressireseiesssrssssessssesesssesssssssssenssensssessssssssssnssssssssssssss | sessssssssssssssssssssssnces 21,453,608 | ....cooovviiiiennn, 21,839,551
3201.
3202.
3203.
3298.
3299.
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Statement for March 31, 2015 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:
(Written $.....152,985,592).......ccuururrirrireeiesiee ettt snssnns | srsensiensins 175,762,667 | .............. 227,886,544 |.............. 846,162,523
(WIHEN $..... 1,277, 817,446).......oovveieeees sttt ssssnns | ennsssnes 1,254,456,166 1,225,352,272 | ........... 4,981,957,850
o (WIIEEN §.....133,181,189).....oo et | nnseneenes 154,715,838 | .. ....201,919,165 | ..ooovnennee. 748,555,287
(WIIHEN §.....1,297,4271,868)........cvuvrrvireriresises ittt sssss st ssssssssssssssssssssassssnns | esssssnes 1,275,502,995 1,251,319,651 5,079,565,087
DEDUCTIONS:
2. Losses incurred (current accident year $.....664,512,365):
20 o OO OO PO PSTRPERTRSTRPRRT ISSRTPRTRO 58,432,442 | .......c........ 97,081,053 | .............. 231,757,854
2.2 Assumed ..623,513,354 | .. ....588,940,658 ..2,193,322,822
2 T 07T =T OSSPSR SRR 50,008,531 | ..eovvoneennenns 78,668,019 | ..ooovrnnenns 80,668,263
2 NEL. ..ttt | erbaenteeneas 631,939,264 | .............. 607,353,692 | ........... 2,344,412,412
3. Loss adjustment expenses incurred..... 124,119,628 | .. 115675714 718,317,659
4. Other underwriting expenses incurred............. ..391,764,304 | .. ....362,417,962 ..1,553,207,380
5. Aggregate write-ins for Underwriting AEAUCHIONS. .........c..evurerurrererrieie ettt stnsaes | rssessenssessenssnsssssnsenens [0 (O 0
6. Total underwriting deductions (LiNES 2 throUGh 5).........cceiiueiiiiiieieesiee et nns | eaesesanns 1,147,823,196 | ........... 1,085,447,368 | ........... 4,615,937,450
7. NetinCOME Of PrOtECLEA CEIIS.........cuurvueieceeieiice ettt sttt sttt ess st ensessessessnnsns | nsssssssssssssnsssssnssnsensns | donsessesssssessssnssnssnsanes (01 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7).....cvvvererririieieieisseeissieie st sss s ssssessesssssnss | cnnsessessnees 127,679,799 | .oovvveee. 165,872,283 | .............. 463,627,636
INVESTMENT INCOME
9. Netinvestment iNCOME BAME............ceuiiiriiiiie et | esbenineniees 131,333,810 659,983,264
10. Net realized capital gains (losses) less capital gains tax of $.....879,911.........covvirriireriieriiesieseesssssissssssssessins | srsssssssssieas 7,176,248 |... ..65,514,778
11. Netinvestment gain (I0SS) (LINES 9 + 10).......c.ccuriereiiiieesieieieteees ettt es s ses s sssesses st sessssasssnsns | evsesnsinans 138,510,058 725,498,043
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....645,362 amount charged off $.....3,139,504)..........courruerrierereeeiie et sses s sssssessssses | eevsesserssesenns (2,494,232) | ccovvrrrrnn (3,527,939) | ...ccvevveve. (11,236,267)
13. Finance and service charges not included in PrEMIUMS..........c.coveiiieieieiisie et sens | esesessesesanes 4,742,853 | .....coevne. 5,082,230 |..ccovvvrnee. 19,283,232
14. Aggregate write-ins for MISCEllANEOUS INCOME...........ruririeririreiereie et ssess st ssss s ssessensnss | rsssssassasssnnes 1,470,063 | ..o (474,205) [ .ooovrerenns (2,855,323)
15. Total other income (LINES 12 throUGN 14)........cuoieiiiieiecsee ettt ense bt | erssessesesanes 3,718,684 |....coevevunnn 1,080,086 |.....cccocvueee. 5,191,642
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 ntns | sbessesnsenes 269,908,541 | .............. 313,473,8% |........... 1,194,317,321
17. DIVIAENAS 10 PONICYNOIAETS. ....vuervererirreiceceei ettt sttt s sttt es st nsnnns | rsssssessssssnnes 1,843,773 | oo 2,059,269 | .ooovirinnenns 7,800,320
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)........c.cuiieviiieeeiieeccteee ettt saesssssssesassensans | evsessesnaas 268,064,769 311,414,625 | ........... 1,186,517,001
19. Federal and foreign income taxes incurred...... ....54,808,761 |....ccovunnn 67,897,881 252,839,473
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)........ccvvurrurerrenrirrineineieieeinsissssssssseessssssssesssssssssesssssessssssssssssesssssnss | sessessnesns 213,256,007 243,516,744 933,677,528
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PriOT YEAI..........coveieieiriieieieiseie ettt snsensenss | cressensens 5,994,070,231 | ........... 5914,697,284 | ........... 5,914,697,284
22. Netincome (from LINE 20)........cuuruurerererriireireieisssisesessseseesssssss e ssesssssssssesssssses st esssessessesssessessassssssessssnssessessnssnsses | sessesssesns 213,256,007 |...ccccnenee 243,516,744 | .............. 933,677,528
23. Net transfers (t0) from Protected Cell aCCOUNES..........ciueiieieiiiisiecss ettt nsns | stessesssssssensesessssassesses (0 R (01 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(14,108,316).... ....50,087,073 | .. ...110,345,040 | ...cooneneee. 283,461,008
25. Change in net unrealized foreign exchange capital gain (10SS)................ ..(33,998,389) | ... (31,466,074) | ..... ..(53,937,431)
26. Change in Net defErred INCOME tAX........vu vttt sttt sses st enses st | sesesssssnsans (22,698,008) .(24,403,568) | ......cvenc.. (32,140,036)
27. Change in NONAAMILEEA @SSELS...........ccceiirerieiciecre et bbb bbb s s bbb b st snens | ebesssbesnserens (2,065,776) | .....ccvevnee. 22,332,244 | ... 28,312,076
28. Change in ProviSION fOr FRINSUIANGCE. ...........vcreururreseeereusreseeeseeesesseessessessessssssesssssssesssessessessessssssessesssssessessesssssessessnnes | ressessssnsssessnssnsssnssnes (0 [N B .5,659,938
29. Change in surplus notes............... 0 [0 | 0
30. Surplus (contributed to) withdrawn from protected cells.. 0 [0 .0
31. Cumulative effect of changes in acCoUNtiNG PHINCIPIES..........cvcvivirireiieiiee et benes | esessesesssesessssesesnsesens 0 [0 e 0
32. Capital changes:
3201 PAIH TNttt Rttt | Shienbi bbbt (O N (0 0
32.2 Transferred from SUrPIUS (StOCK DIVIAENG)........c.uveierrurririecieisieseire ettt ettt sssneas | eesessastssesessessasssessesens (0 IR (01 O 0
32.3 TranSTRITEA 0 SUIPIUS.........evvevecvree ettt ettt b st st s st es s s st es e sassnsssanssens | nssesssssssssesnsansessesanes [0 T [0 T 0
33. Surplus adjustments:
331 Paid N .0

33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital

34. Net remittances from or (to) Home Office
35. Dividends to stockholders ..(232,000,000)
36. Change iN TEASUNY SEOCK..........cveuieiiieiieieicieie sttt st st st sssensesssssssnsansenss | sressessesssssnsensessssnnsensesQ | ervevessensesesssssssesessnsed 0
37. Aggregate write-ins for gaing and I0SSES IN SUMPIUS.........vurervrererrireireienseeie st ssssssessessssssessssessssssessessesssnsses | sisssessssssssssssssssssssssnes (U 139,865 | ..ovvrererinnees 139,865
38. Change in surplus as regards policyholders (Lines 22 through 37)..........ccceueeueieieinisieeseese e sesssessenes | eersseesesnes (25,419,094) | ......coovvenes 88,464,251 |...cccoevnene. 79,372,948
39. Surplus as regards policyholders, as of statement date (LiNeS 21 PIUS 38).........c.cuvvrveerecrverrireeeeeeese s | cveeienens 5,968,651,138 |........... 6,003,161,535 |........... 5,994,070,231
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from OVErfloW PAGE..........ccieiriiiiicieesee et sees | rvsessesssssssessssssessesaens 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE).........cvuiieereiiiieiieiieriisiisissessstesesesssssesesesssssssessesssssssesssssses | oveessesssssssessssssessasanes 0].
1401. Profit and loss, miscellaneous.. . 1,538,284 |....................(623,399) | ..... (2,178,138)
1402. Change in COLI CASH VAIUES.............coevieeieeiieceeietctee ettt ettt stenas | ebensessesssssnsanea 215,847 |....cooeuu.. 118,340 | ... 917,711
1403. Other assets tri-party/tax credit DONA INCOME.......cviiieieiciie ettt | sesessssessesesansenns 20,872 | oo [ 25,536
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.......cvrierriririnriieieeicisee et essssssisssestns | eveessesssssnsenns (304,939) | oo 30,854 |....ocovvenee (1,620,432)
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) .1,470,063 |... . (2,855,323)
3701, Prior PEOT AUJUSIMENE.........o.oieeeerereeieeeieieeee ettt ettt st e snssenss | essessasessesestessenesessenens 0 {139,865 | i 139,865
3702, Rttt ensentsnentenen | nenensensnnsnneenensnennenne0) | conenerneenenneenennes 0 | e 0
3703, Rt b ettt ns st entnsententensnntenes | ennensensessnsssssensnensesna0 | cenerensnninennssnnssnssensens0 | erreiee s 0
3798. Summary of remaining write-ins for Line 37 from oVErfloW PAGE...........ccccieviiiieiiicreeee et | crevesssesss e esebe s 0 [0 e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE). ... curuureuriuaieieeieisarssseseessesssessessnssssseessnssesssssnssnsssssesssssnsssssens | sessssssssssesssssnssssssssesens 0 i 139,865 | i 139,865

Qo4




Statement for March 31, 2015 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

CASH FLOW
Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums Collected NEt Of FEINSUIANCE..........c.cvcvevie ettt ettt s ss s bes s s snans | evsesinees 1,286,587,638 | .......... 1,236,856,166 | .......... 5,019,861,357
2. NetinVestMENTINCOME.........c.oiiiiiii bbbt | srbessbanseas 157,825,988 | ............ 171,263,017 | ............ 751,662,886
3. Miscellaneous income 3,718,684 1,080,086
4. TOtal (LINES T hTOUGN 3)...oouiivermreirieeissserisieesssesssss st ss st st | creennenn 1,448,132,310 | .......... 1,409,199,269 | .......... 5,776,715,885
5. Benefit and 0SS related PAYMENLS.........ccovuiviiiviieicietece ettt ssesnnas | ersesssssnen 602,735,587 | ............. 632,908,551 |.......... 2,519,671,317
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS............ccoevuevcvsereciveiieresiseiens | ceveeireiiesesse e (01 (U1 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........cccvevivriecieiciececeeee e [ eevereieeas 807,905,677 | ............. 650,264,977 |.......... 2,140,968,161
8.  Dividends paid t0 POCYNOIAETS..........cceviirieieicscee ettt sss st ssssensesns | eosessssessessees 1,741,943 | ..o 2,080,582 | ..ocvvrerrrnns 7,917,500
9.  Federal and foreign income taxes paid (recovered) net of $.....11,079,873 tax on capital gains (losses) 42,707,969 ...11,430,992 .269,094,352
10 Total (LINES 5 HNrOUGN 9)....ccvvuuererreriiieeiiserieiseesss sttt sttt | snesisins 1,455,091,175 | .......... 1,296,685,102 | .......... 4,937,651,329
11.  Net cash from operations (Line 4 miNUS LINE 10)..........cccveiiiiiieieieicsisie et asse s sssssssessenas | sesvessesissanes (6,958,865)] ............. 112,514,167 | ............. 839,064,556
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...ceeerirerreeieri ettt | reeneieen 814,403,701 | ......c.cc.. 615,226,441 | .......... 3,024,344,109
2.2 SHOCKS..ouueeeerueeeesaeeeesseecessseess et es s bRttt | seeniseennens 14,347,306 | ...oovvvvennne 10,326,875 | ...cooeonnee. 292,119,786
12,3 MOTGAGE I0ANS.......coocvieieeicicteeee ettt bbbttt s s as st st st s s bessetanssssnssnnns | sessessesssessessessnsnsenen (1 U (01 I 1,000,000
124 REAIESIALE....ovee ettt | eenisennsst 6,881,841 | cooooorreerieienne (U8 I 12,998,864
12.5  Other iNVESIE @SSELS........cvvvuerirreiiirereieeriereri sttt nens s | crisessssenenes 25,247,748 | ... 37,975,568 | ......e..e 253,944,999
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments............cccoocevevevceeeeicncsieiieiens | e (43,837) oo 8,168 | oo (35,889)
12.7 Miscellaneous proceeds ...17,196,396 ...43,312,602 ...48,116,593
12.8 Total investment proceeds (LINES 12.110 12.7) ..ot essss s ssssssssesssssssssssssessseses | cessessessan 938,033,155 | .ccvevvnee 706,849,654 |.......... 3,632,488,462
13.  Cost of investments acquired (long-term only):
130 BOMAS .. veveueeersreessee ettt | rneriraeens 764,681,289 | ............. 471,348,474 | .......... 2,984,783,898
13,2 SHOCKS. . vvvureereeesreeseeessees e ess e ssess s ess sttt | crrnentrenenes 15,306,442 | ... 16,768,273 | ..ovvvernes 79,450,007
13,3 MOTEGAGE I0BNS.......ouiiieiecicee ettt bbb sttt s bbbt ensensenns | destesesstensesesessnaene {1 (01 0
1314 REAIESIAIE..v.vvueereeerereee ettt st | serneneensseans 4,169,282 | ...oovovvvrennn 6,950,394 | ......ccoco... 19,200,730
13.5  OthEr INVESIEA @SSELS.......cvveererrisicreiiseerssseesi sttt | seensssesneens 26,722,624 | ....ccvvonnee 40,397,549 | ......cnen 145,290,932
13.6  MisSCEllaNEOUS @PPHICAIONS............cvivieeieictceeic ettt bbb st ss st sse s s sees | aessessssssessssssssssnsenens (V] I 27,788,236 | ............... 95,354,291
13.7 Total investments acquired (LINES 13.1 10 13.6).....cuirviirreiniieieissisessiesise e ssessesssssesssssessessssssessssssssessenes | essssssssas 810,879,637 |..cccovvnur 563,252,926 |.......... 3,324,079,858
14.  Netincrease or (decrease) in contract 10ans and Premium NOLES...........curererierreriereere et
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrpIUS NOLES, CAPILAl MOLES.......ceurereecicie ittt sttt st estssannns | oestsisessessenssessnssenenes O e (01 TR 0
16.2 Capital and paid in SUrPIUS, 18SS trASUNY STOCK............ceevcveieerereisec ettt tes s bessssssssenes | sersesssssesssseesssssaenens (1 (01 0
16.3 BOITOWEM fUNGS.........ccvueieieiiiiieirii ettt bbbttt | resiseniesbse bbb (01 OO 0 [ e 0
16.4 Net deposits on deposit-type contracts and other insurance HabilitIES. ............ccvvvererveveereieeeseeeceeerese s | evereereeiess e (1 (01 0
16.5  DiVIdENAS 10 STOCKNOIABTS. .. .vvvveerveereeeeiseeceseeies et seess s ssesss s sss st ssss st ssnssnns | eeesssaneens 230,000,000 | .....cooec 232,000,000 | .......... 1,085,800,000
16.6  Other cash provided (APPIEA)..........c...uervermrrrirerimieiiieeeerenisesess s ssssessssssessssssssssssessssssesssssesssssessses | onesseessssnns [CLNLT X )] I— (8,266,939)) .......ce... 140,616,305
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)............ | cccovvnves (279,144 ,415)] ............ (240,266,939)]............ (945,183,695)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Ling 17)........ccccoevvercercaes | covrrrennes (158,949,762)| ............... 15,843,956 | ............. 202,289,464
19.  Cash, cash equivalents and short-term investments:
19.1 BEYINNING O YBAT......cvvvveietreeissceeetseesesssse et s sttt ss st | neesisaeens 521,054,034 | ............. 318,764,570 | ....ccoceeens 318,764,570
19.2 End of period (Line 18 plus Line 19.1)....... 362,104,272 334,608,526 521,054,034
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChANGE O SIOCK. .....vvvruuceesserisseecessee s et esest s ssss st s st sss s s | sinssenessneenes 9,190,479 | .ooovvvvvrrereens 806,608 | ......cccooeens 34,820,811
20.0002  Interest payment reCeIVEd iN SECUMHES...........cvvcvvevieeieieiece ettt es s snaens | sressessssssesaenas 380,381 | oo KYZ & I 1,399,388
20.0003  Prior period return of CAPIAL.........cc..cveieeiicieieeisc ettt s s ses s s stensaens | sesbestesesies s s s taees {1 U (0] I 30,887,484
20.0004  Exchange of bonds .2,180,000
20.0005  Stock distributions from limited PartnErships..........ccieveiceiiisieriisiesesisssesssessessssesssessssssssssssssessesssssssesssnsessnssnss | snvssesssssnsensssessenssnsensd | evesrerenesnseneees 128,218 | trvevsrerrersrenns 364,138
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Statement for March 31, 2015 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
has not applied for and does not believe that it employs any statutory accounting practices that would be considered a permitted practice in its

financial statements.

Net Income

1. St. Paul Fire and Marine Insurance Company state basis

2. State prescribed practices that increase/(decrease) NAIC SAP
3. State permitted practices that increase/(decrease) NAIC SAP
4. NAIC SAP (1-2-3=4)

Surplus
5. St. Paul Fire and Marine Insurance Company state basis

6. State prescribed practices that increase/(decrease) NAIC SAP
7. State permitted practices that increase/(decrease) NAIC SAP
8. NAIC SAP (5-6-7=8)

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

C. Accounting Policy:

No significant change.

State of
Domicile March 31, 2015 December 31, 2014
CT $ 213,256,007 $ 933,677,528
$ 213,256,007 $ 933,677,528
CT $5,968,651,138

$5,994,070,231

$5,968,651,138

$5,994,070,231

(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.

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 including Mezzanine Real Estate 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
guarterly using the constant effective yield method which includes an adjustment for estimated principal repayments, 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 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.
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Statement for March 31, 2015 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(2) The following tables provide aggregated information on structured securities, classified on the basis for the recognized 2015 other-than-
temporary impairments:

Other-than
temporary
Amortized cost basis impairment
before other-than- recognized
temporary impairment in loss Fair value
(OTTI recognized in the quarter ending March 31, 2015)
Present value of
cash flows is less than
amortized cost $ 62,297 $ 460 $ 61,742

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

Other-than-
temporary Amortized cost
Amortized cost basis impairment basis after other-
before other-than- Projected recognized than-temporary Impairment
Cusip temporary impairment cash flow in loss impairment Fair value Quarter / Year
36228FCL8 $ 62,297 $ 61,837 $ 460 $ 61,837 $ 61,742 Q1-2015

(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:

1. Less than 12 Months $ 64,620
2. 12 Months or Longer $ 429,008
b. The aggregate related fair values of securities
with unrealized losses: 1. Less than 12 Months $ 34,729,401
2. 12 Months or Longer $ 75,480,319

(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.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.
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Statement for March 31, 2015 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

No significant change.

Note 10 — Information Concerning Parent, Subsidiaries and Affiliates

No significant change.

Note 11 — Debt
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, 2015, the Company paid ordinary dividends of $79 million and extraordinary dividends of $151 million for a total of $230 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.
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Statement for March 31, 2015 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

C. Wash Sales:

Not applicable.

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

No significant change.

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

No significant change.

Note 20 — 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, 2015:

Description

Bonds

Common stock

Total

B.

C.

Description Level 1 Level 2 Level 3 Total
Bonds
Industrial and miscellaneous $ - $ 123,156,485 $ 1,249,913 $ 124,406,398
Common stock 466,232,181 - 1,567,427 467,799,608
Total securities at fair value $ 466,232,181 $ 123,156,485 $ 2,817,340 $ 592,206,006

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 in to out of included in included in at
1/1/2015 Level 3 Level 3 Net Income Surplus Purchases |Issuances Sales Settlements 3/31/2015
$ 1,259,532 $ 1,427 $ - $ 17 $ 38 $ - $ - % - $ (11,101) $ 1,249,913

- 1,567,427 - - - - - - - 1,567,427
$ 1,259,532  $ 1,568,854 - $ 17 $ 38 - - - $ (11,101) $ 2,817,340

(3) The Company holds NAIC designation 3 - 6 securities at the lower of cost or market as defined in SSAP No. 26, Bonds, Excluding Loan-

4)

backed and Structured Securities. Market fluctuations cause securities to change from being held at cost to fair value or vice versa. These
changes result in a transfer in or out of level 3.

The Company transfers securities out of level 3 when it is able to obtain market observable data. The Company recognizes these transfers
at the end of the period.

Bonds are carried at fair value in accordance with NAIC guidelines. These securities are generally priced by the SVO or by a third party
organization.

The Company holds common stock where fair value 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 were provided by the SVO or a third
party organization.

In addition, the Company holds common stock where the fair value estimate is determined by an internal fund 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.

Not applicable.

The following table provides 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.

Not
Practicable

(At March 31, 2015) Aggregate Admitted (Carrying

Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Cash equivalents $ 12,195,566 $ 12,195,566 $ -8 12,195,566 $ - 8 -
Short term bonds 325,018,830 325,018,830 82,502,342 242,510,667 5,821 -
Long term bonds 10,800,191,619 10,346,601,721 484,774,507 10,311,931,344 3,485,768 -
Preferred stock 1,728,800 1,195,000 1,728,800 - - -
Common stock 467,799,608 467,799,608 466,232,181 - 1,567,427 -
Mortgage loans - 41,900,000 - - - 41,900,000
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Not
Practicable
(At December 31, 2014) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Cash equivalents $ 21,098,703 % 21,098,703 $ - $ 21,098,703 $ -8 -
Short term bonds 468,790,441 468,790,440 124,644,551 343,711,019 434,871 -
Long term bonds 10,811,865,653 10,403,353,378 488,474,925 10,299,229,370 24,161,358 -
Preferred stock 1,668,200 1,195,000 1,668,200 - - -
Common stock 484,005,153 484,005,153 482,437,726 1,567,427 - -
Mortgage loans - 41,900,000 - - - 41,900,000

D. Not Practicable to Estimate Fair Value

(At March 31, 2015) Carrying Effective Interest Maturity
Description Value Rate Date
Mortgage loan
Oak Brook, IL $ 41,900,000 4.0% 2/28/18

It is not practicable for the Company to estimate the fair value of this mortgage loan. Obtaining a fair value would not be cost effective due to the
nature of the loan and in order to obtain a fair value, the Company would have to re-underwrite the loan.

Note 21 — Other Items

No significant change.

Note 22 — Events Subsequent

The Company had no material subsequent events through May 8, 2015.

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 January 1, 2015 to March 31, 2015, the prior year-end total loss and loss adjustment expense reserves developed favorably
by $48,870,000, resulting from better than expected loss and defense and cost containment development primarily in the homeowners, other liability
— occurrence and private passenger auto liability lines, and from lower estimates for adjusting and other (AO) expenses.

The improvement in the homeowners line was driven primarily by better than expected development for liability claims for accident years 2011
through 2014, non-catastrophe weather-related claims for accident years 2013 and 2014 and for catastrophe claims for accident year 2011. The
improvement in the other liability — occurrence line was concentrated in the primary coverages for accident years 2012 and prior. The improvement
in the private passenger auto liability line was primarily driven by better than expected development for accident years 2010 through 2013. Lastly,
the improvement in AO expense reserves was driven by better than expected paid activity and by the allocation of AO expense reserves by year as
disclosed in the Schedule P Interrogatories of the Company.

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

No significant change.

Note 33 — Asbestos/Environmental Reserves

In January 2015, pursuant to an order issued by the federal bankruptcy court, Travelers Property Casualty Corp. made a payment in the amount of
$579 million for the settlement of litigation that had commenced in 2001 related to the handling and settlement of asbestos claims which was
comprised of the $502 million settlement amounts, plus pre- and post-judgment interest totaling $77 million. The Company’s allocable share of this
payment was fully accrued in its financial statements at December 31, 2014. The Company's allocable share of the payment of the settlement
amounts resulted in a $124.6 million decrease to the Company’s direct asbestos reserves and a $118.4 million decrease to the Company’s net of

ceded reinsurance asbestos reserves.

Note 34 — Subscriber Savings Accounts

No significant change.

Note 35 — Multiple Peril Crop Insurance

No significant change.

Note 36 — Financial Guaranty Insurance

A. No significant change.

B. Not applicable.
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9.1

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[X] NoJ[ ]
If yes, has the report been filed with the domiciliary state? Yes[X] Nol[ ]
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] Nol[ ]
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[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
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[] NAI[X]
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. 12/31/2009
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). 03/24/2011
By what department or departments?
Minnesota Department of Commerce and 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 the Department? Yes[ ] No[ ] NAI[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAT]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated 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] No[ ]
(@) 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.
9.11 Ifthe response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.2

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
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10.1
10.2

1.1

1.2

13.

14.1

15.1
15.2

16.1
16.2
16.3
17.

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 Ifthe 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[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
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]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 21,033,251
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 3,439,726,128 3,487,648,275
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 49,439,397 51,597,288
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 3,489,165,525 $ 3,539,245,563
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 109,455,127
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 109,455,127
Total payable for securities lending reported on the liability page: $ 109,455,127
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 One Wall Street, New York, NY 10286
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 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A CBRE Clarion Securities 201 King of Prussia Road Suite 600
Radnor, PA 19087
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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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 11
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 39,037,061 39,037,061 219,144 219,144

Total XXX XXX 0 39,037,061 39,037,061 219,144 219,144
Operating Percentages:

5.1 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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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
NAIC Certified Effective Date
Company ID Domiciliary Type of Reinsurer Rating|  of Certified

Code Number Name of Reinsurer Jurisdiction Reinsurer (1 through 6) |Reinsurer Rating
All Other Insurers
00000................ AA-3194224......... POSEIDON RE LTD....occuuiiiieiieieiiesieie sttt BMU.......... UNAUTHORIZED] .......... Ouevreeees [ e
00000................. AA-3191266......... RUBIK REINSURANCE LTD......ooviviieieicreese ettt sees BMU.......... UNAUTHORIZED| .......... [0TSR DR
00000................. AA-3191278......... SECURIS RE I LIMITED......cooiieieceieiereeteie st ssss s ssnsas BMU.......... UNAUTHORIZED] .......... Oueveeees [ e
00000................. AA-3191279......... SECURIS RE HTLIMITED.......ocviviieeieieteete ettt s nenn BMU.......... UNAUTHORIZED| .......... [0TSR DR
00000................. AA-3191280......... SECURIS RE V LIMITED........oveiereieeteieiestee et BMU.......... UNAUTHORIZED] .......... [0TSR DO
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Curreﬁt Year Prior3 Year Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama......ccooeveierniiniinnnn. AL ... IS IO 445567 | ..ovvverinnn. 1,399,171 | oo 1,816,639 | .ooovvvcreine 644,609 51,103,639
2. Alaska.........ccoeoerieriieereiiienns AK]....... Lo | e 303,479 | cveieee 388,214 | oo 227,151 | e 714,638 6,884,058
3. ANZONA.. AZ|.... Liooeos [ v 453,140 | oo 882,154 | .ooovvvreii 243977 | oo 1,849,631 | .ooovvvene. 34,814,890
4. Arkansas.........ccocooveeeeiienns AR |....... Lo | e 264,222 | ..coovverirnn 273124 | e 722,233 | oo 125,867 12,749,788 | .....ccoone. 18,785,390
5. California.......c..coocurerrnernenenad CA|... Livorvons | e 9,837,015 | v 17,593,248 | ......c.c...... 28,234,688 | .....ccoevenee. 7,773,493 ....228,169,802 | ............. 268,301,817
6. Colorado........coeurrerrerenrennenes CO ... L | e 3,907,338 | .o 3,739,292 | oo 1,400,808 | ....cccoevnvee. 2,203,228 | .....ooevenee. 60,714,680
7. Connecticut........c.cocverrvrrenens CT|...... ISP IO 519,599 | .o 2,165,315 | oo 258,665 | ...ovrveireiinn 133,537 39,435,987
8. Delaware........cccoccosvreerennnn . DE | oo Leooree | e 235,983 | ..o 360,234 | oo 87,105 | oo (105,535) 5,975,410
9. District of Columbia................ DC|..... ISP IO 136,252 | .ovverreriens 167,263 | ..o 268,405 | .ooovverrireirnns 37,729 | e 12,108,168
10.  Florida......cocoovenvrmrreereneenc FL [ i Livorvoos | e 8,569,778 | ..ooevvene. 10,167,345 | oo 3,163,940 3,887,076 80,635,771
11, GEOrgia.....cocveerevreerverrennen . GA [ Lo ...708,586 ..3,315,275 211,432 .41,136,259
12, Hawaii.......coooovverrrrrrrnrnne H (- 126,254 | oo 95,480 | oo 149,144 (64,452) 5,116,007
13, 1daho....cccocevvvvvivnivninninnecnn D i Lo [ v 101,758 | oo 147,702 | oo 76,457 | v 36,716 2,655,904
14, MNOIS......vorverereeeereneirerreenen L [ (- 1,563,383 5,522,143 | ... 1,613,062 | .. ...2,097,591 154,545,437 | .... .168,001,060
15, Indiana......c.ccoevrvrvrerrrnrvnnenndN i ISP IO 932,358 1,889,255 | ..o 348,026 | ..coovviinn. 123,903 24,505,471 | oo 27,476,661
16, 1OWA..cocereeeee A Liooroe | e 448,620 | ......ccooene. 1,906,178 | ..oovvrrnee 275,363 | oo 140,325 | .o 25,676,945 | ............... 28,495,749
17, Kansas.......ooneeneveneeeneineens KS|....... Liovvons | e 3,061,915 | .oovvvveeiine 3,664,053 | .o 689,200 | ..oovrrerreiinns 323,791 35,430,148 | ..oovvveennee 35,520,203
18.  Kentucky.......cooovernernrinnis KY ... IS IO 690,896 | ...coovvrienn 1,002,454 | ....cooovvrrnn. 158,629 | oo 181,800 20,605,459 | ......cco...... 24,015,481
19.  Louisiana......c.c.coeeeereervnrennenns LA|...... Lo | oo 4,872,393 | oo 5,696,723 | ..oooverrirnnes 2,070,054 | ..cooovviinnes 8,350,373 | .ovvvvrrnns 62,073,968
20, Maine.....oooververiieiieiieiiens ME ... Lo | s 42,029 | oo 116,987 | oo 7,520 | oo 2442 | . 3,698,434
21, Maryland.......ccoconerimrinrinnnns MD ... Lo [ v 416,389 | oo 1,249,890 | ..ovvvvrvrris 574,966 | ..ccoovvervrennee 1,697,063 45,571,199 ...48,791,934
22.  Massachusetts..........ccc.coevennee MA| ... IS IO 661,867 | .ooovvrrrrienne 1,666,030 | ..oovverrreienn 635,309 | .o 862,706 | ...cooovunvne. 98,164,866 | ............. 102,858,112
23, Michigan..........cccoeoevieniriernns Ml ....... Lo | v 1,217,277 | oo 2,932,647 | .oooevene 2,347,304 | oo 1,485,189 68,264,604 | ............... 77,321,408
24, Minnesota.......cccccoevverenee s MN | Lioovos | e 530,399 | oo 2,411,556 | oo 780,413 | oo 1,232,341 77,639,567 | ..oovvonnne 83,758,337
25.  MisSiSSippi........ccoevreerirerenn. MS | oo Lo | v 1,129,011 | o 1,336,506 | ..coovvvvrrenne 1,868,955 | ...covvvvrene. 5,482,254 | ............... 34,312,374 | oo 35,486,955
26.  MiSSOUT......cocornrernrirnrrnennen MO | IS IO 357,029 | oo 683,881 | oo 685,458 | ...covvriennn 2,330,900 50,874,121 | oo 54,285,490
27. Montana..........cceceerevvereeeen. MT | Lo | v 1,045,573 | oo 1,085,308 | ..ooovovririen 496,839 | .o 156,837 8,859,277 | .covvrne. 12,488,525
28.  Nebraska........ccooueenmecnneen . NE | e ISP IO 218,195 | oo 649,622 | ...oovvvririinns 85,983 | v 87,438 | ..oovvee 18,548,198 | ....cccouuvee. 20,915,868
29. Nevada.........cooocovverevecnneeen . NV | Lo | e 222,109 | oo 491,172 445136 | oo 850,120 21,916,947 | ..coovvee. 32,430,020
30. New Hampshire...........ccceee... NH | . Lecen. ...286,304 ....301,082 ..(8,251)] .. ....71,486 .11,679,634 11,974,091
31, New Jersey.....ccooveeveeeeeenNJ | e Lo 1,161,885 3,101,172 4,328,538 2,330,979 99,663,977 113,365,958
32, New MexXico.......occovvvrmrrnee . NM | Liorvons | e 8,979,467 | oo 9,929,447 | ..o 3475234 | v 3,575,190 44,650,594 | .............. 46,697,130
33.  New York..... LNY (- 11,075,849 | ... ...15,987,004 ...25,975,513 | .. 12,490,377 254,233,411 | .... .323,695,916
34, North Carolina.........cccceeeeeer... NC | .o Liorees | v 326,631 | oo 793,456 | oo 99,237 | v 2,974,095 30,674,990 | ...oocovennnee 32,496,276
35.  North Dakota...........cceoeeneeeen.ND | .o ISP A 5,257,372 5,433,576 | oo 835,340 | ..ccorrrrennn 1,758,911 23,194,771 19,226,061
36.  Ohi0...c.ovrrerrrrrreirneinerineene OH | L. ....2,265,053 2,474,021 | ... ..6,564,377 456,865 48,134,427 | ... 53,081,866
37.  Oklahoma........cccooonnrrnrren . OK | e Livorroos | e 3,176,835 | oo 4,664,267 | ...coooevenne. 1,249,517 37,900,918 | ............... 44,560,407
38, Oregon.......ccouermeenernerinenn. OR | e Lioveos [ v 445998 | ..o 482,790 | c.ovrvrirrinnn 241,239 | coviernn8,222,450 | oo 10,881,944 | ......coo.ce.. 12,127,945
39.  Pennsylvania.........cccoeeeneee . PA | . ISP A 5,423,489 | oo 6,621,400 | .oooovrrrnnes 2,337,116 ....106,672,748 | ............. 141,704,184
40. Rhode Island............cccoconeenRI | i Liovees [ v 181,817 | e 481,668 | ..o 9,149 16,363,845 | ....ccoouvee. 16,866,198
41.  South Carolina..........cc..ccc.....SC | ... Liooros | e 201,257 | oo 676,281 | oo 264,292 | .o 323,481 | 17,643,896 | .....ccoon..... 19,359,481
42.  South Dakota..........cccceeveseeneeSD | e Lioveos [ v 235,252 | oo 389,738 | oo 109,182 | oo 153,591 11,025,857 | .ovovrennns 12,520,179
43, Tennessee.......ccomwvmrcvneeenee IN | 1 IS IO 483,128 | ..o 1,049,988 | ....ooovvrri. 189,312 | oo 247,088 38,328,135 | ..covvvvrnenee 38,497,152
44, TeXaS..cnrrirrirrnrinerneinerinen X [ ISP I 33,454,137 | oo 39,062,903 | ...oocovennnee 17,172,028 | ..o 13,763,949 | ..o 322,776,574 | ..o 357,927,873
45, Utah...coooocnenennnenlUT [ Lioeeos [ e 746,632 | oo 957,496 | ..ocovvverennes 1,199,820 | .ooovvvvieinne 700,349 15,298,102
46.  Vermont..........cccovvevevveveeennn VT |, Lo | e 88,863 | ..coveeierns 250,562 | ooovovieieiriinens 13133 | e 10,497 4,706,030
47, Virginia......ocoeeeveneeeneeeen VA i Livorvoos | e 1,493,544 | ........cc....... 2,053,570 | coovvirinnes 1,036,552 | oooovrrvininn 735,085 | oo 37,140,223
48.  Washington...........ccoeeveee . WA | . Lo | e 622,636 | oo 903,99 | ..o 1,419,596 | ..coovvvernene. 2,461,882 33,080,004 | .....ccouvnn 40,475,875
49.  West Virginia..........coooooeeee . WV | L Livoovoos | e 2,507,282 | oo 2,518,078 | oo 501,281 19,664,685 | ............... 21,333,164
50.  Wisconsin........cccoecerrvevrveeen Wl o Lo | e 817,751 | v 2,512,382 | oo 9,904,639 | .o 723,011 | v 53,058,590 | ....cccovene 57,597,716
51, Wyoming......ccocoveemernernen WY | e Lo | e 4,582,501 | oo 4,216,719 | cooovvene 2,985,205 | ..ooooviiiirenne 740,199 23,000,611 ...22,469,654
52.  American Samoa....................AS | ....... Nuooore | vrrrrreneneneeeneen0 | 0 |0 |0 | 0
53.  GUAM....coovvmrnrineiseineeenGU | e Lo 7,618
54. Puerto Rico.......cceovvreeveeeeen . PR | oo Lo 286,371
55.  US Virgin Islands...........c........VI | ....... L. ...393,172
56. Northern Mariana Islands......MP | ....... N
57.  Canada.......commenriirennnn. CAN |....... RSO I 25,595,016 | ...ocvvrveeneee 30,868,977 | ..ovvvvnnee 21,499,144 | .............. 35,078,630 | ...cceonee. 269,264,136 | .......c..... 298,093,663
58.  Aggregate Other Alien............ OT | XXXeies | v 464,559 | ..o 653,881 | oo, 1,855,546 | oo (154,952) | .ovvevvenn. 17,388,724 | ..o, 28,622,687
59, TotalS.....oovevierireneieseies ()B4 | 152,985,592 | ............. 207,725,396 | ............. 156,351,848 | ............. 135,059,015 .2,879,301,362 | ......... 3,281,772,514
DETAILS OF WRITE-INS
58001. Other Alien Combined..........cc..... | ... ) .0 R PO 323,437 | 395,912 | 870,780 (542,294) | oo 8,851,148 13,291,147
58002. BMU Bermuda..........c.cooveveverneerncs | . XXX oo [ evrrirrinnernnnn03,229 | 155,925 | 19,278 |0 [ 3,752,903 |..cooorirnne 4,657,663
58003. CYM Cayman Islands ................. | ... )00, G IR 62,436 |..coocvierernne. 25,920 .o 0 e (01 U 647 | 190,691
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ... XXXu... | coovrneerneeneennns 15457 | oo 76,124 | oo 965,488 | ..o 387,343 | oo 4,784,026 | .....ccooun.. 10,483,186
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... )., O 464,559 | ..o 653,881 | oo 1,855,546 | .oooviiviins (154,952) | .ovvvvvenns 17,388,724 | oo 28,622,687
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for March 31, 2015 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 Fire and Casualty Insurance Company (40967) *
...... 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 111 Limited Partnership (99%)
... Laurel Village 1V 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 wee woo ... USF&G/Fidelity Retail Associates Limited Partnership (1%)
......... USF&G/Fidelity Retail Associates Limited Partnership (83.95%)

......... BMR Sports Properties, Inc.

e wee ... ... Black Mountain Ranch Limited Partnership (1%)
...... Black Mountain Ranch Limited Partnership (85%)
...... MMI Capital Trust |

...... Promenade Partners, LLC

...... USF&G Capital |

...... USF&G Capital 11

...... 350 Market Street, LLC

...... Travelers Special Services Limited

...... Yonkers Financing Corp.

...... Castle Pines Fidelity Realty, Inc.

...... 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 (99%)

Notes:
* Denotes affiliated insurer

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

Minnesota
Connecticut
Connecticut
Connecticut
Wisconsin
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
Maryland
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Canada
Canada
Minnesota

41-0518860
41-0406690
41-0881659
41-0963301
41-1419276
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
52-1735211
52-1466734
59-2635727
59-2709441
59-2635727
52-1715225
59-2709441

41-1985480

...... Symmetry Growth Capital 11, LLC
...... Upper Lake Growth Capital, LLC (99.1%)
...... Vesbridge Partners, LP (88.4%)

...... Windamere 11, LLC (98.9%)

...... Windamere |11, LLC (99%)

...... Windamere, LLC (90.2%)

... 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

... St. Paul London Properties, Inc.

... TCI Global Services, Inc.

... Travelers Management Limited

... Travelers Insurance Company Limited *
...... Travelers Professional Risks Limited

... Travelers Property Casualty Corp.

...... Constitution Plaza, Inc.

...... Travelers Insurance Group Holdings Inc.
......... The Standard Fire Insurance Company (19070) *

... 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%)
. Lone Rock Timber Investments I1, LLC (90%)

......... Travelers (Bermuda) Limited *

......... Travelers Lloyds Management Company
......... TPC Investments Inc.

......... Travelers Casualty and Surety Company (19038) *

... Farmington Casualty Company (41483) *
... 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

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

Delaware
Delaware
Delaware
Bermuda

Texas
Connecticut
Connecticut
Connecticut
Canada

Canada

Canada
Connecticut
Delaware
Delaware

76-0753165
41-1927945
20-1222630
41-1963936
41-2007089
41-1926305
41-1762781
41-1888760

41-1880024
52-1965525

AA-1121375

06-1008174
06-0566030
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
98-0190863
20-4312440
06-1534005
06-6033504
06-1067463

06-0907370
47-2215437
47-2215437
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

. Travelers Brazil Acquisition LLC

. ... J. Malucelli Participacdes em Seguros e Resseguros S.A. (“Holdco™) (49.5%)

. J. Malucelli Resseguradora S.A. *

. ... J. Malucelli Controle de Riscos Ltda. (0.01%)

. ... J. Malucelli Seguradora S.A. *

. ... J. Malucelli Controle de Riscos Ltda. (99.99%)

wee weo ... J. Malucelli Seguros S.A. *
. ... J. Malucelli Latam, S.A. (49.5%)

... Travelers Casualty Insurance Company of America (19046) *
... Travelers Casualty Company of Connecticut (36170) *
... Travelers Casualty UK Investments LLC

. Travelers Commercial Insurance Company (36137) *

. Travelers Excess and Surplus Lines Company (29696) *

. Travelers Lloyds of Texas Insurance Company (41564) *

Travelers MGA, Inc.

fhe Travelers Indemnity Company (25658) *

. Arch Street North LLC

... The Charter Oak Fire Insurance Company (25615) *
... Travelers Real Estate, LLC
... First Floridian Auto and Home Insurance Company (10647) *
... Gulf Underwriters Insurance Company (42811) *
... Select Insurance Company (22233) *
... Travelers Casualty and Surety Company of Europe, Limited *
... Commercial Guaranty Insurance Company (38385) *
. Crystal Brook, LLC

. Durham Holding, LLC

Sutton Holdco, LLC
... ... Cadet Limited, LLC
. Arrowhead Company, LLC

. Eastern Asset, LLC

... Jupiter Holdings, Inc.
. ... American Equity Insurance Company (43117) *

. ... American Equity Specialty Insurance Company (10819) *
. Northland Insurance Company (24015) *

. ... Northfield Insurance Company (27987) *

. ... Northland Casualty Company (24031) *

... Travelers Indemnity U.K. Investments LLC

... TPC U.K. Investments LLC

... The Phoenix Insurance Company (25623) *

... ... The Travelers Indemnity Company of America (25666) *

... ... The Travelers Indemnity Company of Connecticut (25682) *
. ... Travelers Property Casualty Company of America (25674) *

. ... American Marine Management Services, Inc. (47.5%)
. ... American Marine Claims & Adjusting Services, Inc.

... ... Constitution State Services, LLC
... ... Phoenix UK Investments LLC
... The Premier Insurance Company of Massachusetts (12850) *
... TravCo Insurance Company (28188) *
. TINDY Foreign, Inc

Notes:

* Denotes affiliated insurer

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

Delaware
Brazil
Brazil
Brazil
Brazil
Brazil
Brazil
Brazil
Connecticut
Connecticut
Delaware
Connecticut
Connecticut
Texas
Texas
Connecticut
Delaware
Connecticut
Delaware
Florida
Connecticut
Texas
United Kingdom
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Minnesota
Avrizona
Connecticut
Connecticut
lowa
Connecticut
Connecticut
Delaware
Connecticut
Connecticut
Connecticut
Connecticut
New York
New York
Delaware
Delaware
Connecticut
Connecticut
Delaware

47-2215437

06-0876835
06-1286266
06-6033504
06-1286268
06-1203698
75-1732040
75-2676034
06-0566050
06-0566050
06-0291290
06-0566050
59-3372141
56-1371361
75-6013697

75-1679830
06-0566050
06-0566050
06-0566050
06-0566050
06-0566050
06-0566050
41-1769846
86-0703220
86-0868106
41-6009967
41-0983992
94-6051964
06-0566050
06-0566050
06-0303275
58-6020487
06-0336212
36-2719165
13-2743602
30-0510298
06-1501229
06-0303275
04-3175569
35-1838077
20-4403403

... Travelers Commercial Casualty Company (40282) *
... Travelers Distribution Alliance, Inc.
... Travelers TLD, LLC
... Tiercel, LLC
... ... Redstart, LLC
... The Travelers Home and Marine Insurance Company (27998) *
... The Travelers Lloyds Insurance Company (41262) *
. Travelers Marine, LLC

Connecticut
Delaware
Delaware
Delaware
Delaware
Connecticut
Texas
Delaware

95-3634110
62-1657094
06-0566050
06-0566050
06-0566050
35-1838079
76-0002592
06-0566050



Statement for March 31, 2015 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

[4%9)

1 2 3 4 5 6 7 1 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Mgr%cli . Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
3548...... The Travelers Companies, Inc......... 00000... |41-0518860.. |.......c0eveveee. 0000086312|NYSE................. The Travelers Companies, INC.........cccovvevierenvieines [MNLiiiiiis [UDP s [ttt ssssessssssses | sressesssnssensessssenses | covnees 0.000 | i | ser e
3548...... The Travelers Companies, Inc......... 24767... | 41-0406690.. | ....ovovverereres | e | e St. Paul Fire and Marine Insurance Company......... The Travelers Companies, INC..........cooevvrvrirnnnns OBM.....ccovene ...100.000 | The Travelers Companies, INC..........ccveverrrrrnnn.
3548...... The Travelers Companies, Inc......... 24791... [41-0881659.. | ....ooveurererirren | erererieniriirenes | v St. Paul Mercury Insurance Company..................... St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........cocrvrevrnenee
3548...... The Travelers Companies, Inc......... 24775... |41-0963307.. | evuvevreeeerens e | e St. Paul Guardian Insurance Company.................. St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccoorvereererens | cerrerreenens
3548...... The Travelers Companies, Inc......... 40967... [41-1419276.. | ..covveereerines [ orereineieereinees | e St. Paul Fire and Casualty Insurance Company...... St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC........ccoccvveererrrnnn.
3548...... The Travelers Companies, Inc......... 30481... |41-1230819.. | oo e | e St. Paul Surplus Lines Insurance Company............ St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC.........coccvevereerennn.
3548...... The Travelers Companies, Inc......... 41769... [41-1435765.. | ..o [ erreieirieirinees e The Travelers Casualty Company...........cccccvvreueunne St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Compani€s, INC...........cccoerireeris | verereirenns
3548...... The Travelers Companies, Inc......... 41750... [41-1435766.. | ...covverererrees [ oreerieininen v Travelers Constitution State Insurance Company... St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, InC............cccoervreennee.
3548...... The Travelers Companies, Inc......... 00000... |51-0375653.. [ ...cverrreririns | cerirererrieieines | cereerieieisieenenenas Northbrook Holdings, INC.........ccccoevriiriniinninne St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC............cccvervreennnen.
3548...... The Travelers Companies, Inc......... 36463... | 36-2999370.. | .evvvererrerrrns et | e Discover Property & Casualty Insurance Company. [CT............ [D1S S Northbrook Holdings, INC..........ccovvirrvirerniininns OBM.....crvunne ...100.000 | The Travelers Companies, INC..........cccovvvrerrrens | cerrerrrenns
3548...... The Travelers Companies, Inc......... 19224... [36-2542404.. | .....ovvvvverees | ceverenrnrens [ St. Paul Protective Insurance Company.................. (03 I [D1S S Northbrook Holdings, INC........ccevvvvirrnierriinnnns OBM.....cvvernne ...100.000 | The Travelers Companies, INC..........ccvvrrerrrens | correrrrennns
3548...... The Travelers Companies, Inc......... 10213... [52-1925132.. | oo | e [ Discover Specialty Insurance Company.................. CTvri DS..ccovvrvinn St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccocrvvevenenee
3548...... The Travelers Companies, Inc......... 25887... |52-0515280.. | .oeuveveeereereens | eererreirereineines | verreereeieesesseneens United States Fidelity and Guaranty Company....... (O3 P [DXS S St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC.........c.ccvevererrennn.
3548...... The Travelers Companies, Inc......... 25879... | 52-0816768.. [ ....covrvererrrs | cerrrereirieienns | cereerireeisieeeninnns Fidelity and Guaranty Insurance Underwriters, Inc.. |WI............. [DIS TR United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, InC............cccoervreunnee.
3548...... The Travelers Companies, Inc......... 35386... |42-1091525.. [ ..oevevireeiris | cvireieirieienns | cereenieieisneennnas Fidelity and Guaranty Insurance Company............. A [DIS TR United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, InC............cccoervrernnee.
3548...... The Travelers Companies, Inc 00000... | 52-1551225.. Laurel Village Fidelity Realty, InC..........cccocevrireunnnes United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, InC............cccoervreunnee.
3548...... The Travelers Companies, Inc.........|00000... |41-1616702.. . | Laurel Village Joint Venture Partnership.. .. | Laurel Village Fidelity Realty, Inc..... N 50.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 00000... |41-1542260.. Laurel Village | Limited Partnership.............cccccoc.... Laurel Village Joint Venture Partnership............. |O/M.....ccovvvis | won 99.000 | The Travelers Companies, INC.........coeveerreerennn.
3548...... The Travelers Companies, Inc. 00000... |41-1542261.. Laurel Village Il Limited Partnership............cccccoo.... Laurel Village Joint Venture Partnership............. |O/M.....ccoovrir | wone 99.000 | The Travelers Companies, INC.........cc.cveerreernnnn.
3548...... The Travelers Companies, Inc.........[00000... |41-1542263.. . |Laurel Village Il Limited Partnership... ..| Laurel Village Joint Venture Partnership............. R 99.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 00000... |41-1542264.. Laurel Village IV Limited Partnership Laurel Village Joint Venture Partnership............. |O/M....cccocovvvins | e 99.000 | The Travelers Companies, INC..........c.coveerierenncn.
3548...... The Travelers Companies, Inc......... 00000... |41-1542266.. | ....covverrrerrvens | cereereirireineines | e Laurel Village Tower A Limited Partnership............ MN...cocenee. [DXS S Laurel Village Joint Venture Partnership............. |O/M....cccocovvvenr | e 99.000 | The Travelers Companies, INC..........ocveereereenn.
3548...... The Travelers Companies, Inc......... 00000... |41-1593312.. [ .oeeveeereeiris | errreieirieienns | e Laurel Village Tower B Limited Partnership............ MN............ [DIS TR Laurel Village Joint Venture Partnership............. |O/M.....cccovviees | oone 99.000 |The Travelers Companies, INC........cccovvverrirennnns
3548...... The Travelers Companies, Inc......... 00000... |41-1542267.. [ ...coveerreerrins | cvireieinieienns | cereeniieeisneeennnas Laurel Village Tower C Limited Partnership............ MN............ [DIS TR Laurel Village Joint Venture Partnership............. |O/M.....ccoevrvieas | woee 99.000 |The Travelers Companies, INC........cccovvevvieens | errirerninns
3548...... The Travelers Companies, Inc......... 00000... |41-1542255.. [ ....cvveireeris | erireieinieienns | e Laurel Village Swinford Limited Partnership............ MN......c..... [DIS TR Laurel Village Joint Venture Partnership............. |O/M.....ccoecvvieas | ooee 99.000 |The Travelers Companies, INC........cccovvveirirennns
3548...... The Travelers Companies, Inc......... 00000... |52-1704255.. [ ....covvevrviris | erirernirieieines | e USF&G Retail Associates GP, INC..........coocvvurrrene MD............ [DIS TR United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, InC............cocoervrernnnen.
USF&G/Fidelity Retail Associates Limited
3548...... The Travelers Companies, Inc......... 00000... |52-1704256.. | ....coeveveeeeees | crrreereees [ oo Partnership MD............ DS..covevev USF&G Retail Associates GP, Inc...................... OM..ooiiiieais | e 1.000 |The Travelers Companies, INC.........ccocvvrerrrrinns 0101.....
USF&G/Fidelity Retail Associates Limited

3548...... The Travelers Companies, Inc......... 00000... [52-1704256.. | .....ovorerererren | erererirririirene | v Partnership MD............ DS..coovirvins United States Fidelity and Guaranty Company... [O........ccocovvines | vores 83.950 | The Travelers Companies, INC.........c.cocvvvrevrienee 0101.....
3548...... The Travelers Companies, Inc......... 00000... |52-1852190.. | .eeuvevrrererreens | eereerrirereireines | reereereeieeseseeens BMR Sports Properties, INC.........cccocrvrreveriereennnns MD............ (DX JS United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, INC..........ccoorvereerrrens | cerrerreeens
3548...... The Travelers Companies, Inc......... 00000... |52-1573778.. | oo e | e Black Mountain Ranch Limited Partnership............ MD............ [DXS S BMR Sports Properties, INC........c..cooeveurierienenee (0117 ISR IS 1.000 |The Travelers Companies, INC.........ccocovvevrernenne 0102.....
3548...... The Travelers Companies, Inc......... 00000... |52-1573778.. [ ..oeeeeereeires | cvrreeirireienes | ceeeeriieesieeeninnas Black Mountain Ranch Limited Partnership............ MD............ DS..oieine St. Paul Fire and Marine Insurance Company..... [ O.....ccoovveivivens | woves 85.000 |The Travelers Companies, INC........cccovvveerirennnes 0102.....
3548...... The Travelers Companies, Inc......... 00000... |52-2073764.. | ....ccoerrerris | crirrinirieienns | e MMI Capital Trust L.....coceevierciiereeeeees DE.......... [DIS TR St. Paul Fire and Marine Insurance Company..... [O/M................... ...100.000 | The Travelers Compani€s, INC...........ccccerueeris | verereirenns
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3548...... The Travelers Companies, Inc......... 00000... |41-0406690.. Promenade Partners, LLC...........cocovvivncniincnnnns DE......cc.... St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC...........cocvereerennn.
3548...... The Travelers Companies, Inc.........|00000... |52-1953822.. . |USF&G Capital I... .. | St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 00000... | 52-2044075.. USF&G Capital IlI St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, InC............cccoervreennee.
3548...... The Travelers Companies, Inc......... 00000... |41-0406690.. [ ....ccovrrrrrrins | cerirererriereines | cereeriereisneesennnas 350 Market Street, LLC.......cooovvrvvevrieeiieiriciennns DE............ St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC...........ccccvervrernnnen.
The Travelers Companies, Inc. 00000... Travelers Special Services Limited.............cccc..... GBR.......... DS St. Paul Fire and Marine Insurance Company. The Travelers Companies, INC..........cccevvverennn,
The Travelers Companies, Inc. 00000... Yonkers Financing Corp..........cceeveveiviverresneniennns | DB, [D1S S St. Paul Fire and Marine Insurance Company. The Travelers Companies, INC..........ccoevvvervnnnns
The Travelers Companies, Inc. 00000... Castle Pines Fidelity Realty, Inc..........cccoccvvevrvcreee [MDucne [D1S S St. Paul Fire and Marine Insurance Company. The Travelers Companies, INC.........ccccovvvvrinnes | e
The Travelers Companies, Inc. 00000... English Tum Fidelity Realty, Inc.........ccccocovvveveres [MNLiiccs DS..coovirvin St. Paul Fire and Marine Insurance Company The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... English Tum LLC........coovvnvreerrinerrereenieerenienes | MNc DS..ccovvrvin English Tumn Fidelity Realty, InC........c.ccovvuvvenee. The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... Fidelity English Turn Club LLC.........cccocvevvvvveen [MNLLc DS..covieis English Tumn Fidelity Realty, Inc..........cccocueveneee. The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... English Tum LLC........coonevrinereninirencreenneneens [MNL [DXS S St. Paul Fire and Marine Insurance Company. The Travelers Companies, Inc.
The Travelers Companies, Inc 00000... English Tum Realty Management, Inc.................... |[MN............ [DIS TR St. Paul Fire and Marine Insurance Company The Travelers Companies, INC........cccovvverrirennnes
The Travelers Companies, Inc 00000... Fidelity English Turn Club LLC...........cccccouoesvreeees [MNL.cs DS..oieins English Turn Realty Management, Inc................ The Travelers Companies, INC.......ccccovvvevrinennnns
The Travelers Companies, Inc. 00000... 8527512 Canada InC..........cccoceevvevverererrersesnienieenns | CANLc [D1S S St. Paul Fire and Marine Insurance Company. The Travelers Companies, INC..........cccoeviverrennens
The Dominion of Canada General Insurance
The Travelers Companies, Inc. 00000... Company 8527512 Canada Inc.... The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... Fog City Fund, LLC........ccoeeevrvrerereeresesnienees |[MN St. Paul Fire and Marine Insurance Company. The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... Symmetry Growth Capital Il, LLC...........ccccccveevrer [MNL.cooinee St. Paul Fire and Marine Insurance Company. The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... Upper Lake Growth Capital, LLC..........cccoeceeverveees [MNLcooiee St. Paul Fire and Marine Insurance Company. The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... Vesbridge Partners, LP..........c.coovvevenrenencrnneen [MNLci St. Paul Fire and Marine Insurance Company. The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... Windamere II, LLC St. Paul Fire and Marine Insurance Company. The Travelers Companies, Inc.
The Travelers Companies, Inc 00000... Windamere IIl, LLC St. Paul Fire and Marine Insurance Company The Travelers Companies, Inc.
The Travelers Companies, Inc 00000... Windamere, LLC.........coovivnierineeeseeine St. Paul Fire and Marine Insurance Company The Travelers Companies, Inc.
The Travelers Companies, Inc 00000... Camperdown Corporation................ceceveererereneens The Travelers Companies, Inc. The Travelers Companies, INC..........ccoevrvevnnrnn
The Travelers Companies, Inc. 00000... SPC Insurance Agency, Inc. The Travelers Companies, Inc. The Travelers Companies, INC.........ccccovvvvrinnes | e
The Travelers Companies, Inc. 00000... Aprilgrange Limited.........cccouevnerniennicisieeens The Travelers Companies, Inc. The Travelers Companies, INC..........coovvvrvrrvnnnes
The Travelers Companies, Inc. 00000... F&G U.K. Underwriters Limited...........cccccovrvivinnnns GBR The Travelers Companies, Inc. The Travelers Companies, INC........cccccovvvverennes | e
The Travelers Companies, Inc. 00000... Travelers Underwriting Agency Limited................... GBR The Travelers Companies, Inc. The Travelers Companies, INC..........cooevrrvrrennne
The Travelers Companies, Inc 00000... Travelers Syndicate Management Limited.............. GBR The Travelers Companies, Inc. The Travelers Companies, INC........cccovvverricennnns
The Travelers Companies, Inc. 00000... Travelers Asia Pte. Ltd........ccocovvnencnnininiien Travelers Syndicate Management Limited.......... The Travelers Companies, INC..........cocoeerevrienenne
The Travelers Companies, Inc. 00000... St. Paul Surety Europe Limited............ccccoovirvininnee GBR The Travelers Companies, Inc. The Travelers Companies, INC..........cccocvevrcennne
The Travelers Companies, Inc 00000... Travelers Corporate Trustee Ltd............cccvvireinnnee. GBR The Travelers Companies, Inc. The Travelers Companies, INC.......ccccoveveericinnnns
The Travelers Companies, Inc 00000... Travelers London Limited..........c.cccvevvvcvieiiiicnnns GBR The Travelers Companies, Inc. The Travelers Companies, INC..........ccoevvvvernnnne
The Travelers Companies, Inc. 00000... St. Paul London Properties, INC..........ccccovervrreenes [MNLaiies The Travelers Companies, Inc. The Travelers Companies, INC..........ccccouvrerennes | o
The Travelers Companies, Inc. 00000... TCI Global Services, InC...........cccocoeveveeveieees | DEc The Travelers Companies, Inc. The Travelers Companies, INC.........ccccouvvevinies | o
The Travelers Companies, Inc.........|00000... . | Travelers Management Limited.... GBR.. .. | The Travelers Companies, Inc. The Travelers Companies, Inc...
The Travelers Companies, Inc. 00000... Travelers Insurance Company Limited.................... GBR.......... The Travelers Companies, Inc. The Travelers Companies, INC..........cooevrrvrrrnnne
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3548...... The Travelers Companies, Inc......... 00000... | e Travelers Professional Risks Limited Travelers Insurance Company Limited ...100.000 | The Travelers Companies, INC...........cocvereerennn.
3548...... The Travelers Companies, Inc.........|00000... | 06-1008174.. . | Travelers Property Casualty Corp.... ..| The Travelers Companies, Inc......... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 00000... | 06-0566030.. Constitution Plaza, INC..........ccceerierrieesicennes Travelers Property Casualty Corp.... ...100.000 | The Travelers Companies, InC............cccoervreennee.
3548...... The Travelers Companies, Inc......... 00000... |06-1445591.. [ ...ecvvireviris | erieeirieienes | e Travelers Insurance Group Holdings Inc................. Travelers Property Casualty Corp.........cccoceuenee ...100.000 | The Travelers Companies, INC...........ccccvervrernnnen.
3548...... The Travelers Companies, Inc......... 19070... [06-6033509.. [ ....ecvrverrrrrene | errerrererreirenns e The Standard Fire Insurance Company.................. Travelers Insurance Group Holdings Inc............. OBM.....ccounn. ...100.000 | The Travelers Companies, INC............ccoevrrvnnen.
3548...... The Travelers Companies, Inc......... 00000... |06-6033509.. | ....cerrerrerrries | corrrrrieierieiens | verrrienereisssenees Standard Fire Properties, LLC..........cccocovviereienne The Standard Fire Insurance Company.............. (07117 ...100.000 | The Travelers Companies, INC..........cccovvvverrens | cererrrenns
3548...... The Travelers Companies, Inc......... 00000... |94-3097171.. | cevvvverererrnns [ errrreieireiieiens | e Bayhill Restaurant Il Associates.............cocvrerennee. Standard Fire Properties, LLC..........ccccccvvvirennne (OSSR I 50.000 | The Travelers Companies, INC.........cocvverrreernnnn. 0105.....
3548...... The Travelers Companies, Inc......... 00000... [06-6033509.. | .....cveururereeren | orererirririirenen | crereeeriesineirereians Standard Fire UK Investments, LLC..........c..cocvvuuee The Standard Fire Insurance Company.............. OM..cooirriinne ...100.000 | The Travelers Compani€s, INC..........ccouurvevnrines | cererreniunes
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 19062... [06-0848755.. | ....veivrrreerees | evreereireinereins e Connecticut The Standard Fire Insurance Company.............. O/BM.....coveene ...100.000 | The Travelers Companies, INC..........ccovrvererrrens | correrreeens
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 00000... |068-0848755.. | ....ceererererers | crrrrrreereeens [ e Auto Hartford Investments, LLC.............cccceveveunneee Connecticut OM....coovevenna. ...100.000 | The Travelers Companies, InC..........cccocevrvrernnen.
3548...... The Travelers Companies, Inc......... 36145... |06-1286264.. [ ....c.covveerris | evireieirieienns | cereerireesieeeeenas Travelers Personal Security Insurance Company.... . The Standard Fire Insurance Company.............. O/B/M.....cccvune ...100.000 | The Travelers Companies, InC............cccoervreunnee.
3548...... The Travelers Companies, Inc......... 36161... |06-1286274.. [ ....covvrervrrins | cerireieirieinines | cereerieeisieeenenas Travelers Property Casualty Insurance Company... |CT............ A The Standard Fire Insurance Company.............. OBM......cceune. ...100.000 | The Travelers Compani€s, INC...........ccovruenris | cerrreerenns
3548...... The Travelers Companies, Inc......... 38130... | 36-3703200.. | .e.vverrerereries | eoverrrieierieiens | e Travelers Personal Insurance Company................. (03 P A The Standard Fire Insurance Company.............. OBM.....ccovunee ...100.000 | The Travelers Companies, INC..........ccervrrrvennnn.
3548...... The Travelers Companies, Inc......... 00000... | 27-44B9564.. | ......cvvrerrrns | v | e Travelers Texas MGA, INC....c.covvveveeninieniiniinenns [ S NIA...on. The Standard Fire Insurance Company.............. OBM.....covnne ...100.000 | The Travelers Companies, INC..........ccorverrrrrnnnn.
3548...... The Travelers Companies, Inc......... 00000... |06-6033509.. | ...vvvreererrrens | eerrrrririeiieines | reereieneeeessseneens Oregon Evergreen Investor I, LLC............ccovviinnnne DE......cc.... NIA..coon. The Standard Fire Insurance Company.............. (0117 ...100.000 | The Travelers Companies, INC..........ccvrvvvrrrens | correrrrennns
3548...... The Travelers Companies, Inc......... 00000... [61-1639956.. | .....cvvrrrererren | erererirririireres | crrveereriesineierieeans Lone Rock Timber Investments I, LLC |DE..ine NIA .o Oregon Evergreen Investor |, LLC...........ccccocouue. O | e 75.000 | The Travelers Companies, INC.........c.cocuevereienee 0106.....
3548...... The Travelers Companies, Inc......... 00000... [32-0447309.. | ...coovererererren | orererierireirenes | crereereniesineirereians Lone Rock Timber Investments II, LLC v | DEein. NIA. oo Oregon Evergreen Investor |, LLC...........ccccocuuue. [OOSR 90.000 | The Travelers Companies, INC.........c.ccccevuevrnnenee 0111.....
3548...... The Travelers Companies, Inc......... 00000... |98-0190863.. | ....ceuveeereeeens | eererreirereieines | rerreereeeeeneeseneens Travelers (Bermuda) Limited..........cccccvvvvevreencnnn. BMU......... A e Travelers Insurance Group Holdings, Inc............ O/BM.....coovenene ...100.000 | The Travelers Companies, INC...........cvrvereerereens | cevrerreenens
3548...... The Travelers Companies, Inc......... 00000... | 20-4312440.. | .oovevveeererrens e | e Travelers Lloyds Management Company................ TXeveren NIA .. Travelers Insurance Group Holdings, Inc............ O/BM.....covenne ...100.000 | The Travelers Companies, INC...........cceeeererrenncn.
3548...... The Travelers Companies, Inc......... 00000... |06-1534005.. [ ....ccoerrrerrrs | eerrrererrireienes | cereerereeisieeeeninnas TPC Investments INC........ccoverieernieerieeieeeens (03 po— NIA..ccooee Travelers Insurance Group Holdings, Inc............ O/B/M......ccceuu ...100.000 | The Travelers Companies, InC............cccorvreennee.
3548...... The Travelers Companies, Inc......... 19038... [06-6033504.. | .....coevervrees [ orrrrnirieirienes [ creineieseieis Travelers Casualty and Surety Company................ CTuiviene A Travelers Insurance Group Holdings, Inc............ O/B/M.....ccouuvune ...100.000 | The Travelers Compani€s, INC...........ccovvueeris | cerereirennns
3548...... The Travelers Companies, Inc......... 41483... [06-1067483.. | ...ooovvereiriens | evrrrrerreiieienes | ceveissreniesssiesenens Farmington Casualty Company.... Travelers Casualty and Surety Company............ OBM.....ccovnne ...100.000 | The Travelers Companies, INC..........cceerrrvernnn.
3548...... The Travelers Companies, Inc......... 00000... | rverererrrierens | cervrrerenserenes e | e 8527512 Canada INC........coevvverreirereneiercisieieis Travelers Casualty and Surety Company............ OBM...ocvvvrar| e 77.520 | The Travelers Companies, INC..........coevevrrrnnnns
The Dominion of Canada General Insurance
3548...... The Travelers Companies, Inc......... 00000... [.eerereereerermrrer | rerrenerrereneenen | erereriesineienes | e Company CAN.......... (A, 8527512 Canada INC.........ocoevevierirriernrireriines OBM.....covvne. ...100.000 | The Travelers Compani€s, INC..........ccouuevernrines | corerreniines
3548...... The Travelers Companies, Inc......... 00000... [.rerereereerererrer | rerrerireererieees | erereniesineienes | creeeeesieseneeeneeen Travelers Insurance Company of Canada............... CAN.......... (A, Travelers Casualty and Surety Company............ OBM.....ccovvnee. ...100.000 | The Travelers Compani€s, INC..........ccouuerrernrenes | corerrrnienes
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 31194... |06-0907370.. | .ceuvveeeereereens | e | e America CTorie A Travelers Casualty and Surety Company............ O/BM.....cooveene ...100.000 | The Travelers Companies, INC..........ccorvereerereens | cerrerreeens
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc.........|00000... |47-2215437.. . | Travelers Global, Inc........ ..| America O/B/M... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc......... 00000... |47-2215437.. Travelers Brazil Holding LLC Travelers Global, INC..........c.ccccccceeeeciiceeae OBM................ ...100.000 | The Travelers Companies, INC............ccrvurrvernnn.

3548...... The Travelers Companies, Inc......... 00000... |47-2215437.. | coovvvererrernns v | e Travelers Brazil Acquisition LLC...........cccoccevevrnnn. DE............ NIA....ccooine. Travelers Brazil Holding, LLC...........cccocvvvirnnee. OBM.....ccovuene ...100.000 | The Travelers Companies, INC..........cccovvveeerrens | cererrrennns

J. Malucelli Participagtes em Seguros e
3548...... The Travelers Companies, Inc......... 00000... | cvoevreeeerrrerens | reerererereinnns | v | e Resseguros S.A. ("Holdco") BRA.......... NIA ... Travelers Brazil Acquisition LLC............cccocveee. O/B..oovoevveiaiene | e 49.500 | The Travelers Companies, INC.........co.cevevrrvernnn. 0107.....
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J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000... | eeererrrerrerrreens | e [ | e J. Malucelli Resseguradora S.A.........c.cccvevvienien BRA.......... A Resseguros S.A. [01= ...100.000 | The Travelers Companies, INC...........ccocrvvreurenncn. 0107.....
3548...... The Travelers Companies, Inc......... 00000... | ceovrerrrrirereirees [errrerrieeenns | e | e J. Malucelli Controle de Riscos Ltda..................... BRA.......... NIA..ccooee J. Malucelli Resseguradora S.A...........ccccvirunnns O/B...ooevervens | v 0.010 | The Travelers Companies, INC........cccocovvevrieennes 0107.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000... | vvererrrrirerrirees [errrerrieeniens | eriessieenes | e J. Malucelli Seguradora S.A.........cccocvvrevnirinnnns BRA.......... A Resseguros S.A. O/B..ooverirrriinns ...100.000 | The Travelers Companies, InC............cccvervrernnen. 0107.....
3548...... The Travelers Companies, Inc......... 00000... | rverrerrerrrrereens | rervrrerenserenes [ evnrnseierieiens | e J. Malucelli Controle de Riscos Ltda............cccoo...... BRA.......... NIA....ccooone. J. Malucelli Seguradora S.A.........c.cccovvrrvrerennns O/B..oovverrerarns | e 99.990 | The Travelers Companies, INC..........c.covevrrvernnnn. 0107.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000... | eeerreeerrrrerrens | reerrrereereinnens [ erninsneeissines | e J. Malucelli Seguros S.A.........ccovvvrirrnreerinnnnn. BRA.......... A Resseguros S.A. [01- S ...100.000 | The Travelers Companies, INC........cccccvreerrrrrnnn. 0107.....
3548...... The Travelers Companies, Inc......... 00000... [.eerereererermrrere | rerrerinrerenienen | erereriesineienes | e J. Malucelli Latam, S.A.......ccocveveirnircernines BRA.......... NIA .o Travelers Brazil Acquisition LLC............ccccovvunee. OB | e 49.500 | The Travelers Companies, INC.........c.ccccevuevrrenee 0107.....
3548...... The Travelers Companies, Inc......... 19046... [06-0876835.. | ....orvvrvrrerees | errrereerernereins | cereereirereereiseneenns Travelers Casualty Insurance Company of America|CT............ A Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, INC..........ccorvereerrreens | covrerreeens
3548...... The Travelers Companies, Inc......... 36170... |06-1286266.. [ ......covrrerrrn | cerrrererrireienns | cereerireeisieeeninnas Travelers Casualty Company of Connecticut.......... Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, InC............cccocrvreennee.
3548...... The Travelers Companies, Inc......... 00000... |06-6033504.. [.....cccovrrrrrs | cerirererrieirnes | cereerireisisieesennnas Travelers Casualty UK Investments LLC................ Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, InC............cccoervreennee.
3548...... The Travelers Companies, Inc 36137... | 06-1286268.. Travelers Commercial Insurance Company............ . | Travelers Casualty and Surety Company ...100.000 | The Travelers Companies, InC............cocvervreennnen.
3548...... The Travelers Companies, Inc.........| 29696... | 06-1203698.. . | Travelers Excess and Surplus Lines Company....... Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 41564... | 75-1732040.. Travelers Lloyds of Texas Insurance Company...... . | Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, INC.........cccveerrrerrrnn.
3548...... The Travelers Companies, Inc. 00000... | 75-2676034.. Travelers MGA, INC....coovvvrinieierineeseeeeiens Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, INC.........cccorvrrrrrrnnn.

3548...... The Travelers Companies, Inc.........| 25658... | 06-0566050.. . | The Travelers Indemnity Company.. . . | Travelers Insurance Group Holdings Inc.. ...100.000 | The Travelers Companies, Inc...

3548...... The Travelers Companies, Inc. 00000... |06-0566050.. Arch Street North LLC.........covvveveeninerceceencis The Travelers Indemnity Company..........c.cc.... ...100.000 | The Travelers Companies, INC...........ccvervrrrrrennn.
3548...... The Travelers Companies, Inc......... 25615... |06-0291290.. | .ceuvevvreereereens [ eereereireeireines | e The Charter Oak Fire Insurance Company............. The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC........ccoccvveereerennn.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. | ....ceuveeereeeens | eererrrireerreines | reereereeereenerseeens Travelers Real Estate, LLC.........ccocvvvriircnircnneenns The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC..........coceevvreurennn.
3548...... The Travelers Companies, Inc......... 10647... [59-3372141.. | evovvieeeiees [ e First Floridian Auto and Home Insurance Company . | The Travelers Indemnity Company. o |OBM...oorn ...100.000 | The Travelers Companies, InC...........ccccvervreennnen.
3548...... The Travelers Companies, Inc......... 42811... [56-1371361.. | oo [ et | e Gulf Underwriters Insurance Company................... . | The Travelers Indemnity Company v |OBM....covrnne ...100.000 | The Travelers Companies, INC...........ccrevrrvrnnn.
3548...... The Travelers Companies, Inc......... 22233... | 75-6013697.. | evvvvererrerenes | eoverrrieiierieiens | oervrieneiesssneis Select Insurance COMPaNY.........ccveveveerrevrerrisereins The Travelers Indemnity Company.............cc...... OBM.....covunne ...100.000 | The Travelers Companies, INC..........cccevvrverrens | cerrerrrenns

Travelers Casualty and Surety Company of

3548...... The Travelers Companies, Inc......... 00000... [.eerereererermrrers | rerierinrererenes | erererienineienes | e Europe, Limited GBR.......... (A, The Travelers Indemnity Company.............c...... OBM.....covvnee. ...100.000 | The Travelers Compani€s, INC..........couuevrernienns | cererreriines
3548...... The Travelers Companies, Inc......... 38385... [75-1679830.. | ...vovereerereeres | orererirririirenes | crereeresieeineirenneens Commercial Guaranty Insurance Company............ DE....cccoe. (A, The Travelers Indemnity Company. v |OBM..ccoorne ...100.000 | The Travelers Companies, INC..........ccocrvvevrnenee
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. | ....ceverereerrens | eereerrireeineines | reereereeeeeseseeens Crystal Brook, LLC.......c.cceivieeererereeereieenene DE......cc.... NIA .. The Travelers Indemnity Company. e |OBBM...ccone ...100.000 | The Travelers Companies, INC...........corvererrenncn.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. |....eeverererreens | eererrrereerreines | rerreerereeeenesneneens Durham Holding, LLC........ccovrvvrrereireereincncennes DE.....cc.... NIA ... Crystal Brook, LLC........coeuerrerereineereeneinenns O/BM.....coveene ...100.000 | The Travelers Companies, INC..........cccvrvereerrrens | covrerreenens
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. [ .....cecerrrrrrrrns | cerrrerarrirrrenes | cereerrrereirieeenennnas Sutton Holdco, LLC.......c.vuevereeriececesies DE........ NIA...coone The Travelers Indemnity Company . |O/BM................ ...100.000 | The Travelers Companies, InC............ccceervreunnee.
3548...... The Travelers Companies, Inc......... 00000... | 06-0566050.. | ...ccvvveeerrerens [ eerrveeieeees | v Cadet Limited, LLC........ccocveeeeicceeceee e DE............ NIA.....oooe. Sutton Holdco, LLC ...100.000 | The Travelers Companies, InC............cccoervrernnee.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. [ .....coeevrrrrrrin | cerirerarrirernnes | cerrerirerersneeeenenas Arrowhead Company, LLC..........cccccevieirnivnnnnen DE............ NIA..ccooee The Travelers Indemnity Company..............c..... O/B/M.....ccooueune ...100.000 | The Travelers Compani€s, INC...........ccovrerennis | cerereirenns
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. | ....coeverrrerees | cerrrrrreereeees [ Eastern Asset, LLC.........ccocovvvvveeveeceeeeeen, DE........ NIA............. Arrowhead Company, LLC..........cccccovvvrvirirnnnnn. OBM................ ...100.000 | The Travelers Companies, INC...........corvrrrvernnn.
3548...... The Travelers Companies, Inc......... 00000... [41-1769846.. | ...oovvrrerrrns | corrrrrieireiieiens | rerrrieieieissenees Jupiter Holdings, INC.......covvvrrevnieeieriecssieienns MN.....cco.... NIA...cconn. The Travelers Indemnity Company..........c..cc.... OBM.....cvvnne ...100.000 | The Travelers Companies, INC..........cccvueerreerrnnn.
3548...... The Travelers Companies, Inc......... 43117... [86-0703220.. | ..ovvvvereireiens [ orerrrerreireinnes | ceereineieceiseieseies American Equity Insurance Company.............cc...... AL A Jupiter Holdings, INC.......c.covvevirereriinieiciicinins OBM.....covene ...100.000 | The Travelers Companies, INC..........ccovvrrerrrens | cerrerrrenns

3548...... The Travelers Companies, Inc......... 10819... [86-0868106.. | ......oovvrererens | verrererirnireires e American Equity Specialty Insurance Company...... CTvri (A, American Equity Insurance Company................. OBM.....ccovvnee. ...100.000 | The Travelers Compani€s, INC..........ccocuerrernrenes | corerrrnienes




Statement for March 31, 2015 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

1 2 3 4 5 6 7 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *

¥'21l0

3548...... The Travelers Companies, Inc......... 24015... |41-6009967..
3548...... The Travelers Companies, Inc.........| 27987... |41-0983992..
3548...... The Travelers Companies, Inc 24031... | 94-6051964..

Northland Insurance Company. . | Jupiter Holdings, INC.......ccvviurrneeccncinne ...100.000 | The Travelers Companies, INC...........cocvereerennn.
. | Northfield Insurance Company. Northland Insurance Company. ...100.000 | The Travelers Companies, Inc...
Northland Casualty Company.............cccccevurrueinnee ... | Northland Insurance Company ...100.000 | The Travelers Companies, InC............cccoervreennee.

3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. [ .....coerrrrrrrin | cerirerarrrerrines | cerrerierersieesenens Travelers Indemnity U.K. Investments LLC............. The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC...........ccccvervrernnnen.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. |....cevrererrrees | corrrrririieiieiens | oerreiereieisseneens TPC UK. Investments LLC..........cccoovevererrerenne. The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC............ccoevrrvnnen.
3548...... The Travelers Companies, Inc......... 25623... |06-0303275.. [ ..coovrervrins | evirereinieinnes | cereenieesneeeenens The Phoenix Insurance Company............ccccueveene The Travelers Indemnity Company.............cc..... ...100.000 | The Travelers Companies, INC..........cccovvvverrens | cererrrenns
3548...... The Travelers Companies, Inc......... 25666... | 58-6020487.. [ ....cvvvvrrrrins | erirereirieinnns | e The Travelers Indemnity Company of America....... . | The Phoenix Insurance Company.... ...100.000 | The Travelers Companies, INC..........cccvueerreerrnn.
3548...... The Travelers Companies, Inc......... 25682... [06-0336212.. | ...oovereercreere | erererierireirenes | v The Travelers Indemnity Company of Connecticut.. . | The Phoenix Insurance Company.... ...100.000 | The Travelers Companies, INC..........cocrvrerenenee
3548...... The Travelers Companies, Inc......... 25674... | 36-2719165.. | oevvveeeeerens e | e Travelers Property Casualty Company of America.. |CT............ A The Phoenix Insurance Company.............ccc..... O/BM.....coveene ...100.000 | The Travelers Companies, INC..........ccovrvererrrens | correrreeens
Travelers Property Casualty Company of
3548...... The Travelers Companies, Inc......... 00000... | 13-2743602.. | ..coevevererererens | crrrrereeeeeens | e American Marine Management Services, Inc.......... NY.......... OTH............. America OB | e 47.500 |The Travelers Companies, INC........cccovvverrirennnns 0108.....
3548...... The Travelers Companies, Inc......... 00000... |30-0510298.. |....oeverrerrres | corrrrrieireiieiens | e American Marine Claims & Adjusting Services, Inc. |NY............ OTH..ovevne American Marine Management Services, Inc...... O/B..oooverrirriinns ...100.000 | The Travelers Companies, INC............ccrevrrvernen. 0108.....
3548...... The Travelers Companies, Inc......... 00000... |06-1501229.. | ...vverrerrerrres | eovrrrrieieiieiens | verveieneiesseneins Constitution State Services LLC.........cccccevviernnnes DE............ NIA...ccoone. The Phoenix Insurance Company.... ...100.000 | The Travelers Companies, INC..........ccoerrrvernnn.
3548...... The Travelers Companies, Inc......... 00000... |06-0303275.. [ ...coveerrririns | eerererernreinnes | cerveriersinneesenens Phoenix UK Investments LLC...........cccoovvrieirnnnn. DE........... NIA. .o The Phoenix Insurance Company.... ...100.000 | The Travelers Companies, INC...........corvrrrrernnc.

3548...... The Travelers Companies, Inc. 12850... | 04-3175569..
3548...... The Travelers Companies, Inc......... 28188... | 35-1838077..

The Premier Insurance Company of Massachusetts
TravCo Insurance COMPaNy...........oveeerrreereereenens

. | The Travelers Indemnity Company
. | The Travelers Indemnity Company.

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

3548...... The Travelers Companies, Inc......... 00000... | 20-4403403.. | ....oovveeereereens | eorerreirereineines | e TINDY Foreign, INC.......c.vevmveereenieerienernereeneeneenne The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC........ccoccvveereerennn.
3548...... The Travelers Companies, Inc......... 40282... [95-3634110.. | ..vvreeerrireinns [ e | e Travelers Commercial Casualty Company.............. The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC..........coceevvreurennn.
3548...... The Travelers Companies, Inc......... 00000... |62-1657094.. [ .....ccovrerris | eerirererrireenes | cereeriresiseeeninnnas Travelers Distribution Alliance, IncC..........ccccevienee. The Travelers Indemnity Company ...100.000 | The Travelers Compani€s, INC...........cccovvieeris | verereirnnns
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. [ .....coevrerrrrin | cerirerarrrrerrines | cerrerirerersneeenenenas Travelers TLD, LLC.....coovvvvvvienceceeses The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC..........cccocvervreennnen.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. [ .....coerrrrrrren | corirerarrierrines | cerrerirerersneesenenas Tiercel, LLC....cvieerieeeeeee s The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC...........ccccvervrernnnen.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. | ....ccevrerererees | cerrrrrrerrreeens [ Redstart, LLC........c.ccoeveeeeeeeeee e Tiercel, LLC.....oveveececeeceeeeee e ...100.000 | The Travelers Companies, INC..........ccvrverrrrrens | correrrrenns
The Travelers Home and Marine Insurance
3548...... The Travelers Companies, Inc......... 27998... | 35-1838079.. | evvvevrererreins [ eerrrrrieireiieinns | veereieieieissssnneens Company (03 P A s The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC..........ccvrvrverrrens | correrrreens

3548...... The Travelers Companies, Inc......... 41262... | 76-0002592..
3548...... The Travelers Companies, Inc. 00000... | 06-0566050..

The Travelers Lloyds Insurance Company.............. [ SO (A, The Travelers Indemnity Company.
Travelers Marine, LLC The Travelers Indemnity Company.

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

Asterisk 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
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Statement for March 31, 2015 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
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
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, 2015 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
BTttt | sbiertenb et bienees 12,637,099
2. AllIEA TINES ..ottt | cesessnessesb s 3,012,651
3. Farmowners MUIEPIE PETL.........c.ciiueieieiicieieiciesie ettt ssissiens | stessessssessesesssesssssessssssense 0
4. Homeowners MUILPIE PEIl.........ccieicuiiieieieisieessese e sssesseies | ensessssssesses e sesse s sessessns 0
5. Commercial multiple peril
6. MOrtgage QUATANLY.........cccceveveiieriieieiseiese et naes
8. Ocean marine ..7,278,587
9. Inland marine........ ..8,410,642

10. Financial guaranty

11.1. Medical professional liability - occurrence
11.2. Medical professional liability - ClaiMS-MAAE..........ccrvvrieieriririeeseieieieis | e 0
12. Earthquake.......cccccvvvierervenieieinnnns
13. Group accident and hEAIN............ccvirieecee e sesees | creseensiesee e 0
14. Credit accident and health....
15. Other accident and health

16. Workers' compensation.... .268,415
17.1 Other liability-occurrence.. . 85,660,463
17.2 Other liability-claims made.... ..8,942,824
17.3 EXCESS WOTKETS' COMPENSALION.......cvvviriirierieieieieiesseisissseeseese s ssessnsnns | seseesssssssssessssssssssessessssessenns 0

18.1 Products liability-occurrence..... . 13,773,270
18.2 Products liability-claims made...... 449,197
19.1, 19.2 Private passenger auto liability | 0
19.3, 19.4 Commercial auto liability..........

21. Auto physical damage

22, AIrcraft (@l PEIS).......cveveveviererereeeesee ettt

23. Fidelity.............. ..3,264,376
24. Surety............... .263,185

. International..
30, WAITANY. ...t
31. Reinsurance-nonproportional assumed Propernty........c..coeeereerereeeereeneenenns
32. Reinsurance-nonproportional assumed liability........ e
33. Reinsurance-nonproportional assumed financial lines.............ccocoevvvvcvnnee.
34. Aggregate write-ins for other lines of DUSINESS..........cvvvruririnrirrisinrnriieins | errsrissssessesessnesseaa 688,193
35, TOMAIS ...ttt sttt ensnes | aesenssessenennsnnaa 75,762,667
DETAILS OF WRITE-INS

. Sum. of remaining write-ins for Line 34 from overflow page.
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......ocovevnrrnsrinniiiniiisiiinnns | ceve

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

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

1

2. Allied lines....

3. Farmowners multiple peril
4. Homeowners multiple peril...
5. Commercial multiple peril.
6
8
9

. Mortgage guaranty

. OCBAN MAMNE.......c.ocvevereceeeereereeeeteieseeeseee e eseesesenesssessssesensessssssssensssesessnsens | everesssenssensesesensnnssnseenenendh 016,941 | oot 4616941 | oo 6,330,326
. Inland marine........ 7,813,120 ..8,005,876
10. FiNaNCial QUAIANEY........cocveiiieiieieicteie et sssssssessssssenss | seessssessesssssssessesssssssessessesssssssesssssssenssQ | covevessesessssssssesessssessessessssessessessssns 0 | oo 0

11.1 Medical professional liability - occurrence.... .0 .0
11.2 Medical professional liability - Claims MadE...........cccccvvvereiierriiiiecrisieieies | v ssssesesssssessesssensen0. | e 0 | oo 0
12. Earthquake.......ccc.covverienivneieeicieene 97,127 .160,245
13. Group accident and hEAIN............ccceuiiieiccece e eiens | eevsssensessssssesessssssessesesssssssessssssenssQ) | e s 0 | e 0
14. Credit accident and hEalth..............cociirininccceeeseeesnies | eeereeineiesssisesssssssssessssesssssnesessenseess0. | ensineenessessnsie st 0 | e 0

15. Other accident and health
16. Workers' compensation....
17.1 Other liability-0CCUITENCE..........cvverieieisrie et
17.2 Other liability-claims made
Excess workers' compensation

. International..
30, WaITANEY.....cocveiicece e bbb
31. Reinsurance-nonproportional assumed property
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines. e | . . .
34. Aggregate write-ins for other iNes of BUSINESS............ccccucueiieniicceiieies | e 257,089 | oo 257,089 | oo 251,550

35, TOtAIS.....cvvecvecris s | s s 152,985,592 | ..o 152,985,502 | ..o 207,725,396
DETAILS OF WRITE-INS

. Sum. of remaining write-ins for Line 34 from overflow page.
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......cooiiiiniiniiiniisisnisniins
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Statement for March 31,

asaine ST. PAUL FIRE AND MARINE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2015 2015 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 2015 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. 2012 + Priof..ccce. | covverrnaae, 2,769,907 | ..o, 3,359,602 | ....ccvuuas 6,129,509 369,925 | ....coovuue 2,645,796 | oo 13,622 | .o 3,063,649 | ...ccouee.. 5,723,067 | cooovrverereian 93,221 | .o (129,738) | ..cvoerererae. (36,517)
2. 20130 s [ 528,282 | .ooovrvrnnnn. 770,223 | .ovvrerean. 1,298,505 | .ovveverciieianns 75426 | oo N4 . 80,203 | ..o 499,153 | oo, 10,144 | il 680,460 | ....ccooovneeee 1,189,757 | oo 46,298 | .o, (74,843)| oo (28,545)
3. Subtotals
2013 + Prior....cco. | cooervenne. 3,298,189 | .....cccoouee 4129826 | ................ 7428014 | ..o 292,758 450128 | ...............3,144949 | i 23,766 | ..o 3,744,109 | ............... 6,912,824 | ...covvvevrnnns 139,518 | .o (204,581) | ..o (65,063)
4, 2014 | i 621,769 | ..ccovenene. 1,296,442 | ................ 1,918,211 | v 203,975 | e 38,184 | oo 242159 | e 594,946 | ..o 31,074 | . 1,066,226 | ................ 1,692,246 | .ooovveverinne 77152 | (160,959) | ..cvoveereriieras 16,193
5. Subtotals
2014 + Prior........ 195,553 692,286 | ..ooeereeeen3,739,895 | i 54,840 | ..o 4,810,334 | .cooooreranna 8,605,070 | cooovrvererrennan. 316,670 | .ooovoererienans (365,540) | ..voeverrrrannn. (48,870)
6. 2015, s [ .0 ST 2.0 ST .S T P D, 0 S [P 175,482 | ooovvvvernns 175,482 |...ocvunee. D0, S I 168,318 | ..o 461,129 | .o, 629,447 |...cccovnnne. XXX v [ crreiieiieninns 0.0 T P XXX o
7. TotalS...oceeees | v 3,919,958 | ....ccovvnee. 5,426,268 | ................ 9,346,226 | .....coovvevrnnn 496,733 | oo 371,035 | oo 867,768 | ...ccevnee 3,739,895 | oo 223158 | .ooeris 5271464 | ... 9,234,516 | .ovoveveeiierns 316,670 | .oovereriernne (365,540) | ..ocvovrrerrrrinnne (48,870)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line7 Line 7 Line 7
Policyholders | .oocvvveeeeee. 5,994,070
L PR 8.1 %2, wviereiieis (6.7)% (3. oo (0.5)%

Col. 13, Line 7

Line 8

A (0.8)%




Statement for March 31, 2015 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 Supplement be filed with the state of domicile and the NAIC with this statement? YES
Explanation:
1.
2.
3.
4
Bar Code:

* 2 47 6 7 2 0154 9000001 *

* 2 47 6 7 2 01536500001 *

Q15



Statement for March 31, 2015 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
2504. Amounts receivable under high deductible POlICIES..........cccvvcvevveereiriesiceies s | verereneienns 18,080,074 | .......co..... 2,990,973
2505. State surcharges receivable . 11,989,471
2506. OthEr @SSES........cvucveieiecieceie ettt bbbt eneaen
2507. Assumed reinsurance receivable and payable
2508. Other assets tri-party/tax credit bonds......
2509. Ceded deposit assét.....................
2510. Other assets nonadmitted
2511. Suspense, undistributed PAYMENS..........c.ccccveviviieieicieeeee s ssssssesessnss | evsseseesenense(D28,620) | voveveeiereeeirerieieinnen0 | e, (528,626) | ......occ0vve. (5,410,987)
2597. Summary of remaining Write-ins for LiNg 25..........ccceveeerevereeceiseeeseesesesrsssssnesnssssneneenens | cvveneenenrenncd1,135,478 | v 3,462,489 | .............. 37,672,989 | ............... 27,091,538
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504. Interest deposit liability. AT | o 411,794
2505. Due to unaffiliated companies.... ...410,049 410,049
2506. Federal EXCISE taX-TBINS CONMIACES...........cciiueireicicieiie ettt s bbbt s bbbt s bbb ssenas | bentessessssessessesssssssenses e s senes 75 | e 975
2507. Escheat liability

(21.205.643) | ..
(21.075,566) | ..

2508. Retroactive reinsurance reserve ceded......
2597.  Summary of remaining write-ins for Line 25

Additional Write-ins for Statement of Income:

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. Fines and penalties of requlatory QUNOMHES............ccc.ciiiiiiiiccc et nas | ssssnsessesssenees (145,061) | .cvvcvcrrrrinnne (140,280) | ....coovvrerrnnn (258,603)
1405. Retroactive reiNSUIANCE GAINMOSS.......c..cviuiviiieiciiiesseieieeie sttt b st bbbt s bbb s ss st entesenas | senssssessesssneas (159,878) | ...vvvvevirriines 171,134 | (1,361,830)
1497. Summary of remaining WHt-iNS fOr LINE 14.......ooiiiiiieiei sttt st sttt st en st s nsensnsans | sessnsansessnsneas (304,939) [ ..o, 30,854 |.....ccoevnee. (1,620,432)

Q16




Statement for March 31, 2015 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Schedule T:

States, Etc.

1

Active
Status

Direct Premiums Written

Direct Losses Paid

Direct Losses Unpaid

2 3
Current Year Prior Year
to Date to Date

4
Current Year
to Date

Deducting Salvage)
5

Prior Year
to Date

6

Current Year
to Date

7

Prior Year
to Date

58004.
58005.
58006.
58007.
58008.
58009.
58010.
58011.
58012.
58013.
58014.
58015.
58016.
58017.
58018.
58019.
58020.
58021.
58022.
58023.
58024.
58025.
58026.
58027.
58028.
58029.
58030.
58031.
58032.
58033.
58034.
58035.
58036.
58037.
58038.
58039.
58040.
58041.
58042.
58043.
58044.
58045.
58046.
58047.
58048.
58049.
58050.
58051.
58052.
58053.
58054.
58055.
58056.
58057.
58058.
58059.
58060.
58061.
58062.
58063.
58064.
58065.
58066.
58067.
58068.
58069.
58070.
58071.
58072.
58073.
58074.
58075.
58076.
58077.
58078.
58079.
58080.
58081.
58082.
58083.
58084.
58085.
58086.
58087.
58088.
58089.
58090.
58091.
58092.
58093.
58094.
58095.
58096.
58097.
58098.
58099.
58100.

SGP Singapore.......c..cceevverreennes
JPN Japan.......
MEX Mexico.....
NLD Netherlands.
DEU Germany..
DNK Denmark......
GBR United Kingdom.. .
HKG Hong Kong, Special Adm|
IRL Ireland.........cccoeveverererinininnns
TWN Taiwan, Republic of China.
FRA France
KOR Korea, Republic of...
BGR Bulgaria...........
BRA Brazil.......
MOZ Mozambique...
CHE Switzerland..........
RUS Russian Federation.
CHL Chile.........cocvrnne.
BRB Barbados.
TUN Tunisia.........
AFG Afghanistan.
HUN Hungary..
JAM Jamaica...
IND India..........
THA Thailand...

LIE Liechtenstein.
PHL Philippines
NOR Norway....
PAK Pakistan...............
ARE United Arab Emirates..
NGA Nigefia........coo.u....
KAZ Kazakhstan......
GNQ Equatorial Guinea...
ISR Israel.......ccccvevnne
BEL Belgium
NER Niger
ITA Italy....
POL Poland.
MYS Malaysia..
IDN Indonesia......
GTM Guatemala..
HND Honduras
SWE Sweden...
ESP Spain.......
CZE Czech Republi
AUT Austria.........
ZAF South Africa.
FIN Finland..........
CRI Costa Rica....

MDV Maldives..
MNG Mongolia.
MAR Morocco..

inig

TZA Tanzania, United Republic of ...

VNM Viet Nam........ccccvevvirernnnn.
GIN Guinea..........
CMR Cameroon...

UKR Ukraine
BLZ Belize.......

PNG Papua Ne: .
BOL Bolivia........c.c.c......
LBY Libya....
MLT Malta....
ZWE Zimbabwe...............
VGB British Virgin Islands
GUY Guyana...
BHR Bahrain....
PRT Portugal...
MUS Mauritius.
GHA Ghana.....
HTI Haiti...........
BGD Bangladesh.
SEN Senegal.......

MAC Macao, Special Administrati
MRT Mauritania.........c.cccoervvennes
MHL Marshall Islands..
URY Uruguay.......

LVA Latvia...
SVK Slovakia...

VCT Saint Vincent and Grenadine|
MCO Monaco.........cc.cevervrerrnrenns

LBN Lebanon...
CYP Cyprus.....
MTQ Martinique...
LKA Sri Lanka......ccccoovernrenienen.

.................... 201,529
. 0

474,457
0

Q16.1




Statement for March 31, 2015 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

Additional Write-ins for Schedule T:

Overflow Page for Write-Ins

States, Etc.

1

Active
Status

Direct Premiums Written

Direct Losses Unpaid

Current Year
to Date

2 3

Prior Year
to Date

4
Current Year
to Date

Direct Losses Paid (Deducting Salvage)
5

Prior Year
to Date

6
Current Year
to Date

58101.
58102.
58103.
58104.
58105.
58106.
58107.
58108.
58109.
58110.
58111.
58112.
58113.
58114.
58115.
58116.
58117.
58118.
58119.
58120.
58121.
58122.
58123.
58124.
58125.
58126.
58127.
58128.
58129.
58130.
58131.
58132.
58133.
58134.
58135.
58136.
58137.
58138.
58139.
58140.
58141.
58142.
58143.
58144.
58145.
58146.
58147.
58148.
58149.
58150.
58151.
58152.
58153.
58154.
58155.
58156.
58157.
58158.
58159.
58160.
58161.
58162.
58163.
58164.
58165.
58166.
58167.
58997.

VAT Holy See (Vatican City State
SWZ Swaziland...........ccccoevernennes
ZMB Zambia....
JOR Jordan

MKD Macedonia, Republic of..
ARM Armenia..........c...c.....
LCA Saint Lucia...
PRY Paraguay.
LTU Lithuania...............
ATG Antigua and Barbuda...
GLP Guadeloupe.........
HRYV Croatia.....
LAO Lao PDR..

BRN Brunei Darussalam..
TKM Turkmenistan.......
EST Estonia.......ccccocvvvveneinnnnns
COD Congo, Democratic Republi
UZB Uzbekistan............c.coevenne
GAB Gabon.
SUR Suriname.
NPL Nepal........
KHM Cambodia
BLR Belarus.....
AZE Azerbaijan
AlIA Anguilla.....
FJI Fiji......
UGA Uganda...
KGZ Kyrgyzstan...
GRD Grenada......
BWA Botswana....
MSR Montserrat...
NCL New Caledonia
ETH Ethiopia........
MWI Malawi.....
MDA Moldova..
MLI Mali
CAF Central African Republic.....
GEO GeO0rgia........overurrernrerrunenns
SPM Saint Pierre and Miquelon .
LBR Liberia.....cccccovvvierriiieininnns
PLW Palau...
FSM Micronesia, Federated State|
PYF French Polynesia.................
BIH Bosnia and Herzegovina...
RWA Rwanda..................
AGO Angola.
OMN Oman......

ANT Netherlands Antilles.
ALB Albania.
ISL Iceland.......
LUX Luxembourg.
NIC Nicaragua.....
ARG Argentina.............
TTO Trinidad and Tobago...........
VEN Venezuela (Bolivarian Repul
ECU Ecuador.........cccoevevvrvnnne.
TCA Turks and Caicos Islands ...
PER PEIU......coveveiereririrereiins
DOM Dominican Republic
PAN Panama...................
COL Colombia.
CHN China.......
AUS Australia..
Summary of remaining write-

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

190,004
543,238

................. 4,784,026

7

Prior Year
to Date

Q16.2




Statement for March 31, 2015 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.......ceicriieieiciise ettt nsns | sssessessssssessessssessenas 764,278,518 | oo 787,342,924
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION..........c.cvcuireieiciiiieie ettt snsensesaes | sessesssssssessesssssssessesssssssensessessnseld | sresiesessesesssssssssesessssesses e s senes 0
2.2 Additional investment made after acquisition. 119,200,730
3. Current year Change in NCUMDBIANCES..........cccoviviiiiriieiessiesie ettt s e sse s ssssensessnsentes | sessesssssssessesssssssessessssssssssessessnseld | sresiesessessesesssssssessessssessessessssenss 0
4. Total gain (loss) on disposals............ ...3,704,867
5. Deduct amounts received on disposals............cccerrrrrererrennn. 12,998,864
6. Total foreign exchange change in book/adjusted CaIMYING VAIUE.............cccviveieicviisieieiesee et ssssssessesssssnis | eveesesssssesiessssessessssessssssssessesssseld | soevissessesesssesssssesessssessessesessenes 0
7. Deduct current year's other than temporary impairment FECOGNIZEM. .........cueuiuririeieee e sessesenes | essesssssssessesssssssessessssssessessessnse [0 ST 0
8. Deduct CUTeNt YEAr'S AEPIECIALION.........c.cvcuevieiieiiieteiec ettt ettt s s s et s s b st s s eses s e s bensetesnnses | ebessssesessnsessssnsesansnsenas 7,899,453 | coiviceee 32,971,139
9. Book/adjusted carrying value at end of current period (LInes 1#2+3+4-5+8-7-8)........cccoeveierereiiiieessiesesessesssseseissiens | evseeessssesessssssssnsens 756,305,592 | ..o 764,278,518
10. Deduct total NONAdMItEd AMOUNES............cvevireiieieicicce ettt snas | aessesssssssessesssssssessebssssnsansensssnaan 0 | oo 0
11. Statement value at end of current period (Line 9 MIiNUS LINE 10).........c.ccciviieiiiiiiiieiiceeiesesieeie e ssresessssssssssens | eerersssesesssssesssssesns 756,305,592 | ..o 764,278,518
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 YEAI..........cccvevcviveveieiseeeeeeiseeeseeiiens | covveeiresesssssesesss s 41,900,000 | .ooovvrereriereeeie 42,900,000
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other............
4. Accrual of discount.............ccevriunnne
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals
7. Deduct amounts reCeiVed ON QISPOSAIS.........c..vurrrerieiirireieieireeieisei ettt ettt
8.  Deduct amortization of premium and mortgage interest points and commitment fE€s...........coevivieierieeieieseieiecesenes
9. Total foreign exchange change in book value/recorded investment excluding acCrued iNEIESE.............overurerienrerrirninrnrinns | rerreereesisseseeseeseeeseeseeseesssenennd 0 | oo 0
10. Deduct current year's other than temporary impairment FECOGNIZEM...........cuuevevierieeieieisree et | essesssssssesesssssssessessessssassensessneen 0 | oo 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | toovrrrneinrnmrsinnennens 41,900,000 | oo 41,900,000
12, TOtal VaAlUGHON GIOWANCE. ......ocvveirieiieieictesieie ettt sttt s st s bbbt b s s s sessnsentesns | sensesssssstessessnssnsensenssssnsansensesntan 0 | oo 0
13, SUDLOLAl (LINE 11 PIUS LINE 12)....uieiecieeiieereiieiie ettt sttt sttt nns | sesnsssssessanssnssessensanens 41,900,000 | oo 41,900,000
14,  Deduct total NONAAMILEEA AMOUNES..........cceieiiieiieic ettt ss bbb s s snne | sessessssantessessnssnsessenssssnsansensesnsan 0 | oo 0
15. Statement value at end of current period (Line 13 MINUS LINE 14)......ureiiiiiiiiisierssisisnssissessessssessnsssssssssnsssssssssssssssssssssens | sesssssssssssssssnssssssssens 41,900,000 | oo 41,900,000
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.........c.ccvcviveieicieie ettt snsns | sssesssssssessessessssessenas 877,496,524 | ..o 855,899,141
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIEION............cccveiveiciciisiecseie et ssessssssesessssessessssssssns | eesensessessesssssssensessnsenses 13, 199,000 | v 9,146,170
2.2 Additional investment made after aCQUISIHION..........cc.ccueveicvreerie ettt sssses st ssssssssssesnsns | evsesinssssesesensensessnsss @D D2T,023 | vovvvevieresssessssseesens 136,144,762
3. Capitalized deferred INtErest AN OthET..........ccoviiiiecee ettt sssssstenses | essesssssssesessssensessessssssssssensessnseld | sresiesessesesssssssssessessssesses e sssenes 0
4. ACCTUAI OF QISCOUNL......ovuiiiiieiciceire ettt sntensessssnsessessessssessessesssssnsessensnss | sonnsnnsesessssssenensessnsensenesndy T | i 18,706
5. Unrealized valuation iNCrEASE (ABCTEASE).........c.eueiuruiiiieiieiseieiesies sttt sttt bbbt en bbb ssessesns | sbessessssassessessssnsessns (16,107,104) | oo 43,172,843
6. Total gain (I0SS) ON QISPOSAIS.........crerresirrerisrisieesisisesiesssssse st s st sb sttt ess s estensnss | stesssssnssessasssnssensanssnssenes 110,249 | oo 91,096,940
7. Deduct amounts received on disposals............. ....25,247,748 ...253,944,999
8. Deduct amortization of premium and dEPrECIALION...........c..ceviviieeierictreee ettt s st besaesessanes | oebssssssssssssessesees st esaes e baees 4,839 | o 20,038
9. Total foreign exchange change in book/adjusted carrying value....... 2,787,493) (3,797,446)
10. Deduct current year's other than temporary impairment rECOGNIZEM............ov e issssesenns | eesseessessssssesssssssssssnssesssssssssesssees [0 219,555
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..860,186,325 ...877,496,524
12. Deduct total nonadmitted @amOUNtS..........ccevieiricrciricesiee e ol 139,231,825 | i 37,962,828
13. Statement value at end of current period (LIne 11 MINUS LINE 12).......cviiiiriiiiiiieiieiisiesesietsessisssessssssiessesssssssessessssssssssessess | sossesssssssessesessssassens 820,954,500 | ..oovvveiereeias 839,533,696
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 PHiOF YT ..........c.eirrerurirreenrernirneeneereiseesnsiseieesseeseeees | eseeeeseesesssssnennees 14,328,279,659 | ...ovovveeierieinns 14,347,181,239
2. Cost of bonds and SLOCKS ACQUITEM.............cueueieiieiicie ettt bttt bbb s s s s st nsetesenas | eeaebessssesessssesssansesans 779,987,731 | oo 3,064,233,906
3. ACCIUAN OF QISCOUNL........vucveiecictc ettt bbb bbb st bbb enaes s bnsns | oebessessesassssssssessssnsanea 2,369,943 | .o 10,197,120
4. Unrealized valuation increase (decrease) 52,142,508 | ..coovevereeiee 296,482,797
5. Total gain (I0SS) ON QISPOSAS........c.cvuruivieiieiieiirsiies ettt bbb b s s bbb s bbb st st entesesnts | oebessessessssssessessssnsaneas 5,962,922 | .o 27,230,259
6. Deduct consideration for bonds and stocks disposed of 828,751,000 | ..coovvvvererrrererne, 3,347,351,416
7. Deduct amortization Of PIEMIUML............cceviviiiiiieieiec ettt bbbt bbb s bbb ensessenas | sessessessssessessessssansenees 16,078,490 | ..oovovvevercreeeaa 61,421,267
8. Total foreign exchange change in book/adjusted CaIMYING VAIUE.............ccvuvvvevereveeieee ettt sssesssssesenes | sressessssssessesssessssenns (19,624,891) | ..ocvveverreeererereeene (2,064,519)
9. Deduct current year's other than temporary impairment reCOGNIZEM...........c.euiveieiiiiieie et ssesseees | ostessesssssssssssessessssaneas 1043777 | oo 6,208,461
10. Book/adjusted carrying value at end of current period (LInes 142+3+4+5-8-T+8-9)..........cccevverrerriererrereeerierseeseeeesesssesnns | evessssssesssensenes 14,303,244,605 | ......ccooevervirernne 14,328,279,659
11, Deduct total NONAdMItted AMOUNES............ccveiiviieicicie ettt bbb bbb ssesnes | sestessesssssssassenssesnsanea 11,625,164 | oo, 11,633,655
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ccviiciiiiriierieiieieieses et sssesaesesssssssssssssnes | sessessssssessesnsnes 14291619441 | .o 14,316,646,003




Statement for March 31, 20150t the. S 1. 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

20ISsO

Book/Adjus:ed Carrying Acquizsitions Dispozitions Non-Tradi‘Lg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjusitsed 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)-erurerereereseresieessseesessseesssse s sss st st sstsensssns. | sessssesssssssssssnns 9,239,887,240 | ....ovvvvrvrrennnnn 1,890,191,861 | ..ovvvvvrcrrirnnene 2,107,513,729 | ...ocvvvrrerrircnnens (26,301,957) | ..evvvvnvrernenns 8,996,263,416 | .....oooerrvrrrrireeriieerirnnenns 1 R (U O 9,239,887,240
2. NAIC 2 (@) .eoruerereeiieeriesesieesi sttt | sebienens st 1,120,294,863 | .....covvorrrirrrinens 48,606,669 | ......cooererrirrerenns 32,460,514 | ..oovvvvererricriinnne 5,181,397 | .coorvrrrirrerrnnns 1,141,622,415 | oo (RN (U O 1,120,294,863
30 NAIC 3 (@) ettt sttt st st sssessessessans | sressessesssessessensans 365,459,669 | .....covvervrreieinns 24,537,060 | ...ovovrrerrrrireienne 21,399,690 | ..covvrerriririeene 15,501,451 | oo 384,098,491 | ..o (O SN {1 365,459,669
4. INAIC 4 (B)-eruevereermeeereesee e seesseees st ssss st st ss e esss st eess st esssnens | sesssessssssssesesiees 146,074,099 | ...ovovvveereicennne 10,367,188 | .oooovvevrcereceerceenne 9,460,174 | oovvoevereerecis (12,908,483) | ....ooverrrrirrernnes 134,072,630 | ..oovvoreeereeieeeireceeeeirenennne S (1 146,074,099
B INAIC 5 (8)eeuueeermaererseessseeessseesssse s eess s ses s ssest s sst s sss st | sesssessssnesesssessens 15,343,937 | coovvoreceinerinseeesnessinneen (U 470,195 | ovvveoeeeeeerirees 7,252,311 | cooveeeceneriie 22,126,053 | ..ooonrerrerenieeerieeniseeennns | OO (U O 15,343,937
B, INAIC B (8)..ouuvvermresieenisesisieesiseeses st ssst s st et ssst s | sbrnsssss s e 6,182,715 | oo O 848,142 | ..oovvveivcrirnirinns 298,542 | ..oooviiriniris 5,633,115 | coovvvricrrennnnniscsrissninsenns (] RO (O T 6,182,715
7. TOMAI BONGS.....coveeceecicseess ettt ....10,893,242,521 | ...oovirirenne 1,973,702,777 2,172,152,443 | ..o (10,976,737 | ceovererrrennn. 10,683,816,118 10,893,242,521

PREFERRED STOCK
8. INAIC Tttt | bRt LU PN LU RN LU RN LU OO (O RN (RN LU PPN 0
9. NAIC 2.ttt sttt ntnns | esestest sttt (0 SR (0 S [0 TS [0 S (0 TN (O SN (0 ST 0
10, NAIC 3ottt nsst st | cesnessnssesnent st 1,195,000 | .oovormeereereeeeeereeeeeeenens (0 SR (O O (U 1,195,000 [ .oooeermcerrereeeseeeeeeeneeennne O S (1 1,195,000
11 NAIC 4ttt | eebes st LU RN LU RN LU OO L OO (O OO | R LU OO 0
12.
13, NAIC Bttt | frret e 0 | o 0 | oo 0 | oo 0 | oo 0 | v 0 | oo 0 | o 0
14, Total Preferred STOCK. ..ottt ssssssssnssns | sessssesssssssssssssssseass 1,195,000 [ oo 0 | o 0 | o [0 1,195,000 | oo [0 RN [ 1,195,000
15.  Total Bonds and Prefermed SOCK...........uwwwuurreermrreerneeesneeeessseeesseeeesssssessssenessans | seeesssseeessnnees 10,894,437,521 | ...ovvorevrrirs 1,973,702,777 | covvvrerererer 2,172,152,443 | ... (10,976,737) | .cvvevrrrernen. 10,685,011,118 | ovvooreeeerreeereeeereereereneens ([P (1 S 10,894,437,521

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC1S............ 0; NAIC2S.......... 0; NAIC3S...... 0; NAIC4S..... 0; NAIC5S........ 0; NAIC6S........ 0.




Statement for March 31, 2015 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ceeeerreeereeee et | e 325,018,830 |......cccenve. XXX vivivvvirireeneineine | eveeeinsinssiennsenns 325,019,244 | ..o 29,285 | ..o 2,253
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.......ccueieviirieieicsse et sns s snsns | sesessessssessessessssensenes 468,790,440 | ..ooovvvrereeeinas 249,649,920
2. Cost of Short-term INVESIMENS ACAUITED. ..........cvuevciciie ettt ssesens | bestesssssessesessnses 1,140,750,238 | ..oovvverererrens 4,454,549,348
3. ACCIUAL OF BISCOUNL. ..ot sninies | bonebanis s 10,843 | oo 37,749
4. Unrealized valuation INCIEASE (ECIBASE)........curuururrereerrereeseeeseeseeseesseeseeseessesseesessessssesessesssessessessessessessssssssesssssessessssssssass | sesssssassssssessassnsssessassssssessansnsnns A IR (37)
5. Total gain (I0SS) ON QISPOSAIS..........cevireiiiiicieiiireiet ettt ettt bbb bbb s bbbt bbb bbb es e ae s s sbebnsebenans | sbsebesssesessssssesessesessssesesnaas 2,681 | oo (446)
6. Deduct consideration received ON dISPOSAS.............c.ruiviveiieicieeieieiese sttt b bbb bensenaes | sestesesestesse s snans 1,284,534,995 | ...cocovevvernn 4,235,446,094
7. Deduct amortization Of PIEMIUM.........ccciiiveiicteiee ettt bbb bbb s b s bbbt s e st s betensens | ebebsssebessssesessssebessetesesnaesanas 385 | o 0
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE. ..ottt ssesssssnenas | sseesestsesessessasssessessesssssessansanenn (0 RN 0
9. Deduct current year's other than temporary impairment FECOGNIZEM. ..ot eeenns | essesssssssssessssssssssenssssssssesssesnees (O O 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9).........ccccevirririererirereieseesesessisssesees | evresessssesesssessensens 325,018,830 | ..ovcvcveieeia 468,790,440
11, Deduct total NONAAMItIEA @MOUNTS.........c..veieerieiireirerc sttt | tesentsnsnen sttt 0 | oo 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)....vucviiiiisiiiiiiieiieissiesssistssssssssesssssssessesssssssessessesssssssessens | sossesssssssessessesssssssans 325,018,830 | .o 468,790,440

QsI03




statement for March 31, 2015 o he S 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, 2015 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

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 YEAI..........ccoveieveiierieieieeee ettt

. Cost of cash eqUIVAIENES ACUINET..........cveuiirieieice ettt

o ACCIUAL OF QISCOUNL.......euvtieite bbbttt

. Unrealized valuation iNCrease (AECTEASE)........vvurreiriiieieiriiiseieieise ettt ettt

. Deduct consideration received 0N diSPOSAS............c.ccrveriueiicreieieieiie e

. Deduct amortization of PremiUML.............ccccciieiicicee e bbb

. Total foreign exchange change in book/ adjusted carrying ValUe..............cccceuevienieesiceeeee e

. Deduct current year's other than temporary impairment reCOgNIZEd............vverurerriereerinieeseseeeseesesesseens

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

. Deduct total nonadmitted @MOUNLS...........cccocieiricieieierics et b s

.......................................... 21,098,703

.......................................... 68,271,250

................................................. 69,770

.......................................... 38,344,738

........................................ 317,173,373

............................................... 269,629

.......................................... 77,188,035 | ..oovvvvvirriciririnnnnnn. 334,836,032
.......................................................... O OO PROOOON
.......................................................... O OO
.......................................................... 0 | 0
.......................................... 12,195,566 | ...oovvvvvvcriirriieriinniinnnnnnn 21,098,703
.......................................................... 0 | 0

.......................................... 21,098,703

QsI08
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Statement for March 31, 2015 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE A - PART 2

Showing all Real Estate ACQ

UIRED AND ADDITIONS MADE During the Current Quarter
5

1 Location 4 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 Les Encumbrances After Acquisition

_Acquired by Purchase
Office building located at 0 0 0 0
385 Washington Street. Saint Paul MN ....12/30/1983 | Various. 0 0 0 393,326
0 0 0 0
Other real estate prooperties: 0 0 0 0
Commercial Industrial Properties:. 0 0 0 0
21 warehouses and land located at 0 0 0 0
Various addresse Denver. [ele} ....05/26/1993 | Various. 0 0 0 174,693
0 0 0 0
38 warehouses and land located at 0 0 0 0
Various addresse Saint Paul MN ...12/31/1990 | Various 0 0 0 475,706
0 0 0 0
6 warehouses and land located at. 0 0 0 0
Hawthorne Business Center. Los Angeles CA ....12/31/1990 | Various. 0 0 0 823,822
0 0 0 0
14 warehouses/office showroom: 0 0 0 0
and land located at 0 0 0 0
Plymouth Business Center. Plymouth MN ....04/01/1992 | Various. 0 0 0 648,641
0 0 0 0
9 warehouses and land located at 0 0 0 0
1885 Beaver Ruin Road Norcro: GA ....03/18/1994 | Variou: 0 0 0 23,389
0 0 0 0
8 warehouses and land located at 0 0 0 0
3835 Knight Road Memphi ™ ....12/10/1996 | Various 0 0 0 136,065
0 0 0 0
14 warehouses and land located at 0 0 0 0
6155 Jimmy Carter Boulevard Atlanta GA ....12/120/1996 | Various. 0 0 0 211,415
0 0 0 0
12 warehouses and land located at 0 0 0 0
2042 West Winton. Hayward CA ....06/15/1998 | Variou 0 0 0 113,178
0 0 0 0
1520 Broadmoor Blvd. Buford GA ....08/31/1998 | Various. 0 0 0 95,232
0 0 0 0
6 warehouses/office. 0 0 0 0
Various addresse Tampal/St Petersburg FL ....03/22/2004 | Various 0 0 0 38,955
0 0 0 0
Commercial Office Properties: 0 0 0 0
buildings and land located at 0 0 0 0
706 & 730 2nd Avenue South 0 0 0 0
733 Marquette Avenue and. 0 0 0 0
109 South 7th Street. Minneapoli MN ....12/31/1991 | Variou 0 0 0 114,542
0 0 0 0
1901 West 14th Street. Tempe AZ ....12/28/1995 | Various. 0 0 0 58,233
0 0 0 0
5401 West Kennedy Tampa FL ....03/31/1998 | Various 0 0 0 164,067
0 0 0 0




Statement for March 31, 2015 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
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1 Location 4 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 Les Encumbrances After Acquisition
Two Centerpoint Drive. Portland OR ....10/01/1998 | Variou 0 0 0 34,688
0 0 0 0
3001 Butterfield Road Oak Brook IL ....05/12/1999 | Various 0 0 0 519,692
0 0 0 0
9060 East Via Linda Scottsdale A ...02/01/2007 | Various 0 0 0 1,018
0 0 0 0
4440 EI Camino Real Los Altos CA ...06/27/2012 | Various 0 0 0 2,000
0 0 0 0
920, 930, & 950 De Guigne Dr. Sunnyvale. CA ....05/30/2013 | Various. 0 0 0 140,620
0 0 0 0
0 0 0 0
0199999. Total 0 0 0 4,169,282
0399999. Totals 0 0 0 4,169,282
SCHEDULE A - PART 3
. . . . . " "
Showing all Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on "Sales Under Contract
1 Location 4 5 6 7 8 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 Changein| ~ Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in B/ACV.(11- 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 9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal Encumbrances Incurred

Property Disposed
1 warehouse and land located @t ...........cccocvrrvvvveiiiiiens | v [ e 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9420 83rd Ave North Brooklyn Park MN. | 03/19/2015f 7000 Shady Q@K LLC...........coooomvrvvvvvvvveensssiicies | o 5,166,019 (O I 4256584 | ............ 13,828 0 0].....(13.828) 0 ... 4242756 | ... 6,881,841 0. 2,639,085 | ...... 2,639,085 | ............. 1,063 |........ 141,510
0199999, TOalS. ... s | s 5,166,019 (0 I 4256584 | ... 13,828 0 0f....(13828) 00......4242756 | ... 6,881,841 0. 2,639,085 | ...... 2,639,085 | ............ 1,063 |......... 141,510
0399999, TOAIS.........ovoveveeeeeeeeeeeeveeeeeeseeeeeeeeeeseeeeeeeeeeeeeseeeeeeessesessessseeeeeseesesssssseeessessesssssases sesssssssseeeeesesssssasesseeesessssssseseeeesessesssaseeeesessessneseeeseessessnasesesesssesessesesnseeesesenns | o 5,166,019 0 ] s 4,256,584 | ............. 13,828 | oo (U] I 0 cinn(13,828) | oo 0]...... 4,242,756 | ...... 6,881,841 | .cccovovcrn 0] ... 2,639,085 | ... 2,639,085 | ..ccccooeern 1,063 | ... 141,510
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Statement for March 31, 2015 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 9
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
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investmen 14 15 16 17 18
2 3 8 9 10 1 12 13
Current Year's
Book Value/Recorded Other Than Book Value/Recorded
Investment Excluding Unrealized Current Year's Temporary Total Change in Total Foreign Investment Excluding Foreign Exchange
Loan Accrued Interest Prior | Valuation Increase (Amortization) / Impairment Capitalized Deferred| Book Value (8+9- | Exchange Change | Accrued Interest on Gain (Loss) on Realized Gain Total Gain (Loss) on
Loan Number City State Type | Date Acquired| Disposal Date Year (Decrease Accretion Recognized Interest and Other 10+11) in Book Value Disposal Consideration Disposal (Loss) on Disposal Disposal

NONE
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Statement for March 31, 2015 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 | Typeand | Actual Costat 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 13,890 0 1,180,419 9.0
Hancock Capital Partners V, L.P. Boston. . | Hancock Mezzanine Investments LLC. 11/29/2012.... 2 0 653,801 0 8,945,107 4.8
Hancock Mezzanine Partners Il L.P. Boston. Hancock Mezzanine Investments LLC. 12/29/2003.... 2 0 5,968 0 307,567 8.9
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 0 673,659 0 10,433,093 |....... XXX...
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
CapGen Financial Group LP. New York NY........ CapGen Financial Group. 083/27/2008.... 3 0 253,818 3 1,489,243 6.0
Carlyle Europe Partners IlI, L.P London GBR...... | The Carlyle Group. 02/01/2007.... 3 0 28,957 3 2,026,280 0.3
Carlyle Partners IV, L.P Washington. DC......... The Carlyle Group. 12/31/2004.... 3 0 21,378 3 2,401,394 0.3
Carlyle Partners V, L.P. Washington DC...... The Carlyle Group. 05/30/2007.... 3 0 95,356 3 4,166,290 0.1
Carlyle Partners VI, L.P Washington DC........ The Carlyle Group. 12/21/2012.... 3 0 110,529 3 13,755,316 .02
Carlyle U.S. Equity Opportunity Fund, L.P. Washington DC......... The Carlyle Group. 11/06/2012.... 3 0 1,709,200 3 3,941,085 1.2
Element Partners II, L.P Radnor. PA....... Element Venture Partners 04/25/2008.... | ..oovvverenee 1 0 462,000 1 2,500,381 24
Eurekalll, L.P Philadelphia PA........ Eureka Growth Capital 02/28/2007.... 3 0 15,654 3 2,087,346 74
HCI Equity Partners Ill, L.P. Washington DC......... HCI Equity Partners 02/22/2008.... 3 0 110,422 3 RIS I — 12.1
Hellman & Friedman Capital Partners VII, L.P San Francisco CA....... Helman & Friedman LLC 07/21/2009.... 3 0 37,218 3 2,732,717 0.2
JFL Equity Investors IIl, L.P New York NY....... J.F. Lehman & Company. 09/30/2010.... 3 0 118,936 3 10,368,112 5.2
MTS Health Investors II, L.P New York NY..oooee. MTS Partners. 08/17/2007.... 3 0 7,294 3 1,032,851 | oo 10.7
NB Secondary Opportunities Fund I L.P New York NY...ooo.. Neuberger Berman Investment Management 04/30/2008.... 3 0 49,536 3 2,458,537 1.0
One Rock Capital Partners, LP. New York . | One Rock Capital Partners. 02/07/2014.... 3 0 1,687,486 3 8,986,870
Split Rock Partners, LP Minneapoli Split Rock Partners Management, LLC 04/28/2005.... 0 1,254,000 1 3,581,500
Trident IV, L.P. Greenwich Stone Point Capital LLC 04/12/2007.... 3 0 41,218 3 2,083,659 0.8
Trilantic Capital Partners IV L.P. New York . | Lehman Brothers. 05/09/2007.... 3 0 17,574 3 1,870,692 0.8
VMG Equity Partners, L.P. San Francisco CA.... VMG Equity Partner 05/29/2007.... 3 0 4,270 3 919,925 4.9
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 6,024,846 50 67,340,986 | ....... XXX...
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
747 Third LLC. New York NY........ 747 Third LLC 02/08/1995.... 0 0 275,582 0 0 50.0
777 Third LLC, New York NY....... 777 Third LLC 02/08/1995.... 0 0 129,168 0 ([ I 49.5
Madison Ave LLC. New York NY......... Madison Ave LLC 02/08/1995.... 0 0 2,061,742 0 0 50.0
Qrion European Real Estate Fund Ill, C.V. Paris. FRA....... Orion European Real Estate. 05/14/2009.... 0 0 265,589 0 19,311,809 1.5
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated........ 0 2,732,080 0 19,311,809 | ....... XXX..
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Encap Energy Capital Fund X, L.P Houston TXevrros EnCap Investment 03/05/2015.... 0 1,195,000 0 0 23,805,000 0.7
ArcLight Energy Partners Fund V, L.P. Boston. MA......... ArcLight Capital Partner: 07/29/2011.... 0 0 1,111,499 0 4,516,176 0.4
EnCap Energy Capital Fund IX, L.P Houston TXevvrs EnCap Investment 12/19/2012.... 0 0 3,345,530 0 13,634,893 .05
Encap Energy Capital Fund VII, L.P. Houston TXevvros EnCap Investment 07/31/2007.... 0 0 61,152 0 1,350,621 0.6
Encap Energy Capital Fund VIII, L.P. Houston T EnCap Investment 01/31/2011.... 0 0 331,740 0 2,424,571 0.3
EnCap Flatrock Midstream Fund II, L.P. San Antonio TXeoves EnCap Investment 05/07/2012.... 0 0 809,760 0 12,798,480 ...1.0
EnCap Flatrock Midstream Fund IlI, L.P. San Antonio. TXeooe EnCap Investment 04/09/2014.... 0 0 197,960 0 19,310,733 ...0.7
Energy Spectrum Partners V LP. Dallas Energy Spectrum Capital 09/30/2007.... 0 0 13,751 0 2,111,095 26
Gridiron Capital Fund, L.P. New Canaan Gridiron Capital 09/27/2007.... 0 0 61,018 0 2,469,699 6.5
Healthcare Royalty Partners I, L.P Stamford Cowen Healthcare Royalty Partners 02/10/2010.... 0 0 918,605 0 4,665,332 3.1
JLL Partners Fund VI, L.P. New York . | Joseph Littlejohn & Levy. 06/02/2008.... 0 0 35,174 0 6,560,131 28
KKR Energy Income and Growth Fund | L.P. Houston TXeoern Kohlberg Kravis Roberts & Co. 03/03/2014.... 0 0 3,426,805 0 15,445,474 .19
Natural Gas Partners IX, L.P. Irving. TXeooernn Natural Gas Partner: 12/31/2009.... 0 0 114,123 0 693,655 0.5
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Statement for March 31, 2015 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 | Typeand | Actual Costat 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
NGP Natural Resources X, L.P. Irving. Natural Gas Partner: 10/112/2011.... 0 0 951,468 0 7,028,071 0.8
SFC Energy Partners I-A, L.P Denver. Cco SFC Energy Partners. 09/10/2007.... 0 0 457,832 0 732,921 4.7
SFC Energy Partners II, L.P. Denver. CO....c.... SFC Energy Partner: 03/31/2011.... 0 0 237,880 0 11,543,525 .34
The Energy & Minerals Group Fund II, L.P. Houston TXevne The Energy & Minerals Group, 12/03/2012.... 0 0 173,998 0 3,328,575 0.8
TPFII, L.P. Omaha NE........ Tenaska Inc. 03/21/2008.... 0 0 25,309 0 2,785,210 11
TPH Partners I, L.P Houston X TPH Partners 12/18/2013.... 0 0 604,408 0 7,057,277 5.3
White Deer Energy L.P. Il Houston TXeveros White Deer Management 02/15/2013.... 0 0 251,912 0 17,246,147 2.3
White Deer Energy LP Houston . | White Deer Management 02/25/2010.... 0 0 627,996 0 4,987,814 3.0
Yorktown Energy Partners X, L.P New York . | Yorktown Partner: 05/17/2013.... 0 0 2,339,118 0 8,278,012 1.2
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 1,195,000 16,097,038 | ..oooovee 0 LAT2773413 | XXX..
4499999. Subtotal - Unaffiliated. 1,195,000 25,527,623 50 269,859,302 | ....... XXX..
4699999. Total 1,195,000 25,527,623 50 269,859,302 |....... XXX...
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or| ~ Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest| B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11+12) BJACV. on Disposal Consideration Disposal Disposal on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Lower Colorado River S99A Rites Various. TX... | Sale. 11/08/1999 | 03/31/2015 200,292 0 4,111 0 0 4,111 0 204,403 | ........... 314,653 | .ooooovcrrreecd (VI O 110,249 | .........e.. 110,249 | .....ccceee. 162,802
Hancock Capital Partners IV, L.P. Boston. MA... | Distribution 04/04/2008 | 01/23/2015 | ..coovevennae 71,036 0 0 0 0 0 0 71,036 | oo 71,036 0 0 0 0
Hancock Mezzanine Partners |ll, L.P. Boston. MA... | Distribution 12/29/2003 | 03/09/2015 | ........... 198,470 0 0 0 0 0 0 e 198,470 | ........... 198,470 0 0 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income = Unaffiliated.............oviiriiiniiiiiesiisiississsiessi e ssssssssssssssssssssssssssssssnsssss | sossissnees 469,797 0 4,111 0 0 4111 0 e 473,909 | ... 584,158 | ..covvverenen [V 110,249 | ............ 110,249 | ............ 162,802
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Carlyle Europe Partners Il, L.P. London. GBR | Distribution 12/13/2004 | 03/31/2015 .792,316 0 0 0 0 0 0 ..792,316 ....792,316 0 0 0 0
Carlyle Europe Partners IlI, L.P. London GBR | Distribution 02/01/2007 |03/31/2015 697,212 0 0 0 0 0 0 697,212 697,212 0 0 0 0
Carlyle Partners IV, L.P. Washington DC... | Distribution. 12/31/2004 |03/26/2015 | .........4,392,887 0 0 0 0 0 0f....4392887 | ....4,392887 0 0 0 0
Carlyle Partners V, L.P. Washington. DC... | Distribution. 05/30/2007 |03/23/2015 501,661 0 0 0 0 0 0 501,661 501,661 0 0 0 0
Carlyle Partners VI, L.P. Washington DC... | Distribution. 12/21/2012 | 03/19/2015 208,017 0 0 0 0 0 0 208,017 208,017 0 0 0 0
Century Capital Partners IV, L.P Boston. MA... | Distribution. 04/30/2007 |01/29/2015 205,482 0 0 0 0 0 0 205,482 205,482 0 0 0 0
Eton Park Fund, L.P New York NY... | Distribution. 11/01/2004 | 02/18/2015 264,160 0 0 0 0 0 0 264,160 264,160 0 0 0 0
Eurekalll, L.P Philadelphia PA... | Distribution. 02/28/2007 | 03/12/2015 326,700 0 0 0 0 0 0 326,700 326,700 0 0 0 0
NB Secondary Opportunities Fund Il L.P. New York NY... | Distribution. 04/30/2008 | 03/30/2015 171,154 0 0 0 0 0 0 .. 771,154 ..171,154 0 0 0 0
One Rock Capital Partners, LP. New York NY... | Distribution, 02/07/2014 | 01/09/2015 800,670 0 0 0 0 0 0 800,670 ....800,670 0 0 0 0
Split Rock Partners Il, LP. Minneapoli MN....| Distribution 05/01/2008 |01/06/2015 | ........... (380,000) 0 0 0 0 0 0 (380,000) (380,000) 0 0 0 0
Split Rock Partners, LP. Minneapoli MN...| Distribution, 04/28/2005 | 01/06/2015 325,468 0 0 0 0 0 0 325,468 325,468 0 0 0 0
Trilantic Capital Partners IV L.P New York NY... | Distribution 05/09/2007 | 03/10/2015 | ............ 187,003 0 0 0 0 0 (U 187,003 | ..ocovveves 187,003 0 0 0 0
VMG Equity Partners, L.P. San Francisco. CA... | Distribution 05/29/2007 | 01/30/2015 | ............ 148,180 0 0 0 0 0 0 [ coorenens 148,180 | ............ 148,180 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated cn9,240,911 0 0 0 0 0 0 9,240,911 | .........9,240,911 0 0 0 0
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Statement for March 31, 2015 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE BA - PART 3

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

1 2 Location 5 [ 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or|  Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest| B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11+12) B/ACV. on Disposal Consideration Disposal Disposal on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
777 Third LLC New York NY... | Distribution. 02/08/1995 | 03/31/2015 837,265 0 0 0 0 0 0 837,265 837,265 0 0 0 0
BPG Investment Partnership VIII Philadelphia. PA... | Distribution. 08/18/2007 | 03/31/2015 0 0 0 0 0 0 29,413 29,413 0 0 0 0
Madison Ave LLC New York NY... | Distribution. 02/08/1995 | 03/31/2015 0 0 0 0 0 0 1,436,966 11,436,966 0 0 0 0
Miller Global Fund VI LLC. Denver. CO... | Distribution 02/29/2008 | 03/31/2015 0 0 0 0 0 0 1,566,202 1,566,202 0 0 0 0
North American Real Estate Partners, LP. Minnetonka MN... | Distribution. 12/23/2004 | 01/30/2015 370,139 0 0 0 0 0 0 370,139 370,139 0 0 0 0
Orion European Real Estate Fund Ill, C.V. Paris FRA. | Distribution 05/14/2009 | 03/31/2015 | ......... 4,775,982 0 0 0 0 0 0 LAT75982 | ... 4,775,982 0 0 0 0
Pearlmark MultiFamily Partners, LLC. Chicago. IL..... | Distribution 09/26/2007 | 03/31/2015 22,052 0 0 0 0 0 0 22,052 22,052 0 0 0 0
Secured Capital Japan Real Estate Partners Asia, LP. Los Angeles CA... | Distribution. 03/30/2007 | 03/31/2015 | ............ 750,000 0 0 0 0 0 (| I 750,000 | ........... 750,000 0 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffliated.........o.oiieiiiiisiniinisiissssississssssssssessssssssesssssssssssssssssssssssssssssesssssssssesssssessnes | sresesens 9,788,019 0 0 0 0 0 0 ...9,788,019 | ........ 9,788,019 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
ArcLight Energy Partners Fund V, L.P. Boston. MA... | Distribution 07/29/2011 | 03/18/2015 4,069 0 0 0 0 0 0 4,069 4,069 0 0 0 0
Encap Energy Capital Fund VI, L.P. Houston TX... | Distribution 12/31/2009 | 01/12/2015 292,125 0 0 0 0 0 0 292,125 292,125 0 0 0 0
Encap Energy Capital Fund VII, L.P. Houston TX... | Distribution 07/31/2007 | 03/12/2015 207,428 0 0 0 0 0 0 207,428 207,428 0 0 0 0
Encap Energy Capital Fund VIII, L.P Houston TX... | Distribution 01/31/2011 | 02/24/2015 91,063 0 0 0 0 0 0 91,063 91,063 0 0 0 0
Energy Spectrum Partners V LP. Dallas TX... | Distribution 09/30/2007 | 03/31/2015 631,879 0 0 0 0 0 0 631,879 631,879 0 0 0 0
Gridiron Capital Fund, L.P. New Canaan............cc...... CT... | Distribution. 09/27/2007 | 01/16/2015 2,265,133 0 0 0 0 0 0 2,265,133 2,265,133 0 0 0 0
Healthcare Royalty Partners Il L.P. Stamford CT... | Distribution 02/10/2010 | 02/12/2015 327,741 0 0 0 0 0 0 327,141 327,741 0 0 0 0
KKR Energy Income and Growth Fund | L.P. Houston TX... | Distribution 03/03/2014 | 03/16/2015 0 0 0 0 0 0 ... 143,770 0 0 0 0
Natural Gas Partners IX, L.P Irving TX... | Distribution 12/31/2009 | 03/31/2015 0 0 0 0 0 0 464,783 ...464,783 0 0 0 0
NGP Natural Resources X, L.P. Irving TX... | Distribution. 10/12/2011 | 03/25/2015 21,297 0 0 0 0 0 0 21,297 21,297 0 0 0 0
Oaktree Principal Fund V, L.P. Los Angeles CA... | Distribution. 02/18/2010 | 03/05/2015 202,919 0 0 0 0 0 0 202,919 202,919 0 0 0 0
TPFII, L.P. Omaha NE... | Distribution. 03/21/2008 | 01/16/2015 | .............. 12,290 0 0 0 0 0 0 12,290 | 12,290 0 0 0 0
Wayzata Opportunities Fund I, LP. Wayzata MN.... | Distribution. 11/02/2007 |03/27/2015 | ............ 732,770 0 0 0 0 0 (V1 [ 732,770 | ............ 732,770 0 0 0 0
White Deer Energy LP. Houston TX... | Distribution 02/25/2010 | 03/11/2015 237,322 0 0 0 0 0 237,322 237,322 0 0 0 0
Yorktown Energy Partners IX, L.P New York. NY... | Distribution. 10/05/2010 | 01/05/2015 72 0 0 0 0 0 0 72 72 0 0 0 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 5,634,661 0 0 0 0 0 0 5,634,661 5,634,661 0 0 0 0
4499999, SUDHOLAL = UNGFALEA. .......ooooeeeeeeieieeesiesieisieisissiesieseiseess et | e 25,133,387 0 4,111 0 0 4,111 0 ... 25,137,498 | ......25247,748 | ... 0 | s 110,249 | ........... 110,249 | ........... 162,802
4899999, TOBIS.......vvcveveveverrvevsiesssssess s 1oLt | oo 25,133,387 0 4,111 0 0 4,111 0. 25,137,498 | ......25 247,748 | ... 0| s 110,249 | ............ 110,249 | ............ 162,802




Statement for March 31, 2015 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

030

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designatino or

Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government

912828 SD 3 |USTREASURYNOTES  1.250 2019 01 cooveveininn | 2011162015 | CITIGROUP GLOBAL MARKETS 40,272,009 | ..ooooooveeinininnen 40,000,000 229,620 |1

912828 SM 3 |U S TREASURY NOTES 1.000 2017 03 ceevveinnens | 000.03/17/2015 | CITIGROUP GLOBAL MARKETS 25,144,615 25,000,000 116,071 |1

912828 ST 8 |U S TREASURY NOTES 1.250 2019 04 ceeveeinnnns | 000.01/15/2015 | HSBC. 50,300,949 50,000,000 132,942 |1

912828 TN 0 |U S TREASURY NOTES 1.000 2019 08 ...01/15/2015 | BAS-MERRILL LYNCH. 46,519,095 46,900,000 178,790 |1

38375B  ZA 3 |GNR2012-H27 HACMO  2.000 2062 11 ceveneriees | 000....03/20/2015 | PAR WRITE-UP. 123,560 123,560 01

38375B  C9 1|GNR2012-H31 HACMO  1.650 2062 10. cooveveininn | ..03/20/2015 | PAR WRITE-UP. 80,088 80,088 0 [1

38375B G2 2| GNR2013-HO3 HA 1.750 2062 12. ceeeeiineens | 000.03/20/2015 | PAR WRITE-UP. 20,012 20,012 0 (1

38375B  R5 3 |GNR2013-H07 LA 1.650 2063 03 ceeveeinneee | 000-.03/20/2015 | PAR WRITE-UP. 40,825 40,825 0 (1

38375U JP 6 |GNR 2014-H12 KA 2.750 2064 05. cooveveinnan | 00...03/20/2015 | PAR WRITE-UP. 65,149 65,149 0 [1

36230S DW 1|G2 757317 4.317 2061 02 ...03/20/2015 | PAR WRITE-UP 50,748 50,748 0|1
0599999. Total Bonds - U.S Government. 162,617,048 | .o 162,280,381 | ... 657,423 XXX
Bonds - All Other Government

013051 DN 4 [ ALBERTA (PROVINCE OF) 2.000 2019 06. C..... ....01/07/2015 | TD SECURITIES 1,019,810 1,000,000 2,301 |1FE

013051 DR 5|ALBERTAPROVINCEOF  1.250 2020 06. Ce ....02/1712015 | NATIONAL BANK OF CANADA FINANCIAL 1,998,380 2,000,000 0 [1FE

13509P EV 1| CANADA HOUSING TRUST  1.200 2020 06 C..... ....03/13/2015 | BAS-MERRILL LYNCH. 2,995,320 3,000,000 0 |1FE

669827 FV 4 |NOVA SCOTIA (PROVINCE OF 4.150 2019 11 Ceee ....02/11/2015 | CIBC WORLD MARKETS 1,137,880 1,000,000 9,551 1FE

459058 EB 5| INTERNATIONAL BANK RECON 1.125 2020 03. C. ...03/03/2015 | BMO CAPITAL MARKETS. 997,430 1,000,000 0 [1FE

G92450 YY 8| UKGILT TREASURY P-500K 4.000 2016 09 D... ....02/03/2015 | BARCLAYS GLOBAL 802,603 759,300 12,669 | 1FE

(92451 CZ 7|UKGILT TREASURY P-2.0M 2.000 2016 01 D..... ....01/20/2015 | CITIGROUP GLOBAL MARKETS-EUROCLEAR 3,125,743 3,075,247 0 [1FE

G92451 GE 0| UKGILT TREASURY P-2.2M 1.750 2017 01 D... ....03/03/2015 | RBC DOMINION GLOBAL MARKETS 3,456,821 3,383,600 6,870 | 1FE
1099999. Total Bonds - All Other Government. 15,533,987 | coovvoevereieeerernn 15,218,147 | oo, 31,391 XXX
Bonds - U.S. States, Territories and P:

452151 SN 4| ILLINOIS GENERAL OBLIG S 5.000 2020 11 ...03/24/2015 | TRAVELERS COMMERCIAL INS 4,013,880 4,000,000 79,444 | 1FE

677520 3P 1 |OHIO COMMON SCHOOLS GO R 5.000 2019 09 03/24/2015 | TRAVELERS COMMERCIAL INS 2,325,960 2,000,000 2,500 |1FE

68608U 3Q 7| OREGON GENERAL OBLIGATIO 4.000 2030 08 cevenerines [ 002....02/03/2015 | CITIGROUP GLOBAL MARKETS 7,130,330 6,315,000 0 |1FE

880541 TN 7 | TENNESSEE GENERAL OBLIGA 3.000 2029 10 ceeveeinnees | 0n-.03/24/2015 | TRAVELERS PROP CAS INS. 4,065,200 4,000,000 57,667 |1FE

880541 TR 8| TENNESSEE GENERAL OBLIGA 3.000 2032 10 ceevveinnens | 00er.03/24/2015 | TRAVELERS COMMERCIAL INS 5,005,050 5,000,000 72,083 |1FE

917542 UA 8 [ UTAH GENERAL OBLIGATION 3.500 2026 07 coeveiiinnens | 0..03/31/2015 | J P MORGAN CHASE SECURITIES INC 43,428,351 39,225,000 0 |1FE

97705L  GB 7 | WISCONSIN GENERAL OBLIG 5.000 2020 05 v | -......03/24/2015 | TRAVELERS PROP CAS INS 2,009,380 2,000,000 39,722 | 1FE
1799999. Total Bonds - U.S. States, Territories and Possession: 67,978,151 62,540,000 251,417 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P

015302 L8 3 [ALEXANDRIA GENERAL OBLIG 4.000 2029 07 ceevveinnens | 00er.03/24/2015 | TRAVELERS COMMERCIAL INS 2,169,520 2,000,000 15,333 | 1FE

041431 NT 0 |ARLINGTON CO GENERAL OBL 3.750 2034 02 coevviinnens | 00n..03/24/2015 | TRAVELERS PROP CAS INS. 1,037,490 1,000,000 4,063 |1FE

041431 MM 6 [ ARLINGTON CO PUB IMPT GO 4.000 2030 08 cooveviinine | ..03/24/2015 | TRAVELERS COMMERCIAL INS 1,077,860 1,000,000 5889 [1FE

041826 D5 4 |ARLINGTON ISD GEN OBLIG 5.000 2032 02 seevvereneens | 00e..03/24/2015 | TRAVELERS PROP CAS INS. 1,391,136 1,200,000 6,500 | 1FE

052396 SQ 2 [ AUSTIN GENERAL OBLIG LTD 5.000 2022 09. ...03/24/2015 | TRAVELERS COMMERCIAL INS 4,516,640 4,000,000 12,778 | 1FE

073900 F2 3 |BEAUFORT CO SCHDIST REF 3.500 2028 03, coovsvinninn | 20031712015 | PIPER JAFFRAY. 8,070,758 7,670,000 0 [1FE

07539P CY 3 |BEAVERCREEK CITY SCHDIS 5.000 2032 12. ceeveiiinnens [ 0...02/03/2015 | ROSS SINCLAIRE. 1,719,647 1,435,000 0 |1FE

147051 US 3| CARY GENERAL OBLIGATION 4.000 203103 coovevninin | .03/24/2015 | TRAVELERS PROP CAS INS 406,397 370,000 946 | 1FE

161069 A5 8| CHARLOTTESVILLE GEN OBLI 4.500 2023 07. ceevveinsens | 00e.03/24/2015 | TRAVELERS COMMERCIAL INS 701,215 590,000 5,089 | 1FE
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161069 A6 6| CHARLOTTESVILLE GEN OBLI 4.500 2024 07. ....03/24/2015 | TRAVELERS COMMERCIAL INS 755,731 640,000 5,520 | 1FE
161069 A7 4| CHARLOTTESVILLE GEN OBLI 4.500 2025 07. ....03/24/2015 | TRAVELERS PROP CAS INS 750,957 640,000 5520 |1FE
165573 YX 8| CHESTER CO GENERAL OBLIG 5.000 2033 11 ....03/24/2015 | TRAVELERS PROP CAS INS 2,339,500 2,000,000 35,833 | 1FE
181288 PS 4| CLARK CO SD#117 CAMAS GO 3.500 2027 12 ....02/04/2015 | PIPER JAFFRAY. 4,897,880 4,585,000 0 [1FE
184540 4L 3| CLEAR CREEK ISD GO REF S 3.250 2029 02 ...03/24/2015 | TRAVELERS COMMERCIAL INS 2,032,100 2,000,000 7,042 | 1FE
184540 7B 2| CLEAR CREEK ISD GO REF S 5.000 2034 02 ....03/16/2015 | WELLS FARGO SECURITIES 3,625,266 3,095,000 0 |1FE
194738 8V 5| COLLIN CO GENERAL OBLIGA 5.000 2032 02 ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,602,958 1,400,000 7,583 |1FE
208418 WZ 2| CONROE ISD GEN OBLIG REF 3.750 2031 02 ....03/24/2015 | TRAVELERS COMMERCIAL INS 2,103,586 2,010,000 8,166 | 1FE
208418 XA 6 [ CONROE ISD GEN OBLIG REF 3.750 2032 02 03/24/2015 | TRAVELERS COMMERCIAL INS 2,175,489 2,085,000 8,470 | 1FE
215489 MN 2 |COOK CO HSD #203 NEW TRI 3.500 2032 12 ...01/13/2015 | CITIGROUP GLOBAL MARKETS 4,991,015 4,910,000 0 |1FE
259291 MN 9| DOUGLAS CO SCH DIST#1 GO 5.000 2029 12. ...03/31/2015 | RBC CAPITAL MARKETS. 8,760,472 7,240,000 0 |1FE
260741 KW 2 | DOWNERS GROVE GENERAL OB 5.250 2028 01 ....03/24/2015 | TRAVELERS PROP CAS INS 1,123,150 1,000,000 12,104 | 1FE
345766 NG 0 |FOREST HILLS LOCAL SCHD 3.500 2034 12 ....02/04/2015 | FIFTH THIRD SECURITIES 3,515,873 3,470,000 0 |1FE
357154 5C 3 | FREMONT USD GENERAL OBLI 5.000 2024 08. ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,196,730 1,000,000 7,361 | 1FE
357154 5G4 | FREMONT USD GENERAL OBLI 5.000 2026 08. ....03/2412015 | TRAVELERS PROP CAS INS 2,370,500 2,000,000 14,722 | 1FE
396028 5R 9| GREENVILLE CO GENERAL OB 2.750 2034 04 ....03/24/2015 | TRAVELERS PROP CAS INS. 1,624,175 1,690,000 22,334 |1FE
440673 H2 0|HORRY CO SCH DIST GEN OB 3.500 2031 03, ...01/21/2015 | MORGAN STANLEY. 16,152,078 | oo 15,355,000 0 [1FE
486063 TA 8| KATYISD GO REF S2015B ( 4.000 2035 02. ...02/02/2015 | J P MORGAN CHASE SECURITIES INC. 2,395,220 2,210,000 0 [1FE
486063 MS 6| KATY ISD GO S2010C (PSF) 5.000 2019 02 ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,977,803 1,710,000 9,263 |1FE
486063 SA 9| KATY ISD GO S2015A (PSF) 5.000 2028 02 ....02/10/2015 | J P MORGAN CHASE SECURITIES INC 5,031,992 4,130,000 0 |1FE
494619 DA 4| KING & PIERCE CO GO SD # 5.000 2031 12, ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,021,998 870,000 13,654 | 1FE
495278 Q5 5|KING CO GO SCH DIST #415 4.000 2028 12 03/24/2015 | TRAVELERS COMMERCIAL INS 1,287,770 1,190,000 14,941 | 1FE
495098 VL 6| KING CO GO SD#405 BELLEV 3.000 2029 12 ....03/24/2015 | TRAVELERS COMMERCIAL INS 3,008,100 3,000,000 28,250 |1FE
499512 6A 4| KNOX CO GENERAL OBLIGATI 3.000 2027 06 ...03/24/2015 | TRAVELERS COMMERCIAL INS 1,398,340 1,380,000 16,560 | 1FE
499512 6B 2| KNOX CO GENERAL OBLIGATI 3.000 2028 06 ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,433,821 1,425,000 17,100 | 1FE
499512 6H 9| KNOX CO GENERAL OBLIGATI 3.500 2034 06 ....03/24/2015 | TRAVELERS PROP CAS INS. 1,751,344 1,735,000 24,290 |1FE
505786 GE 7 |LADUE SCH DIST GENERAL O 2.750 2026 03 ....03/24/2015 | TRAVELERS PROP CAS INS 1,026,730 1,000,000 1,757 [1FE
511074 PC 4 |LAKE TRAVIS ISD GO S2012 5.000 2031 02 ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,804,546 1,560,000 8,450 | 1FE
520121  KH 6 | LAWRENCE GENERAL OBLIGAT 3.250 2030 09. ....03/24/2015 | TRAVELERS PROP CAS INS 1,112,540 1,080,000 2,243 | 1FE
529063 RU 5 |LEXINGTON CO SCHDIST #1 3.500 2030 02 ....02/18/2015 | MORGAN STANLEY. 10,606,818 | ..ooovveveeeccccscccscscsiciins 10,285,000 0 [1FE
539158 FC 4 |LIVINGSTON TOWNSHIP SD G 4.000 2019 07. ....03/24/2015 | TRAVELERS PROP CAS INS. 300,507 270,000 2,070 |1FE
581646 R6 5| MCKINNEY GENERAL OBLIGAT 4.000 2028 08. ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,341,598 1,260,000 5460 | 1FE
581664 DZ 9 |MCKINNEY ISD GEN OBLIG R 3.750 2031 02 ....03/04/2015 | PIPER JAFFRAY 2,705,813 2,610,000 0 [1FE
584002 RW 1 |MECKLENBURG CO GEN OBLIG 5.000 2026 12 ....03/24/2015 | TRAVELERS PROP CAS INS 1,291,770 1,000,000 15,694 | 1FE
584002 RX 9 |MECKLENBURG CO GEN OBLIG 5.000 2027 12 ....03/24/2015 | TRAVELERS COMMERCIAL INS 646,460 500,000 7847 [1FE
613579 R9 4 [ MONTGOMERY CO GENERAL OB 4.750 2024 12 ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,254,589 1,110,000 16,550 | 1FE
621196 B2 9 |MT DIABLO USD GO REF S20 5.000 2029 07. ...03/24/2015 | TRAVELERS COMMERCIAL INS 2,134,750 1,830,000 21,096 |1FE
630412 TR 5 |NAPERVILLE GENERAL OBLIG 4.000 2021 12 ....03/24/2015 | TRAVELERS PROP CAS INS 980,300 855,000 10,735 | 1FE
66285T EX 7| NORTH THURSTON PUBLIC SC 3.500 2033 12 ....03/24/2015 | TRAVELERS COMMERCIAL INS 3,114,630 3,000,000 85,167 | 1FE
667027 Y3 4 |NORTHSIDE ISD GO REF S20 5.000 2025 08 ....03/24/2015 | TRAVELERS COMMERCIAL INS 2,070,461 1,795,000 13,213 | 1FE
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671130 MJ 8| OAK CREEK-FRANKLIN JT SD 3.750 2034 04. 02/23/2015 | WELLS FARGO SECURITIES 6,125,571 5,995,000 0 |1FE
680616 B5 7 |OLENTANGY LOCAL SD GO RE 4.000 2034 12 ....02/10/2015 | FIFTH THIRD SECURITIES, 2,574,078 2,440,000 0 [1FE
720611 VB 5 |PIERCE CO SCH #403 BETHE 4.000 2022 12 ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,102,330 1,000,000 12,556 | 1FE
727199 WV 9 [PLANO ISD GENERAL OBLIGA 5.000 2031 02 ....03/04/2015 | RAYMOND JAMES & ASSOC 4,702,306 3,970,000 0 [1FE
779240 JK 7 [ROUND ROCK ISD GO S2015 4.000 2035 08, ...02/03/2015 | RBC CAPITAL MARKETS. 3,302,488 3,030,000 0 |1FE
783243 8D 3| RUTHERFORD CO GENERAL OB 5.000 2020 04 ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,149,915 975,000 23,427 |1FE
783244 CU 8 |RUTHERFORD CO GENERAL OB 3.500 2030 04 ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,052,100 1,000,000 16,819 | 1FE
810453 7Y 0 [SCOTTSDALE GENERAL OBLIG 4.000 2028 07 ...02/19/2015 | WELLS FARGO SECURITIES 2,480,558 2,250,000 0 |1FE
89453P  NY 1| TRAVIS CO GENERAL OBLIGA 3.250 2031 03. 03/24/2015 | TRAVELERS COMMERCIAL INS 811,160 800,000 1,661 [ 1FE
89453P NZ 8| TRAVIS CO GENERAL OBLIGA 3.375 2032 03, ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,537,041 1,505,000 3,245 1FE
90634P KC 2 [UNION COUNTY GENERAL OBL 3.500 2028 02 ...03/26/2015 | NW CAPITAL 7,047,290 6,705,000 0 |1FE
927734 XH 1|VIRGINIA BEACH GENERAL O 4.500 2030 04 ....03/24/2015 | TRAVELERS PROP CAS INS 1,108,200 1,000,000 21,625 |1FE
927734  XJ 7 |VIRGINIA BEACH GENERAL O 4.500 2031 04 ....03/24/2015 | TRAVELERS COMMERCIAL INS 2,484,383 2,250,000 48,656 | 1FE
937751  4H 5 WASHINGTON CO GENERAL OB 3.750 2030 07. ....03/24/2015 | TRAVELERS PROP CAS INS 913,750 850,000 7,349 | 1FE
937751  4J 1| WASHINGTON CO GENERAL OB 3.750 2031 07 ....03/2412015 | TRAVELERS PROP CAS INS 944,667 885,000 7,652 |1FE
938429 K8 9| WASHINGTON CO SD#48J BEA 5.000 2031 06 ....03/24/2015 | TRAVELERS PROP CAS INS 1,481,403 1,240,000 17,050 | 1FE
94766P EL 1| WEBER SCHOOL DISTRICT GE 3.500 2031 06 ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,988,979 1,910,000 18,384 | 1FE
94766P EM 9| WEBER SCHOOL DISTRICT GE 3.500 2032 06 ...03/24/2015 | TRAVELERS COMMERCIAL INS 2,077,400 2,000,000 19,250 | 1FE
973126 RT 4 | WINCHESTER GENERAL OBLIG 4.000 2025 09 ....03/24/2015 | TRAVELERS PROP CAS INS 22,331 20,000 51 [1FE
2499999, Total Bonds - U.S. Political Subdivisions of States, Territories and Possession 173,711,971 | oo 160,015,000 reeerererennnnn.097,317 XXX
Bonds - U.S. Special R e and Special A
115117 KG 7| BROWARD CO WATER & SEWER 5.000 2030 10. 03/24/2015 | TRAVELERS PROP CAS INS 163,142 140,000 3,364 | 1FE
147056 EG 6| CARY COMBINED ENTERPRISE 3.500 2033 12. ....02/25/2015 | CITIGROUP GLOBAL MARKETS 3,271,027 3,185,000 0 [1FE
172311 N 3| CINCINNATI WATER SYSTEM 5.000 2031 12 ...03/24/2015 | TRAVELERS PROP CAS INS, 303,059 260,000 4,081 [1FE
196632 UW 1| COLORADO SPRINGS UTILITI 4.000 2032 11 03/24/2015 | TRAVELERS COMMERCIAL INS 1,687,645 1,580,000 31,424 |1FE
206165 HD 7| CONCORD & CARLISLE REG S 3.250 2038 03 ....03/06/2015 | GUGGENHEIM SECURITIES. 2,478,086 2,600,000 235 | 1FE
25477G  JB 2| DISTRICT OF COLUMBIA INC 5.000 2032 12 ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,154,230 1,000,000 15,694 | 1FE
311450 FL 9| FARMINGTON POLL CONTROL 1.875 2029 04 ....03/19/2015 | BARCLAYS CAPITAL INC. 3,000,000 3,000,000 0 |1FE
45506D PJ 8| INDIANA FINANCE AUTH REV 5.000 2034 02 ....01/20/2015 | CITIGROUP GLOBAL MARKETS 10,198,427 8,370,000 0 [1FE
46246K  2E 1 [IOWA FINANCE AUTH ST REV 5.000 2030 08 ....02/04/2015 | J P MORGAN CHASE SECURITIES INC 7,573,467 6,145,000 0 [1FE
495289 X2 1| KING CO SEWER REV REF S2 4.000 2036 07 ...01/12/2015 | J P MORGAN CHASE SECURITIES INC 6,371,940 6,000,000 0 |1FE
548100 6L 5|LOWER CO RIVER S99A P-FL 3.000 2019 05 ....03/12/2015 | BAS-MERRILL LYNCH. 5,000 5,000 1 [1FE
54810C S2 7 |LOWER COLORADO RIVER REF 5.500 2019 05. ....03/12/2015 | BAS-MERRILL LYNCH. 8,677,152 8,640,000 163,680 |1FE
56045R  CT 4| MAINE MUNI BOND BANK S20 4.500 2031 11 ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,090,320 1,000,000 17,875 | 1FE
560551 PJ 6| MAINE TURNPIKE AUTH REV 5.000 2037 07 ....03/03/2015 | BAS-MERRILL LYNCH. 2,145,889 1,850,000 0 [1FE
57583U 4M 7 [ MASSACHUSETTS DEV FIN(TU 4.000 2038 08 ...02/12/2015 | BARCLAYS CAPITAL INC. 7,243,323 6,995,000 0 |1FE
57604P Y3 2| MASSACHUSETTS WATER POLL 5.000 2022 08. ...03/24/2015 | TRAVELERS COMMERCIAL INS 1,161,400 1,000,000 7,361 | 1FE
576051 GW 0| MASSACHUSETTS WATER RES 4.000 2029 08 ....03/24/2015 | TRAVELERS COMMERCIAL INS, 1,793,182 1,660,000 9,776 |1FE
596566 QR 3| MIDDLESEX CO IMPT AUTH L 5.000 2018 09. ....03/24/2015 | TRAVELERS PROP CAS INS 130,226 115,000 144 | 1FE
64465P HH 4| NEW HAMPSHIRE MUN BD BK 5.500 2019 07 ....03/24/2015 | TRAVELERS COMMERCIAL INS 724,384 615,000 6,483 |1FE
64465P VW 5| NEW HAMPSHIRE MUNI BOND 5.000 2028 08. ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,551,964 1,330,000 7,204 | 1FE
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64711N  JB 2| NEW MEXICO FIN AUTH SR L 4.000 2024 06 ....03/24/2015 | TRAVELERS COMMERCIAL INS 577,435 530,000 6,654 | 1FE
649907 7C 0| NEW YORK DORM AUTH (COLU 5.000 2025 10. ....03/25/2015 | GOLDMAN SACHS & CO. 4,503,800 3,500,000 0 [1FE
659079 CM 7 |NORTH DAVIS CO SWRDIST 4.000 2033 03. ....03/24/2015 | TRAVELERS PROP CAS INS 41,712 40,000 102 | 1FE
696572 LD 6 |PALMBEACH CO WTR & SWR 4.000 2035 10 ...02/10/2015 | MORGAN STANLEY. 8,278,158 7,770,000 0 |1FE
70917S QR 7| PENNSYLVANIA HIGHER ED ( 5.000 2034 10 ...02/26/2015 | MORGAN STANLEY. 8,969,825 7,555,000 0 |1FE
735371  PA 8| PORT OF SEATTLE REV REF 4.000 2035 06. ....03/24/2015 | CITIGROUP GLOBAL MARKETS 5,981,197 5,620,000 0 |1FE
751100 HS 0 |RALEIGH COMB ENTERPRISE 5.000 2030 03. ....03/24/2015 | TRAVELERS COMMERCIAL INS 1,545,573 1,325,000 4,233 | 1FE
751100 HT 8 |RALEIGH COMB ENTERPRISE 5.000 2031 03 ...03/24/2015 | TRAVELERS PROP CAS INS 2,324,620 2,000,000 6,389 | 1FE
810489 NY 6| SCOTTSDALE PPTY CORP EXC 3.000 2029 07. 03/24/2015 | TRAVELERS COMMERCIAL INS. 2,221,401 2,215,000 15,320 | 1FE
812643 EA 8 |SEATTLE LIGHT & POWER RE 5.000 2024 02 ....03/2412015 | TRAVELERS PROP CAS INS 54,471 47,000 346 | 1FE
882135 P7 5| TEXASA&MUNIVFIN SYS 5.000 2025 05 ...03/24/2015 | TRAVELERS COMMERCIAL INS 2,289,200 2,000,000 35,833 | 1FE
89658H TD 2| TRINITY RIVER AUTH REG W 5.000 2032 08 ....03/24/2015 | TRAVELERS PROP CAS INS 76,538 65,000 478 | 1FE
92812U H7 6| VIRGINIA HOUSING DEV AUT 3.250 2031 04, ...01/14/2015 | BB&T CAPITAL MARKETS. 21,762,730 21,500,000 211,566 | 1FE
92817S  F6 0| VIRGINIA PUB BLDG AUTHR 3.000 2028 08 ....03/24/2015 | TRAVELERS COMMERCIAL INS 2,030,340 2,000,000 8,833 | 1FE
92818H BM 2 [VIRGINIA PUBLIC SCH AUTH 3.500 2029 08 ....02/03/2015 | CITIGROUP GLOBAL MARKETS 22,279,976 20,830,000 0 |1FE
92818G FA 6| VIRGINIA RESOURCES AUTH 4.500 2029 11 ....03/24/2015 | TRAVELERS COMMERCIAL INS 640,168 565,000 10,099 | 1FE
92818G  FB 4| VIRGINIA RESOURCES AUTH 4.500 2030 11 ....03/24/2015 | TRAVELERS COMMERCIAL INS 636,941 565,000 10,099 | 1FE
977123 YE 2| WISCONSIN TRANSN REV S20 4.537 2019 07, ...03/24/2015 | TRAVELERS COMMERCIAL INS 2,210,160 2,000,000 20,921 |1FE
3199999. Total Bonds - U.S. Special Revenue and Special A 147,148,107 | oo 135,617,000 G L N 1 XXX
Bonds - Industrial and Miscell:

002824 AW 0|ABBOTT LABS 4.125 2020 05 ....03/24/2015 | TRAVELERS PROP CAS INS 773,975 700,000 9,384 | 1FE
002824 BB 5|ABBOTTLABS 2.950 2025 03 ....03/05/2015 | BAS-MERRILL LYNCH. 997,930 1,000,000 0 [1FE
00724F AC 5|ADOBE SYSTEMS INC 3.250 2025 02. ...01/21/2015 | BAS-MERRILL LYNCH. 1,978,560 2,000,000 0 |2FE
023135 AM 8 | AMAZON.COM INC 3.300 2021 12 02/20/2015 | MIZUHO INTERNATIONAL PLC 1,031,810 1,000,000 7,333 | 1FE
0258M0  DP 1 [ AMERICAN EXPRESS CREDIT 2.250 2019 08. 03/24/2015 | TRAVELERS PROP CAS INS 505,963 500,000 1,219 | 1FE
02665W AH 4| AMERICAN HONDA FINANCE  2.250 2019 08 R... ....03/24/2015 | TRAVELERS PROP CAS INS 508,497 500,000 1,219 [1FE
03073 AM 7 | AMERISOURCEBERGEN CORP  3.250 2025 03 ....02/17/2015 | BAS-MERRILL LYNCH. 994,650 1,000,000 0 [1FE
037833 AK 6 |APPLEINC 2.400 2023 05 ...03/24/2015 | TRAVELERS PROP CAS INS 493,621 500,000 4,700 [1FE
037833 AS 9 |APPLEINC 3.450 2024 05 ....03/24/2015 | TRAVELERS PROP CAS INS 531,751 500,000 6,613 | 1FE
037833 AZ 3 |APPLEINC 2.500 2025 02 ....02/02/2015 | DEUTSCHE BANC 998,590 1,000,000 0 |1FE
040555 CR 3| ARIZONA PUBLIC SERVICE C 2.200 2020 01 ....01/08/2015 | WELLS FARGO SECURITIES. 1,003,120 1,000,000 61 | 1FE
052769 AB 2 [AUTODESK INC 3.600 2022 12 ...01/13/2015 | MESIROW FINANCIAL 201,724 200,000 620 |2FE
060505 CL 6 | BANK OF AMERICA CORP  5.750 2016 08 ...03/24/2015 | TRAVELERS PROP CAS INS 1,057,067 1,000,000 6,229 | 2FE
07274E  AD 5 |BAYER US FINANCE (144A) 2.3752019 10 R... ....03/24/2015 | TRAVELERS PROP CAS INS 508,420 500,000 5476 | 1FE
07274E  AF 0| BAYER US FINANCE (144A) 3.000 2021 10 R..... ....01/28/2015 | CREDIT SUISSE FIRST BOSTON 1,458,346 1,399,000 13,291 | 1FE
097023 BJ 3 |BOEING CO 2.500 2025 03. ....03/18/2015 | VARIOUS. 1,962,840 2,000,000 2,292 | 1FE
099724 AJ 5|BORG-WARNER AUTO 3.375 2025 03. ...03/09/2015 | BAS-MERRILL LYNCH. 997,980 1,000,000 0 |2FE
111621 AM 0| BROCADE COMMUNICATIONS 4.625 2023 01 ...01/08/2015 | MORGAN STANLEY. 977,500 1,000,000 22,868 |3FE
12189L AV 3 | BURLINGTON NORTHERN SANT 3.000 2025 04 ....03/04/2015 | GOLDMAN SACHS & CO. 995,340 1,000,000 0 |2FE
124857 AP 8| CBS CORP 3.500 2025 01 ....01/07/2015 | J P MORGAN CHASE SECURITIES INC 990,330 1,000,000 0 | 2FE
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166764 AB 6| CHEVRON CORP 2.3552022 12 ....03/24/2015 | TRAVELERS PROP CAS INS. 900,056 915,000 6,524 | 1FE
166764 AH 3| CHEVRON CORP 3.191 2023 06 ....03/24/2015 | TRAVELERS PROP CAS INS 520,092 500,000 3,989 [1FE
125430 AV 2| CHS/ICOMMUNITY HEALTH SYS 6.875 2022 02 ...01/27/2015 | BAS-MERRILL LYNCH. 1,067,500 1,000,000 34,184 |4FE
125509 BU 2| CIGNA CORP 3.250 2025 04. ...03/11/2015 | J P MORGAN CHASE SECURITIES INC 999,380 1,000,000 0 | 2FE
172967 JH 5| CITIGROUP INC 1.800 2018 02 ...01/29/2015 | CITIGROUP GLOBAL MARKETS 999,240 1,000,000 0 [1FE
172967 JJ 1|CITIGROUP INC 2400 2020 02 ....02/10/2015 | CITIGROUP GLOBAL MARKETS 997,800 1,000,000 0 |1FE
191216 AV 2| COCA-COLA CO 3.300 2021 09 ....03/24/2015 | TRAVELERS PROP CAS INS 532,045 500,000 1,054 | 1FE
191216 AZ 3| COCA-COLA CO 2.500 2023 04. ...03/24/2015 | TRAVELERS PROP CAS INS 501,797 500,000 6,007 |1FE
202795 JE 1|{COMMONWEALTHEDISON  3.100 2024 11 03/24/2015 | TRAVELERS PROP CAS INS 517,862 500,000 5769 | 1FE
207597 EF 8| CONNECTICUT LIGHT AND PO 2.500 2023 01 ....02/03/2015 | GOLDMAN SACHS & CO. 871,326 866,000 1,263 | 1FE
22160K AH 8| COSTCO COMPANIES 2.250 2022 02 ...02/05/2015 | J P MORGAN CHASE SECURITIES INC 997,040 1,000,000 0 |1FE
126307 AG 2| CSC HOLDINGS LLC (144A) 5.250 2024 06 ....03/05/2015 | BAS-MERRILL LYNCH. 3,063,750 3,000,000 43,313 | 3FE
23331A  BK 4|D.R.HORTON 4.000 2020 02 ....02/04/2015 | CITIGROUP GLOBAL MARKETS 1,000,000 1,000,000 0 |3FE
233851 BR 4 [DAIMLER FINANCE (144A) 2.250 2020 03. R.... 02/23/2015 | J P MORGAN CHASE SECURITIES INC. 997,700 1,000,000 0 |1FE
249030 AC 1 |DENTSPLY INTERNATIONAL 4.1252021 08 ....01/15/2015 | WELLS FARGO SECURITIES. 1,077,440 1,000,000 17,875 | 2FE
254700 AK 5| DISCOVERY COMMUNICATIONS 3.450 2025 03 02/25/2015 | J P MORGAN CHASE SECURITIES INC. 999,150 1,000,000 0 |2FE
256677 AC 9 |DOLLAR GENERAL 3.250 2023 04 ...01/22/2015 | MORGAN STANLEY. 970,000 1,000,000 9,208 |2FE
278865 AR 1|ECOLABINC 2.250 2020 01 ...01/13/2015 | CITIGROUP GLOBAL MARKETS 1,002,210 1,000,000 63 | 2FE
26867L AG 5 |EMD FINANCE LLC (144A) 2.950 2022 03 R.... ....03/16/2015 | J P MORGAN CHASE SECURITIES INC 998,240 1,000,000 0 | 2FE
26867L AL 4| EMD FINANCE LLC (144A) 3.250 2025 03 R.... ....03/16/2015 | J P MORGAN CHASE SECURITIES INC 2,981,490 3,000,000 0 | 2FE
291011 BE 3 |EMERSON ELECTRIC 2.625 2023 02. ....03/24/2015 | TRAVELERS PROP CAS INS 502,232 500,000 1,422 [1FE
26875P AM 3| EOG RESOURCES INC 3.150 2025 04, ....03/12/2015 | WELLS FARGO SECURITIES 999,990 1,000,000 0 | 1FE
30231G  AF 9 [EXXON MOBIL CORP 2.709 2025 03 ....03/05/2015 | VARIOUS. 2,001,120 2,000,000 301 | 1FE
31428X BC 9 |FEDEX CORP 3.200 2025 02 ...01/06/2015 | BAS-MERRILL LYNCH 1,996,900 2,000,000 0 |2FE
31942D AB 3 |FIRST CASH FINANCIAL ~ 6.750 2021 04 ....02/2712015 | WELLS FARGO SECURITIES. 1,041,250 1,000,000 28,688 |3FE
33829T AA 4| FIVE CORNERS FUNDING TRU 4.419 2023 11 ....01/28/2015 | KEYBANC CAPITAL MARK 41,7117 680,000 6,427 | 2FE
35802X AD 5| FRESENIUS MED (144A)  5.625 2019 07. R.... ...01/29/2015 | WELLS FARGO SECURITIES 1,635,000 1,500,000 703 | 3FE
369550 AU 2| GENERAL DYNAMICS CORP  2.250 2022 11 ...03/24/2015 | TRAVELERS PROP CAS INS 985,427 1,000,000 8,063 | 1FE
37045X AS 5| GENERAL MOTORS FINANCIAL 4.000 2025 01 ....01/07/2015 | CITIGROUP GLOBAL MARKETS 1,989,560 2,000,000 0 |3FE
38148L AC 0 |GOLDMAN SACHS GROUP  3.500 2025 01 ....01/20/2015 | GOLDMAN SACHS & CO. 1,999,160 2,000,000 0 [1FE
38259P AD 4 [GOOGLE INC 3.375 2024 02 ....03/24/2015 | TRAVELERS PROP CAS INS 531,454 500,000 1,359 [ 1FE
41283L AF 2| HARLEY-DAVIDSON FINANCIA 2.150 2020 02 02/23/2015 | CITIGROUP GLOBAL MARKETS 997,690 1,000,000 0 [1FE
404119 BR 9|HCAINC 5.375 2025 02 ...01/13/2015 | WELLS FARGO SECURITIES 500,000 500,000 0 | 4FE
421924 BK 6|HEALTHSOUTH CORP 5.750 2024 11 ....01/20/2015 | BAS-MERRILL LYNCH 1,020,000 1,000,000 14,056 | 3FE
446438 RM 7| HUNTINGTON NATIONAL BANK  2.400 2020 04, ....02/19/2015 | BAS-MERRILL LYNCH. 998,740 1,000,000 0 [1FE
459200 HG 9|IBM CORP 1.875 2022 08 ....03/24/2015 | TRAVELERS PROP CAS INS 474,590 500,000 1,380 [1FE
452308 AT 6] ILLINOIS TOOL WORKS  3.500 2024 03, ...03/24/2015 | TRAVELERS PROP CAS INS 530,762 500,000 1,118 [1FE
458140 AJ 9| INTEL CORP 3.300 2021 10. ....03/24/2015 | TRAVELERS PROP CAS INS 530,940 500,000 7,929 |1FE
46284P AP 9| IRON MOUNTAIN 5.750 2024 08 ...01/27/2015 | VARIOUS. 2,537,188 2,500,000 62,052 |4FE
445658 CD  7|JBHUNT TRANSPORT 3.850 2024 03, ....01/29/2015 | J P MORGAN CHASE SECURITIES INC 1,081,860 1,000,000 14,758 | 2FE
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832696 AJ 7|JMSMUCKER CO (144A)  3.500 2025 03 ....03/12/2015 | BAS-MERRILL LYNCH 999,750 1,000,000 0 |2FE
478160 AZ 7|JOHNSON & JOHNSON 3.550 2021 05, ....03/24/2015 | TRAVELERS PROP CAS INS 546,208 500,000 6,360 |1FE
46625H JD 3| JP MORGAN CHASE 4.500 2022 01 ....03/24/2015 | TRAVELERS PROP CAS INS 550,783 500,000 3,750 | 1FE
46625H KC 3| JP MORGAN CHASE 3.125 2025 01 ...01/15/2015 | J P MORGAN CHASE SECURITIES INC 1,995,560 2,000,000 0 |1FE
492386 AU 1| KERR MCGEE CORP 6.950 2024 07 ...02/11/2015 | U S BANCORP. 2,459,497 1,980,000 17,584 | 2FE
494368 BJ 1|KIMBERLY CLARK 2.400 2023 06 ....03/24/2015 | TRAVELERS PROP CAS INS 494,110 500,000 3,767 | 1FE
494368 BQ 5| KIMBERLY-CLARK 2.650 2025 03, 02/24/2015 | MORGAN STANLEY. 997,120 1,000,000 0 [1FE
50540R AQ 5 |LABORATORY CORP 3.600 2025 02 ...01/21/2015 | WELLS FARGO SECURITIES 1,997,000 2,000,000 0 |2FE
526057 BU 7 [LENNAR CORP 4.500 2019 11 ...02/11/2015 | J P MORGAN CHASE SECURITIES INC 1,002,500 1,000,000 10,250 | 3FE
53219L AM 1 [LIFEPOINT HOSPITALS INC 5.500 2021 12 ....02/10/2015 | BB&T CAPITAL MARKETS. 1,062,500 1,000,000 11,000 | 3FE
539830 BE 8|LOCKHEED MARTIN CORP  2.900 2025 03. ...02/13/2015 | VARIOUS. 2,000,200 2,000,000 0 |1FE
57629W BR 0 MASSMUTUAL GLOBAL FUNDIN 2.500 2022 10. ....03/24/2015 | TRAVELERS PROP CAS INS 495,387 500,000 5451 | 1FE
58013M EM 2| MCDONALDS CORP 2.625 2022 01 ....03/24/2015 | TRAVELERS PROP CAS INS 505,747 500,000 2,516 | 1FE
58933Y AR 6|MERCK&COINC 2.750 2025 02 ....02/05/2015 | DEUTSCHE BANC 998,350 1,000,000 0 |1FE
59156R BM 9 | METLIFE INC 3.000 2025 03, ....03/02/2015 | BARCLAYS CAPITAL INC. 994,280 1,000,000 0 [1FE
552953 CC 3| MGM RESORTS 6.000 2023 03. ....01/22/2015 | CANTOR FITZGERALD. 2,007,500 2,000,000 20,667 |4FE
594918 AQ 7 |MICROSOFT CORP 21252022 11 ....03/24/2015 | TRAVELERS PROP CAS INS 981,227 1,000,000 7,615 [1FE
594918 BB 9 MICROSOFT CORP 2.700 2025 02. ...02/10/2015 | BARCLAYS CAPITAL INC. 1,996,690 2,000,000 75 [1FE
61747y DW 2| MORGAN STANLEY 2.650 2020 01 ...01/22/2015 | MORGAN STANLEY. 1,998,240 2,000,000 0 |1FE
55336V AA 8| MPLXLP 4.000 2025 02 ....02/09/2015 | GOLDMAN SACHS & CO. 996,400 1,000,000 0 | 2FE
553794 AC 2 |MUFG AMERICAS HOLDINGS 3.000 2025 02 R... ....02/05/2015 | MORGAN STANLEY. 994,690 1,000,000 0 |1FE
637432 ND 3 [ NATIONAL RURAL UTILITIES 2.850 2025 01 ...01/20/2015 | J P MORGAN CHASE SECURITIES INC 999,390 1,000,000 0 | 1FE
666807 BG 6 | NORTHROP GRUMMAN 3.250 2023 08. ....02/04/2015 | J P MORGAN CHASE SECURITIES INC. 938,033 905,000 654 |2FE
66989H AD 0| NOVARTIS CAPITAL 4.400 2020 04. ...03/24/2015 | TRAVELERS PROP CAS INS, 561,654 500,000 9,167 | 1FE
66989H AE 8 NOVARTIS CAPITAL 2.400 2022 09. R..... 03/24/2015 | TRAVELERS PROP CAS INS 403,002 400,000 80 |1FE
681904 AS 7| OMNICARE INC 4.750 2022 12 ....02/11/2015 | VARIOUS. 4,170,000 4,000,000 44,333 | 3FE
68233) AY 0| ONCOR ELECTRIC DELIVERY 2.950 2025 04 ....03/19/2015 | BARCLAYS CAPITAL INC. 997,240 1,000,000 0 | 2FE
68389X AG 0| ORACLE CORP 5.000 2019 07. ...03/24/2015 | TRAVELERS PROP CAS INS 565,337 500,000 5278 |1FE
12505F AF 8 [ OUTFRONT MEDIA CAP 5.875 2025 03. ....02/13/2015 | WELLS FARGO SECURITIES 2,110,000 2,000,000 45,042 |4FE
693304 AP 2 |PECO ENERGY CO 2.375 2022 09 ....03/12/2015 | CIBC WORLD MARKETS 985,640 1,000,000 132 [1FE
713448 CM 8 |PEPSICO INC 3.600 2024 03 ....03/24/2015 | TRAVELERS PROP CAS INS 532,614 500,000 1,150 [1FE
717081 DH 3 |PFIZERINC 3.000 2023 06, ....03/24/2015 | TRAVELERS PROP CAS INS 512,826 500,000 4,125 [1FE
718549 AB 4 [PHILLIPS 66 PARTNERS  3.605 2025 02 ...02/19/2015 | RBC CAPITAL MARKETS. 1,008,210 1,000,000 100 | 2FE
737630 AB 9 |POTLATCH CORP 7.500 2019 11 ....02/10/2015 | RBC CAPITAL MARKETS. 573,750 500,000 10,625 | 3FE
74005P BN 3| PRAXAIR INC 2.650 2025 02 ....01/29/2015 | WELLS FARGO SECURITIES. 996,170 1,000,000 0 [1FE
74256L AQ 2 [PRINCIPAL LIFE GLOBAL FU 2.200 2020 04. ....03/31/2015 | U S BANCORP. 998,680 1,000,000 0 |1FE
742718 EB 1|PROCTER & GAMBLE CO  3.100 2023 08. ...03/24/2015 | TRAVELERS PROP CAS INS 526,813 500,000 1,679 [1FE
74432Q BZ 7 |PRUDENTIAL FINANCIAL INC 3.500 2024 05. ....03/24/2015 | TRAVELERS PROP CAS INS 512,574 500,000 6,271 | 2FE
74432Q CB 9| PRUDENTIAL FINANCIAL INC 2.350 2019 08 ....03/24/2015 | TRAVELERS PROP CAS INS 504,899 500,000 1,273 | 2FE
74834L  AX 8| QUEST DIAGNOSTICS 3.500 2025 03 ....03/05/2015 | MORGAN STANLEY. 999,560 1,000,000 0 |2FE
771196 BA 9| ROCHE HOLDINGS INC (144A 2.250 2019 09 R... ....03/24/2015 | TRAVELERS PROP CAS INS 506,556 500,000 5469 | 1FE
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772739 AQ 1|ROCK-TENN CO 4.000 2023 03 ....01/05/2015 | BROWNSTONE INVESTMENTS. 258,753 250,000 3,528 | 2FE
773903 AG 4 |ROCKWELL AUTOMATION  2.875 2025 03, ...02/11/2015 | J P MORGAN CHASE SECURITIES INC 999,900 1,000,000 0 [1FE
78355H JY 6| RYDER SYSTEM INC 2.650 2020 03. ...02/17/2015 | RBC CAPITAL MARKETS. 999,340 1,000,000 0 |2FE
842400 GD 9 [SOUTHERN CALIFORNIA EDIS 2.400 2022 02 ...01/14/2015 | CITIGROUP GLOBAL MARKETS 2,502,735 2,500,000 133 [1FE
847788 AS 5 |SPEEDWAY MOTORSPORTS INC 5.125 2023 02 ...01/22/2015 | BAS-MERRILL LYNCH. 2,000,000 2,000,000 0 | 3FE
870000 HJ 8| SWARTHMORE BORO AUTH REV 3.100 2021 09 ....03/24/2015 | TRAVELERS COMMERCIAL INS 3,153,960 3,000,000 2,325 | 1FE
871829 AT 4(SYSCO CORP 3.000 2021 10, ....03/24/2015 | TRAVELERS PROP CAS INS 513,317 500,000 7,167 |1FE
878055 AE 2| TCF NATIONAL BANK 4.600 2025 02 02/24/2015 | J P MORGAN CHASE SECURITIES INC. 1,987,500 2,000,000 0 |2FE
898813 AN 0 [ TUCSON ELECTRIC POWER (1 3.050 2025 03..........coooumvemrcremmneemssneresssesssssssssssessssssesssssssessssssessssssnesesen. | loeveeeenees 02/24/2015 | MITSUBISHI SECURITIES (USA) INC 996,730 1,000,000 0 | 2FE
907818 EA 2| UNION PACIFIC CORP  1.800 2020 02 ....01/26/2015 | BARCLAYS CAPITAL INC. 997,860 1,000,000 0 |1FE
911312 AQ 9| UNITED PARCEL SERVICE  2.450 2022 10. ...01/27/2015 | RAYMOND JAMES & ASSOC 371,724 368,000 2,980 | 1FE
911312 AQ 9 [UNITED PARCEL SERVICE  2.450 2022 10. ....03/24/2015 | TRAVELERS PROP CAS INS 503,415 500,000 5,887 | 1FE
90331H MS 9| US BANK NA OHIO 2.800 2025 01 ...01/27/2015 | U S BANCORP. 2,005,890 2,000,000 233 [1FE
91913Y AS 9| VALERO ENERGY 3.650 2025 03. ....03/10/2015 | CITIGROUP GLOBAL MARKETS 997,090 1,000,000 0 |2FE
920355 AH 7 [ VALSPAR CORP 3.300 2025 02 ....01/15/2015 | WELLS FARGO SECURITIES 997,450 1,000,000 0 |2FE
931142 CU 5| WAL-MART STORES 3.625 2020 07 ....03/24/2015 | TRAVELERS PROP CAS INS. 543,423 500,000 3,826 | 1FE
931142 CZ 4| WAL-MART STORES 3.250 2020 10 ....03/24/2015 | TRAVELERS PROP CAS INS 535,722 500,000 6,726 |1FE
931142 DD 2| WAL-MART STORES 4.250 2021 04 ...03/24/2015 | TRAVELERS PROP CAS INS. 559,149 500,000 9,385 | 1FE
931142 DH 3 [ WAL-MART STORES 2.550 2023 04 ....03/24/2015 | TRAVELERS PROP CAS INS 251,230 250,000 2,886 | 1FE
931142 DP 5| WAL-MART STORES 3.300 2024 04 ....03/2412015 | TRAVELERS PROP CAS INS 529,248 500,000 6,967 | 1FE
931427 AF 5| WALGREENS BOOTS ALLIANCE 3.300 2021 11 ....03/24/2015 | TRAVELERS PROP CAS INS. 514,277 500,000 5,775 | 2FE
25468P CT 1 |WALT DISNEY COMPANY  2.550 2022 02 03/24/2015 | TRAVELERS PROP CAS INS 508,258 500,000 1,381 [1FE
94106L BA 6 [ WASTE MANAGEMENT INC ~ 3.125 2025 03, ....02/18/2015 | DEUTSCHE BANC 995,740 1,000,000 0 | 2FE
94974B  GH 7| WELLS FARGO CO 3.000 2025 02. ...02/12/2015 | WELLS FARGO SECURITIES 1,995,970 2,000,000 0 |1FE
962166 AT 1 |WEYERHAEUSER CO 8.500 2025 01 ...01/22/2015 | STERNE AGEE & LEACH INC 1,357,600 1,000,000 2,833 |2FE
966244 AA 3| WHITEWAVE FOODS 5.3752022 10 ...01/27/2015 | BAS-MERRILL LYNCH 1,055,000 1,000,000 19,858 | 4FE
976826 BJ 5[ WISCONSIN POWER & LIGHT 2.250 2022 11 ....03/24/2015 | TRAVELERS PROP CAS INS 492,886 500,000 4,031 [1FE
983130 AV 7 [WYNN LAS VEGAS (144A)  5.500 2025 03 ...02/18/2015 | VARIOUS. 5,001,250 5,000,000 764 | 3FE
98956P AF 9| ZIMMER HOLDINGS INC  3.550 2025 04. ...03/10/2015 | CREDIT SUISSE FIRST BOSTON 1,995,300 2,000,000 0 |1FE
98956P AL 6 |ZIMMER HOLDINGS INC ~ 3.150 2022 04 ....03/10/2015 | BAS-MERRILL LYNCH. 997,490 1,000,000 0 [1FE
008916 AP 3| AGRIUM INC 3.375 2025 03 A.. 02/25/2015 | RBC CAPITAL MARKETS 998,550 1,000,000 0 |2FE
025802 AL 0| AMERICAN EXPRESS CANADA 3.600 2016 06. C..... ....01/08/2015 | BMO CAPITAL MARKETS, 1,026,930 1,000,000 4,044 (1FE
064149 7L 5|BANK OF NOVA SCOTIA  2.270 2020 01 Cuee ...01/08/2015 | BANK OF NOVIA SCOTIA 999,620 1,000,000 0 |1FE
128012 CL 0| CAISSE CENTRALE DESJARDI 1.748 2020 03. C..... 02/25/2015 | RBC CAPITAL MARKETS 1,000,000 1,000,000 0 |1FE
136375 CD 2| CANADIAN NATIONAL RAILWA 2.950 2024 11 A.. ....03/24/2015 | TRAVELERS PROP CAS INS 514,399 500,000 5326 |1FE
13645R  AS 3| CANADIAN PACIFIC RAILWAY 2.900 2025 02 A.. ...01/28/2015 | MORGAN STANLEY. 1,999,140 2,000,000 0 |2FE
292902 AF 7 |ENBRIDGE GAS DISTRIBUTIO 4.770 2021 12. C. ...02/17/2015 | TD SECURITIES, 497,955 421,000 3,576 | 1FE
438121 AF 2| HONDA CANADA FINANCE ~ 1.631 2019 08, Cuve ....02/03/2015 | CIBC WORLD MARKETS 1,000,000 1,000,000 0 [1FE
73755L AM 9| POTASH CORP 3.000 2025 04. A.. ....03/23/2015 | BAS-MERRILL LYNCH 995,200 1,000,000 0 |1FE
780086 KD 5 |ROYAL BANK OF CANADA  1.968 2022 03 Cucee 02/25/2015 | RBC CAPITAL MARKETS. 2,000,000 2,000,000 0 [1FE
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780086 KE 3| ROYAL BANK OF CANADA  1.590 2020 03 C..... ....03/17/2015 | RBC DOMINION GLOBAL MARKETS 999,860 1,000,000 0 |1FE

87971M AZ 6| TELUS CORP 1.500 2018 03, Ceee ....03/24/2015 | TD SECURITIES, 1,999,240 2,000,000 0 |2FE

891145 4A 9 TORONTO DOMINION BANK  1.693 2020 04. C..... ....03/30/2015 | TD SECURITIES 700,000 700,000 0 |1FE

892329 AR 4 |TOYOTA CREDIT CANADA  1.800 2020 02 C..... ....02/12/2015 | BANK OF MONTREAL 501,700 500,000 0 |1FE

90664Z AC 4| UNION GAS LTD 2.760 2021 06 C. ...03/11/2015 | TD SECURITIES. 525,540 500,000 3,932 | 2FE

90664Z AN 0| UNION GAS LTD 4.640 2016 06 C..... ...01/06/2015 | TD SECURITIES 1,043,550 1,000,000 1,271 | 2FE

046353 AF 5 |ASTRAZENECA PLC 1.950 2019 09. F... ...01/15/2015 | JEFFERIES & CO INC 356,724 350,000 2,332 [1FE

067316 AB 5 |BACARDI LTD (144A) 8.200 2019 04 F.. ...01/07/2015 | MITSUBISHI SECURITIES (USA) INC 2,453,620 2,000,000 46,011 | 2FE

06738E AE 5| BARCLAYSPLC 3.650 2025 03, F.... ....03/09/2015 | BARCLAYS CAPITAL INC. 996,850 1,000,000 0 |1FE

23636T AA 8| DANONE (144A) 3.000 2022 06. F... ....02/2412015 | HSBC 508,305 500,000 3,000 [1FE

44987C  AC 2| ING BANK NV (144A) 2.450 2020 03 F.. ....03/10/2015 | DEUTSCHE BANC 998,130 1,000,000 0 |1FE

53944V AE 9| LLOYDS BANKPLC 2.400 2020 03. F... ....03/12/2015 | J P MORGAN CHASE SECURITIES INC 998,360 1,000,000 0 |1FE

87020P AE 7| SWEDBANK AB (144A) 2.200 2020 03 F. ...02/25/2015 | BARCLAYS CAPITAL INC. 999,340 1,000,000 0 [1FE

87969N AD 7| TELSTRA CORP LTD (144A) 3.1252025 04 F... ....03/30/2015 | J P MORGAN CHASE SECURITIES INC 1,996,600 2,000,000 0 |1FE

92676X AA 5| VIKING CRUISES LTD (144A 8.500 2022 10 E... ....01/13/2015 | WELLS FARGO SECURITIES. 1,090,000 1,000,000 21,486 |4FE

12649K AC 1| CSMC 2015-WIN1 A2CMO  3.000 2044 12 ....01/13/2015 | CREDIT SUISSE FIRST BOSTON 5,107,031 5,000,000 12,083 | 1FE

81745Q AE 2| SEMT 2015-1 A5CMO  3.000 2045 01 ....01/29/2015 | J P MORGAN CHASE SECURITIES INC 6,103,125 6,000,000 16,000 | 1FE

97652T AH 6| WIN 2015-1 A8 CMO (144A) 3.000 2045 01 ...02/05/2015 | J P MORGAN CHASE SECURITIES INC. 5,092,188 5,000,000 7,500 | 1FE

05604L AA 0| BWAY 2015-1740 A (144A) 2.917 2035 01 ....02/04/2015 | DEUTSCHE BANC 4,987 474 5,000,000 4,457 [1FE

61974Q AC 0| MOTEL 2015-MTL6 A2A2  2.605 2030 02 ....02/26/2015 | J P MORGAN CHASE SECURITIES INC 3,050,000 3,050,000 4,855 | 1FE
3899999. Total Bonds - Industrial and Miscellaneous. 197,692,025 | ...oovvviiriinniinirinniins 193,934,000 corveinnnnnnn.805,780 XXX
8399997. Total Bonds - Part 3. 764,681,289 | ....ooooviovciniiicicinns 729,604,528 3,041,525 XXX
8399999. Total Bonds. 764,681,289 | ..o 729,604,528 3,041,525 XXX
Common Stocks - Industrial and Miscell

015271 10 9 | ALEXANDRIA REAL ESTATE EQUITY. ....01/20/2015 | DEUTSCHE BANK ALGO. 400.000 38,254 XXX 0L

02917T 10 4| AMERICAN REALTY CAPITAL PROP ....01/08/2015 | MERRILL LYNCH ALGO. 5,400.000 51,503 XXX 0 |L

053484 10 1 [AVALONBAY COMMUNITIES INC. ....02/18/2015 | GREEN STREET ADVISORS. 2,300.000 394,094 XXX 0 |L

124830 10 0| CBL & ASSOCIATES PROPERTIES INC ....02/04/2015 | VARIOUS. 16,500.000 342,540 XXX 0 |L

16208T 10 2 [ CHATHAM LODGING TRUST. ....01/15/2015 | STIFEL, NICHOLAUS (793) ALGO 1 8,500.000 259,132 XXX 0 |L

253868 10 3 |DIGITAL REALTY TRUST INC ....01/20/2015 | DEUTSCHE BANK ALGO. 1,600.000 116,577 XXX 0L

370023 10 3| GENERAL GROWTH PROPERTIES INC 02/25/2015 | MKM PARTNERS ALGO. 3,200.000 93,323 XXX 0 |L

42217k 10 6 |HEALTH CARE REIT INC ....03/19/2015 | VARIOUS. 3,500.000 266,526 XXX 0 |L

42225P 50 1|HEALTHCARE TRUST OF AMERICA INC REIT. ...01/20/2015 | VARIOUS. 8,100.000 235,247 XXX 0 L

49446R 10 9 |KIMCO REALTY CORP. ....01/20/2015 | VARIOUS. 24,400.000 665,210 XXX 0 |L

498037 30 0|KITE REALTY GROUP TRUST ....01/28/2015 | VARIOUS 20,100.000 613,474 XXX 0L

554382 10 1 |MACERICH CO 02/23/2015 | GOLDMAN SACHS ALGO 1,400.000 118,522 XXX 0 |L

74736A 10 3| QTS REALTY TRUST INC CL A 02/25/2015 | VARIOUS, 12,100.000 423,703 XXX 0 |L

74965L 10 1 |RLJLODGING TRUST. ...03/02/2015 | VARIOUS. 34,100.000 1,166,854 XXX 0 L

78440X 10 1[SL GREEN REALTY CORP. ....03/17/2015 | VARIOUS. 1,630.000 209,818 XXX 0 |L

81721M 10 9 [ SENIOR HOUSING PROP TRUST. ....02/04/2015 | CITIGROUP GLOBAL MKTS 26,600.000 590,520 XXX 0L

828806 10 9| SIMON PROPERTY GROUP INC ....03/24/2015 | VARIOUS. 1,990.000 393,925 XXX 0L
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867892 10 1 |SUNSTONE HOTEL INVESTORS INC ....03/09/2015 | VARIOUS. 610.180 10,672 XXX 0

875465 10 6 | TANGER FACTORY OUTLET CENTERS INC 02/25/2015 | MKM PARTNERS ALGO. 3,500.000 126,070 XXX 0

91704F 10 4| URBAN EDGE PROPERTIES ...01/30/2015 | VARIOUS. 12,984.500 170,800 XXX 0

96949L 10 5| WILLIAMS PARTNERS LP. ....06/02/2014 | MERGER 159,759.000 9,019,680 XXX 0
9099999. Total Common Stocks - Industrial and Miscellaneou: 15,306,442 XXX 0 XXX
9799997. Total Common Stocks - Part 3 15,306,442 XXX 0 XXX
9799999. Total Common Stock: 15,306,442 XXX .0 XXX
9899999. Total Preferred and Common Stocks. 15,306,442 XXX 0 XXX
9999999. Total Bonds, Preferred and Common Stocks 779,987,731 XXX e 3,041,525 XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
217194 AA  T7|COPILLC 2L 1< S B 03/05/2015| REDEEMED 60,349 60,349 60,349 60,349 0 0 0 0 60,349 0 0 0 545 |.12/05/2021 | 1...........
576863 BB 9| MATSON NAVIGATION CO  5.337.......cceveens | cre 03/04/2015| REDEEMED 34,000 34,000 34,000 34,000 0 0 0 0 34,000 0 0 0 907 |.09/04/2028 | 1...........
576863 BC 7| MATSON NAVIGATION CO 5.273 . | 01/29/2015| REDEEMED 50,000 50,000 50,000 50,000 0 0 0 0 50,000 0 0 0 1,318 |.07/29/2029 | 1...
71646X AA  6|PETRODRILLFOURLTD 4.240.........ccccccoccvc | oene 01/15/2015| REDEEMED 208,325 208,325 208,325 208,325 0 0 0 0 208,325 0 0 0 4,416 |.01/15/2016 | 2FE.......
912810 DP  0|USTREASURYBONDS  11.250........cccovverercces | e 02/15/2015) MATURED..........oovvvvreienercnnicrcneinies | covvvernennvcennnneeneeeeees | e 84,000,000 | ........84,000,000 | ......138,655,032 | ........84,707,663 | .......ccooconrcc0 | orirureccns (707,663) | .coovvvevvrvrrrerernnend 0 f (E(UJCTSR) ) — 0f... 84,000,000 0 0 0. 4,725,000 |.02/15/2015 | 1...........
912828 A7  5[USTREASURYNOTES = 1.500......cccccrcrcmmrcrcec | e 01/15/2015) BARCLAYS CAPITAL INC.....coovvr | covvrrerrrrrnrernrrneeereees | evenens 47,693,112 | .......46,900,000 | ........ 46,918,477 | .......46,918,146 (300) 0 (300) 0. 46,917,847 1IN IO 775,266 | ..o 775,266 | ..ooevevenens 31,094 |.12/31/2018 | 1...........
912828 RH 5[USTREASURYNOTES  1.375.....iceeicicnc| oo 01/15/2015] BARCLAYS CAPITAL INC.....coovvr | covvrrrrrrrrneernrrnerereees | evenens 50,701,004 | .......50,000,000 | .......: 49,922,043 | .......49,923,320 883 0 883 0f.. 49,924,203 1IN IO 776,801 | ............ 776,801 | .........203,984 | .09/30/2018 | 1...........
912828 UZ 1|USTREASURYNOTES  625....ccoccccciiiieecs | coe 01/15/2015] BARCLAYS CAPITALINC.......ccc. | covvvvreerrreeerervneeeeeees | evenees 39,690,491 | .......40,000,000 | ........ 39,168,884 | ........39,168,632 10,793 0 10,793 0. 39,179,425 0 511,066 511,066 53,177 |.04/30/2018 [ 1..........
912833 DH 0| USTREASURY STRIPS . [ 02/15/2015] MATURED. ..1,275,000 11,275,000 .816,787 1,266,851 8,149 0 8,149 0 11,275,000 0 0 0 0 |.02/15/2015
36202F 2L 9| GNMA Il PASS #00005279 3.500........ccccceecceerere | covee 03/20/2015] PAID ON PRINCIPAL........cooooueuues | covvernrnrmrernvnrennennenes | covvererenens 798,187 | cooooee. 798,187 831,237 829,003 (30,815) 0 (30,815) (U 798,187 0 0 0 4,654 1.01/20/2042 | 1...........
36202C HM 8| GNMAIIPASS #2036  8.000........ccoooccuurercccrcres | o 03/20/2015] PAID ON PRINCIPAL 241 241 245 245 (3) 0 (3) 0 241 0 0 0 3 |.07/20/2025 | 1...........
36202C K7 7|GNMAIIPASS #2118  7.500.......ccoovvccrurrrcrcrcres | o 03/20/2015] PAID ON PRINCIPAL 4,720 4,720 4,799 4,774 (54) 0 (54) 0 4,720 0 0 0 59 |.11/20/2025 | 1...........
36202C PS  6|GNMAIIPASS #2233  7.500........cccovccrrrcecrcrcies | o 03/20/2015] PAID ON PRINCIPAL 6,702 6,702 6,597 6,609 93 0 93 0 6,702 0 0 0 110 |.06/20/2026 | 1...........
36202C QY 2| GNMAIIPASS #2271  8.500.......ccoovvcerrrercrcrcrns | o 03/20/2015] PAID ON PRINCIPAL 1,928 1,928 1,975 1,991 (63) 0 (63) 0 1,928 0 0 0 27 |.08/20/2026 | 1...........
36202C RF 2| GNMAIIPASS #2286  8.500.........ocovvevrvcrrrcrcces | o 03/20/2015] PAID ON PRINCIPAL 2,542 2,542 2,585 2,606 (64) 0 (64) 0 2,542 0 0 0 36 |.09/20/2026 | 1...........
36202D HK 0| GNMAIIPASS #2934  7.500........cooovverrrererercces | o 03/20/2015| PAID ON PRINCIPAL 1,516 1,516 1,490 1,476 40 0 40 0 1,516 0 0 0 14 1.06/20/2030 | 1...........
36202D SP 7| GNMAIIPASS #3226  5.500........ccoovverrrcrercecces | e 03/20/2015] PAID ON PRINCIPAL 3,098 3,098 2,969 2,976 123 0 123 0 3,098 0 0 0 29 |.04/20/2032 | 1...........
36202D TD 3| GNMAIIPASS #3248  5.500........ccoovccvuvercccrccrs | woeee 03/20/2015] PAID ON PRINCIPAL 14,681 14,681 14,004 14,136 545 0 545 0 14,681 0 0 0 137 |.06/20/2032 [ 1...........
36202D UU 3| GNMAIIPASS #3295  5.500......ccccovvccrcremcccrcins | conee 03/20/2015] PAID ON PRINCIPAL 5,880 5,880 5,869 5,868 12 0 12 0 5,880 0 0 0 57 |.10/20/2032 | 1...........
36202D U7 4| GNMAIIPASS #3306  5.500........ccoovccrcrercccrcres | wonee 03/20/2015] PAID ON PRINCIPAL 80,304 80,304 80,153 80,136 168 0 168 0 80,304 0 0 0 667 |.11/20/2032 | 1...........
36202D VM 0| GNMAIIPASS #3320  5.500.......ccoovccuurercrcrcres | o 03/20/2015] PAID ON PRINCIPAL........ccococceuee | covvevmrvrmrennrnrennrnrenns | cevvererenens 114,822 | ..o 114,822 | oo 115,558 | ..o 115,506 (684) 0 (684) (U I 114,822 0 0 0 980 |.12/20/2032 | 1...........
36202D  YY 1| GNMAIIPASS #3427 = 4.500........cccoovcvrvercvcrcrcs | o 03/20/2015] PAID ON PRINCIPAL 321,164 321,164 300,224 306,289 14,875 0 14,875 0 321,164 0 0 0 2,422 |.08/20/2033 | 1...........
36202D 2B 6| GNMAIIPASS #3470  4.500.........ccoovervvercrcrcces | o 03/20/2015] PAID ON PRINCIPAL 51,300 51,300 47,501 48,378 2,922 0 2,922 0 51,300 0 0 0 464 |.11/20/2033 | 1...........
36202D 4N 8| GNMAIIPASS #3529  5.000........coovvvcrrecrcrcrcccs | cocee 03/20/2015] PAID ON PRINCIPAL 280,767 280,767 268,352 271,219 9,548 0 9,548 0 280,767 0 0 0 2,342 |.03/20/2034 | 1...........
36202D 5P 2| GNMAIIPASS #3554  4.500.........ooovverrverercrcces | o 03/20/2015] PAID ON PRINCIPAL 89,755 89,755 83,107 85,182 4,572 0 4,572 0 89,755 0 0 0 758 |.05/20/2034 | 1...........
36202E  F2  O|GNMAIIPASS #3785  5.000........ccccccorermmrcriic | v 03/20/2015] PAID ON PRINCIPAL 588,465 588,465 573,386 577,504 10,961 0 10,961 0 588,465 0 0 0 4,771 | .11/20/2035 | 1...........
36202E  XT 1| GNMAIIPASS #4290  5.500.......ccccomvevevevererenes | oeee 03/20/2015] PAID ON PRINCIPAL.......ccoooesveues | covvermrrrerernrerennenrenes | cevverereiens 173412 | s 173412 | oo 172,689 | ..oooovvveens 172,634 778 0 778 (VN 173,412 0 0 0 1,530 |.11/20/2038 | 1...........
36176S SV 3| GNMA PASS TH #0074832 3.500.......c.cccouucrceces | ovee 03/15/2015] PAID ON PRINCIPAL........cooooueuues | covvermrvvirannvnrennennenes | covvereieiens 182,879 | .o (LYRTE I I— 191,137 | s 191,278 (8,399) 0 (8,399) (U 182,879 0 0 0 584 |.04/15/2042 | 1...........
36176J GJ 3| GNMA PASS TH #00767301 3.500........cccoceeeuuec | wovee 03/15/2015] PAID ON PRINCIPAL........ccooooeeuee | covvermrnrvvennrnrinnrnienes | cevvercrenens 188,543 | ...ooovoveees 188,543 | ..oovvevere 197,056 | ...ooovvveees 197,793 (9,251) 0 (9,251) (U 188,543 0 0 0 858 |.04/152042 | 1...........
36176X FR 5| GNMA PASS TH #00778976 3.500..........cccocoueeee | wovee 03/15/2015] PAID ON PRINCIPAL........ccccooceuee | covvermrmrmrarnrnrennrnrenes | coevererenens 702,728 | ............ 702,728 | ........... 737,754 750,170 (47,443) 0 (47,443) (U 702,728 0 0 0 5,028 |.03/15/2042 | 1...........
36206Y CH 2| GNMA PASS TH #424972 03/15/2015] PAID ON PRINCIPAL 258,584 258,584 252,362 256,338 2,246 0 2,246 0 258,584 0 0 0 1,671 [.10/15/2018 [ 1.........
36207H YL 5| GNMA PASS TH #432815 . | 03/15/2015] PAID ON PRINCIPAL 715 715 739 743 (28) 0 (28) 0 715 0 0 0 10 | .11/15/2026 | 1..
36208F JZ 4| GNMA PASS TH #449480 03/15/2015] PAID ON PRINCIPAL 22,789 22,789 23,370 23411 (622) 0 (622) 0 22,789 0 0 0 401 |.10/15/2027 | 1..........
36209G RV 1| GNMA PASS TH #471300 6.000........cccccoeecceecce | woeee 03/15/2015] PAID ON PRINCIPAL 4,843 4,843 4,731 4,747 95 0 95 0 4,843 0 0 0 49 |.01/15/2032 | 1...........
36209Y TV 0| GNMA PASS TH #485764 6.000.......cccccoeeecereree | rvee 03/15/2015] PAID ON PRINCIPAL.......ccooousveues | covvermrrrerernrerennenrenes | covverereiens 140,744 | ........... 140,744 | ..o 140,304 | ...ooovvveees 140,286 458 0 458 (VN 140,744 0 0 0 1,521 |.09/15/2031 [ 1...........
36210N RP 6| GNMA PASS TH#497394  6.000............cccr | wonee 03/15/2015] PAID ON PRINCIPAL 2,510 2,510 2,458 2,453 57 0 57 0 2,510 0 0 0 25 |.01/152029 | 1...........
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36212N° AM 9| GNMA PASS TH #538312  6.000...........cccoumvvenns | wreee 03/15/2015] PAID ON PRINCIPAL 14,747 14,747 14,563 14,551 197 0 197 0 14,747 0 0 0 147 | .02/15/2032 [ 1...........
36213A CE 2| GNMA PASS TH #548269  6.000........ccccceoecereres [ wuvee 03/15/2015] PAID ON PRINCIPAL 2,966 2,966 2937 2,937 29 0 29 0 2,966 0 0 0 30 |.02/15/2032 | 1...........
36213C U4 0| GNMA PASS TH #550603 03/15/2015] PAID ON PRINCIPAL 35,878 35,878 35,464 35,512 366 0 366 0 0 0 0 368 |.08/15/2035 | 1...........
36213C  YY 0| GNMA PASS TH #550727 .| 03/15/2015| PAID ON PRINCIPAL... .176,204 173415 2,129 0 2,129 0 0 0 0 1,433 |.11/15/2035
362130 Z4 3| GNMA PASS TH #551663 03/15/2015] PAID ON PRINCIPAL 4,800 4,785 16 0 16 0 0 0 0 48 |.09/15/2031 | 1..........
36213E B9 6| GNMA PASS TH #551864 6.000.......ccccccoeeeeecce | wovee 03/15/2015] PAID ON PRINCIPAL 32,685 32,093 603 0 603 0 0 0 0 326 |.11/15/2031 | 1...........
36213E  PU 4| GNMA PASS TH #552235 6.000........cccccceeeeeecee | wovee 03/15/2015] PAID ON PRINCIPAL 2,555 2,555 2,495 62 0 62 0 0 0 0 26 |.12/15/2031 | 1...........
36213E  PY 6| GNMA PASS TH #552239 6.000.......ccccccoeeeeecce | wovee 03/15/2015| PAID ON PRINCIPAL 19,256 19,256 18,864 18,839 416 0 416 0 19,256 0 0 0 192 | .12/15/2031 [ 1..........
36213E UH 7| GNMA PASS TH #552384 03/15/2015| PAID ON PRINCIPAL 11,798 11,798 11,442 11,345 453 0 453 0 11,798 0 0 0 172 | .02/15/2032 [ 1...........
36213E UL 8| GNMA PASS TH #552387 . | 03/15/2015] PAID ON PRINCIPAL 33,084 33,084 34,971 35,113 (2,029) 0 (2,029) 0 33,084 0 0 0 213 |.02/15/2032
36213E  YG 5| GNMA PASS TH #552511 03/15/2015] PAID ON PRINCIPAL 20,148 20,148 21,297 21,478 (1,330) 0 (1,330) 0 20,148 0 0 0 304 |.04/15/2032 | 1...........
36213F HD 8| GNMA PASS TH#552928 5.000...........cccoommvenes | wrvee 03/15/2015] PAID ON PRINCIPAL 27,631 27,631 28,106 27,7113 (82) 0 (82) 0 27,631 0 0 0 227 | 121152017 | ...
36213F HE 6| GNMAPASS TH#552929 5.000...........cccomvvenes | o 03/15/2015] PAID ON PRINCIPAL 59,611 59,611 60,459 59,757 (146) 0 (146) 0 59,611 0 0 0 505 |.12/15/2017 | 1...........
36213F QS 5| GNMA PASS TH#553165 6.000.............coccoveees | woee 03/15/2015] PAID ON PRINCIPAL 56,799 56,799 59,657 58,970 (2,171) 0 (2,171) 0 56,799 0 0 0 350 |.04/15/2033 | 1...........
36213F WW 9| GNMA PASS TH #553361  5.500............ccccmmveees | o 03/15/2015] PAID ON PRINCIPAL 21,228 21,228 21,065 21,099 128 0 128 0 21,228 0 0 0 197 |.07/15/2033 [ 1.........
36213G U5 8| GNMA PASS TH #554204 6.000........cccccceeeceecs | woeee 03/15/2015] PAID ON PRINCIPAL 650 650 638 637 13 0 13 0 650 0 0 0 6 |.12/15/2031 | 1...........
36213R 5P 8| GNMA PASS TH #562554  6.000..............cocmveees | conee 03/15/2015| PAID ON PRINCIPAL 4,239 4,239 4,197 4,192 47 0 47 0 4,239 0 0 0 42 |.01/152032 | 1...........
36213T EC 3| GNMAPASS TH#563631 5.000.............ccoomvvnes | crene 03/15/2015] PAID ON PRINCIPAL 15,666 15,666 15,857 15,672 (6) 0 (6) 0 15,666 0 0 0 130 |.09/15/2017 [ 1...........
36213U YC 8| GNMA PASS TH #565107  6.000.........cccccoumevenes | wrnee 03/15/2015] PAID ON PRINCIPAL 8,347 8,347 8,508 8,464 (117) 0 (117) 0 8,347 0 0 0 84 |.10/15/2032 | 1...........
36213X  2H 6| GNMA PASS TH #567876  6.000.......ccccceoucereres | wovee 03/15/2015] PAID ON PRINCIPAL 2,905 2,905 2,945 2,947 (42) 0 (42) 0 2,905 0 0 0 29 |.10/15/2032 | 1...........
36213X 4T 8| GNMA PASS TH #567934  5.000........ccccceeecereres [ rvee 03/15/2015] PAID ON PRINCIPAL 7,632 7,632 7,741 7,657 (25) 0 (25) 0 7,632 0 0 0 64 |.12/152017 | 1...........
36200Q LQ 5| GNMA PASS TH #569235 6.000........cccccccecereces | woene 03/15/2015] PAID ON PRINCIPAL 20,945 20,945 21,351 21,510 (565) 0 (565) 0 20,945 0 0 0 165 |.03/15/2032 | 1...........
36200Q WM 2| GNMA PASS TH #569552  6.000........ccccooeeereres | woeee 03/15/2015] PAID ON PRINCIPAL 35,366 35,366 35,328 35,326 40 0 40 0 35,366 0 0 0 321 1.01/15/2032 | 1...........
36200Q W6 7| GNMA PASS TH #569569 6.000........cccccoeeerecee | woeee 03/15/2015] PAID ON PRINCIPAL 31,835 31,835 30,960 30,950 886 0 886 0 31,835 0 0 0 319 |.01/15/2032 | 1...........
36200R WR 9| GNMA PASS TH #570456  6.000..............cccooeees | conee 03/15/2015] PAID ON PRINCIPAL 14,400 14,400 14,453 14,448 (48) 0 (48) 0 14,400 0 0 0 99 |.11/15/2031 | 1...........
36200S AG 5| GNMAPASS TH#570707 6.000.....ccccccceccewcccs | wovee 03/15/2015] PAID ON PRINCIPAL 2,470 2,470 2434 2,438 32 0 32 0 2,470 0 0 0 25 |.12/15/2031 | 1...........
36200S A2 6| GNMAPASS TH#570725 6.000......ccccccooucercccs [ woeee 03/15/2015] PAID ON PRINCIPAL 40,676 40,676 40,234 40,172 504 0 504 0 40,676 0 0 0 603 |.01/15/2032 | 1...........
36200S A6 7| GNMA PASS TH #570729 6.000.......cccccoececereres | ovne 03/15/2015] PAID ON PRINCIPAL 4,522 4,522 4,473 4,480 43 0 43 0 4,522 0 0 0 45 1.01/152032 | 1...........
36200S BH 2| GNMA PASS TH #570740 6.000......cccccoeeucereres | wovee 03/15/2015] PAID ON PRINCIPAL 3977 3977 3,903 3911 66 0 66 0 3977 0 0 0 39 |.01/15/2032 | 1...........
36200S WM 8| GNMA PASS TH #571352  6.000........ccccceeecereres [ uvee 03/15/2015] PAID ON PRINCIPAL 834 834 815 814 20 0 20 0 834 0 0 0 8 |.12/15/2031 | 1...........
36200W BU 4| GNMA PASS TH#574351 6.000........cccocvvccuercs | e 03/15/2015] PAID ON PRINCIPAL 3,493 3,493 3,447 3,448 45 0 45 0 3,493 0 0 0 35 |.01/15/2032 | 1...........
36200W T6 8| GNMA PASS TH #574873 03/15/2015] PAID ON PRINCIPAL 12,107 12,107 11,939 11,940 167 0 167 0 12,107 0 0 0 162 |.12/15/2031 [ 1..........
36200X E6 2| GNMA PASS TH #575357 . | 03/15/2015] PAID ON PRINCIPAL 12,401 12,401 12,339 12,333 68 0 68 0 12,401 0 0 0 120 |.12/15/2031 [ 1..
36200X JQ 3| GNMA PASS TH #575471 03/15/2015] PAID ON PRINCIPAL 1,118 1,118 1,084 1,075 43 0 43 0 1,118 0 0 0 11 [.01/15/2032 [ 1..........
36200X XP 9| GNMA PASS TH #575886 6.000.......cccccccoeeeecce | wovee 03/15/2015] PAID ON PRINCIPAL 5,404 5,404 5,324 5,325 79 0 79 0 5,404 0 0 0 55 |.12/15/2031 | 1...........
36200X YB 9| GNMA PASS TH #575906  6.000.......cccccoeeecereree | wuvee 03/15/2015] PAID ON PRINCIPAL 1,871 1,871 1,846 1,843 28 0 28 0 1,871 0 0 0 19 [.01/15/2032 [ 1.........




2’5030

Statement for March 31, 2015 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJAC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
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.J/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
36201A NV 6| GNMA PASS TH #577404  6.000......cccccoeeucereree | ovee 03/15/2015] PAID ON PRINCIPAL........cooouvieues | covvermrrrerernrerennenrenes | covverereiens 106,789 | ..ooovveveens 106,789 | ..ovvvererens 105,365 | ...ooovvveens 105,404 1,384 0 1,384 (VN 106,789 0 0 0 1,067 |.12/15/2031 [ 1.........
36201A PS 1| GNMA PASS TH #577433  6.000.......cccccoeeueereres | ovee 03/15/2015] PAID ON PRINCIPAL 9,270 9,270 9,235 9,233 37 0 37 0 9,270 0 0 0 96 |.02/15/2032 | 1...........
36201A SW 9| GNMA PASS TH #577533 03/15/2015] PAID ON PRINCIPAL 4,185 4,185 4,130 4,118 68 0 68 0 4,185 0 0 0 43 1.01/152032 | 1...........
36201A XN 3| GNMA PASS TH #577685 . | 03/15/2015| PAID ON PRINCIPAL 18,107 18,107 18,458 18,569 (462) 0 (462) 0 18,107 0 0 0 166 |.10/15/2032
36201A 3T 3| GNMA PASS TH #577810 03/15/2015] PAID ON PRINCIPAL 3,393 3,393 3,331 3,331 62 0 62 0 3,393 0 0 0 34 |1.01/15/2032 | 1...........
36201B RQ 1| GNMA PASS TH #578395 6.000.......ccccccoeeeeeccs | wovee 03/15/2015] PAID ON PRINCIPAL 2,885 2,885 2,926 2,942 (57) 0 (57) 0 2,885 0 0 0 29 |.10/15/2032 | 1...........
36201B RT 5| GNMA PASS TH #578398 6.000.......cccccccoeeeecee | wovee 03/15/2015] PAID ON PRINCIPAL 2,829 2,829 2,884 2,903 (75) 0 (75) 0 2,829 0 0 0 28 |.10/15/2032 | 1..........
36201C JW 5| GNMA PASS TH#579077  6.000.............ccomwveves | woeee 03/15/2015| PAID ON PRINCIPAL 17,585 17,585 17,327 17,317 268 0 268 0 17,585 0 0 0 176 | .12/15/2031 [ 1..........
36201C KF 0| GNMA PASS TH#579094  6.000..............coomveees | conee 03/15/2015] PAID ON PRINCIPAL 2,311 2,311 2277 2,274 37 0 37 0 2,311 0 0 0 23 |.12/15/2031 | 1...........
36201C LA 0| GNMA PASS TH #579121 . | 03/15/2015] PAID ON PRINCIPAL 56,745 56,745 55,953 55,964 780 0 780 0 56,745 0 0 0 675 |.01/15/2032
36201C LZ 5|GNMAPASS TH#579144 6.000............ccomveees | conee 03/15/2015] PAID ON PRINCIPAL 1,826 1,826 1,775 1,766 60 0 60 0 1,826 0 0 0 18 [.01/15/2032 [ 1..........
36201C  YP 3| GNMA PASS TH#579518  6.000...........cccoumvvenes | o 03/15/2015] PAID ON PRINCIPAL 34,845 34,845 33,795 33,763 1,083 0 1,083 0 34,845 0 0 0 481 |.02/152032 | 1...........
36201D SR 4| GNMA PASS TH#580228 4.500............ccccevenes | o 03/15/2015] PAID ON PRINCIPAL 7,147 7,147 7,004 7,094 53 0 53 0 7,147 0 0 0 54 |.05/15/2018 | 1...........
36201E M7 2| GNMA PASS TH #580982 6.000.......ccccccoeeerecee | wovee 03/15/2015] PAID ON PRINCIPAL 33,117 33,117 32,625 32,670 447 0 447 0 33,117 0 0 0 205 |.02/15/2032 | 1...........
36201F CW 5| GNMA PASS TH#581585 5.000.............cccomveves | wreee 03/15/2015] PAID ON PRINCIPAL 9,521 9,521 9,576 9,524 (3) 0 (3) 0 9,521 0 0 0 79 |.10/15/2017 | 1...........
36201F XP 7| GNMAPASS TH#582186 6.000..............cccommner | coeee 03/15/2015] PAID ON PRINCIPAL 1,998 1,998 1,977 1,976 22 0 22 0 1,998 0 0 0 20 |.01/15/2032 | 1...........
36201F 5T 0| GNMA PASS TH #582358 6.000..............ccomvvves | crene 03/15/2015] PAID ON PRINCIPAL 9,647 9,647 9,782 9,834 (188) 0 (188) 0 9,647 0 0 0 103 |.10/15/2032 [ 1...........
36201F 5U 7| GNMAPASS TH#582359  6.000.............ccoomvenes | oo 03/15/2015] PAID ON PRINCIPAL.......ccooousruuss | covrermrvrerermrerennennenes | ceeveveieiens 161,598 | .oooovveeens 161,598 | .oovvveveren 163,862 | ..oooovveeens 164,065 (2,467) 0 (2,467) (VN I 161,598 0 0 0 2,019 |.10/15/2032 | 1...........
36201G  TK 1| GNMA PASS TH #582954  6.000........ccccoeeucereres | rene 03/15/2015] PAID ON PRINCIPAL 8,253 8,253 8211 8,208 45 0 45 0 8,253 0 0 0 83 |.02/15/2032 | 1...........
36201H 2U 6| GNMA PASS TH #584087  6.000............cccoovveves | conee 03/15/2015] PAID ON PRINCIPAL 1,762 1,762 1,796 1,807 (45) 0 (45) 0 1,762 0 0 0 18 |.10/15/2032 [ 1...........
36201H 2W 2| GNMA PASS TH #584089  6.000.............cccceveees | wonee 03/15/2015] PAID ON PRINCIPAL........ccoccoeeuee | covvermrvvvvannrnrenninnines | ceevererenens 116,160 | ..ooooveeeees 116,160 | ..oooveveren 118411 | ..o 118,341 (2,181) 0 (2,181) (U 116,160 0 0 0 1,721 | .10/15/2032 [ 1..........
36201L  2X 1| GNMAPASS TH#586790 4.500..........cccoouccrures | e 03/15/2015] PAID ON PRINCIPAL 816 816 820 820 (5) 0 (5) 0 816 0 0 0 6 |.07/15/2033 | 1...........
36201M FN 7| GNMA PASS TH#587073  6.000..........cccoovevvcves | e 03/15/2015] PAID ON PRINCIPAL 32,853 32,853 32,626 32,619 235 0 235 0 32,853 0 0 0 458 |.05/15/2032 | 1...........
36201M PT 3| GNMA PASS TH#587334 5.000.........cccoovvcuucres | e 03/15/2015] PAID ON PRINCIPAL 41,238 41,238 41,695 41,300 (62) 0 (62) 0 41,238 0 0 0 344 |.10/152017 | 1...........
36201M 6K 3| GNMA PASS TH#587774 5.000.........ccovvvvvvvcees | e 03/15/2015] PAID ON PRINCIPAL 33,748 33,748 34,228 33,811 (63) 0 (63) 0 33,748 0 0 0 224 | 121152017 | 1...........
36201N M4 9| GNMA PASS TH #588179  6.000.............ccomvveees | o 03/15/2015] PAID ON PRINCIPAL 10,369 10,369 10,788 10,739 (371) 0 (371) 0 10,369 0 0 0 102 |.01/15/2033 | 1...........
36201P 5N 1| GNMA PASS TH #589553  5.000........cccccooecereces [ wovee 03/15/2015] PAID ON PRINCIPAL.......ccooouuvuues | covvermrrrerernrerennenrenes | covverereiens 124,540 | ....cocoueeee 124,540 | oo 126,758 | ..oooovevnens 124,970 (430) 0 (430) (VN 124,540 0 0 0 1,042 | 12/15/2017 [ 1..........
36201S  XE 4| GNMA PASS TH #592077  5.000.......ccccceeucereres | rene 03/15/2015] PAID ON PRINCIPAL 36,166 36,166 36,138 36,123 43 0 43 0 36,166 0 0 0 338 |.08/15/2033 | 1...........
36201V AE 2| GNMA PASS TH #594105 4.500.......cccccoeeucereres | uvee 03/15/2015] PAID ON PRINCIPAL 230,138 230,138 217,925 221,755 8,383 0 8,383 0 230,138 0 0 0 1,641 [.09/15/2033 [ 1..........
36201V AF 9| GNMA PASS TH #594106  4.500........ccccceeecereres | wovee 03/15/2015] PAID ON PRINCIPAL 35,829 35,829 33,959 34,386 1,443 0 1,443 0 35,829 0 0 0 204 |.09/15/2033 | 1...........
36201V A6 9| GNMA PASS TH #594129  4.000.......cccccceeecereces | ovee 03/15/2015| PAID ON PRINCIPAL 93,554 93,554 91,303 92,796 758 0 758 0 93,554 0 0 0 536 |.10/15/2018 | 1...........
36201V B4 3| GNMA PASS TH #594159 4.000........ccccceeeeereree | wovee 03/15/2015] PAID ON PRINCIPAL 45,003 45,003 43,921 44,625 378 0 378 0 45,003 0 0 0 302 |.10/15/2018 | 1...........
36201V VN 9| GNMA PASS TH #594721 . | 03/15/2015] PAID ON PRINCIPAL 7,216 7,216 7,273 7,250 (33) 0 (33) 0 7,216 0 0 0 54 |.07/15/2033 | 1..
36200A BA 6| GNMA PASS TH #595033 6.000........cccccceeeeeecee | wovee 03/15/2015] PAID ON PRINCIPAL 3,340 3,340 3,405 3,434 (94) 0 (94) 0 3,340 0 0 0 34 |.10/15/2032 | 1...........
36200A HD 4| GNMA PASS TH#595228 5.000........ccccccceceeecee | woeee 03/15/2015] PAID ON PRINCIPAL 10,945 10,945 11,133 10,987 (42) 0 (42) 0 10,945 0 0 0 91 |.12/152017 | 1o
36200A HG 7| GNMA PASS TH #595231 5.000......cccccceececereree | uvee 03/15/2015] PAID ON PRINCIPAL.......ccoooeuvuees | covverrrrrerennrerennrnnenes | v 125,698 | ...ooovvveees 125,698 | ..oovveverens 127,858 | ...ooovvvees 126,162 (464) 0 (464) (V) I 125,698 0 0 0 1,002 |.12/15/2017 [ 1..........
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36200A RE 1| GNMA PASS TH #595485 5.000........ccccoeeecereres | ovee 03/15/2015] PAID ON PRINCIPAL 11,086 11,086 11,277 11,127 (41) 0 (41) 0 11,086 0 0 0 92 | 121152017 | 1....cceee
36200D 3B 7| GNMA PASS TH#598494  5.000............ccoommmenes | wonee 03/15/2015] PAID ON PRINCIPAL 24,799 24,799 25,152 24,864 (65) 0 (65) 0 24,799 0 0 0 206 |.12/15/2017 | 1...........
36200E BQ 3| GNMA PASS TH #598647 5.500........ccccceeecereres | wrvee 03/15/2015] PAID ON PRINCIPAL 17,285 17,285 17,675 17,689 (404) 0 (404) 0 17,285 0 0 0 159 |.04/15/2033 [ 1..........
36200E B6 7| GNMA PASS TH #598661 . | 03/15/2015| PAID ON PRINCIPAL 57,189 57,189 58,175 57,743 (554) 0 (554) 0 57,189 0 0 0 604 |.05/15/2033
36200E CQ 2| GNMA PASS TH #598679 5.500........ccccceeeeeceree | wovee 03/15/2015] PAID ON PRINCIPAL 8,653 8,653 8,864 8,833 (180) 0 (180) 0 8,653 0 0 0 55 |.05/15/2033 | 1...........
36200E DL 2| GNMA PASS TH #598707 03/15/2015] PAID ON PRINCIPAL 45,884 45,884 45,922 45,875 9 0 9 0 45,884 0 0 0 324 1.07/15/2033 | 1...........
36200E DX 6| GNMA PASS TH #598718 03/15/2015] PAID ON PRINCIPAL 47,276 47,276 50,013 48,574 (1,299) 0 (1,299) 0 47,276 0 0 0 359 |.07/15/2018 | 1...........
36200E D5 7| GNMA PASS TH #598724 03/15/2015| PAID ON PRINCIPAL 62,570 62,570 63,049 62,864 (295) 0 (295) 0 62,570 0 0 0 647 |.07/15/2033 | 1...........
36200M QW 6| GNMA PASS TH #604469 03/15/2015] PAID ON PRINCIPAL.......ccooessreuss | covrerrrvrerernrerennrnrenes | cevveveieiens AWK LTI — 171,856 | .oovvveveen 158,593 | ..ooooveveens 161,890 9,967 0 9,967 (VN I 171,856 0 0 0 1,054 |.07/15/2033 [ 1..........
36200M RT 2| GNMA PASS TH #604498 . | 03/15/2015] PAID ON PRINCIPAL 37,037 37,037 37,193 37,133 (96) 0 (96) 0 37,037 0 0 0 287 |.07/15/2033
36200M SE 4| GNMA PASS TH #604517 03/15/2015] PAID ON PRINCIPAL 7271 7,271 7,126 7214 57 0 57 0 7211 0 0 0 55 |.08/15/2018 | 1...........
36200M SP 9| GNMA PASS TH#604526 4.000............cccoccucvrs | e 03/15/2015] PAID ON PRINCIPAL 91,921 91,921 89,651 91,086 834 0 834 0 91,921 0 0 0 643 |.08/152018 | 1...........
36200M TR 4| GNMA PASS TH#604560 4.500...........cccooccueers | e 03/15/2015] PAID ON PRINCIPAL 253,844 253,844 254,050 253,580 264 0 264 0 253,844 0 0 0 1,892 |.08/15/2018 [ 1...........
36200M T7 8| GNMA PASS TH#604574 4.500...........cccoouvveres | e 03/15/2015] PAID ON PRINCIPAL........cccccocouee | covvermrmrmrernvmrinninrenes | coevereieiens 122,093 | oo 122,093 | oo 121,406 | ..o 121,509 584 0 584 (U I 122,093 0 0 0 1,029 |.08/15/2033 [ 1...........
36200M VM 2| GNMA PASS TH #604620 4.500............ccoocvvcres | e 03/15/2015] PAID ON PRINCIPAL 92,881 92,881 87,842 89,048 3,833 0 3,833 0 92,881 0 0 0 656 |.09/15/2033 | 1...........
36200M WA 7| GNMA PASS TH #604641 4.500...........cccovvvvcres | oo 03/15/2015] PAID ON PRINCIPAL 38,812 38,812 36,547 37,026 1,786 0 1,786 0 38,812 0 0 0 288 |.09/15/2033 | 1...........
36200M 3K 7| GNMA PASS TH#604802 4.500...........cccovvveeees | e 03/15/2015] PAID ON PRINCIPAL 8,980 8,980 8,504 8,619 361 0 361 0 8,980 0 0 0 67 |.11/15/2033 | 1...........
36200N RJ 2| GNMA PASS TH #605389  5.000.............ccommvmees | conee 03/15/2015] PAID ON PRINCIPAL 62,867 62,867 62,111 62,226 641 0 641 0 62,867 0 0 0 409 |.04/152034 | 1...........
36202S X8 6| GNMA PASS TH #608303 4.500........ccccoeeucereres [ rene 03/15/2015] PAID ON PRINCIPAL 75,278 75,278 75,631 75,291 (13) 0 (13) 0 75,278 0 0 0 512 |.10/15/2018 | 1...........
36202U 5J 8| GNMAPASS TH#610249 4.500...........cocoumvvenes | conee 03/15/2015] PAID ON PRINCIPAL 54,403 54,403 53,723 54,134 269 0 269 0 54,403 0 0 0 389 |.07/15/2018 | 1...........
36202V VT 5| GNMA PASS TH #610926 4.500........ccccceeecereres | wovee 03/15/2015] PAID ON PRINCIPAL 1,304 1,304 1,312 1,309 (4) 0 (4) 0 1,304 0 0 0 10 |.07/15/2033 [ 1...........
36290N 6C 1| GNMA PASS TH#613867 4.500...........cccces | o 03/15/2015] PAID ON PRINCIPAL 20,458 20,458 20,554 20,469 (12) 0 (12) 0 20,458 0 0 0 154 |.09/15/2018 [ 1...........
36290Q RQ 0| GNMA PASS TH #614395 4.500........ccccceeeeerecee | woene 03/15/2015] PAID ON PRINCIPAL 96,859 96,859 96,315 96,561 299 0 299 0 96,859 0 0 0 584 |.07/15/2018 | 1...........
36290Q TP O GNMA PASS TH #614458 4.500.........ccccooeeereeee | woeee 03/15/2015] PAID ON PRINCIPAL 40,300 40,300 42,634 41,145 (845) 0 (845) 0 40,300 0 0 0 383 |.06/15/2018 | 1...........
36290Q UY 9| GNMA PASS TH #614499 4.500........cccccoecceecee | woeee 03/15/2015] PAID ON PRINCIPAL 16,620 16,620 17,582 16,935 (315) 0 (315) 0 16,620 0 0 0 124 |.06/15/2018 [ 1..........
36290Q VT 9| GNMA PASS TH #614526 4.500.........cccccoeccecccs | woeee 03/15/2015] PAID ON PRINCIPAL 20,721 20,721 21,920 21,234 (513) 0 (513) 0 20,721 0 0 0 156 |.06/15/2018 [ 1...........
36290R QZ 9| GNMAPASS TH#615272 4.500............ccommvveres | creee 03/15/2015] PAID ON PRINCIPAL 26,357 26,357 26,554 26,469 (113) 0 (113) 0 26,357 0 0 0 247 |.07/15/2033 | 1...........
36290R Q2 2| GNMAPASS TH#615273 4.500.........cccccoumvvenns | crnee 03/15/2015] PAID ON PRINCIPAL.......cccooesveues | covvermrrrerernrerennenrenes | covverereiens 148,247 | ..ooooveeeees 148,247 | .oovvvevee 149,359 | ...ooovoveees 149,010 (763) 0 (763) (VN 148,247 0 0 0 1,362 |.07/15/2033 [ 1...........
36290R TT 0| GNMAPASS TH#615362 4.500...........cccoomvveees | conee 03/15/2015] PAID ON PRINCIPAL 36,635 36,635 36,177 36,447 187 0 187 0 36,635 0 0 0 273 |.07/15/2018 | 1...........
36290R T4 5| GNMAPASS TH#615371 4.500.........cccccommvvenes | o 03/15/2015] PAID ON PRINCIPAL 27,020 27,020 27,176 27,115 (95) 0 (95) 0 27,020 0 0 0 160 |.07/15/2033 [ 1...........
36290R YE 7|GNMAPASS TH#615509 4.500...........cccenes | o 03/15/2015] PAID ON PRINCIPAL........ccocooeeuee | covvermrvverannrnrennnnnenes | cvevererenens 146,426 | ............ 146,426 | ..ooovoveven 135,329 | ..o 138,150 8,275 0 8,275 (1] 146,426 0 0 0 947 |.08/15/2033 | 1...........
36290R YM 9| GNMA PASS TH #615516 03/15/2015] PAID ON PRINCIPAL 40,438 40,438 38,290 38,877 1,561 0 1,561 0 40,438 0 0 0 232 |.09/15/2033 | 1...........
36290R  ZJ 5| GNMA PASS TH #615545 . | 03/15/2015] PAID ON PRINCIPAL 59,908 59,908 56,022 56,722 3,186 0 3,186 0 59,908 0 0 0 474 1.09/15/2033 | 1..
36290R  4Y 6| GNMA PASS TH #615639 03/15/2015] PAID ON PRINCIPAL 28,602 28,602 27,040 27411 1,191 0 1,191 0 28,602 0 0 0 215 |.09/15/2033 | 1...........
36290R 5E 9| GNMA PASS TH #615645 03/15/2015| PAID ON PRINCIPAL 4,796 4,796 4,436 4,531 265 0 265 0 4,796 0 0 0 36 |.09/15/2033 | 1...........
36290S BW 0| GNMA PASS TH #615753 03/15/2015] PAID ON PRINCIPAL 49,121 49,121 48,139 48,749 372 0 372 0 49,121 0 0 0 370 |.08/15/2018 | 1...........
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36290X JW 1| GNMA PASS TH #620477  4.500........ccccoeeucereres | ene 03/15/2015] PAID ON PRINCIPAL 32,210 32,210 30,580 31,039 1172 0 1172 0 32,210 0 0 0 344 |.08/15/2033 | 1...........
36290X PJ 3| GNMA PASS TH #620625 4.500........ccccoeeucereres | wovee 03/15/2015] PAID ON PRINCIPAL 245,591 245,591 233,158 236,956 8,635 0 8,635 0 245,591 0 0 0 2,708 |.09/15/2033 | 1...........
36290X QX 1| GNMA PASS TH #620670 03/15/2015] PAID ON PRINCIPAL 6,179 6,179 5,851 5,935 243 0 243 0 6,179 0 0 0 46 |.09/15/2033 | 1...........
36290X 4B 3| GNMA PASS TH #621018 . | 03/15/2015| PAID ON PRINCIPAL 77,242 77,242 77,821 77,325 (83) 0 (83) 0 77,242 0 0 0 517 |.10/15/2018
36291A D6 3| GNMA PASS TH #622125 03/15/2015] PAID ON PRINCIPAL 88,694 88,694 89,332 88,781 (86) 0 (86) 0 88,694 0 0 0 778 |.10/15/2018 | 1...........
36291Q BW 3| GNMA PASS TH #634653 5.000........cccccoeeeeeeee | woeee 03/15/2015] PAID ON PRINCIPAL 20,378 20,378 20,711 20,599 (221) 0 (221) 0 20,378 0 0 0 169 |.12/15/2034 [ 1..........
36291R  RF 1| GNMA PASS TH #635986  5.000..............coccveves | woeee 03/15/2015] PAID ON PRINCIPAL 8,719 8,719 8,861 8,801 (83) 0 (83) 0 8,719 0 0 0 70 | .12/15/2034 | 1...........
36291R  2G 6| GNMAPASS TH#636275 5.000.............ccommveves | coeee 03/15/2015] PAID ON PRINCIPAL 38,714 38,714 38,248 38,405 309 0 309 0 38,714 0 0 0 183 |.03/15/2035 [ 1...........
36291S VW 7| GNMA PASS TH #637029 03/15/2015] PAID ON PRINCIPAL.......ccooessreuss | covrerrrvrerernrerennrnrenes | cevveveieiens EEARET TN [— LEAR-TATN I— 195,008 | ..ooooveenens 194,023 (2,150) 0 (2,150) (VN I 191,873 0 0 0 2,314 | .12/1512034 | 1...........
36292F S2 4| GNMA PASS TH #647737 . | 03/15/2015] PAID ON PRINCIPAL 5,116 5,116 5,057 5,066 50 0 50 0 5,116 0 0 0 43 |.08/15/2035
36292H S6 1| GNMA PASS TH #649541 03/15/2015] PAID ON PRINCIPAL 8,398 8,398 8,301 8,325 73 0 73 0 8,398 0 0 0 70 |.11/15/2035 | 1...........
36176E 5W 7| GNMA PASS TH #764361 3.500.......cccccceeecereres | ovee 03/15/2015] PAID ON PRINCIPAL 224,021 224,021 233,857 238,669 (14,648) 0 (14,648) 0 224,021 0 0 0 1,929 |.01/15/2042 [ 1..........
36176E  6E 6| GNMA PASS TH #764369 3.500.......cccccceeecerecee [ wovee 03/15/2015] PAID ON PRINCIPAL 570,667 570,667 595,723 601,262 (30,596) 0 (30,596) 0 570,667 0 0 0 4,937 |.01/15/2042 | 1...........
36176Q NH 3| GNMA PASS TH#772892 3.500......ccccccceemeeeeces | rune 03/15/2015] PAID ON PRINCIPAL 18,655 18,655 19,474 19,927 (1,271) 0 (1,271) 0 18,655 0 0 0 108 |.01/15/2042 [ 1..........
36176Q NT 7| GNMA PASS TH#772902 3.500......ccccccceeeceveces | ovne 03/15/2015] PAID ON PRINCIPAL.........ccccocouee | covvevmrmrmrennrmrenninienes | cvevereieiens 123254 | ..o 123254 | oo 128,665 | ............. 130,874 (7,620) 0 (7,620) (VN I 123,254 0 0 0 718 |.01/15/2042 | 1...........
36176Q NX 8| GNMA PASS TH#772906 3.500......cccccccceccceecs | woeee 03/15/2015| PAID ON PRINCIPAL 12,595 12,595 13,148 13,283 (689) 0 (689) 0 12,595 0 0 0 74 |.01/15/2042 | 1...........
36225A TG 5| GNMA PASS TH#780551 7.500.....cccccccceccercccs | wovee 03/15/2015] PAID ON PRINCIPAL 1,026 1,026 1,052 1,063 (37) 0 (37) 0 1,026 0 0 0 12 |.04/15/2027 [ 1...........
36225A YM 6| GNMA PASS TH#780716  7.500......cccccceeecececes | woeee 03/15/2015] PAID ON PRINCIPAL 1,949 1,949 1,998 2,027 (77) 0 (77) 0 1,949 0 0 0 27 |.02/15/2028 | 1...........
36225B 2L 1| GNMA PASS TH #781679 4.000.....cccccceeeucereres | oene 03/15/2015] PAID ON PRINCIPAL........cooousieues | covvermrrrerernrerennenrenes | covvevereiens EREN AT [— 118,736 | .vovvvererens AREX:TE TN [E— 117,632 1,104 0 1,104 (VN 118,736 0 0 0 868 |.12/1512018 | 1...........
36241K  BF 4| GNMA PASS TH #781838  8.000.......cccccoeeucereces [ uvee 03/15/2015] PAID ON PRINCIPAL 75478 75,478 82,352 81,944 (6,466) 0 (6,466) 0 75478 0 0 0 1,095 |.12/15/2029 [ 1.........
36241K BG 2| GNMA PASS TH #781839  8.000.......cccccceeecereres | uvee 03/15/2015] PAID ON PRINCIPAL 55,630 55,630 60,218 59,076 (3,446) 0 (3,446) 0 55,630 0 0 0 734 |.06/15/2025 | 1...........
36241K  BL 1| GNMA PASS TH #781843 6.500......cccccceeecerecee | wuvee 03/15/2015] PAID ON PRINCIPAL 72,053 72,053 75,996 74,861 (2,808) 0 (2,808) 0 72,053 0 0 0 778 | .11/15/2028 | 1...........
36241K BM 9| GNMA PASS TH #781844  6.500.......ccccceoeeerecee | wovee 03/15/2015] PAID ON PRINCIPAL 346,842 346,842 365,187 363,473 (16,631) 0 (16,631) 0 346,842 0 0 0 3,163 |.03/15/2032 | 1...........
36241K  CT 3| GNMA PASS TH #781882 7.500.....ccccccceeeeerecee | rvee 03/15/2015] PAID ON PRINCIPAL 35,564 35,564 38,097 37,796 (2,231) 0 (2,231) 0 35,564 0 0 0 425 |.03/15/2035 | 1...........
36241K  CU 0| GNMA PASS TH #781883  7.500.......cccccceeeeerecee [ wovee 03/15/2015] PAID ON PRINCIPAL 82,608 82,608 88,478 87,850 (5,241) 0 (5,241) 0 82,608 0 0 0 1,146 |.03/15/2035 [ 1..........
36241K  CV 8| GNMA PASS TH #781884 7.500......cccccceeeceeeccs [ woeee 03/15/2015] PAID ON PRINCIPAL 50,530 50,530 54,134 53,841 (3,311) 0 (3,311) 0 50,530 0 0 0 617 |.03/15/2035 | 1...........
36241K DH 8| GNMA PASS TH#781904 5.000.........ccccccoremres | wovee 03/15/2015] PAID ON PRINCIPAL 348,795 348,795 343274 344,494 4,301 0 4,301 0 348,795 0 0 0 3,058 |.04/15/2035 | 1...........
38375B  ZA 3| GNR2012-H27 HACMO  2.000......cccceeecererereres | rene 03/20/2015] PAID ON PRINCIPAL.......ccoooesveues | covvermrrrerernrerennenrenes | cevverereiens ALK 172 [— 163,102 | coovvvererens 167,192 | ..oooovenees 165,850 (2,748) 0 (2,748) (VN 163,102 0 0 0 594 |.11/20/2062 | 1...........
38375B C9 1|GNR2012-H31 HACMO  1.650.....cccccccececemeueccs | uuee 03/20/2015] PAID ON PRINCIPAL........coooouuuues | covvevmrvvvrennrnrennennenes | covverereiens 172,263 | e 172,263 | cooovveree 174221 | oo 173,503 (1,240) 0 (1,240) (U 172,263 0 0 0 250 |.10/20/2062 | 1...........
38375B G2 2| GNR2013-HO3 HA 1750, [ e 03/20/2015] PAID ON PRINCIPAL 16,468 16,468 16,463 16,460 8 0 8 0 16,468 0 0 0 49 |.12/20/2062 | 1...........
38375B G2 2| GNR2013-H03 HA 1750, [ e 12/20/2014| PAID ON PRINCIPAL 0 0 0 0 0 0 0 0 0 0 0 0 3 |.12/20/2062 | 1...........
38375B R5 3| GNR2013-H07 LA 1.650....ccuweveeeiveivninnnieninns | e 03/20/2015] PAID ON PRINCIPAL.........ccccocouee | covvermrmrmrermrmrinninnenes | cvevereieiens 147212 | s 147,212 | v 146,062 | ............. 146,313 899 0 899 (VN I 147,212 0 0 0 317 |.03/20/2063 | 1...........
38375U JP  6|GNR2014-H12KA  2.750.. . [ 03/20/2015| PAID ON PRINCIPAL 390,287 390,287 392,086 391,996 (1,709) 0 (1,709) 0 390,287 0 0 0 1,617 |.05/20/2064 | 1..
36225C PC  4|G2(ARM) #80418  2.000.......ccccoommmmmcmmmcmisiicss | conee 03/20/2015] PAID ON PRINCIPAL 2,655 2,655 2,661 2,633 22 0 22 0 2,655 0 0 0 9 |.06/20/2030 | 1...........
36202K 6Z 3| G2(ARM) #8988  1.625.......ooorrmeicicreicrcrceeies [ e 03/20/2015] PAID ON PRINCIPAL 6,998 6,998 7,014 6,976 23 0 23 0 6,998 0 0 0 19 [.10/20/2026 | 1...........
36230S DW 1| G2757317 L35 SOOI B 03/20/2015] PAID ON PRINCIPAL 288,189 288,189 296,519 291,199 (3,010) 0 (3,010) 0 288,189 0 0 0 2,936 |.02/20/2061 | 1...........
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38376G AB 6| GNR 2009-60 B (PROJECT 4.660.........ccooeeereuucrc | oeee 03/16/2015] PAID ON PRINCIPAL.......ccoocovevere | covvrnrmrrnnnenrerincennnnns crerenn 1,792,364 | e 1,792,364 | .........1,746,505 | .........1,780,116 12,249 0 12,249 0[...1,792,364 0 0 (U [ 19,992 |.10/16/2037 | 1...........
38378N EW 9| GNR2013-162 A (PROJEC 2.750.........cccovvvvcccrcs | o 03/16/2015] PAID ON PRINCIPAL........ccoooueuuee | covvermrrrevennrnrennennenes | covvereieiens 121,086 | ..ooooveveens 121,086 | ..ooovevee 119,610 | ..ooovvevees 119,863 1,223 0 1,223 (VN 121,086 0 0 0 555 |.09/16/2046 | 1...........
38378X P6 2| GNR2014-166 PL 2.500.....cccmnennceenirncenenes | o 03/16/2015] PAID ON PRINCIPAL........ccoccoeeees | covvermrvvvvannrnrinnnnnenes | cecvereienens 135,543 | . 135,543 | ..oovveree 135,585 | ...ooovvveens 135,574 (31) 0 (31) (1] 135,543 0 0 0 707 |.05/16/2055 | 1...........
38378Y S8 3| GNR2014-34 PA (PROJEC 2.471.. . | 03/16/2015| PAID ON PRINCIPAL 239,150 239,150 240,113 240,087 (937) 0 (937) 0 239,150 0 0 0 983 |.09/16/2053
83162C TV 5| SBAP 2011-20B 1 4.220......corervererreeenrreniens | e 02/01/2015] PAID ON PRINCIPAL........cccccocouee | covrermrvrmrennrnrinnrnienes | ceevereresend 461,202 | coovvvv 461,202 | ............. 461,202 | ooovov 461,484 (282) 0 (282) (VN I 461,202 0 0 (U [T 10,262 |.02/01/2031 | 1...........
83162C UR 2| SBAP 2012-20C 1 /A< (S 03/01/2015] PAID ON PRINCIPAL...........ccccooee | covvermvmvmvmnmvmrevnrnienns | cvmvereieiens 787,846 | ............ 787,846 | ............ 787,846 | ............ 788,260 (415) 0 (415) (VN 787,846 0 0 (U [N 10,294 1.03/01/2032 | 1...........
831641 FB 6 SBIC 2014-10B 1 XL T— 03/10/2015] PAID ON PRINCIPAL 23422 23,422 23,422 23,421 1 0 1 0 23,422 0 0 0 306 |.09/10/2024 | 1...........
0599999. Total Bonds - U.S Government ......239,612,874 | .....238,428.267 | ....291,746,802 | ...... 238,328,766 | ..o | i, (779,024) 0 f (779,024) 0 [...237,549,742 0 2,063,132 2,063,132 | ...... 5,161,365 XXX XXX
Bonds - All Other Government
013051 CR  6|ALBERTA (PROVINCE OF) 5.930.. .| C.. ] 03/16/2015| REDEEMED. 643,520 643,520 645,973 643,871 (351) 0 (351) 0 643,520 0 0 0 19,080 |.09/16/2016 | 1FE.......
13509P CF 8| CANADA HOUSING TRUST  2.950......ccccee0..o C.. | 03/15/2015] MATURED. 5,000,000 5,000,000 | ..........4,997,500 | .......... 4,999,626 374 0 374 0 5,000,000 0 0 0 73,750 |.03/15/2015 | 1FE.......
642866 FT 9| NEW BRUNSWICK (PROVINC 4.500................. C.. | 02/04/2015] MATURED. 3,000,000 3,000,000 2,980,560 2,999,527 473 0 AT3 0 3,000,000 0 0 0 67,500 |.02/04/2015 | 1FE.......
669827 FN 2| NOVA SCOTIA (PROVINCE 4.700..................... C.. [ 01/14/2015] MATURED. 3,000,000 3,000,000 2,990,760 2,999,837 163 0 163 0 3,000,000 0 0 0 70,500 |.01/14/2015 | 1FE.......
683234 WM 6| ONTARIO (PROVINCE OF) 4.500...................... C.. [ 03/08/2015] MATURED............cococmerevermrmrenennsenes | eovssmmsmmmssssemsmmnensnnns | seveen 10,000,000 ...10,000,000 | ........ 10,251,750 ....10,004,789 (4,789) 0 (4,789) 0f.... 10,000,000 0 0 0 225,000 |.03/08/2015 | 1FE.......
D20659 TT  1|BUNDESOBLIGATION ~ 2.500.....cccoumururcruncne D.. [ 02/27/2015] MATURED............cococmvvmrevmverenmnnnenes [ eomvmmmmmmmsmmmmmssnnsnnnnns | cvvvvneed 3,358,500 | ........ 3,358,500 | .........4,116,807 3,646,127 (13,324) 0 (13,324) 269,054 3,901,857 (543,357) 0 (543,357) 83,963 |.02/27/2015 | 1FE.......
G92450 7Q 5|UKGILTTREASURY  2.750...ccccccccccimimiciine D.. [ 01/22/2015] MATURED. 2,853,990 2,853,990 3,005,605 2,965,205 (4,323) 0 (4,323) (89,780) 2,871,103 (17,113) 0 (17,113) 39,242 |.01/22/2015 | 1FE.......
629352 MX 7| CANADA NHA PASS THRUP 1.750........cccccvvvnee C.. | 03/15/2015| PAID ON PRINCIPAL 49,977 49,977 49,172 49,324 654 0 654 0 49,977 0 0 0 143 |.10/01/2018 | 1FE.......
629352 47 2] CANADA NHA PASS THRU P 1.800. C.. | 03/15/2015] PAID ON PRINCIPAL 14,412 14,412 14,468 14,466 (53) 0 (53) 0 14,412 0 0 0 42 | 12/01/2018 | 1FE.......
1099999. Total BONGS = All OtET GOVEIMIMIENL. .......cve e s | csisians 27,920,400 ....27,920,400 | ........ 29,052,595 ....28,322,772 (21,177) 0 (1A77) ] o 179274 | ........ 28,480,870 (560,470) 0 (560,470)] ..........579,220 XXX XXX
Bonds - U.S. States, Territories and Possessions
010410 3G  1|ALABAMA GENERAL OBLIGA 4.500...........ccc.... | e 02/01/2015) REDEEMED 5,740,000 | ........ 5,740,000 | ........6,031,018 | ........ 5,742,604 (2,604) 0 (2,604) 0 5,740,000 0 0 0 ...129,150 |.02/01/2019 | 1FE.......
130628 E7 1| CALIFORNIA GENERAL OBL 5.750.........cccocvever | rene 03/01/2015) MATURED.........ooovvvvncnennrnccnernnecenes | covvevevvvesenssssesnsnsenes | cvevereresens 110,000 | .o 110,000 | .oovvveveen 110,713 | s 110,000 0 0 0 (U I 110,000 0 0 0 3,163 |.03/01/2015 | 1FE.......
647293 LV 9| NEW MEXICO CAP PROJS G 5.000........cccocrcverc | e 03/01/2015) MATURED.........coovcvomerernrcncncrenesenes | o | s 10,000,000 ...10,000,000 | ........ 11,104,800 ....10,021,002 (21,002) 0 (21,002) 0f.... 10,000,000 0 0 0 250,000 |.03/01/2015 | 1FE.......
658256 J4 5| NORTH CAROLINA GENERAL 5.000............c.... | ... 03/01/2015) REDEEMED............coovvvevmrerivnrerenns | covvvnnennnvvennnnennensenns | e 18,930,000 ....18,930,000 | ........ 20,596,597 ....18,962,571 (32,571) 0 (32,571) 0f... 18,930,000 0 0 0 ...473,250 |.03/01/2021 | 1...........
658256 J9 4| NORTH CAROLINA GENERAL 5.000.................| -.... 03/01/2015) REDEEMED............ccocvcvevevcvcrvverenns | covvvvrevenveneeneseeneecees | covsisis 1,070,000 | .......... 1,070,000 ..1,164,203 | ........ 1,071,841 (1,841) 0 (1,841) 0 ....1,070,000 0 0 0 26,750 |.03/01/2021 | 1FE.......
882720 6L 4| TEXAS GO WATER FINANCI 5.000.......cccccvcrcvrre | cree 03/10/2015] REDEEMED........ccoovevererererernrerenns | cevvvveenrnsenenessseseeesns | covsesies 1,660,000 | ..oovevene 1,660,000 ...1,665,146 | ......... 1,663,352 (2,740) 0 (2,740) 0 ....1,660,613 0 (613) (613) 50,492 |.08/01/2018 | 1FE.......
882720 6M 2| TEXAS GO WATER FINANCI 5.000........ccccocrcvere | cece 03/10/2015| REDEEMED 3,845,000 3,845,000 3,856,766 ....3,852,664 (6,267) 0 (6,267) 0 3,846,397 0 (1,397) (1,397) ..........116,952 |.08/01/2019 | 1FE......
882720 6N 0| TEXAS GO WATER FINANCI 5.000........ccccocvcvere | cece 03/10/2015| REDEEMED ....4,035,000 | .......... 4,035,000 ...4,123,367 ...4,035,000 0 0 0 0 ....4,035,000 0 0 0 ...122,731 | .08/01/2020 | 1FE.......
882720 6Q 3| TEXAS GO WATER FINANCI 5.000.........cccocuceeee | cec 03/10/2015] REDEEMED...........ocovvevevnvevennnerenns | covveveennnseneenssnceceenns | covsesies 3,450,000 | .......... 3,450,000 ...3,460,730 | .......... 3,456,988 (5,712) 0 (5712) 0 ....3,451,276 0 (1,276) (1,276) | ..........104,938 |.08/01/2022 | 1FE.......
882720 6S 9| TEXAS GO WATER FINANCI 5.000.........cccocrcvers | e 03/10/2015| REDEEMED 2,545,000 2,545,000 2,552,737 2,550,040 (4,122) 0 (4,122) 0 2,545,918 0 (918) (918) 77,410 |.08/01/2024 | 1FE.......
93974B CS 9| WASHINGTON GENERAL OBL 5.000................ | ..... 01/01/2015] REDEEMED 2,265,000 2,265,000 ....2,400,062 2,265,000 0 0 0 0 2,265,000 0 0 0 56,625 |.01/01/2022 | 1FE.......
1799999. Total Bonds - U.S. States, Territories and POSSESSIONS. .......cvcvvisvcvessisicis s | s 53,650,000 | ........53,650,000 | ....... 57,066,137 | ........53,731,062 (76,859) 0 (76,859) 0f.... 53,654,204 0 (4,204) (4204)] ........ 1,411,460 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
005158 SF 8| ADA & CANYON COS JT SD 4.750.......cccccccccccc | e 02/15/2015] MATURED, 2,295,000 2,295,000 2,506,438 2,298,026 (3,026) 0 (3,026) 0 2,295,000 0 0 0 54,506 |.02/15/2015 | 1FE.......
021087 PT 2| ALPINE SCH DIST GO S20 4.000.........cccuuvvrvreres | wover 03/15/2015| REDEEMED 9,920,000 | .......... 9,920,000 | ..........9,826,554 9,915,366 4,634 0 4,634 0 9,920,000 0 0 0f.....198400 |.03/15/2017 | 1FE.......
090874 EY 0| BIRDVILLE ISD GO S2006 5.000...........ccccvcrvrecce | e 02/15/2015] REDEEMED crerernnn5,480,000 | .......... 5,480,000 | ..........5,839,543 | ..........5,485,332 (5,332) 0 (5,332) 0[.....5480,000 0 0 0[......137,000 |.02/152021 | 1FE.......
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094797 R5 8| BLOOMINGTON MN ISD #27 5.000.........ccccvvever | cree 02/01/2015] MATURED. ceerennnni$,205,000 | ......... 4,205,000 | .........4,566,210 | ..........4,208,737 0 (3,737) 0 (3,737) 0 ......4,205000 0 0 0[.....105125 |.02/01/2015 | 1FE.......
094797 R6  6|BLOOMINGTON MN ISD #27 5.000.........ccccovever | coe 02/01/2015] REDEEMED............ocovvevevevevennnenenns | covveveennnseneneesnceceenns | covvesis 4,530,000 | ......... 4,530,000 | .........4,901,369 | ......... 4,533,829 0 (1,945) 0 (1,945) 0f.....4,531884 0 (1,884) (1,884)] ..........113,250 |.02/01/2016 | 1FE.......
094797 R7 4| BLOOMINGTON MN ISD #27 5.000..........cccovvver | cree 02/01/2015| REDEEMED 5,090,000 5,090,000 | ..........5,487 427 5,094,087 0 (2,085) 0 (2,085) 0 5,092,002 0 (2,002) (2,002)| ..........127,250 |.02/01/2017 | 1FE.......
114889 VA 3| BROWARD CO PARKS & LAN 5.000.. .| 01/01/2015| REDEEMED ..4,000,000 .4,000,000 .4,222,040 4,000,000 0 0 0 0 0 ......4,000,000 0 0 0 .100,000 |.01/01/2025 | 1FE.......
235218 P2 4| DALLAS GO LTD REF 8200 5.000..........ccccovvevvrs | e 02/15/2015) REDEEMED...........ccocvevevevevennrerenns | covvvvrennnvnnssnssncsneeses | covssiis 1,540,000 | .......... 1,540,000 | ..........1,632,862 | ......... 1,541,309 0 (1,309) 0 (1,309) 0 .....1,540,000 0 0 0 38,500 |.02/15/2019 | 1FE.......
259030 QM 9| DOUGLAS CO SD GO $2007 5.000........cccococcece | e 03/25/2015) TRAVELERS PROP CAS IN........ | covvvvevvvvvcervcvceceevenes | o 1,311,088 | .......... 1,205,000 | .........1,285843 | .......... 1,226,451 0 (2,074) 0 (2,074) 0f...1224377 0 86,711 86,711 29,121 |.04/01/2025 | 1FE.......
259030 QU 1| DOUGLAS CO SD GO S2007 5.000........ccccccercce | e 03/25/2015] TRAVELERS COMMERCIAL....... | coovvverrvvrererrrrrereeeees | cvvress 3,041,072 | .......... 2,795,000 2,982,517 2,844,755 0 (4,810) 0 (4,810) 0 2,839,946 0 201,126 201,126 67,546 |.04/01/2025 | 1FE.......
346604 FL 0| FORSYTH CO SCHDIST GO 5.000......ccccccc0eece | e 02/01/2015) REDEEMED........ccovveverererererererenns | cevvvneenenseneeesnsesseeees | cvssessd 6,985,000 | ......... 6,985,000 | ..........7,443,845 6,989,423 0 (4,423) 0 (4,423) 0 6,985,000 0 0 0[.....174,625 |.02/01/2022 | 1FE.......
346838 T8 8| FORTBEND ISD GO S96 ( 5.000.........ccccommrvvures | wovee 02/15/2015| MATURED 2,650,000 2,650,000 2,383,013 2,646,744 0 3,256 0 3,256 0 2,650,000 0 0 0 66,250 | .02/15/2015 | 1...........
349425 WY 0| FORT WORTH GO LTD REF 5.000.... .| 03/01/2015| MATURED. ..4,370,000 4,370,000 ..4,509,927 4,370,000 0 0 0 0 0 4,370,000 0 0 0 109,250 |.03/01/2015 | 1FE.......
401784 VM 2| GUILFORD CO GENERAL OB .020.......ccccooeeeeee | oo 01/08/2015] WELLS FARGO SECURITIE....... | cooveeeeeveveccnneencecneens | oreeees 25,480,000 | .......25,480,000 | ........ 25,480,000 | ........25,480,000 0 0 0 0 0 ... 25,480,000 0 0 0 768 |.03/01/2025 | 1FE.......
429740 D7 5| HIGH POINT GENERAL OBL 5.000........ccccoeeeecce | covee 03/01/2015) REDEEMED...........ccovvevevevevernnerenns | cevvvvennenneeeeensececeenns | covvesies 3,165,000 | .......... 3,165,000 | ..........3,438,962 | .......... 3,170,478 0 (4,193) 0 (4,193) 0f.....3,166,285 0 (1,285) (1,285) 79,125 |.03/01/2018 | 1FE.......
429740 D8 3| HIGH POINT GENERAL OBL 5.000.........cccceeeeece | cove 03/01/2015) REDEEMED...........ccoovevevmvevennrerenns | covvvneennssneennsseceeennns | covsssies 1,540,000 | .......... 1,540,000 | .........1,667,004 | .......... 1,542,535 0 (1,942) 0 (1,942) 0 ....154059 0 (594) (594) 38,500 |.03/01/2019 | 1FE.......
483800 QY 7| KANE & DUPAGE USD #303 5.000............ccocoeer | covee 01/01/2015 REDEEMED 5,755,000 | .......... 5,755,000 | ..........6,146,052 | ......... 5,755,000 0 0 0 0 0 5,755,000 0 0 0f.....143875 | .01/01/2017 | 1FE......
483800 QZ 4| KANE & DUPAGE USD #303 5.000............cccccees | covee 01/01/2015) REDEEMED...........ococvvvevmrerevrrerenns | covvvvnvennvnensvvnnneesenes | s 12,050,000 | ........12,050,000 | ........ 12,976,481 | .......12,050,000 0 0 0 0 0f.... 12,050,000 0 0 0 301,250 |.01/01/2018 | 1FE.......
483800 RA 8| KANE & DUPAGE USD #303 5.000............ccoceees | cocee 01/01/2015] REDEEMED........ccovrevevererererererenns | cevvrneerrnseseeesnsenseeees | cvssesses 3,360,000 3,360,000 3,615,326 3,360,000 0 0 0 0 0 3,360,000 0 0 0 84,000 [.01/01/2019 | 1FE.......
483800 RB 6| KANE & DUPAGE USD #303 5.000.............cococee | coeee 01/01/2015) REDEEMED............coovevevevcveverevenns | covveveennnvenneeneneeeeenes | covissis 1,000,000 | ..oovevee 1,000,000 | .........1,072,650 | .......... 1,000,000 0 0 0 0 0 .....1,000,000 0 0 0 25,000 [.01/01/2020 | 1FE.......
580818 EU 2| MCHENRY CO GO CONSV RE 5.000................ | ... 02/01/2015) REDEEMED ceerennnn8,185,000 | ... 4,185,000 | ........4,541,729 | .......... 4,188,360 0 (1,688) 0 (1,688) 0f....4,186,673 0 (1,673) (1,673)] ..........104,625 |.02/01/2019 | 1FE.......
592112 GP 5| MET GOVT NASHVILLE DAV 5.000..........ccccer | coe 01/01/2015) REDEEMED ceerennnni4,665,000 | .......... 4,665,000 | .........5,158,837 | ..........4,665,000 0 0 0 0 0 .....4,665000 0 0 0f.....116,625 |.01/01/2017 | 1FE.......
592112 GY 6| MET GOVT NASHVILLE DAV 5.000..........ccccceee | coee 01/01/2015 REDEEMED 5,910,000 5,910,000 6,535,633 5,910,000 0 0 0 0 0 5,910,000 0 0 0[....147,750 |.01/01/2017 | 1FE......
592659 N8 5| METRO WATER DIST SO CA 5.000..........cccccvees | cre 03/01/2015] MATURED. 2,540,000 2,540,000 | ..........2,820,060 2,545,163 0 (5,163) 0 (5,163) 0 2,540,000 0 0 0 63,500 |.03/01/2015 | 1FE.......
667027 WW 2| NORTHSIDE ISD GO REF S 5.000...........cccccouees | cree 02/15/2015) REDEEMED.........cocvcvevmvevevvnnrinenns | covvevnrsvsvesssssennsnsenes | cvnvereresesd 415,000 | cooovvvv 415,000 | ............. 418,287 | .ooovv 417,410 0 (2,410) 0 (2,410) (U I 415,000 0 0 (U [ 10,375 |.02/15/2020 | 1FE.......
681181 MD 2| OLMSTED CO GO S2007A 4.250........cccoccouuvcee | . 02/01/2015) REDEEMED...........ccocvevevmrerennrenenns | covvvveenvnsvnnensneeseeenes | covsssis 4,445,000 | ......... 4,445,000 | .........4,439,888 | ......... 4,444,493 0 507 0 507 0 .....4,445000 0 0 0 94,456 |.02/01/2022 | 1FE.......
681181 ME 0| OLMSTED CO GO S2007A  4.300........cccocceuurcce | e 02/01/2015) REDEEMED...........ccocvevvvmrevevnrerenns | covvvvrenvnsnnnensneeeneenns | covsssis 4,635,000 | ........ 4,635,000 | .........4,629,438 | ......... 4,634,445 0 555 0 555 0f.....4,635000 0 0 0 99,653 |.02/01/2023 | 1FE.......
681181 MF 7| OLMSTED CO GO S2007A  4.300........cccccooouucce | e 02/01/2015) REDEEMED............ccocvcvvvevevennrerenns | covvevrenenvennensveeeeeeees | covsisis 4,835,000 | ......... 4,835,000 | .........4,806,087 | ......... 4,833,212 0 1,788 0 1,788 0f....4835000 0 0 0f.....103953 |.02/01/2024 | 1FE......
681181 MG 5| OLMSTED CO GO S2007A 4.375........cccccoevvicee | . 02/01/2015) REDEEMED............coovvvevmvcvevererenes | covvvveennnsenneeneneneeenes | covsssins 4,690,000 | ......... 4,690,000 | .........4,690,000 | ......... 4,690,000 0 0 0 0 0 ....4,690,000 0 0 0[.....102594 |.02/01/2025 | 1FE.......
703589 EX 5| PAULDING CO GENERAL OB 5.000............ccocr. | oo 03/25/2015] TRAVELERS PROP CAS IN........ | coovvverernrneceenincenninns crerennnn2,109,393 | e 1,950,000 | ..........2,090,946 | ..........1,985,026 0 (3,820) 0 (3,820) 0 [ cciiiii1,981,206 | .oooovveeviviviiicicn0 | i 128,187 | ... 128,187 | o 63,375 |.02/01/2023 | 1FE.......
703589 EY 3| PAULDING CO GENERAL OB 5.000...........ccovvvs | e 03/25/2015] TRAVELERS PROP CAS IN........ | coovvvevvrnrnceeerincenninns crerennn 1,622,610 | ... 1,500,000 | ..........1,605,930 | ..........1,526,343 0 (2,873) 0 (2,873) 0f...1523470 0 99,140 99,140 | ............ 48,750 |.02/01/2024 | 1FE.......
703589 EZ 0| PAULDING CO GENERAL OB 5.000...........cccvce. | coce 03/25/2015] TRAVELERS PROP CAS IN........ | covvvvcvrvvveccnenvncnceenns | covvees 1,081,740 | ..oovoee 1,000,000 | ..........1,069,800 | .......... 1,017,362 0 (1,894) 0 (1,894) 0f.....1,015468 0 66,272 66,272 32,500 |.02/01/2025 | 1FE.......
727199 CC 3| PLANO ISD GENERAL OBLI 5.000..........ccccccuewes | cree 02/15/2015 REDEEMED 5,515,000 5,515,000 6,003,905 5,522,015 0 (7,015) 0 (7,015) 0 5,515,000 0 0 0f......137,875 | .02/1512017 | 1FE......
795608 MQ 8| SALT LAKE CITY SCHDIS 4.000........ccccouvcuercrcrs | crce 03/01/2015] REDEEMED...........ccoovevevmvevinnrirenns | covveneennnsneennnseceesenss | covsssies 1,915,000 | ...oooooee 1,915,000 | ........1,911,093 | ......... 1,914,664 0 336 0 336 0f.....1915000 0 0 0 38,300 |.03/01/2018 | 1FE.......
795608 MR 6| SALT LAKE CITY SCHDIS 4.000.........cocourcmcrcrerc | e 03/01/2015] REDEEMED...........ccoovevvvmrevernrerenns | covvvvrenvnsvnnnnnsnesneesns | covsisis 1,985,000 | ..o 1,985,000 | .........1,968,108 | .......... 1,984,013 0 987 0 987 0f....1,985000 0 0 0 .03/01/2019 | 1FE.......
795608 MS 4| SALT LAKE CITY SCH DIS 4.000. .| 03/01/2015| REDEEMED 2,065,000 2,065,000 2,032,827 2,063,118 0 1,882 0 1,882 0 2,065,000 0 0 0 .03/01/2020 | 1FE.......
795608 MT 2| SALT LAKE CITY SCHDIS 4.125..........ocovvcvvvcrcrc| e 03/01/2015] REDEEMED............ccococvevevcvcrererenns | covvvvrennnveneennveneeeeees | covisies 2,150,000 | ......... 2,150,000 | ........2,131,274 | .......... 2,149,084 0 916 0 916 0f.....2150,000 0 0 0 .03/01/2021 | 1FE.......
795608 MU 9| SALT LAKE CITY SCHDIS 4.125..........ocovvcvcvcrcrc| e 03/01/2015) REDEEMED 2,240,000 2,240,000 2,203,578 2,237,582 0 2,418 0 2418 0 2,240,000 0 0 0 .03/01/2022 | 1FE.......
795608 MV 7| SALT LAKE CITY SCHDIS 4.250.........cccoovcuurcrcrc | e 03/01/2015] REDEEMED 2,335,000 2,335,000 2,314,615 2,333,463 0 1,537 0 1,537 0 2,335,000 0 0 0 .03/01/2023 | 1FE.......
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795608 MW 5| SALT LAKE CITY SCH DIS 4.250.........cccouvcmurcrcrs | coee 03/01/2015) REDEEMED ...2,435,000 | ......... 2,435,000 ...2,394,336 | ..........2,432,039 0 2,961 0 2,961 0 ....2,435,000 0 0 0 51,744 |.03/01/2024 | 1FE.......
849476 FU 5| SPRINGBRANCH ISD GOL 5.000......cccccccceeueeee | cece 02/01/2015) REDEEMED 3,245,000 3,245,000 3,264,502 3,257,720 0 (12,720) 0 (12,720) 0 3,245,000 0 0 0 81,125 |.02/01/2017 | 1FE.......
78916B  YF 5| ST CLOUD GO LIBR SALES 4.000..........cocooucrcre | woeee 02/01/2015] MATURED. 2,855,000 2,855,000 2,910,644 2,855,515 0 (515) 0 (515) 0 2,855,000 0 0 0 57,100 |.02/01/2015 | 1FE.......
791434 UZ 4| STLOUIS CO SD #R-6 (R 5.000. .| 02/01/2015| MATURED. ..4,000,000 .4,000,000 ..4,663,600 4,009,773 0 (9,773) 0 (9,773) 0 14,000,000 0 0 0 .100,000 |.02/01/2015 | 1FE.......
792895 PX 6| STPAUL ISD #625 GO S2 5.000...........cccoccccccce | cree 02/01/2015) MATURED.........ooovcvemnnmrercscrercnsienes | o | covisiis 1,070,000 | ... 1,070,000 ....1,160,008 | ......... 1,070,995 0 (995) 0 (995) 0 ....1,070,000 0 0 0 26,750 |.02/01/2015 | 1FE.......
938718 XD O WASHINGTON COGOST. G 4.000........ccocceeeec | oo 03/01/2015] MATURED.........oooooooooioveinicicicine | o | e 1,190,000 | ...ooooo.. 1,190,000 ...1.309333 | ... 1,193439 0 (3,439) 0 (3:439) 0 ....1,190,000 0 0 0 23,800 | .03/01/2015 | 1FE.......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession ......181,900,903 | ......181,185,000 | .....189,058,521 | ...... 181,392,307 0 (65,403) 0 (65,403) 0f...181,326,904 0 573,999 573999 | ... 3,719,352 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
67109P AA 1| COOK & DUPAGE COS (OAK 8.000.......ccccooueeeec | wovee 02/01/2015) REDEEMED 35,000 0 0 0 35,000 0 35,000 0 35,000 0 0 0 1,404 {.02/01/2023 | 5*...
396586 TY 5| GREENVILLE WATERWORKS 5.000.... .| 02/01/2015| REDEEMED 11,355,000 ..1,467,912 1,356,055 0 (1,055) 0 (1,055) 0 11,355,000 0 0 0 33,875 |.02/01/2019 | 1..
396586 UH 0| GREENVILLE WATERWORKS 5.000................ | -.cc 02/01/2015] REDEEMED............ocovvevevmvevennrenenns | covveveennnsenennesnceeeenns | covsesis 4,150,000 | ........ 4,150,000 | .........4,495,820 | ......... 4,153,230 0 (3,230) 0 (3,230) 0 .....4,150,000 0 0 0 ....103,750 |.02/01/2019 | 1FE.......
45200F EG O ILLINOIS FIN AUTH (UNI' .020.........cocomreveverrrrrens | oeee 01/08/2015] GOLDMAN SACHS & CO......cccce. | covvvvrrrvvvnennnnencerneens | s 19,400,000 | ........19,400,000 | ........ 19,400,000 | ........19,400,000 0 0 0 0 0. 19,400,000 0 0 0 643 |.07/01/2038 | 1FE.......
545904 EZ 3|LOUDOUN CO SANTNAUTH 4.000........cocccrerc| e 01/01/2015) REDEEMED...........ccooveveverevinnrinenns | covvvveennnsnneennseceeennns | covsesis 2,130,000 | ......... 2,130,000 2,117,902 | ........ 2,130,000 0 0 0 0 0 ....2,130,000 0 0 (U [N 42,600 |.01/01/2017 | 1FE.......
545904 FA  7|LOUDOUN CO SANTN AUTH 4.000.........cccoc0er.| e 01/01/2015 REDEEMED 2,270,000 2,270,000 2,240,467 2,270,000 0 0 0 0 0 2,270,000 0 0 (U [N 45,400 |.01/01/2018 | 1FE.......
548100 6L 5|LOWER CO RIVER S99A P- 3.000.........cccccoceceee | cree 03/19/2015| REDEEMED 8,362,500 8,350,000 ....8,350,000 8,350,000 0 0 0 0 0 8,350,000 0 12,500 12,500 2,512 |.05/15/2019 | 1FE.......
575566 3Q 5| MASSACHUSETTS BAY TRAN 5.875.......cccccvces | coee 03/01/2015] MATURED........ooovveseccvcemrnnnressssis [ ovvereeneesessscnnnnnnnns | cvvveees 5,135,000 | ......... 5,135,000 ...6,043,330 | ........ 5,152,014 0 (17,014) 0 (17,014) 0 ....5,135,000 0 0 0 ....150,841 |.03/01/2015 | 1FE.......
594570 HU 0| MICHIGAN PUB PWR AGY S 5.250........ccccccccrcce| cre 01/01/2015) MATURED........oooovessccvcvnnnncescssies [ orvereennessssicvininnnnes | v 9,865,000 | ......... 9,865,000 | ........ 10,354,699 | .......... 9,865,000 0 0 0 0 0 9,865,000 0 0 0 258,956 |.01/01/2015 | 1FE.......
604114 PM 4| MINNESOTA PUB FAC AUTH 5.000..........ccvvcvvrs | e 03/01/2015) MATURED.......ccovsvessccvcvennrrresiscis [ covvvvrensessccinsnnenees | ceveee 16,380,000 | ........16,380,000 | ........ 18,181,309 | .......16,413,544 0 (33,544) 0 (33,544) 0. 16,380,000 0 0 0 ...409,500 |.03/01/2015 | 1FE.......
64972F SF 4| NEW YORKCITY FINAUTH .020.........ccccvevevenes | v 01/07/2015] RBC CAPITAL MARKETS.......cce. | covvvvnnnrnrnnennrnneeennees | ovevees 29,500,000 | ........29,500,000 | ........ 29,500,000 | ........29,500,000 0 0 0 0 0f.... 29,500,000 0 0 0 509 |.06/15/2024 | 1FE.......
682001 AZ 5| OMAHAPUBPOWERDISTE 5.000......ccccooeecee. | cec 02/01/2015) REDEEMED 2,286,000 2,286,000 | ..........2,450,341 2,287,779 0 (1,779) 0 (1,779) 0 2,286,000 0 0 0 57,150 [.02/01/2017 | 1...........
682001 BF 8| OMAHA PUB POWERDISTE 5.000........cccooceeee. | e 02/01/2015) REDEEMED...........ccovvevevmvevenererenns | covvvveennnneeeeeeseceneenns | covvesies 1,199,000 | ...coceeee 1,199,000 | .........1,285,196 | .......... 1,199,933 0 (469) 0 (469) 0 ....1,199,464 0 (464) (464) 29,975 |.02/01/2017 | 1FE.......
681793 A2 1| OMAHAPUB POWERDISTE 5.700........cccccce00.. | e 02/01/2015) REDEEMED...........ccoovevevevevinnrnnenns | covvvveennnseenesnseceseenss | coviesis 1,100,000 | .......... 1,100,000 ...1,087,841 | ......... 1,100,000 0 0 0 0 0 ....1,100,000 0 0 0 31,350 [.02/01/2017 | 1...........
765433 EE 3| RICHMOND PUB UTILREV 5.000..........ccccccic | cree 01/15/2015) REDEEMED...........ccovvevmvmvevennrerenns | covvvveenvnvennnnnseceeeenns | coviisis 1,770,000 | ...cocoeee 1,770,000 ...1,864,022 | ........ 1,770,369 0 (369) 0 (369) 0 ....1,770,000 0 0 (U [N 44,250 |.01/15/2018 | 1FE.......
765433 EG 8| RICHMOND PUB UTILREV 5.000..........ccccccicc | cree 01/15/2015) REDEEMED...........ccoovevvvmrvvinvrenenns | covvvvrenvnvenssnnsecseeeses | covissis 1,595,000 | .....ccoee 1,595,000 ....1,658,018 | ......... 1,595,232 0 (232) 0 (232) 0 ....1,595,000 0 0 0 39,875 |.01/15/2020 | 1FE.......
765433 EH 6| RICHMOND PUB UTILREV 5.000..........ccccccc | e 01/15/2015| REDEEMED 2,080,000 | ......... 2,080,000 ....2,148,203 2,080,237 0 (237) 0 (237) 0 2,080,000 0 0 0 52,000 [.01/15/2021 | 1FE.......
765433 EJ 2| RICHMOND PUB UTILREV 5.000.........cccmmicvcccs | cre 01/15/2015] REDEEMED........ccoovevererererernrerenns | cevvvnernnnseneneseseeeeeses | cvvsesres 1,185,000 | ..oovevee 1,185,000 ..1,215952 | ......... 1,185,097 0 (97) 0 97) 0 ....1,185,000 0 0 0 29,625 |.01/15/2022 | 1FE.......
765433 EK 9| RICHMOND PUB UTILREV 5.000.........cccccovvuves | cree 01/15/2015| REDEEMED ceerennn 1,295,000 | ... 1,295,000 ...1,322,389 | .........1,295,075 0 (75) 0 (75) 0 ....1,295,000 0 0 0 32,375 |.01/15/2023 | 1FE.......
796253 XQ 0| SAN ANTONIO ELEC & GAS 5.000........cccccoereree | crce 02/01/2015] REDEEMED...........ocovvevevererernrerenns | covvrnerennsnnensnnsenenenes | oreeend 45,000,000 | .......45,000,000 | ....... 47,591,350 | .......45,099,624 0 (99,624) 0 (99,624) 0 ... 45,000,000 0 0 0[....1,125,000 |.02/01/2020 | 1FE.......
79061A BD 8| ST JOSEPH CO (UNIVNOT .010....cccrcccrerererer | ovee 02/05/2015) REDEEMED 23,985,000 23,985,000 | ......... 23,985,000 23,985,000 0 0 0 0 0. 23,985,000 0 0 0 775 |.03/01/2038 | 1FE.......
79061B CA 1| ST JOSEPH COHOSP S99 5.450.........ccocouucres | wovee 03/23/2015] RECOVERABLE ON BONDS...... 10,850 10,850 987 0 987 0 0 987 0 987 0 9,863 9,863 1,544 |.02/15/2012 | 6*...
963864 EU 3| WHITE HOUSE UTILDIST 7.250.......cccouvvccmuruccs | e 01/01/2015) MATURED.........ooovvvvncrennrnccnernnecenns | covvevnvvvivennseresnensenes | covvererenens 705,000 | ............ 705,000 | .o 705,000 705,000 0 0 0 0 (U 705,000 0 0 0 25,556 [.01/01/2015 | 1..........
967222 TX 8| WICHITAFALLS WTR & SW 4.500.......cccccc0e0eee | e 01/15/2015| ROBERT W BAIRD & CO............. 2,757,084 2,595,000 2,585,243 2,588,421 0 83 0 83 0 2,588,504 (U [ 168,580 | ............168,580 | ............. 55,144 |.08/01/2025 | 1FE.......
967222 TY 6| WICHITAFALLS WTR & SW 4.500. .| 01/16/2015| ROBERT W BAIRD & CO. 16,070,000 6,042,694 0 245 0 245 0 6,042,939 0 392,961 392,961 .08/01/2026 | 1FE.......
31349G 52 8|FH(ARM) #755364 2.254.......cccocrcrunns | e 03/15/2015] PAID ON PRINCIPAL 3,335 3,326 0 9 0 9 0 3,335 0 0 0 12 [.01/01/2029 | 1..........
31349S KR 3| FH (3/1 ARM) #781204 2.427......coccovevevuvereveucces | e 03/15/2015] PAID ON PRINCIPAL 3,643 3,643 3,638 3,631 0 12 0 12 0 3,643 0 0 0 14 [.02/01/2034 | 1...........
31295N  AQ 1| FH (5/1 ARM)#789015 2.355........cccuemevmvererinnees | v 03/15/2015] PAID ON PRINCIPAL 605 605 607 603 0 2 0 2 0 605 0 0 0 2 |.02/01/2032 | 1..........
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313356 NC 5| FHLMC GOLD PASSTHRU = 6.500........cccceeeeeeee | woene 03/15/2015] PAID ON PRINCIPAL 2,328 2,328 2,174 2,241 87 0 87 0 2328 0 0 0 25 |.04/15/2026 | 1...........
31294M GB 1| FHLMC GOLD PASSTHRU = 3.500.........ccccouvuecs | e 03/15/2015] PAID ON PRINCIPAL........cooooveuues | covvermrnrmrennrnrennennenes | covvereieiens 113,965 [ ..oooovveeees 113,965 | ..oooveveren 114,517 | oo 114,648 (683) 0 (683) (VN 113,965 0 0 0 646 |.05/15/2026 | 1...........
3128GW SZ 2| FHLMC GOLD PASSTHRU  5.000.......cccccceeeecce | wovee 03/15/2015] PAID ON PRINCIPAL 48,266 48,266 48,514 48,295 (30) 0 (30) 0 48,266 0 0 0 433 | 117152017 | 1...........
3128GW US 5| FHLMC GOLD PASSTHRU .| 03/15/2015| PAID ON PRINCIPAL 18,032 18,032 18,043 18,013 18 0 18 0 18,032 0 0 0 150 |.11/15/2017
3128MM QB 2| FHLMC GOLD PASSTHRU 03/15/2015] PAID ON PRINCIPAL........ccccocouee | covvermrvrmrernrmrenninnenes | cvevereieiens 134544 | ........... 134,544 | ... 140,304 | ......cocoeee 139,432 (4,888) 0 (4,888) (U I 134,544 0 0 0 567 |.11/15/2027 | 1...........
3128CU  GZ 3| FHLMC GOLD PASSTHRU  6.500.......cccccoeeeece | woeee 03/15/2015] PAID ON PRINCIPAL 33,245 33,245 34,536 34,630 (1,385) 0 (1,385) 0 33,245 0 0 0 288 |.04/15/2022 | 1...........
3132GR LV 1| FHLMC GOLD PASSTHRU = 3.500.........ccocvvveees | . 03/15/2015] PAID ON PRINCIPAL.......coovovsercss | covvermrrrerermrerernrnrenes | cevvereresees 114,619 | e 114,619 | coovevererens ARTAS17N [— 117,619 (3,000) 0 (3,000) (V] I 114,619 0 0 0 813 |.02/152042 | 1...........
3132GS LQ 0| FHLMC GOLD PASSTHRU  3.500.......ccccccceeeeee | woeee 03/15/2015] PAID ON PRINCIPAL.......ccooevsrvces | covrerererererererermrnrenes | wevvevevesees QUK [— 143,631 | oo 147,289 | ..ooovvvenens 146,820 (3,189) 0 (3,189) (VN I 143,631 0 0 0 615 |.03/15/2042 | 1...........
3128MJ TB 6| FHLMC GOLD PASSTHRU  3.500.....cccccccoeeeeee | woeee 03/15/2015] PAID ON PRINCIPAL.......ccooessreuss | covrerrrvrerernrerennrnrenes | cevveveieiens 154,669 | ....oovvveeee 154,669 | ..ovvvererens 152,615 | ..oovcvcees 152,761 1,908 0 1,908 (VN 154,669 0 0 0 1,024 |.09/15/2043 | 1...........
3133T5 LL 5|FHR 1727 |CMO 6.500 .| 03/15/2015| PAID ON PRINCIPAL... ..110,492 110,492 .110,233 110,192 300 0 300 0 110,492 0 0 0 1,242 | .05/15/2024
3133TB JR  2|FHR 1998 PE CMO 10 S 03/17/2015] PAID ON PRINCIPAL 3,500 3,500 3,632 3,489 1 0 1 0 3,500 0 0 0 41 1.10/17/2027 | 1..........
3137BA HX 3|FHR4345AB 3.000......ccccrerecsrerersscrerersie | o 03/15/2015] PAID ON PRINCIPAL........ccoccoceuee | covvermrvvmrannrnrinnrnnenes | cecvereienens 179,353 | oo 179,353 | coovvvere 182,744 | ............. 182,544 (3,191) 0 (3,191) (U 179,353 0 0 0 919 |.02/15/2040 | 1...........
3137BD GH 3|FHR 4388 TP 3.000......cccrereccrerecsierevsciie [ e 03/15/2015] PAID ON PRINCIPAL 3,267,981 3,267,981 3,352,234 3,351,044 (83,063) 0 (83,063) 0 3,267,981 0 0 (U [ 16,305 |.09/15/2044 | 1...........
313855 B4 9| FN(ARM) #550959 2.810........cocommmvevmmvrcrirenns | e 03/25/2015] PAID ON PRINCIPAL 6,134 6,134 6,230 6,132 1 0 1 0 6,134 0 0 0 29 |.08/01/2029 | 1...........
31379X  VF 9| FN (10/1 ARM#432714  2.129........cvevervveririnns | e 03/25/2015] PAID ON PRINCIPAL 6,572 6,572 6,673 6,530 42 0 42 0 6,572 0 0 0 23 |.12/01/2027 | 1...........
31402Q 5N 7| FN (10/1 ARM#735353 2.502..........ccommmmvvvrerinns | nee 03/25/2015] PAID ON PRINCIPAL 255,327 255,327 269,743 256,578 (1,251) 0 (1,251) 0 255,327 0 0 0 810 |.03/252035 | 1...........
31402D GG 9| FN (3/1 ARM) #725699 2.236..........coooommvvvvvrrrins | o 03/25/2015] PAID ON PRINCIPAL 53,437 53,437 53,671 53,232 204 0 204 0 53,437 0 0 0 197 |.08/01/2034 | 1...........
31404M BN 7| FN (3/1 ARM) #772345 2.13...ovvvvvevvvvccvcvnrcees | o 03/25/2015] PAID ON PRINCIPAL 26,475 26,475 26,492 26,424 51 0 51 0 26,475 0 0 0 87 |.03/01/2034 | 1...........
31405N  4F 9| FN (3/1 ARM) #794722  2.296.........covcoevvvvririnnens | v 03/25/2015] PAID ON PRINCIPAL 4,046 4,046 4,013 4,035 10 0 10 0 4,046 0 0 0 16 |.10/01/2034 | 1...........
31385H 6B 3| FN (5/1 ARM)#545466 2.408.............cccccccccir | wonne 03/25/2015] PAID ON PRINCIPAL 400 400 403 400 0 0 0 0 400 0 0 0 2 [.01/01/2032 | 1..........
31389D W4 5| FN (5/1 ARM)#622667 2.125.........ccoooommvvvevinnins | o 03/25/2015] PAID ON PRINCIPAL 3,169 3,169 3,185 3,165 4 0 4 0 3,169 0 0 0 11 [.12/01/2031 | 1..........
31392B  6U 5| FNGT 2002-T4 A2CMO  7.000......ccococucmcrcrmucrcs | oeee 03/25/2015] PAID ON PRINCIPAL 11,936 11,936 12,324 12,249 (313) 0 (313) 0 11,936 0 0 0 139 |.12/25/2041 | 1.........
31359V YH O|FNGT99-T2A1CMO  7.500.....cccccccccccvevercrerecc | e 03/19/2015] PAID ON PRINCIPAL 8217 8,217 8,553 8,517 (300) 0 (300) 0 8217 0 0 0 105 |.01/19/2039 | 1..........
31418A  VF 2| FNMA PASS TH#FN MA151 2.500.........ccccocveees | woeee 03/25/2015] PAID ON PRINCIPAL 19,771 19,771 19,673 19,676 95 0 95 0 19,771 0 0 0 82 |.07/01/2028 | 1...........
31371F  E9 9| FNMAPASS TH#250460 7.000..........ccocvvvvverces | o 03/25/2015] PAID ON PRINCIPAL 2,884 2,884 2,767 2,806 78 0 78 0 2,884 0 0 0 38 |.01/25/2026 | 1...........
31371M DT 1| FNMAPASS TH#256814 5.500......cccccccccomumuiccc | e 03/25/2015| PAID ON PRINCIPAL 14,251 14,251 14,248 14,231 21 0 21 0 14,251 0 0 0 142 | .08/25/2035 | 1..........
31373D EF 8| FNMAPASS TH#290034 7.500..........coocvvvveeeees | o 03/25/2015| PAID ON PRINCIPAL 1,720 1,720 1,692 1,700 20 0 20 0 1,720 0 0 0 22 |.08/25/2024 | 1...........
31375F MB 1| FNMA PASS TH#333454 7.000..........ococcvvvveeces | crvee 03/25/2015] PAID ON PRINCIPAL 1,019 1,019 977 990 29 0 29 0 1,019 0 0 0 12 |.02/25/2026 | 1...........
31382M  ZX 5| FNMA PASS TH #486858  7.000........cccocceeesuueccs | cre 03/25/2015] PAID ON PRINCIPAL 39,749 39,749 40,221 40,032 (282) 0 (282) 0 39,749 0 0 0 684 |.03/252029 | 1...........
31389S 3C 6| FNMAPASS TH#634495 5.500...........ccccommmmmees | onee 03/25/2015] PAID ON PRINCIPAL 13,472 13,472 13,734 13,536 (63) 0 (63) 0 13,472 0 0 0 125 |.03/25/2017 | 1..........
31391T UL 0| FNMAPASS TH#676587 5.500...........ccccovvveeees | covee 03/25/2015] PAID ON PRINCIPAL 31,137 31,137 31,264 31,213 (75) 0 (75) 0 31,137 0 0 0 226 |.12/25/2032 | 1...........
31402R  F9 5| FNMA PASS TH #735592 03/25/2015] PAID ON PRINCIPAL 286,261 286,261 273,603 277,061 9,200 0 9,200 0 286,261 0 0 0 2,457 |.05/25/2034 | 1...........
314030 SP 5| FNMA PASS TH #745826 . | 03/25/2015| PAID ON PRINCIPAL 12,629 12,629 12,581 12,579 50 0 50 0 12,629 0 0 0 168 |.07/25/2036 | 1..
31405N TV 7| FNMA PASS TH #794464 03/25/2015] PAID ON PRINCIPAL 3,268 3,268 3,352 3,373 (105) 0 (105) 0 3,268 0 0 0 33 |.09/25/2034 | 1...........
31406Y TU 4| FNMAPASS TH#824163 5.500...........ccccoommmeees | oeee 03/25/2015] PAID ON PRINCIPAL 84,749 84,749 85,610 85,226 (477) 0 (477) 0 84,749 0 0 0 886 |.04/25/2035 | 1...........
31407B XH 7| FNMA PASS TH#826080 5.000...........cccccemvmvees | oeee 03/25/2015] PAID ON PRINCIPAL 397,787 KITAVE T 414204 | ... 415,887 (18,100) 0 (18,100) 0 397,787 0 0 0 3,013 |.07/25/2035 | 1...........
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31408G ZW 0| FNMA PASS TH#851357  6.000..........ccccommvmmmees | oeee 03/25/2015] PAID ON PRINCIPAL 960 960 972 970 0 (9) 0 9) 0 960 0 0 0 9 |.02/25/2036 | 1...........
31408) D4 0| FNMAPASS TH#852523 5.500...........cccccummmmees | uee 03/25/2015] PAID ON PRINCIPAL 4,625 4,625 4,598 4,599 0 26 0 26 0 4,625 0 0 0 52 |.01/25/2036 | 1...........
31409T QM 3| FNMA PASS TH #878060 03/25/2015] PAID ON PRINCIPAL 931 931 916 919 0 12 0 12 0 931 0 0 0 9 |.03/25/2036 | 1...........
31410U 3G 5| FNMA PASS TH#898199 .| 03/25/2015| PAID ON PRINCIPAL 6,846 6,846 6,880 6,873 0 (27) 0 (27) 0 6,846 0 0 0 57 |.11/25/2036
31411A  RJ 6| FNMA PASS TH #902389 03/25/2015] PAID ON PRINCIPAL 3,689 3,689 3,642 3,646 0 43 0 43 0 3,689 0 0 0 34 |.11/25/2036 | 1...........
31411Y  VZ 3| FNMAPASS TH#918732 5.500...........cccommmemmees | onee 03/25/2015] PAID ON PRINCIPAL 2,565 2,565 2,509 2,511 0 53 0 53 0 2,565 0 0 0 18 |.06/25/2037 | 1...........
313921 DF 2| FNR2001-55PCCMO  6.500.......ccocvmmmvmrrs | oo 03/25/2015{ PAID ON PRINCIPAL 18,692 18,692 18,867 18,905 0 (213) 0 (213) 0 18,692 0 0 0 124 1.10/25/2031 | 1.
3136AG XN 7| FNR2013-102DGCMO  3.000......ccoocccccccrrrrrr | o 03/25/2015] PAID ON PRINCIPAL 243,599 243,599 243218 243,191 0 407 0 407 0 243,599 0 0 0 1,250 |.05/25/2032 | 1...........
3136AG  QV 7| FNR2013-109 BACMO  3.000........cccreremererere [ rene 03/25/2015] PAID ON PRINCIPAL.......cooovsruues | covrermrnrerernrerennrnrenes | ceeveveveiens ALK T2/ [ 159,374 | .oovvvereren 158,166 | ....covovveer 158,198 0 1,176 0 1,176 (VN I 159,374 0 0 0 925 |.10/252032 | 1...........
3136AD R2 7|FNR2013-41DACMO  1.750.. .| 03/25/2015| PAID ON PRINCIPAL 352,780 352,780 338,669 338,776 0 14,004 0 14,004 0 352,780 0 0 0 1,023 |.02/25/2043
31392C MJ 0| FNW2002-W11A4CMO  6.000..........cccvvvvrcccnes | covee 03/25/2015] PAID ON PRINCIPAL........cooooouuues | covvernrnrmrennvnrennennenes | covverereiens ALVRTA AN [— 162,877 | coovvvereren 157,005 | ..oooovevees 155,794 0 7,082 0 7,082 (U 162,877 0 0 0 1,704 |.02/25/2042 | 1...........
3133TL  4S 4|FSPCT-17A5 7460 | e 03/25/2015] PAID ON PRINCIPAL 62,686 62,686 62,677 62,377 0 309 0 309 0 62,686 0 0 0 740 |.07/25/2029 | 1FE.......
31392M  EJ  7|FSPCT-411A4CMO  6.500........ccceeviienes | e 03/25/2015] PAID ON PRINCIPAL 71,852 71,852 71,416 71,391 0 461 0 461 0 71,852 0 0 0 778 |.06/25/2032 | 1...........
31392M  GY 2|FSPCT-42A4CMO  6.500..........cocovvercvmrcreinns | e 03/25/2015] PAID ON PRINCIPAL 39,076 39,076 39,021 38,941 0 135 0 135 0 39,076 0 0 0 423 |.02/252042 | 1...........
31393N__TB 5|FSPCT-551A1CMO  6.500....cccccccccccccccccccccc | oo 03/25/2015] PAID ON PRINCIPAL 8,011 8,011 8479 8472 0 (462) 0 (462) 0 8,011 0 0 0 78 |.03/25/2043 | 1...........
3199999. Total Bonds - U.S. Special Revenue and Special Assessment. .....196,741,514 | ......196,201,030 202,936,082 | ...... 196,364,730 987 (207,643) 0 (206,656) 0...196,158,074 0 583,439 583439 | ....... 2,743,980 XXX XXX
Bonds - Industrial and Miscellaneous
048312 AG  7|ACETF 2003-1A3 5.050..c.cccererererirereresires | v 01/20/2015) REDEEMED 267,303 267,303 267,294 267,303 0 0 0 0 0 267,303 0 0 0 3,375 |.10/20/2020 | 1FE.......
00724F AA 9| ADOBE SYSTEMSINC  3.250......cccccuumcrcrmucucrs | crene 02/01/2015] MATURED. ...1,000,000 | ......... 1,000,000 ....1,058,740 | ..........1,001,962 0 (1,962) 0 (1,962) 0 ....1,000,000 0 0 (U [T 16,250 |.02/01/2015 | 2FE.......
012653 AA 9| ALBEMARLE CORP 5100 | o 02/01/2015] MATURED. 2,000,000 2,000,000 ...1,993,440 | ......... 1,999,749 0 251 0 251 0 2,000,000 0 0 0 51,000 |.02/01/2015 | 2FE.......
018804 AP 9| ALLIANT TECHSYSTEMS IN 6.875.......cccccoeeecce | e 03/11/2015) REDEEMED...........ccovvevevmvevernrerenns | cevvvveeneeneeneseseceeeenns | covvesies 7,364,321 | ........ 6,912,000 ...71491,690 | ......... 7,353,250 0 (55,526) 0 (55,526) 0 ...1,297,723 0 66,598 66,598 232,320 |.09/15/2020 | 4FE.......
023135 AL 0| AMAZON.COMINC 2.600.....cccmcicecrerereicrenens | o 02/20/2015] MIZUHO INTERNATIONAL.......... | covvvvcvrvvvenevrrvecvrvenns | covviis 1,016,400 | .......... 1,000,000 998,000 998,015 0 46 0 46 0 998,061 0 18,339 18,339 5,778 |.12/05/2019 | 1FE.......
032511 BJ 5| ANADARKO PETROLEUM COR 3450.............. | ..... 02/11/2015) SOCIETY GENERALE AMER...... 2,024,520 2,000,000 ...1,996,620 | .......... 1,996,754 0 15 0 15 0 ....1,996,768 0 27,752 27,752 | oo 42,167 |.07/15/2024 | 2FE.......
058498 AQ 9|BALL CORP LIS B 03/21/2015) REDEEMED...........ccocveveverevevnrerenns | covvvvrenvnsensnsnsnceeeenns | covsssis 1,591,440 | .......... 1,500,000 ....1,590,000 | .......... 1,563,504 0 (5,154) 0 (5,154) 0 ....1,558,350 0 33,090 33,090 30,188 |.05/15/2021 | 3FE.......
071813 AU 3| BAXTER INTERNATIONAL 4.625.........cccccooeee. | e 03/15/2015] MATURED..........oovvvcvnrerercnnicieneicies | covvvvrenvnvennenvcenneeeees | coviiis 1,000,000 | ......... 1,000,000 970,533 999,063 0 937 0 937 0 ....1,000,000 0 0 0 23,125 |.03/15/2015 | 1FE.......
05566G AA 7| BNP PARIBAS (144A)  5.125......coovevevcvcvcrcinncns R.. | 01/15/2015] MATURED. 2,000,000 2,000,000 ....2,153,220 2,001,254 0 (1,254) 0 (1,254) 0 2,000,000 0 0 0 51,250 |.01/15/2015 | 2FE.......
12189P AM  4|BNSF 2002-2 TRUST = 5.140.....cccocmmcmcmvcvcrcnnes | o 01/15/2015| REDEEMED 297,077 297,077 300,038 298,366 0 (1,289) 0 (1,289) 0 297,077 0 0 0 7,635 |.01/15/2021 | 1FE.......
12200B AA  6|BNSF 2004-1 TRUST = 4.575......ccocmvcmcmmvcvcrcenss | oo 01/15/2015| REDEEMED 247,638 247,638 247,966 247831 0 (193) 0 (193) 0 247,638 0 0 0 5,665 |.01/15/2021 | 1FE.......
05577@ AG  5|BNSF2009-ASERA  6.550.........ccocveuerevvvevniens | e 02/26/2015| REDEEMED 46,454 46,454 46,454 46,454 0 0 0 0 0 46,454 0 0 0 1,521 |.02/26/2021 | 1...........
05577@ AH 3| BNSF2009-ASERB  6.550.........ccocccuvrvrerevniens | oeee 02/26/2015| REDEEMED 44,709 44,709 44,709 44,709 0 0 0 0 0 44,709 0 0 0 1,464 |.02/26/2021 | 1...........
05577@ AJ  9|BNSF2009-ASERC  6.550......ccccccccmcmumvccmuucccc | e 02/26/2015| REDEEMED 19,195 19,195 19,195 19,195 0 0 0 0 0 19,195 0 0 0 629 |.02/26/2021 | 1...........
05577@ AK  6|BNSF2009-ASERD  6.550......ccccccccmcmumiccmuncccc | e 02/26/2015| REDEEMED 14,059 14,059 14,059 14,059 0 0 0 0 0 14,059 0 0 0 460 |.02/26/2021 | 1...........
05577@ AM 2| BNSF 2009-A SERE . | 03/05/2015| REDEEMED 7,855 7,855 7,855 7,855 0 0 0 0 0 7,855 0 0 0 257 |.02/26/2021 | 1..
12505F AD  3|CBSOUTAMERCAP  5.625........cecucvcrcecns | cie 02/13/2015] WELLS FARGO SECURITIE....... | covvvevvvvvveervevcererecnes | v 2,115,000 2,000,000 2,055,000 2,020,000 31,479 (842) 0 30,637 0 2,050,637 0 64,363 64,363 29,375 |.02/15/2024 | 4FE.......
152000 AD 9| CENTERPOINT ENERGY 200 5.170.....ccccuwermrnes | ene 02/01/2015| REDEEMED 336,779 336,779 336,693 336,736 0 43 0 43 0 336,779 0 0 0 8,706 |.08/01/2019 | 1FE.......
189054 AF 6| CLOROX CO 5.000......ccccmmererererererrnerenes | e 01/15/2015] MATURED.........coovcvemmerermncrcrenneenes | covvvvnnnrnsnnennnnnceeneens | s 10,000,000 | ........10,000,000 | ........ 10,147,560 | ........10,000,885 0 (885) 0 (885) 0. 10,000,000 0 0 0 250,000 |.01/15/2015 | 2FE......




0L°'5030

Statement for March 31, 2015 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJAC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
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.J/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
191216 AM 2| COCA-COLA CO L4 T B 03/30/2015| REDEEMED ceenene 1,127,950 | 1,000,000 990,770 995,500 0 286 0 286 0 995,786 (VN [ 132,164 | ...........132,164 | ......... 26,406 |.03/15/2019 | 1FE.......
20030N AB 7| COMCAST CORP 6.500....cccccrcrercrcrcrererenes [ e 01/15/2015] MATURED. 6,000,000 6,000,000 6,273,070 6,000,956 0 (956) 0 (956) 0 6,000,000 0 0 0 ....195,000 |.01/15/2015 | 1FE.......
12665V AA 0| CVSLEASE PASS THRU CE 4.163.......cccccoeeeecee | cove 03/10/2015| REDEEMED 14,167 14,167 14,167 14,167 0 0 0 0 0 14,167 0 0 0 98 |.08/10/2036 | 2FE.......
126650 AW 0| CVS LEASE PASS THRU CE 5.298.... .| 03/10/2015| REDEEMED 34,217 34,217 34,592 34,622 0 (404) 0 (404) 0 34,217 0 0 0 303 |.01/11/2027 | 2FE.......
126659 AA 9| CVS LEASE PASS THRU CE 8.353........cccoovvvuees | oeee 03/10/2015) REDEEMED 25438 25,438 25,438 25,438 0 0 0 0 0 25,438 0 0 0 355 |.07/10/2031 | 2FE.......
28932M  AA 3| ELM RD GENERATING STAT 5.209.......cccccccceee. | e 02/11/2015) REDEEMED 76,863 76,863 76,863 76,863 0 0 0 0 0 76,863 0 0 0 2,002 |.02/11/2030 | 1FE.......
35803Q AD 9| FRESENIUS MED 8.875....iieiciiie R.. [01/29/2015| WELLS FARGO SECURITIE....... [ .ccoomeeermmmmeememmmenennns | cvvvrnee 1,098,750 | .......... 1,000,000 982,500 993,491 0 197 0 197 0 993,688 (I [ 105,062 | ............105,062 | ............. 37,813 | .07/15/2017 | 3FE.......
446413 AB 2| HUNTINGTON INGALLS IND 6.875........ccccooecoce | woo 01/01/2015] REDEEMED 2,618,322 2,501,000 2,626,799 2,600,825 0 0 0 0 0 2,600,825 0 17,497 17,497 50,628 |.03/15/2018 | 3FE.......
88550* AA  7|INVITATION HOMES - REV 3.750...........coovvvvveecs | e 03/02/2015] PAID ON PRINCIPAL 11,114 1,114 11,114 11,059 56 0 0 56 0 11,114 0 0 0 63 |.04/13/2015 | 5*...
478115 AA 6| JOHNS HOPKINS UNIVERSI 5.250.... .| 02/19/2015| REDEEMED 441,706 388,000 387,728 387,877 0 (23) 0 (23) 0 387,855 0 53,852 53,852 12,901 |.07/01/2019 | 1FE.......
46625H CE 8| JPMORGAN CHASE = 4.750....ccccccccmummummuuuues | woue 03/01/2015) MATURED........cocoverrmemcrermncncrennnenes | covvvvennneseeennnnncneeenns | covvesis 4,000,000 | ......... 4,000,000 3,908,320 3,997,465 0 2,535 0 2,535 0 ....4,000,000 0 0 0 95,000 |.03/01/2015 | 1FE.......
49228R  AE 3| KERN RIVER FUNDING (14 4.893..........cccoco | wonee 03/31/2015| REDEEMED 216,808 216,808 215,231 216,608 0 200 0 200 0 216,808 0 0 0 1,763 |.04/30/2018 | 1FE.......
53217V AB  5|LIFE TECH CORP 4.400.......nnernneees | e 03/01/2015] MATURED, 3,000,000 3,000,000 2,990,040 2,999,307 0 693 0 693 0 3,000,000 0 0 0 66,000 |.03/01/2015 | 2FE.......
54627R  AH 3| LOUISIANALOC GOVT EGS 2.860........ccccccoeeece | wouee 01/15/2015] TRAVELERS P/C OF AMER....... | covvvecvvvvvecnvevcecervenns | v 8,485,120 | ........ 8,000,000 ...7,997,999 | ......... 7,998,097 0 51 0 51 0 ....7,998,148 N IO 486,972 | ............486,972 ....101,053 |.08/01/2028 | 1FE.......
59018Y UW 9| MERRILLLYNCH 5.000.....ccocmmmerermscreicneiens | e 01/15/2015] MATURED.........coovcvemvnnrnrmnciercncnenes | o | covieies 2,103,000 | ......... 2,103,000 ...2,067,883 | ........ 2,102,690 0 310 0 310 0 ....2,103,000 0 0 0 52,575 |.01/15/2015 | 1FE.......
635405 AQ 6| NATIONAL CITY CORP  4.900...........corvrverrrrecs | cre 01/15/2015] MATURED. 2,000,000 2,000,000 2,097,680 2,000,780 0 (780) 0 (780) 0 2,000,000 0 0 (o [ 49,000 |.01/15/2015 | 1FE.......
641423 BK 3| NEVADA POWER CO LK T £ B 01/15/2015] MATURED.........cooverrrmnerermnererennseses | covvvnernrnrnnenesnseseeenes | cvvsesies 1,000,000 | ..oovevee 1,000,000 999,770 999,937 0 63 0 63 0 ....1,000,000 0 0 0 29,375 | .01/15/2015 | 1FE.......
651290 AN 8| NEWFIELD EXPLORATION 6.875.........ccccocerer | cre 01/09/2015] BARCLAYS CAPITAL INC.......coee | wovvvvrrescssciiirnrries ...1,020,000 | ......... 1,000,000 ...1,015,000 | ......... 1,015,000 0 (127) 0 (127) 0 ...1,014,873 0 5127 5,127 31,128 |.02/01/2020 | 3FE.......
67021B  AD 1| NIICAPITALCORP  10.000..........ccooererererererens | oeee 03/13/2015] CITIGROUP GLOBAL MARK....... | cocvevvvevererrrerennenrenes | cervererese 510,000 | ......... 1,000,000 285,000 285,000 0 0 0 0 0 285,000 0 225,000 225,000 0 |.08/15/2016 | 6FE.......
704549 AE 4| PEABODY ENERGY CORP  7.375.......ccccccr | cre 02/26/2015] CREDIT SUISSE FIRST B........c| covvevcenenvenenneneceeeeens | covveiis 1,050,000 | ...cocoeee 1,000,000 ...1,000,000 | .......... 1,000,000 0 0 0 0 0 ....1,000,000 0 50,000 50,000 24,993 |.11/01/2016 | 3FE.......
771196 AS 1| ROCHE HOLDINGS INC (14 6.000.............ccocoene R.. [ 03/26/2015| REDEEMED 680,938 586,000 616,813 617,306 0 (1,696) 0 (1,696) 0 615,610 0 65,328 65,328 20,022 |.03/01/2019 | 1FE.......
78355H JQ 3| RYDERSYSTEMINC  3.150.......ccccrvrevirmririns | o 03/02/2015] MATURED.........coovcremmnerermncrcrenencnes | covvvvrennnvnnnnsnneseeeenes | covsisis 1,000,000 | ... 1,000,000 999,620 999,928 0 72 0 72 0 ....1,000,000 0 0 (U [ 15,838 |.03/02/2015 | 2FE.......
786514 BR 9| SAFEWAY INC 5.000......ccccccvevivciiviiiis | v 02/02/2015] TENDERED.........ocovvvvvverrrrvrnrnnvnrens | covvvveenvnsvnnennneceneesns | covsiiis 1,010,000 | ....occcee 1,000,000 991,750 995,626 0 109 0 109 0 995,735 0 14,265 14,265 23,194 |.08/15/2019 | 2FE.......
864486 AC 9| SUBURBAN PROPANE PARTN 7.375......ccccccce. | e 02/25/2015) TENDERED.........ccovvvvvverrvrvvnrnrrnrens | covvrveensnvennennvensneesns | covsisis 4,053,802 | ......... 4,007,000 4223421 | ......... 4,177,265 0 (12,176) 0 (12,176) 0 ....4,165,089 w0 | (111,287) | ..oovvveeen (111,287)] ...........251,551 |.03/15/2020 | 3FE.......
883203 BP 5| TEXTRON INC [0 S I 01/02/2015 REDEEMED 2,022,940 2,000,000 2,021,640 2,000,512 0 (11) 0 (11) 0 2,000,501 0 22,439 22,439 36,856 |.03/15/2015 | 2FE.......
883556 AP 7| THERMO FISHER SCIENTIF 5.000........cccoococoee. | oo 03/06/2015) REDEEMED 5,056,500 5,000,000 5,321,900 5,027,205 0 (12,075) 0 (12,075) 0 5,015,131 0 41,369 41,369 65,972 |.06/01/2015 | 2FE.......
89566E AA 6| TRISTATE GENERATION (1 6.040.......cocoovevceeic | -.eee 01/31/2015) REDEEMED..........coovevevevevevevererenes | cvvvernrsverennserennensenes | coeveeeresens AL PV [— 196,120 | ..cocccccc. 196,120 | ..ooooveveens 196,120 0 0 0 0 (VN 196,120 0 0 0 5923 |.01/31/2018 | 1FE.......
87305N AV 0| TTX PASS THRU CERT S20 5.453.........ccooovvcvces | wovee 01/02/2015) REDEEMED.........cocvvvevererevevererenes | cvvvernrsveresnsssennensenes | cevvereresesd 400,517 | coovvvvrrd 400,517 | e 400,517 | coovvvvere 400,517 0 0 0 0 (VN I 400,517 0 0 (U [ 10,920 |.01/02/2022 | 1...........
87305N AW 8| TTX PASS THRU CERT S20 5.503........cocoovcvcrces | covee 01/02/2015) REDEEMED..........ccovevevevevevenerenenns | crvvennrnvevensessessensenes | coeveeenesens 186,082 | ..ooooveveees 186,082 | ..ooovevere 186,082 | ....oooovvees 186,082 0 0 0 0 (U 186,082 0 0 0 5,120 |.01/02/2022 | 1...........
907818 CV  8|UNIONPACIFIC CO  4.875......covvcrvevveccrrrreccs | e 01/15/2015| MATURED 2,000,000 2,000,000 ...1,991,060 | .......... 1,999,870 0 130 0 130 0 2,000,000 0 0 (U [ 48,750 |.01/15/2015 | 1FE.......
90783S AA 0| UNION PACIFIC PASS THR 4.698.........cccccoeoeeeee| woune 01/02/2015 REDEEMED 83,264 83,264 87,437 86,500 0 (3,236) 0 (3,236) 0 83,264 0 0 0 1,956 |.01/02/2024 | 1FE.......
91324P AM 4| UNITEDHEALTH GROUP INC 4.875................. | ... 03/15/2015] MATURED, 30,000 30,000 28,741 29,956 0 44 0 44 0 30,000 0 0 0 731 |.03/15/2015 | 1FE.......
92976G  AD 3| WACHOVIABANKNA  4.875. .| 02/01/2015| MATURED. ..4,000,000 4,000,000 4,072,770 4,001,135 0 (1,135) 0 (1,135) 0 4,000,000 0 0 0 97,500 |.02/01/2015 | 1FE.......
94106L AT 6| WASTE MANAGEMENT INC  6.375........cccoooceerc | . 01/20/2015) REDEEMED............ccocvcvevmvcvcrererenns | covvevrneenveneensveneeenens | covsisis 1,179,617 | .ocvcee 1,170,000 .. 1185768 | .......... 1,170,364 0 (132) 0 (132) 0 ...1,170,232 0 9,386 9,386 26,727 |.03/11/2015 | 2FE.......
94980V AA 6| WELLS FARGO L3 £ TR B 02/09/2015] MATURED. 2,000,000 2,000,000 ...1,969,080 | ......... 1,999,385 0 615 0 615 0 2,000,000 0 0 (1 IO 47,500 |.02/09/2015 | 1FE.......
780097 AP 6| ROYAL BANK OF SCOTLAND 5.050.......ccccouceeee F...[ 01/08/2015] MATURED............cocvemererevermrerennrenes | wovsmmmssnssmsnenemnnenenens | cvveee 10,000,000 | .......10,000,000 ....9,997,100 9,999,756 0 244 0 244 0. 10,000,000 0 0 0 252,500 |.01/08/2015 | 3FE.......
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87938W AJ 2| TELEFONICA EMISIONES S 4.949.............cooccce. F...| 01/15/2015] MATURED. 2,000,000 2,000,000 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 0 (U [ 49,490 |.01/15/2015 | 2FE......
88165F AG 7| TEVA PHARMACEUTICALS F 2.950..............cc.c F...[ 02/27/2015 TENDERED..........ccccuuuemmmemmmmmeuenenns [ wovemmmesmmsmmsensmmnennnnns | coveeneees 1,229,060 | .....ccoee 1,213,000 | .........1,210,598 | ......... 1,211,026 0 12 0 12 0f.....1211,037 0 18,023 18,023 6,859 |.12/18/2022 | 1FE.......
004375 CS 8| ACCR2005-1 A2C 528 | e 03/25/2015] PAID ON PRINCIPAL........ccooooeeuee | covvevmrnvvrennnnrinninnenes | cecvererenees 704,727 | e 704,727 591,970 649,386 0 55,341 0 55,341 (U 704,727 0 0 0 610 |.04/25/2035 | 1FM......
05949C HU 3| BOAMS 2005-1 2A5 CMO  2.694 .| 03/25/2015| PAID ON PRINCIPAL 83,899 83,899 56,632 45,580 0 38,319 0 38,319 0 83,899 0 0 0 431 |.10/25/2035 | 1FM......
05949C HU 3| BOAMS 2005-1 2A5 CMO  2.6%4............cccccvccics | wovee 03/25/2015) WRITTEN OFF. 0 17,902 12,084 9,726 0 (65) 0 (65) 0 9,661 0 (9,661) (9,661) 78 |.10/25/2035 | 1FM......
12498N  AB 9| CBASS 2006-CB2AF2  5.501......ccccccccevevevevererc | ovee 03/25/2015] PAID ON PRINCIPAL 14,120 14,120 7,882 6,614 0 7,506 0 7,506 0 14,120 0 0 0 100 |.12/25/2036 | 1FM......
17323 AD 5| CMLTI2014-J2 A1 CMO  3.500......cooocvcrcrmvcrcrcns | coce 03/25/2015] PAID ON PRINCIPAL.......cooovssrrcss | covverererererererernrnrenes | cenvereresend 456,484 | ... 456,484 | ............: 460,443 | ........... 460,640 0 (4,155) 0 (4,155) (VN 456,484 0 0 0 2,892 |.11/25/2044 | 1FM......
172973 W5 4| CMSI2005-4 1A6 CMO  5.500.......ccccccccmcccccccccc | oeee 03/25/2015] PAID ON PRINCIPAL 31,872 31,872 23,665 26,581 0 5,291 0 5,291 0 31,872 0 0 0 393 |.07/25/2035 | 1FM......
172973 5F 2| CMSI2006-1 2A1 CMO  5.000.......cccccccecmccccccnccc | eee 03/25/2015] PAID ON PRINCIPAL 8,352 8,352 7,955 5,182 0 3,170 0 3,170 0 8,352 0 0 0 69 |.02/25/2021 | 1FM......
22541S CC 0| CSFB2004-2RA1CMO  3.345. .| 03/28/2015| PAID ON PRINCIPAL 17,708 17,708 17,072 17,067 0 641 0 641 0 17,708 0 0 0 166 |.12/28/2033 | 1FM......
22541S  CC 0| CSFB2004-2RA1CMO  3.345.......cccccccccccvevccee | e 01/25/2015] RECOVERY OF PAR WRITE....... 0 (59) (57) (57) 0 0) 0 (0) 0 (57) 0 57 57 0 |.12/28/2033 | 1FM......
22541S CC 0| CSFB2004-2RA1CMO  3.736.....cccouvevevevererenes | e 12/28/2014 PAID ON PRINCIPAL 0 0 0 0 0 0 0 0 0 0 0 0 0 15 |.12/28/2033 | 1FM......
225458 FE 3| CSFB2005-2 3A1 CMO  5.000...........ccocwevevvvenes | cree 03/25/2015] PAID ON PRINCIPAL 48,291 48,291 48,124 47,804 0 487 0 A87 0 48,291 0 0 0 403 |.02/25/2020 | 1FM......
12647P  AJ 7| CSMC 2013-7 A10 (CMO) 3.500........ccoocrurrrcrcrcs | cove 03/25/2015] PAID ON PRINCIPAL........cccococeuee | covvermvvvmrermrmrenninrenes | cvevereieiens 179,038 | .o 179,038 | .oovvvevee 172,867 | ..ooooveeees 173,009 0 6,028 0 6,028 (U I 179,038 0 0 0 1,329 (.08/25/2043 | 1FM......
12649K AC 1] CSMC 2015-WIN1 A2 CMO 3.000..........ccvcvevvvers | v 03/25/2015] PAID ON PRINCIPAL 279,400 279,400 285,381 285,381 0 (5,981) 0 (5,981) 0 279,400 0 0 0 1,165 |.12/25/2044 | 1FE.......
12667F  J6 3| CWALT 2004-30CB 3A1 CM 5.000..........cccccccccee | cree 03/25/2015] PAID ON PRINCIPAL.......coooovsrvess | covrererererernrerermrnrenes | cevveveresees 138,249 | oo 138,249 | .oovvvererens 113,364 96,345 0 41,904 0 41,904 (VN I 138,249 0 0 0 1,194 [.02/25/2020 | 1FM......
12669F DS 9| CWHL 2003-J10 1A9 CMO  5.250.......ccccccccemcccccc | e 03/25/2015] PAID ON PRINCIPAL 250,578 250,578 237,266 243211 0 7,366 0 7,366 0 250,578 0 0 0 1,704 |.11/25/2033 | 1FM......
12669F GV 9| CWHL 2003-J13 2A1 CMO  5.250........ocvvvvvreees | o 03/25/2015| PAID ON PRINCIPAL 88,329 88,329 88,826 88,022 0 307 0 307 0 88,329 0 0 0 1,014 |.01/25/2024 | 1FM......
126694 AA 6| CWHL 2005-19 1A1 CMO  5.500........cccccreveverer | ovne 03/25/2015] PAID ON PRINCIPAL 38,181 38,181 33,087 11,487 0) 26,695 0 26,695 0 38,181 0 0 0 314 |.08/25/2035 | 1FM......
126694 JR 0| CWHL 2005-24 A1 CMO  5.500........ccccoevmevevruens | e 03/25/2015] PAID ON PRINCIPAL 70,625 70,625 63,210 42,098 0 28,528 0 28,528 0 70,625 0 0 0 642 | .11/25/2035 | 1FM......
126694 JR 0| CWHL 2005-24 A1 CMO  5.500........ccccocumevmvruens | e 03/25/2015) WRITTEN OFF. 0 988 884 589 0 (12) 0 (12) 0 577 0 (577) (577) 8 |.11/25/2035 | 1FM......
12545E AD 8| CWHL 2007-J22A3 CMO  6.000.......cococccrcruvcrcrs | covee 02/25/2015] PAID ON PRINCIPAL........ccocooeeuee | covvermrvrerinnrnrinnnnnenes | cevvererenens 163,874 | .....ocooeeee 163,874 | ..oovveveen 127,033 | .o 119,801 0 44,073 0 44,073 (U I 163,874 0 0 0 1,328 |.07/25/2037 | 1FM......
12545E  AD 8| CWHL 2007-J22A3 CMO  6.000........ccoccercrmrcrcrs | cove 01/25/2015) WRITTEN OFF. 0 44,114 34,197 32,250 0 17 0 17 0 32,267 0 (32,267) (32,267) 221 |.07/25/2037 | 1FM......
12545E AD 8| CWHL 2007-J22A3 CMO  6.000.......cccococrcrmvcrcrs | coce 03/25/2015] RECOVERY OF PAR WRITE....... 0 (69) (54) (51) 0 0 0 0 0 (50) 0 50 50 0 |.07/25/2037 | 1FM......
29977) AB 2| EVER2013-1A2 (CMO) 2.500...........occoverervreres | oeee 03/25/2015] PAID ON PRINCIPAL..........cccoooee | covvevmrmrmrmnmrmrevmrnienns | corvereieiend 417,631 | oo 417,631 378,298 378,964 0 38,668 0 38,668 (VN I 417,631 0 0 0 1,959 |.03/25/2043 | 1FE.......
32051G LD 5| FHASI2005-22A1CMO  5.000.........coovvvvvrerrceces | oeee 03/25/2015] PAID ON PRINCIPAL 219,629 219,629 219,560 218,879 0 749 0 749 0 219,629 0 0 0 1,791 | .05/25/2020 | 1FM......
33766W AH 7| FKMT2014-1A8CMO  3.500........cccccoccmmrrmrccc | cre 03/25/2015] PAID ON PRINCIPAL 303,867 303,867 306,526 306,521 0 (2,654) 0 (2,654) 0 303,867 0 0 0 1,838 |.11/25/2044 | 1FE.......
36185N M8 0| GMACM 2003-J10 A2CMO 4.750.........cccverevvrers | wreee 03/25/2015] PAID ON PRINCIPAL 70,609 70,609 70,041 70,240 0 370 0 370 0 70,609 0 0 0 591 |.01/25/2019 | 1FM......
3622EB AC 2| GSAA2007-4 ABACMO  A73..cooooivccnenencccnccns | oo 03/25/2015] PAID ON PRINCIPAL 17,698 17,698 7278 3,826 0 13,872 0 13,872 0 17,698 0 0 0 15 |.03/25/2037 | 1FM......
36228F AE 6| GSMPS 1998-2ACMO  7.750.......ccccomeremmvererens | o 03/19/2015] PAID ON PRINCIPAL 6,074 6,074 6,008 6,011 0 62 0 62 0 6,074 0 0 0 69 |.05/19/2027 | 1FM......
36228F CL 8| GSMPS 1999-3 A CMO (14 8.000..........cccvvvvveeres | o 03/19/2015] PAID ON PRINCIPAL 4,128 4,128 4,228 3,996 0 131 0 131 0 4,128 0 0 0 68 |.08/19/2029 | 1FM......
36228F EC 6| GSMPS2001-2ACMO  7.500..........ccocvemerererens | v 03/19/2015] PAID ON PRINCIPAL 8,152 8,152 8,433 8,354 0 (202) 0 (202) 0 8,152 0 0 0 112 |.06/19/2032 | 3FM......
36242D UQ 4] GSR 2005-AR14A1CMO 2.261... . | 02/25/2015| PAID ON PRINCIPAL 86,456 86,456 78,164 76,185 0 10,271 0 10,271 0 86,456 0 0 0 170 |.01/25/2035 | 1FM......
36298B AG 5| GSR 2006-6F 2A4 CMO  6.000.........ccoocvcrmvcrcrcs | oeee 02/25/2015] PAID ON PRINCIPAL..........ccccooee | covvevmvmvmrmnmvcrevnrnienes | covvereiniens 162,140 | .......cccee. 162,140 | .oovvvevenen 138,349 | ............. 133,560 0 28,580 0 28,580 (VN I 162,140 0 0 0 1,278 |.07/25/2036 | 1FM......
36298B AG 5| GSR 2006-6F 2A4 CMO  6.000.........ccovcrermrcrcrcs | ovee 03/25/2015) WRITTEN OFF. 0 19,987 17,055 16,464 0 62 0 62 0 16,527 0 (16,527) (16,527) 269 |.07/25/2036 | 1FM......
362290 AP 3| GSR2007-AR16A1CMO 2.006.........cccovvvvcrrerrc | e 03/25/2015] PAID ON PRINCIPAL 516,593 516,593 | ...ocvvvenens 470,971 | oo 451,541 0) 65,052 0 65,052 0 516,593 0 0 0 2,516 | .03/25/2037 | 1FM......
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46628M AE 6| JPMAC 2006-CW1A4 321 | e 02/25/2015] PAID ON PRINCIPAL 43,702 43,702 35,617 41,356 0 2,345 0 2,345 0 43,702 0 0 0 24 |.05/25/2036 | 1FM......
466247 UP 6| JPMMT 2005-S2 1A3 CMO  5.000.........cccceeevmevees | o 03/25/2015] PAID ON PRINCIPAL........coocoueuues | covvernrnrerennrnrennennenes | covverereiens 100,793 | ..ooooveveens 100,793 97,769 72,625 0 28,168 0 28,168 (VN 100,793 0 0 0 1,060 |.08/25/2020 | 1FM......
46630G AD 7| JPMMT 2007-A12A2 (CMO 2.482.........ccccccnes | e 03/25/2015] PAID ON PRINCIPAL 20,590 20,590 18,171 16,555 0 4,035 0 4,035 0 20,590 0 0 0 85 |.07/25/2035 | 1FM......
46641C AU 5| JPMMT 2014-1 2A1 (CMO) 3.500... .| 03/25/2015| PAID ON PRINCIPAL... ..733,621 733,621 ..722,988 723,234 0 10,386 0 10,386 0 733,621 0 0 0 3,744 |.01/25/2044 | 1FM......
46643K AC 5| JPMMT 2014-5A2 CMO  2.500........ccoovvcrrvrcrcccs | e 03/25/2015] PAID ON PRINCIPAL.........ccccooouee | covvormrmrmrvrmvmrennvnrenes | coevereieiens 179,781 [ s 179,781 | oo 180,792 | ..oovovveeens 180,772 0 (991) 0 (991) (U I 179,781 0 0 0 775 | .10/25/2029 | 1FE.......
52521R  AE  1|LMT2007-51A3CMO  5.750.....cccccccccmuccucruuccc | cuue 03/25/2015] PAID ON PRINCIPAL 360,964 360,964 315,006 292,316 0 68,648 0 68,648 0 360,964 0 0 0 3,570 |.06/25/2037 | 1FM..
576434 EM 2| MALT 2003-4 4A1CMO  5.500...........coocommvvvrenes | e 03/25/2015] PAID ON PRINCIPAL 24,893 24,893 24,935 24,802 0 91 0 91 0 24,893 0 0 0 234 |.06/25/2018 | 1FM..
55265K NM 7| MASTR 2002-8 1A4 CMO  5.500...........cococvevmvers | oeee 03/25/2015] PAID ON PRINCIPAL 7,582 7,582 7,657 7,559 0 23 0 23 0 7,582 0 0 0 69 |.12/25/2017 | 1FM..
55265K VB 2| MASTR 2003-4 2A4 CMO  5.000...........cocrcvevmrers | onee 03/25/2015] PAID ON PRINCIPAL.......cooovsruues | covrermrnrerernrerennrnrenes | ceeveveveiens 142,227 | e 142,227 | coovevereren 139,964 | woovvvvcnes 141,436 0 791 0 791 (VN I 142,227 0 0 0 1,177 | .05/25/2018 | 1FM..
55265K 5Y 1| MASTR 2004-14A1CMO 4.500. .| 03/25/2015| PAID ON PRINCIPAL... .192,584 192,584 .192,601 192,100 0 484 0 484 0 192,584 0 0 0 1,685 |.02/25/2019 | 1FM..
57643M LE 2| MASTR 2005-2 1A5 (CMO) 5.250......cccccccccemerecee | cre 03/25/2015] PAID ON PRINCIPAL........cooooouuues | covvernrnrmrennvnrennennenes | covverereiens 137,014 | .. 137,014 | oo 132,904 | ..o 119,922 0 17,092 0 17,092 (U 137,014 0 0 0 798 |.11/25/2035 | 1FM..
74160M DK 5| PRIME 2004-CL1 1A1 CMO 6.000.......cccccoeeececes | e 03/25/2015] PAID ON PRINCIPAL 38,400 38,400 39,300 39,815 0 (1,415) 0 (1,415) 0 38,400 0 0 0 321 |.02/25/2034 | 4FM..
76110H BL 2| RALI2003-QS7 A2CMO  4.750........ccoocuvcrumuucccs | o 03/25/2015] PAID ON PRINCIPAL........cccccoceuee | covvenmrmrerannrerinnnnrenns | cvevererenens 118,883 [ ..o 118,883 | ..ovoveveren 120,443 | ......coooeee 118,870 0 13 0 13 (U I 118,883 0 0 0 687 |.04/25/2033 | 1FM..
76111X DE 0| RFMSI2003-S18 A2CMO 4.500...........cocvvvvveenns | ovee 03/25/2015] PAID ON PRINCIPAL 64,162 64,162 63,470 63,786 0 376 0 376 0 64,162 0 0 0 513 |.10/25/2018 | 1FM..
76111X SE 4| RFMSI2005-S12A2 CMO 4.750.........cocovvvvcreenns | ovee 03/25/2015] PAID ON PRINCIPAL 64,800 64,800 65,089 64,595 0 205 0 205 0 64,800 0 0 0 446 | .02/25/2020 | 1FM..
81745R  AB 6| SEMT 2013-3 A2 2.500...cccvvrcrccccnerernrereses | e 03/25/2015] PAID ON PRINCIPAL 287,402 287,402 255,283 255,665 0 31,737 0 31,737 0 287,402 0 0 0 1,457 |.03/25/2043 | 1FM..
81744Y AA 4| SEMT2013-4 A1CMO  2.325......cccoovcccverevccerere | e 03/25/2015] PAID ON PRINCIPAL 259,085 259,085 229,984 230,346 0 28,739 0 28,739 0 259,085 0 0 0 930 |.04/25/2043 | 1FM..
81744Y AB 2| SEMT2013-4 A2CMO  2.500.......ccccccrererererere | one 03/25/2015] PAID ON PRINCIPAL 378,018 378,018 341,820 342,335 0 35,683 0 35,683 0 378,018 0 0 0 1,459 |.04/25/2043 [ 1FM..
81745Q AE 2| SEMT 2015-1 ASCMO  3.000......ccccecerererererere | oene 03/25/2015] PAID ON PRINCIPAL.......ccooouseuues | covvermrrverernrerennenrenes | cveverereiens 148,620 | ....ooooveeee 148,620 | ..oovveverens 151,175 | oo 151,175 0 (2,554) 0 (2,554) (VN 148,620 0 0 0 684 |.01/25/2045 | 1FE.......
94983F AA 8| WFMBS 2006-1 A1 CMO  5.000.........ccocoevevevenes | crnee 03/25/2015] PAID ON PRINCIPAL 74,271 74,271 72,570 73,317 0 954 0 954 0 74,271 0 0 0 583 |.03/25/2021 | 1FM..
94984E AD 4| WFMBS 2006-10 A4 CMO  6.000........cococccrcuuccce | wovee 03/25/2015] PAID ON PRINCIPAL 256,463 256,463 247,359 240,655 0 15,809 0 15,809 0 256,463 0 0 0 2,205 |.08/25/2036 | 1FM..
94983L AY 3| WFMBS 2006-2 2A5 CMO  5.500...........ccocvvvvvees | cre 03/25/2015] PAID ON PRINCIPAL 361,435 361,435 306,128 294,604 0 66,831 0 66,831 0 361,435 0 0 0 3,357 |.03/25/2036 | 1FM..
94983L AY 3| WFMBS 2006-2 2A5 CMO  5.500...........ccvcvvvvvecs | e 03/25/2015] WRITTEN OFF. 0 10,425 8,830 8,498 0 (25) 0 (25) 0 8,473 0 (8,473) (8,473) 131 |.03/25/2036 | 1FM..
94985L AH 8| WFMBS 2007-13 A8 CMO  6.000...........ccocvvvvveee | e 03/25/2015] PAID ON PRINCIPAL 60,472 60,472 50,797 36,682 0 23,790 0 23,790 0 60,472 0 0 0 804 |.09/25/2037 | 1FM..
94985L AH 8| WFMBS 2007-13 A8 CMO  6.000...........ccocvvvvvces | e 03/25/2015) WRITTEN OFF. 0 2,407 2,022 1,460 0 (5) 0 (5) 0 1,455 0 (1,455) (1,455) 23 |.09/25/2037 | 1FM..
97652Q AD 1| WIN2014-2A4 3.500..ccucerevemeeerenmnnemnmninnnnns | v 03/20/2015] PAID ON PRINCIPAL 565,844 565,844 575,570 573,802 1,931 (9,888) 0 (7,957) 0 565,844 0 0 0 3,776 |.09/20/2044 | 1FM..
97652T AH 6| WIN 2015-1 A8 CMO (144 3.000..........ccccvevevrrenes | wrene 03/20/2015] PAID ON PRINCIPAL 91,133 91,133 92,814 92,814 0 (1,680) 0 (1,680) 0 91,133 0 0 0 228 |.01/20/2045 | 1FE.......
17319W  AA 7| CGCMT 2013-SMP A 2.110..cccccccrcrcrcccrerece [ e 03/12/2015] PAID ON PRINCIPAL 72,396 72,396 73911 73,162 422 (1,188) 0 (766) 0 72,396 0 0 0 260 |.01/12/2030 | 1FM..
45779B BT  5|IMSCI2013-4 A1 (144A) 2.837.....ccoovvvvvrrrrncrrrrnnes C.. | 03/12/2015| PAID ON PRINCIPAL 8,887 8,887 8,887 8,885 0 2 0 2 0 8,887 0 0 0 42 | .04/12/2023 | 1FE......
75585R  GC 3| REALT 2006-3 At 4449 C.. | 03/12/2015| PAID ON PRINCIPAL 86,187 86,187 86,184 86,080 0 107 0 107 0 86,187 0 0 0 870 |.12/12/2038 | 1FE.......
00442Q AD 0| ACE 2003-MH1 A4 (144A) 6.500...........cccovvevercres | oeee 03/15/2015] PAID ON PRINCIPAL........ccocooeeuee | covvermrvverannrnrennnnnenes | cvevererenens 126,111 | s 126,111 | oo 119,571 | s 121,897 0 4,214 0 4,214 (U 126,11 0 0 0 1,259 |.08/15/2030 | 1FE.......
126342 DZ 4| AMHPT 1996-1B1 8.000......ccocicrerercscrcieriiens | e 03/15/2015] PAID ON PRINCIPAL........cccococouee | covvermrmvmrermrmrenninienes | cenvereiesend 418,361 | oo 418,361 | ... 432,948 | .......... 418,358 0 3 0 3 (VN I 418,361 0 0 0 5,649 |.03/15/2027 | 1FE.......
06606B AK 6| BAMH 1997-1 M .| 03/10/2015| PAID ON PRINCIPAL... ..145,048 145,048 .187,112 144,625 0 423 0 423 0 145,048 0 0 0 1,601 |.01/10/2028 | 1FE.......
20846Q HN 1| CNF2001-3 A4 03/01/2015] PAID ON PRINCIPAL..........cccoooee | covvevmvmrmvmmmrmrevnrnienns | covvereiniens 128,532 [ oo 128,532 | woovvveveen 128524 | ............ 128,504 0 28 0 28 (VN I 128,532 0 0 0 1,514 [.05/01/2033 | 5AM......
20846Q JW 9| CNF 2002-2 A2 (SO0 R B 03/01/2015] PAID ON PRINCIPAL 73,413 73,413 73,573 73,434 0 (22) 0 (22) 0 73413 0 0 0 746 |.03/01/2033 | 4AM......
37934E AD 4| GFT 1998-1B 6.862......ccvvrererererncererereienerns | e 03/10/2015] VARIOUS......ccoccvvevmvvrvrrecsssssieenes | wrvvernreeessssssnnnnnnns | cveveessesns 460,315 | ..ooovv 460,315 0 0 0 f s M227 | 0 12217 | (VN IO 412,217 0 48,098 48,098 0 |.06/10/2020 | 6FE.......
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Statement for March 31, 2015 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJAC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
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.J/A.C.V. Disposal Date Disposal Disposal on Disposal During Year Date (a)
393505 BC 5|GT1993-2B 8.000.......coumcnerrrnrerrrrnereirrneeees | o 03/15/2015] PAID ON PRINCIPAL 1,581 1,581 1,470 1,431 0 151 0 151 0 1,581 0 0 0 70 |.07/15/2018 | 6FE......
393505 BC 5|GT1993-2B 8.000......cccmucrernrecerennncreninneeees | o 03/15/2015] WRITTEN OFF. 0 10,510 9,772 9,509 0 (94) 0 (94) 0 9,415 0 (9,415) (9,415) 727 |.07/15/2018 | 6FE.......
393505 RJ 3| GT 1996-10 M1 7280 | 03/15/2015] PAID ON PRINCIPAL 295,498 295,498 303,947 295,483 0 15 0 15 0 295,498 0 0 0 3,617 |.11/15/2028 | 5AM......
393505 Y2 2| GT 1999-3 M1 .| 03/01/2015| WRITTEN OFF 0 90,224 29,923 0 0 0 0 0 0 0 0 0 0 944 1.02/01/2031 | 6FE.......
393505 Z4 7|GT 1999-4 A7 03/01/2015] PAID ON PRINCIPAL 57,102 57,102 47,763 34,097 0 23,006 0 23,006 0 57,102 0 0 0 698 |.05/01/2031 | 6FE.......
393505 3P 5| GT 1999-5A5 21 ST B 03/01/2015] PAID ON PRINCIPAL 81,839 81,839 81,802 56,388 0 25,451 0 25,451 0 81,839 0 0 0 1,133 |.03/01/2030 | 6FE......
674135 DQ 8| OAK 1998-B M2 07T 03/15/2015] WRITTEN OFF. 0 901 56 0 0 0 0 0 0 0 0 0 0 15 |.05/15/2023 | 6FE.......
674135 DQ 8| OAK 1998-B M2 07T 02/15/2015| RECOVERY OF PAR WRITE....... 0 (1,373) (86) 0 0 0 0 0 0 0 0 0 0 0 |.05/15/2023 | 6FE.......
67087T DW 8] OAK 2002-C A1 L2 [ S 03/15/2015] PAID ON PRINCIPAL 53,702 47,973 0 10,739 0 10,739 0 58,712 0 0 0 477 | .11/15/2032 | 3AM......
921796 _MZ 8| VMF 2003-A A4 6210 | e 03/07/2015] PAID ON PRINCIPAL 99,674 106,061 0 3471 0 3471 0 109,532 0 0 0 1,174 {.05/07/2026 | 1FE.......
3899999. Total Bonds - Industrial and Miscellaneous. .....114,578,003 | ......113,354,574 | .....113,555,981 | ..... 112,113,370 33889 | ......... 1,115,576 0f...... 1,149,465 0. 113,262,834 0f....1315169 |..... 1,315,169 | ........ 2,581,402 XXX XXX
8399997. Total Bonds - Part 4 .....814,403,694 | .....810,739,270 | .....883,416.119 | ..... 810,253,007 34,876 (34,529) 0 KLY 179274 | ..... 810,432,628 (560,470)] .........4531535 | ........ 3.971,066 | ... 16,196,780 XXX XXX
8399999. Total Bond: .....814,403,694 | .....810,739,270 | .....883,416,119 | ..... 810,253,007 34,876 (34,529) 0 347 | e 179,274 | ...... 810,432,628 (560,470)] .........4,531535 | ......... 3,971,066 | ..... 16,196,780 XXX XXX
Common Stocks - Industrial and Miscellaneous
00434L 10 9| ACCESS MIDSTREAM........cccooemucmmummcimrmsscisssrsciiiss | cre 02/02/2015) MERGER.......ccoooviveiciiicrcicsiicscrinens ....150,500.000 | .......... 9,019,680 XXX 0000e9,019,680 | ......... 8,157,100 862,580 0 0 862,580 0 9,019,680 0 0 0 0 XXX | I
09063H 10 7| BIOMED REALTY TRUST INC......covvvvvrerrrercrcreces | o 02/04/2015] MERRILL LYNCH SOFT ALGO... | ........ 11,600.000 | ............. 278,335 XXX 210,192 249,864 (39,672) 0 0 (39,672) 0 210,192 0 68,143 68,143 3,016 XXX | IS
111200 10 5| BRIXMOR PROPERTY GROUP INC.........cccovveves | enee 01/16/2015] VARIOUS........oovveevemmvevermmmviinnmnnnnns | cevres 32,600.000 | ..oovvereren 854,703 XXX | 730,163 809,784 (79,621) 0 0 (79,621) (VN 730,163 w0 ] 124,540 ...124,540 ...7,335 XXX | IO
133131 10 2| CAMDEN PROPERTY TRUST.......ccccoemmmmmerrrererrs | crees 02/18/2015] VARIOUS.......oooovevmmmmvevemmmmnenennnnenns eirrerrnn400.000 | o 30,054 XXX 27,412 29,536 (2,124) 0 0 (2,124) 0 27,412 0 2,642 2,642 264 XXX | IO
22025Y 40 7| CORRECTIONS CORP OF AMERICA........cccocvers | ene 02/23/2015) BMO CAP MKTS (045) ALGO 1...| ..couvens 1,300.000 | coocvrvcreee 52,922 XXX 44,668 47,242 (2,574) 0 0 (2,574) 0 44,668 0 8,254 8,254 663 XXX | IO
222795 10 6] COUSINS PROPERTIES INC.........cccccoeuuucrereruceres | cove 03/18/2015] VARIOUS.......cocovoeevummevevmmmiivinnniinns | coriins 43,000.000 | ..oovvevevens 461,325 XXX | 442,811 | oo 491,060 (48,249) 0 0 (48,249) (VN 442811 0 18,514 18,514 3,120 XXX | I
25960P 10 9| DOUGLAS EMMETT INC....coovvvvervrvvncrrnrnccrrrnrnccens [ e 01/26/2015] VARIOUS..........cocoovevererevavcreresirares | v 7,000.000 | ............. 203,834 XXX | 119,700 | .ooovvveeens 198,800 (79,100) 0 0 (79,100) (U 119,700 0 84,134 84,134 1,470 XXX | I
264411 50 5| DUKE REALTY CORPORATION.......cocooocmcrcmcrcncns | e 01/20/2015] BAIRD, ROBERT W. & CO. INC.. | ....... 13,100.000 | ............. 284,566 XXX | 180,961 264,620 (83,659) 0 0 (83,659) (U I 180,961 w0 ] 103,605 1103,605 | ..ooovveviiiviiinnnnn 0 XXX | I
44107P 10 4| HOSTHOTELS & RESORTS INC........covvvvvvvvrcrcs | e 02/25/2015] VARIOUS 62,900.000 | .......... 1,464,561 XXX 688,126 | ......... 1,495,133 (807,007) 0 0 (807,007) 0 688,126 (U [ 776,435 .. 776435 | ............ 16,354 XXX | I
49456B 10 1| KINDER MORGAN INC CLASSP.......cccccoeucreveces | cre 01/12/2015) SELL FRACTIONAL SHARE........ ceerernnnnnnn0.300 | i 12 XXX 13 13 0 0 0 0 0 13 0 0 0 0 XXX | I
529043 10 1|LEXINGTON REALTY TRUST.......ccccoeeeveveverecevere | cre 02/25/2015] JEFFERIES & COMPANY INC.... | ....... 25,000.000 | ..oooveveve 267,688 XXX 244,750 274,500 (29,750) 0 0 (29,750) 0 244,750 0 22,938 22,938 4,250 XXX IS
554382 10 1| MACERICH CO....oovevrereevcrrerecesessesssssssssssssssssssssns | v 03/24/2015] VARIOUS.........cveveveverereravereresirares | ceverernns 4,600.000 | ............. 403,525 XXX 131,153 383,686 (252,533) 0 0 (252,533) (VN 131,153 0 272,371 272,371 2,275 XXX | IO
751452 20 2| RAMCO-GERSHENSON PROPERTIES..............] .... 01/02/2015] PRIOR YEAR INCOME 0.000 0 XXX 0 0 0 0 0 0 0 0 0 0 0 20 XXX | IO
78440X 10 1| SL GREEN REALTY CORP........cccceccccvsmccrrrsccia | e 02/25/2015] MERRILL LYNCH ALGO.............. ret00800.000 | s 76,291 XXX 33,024 71,412 (38,388) 0 0 (38,388) 0 33,024 0 43,267 43,267 360 XXX | IO
867892 10 1| SUNSTONE HOTEL INVESTORS INC.........ccccc.. | e 03/09/2015] SELL FRACTIONAL SHARE........ 0.180 3 XXX 2 3 1) 0 0 (1) 0 2 0 1 1 0 XXX | I
876664 10 3| TAUBMAN CENTERS INC.......ccccooocerevevevevevevcraren | cree 02/25/2015) UBS DMA.......coovvvveemmrnccncrnncncnnnnces | v 1,500.000 | ...........e. 109,159 XXX cervereensnnn95,880 | o 114,630 (18,750) 0 0 (18,750) 0 95,880 0 13,279 13,279 0 XXX | I
902653 10 4| UDRINC.....ooooooimrerirenenincrencrnscnenesesenescscscsesssenesesens | o 02/18/2015] VARIOUS.........cocoovmvvviivmvmviiiiiiniinns | v 11,000.000 | ............. 359,786 XXX 94,710 339,020 (244,310) 0 0 (244,310) 0 94,710 0 265,076 265,076 2,860 XXX  SS——
91704F 10 4] URBAN EDGE PROPERTIES.........cccovvvvvvrvrrrrerres | o 02/06/2015) SELL FRACTIONAL SHARE........ ceerernnennsn0.500 | o 12 XXX 4 0 0 0 0 0 0 4 0 8 8 0 XXX | I
92276F 10 O VENTASINC.....cccccooooviivvmviimvvvivivsccvscscsvcvscscsvcvssss | v 02/25/2015) MERRILL LYNCH ALGO.. ....600.000 XXX 29,640 43,020 (13,380) 0 0 (13,380) 0 29,640 0 15,043 15,043 0 XXX
929042 10 9| VORNADO REALTY TRUST.........cocvvvemmrcvevmrcririnns | o 02/25/2015] VARIOUS...........ccocoocevevevuvcveveicrares | vovevene 2,400.000 | ............. 436,135 XXX 262,502 | ........... 443,758 ....(181,255) 0 0 f (181,255) 0 262,502 (VN [ 173,633 LA73633 | 1,512 XXX IS
96949L 10 S|WILLIAMS PARTNERSLP........oooooooovvvvvivviiiiiiiniin| . 03/10/2015] SELL FRACTIONAL SHARE........ 1.000 35 XXX 60 60 0 0 0 0 0 60 0 (24) (24) 0 XXX | I
9099999. Total Common Stocks - Industrial and MiSCEINEOUS..........ccooceeioiiisiii e | s 14,347,306 XXX ... 12,355,450 | ......13,413240 | ........ (1,057,794) 0 0 ...(1,057,794) 0f.... 12,355,450 0f.....1991857 | .. 1,991,857 | ............. 43,499 XXX XXX
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Statement for March 31, 2015 of the ST

PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Desig-
Current Year's Bond nation
Unrealized Other Than Total Foreign Foreign Interest/Stock Stated or
For Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Dividends | Contractual | Market
eig| Disposal Number of Book/Adjusted Increase/ (Amortization)/ Impairment BJAC.V. Changein | Carrying Value at (Loss) on (Loss) on Total Gain (Loss)|  Received Maturity | Indicator
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 Disposal Disposal on Disposal During Year Date (a)
9799997 Total COMMON SOCKS = PAM4.......oooooooe s e | s 14,347,306 XXX ... 12,355,450 | ......13,413240 | ........ (1,057,794) 0 0]....(1,057,794) 0f.... 12,355,450 0f.....1,991857 | ... 1,991,857 | ............43,499 XXX XXX
9799999. Total COMMON SEOCKS. ... e | 14,347,306 XXX ... 12,355,450 | ......13,413240 | ........ (1,057,794) 0 0]....(1,057,794) 0f.... 12,355,450 0f.....1991857 |... 1,991,857 | ...........43,499 XXX XXX
9899999. Total Preferred and COMMON SHOCKS.......uuuuuuueieieieiiiiiiiiieiiiiiiii e | e, 14,347,306 XXX ... 12,355,450 | ......13,413240 | ........ (1,057,794) 0 0]....(1,057,794) 0f.... 12,355,450 0f.....1991857|... 1,991,857 | ...........43,499 XXX XXX
9999999. Total Bonds, Preferred and COMMON SOCKS............uuuuuuiiiiiss s | o 828,751,000 XXX .. 895,771,569 | ...... 823,666,247 022,918 1,057,446) 822,788,078 6,523,392 962,923 .16,240,279 XXX XXX

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




statement for March 31, 2015 o he S 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, 2015 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 /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
U.S. Government - Issuer Obligations
REPO - BARC A TREASURY. 1 271,618 271,618 | 04/01/2015...
REPO - DAIWAA TREASURY. 1 36,394,503 36,394,503 | 04/01/2015...
REPO - NOMURA A TREASURY. 1 36,394,503 36,394,503 | 04/01/2015...
REPO - ROYAL A TREASURY. 1 36,394,503 36,394,503 | 04/01/2015...
0199999.  U.S. Government - Issuer Obligations 109,455,127 109,455,127 XXX
0599999.  Total - U.S. Government 109,455,127 109,455,127 XXX
6199999. _Total - Issuer Obligations 109,455,127 109,455,127 XXX
6599999.  Subtotal - Bonds. 109,455,127 109,455,127 XXX
9999999, TOMAIS..... oo e .. 109455127 | oo 109,455,127 XXX
General Interrogatories:
1. The activity for the year:  Fair Value $....(17,922,116)  Book/Adjusted Carrying Value $.....(17,922,116)
2. Average balance for the year: Fair Value $.....128,555,585  Book/Adjusted Carrying Value $.....128,555,585
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....109,455,127 NAIC 2: §........O0NAIC 3: §.......... 0 NAIC4: §....... ONAICS: §........ ONAICE: §........0

QE10



Statement for March 31, 2015 ofthe S 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
CUSIP Identification Description Code

General Interrogatories:

1.
2.

The activity for the year: Fair Value §........0  Book/Adjusted Carrying Value §.........
Average balance for the year: Fair Value §........0 Book/Adjusted Carrying Value $

Indicator

4

NAIC
Designation
| Market

Fair Value

Book/Adjusted
Carrying Value

Maturity
Date

NONE

QE11



Statement for March 31, 2015 of the ST

PAUL FIRE AND MARINE INSURANCE 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 Interesf|  Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories

American Business Bank............cc.ccocveueieiiercciieienecnne Los Angeles,CA 0.000 0 0 777,322 564,437 350,927 | XXX
Bank of America Willmington, DE .0.000 0 0 1,050,785 1,233,326 1,564,934 | XXX
Johnson Bank Racine,WI 0 0 285,412 357,231 427,347 | XXX
JP Morgan Chase Bank, N.. San Antonio, TX 0 0 566,712 92,551 171,156 | XXX
Hinsdale Bank & Trust. Hinsdale, IL 0.000 0 0 481,958 288,446 266,003 | XXX
Steele Street Bank and Trust Denver,CO. ..0.000 0 0 421,812 211,597 171,758 | XXX
Suntrust Bank. Nashville, TN. 0.000 0 0 134,414 295,007 462,740 | XXX
US Bank St. Paul, MN ..0.000 0 0 1,753,761 2,964,139 2,467,469 | XXX
Wells Fargo. San Francisco,CA. 0.000 0 0 1,802,907 1,571,723 1,226,515 | XXX
Wells Fargo Portland, OR 0 0 117,405 312,605 80,775 | XXX
Citibank, N.A. New Castle,DE 0 0 223,125 247,731 79,274 | XXX
CIBC Mellon Toronto,ON ..0.000 0 0 486,356 194,556 106,689 | 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, NA............ccccoccoevevecinnnnceee. New York,NY. ..0.000 0 0 842,454 4,106,013 675,001 | XXX
Royal Bank of Canada Toronto,ON 0.000 0 0 29,797,897 | ..ovverrnnne 15,125,541 | .coovvrncn 16,816,535 | XXX
The Bank of New York Mellon...........cccccoocvonviccisnniinenas Pittsburgh,PA ..0.000 0 0 28,640 5,407 12,753 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 38,780,961 27,580,310 24,889,876 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 38,780,961 27,580,310 24,889,876 | XXX
0599999. Total Cash XXX XXX 0 0 38,780,961 27,580,310 24,889,876 | XXX

QE12
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Statement for March 31, 2015 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

All Other Government Bonds - Issuer Obligations
CANADA TREASURY BILLS (CAN. PAY) 02/03/2015 | . .000 04/09/2015 2,199,695 0 1,895
CANADA TREASURY BILLS (CAN. PAY) e 03/09/2015 | . 000 |....... 04/09/2015 2,999,573 0 1,043
CANADA TREASURY BILLS (CAN. PAY) i 03/12/2015] ......ooceccccc 0.000 |....... 05/07/2015 6,996,298 0 1,898
0699999. All Other Government Bonds - Issuer Obligation: 12,195,566 0 4,836

1099999. Total - All Other Government Bonds 12,195,566 0 4,836
Bonds - Industrial and Miscell (Unaffiliated) - Issuer Obligations
LEHMAN BROTHERS HOLDINGS B 02/01/2010 [ .ooovvvvvvvennns 3.950 | ... 11/10/2009 0 0 0
LEHMAN BROTHERS HOLDINGS e (Pl L TP 0L (V] —— 3.950 |...... 11/10/2009 0 0 0
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation 0 0 0
3899999. Total - Industrial and Miscellaneous (Unaffiliated). 0 0 0
Total Bonds
7799999. Subtotals - Issuer Obligation: 12,195,566 4,836
8399999. Subtotals - Bonds. 12,195,566 0 4,836
8699999. Total - Cash Equivaler 12,195,566 0 4,836




Supplement for March 31, 2015 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

Designate the type of health care

providers reported on this page.

NN
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.......cccocoeeec. NH [ o0 |0 |0 |0 D0 [0 0 e
31, New Jersey....ovvenecneed N [0 |0 |0 {0 L0630 0 |
32, New MexicO.....corvvmvrvrececd NM o0 [0 |0 |0 (1) [0 [0 [
33, NeW YOrK....ooovoerrerrevrinnieeed NY [0 |0 | 541 0 [ ieee(6,972) [0 76,299 |0 | e
34.

35.

36.

37.

38.

39.

40.

41,

42.

43,

44,

45,

46.

47, Virginia......coooeveeeeenreneenee VA L0 0 L0 |0 8,843 |0 0 e
48.  Washington........cooeeeenec e WA | e 0 L0 |0 333 |0 0
49, West Virginia........cooveveerree WV |0 0 0 |0 0000 59,300 {0 0 e, 177,279
50, Wisconsin.......ccoceeeeeeeeveeeee W 0 |0 |0 0 e 788 [0 |0 s 56,878
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)............ [

SUPA1




Supplement for March 31, 2015 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

* 2 47 6 7 2 01545510010 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
1. Alabama........ccooveeveeennnen,
2. Alaska.......coeoieiieiiereinnn.
3. ANZONA.....coe
4. Arkansas..........cceeeeieninnns
5. California.......ccccccooerrrernnee.
6. Colorado.......cccoevvereirriernnnns
7. Connecticut........cccoeuvereernnnn
8.  Delaware.....
9.  District of Columbia..
10.  Florida.....
11.  Georgia
12.  Hawaii
13, 1daho....cecceec
14, liN0IS.....coeverirriereieierieine
15, Indiana.......ccoeovevvrverereriiinnns
16, 1OWa. oo
17.  Kansas.......cooevereesierennns
18.  Kentucky.......ocoovvreverrirnnee.
19, Louisiana........ccccocverrrereienns

21, Maryland........ccoocoevererninninnns
22. Massachusetts...........ccoeunene
23, Michigan......cccooceevierieriinnnas
24, Minnesota.......ccoovvvivereinnnne
25, MiSSISSIPPI..cvrevrerrrererririians
26, MiISSOUI....ovevrevrererierrerrinieans
27.  Montana........ccooeervrerrreninnnn.
28.  Nebraska..........cccooorrrrerrernns
29.  Nevada.......cccooorvivrererrennns
30.  New Hampshire..........c.........
31, New Jersey....eoevrerennns
32.  New Mexico.....cccoeovurrrrerrernen.
33, New YOrK....oooovvererereiennens

34.  North Carolina.........ccccocrvunene
35.  North Dakota...........cccoverruene
36.  ONi0...cooereeeererireieresieienaas

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

47, Virginia......oooveveeeeereerennenns
48.  Washington..........cocovuveuneenes
49, West Virginia........cccoevvereneen.
50.  WIisconsin.......c.cccoveuveenerernnenes
51 WYoming.....cccoeuveeveeeerrerieneens
52.  American Samoa.........coeeeedAS | i 0 0 0 0 0 0

54.  Puerto RICO......cccovreerrieeen PR 0 [0 0 |0 03,279 [0 [ iiieeen0 [

55.  US Virgin Islands..........ccccoee VI | oo 0 0 0 0 0 0 )
56.  Northern Mariana Islands....MP | ........ccccccvvunrnnnn (0 (01 (0 (01 (0 (01 (0 0
57.  Canada......ccccommrnrnnenad CAN [ oo (0 (0] D (0 (01 (01 (01 (01 96,778
58.  Aggregate Other Alien.......... (01 I (01 (01 D (0 (01 (0 (01 (01 0
59, TOHAlS....oeieeerereisieneissisiissieiens | esnrssessensneseesnne (01 I {01 I (01 2 | 9479 | 5,800,001 | .o [ 2,726,300
DETAILS OF WRITE-INS
BB00T. oottt | e eneene [0 O (01 O (1 O (01 SN [V O (01 SN [V O 0
58002 oottt | crreeeeenseneeeeniend (01 (01 D (0 (01 (01 (01 (01 0
58003, oottt | st (018 (01 D (0 (01 D (01 (01 (01 0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... (01 [0 O (01 T [0 O [0 T [0 O (0 T 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... O PO (01 P [V PO [0 P O PO [0 P (O PO 0

SUPA2




Supplement for March 31, 2015 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
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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

Alabama........cccoeeeveceeeeinee AL 0 [
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...........ccoeunene
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......oooveveeeeereerennenns
48.  Washington..........cocovuveuneenes
49, West Virginia........cccoevvereneen.
50.  Wisconsin

51.  Wyoming............

52.

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

56.  Northern Mariana Islands....MP | ........ccccccoeveeecn0 [ i 0 [0 |0 | [0 SRR | I SUSORUTSRORRPRORTON B IUTRRTT PR 0
57. Canada........ccccccoeeerercnnnad
58.  Aggregate Other Alien..........
59.  TotalS.....cccoorireriiierciseereana,

......................... 0 cevrneeenrinennnnnnn0 cerernrrnenneennnnni0
......................... 0 JEOTSTRR cerereereeenenneennnnn0
......................... 0 JEOTSTRN | cerereerenneeneennnnn0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... (01 [0 O (01 T [0 O [0 T [0 O (0 T 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... O PO (01 P [V PO [0 P O PO [0 P (O PO 0
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Supplement for March 31, 2015 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
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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

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....ocooereriereieieecsieian

......................... 0 cevrneeenrinennnnnnn0 cerernrrnenneennnnni0
......................... 0 JEOTSTRR cerereereeenenneennnnn0
......................... 0 JEOTSTRN | cerereerenneeneennnnn0
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... (01 [0 O (01 T [0 O [0 T [0 O (0 T 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... O PO (01 P [V PO [0 P O PO [0 P (O PO 0
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Overflow Page for Write-Ins

NONE
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DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2015

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
.................... 976,305 | ..o 1,146,965 | oo l0

2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of 8 CMP packaged POICY? ......c.eiveeeeiericieeeieeeee st sss s saes s saes Yes[ 1 No[X]

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

DE QUANLITIEA OF ESHMAIEAT? ....veeeeecee ettt s et e s st s st bbb et s R a st s s b e b e b s s st st s e bbb n e 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:

2 Vo T3 0TV 21171 AT OO B 0

2.32 Amount estimated USING reasoN@bIE ASSUMPLONS. .........ovururrrrrresrirrernrieeesissesessessss e ssessssssessesssssses st ssssessessanssessessessasssnssessesssnssessessssssessesssnssessnsssssessansans 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 POIICIES: .........ccueveieereieiiiietese i esies st s et bt ss st es s ss s sessaes B 0

DIROFCR
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