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Statement for June 30, 2015 of the ST PAUL FlRE 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 10,188,666,797 | ...oovrevreererireieireinnas (| 10,188,666,797 | ........ 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 3,883,373,248 | ............... 11,765,222 | .......... 3,871,608,026 | .......... 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 72,826,377 | oo (1 [ 72,826,377 | covvveee. 74,086,043
4.2 Properties held for the production of income (less §............ 0
ENCUMDBIANCES)......vvcveiviieiicieiiie ettt b bbb essessssnes | svnssssesas 735,395,853 | oo 0| e 735,395,853 | ............. 690,192,475
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES).......veeceririreieerieeineiseesssessseiseens | ceeeesessessnsenessesssssanenn (01 (01 (0 T 0
5. Cash ($.....29,089,488), cash equivalents ($.....37,178,422)
and short-term investments ($.....270,133,616).......c..orvurrrrereerieeeieeeeceeeeieeeeeesees e sseessesssens | ceevieesiens 336,401,525 | oo 0] e 336,401,525 | ............. 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 857,563,130 | ..oovvvevnees 39,344,806 | ............. 818,218,324 | ............ 839,533,696
9. RECEIVADIES fOr SECUMEIES.......cu.vvveeictcieie ittt essesesans | sesbessessesssssssessesesenean (01 U 0 | e (01 I (41,237)
10.  Securities lending reinvested collateral @SSEtS..........coviivriirieieiieeeessssee e | cvesieieseenns 83,984,832 | oo (1 [ I 83,984,832 | ............. 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 16,201,241,978 | .....coovcveen. 51,110,028 | ........ 16,150,131,950 | ........ 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 107,552,768 | .....ccovvvverierierinene (V18 [ 107,552,768 | ............. 115,888,147
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection..........c.cccccevvrveies | veverernnn. 662,960,464 | ............... 42529432 | ............. 620,431,032 | ....cooeot 632,108,579
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....27,673,818 earned but unbilled premiums)...........ccomeeever | ovveveens 1,111,482,449 | ... 6,174,520 | .......... 1,105,307,930 | .......... 1,021,388,391
15.3  Accrued retroSpective PreMIUMS..........ccveieueiiierieeseisseiesssssessessssssessesssssesssssssessssnsns | sessssssssssens 20,734,472 | wvvereren 1,637,529 | .covvvinne 19,096,944 | ............... 20,790,245
16. Reinsurance:
16.1  Amounts recoverable from reiNSUErs..............ccoocvcuvcineivervenieiissssisnsssiesssssensenies | vevnennenenen 087,237 | ciiviiiiniiiniinnnn0 | 009,087,237 | 88,004,296
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns 11,470,798
16.3 Other amounts receivable under reinsurance CoNtracts.............cccovvnivenrinrinninniinsinns | cvvvvernsenssissiseinens0 | v 0 |0 | 0
17.  Amounts receivable relating to UniNSUred PlaNS.............cccveeiricrciiceiee e ereiens | cvevesesesiss s 0 [ e 0 | oo 0 [ oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........ccccocecvevveeevires | coveeeivivevenns 9,143,299 | oo () 9,143,299 | .ocviceeend 0
18.2 Net deferred taX @SSEL.........ovvrrrrerriiesiresesssse st sessenes | ersesssannes 392,489,777 | oo 75,111,109 | v 317,378,668 | ............. 327,937,940
19.  Guaranty funds receivable OF ON BPOSIL..........cccvevevicvereieiiesie et ssesssssstens | seesessessessesnans (7281515 (1 [ (62,385) | ..ooverriirerene 26,764
20. Electronic data processing equipment and SOftWArE..............ovuverrnririninrirsierenssiessssessesssens | veeessesssssessssssnens 338 | {1 338 | e 413
21.  Furniture and equipment, including health care delivery assets ($.......... 1) ST ISV 13,845,808 | .....ccevev 13,845,808 | ..ocvoveeeeeeirceines (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...........ccooeevvevrierieieereseeeeeece e | ceereisiienens 25,445,061 | oo () I 25,445,061 | cooveeieeeee 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 94,643,100 | ...covvvvenn 4,325,100 | ... 90,318,000 | ............... 88,911,571
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)..........ccuverrricrimermereiesrisssesiesssesssesssssessssesssesssnens | seseees 18,658,642,317 | ............. 194,733,526 | ........ 18,463,908,790 | ........ 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 18,658,642,317 | ............. 194,733,526 | ........ 18,463,908,790 | ........ 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.............ccocevieiiccicece e ssssssssenes | seererennenenn2 1,900,362 | oo 1,080,967 | .........20,425,395 | ... 22,025,895
2502. COLI supplemental benefits trust...........cccocevivieiiceniicereeseeeseeseeesseesssssesnesesssesennns | senrerennerernn 20,244,621 | o0 | 0. 20,244,621 | e 20,238,999
2503. Equities and deposits in pools and @ssOCIatioNns.............cccoveveieeiieesiverceeeesieeessevessesenens | seeverennenens 19,248,904 | o0 | 15,248,904 | 19,555,138
2598. Summary of remaining write-ins for Line 25 from overflow page...........c.coceeuvieevicveeeceiiens | i 37,643,213 | .o 3244133 | .o 34,399,080 | ....cocoee.. 27,091,538
2599. Totals (Lines 2501 thru 2503 plus 2598) (LN 25 @DOVE).......everrurirerrsreresrissesssisssesssssssssanesness | seseessssanenns 94,643,100 | .oooovviinn 4,325,100 | .o 90,318,000 | ..ocovenen 88,911,571

Q02




Statement for June 30, 2015 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current accident year $.....965,430,331).......cvurerrerererceesessssssesssessessssssessss s ssssssssesses s ssesssssesssessssssssssessnss | stesssssesseesssssensans 7,523,447,763 | ...coevvreriiernns 7,493,585,203
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES.........cruurirririuririrrireieereieseeseiseeeeieisessssessessssssesenns | eseesessssesseessnsssssees 270,589,178 | 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 1,703,030,283 | ..o 1,852,640,576
4. Commissions payable, contingent commissions and Other SIMIlar ChArgES...........ccocueveveuiiieeieiiereeee s sesesies | evesssssssesssesseseenas 106,045,377 | .coovevveereerernn 156,796,952
5. Other expenses (excluding taxes, ICENSES AN fEES)..........cveieviveieieieiee ettt ssenaes | seesssessesssssessesanes 119,854,881 | .o 165,460,495
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........covervrirrrerririrniineireinireeiseieesssssseseesessessseesessessens | eesseesessessssssssssssesens 78,237,226 | .o 84,933,575
7.1 Current federal and foreign income taxes (including $..........0 on realized capital gains (I0SSES)).........ccovurrvrrvrrrrrrerrnerninns | cevmrerneiissiiseisnisssissssnssnesrnnn0 | eoveeiesieeeeiesieenns 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 $.....252,957,802 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 2,379,628,118 | .oovevrerereines 2,317,727,202
10, AQVANCE PIEMIUML......ouiveiieiteiiicteiesetes et sttt st bbb s bbb b bbb s s b bbb s s s e e s s st b et et s e bbb e b b s st e s s s b s sebessnsesans | bebssbessssssesssnsesessesesssnaessnsetenen 0 [ o 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 12,469,712 | oo, 11,529,201
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cvevrviirerereiiisie et ssssssesssns | stesesssesssssssssssseses 82,009,055 | ..oovevcrereeiriens 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 31,000,367 | covoeerereeeeeie 31,445,337
15, Remittances and items NOt AlIOCATEM. ... s | e 14,644,882 | ..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 81,453,220 | oo 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, PaYable fOr SEOUMEES. ........cvuevecvieiee ettt sttt ettt s b sae st s sse s snbessessssnsanas | svsesssssssssessssissesseses 60,981,512 | oo 47,898,489
22, Payable for SECUMHIES IENGING.........ccvueieiiriieie ettt ettt sas s ssssessenns | svsessessssssesassessessesas 83,984,832 | ..ocvvereerie 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 41,428,152 | oo 42,131,487
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25).........c..curiuriririrereireieeeneereiecneiseieeseeseesessessssesennes | seeeesessessesenesnes 12,619,989,531 | oo 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 12,619,989,531 | .vvvvvvvericiins 12,923,140,386
29.  Aggregate write-ins for SPECial SUTPIUS fUNDS.........c..iureriiireieieeir ettt sttt entas | sbsbssesessessnssnssessnes 20,001,516 | .oveveeeeeeereeeeis 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 5,843,919,259 | ooovvvirererian, 5,994,070,231
38, Totals (Page 2, LN 28, COL. 3)......vuurrerciiriiiiriieriseeesessse sttt sttt nesins | eeesiessienseenenes 18,463,908,790 | ....cvovvrvrcrirnnns 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 17,954,099 | ..o 19,908,102
2503. Interest deposit liability. A11794 | o 411,794
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAGE..........crwereririineireiniineireecsseissesssssessessssssssssessesssssssssessnnes | ssesesssessnsssssessasenns (20,057,741 | e (21,308,408)
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......ccueuurierririirisiiresisiisssissseseesssnesssesesesssssssesensssenesessssssnssssssssnsens | sessesssssessssenssnensesaes 41,428,152 | oo, 42,131,487
2901. Special surplus from retroactive TEINSUIANCE..............cceveiiveiieie ettt sttt s s ssstenaes | sevsesssassessssssessesass 19,001,516 | cooveeveiceins 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 20,001,516 | oooovvrericccricnenens 21,839,551
3201.
3202.
3203.
3298.
3299.
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Statement for June 30, 2015 of the ST PAUL FlRE 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 $.....303,102,371)...c.cuurerrireriesieeieeie ettt enssnns | sbsenssensias 344,403,061 |....ccoonnnns 444,360,547 |....ccovene. 846,162,523
(WIHEN §.....2,577,454,255).......c00uerrieeiississs it sssss st sssssnns | enssssnes 2,520,093,531 | ........... 2,459,998,3%4 | ........... 4,981,957,850
o (WIIEEN §.....258,757,026)........0cucveeieieeiieiieeeeeiesis sttt | fnnssnienes 302,443,093 |.. ..392,716,978 | ..o 748,555,287
(Written $.....2,621,799,599)........c0uumrrrmrrirnsisssiessssesssssssssesss sttt nsssnns | ennsssenes 2,562,053,498 2,511,641,963 5,079,565,087
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,355,196,513):
20 o OSSPSR ISR 124,031,204 | .............. 131,959,715 | ..o 231,757,854
2.2 Assumed ..1,240,293,077 | .. .1,280,060,043 ..2,193,322,822
2 17T =T OO OSSOSO SRR 92,068,114 | ...coovverrenns 85,360,298 | ....ocovenenes 80,668,263
2 NEL. ..k | enbinneas 1,272,256,167 |.......... 1,326,659,460 | .......... 2,344,412,412
3. Loss adjustment EXPENSES INCUITEH. .........cuivrireriiiriieieeseessieenetseis sttt ssee st sessessennsens | nssesseseens 280,032,518 | .. ..259,534,432 | ... 718,317,659
4. Other underwriting expenses incurred............. ..795,857,155 | .. 754,522,667 ..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 2,348,145,840 | ........... 2,340,716,559 | ........... 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 mMINUS LINE B + LINE 7).....cvvereiiriieieieisseieissieie s sssssssssessesse s ssssessesssssnes | nssessessnens 213,907,659 | .....cc.... 170,925,404 | .............. 463,627,636
INVESTMENT INCOME
9. Netinvestment iNCOME BAME. ..ot | enbeninenses 272,548,860 288,393,826 |.....ccoe.u. 659,983,264
10. Net realized capital gains (losses) less capital gains tax of $.....(580)........cccerurerveerierereeeeeeeeeeeeeeeeesseesseesseseseesseessenien | eevssessssaseeas 7,276,310 |, 10,166,946 |..... ...65,514,778
11. Netinvestment gain (I0SS) (LINES 9 + 10).......cccueiuereieiieesieieieteees e teeteses e tes s ses s ssssssse st sessnsasssnsns | evsesnsinens 279,825,170 298,560,772 | .............. 725,498,043
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....1,479,829 amount charged off $.....6,318,536).......c.vvrrrererrieieiesecsessssese s sesssssssssessssses | eessesssrssnsenns (4,838,707) | ccovvveverrrnn (6,288,305) | .....c0vn.e. (11,236,267)
13. Finance and service charges not included in PrEMIUMS..........c.ooveuiieieieisie ettt snns | esssessessesaees 9,265,695 |...ccvvrirrnn 9,827,749 | ..o 19,283,232
14. Aggregate write-ins for MISCElANEOUS INCOME..........urvriererrirriirsieiseiesiss et ess st ss st essesens | sessesssssssssassanes 742,402 | .o (1,802,880) [ ...coorerrennen. (2,855,323)
15. Total other income (LINES 12 throUGN 14)........coiiiiiiieicsee ettt ensessnbnts | esssessesesaees 5,169,390 | ..o 1,736,564 |..coevrnenen. 5,191,642
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCome taXeSs (LINES 8 + 11+ 15) ...ttt ntns | sbensesnsenes 498,902,218 | .............. 471,222,740 | ........... 1,194,317,321
17. DIVIAENAS 10 PONICYNOIAETS. ....vvveveririreeiceceei ettt ss sttt es st ensnnns | rssessensssssnnes 4,112,553 | .o 3,525,483 | .o 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.cuiicviiieieiieeccteee et ssse s saesssssssessesensans | evsessssnsas 494,789,665 | .............. 467,697,257 |........... 1,186,517,001
19. Federal and foreign income taxes incurred...... 109,624,646 |............... 98,997,964 252,839,473
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)........ccvuurrurrerrenririniineireiseinsisssssssssseessssssssessessssssesssssessssssssssssessssssnss | sessessssenns 385,165,018 368,699,293 933,677,528
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)........cuuruureerererriireireiseisnsissessessseseesssssssssese st ssessess s sses st esssessessesssessessassssssesssssnssnssessnssnsss | sessesssesns 385,165,018 | ..covvenenee 368,699,293 | .....coceuv... 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 $.....(27,242,842).... ....94,543,567 | .. 199,684,667 | .............. 283,461,008
25. Change in net unrealized foreign exchange capital gain (10SS)................ ...(28,563,355) | ... ..(4,364,379) | ..... ..(53,937,431)
26. Change in Net defErred INCOME tAX........vu vttt sttt sses st enses st | sesesssssnsans (26,104,270) .(29,251,965) | ......vvenv. (32,140,036)
27. Change in NONAAMILEEA ASSELS...........coviirieiierceeieiee et a ettt b s s s bbb bensssesnss | sresssssaesnns (15,191,932) | coovvrverrne 42,926,152 | ....ccceevneee 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

34.
35.

33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders

..(556,800,000)

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)..........cceeiieieiieiinieeesseiesessese s senns | srsessesiseas (150,150,972) | ...coocvevnves 21,033,633 |...ccovrne 79,372,948
39. Surplus as regards policyholders, as of statement date (LiNeS 21 PIUS 38).........c.cuvvrveerecrverrireeeeeeese s | cveeienens 5,843,919,259 |........... 5,935,730,917 |........... 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.. .1,370,364 | ... ..(1,253,630) | ..... (2,178,138)
1402. Change in COLI CASH VAIUES..........c..cevvieeieciieiteietctee ettt sttt stenas | ebessessesssssnsanea 176,428 | .. ..456,409 | ..... 917,711
1403. Other assets tri-party/tax credit DONA INCOME.......cviiieieiciie ettt | sesessssessesesansenns 37,665 | .o [0 N 25,536
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.......cvrierriririnriieieeicisee et essssssisssestns | eveessesssssnsenns (842,055) (1,005,659) | ...veorerneenen. (1,620,432)
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) 742,402 |... ..(1,802,880) (2,855,323)
3701, Prior PEOT AUJUSIMENE.........o.oieeeerereeieeeieieeee ettt ettt st e snssenss | essessasessesestessenesessenens (0 [T 139,865 | ..ooveeerererennns 139,865
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from oVErfloW PAGE...........ccccieviiiieiiicreeee et | crevesssesss e esebe s 0 [ e 0 [ e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE). ... curuureuriuaieieeieisarssseseessesssessessnssssseessnssesssssnssnsssssesssssnsssssens | sessssssssssesssssnssssssssesens [ I 139,865 |..ccovvvereranen. 139,865
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Statement for June 30, 2015 of the ST PAUL FlRE 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............cvcvirie ettt s s s s ses s sasssans | evsesineas 2,562,153,326 | .......... 2,483,794,277
2. NetinVestMENTINCOME.........c.oiiiiiii bbb | erbessbanseas 320,924,671 | ..ccvvveneee 332,305,151
3. Miscellaneous income 5,169,390 1,736,564
4. TOtal (LINES T hTOUGN 3)...oouirvermreisieeisiserisieeessesssssesss s ss st snt s [ creeneenn 2,888,247,387 | .......... 2,817,835,992
5. Benefit and 0SS related PAYMENLS.........ccveviiiviiieiecteee ettt bbb ntesenas | evenrenes 1,168,998,028 | .......... 1,241,925115 | .......... 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 dedUCtioNS..........ccccvcvevvieiieiiierceeceeeeeeee e | i 1,325,699,799 | .......... 1,157,405,008 |.......... 2,140,968,161
8.  Dividends paid t0 POCYNOIAETS..........cceviiiieiieicseie ettt s st sssensesnns | eosessssessessees 372,042 | oo 3,604,598 | ...ccccvvernn 7,917,500
9.  Federal and foreign income taxes paid (recovered) net of $.....10,587,144 tax on capital gains (losses) 155,322,449 | ... 157,221,112 .269,094,352
10 Total (LINES 5 HNrOUGN 9)....ccvvuuererreriiieeiiserieiseesss sttt sttt | snesisins 2,653,192,319 | .......... 2,560,155,832 | .......... 4,937,651,329
11.  Net cash from operations (Line 4 miNUS LINE 10)..........cccoieieiirrieeieicsesee et aesse s ssssessenss | evsesissenas 235,055,068 | ............. 257,680,160 | ............. 839,064,556
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS....oeeoerveereresieses s ess s sttt | srereienes 1,273,511,240 | .......... 1,377,103,612 | .......... 3,024,344,109
12,2 SHOCKS. .ouuueveruaeeesseeeesseeeesseeesesse et s s RS8Rkt snnnt i | eeenitanens 126,603,835 | ..ovvvevunnee 30,042,297 | ..covvvveenne 292,119,786
12,3 MOTGAGE I0ANS.......coocvieieeicicteeee ettt bbbttt s s as st st st s s bessetanssssnssnnns | sessessesssessessessnsnsenen (1} I 1,000,000 | ....ccoeveee. 1,000,000
124 REAIESIALE....ovee ettt | eenisennsst 9,770,411 | oo 3,257,885 | ..oovvrvennnee 12,998,864
12.5  Other iNVESIE @SSELS........cvvvuerirreiiiriereier sttt nens et enes | crisessssnenes 56,238,805 | ...cvovnvnn. 85,092,354 | ... 253,944,999
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments............cccoocevevevceeeeicncsieiieiens | e (84,197)[ vl AT | (35,889)
12.7 Miscellaneous proceeds ...56,475,434 ...48,116,593
12.8  Total investment proceeds (LINES 12.110 12.7).....cuiiuieeicieiseieiesss ettt ssssss s ssessnses | essssans 1,522,515,528 3,632,488,462
13.  Cost of investments acquired (long-term only):
13 BOMAS..veveeeeersaeresseeess st ess s bRt | creseris 1,079,041,309 | .......... 1,064,682,7% | .......... 2,984,783,898
13,2 SHOCKS. . vvvueeeueeesreeseeesseees e essees st et ess st | crrnentrenenen 28,586,964 | ............... 35,948,379 | oo 79,450,007
13,3 MOTEGAGE I0BNS.......ouiiieiecicee ettt bbb sttt s bbbt ensensenns | destesesstensesesessnaene {1 (01 0
1314 REAIESIAIE.vvevuvereer ettt st | crreeetreneens 65,884,118 | ....ccovvevnnve 12,164,508 | .....ccooov.... 19,200,730
13.5  OthEr INVESIEA @SSELS.......cvveererrisreiiseerisseessee sttt | seensssesneens 50,005,863 | .....ccoounueee 73,640,876 | ......cooenn. 145,290,932
13.6  MisCEllaNEOUS APPIICALIONS..........c..cvucveivieieciciseieiei ettt bbb ssesnas | ebssessesessnsassas 41,237 | 30,746,280 |............... 95,354,291
13.7 Total investments acquired (LINES 13.1 10 13.6)......ceverriueiiiieieissiessessssssesesssssessstessss s ssessesssssssssessesssssenss | asssssss 1,223,559,491 | ........ 1,217,182,837 | .......... 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. ....vvvveevevreresiseeceseeees et seess st ss s ssss st ssss st ssnssnns | eeesssaeens 560,000,000 | ............. 556,800,000 | .......... 1,085,800,000
16.6  Other cash provided (APPHEA)..........c...eerermrrrirmererierisesseseesrisesessee s essssssesssseesssssssssnessssssssssnessnes |vmssseees (158,663,613) ... (12,536,423) ] ....coeeenee 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 (718,663,613)]............. (569,336,423)] ............ (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 (184,652,509) | ............... 52,895,265 | ............. 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)....... 336,401,525 371,659,835 521,054,034
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 | .ooovvvvrvrrereens 971471 | e 34,820,811
20.0002  EXCRANGE OF DONMAS......uvvvureercerreeeseeesreesseesseeeseeessessseessssssssseesssess st ssesssssss st sessssessssssssessssesssssessnsssssnens | sesmmesssesssans 2,171,210 | oo 2,180,000 | ...ovvernrennn. 2,180,000
20.0003  Interest payment reCeIVEd iN SECUMHIES. .......cvvvevveiiieieieiesee ettt ss s ssessssnsens | ssessesssansessenns 754,556 | .overereinnn 647,807 | .ovvvevrrrrnnne 1,399,388
20.0004  Bonds exchanged for stock
20.0005  Stock distributions from limited partnerships 364,138
20.0006  Prior period return of CaPItAL.........ocviiei sttt ness st nsesserentens | snsesesssssinsensesnsansanans 0 e, 0] . 30,887,484

Qo5




Statement for June 30, 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.

State of

Net Income Domicile June 30, 2015 December 31, 2014
1. St. Paul Fire and Marine Insurance Company state basis CT $ 385,165,018 $ 933,677,528
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) $ 385,165,018 $ 933,677,528
Surplus

5. St. Paul Fire and Marine Insurance Company state basis CT $ 5,843,919,259 $ 5,994,070,231
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) $ 5,843,919,259 $ 5,994,070,231

B. Use of Estimates in the Preparation of the Financial Statements:
No significant change.
C. Accounting Policy:
No significant change.
(6) Loan-backed and structured securities are amortized using the retrospective method, except for securities that have incurred a decline in fair
value that is other-than-temporary which are amortized using the prospective method. The effective yield used to determine amortization is

calculated based on actual historical and projected future cash flows, which are obtained from a nationally recognized securities data
provider.

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
quarterly 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 June 30, 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:

Amortized cost basis Other-than-temporary
before other-than- impairment 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
(OTTI recognized in the quarter ending June 30, 2015)

Present value of

cash flows is less than

amortized cost $ - $ - $ -

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

Amortized cost basis Amortized cost basis
before other-than- Other-than-temporary after other-than-
temporary Projected impairment temporary Impairment
Cusip impairment cash flow recognized 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 $ 1,199,672
2. 12 Months or Longer $ 959,713

b. The aggregate related fair values of securities
with unrealized losses: 1. Less than 12 Months $ 129,893,352
2. 12 Months or Longer $ 72,611,985
(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 June 30, 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

In June 2015, the Company received a return of capital in the amount of $100.0 million from its wholly-owned subsidiary, United States Fidelity and
Guaranty Company.

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

Through June 30, 2015, the Company paid dividends totaling $560 million to its parent company, The Travelers Companies, Inc. as follows:

(in millions) Ordinary Extraordinary Total
March 20, 2015 $ 79 $ 151 $ 230
June 22, 2015 174 156 330

Note 14 — Liabilities, Contingencies and Assessments

No significant change.

Note 15 — L eases

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.
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Statement for June 30, 2015 ofthe. S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(4)a. Not applicable.

(4)b. Not applicable.

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 June 30, 2015:

Description
Bonds

Industrial and miscellaneous

Common stock

Total securities at fair value

Level 1 Level 2 Level 3 Total
$ - $ 172,391,869 $ 700 $ 172,392,569
423,957,640 - 1,567,427 425,525,067
$ 423,957,640 $ 172,391,869 $ 1,568,127 $ 597,917,636

At June 30, 2015, the Company also holds level 3 non-redeemable preferred stock measured and reported at its fair value of $0.

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

(2) Securities measured and reported at fair value using significant unobservable inputs (Level 3):

Beginning Total gains  Total gains Ending
Balance Transfers Transfers & (losses) & (losses) Balance
at in to out of included in  included in at
Description 3/31/2015 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 6/30/2015
Bonds $ 1,249,913 $ - $ - $16 $6,261 $ - $ - $ - $ (1,255,490) $ 700

B.

C.

(3) Not applicable.

(4) Bonds and preferred stock 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 are provided by the SVO or a third
party organization.

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

(At June 30, 2015)

Description
Cash equivalents
Short term bonds
Long term bonds
Preferred stock
Common stock
Mortgage loans

$

Not

Practicable

Aggregate Admitted (Carrying

Fair Value Assets Level 1 Level 2 Level 3 Value)

37,178,422 $ 37,178,422 $ - $ 37,178,422  $ -0 % -
270,133,616 270,133,616 88,227,073 181,906,543 - -
10,463,172,123 10,188,666,797 448,456,316 10,008,191,140 6,524,667 -
1,708,400 1,195,000 1,708,400 - - -
425,525,067 425,525,067 423,957,640 - 1,567,427 -
- 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 June 30, 2015) Carrying Effective Interest Maturity
Description Value Rate Date
Mortgage loan
Oak Brook, IL $ 41,900,000 4.0% 2/28/2018

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 Subseguent

The Company had no material subsequent events through August 7, 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 June 30, 2015, the prior year-end total loss and loss adjustment expense reserves developed favorably by
$80,482,000, resulting from better than expected loss and defense and cost containment development primarily in the homeowners, workers’
compensation, other liability — occurrence, private passenger auto liability and special property lines.

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 year 2014 and for catastrophe claims for accident year 2011. The improvement in
the workers’ compensation line reflected better than expected loss experience for accident years 2006 and “Prior”. The improvement in the other
liability — occurrence line was concentrated in the primary coverages for “Prior” accident years and for accident years 2009 through 2013, reflecting
more favorable legal and judicial environments than what the Company previously expected. The improvement in “Prior” accident years was partially
offset by unfavorable development in environmental reserves. The improvement in the private passenger auto liability line was primarily driven by
better than expected development for accident years 2012 and 2013. The improvement in the special property line was primarily related to
catastrophe losses for accident years 2013 and 2014.

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.
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Note 31 — High Deductibles

No significant change.

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

No significant change.

Note 33 — Asbestos/Environmental Reserves

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[X] No[ ]
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: $ 18,878,097
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
1421 Bonds $ 0 [$ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 3,439,726,128 3,457,848,182
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 49,439,397 51,795,870
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 3,489,165,525 $ 3,509,644,052
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: $ 83,984,832
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 83,984,832
Total payable for securities lending reported on the liability page: $ 83,984,832
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]

174 Ifyes, 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
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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 38,817,917 38,817,917 219,144 219,144

Total XXX XXX 0 38,817,917 38,817,917 219,144 219,144
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
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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....occvuieieeirieiiestese st sssss sttt see BMU.......... UNAUTHORIZED | .......... Ouevreeees [ e
00000............. AA-3191266......... RUBIK REINSURANGCE LTD.....cocuurirrerrernersesesissssssssssssssssssssssssssssssssssessssssessessssssessessssans BMU.......... UNAUTHORIZED | .......... [0TSR DR
00000............. AA-3191278......... SECURIS RE [T LIMITED......ocooiieireeieieieseteieisstei et ssssssssss s stesss s BMU.......... UNAUTHORIZED | .......... Oueveeees [ e
00000............. AA-3191279......... SECURIS RE I LIMITED.......voiiieeereeeiieeeseieesesssessessssssessessssssssssssssesssssssssessesssssssssessssssessns BMU.......... UNAUTHORIZED | .......... [0TSR DR
00000............. AA-3191280......... SECURIS RE V LIMITED........oveiieieiseieieis sttt snens 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 ... Liooeos | oo 657,267 | .ooovvirrinnn 1,784,522 | ...cooovienn. 6,067,056 | ...ocovverrennee 3,415,664 46,561,673
2. Alaska.........ccoeoerieriieereiiienns AK]....... Lo | e 507,996 | .ooovvriiennne 1,832,610 | oo 321,868 | .o 1,046,077 6,910,878
3. ANZONA.. AZ|.... ISP IO 668,750 | ..oovvreriinn 1,362,263 | ..coovvreis 705,375 | oo 3,187,870 | oo 34,261,662
4. Arkansas.........ccocooveeeeiienns AR |....... Lo | e 762,042 | oo 833,683 | .o 810,353 | oo 488,815 14,123,803 | ..cooovvenvee 16,727,855
5. California.......c..coocurerrnernenenad CA|... RSO I 19,410,586 | .....cocevnee. 34,357,141 | v 39,649,099 | ...ccooviennee 15,764,977 ..221,501,927 | ..ccouuee. 257,666,553
6. Colorado........coeurrerrerenrennenes CO ... L | e 8,505,139 | covvvvvvvne 9,147,396 | .covvrene 2138473 | o 5,904,735 | ..o 60,258,153 | .....ceeeenn 64,410,819
7. Connecticut........c.cocverrvrrenens CT|...... ISP IO 638,511 | oo 3,252,273 | oo 823,286 | ...ccovevrenns 1,152,742 38,050,146 ...42,305,242
8. Delaware........cccoccosvreerennnn . DE | oo Leooroe | e 428,517 | oo, 746,815 | oo 214,946 | ...ooovvernnne. (135,667) 6,067,650
9. District of Columbia................ DC|..... Liorers | v 447,369 | ..o 693,223 | .o 1,148,193 | oo 336,731 | oo 10,767,384
10.  Florida......cocoovenvrmrreereneenc FL [ i ISP I 13,623,476 | ..ccooeveeee. 18,364,030 | oo 3,251,558 | oo 8,352,522 81,570,939
11, GEOrgia.....cocveerevreerverrennen . GA [ Lo ...1,040,002 | ... 3,627,777 | .. 907,168 .40,451,673
12, Hawaii.......coooovverrrrrrrnrnne H Lioovoe | e 170,038 | oo 254,287 | e 199,050 | ovooveerirrirnns (14,133) 7,052,658
13, 1daho....cccocevvvvvivnivninninnecnn D i Lo [ v 167,948 | oo 252,514 | oo 76,683 | .vveriiiiens 107,449 2,628,700
14, MNOIS......vorverereeeereneirerreenen L [ (- ....2,632,901 7,266,157 | ... 5,377,018 | .. .12,470,906 153,428,363 | .... .157,805,687
15, Indiana......c.ccoevrvrvrerrrnrvnnenndN i Livovvons | e 1,141,881 2,710,813 | oo 462,547 | oo 182,808 24,057,321 | oo 27,623,984
16, 1OWA..cocereeeee A Lioreos | e 521,869 | .cooovvrrrienn 2,204,385 | ..o 509,171 | coooverries 1,357,301 | oo 25,093,341 | .oooenee 26,984,937
17, Kansas.......ooneeneveneeeneineens KS|....... Liorvons | e 5,465,825 | ..oovvrireiinnns 6,612,219 | oo 1,072,850 | .oooovrreireiinne 717,922 35,897,002 | ...oocvvernnes 36,095,135
18.  Kentucky.......cooovernernrinnis KY ... IS IO 996,559 | ..oovriirriinns 1,398,483 | oo 241,398 | oo 397,286 20,507,215 | ..oovvrenne 23,758,538
19.  Louisiana......c.c.coeeeereervnrennenns LA|...... ISP I 10,113,393 | oo 12,437,259 | oo 4813264 | ...ccooovvenne 9,440,099 | ...ocvvvrnes 61,157,713 | v 68,346,462
20, Maine.....oooververiieiieiieiiens ME ... IO IO 60,575 | .oveeriiriiens 219,692 | oo 639,822 | .oooviiis 10,141 | i 3,149,021
21, Maryland.......ccoconerimrinrinnnns MD ... Livovves | v 998,396 | ..ooovvrrreiinn 2,806,904 | ..covvvriinnee 2,397,464 | oo 2,678,229 44,439,064 ...48,804,872
22.  Massachusetts..........ccc.coevennee MA| ... Livoovoos | e 1,035,292 | ...ccoovrrnnn. 2,624,219 | oo 1,635,841 | oo 1,407,987 | ...ccooennvne. 99,542,683 | ............. 102,126,460
23, Michigan..........cccoeoevieniriernns Ml ....... Lo | v 2,308,940 | ...ccoveneve. 4,238,423 | ...ovee 2,548,820 | ..covvrvenn 2,310,014 54,470,524 | ............... 77,588,550
24, Minnesota.......cccccoevverenee s MN | Lioovos | e 860,860 | ...coevorrienne 3,329,102 | oo 1,789,149 | .o 4,451,464 76,332,120 | ..oovvrnene 82,176,586
25.  MisSiSSippi........ccoevreerirerenn. MS | oo Lo | v 1614512 | oo 2,537,900 | ..ooovvine 16,091,706 | ...cvvvnveee. 19,740,883 | ... 21,599,804 | ............... 24,036,235
26.  MiSSOUT......cocornrernrirnrrnennen MO | IS IO 594,817 | oo 1,355,168 | ...ccocovvvuncn. 5,479,795 | oo 4,498,078 42,649,154 | ............... 52,649,662
27. Montana..........cceceerevvereeeen. MT | Lo | v 2,321,662 | ...coovrnene. 2,368,704 | .....cccone. 3,051,408 | ..oovvvvrnn 1,671,954 8,825,014 | ............... 11,135,675
28.  Nebraska........ccooueenmecnneen . NE | e ISP IO 292,244 | ... 766,646 | ....oooovvverennee 257,997 | oo 1,039,398 | ..o 18,237,675 | oo 20,781,592
29. Nevada.........cooocovverevecnneeen . NV | Lo | e 518,978 | oo 910,429 | .o 1,043,422 | .....ccco.cc. 3,246,982 21,653,395 | .ovvenee 31,928,399
30. New Hampshire...........ccceee... NH | . Lecen. ...494,834 ..452,481 | ... 89,576 | o, 163,586 ..11,684,524 12,004,511
31, New Jersey....ceovvrvreeeeen. N [ i L. 1,508,713 5,154,051 | .covvrenee. 28,163,340 5,872,101 85,007,251 111,250,852
32, New MexXico.......occovvvrmrrnee . NM | [ 14,954,342 15,432,644 | ............... 10,617,108 | ...covonerneen. 6,243,653 42,272,506 | ......cooeon.. 45,614,415
33.  New York..... LNY (- .22,820,89% | .... ..28,401,624 | ...............30,659,440 | .. 22,179,054 253,357,011 | .... .295,278,728
34, North Carolina.........cccceeeeeer... NC | .o Liooeos | i 475113 | oo 1,481,830 | covverrrerins 881,266 | ...cocvvrrnns 3,310,147 29,149,683 | ...cocovvenne 33,042,678
35.  North Dakota...........cceoeeneeeen.ND | .o IS I 10,277,967 | .ovvevvrne. 10,263,795 | .oovvvirnenee 1,583,133 | oo 4,883,462 24,527,633 18,144,768
36.  Ohi0...c.ovrrerrrrrreirneinerineene OH | L. ..5,150,771 | ... 5,486,717 | ... ..6,350,479 ...1,001,579 .47,668,622 | ... 54,894,111
37.  Oklahoma........cccooonnrrnrren . OK | e Livorvoos | e 7,554,372 | oo 9,041,887 | oo 3,668,587 39,351,364 | ..ooovonvnn 42,921,864
38, Oregon.......ccouermeenernerinenn. OR | e ISP IO 539,338 | oo 763,969 | oo 521,729 | oo 9,124,180 | oo 10,863,773 | oo 10,870,139
39.  Pennsylvania.........cccoeeeneee . PA | . IS I 10,672,224 | ... 14,339,254 | oo 4,678,113 ...107,132,816 | ............. 141,599,969
40. Rhode Island............cccoconeenRI | i Liovees [ v 184,656 | ...covovvevrinnns 550,483 | oovverriiriiens 18,435 16,710,627 | ..cooovvvnne. 16,877,281
41.  South Carolina..........cc..ccc.....SC | ... Lioeros | e 309,271 | oo 1,022,082 | c.oovrinns 370,046 | ......ccccoee......554,450 | e 17,420,277 | oo, 18,898,331
42.  South Dakota..........cccceeveseeneeSD | e ISP IO 371,806 | oo 467,722 | oo 331,332 | o, 247,982 10,747,489 | ..., 12,206,824
43, Tennessee.......ccomwvmrcvneeenee IN | 1 IS I 1,203,573 | coovveeeirs 1,581,722 | oo 654,091 | oo 470,711 37,844,287 | ............... 40,306,365
44, TeXaS..cnrrirrirrnrinerneinerinen X [ ISP I 71,817,530 | covvveerneee 81,976,400 | .....covcvnnee 34,029,092 | ....ccovevnnee 29,434513 | ............. 327,073,647 | .oovoennee 355,262,060
45, Utah...coooocnenennnenlUT [ Livoovoos | e 1721211 | e 2,201,944 | .o 1,702,255 | .ooovvriennes 1,165,767 14,896,941 ...19,017,655
46.  Vermont..........cccovvevevveveeennn VT |, Lo | e 128,007 | .ooovveveeeene 290,154 | e 281157 | o, AT ATT 4,789,346
47, Virginia......ocoeeeveneeeneeeen VA i Livorvoos | e 2,469,521 | oo 3,886,061 | ..cooovrvrenee 1,192,665 | ...cocorvrenne. 1,529,531 | cooovrieene. 38,082,835
48.  Washington...........ccoeeveee . WA | . Lo | e 806,211 | ovevvvrerenee 1,684,437 | oo 2,029,967 | ..ovrvrrerinns 5,463,940 31,696,221 | .oovvveernn 38,160,992
49.  West Virginia..........coooooeeee . WV | L Livoovons | e 5,640,159 | .ooovvirriee 5,169,269 | ..coovvvrrirnnn. 938,283 | ..o 811,698 20,147,023 | ..o 20,136,746
50.  Wisconsin........cccoecerrvevrveeen Wl o Lo | e 964,738 | oo 3479972 | oo 15,119,188 | cooevcrene 4,004,390 | ..coveenne. 49,343,566 | ............... 52,540,157
51, Wyoming......ccocoveemernernen WY | e Livorvoos | v 7,862,724 | oo 8,927,849 | ..o 3,533,310 | oo 1,212,078 23,250,456 ...22,374,020
52.  American Samoa....................AS | ....... O R (0 0 | 0 |0 | 0
53.  GUAM....coovvmrnrineiseineeenGU | e Lioovos | v 1,450 1,400 8,093
54. Puerto Rico.......cceovvreeveeeeen . PR | oo Lo | e T4154 | e, 80,192 | .o 126,000 | .ooovevennene 343,500 2,047,025
55.  US Virgin Islands LV Lecen. 31,305 | ... 5,083 | ... 631,352 | .. ....38,984 ...345,311
56. Northern Mariana Islands......MP | ....... TR RN (01 (01 (0 R 0
57.  Canada.......commenriirennnn. CAN |....... RSO I 55,935,889 | ...ccoovvvenee 67,710,507 | ..covvrrennes 41,288,882 | ...cocovvenee 64,347 677 | ....ccon.... 259,651,114 | .oooveennee 284,007,383
58.  Aggregate Other Alien............ OT | XXXees | v, 625,248 | ..oooviirinnns 1,321,130 | oo 3,203,566 | ...oooverieienas (LR A ] — 15,848,099 | ...ccovenene. 28,783,367
59, TotalS.....oovevierireneieseies ()B4 | 303,102,371 | ............. 400,647,554 | ............ 299,087,778 | ............. 283,225,196 .2,802,164,195 | .......... 3,168,484,995
DETAILS OF WRITE-INS
58001. Other Alien Combined..........cc..... | ... ) .0 R PO 301,850 | 740,610 | oo 999,801 |..cooverins (1,530,444) 11,933,025 13,412,805
58002. BMU Bermuda..........c.cooveveverneerncs | . ) 0.0 T PO 136,968 |....ccoeeeeeeeen230,608 | .oooiirireieennB7,552 |0 | 2,881 | 4,468,625
58003. CYM Cayman Islands ................. | ... ). 9,.9, SN IR 83,795 |.oiiiiieeeeeenn25,986 [0 0 | 647 | .o 194,936
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ... XXXo.c.. | coovrvevririrnnnnn. 102,635 | .ooveeviriens 323,928 | .o 2,136,213 | oo 575,628 | .ooovvereiins 3,911,546 | ..oooovrenne 10,707,001
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... )., O 625,248 | ..oooiiiri 1,321,130 | oo, 3,203,566 | ..oooovrriinienns (LR A] — 15,848,099 | ..o 28,783,367
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for June 30, 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%)
VR Laurel Village Swinford Limited Partnership (99%)
......... USF&G Retail Associates GP, Inc.

USF&G/Fidelity Retail Associates Limited Partnership (1%)
......... USF&G/FideIity Retail Associates Limited Partnership (83.95%)

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

... 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.

...... 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%)

...... Symmetry Growth Capital Il, LLC

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
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Minnesota
Canada
Canada
Minnesota
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
52-1466734
59-2635727
59-2709441
59-2635727
52-1715225
59-2709441

98-1246060
41-1985480
76-0753165

...... Upper Lake Growth Capital, LLC (99.1%)

...... Vesbridge Partners, LP (88.4%)

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

...... Windamere 111, 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) *

e wee ... ... 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 II, LLC (90%)
......... Travelers (Bermuda) Limited *
......... Travelers Lloyds Management Company
......... TPC Investments Inc.
......... Travelers Casualty and Surety Company (19038) *
. «e ... ... 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
. Travelers Brazil Acquisition LLC

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
Delaware

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

98-1246060

06-0907370
47-2215437
47-2215437
47-2215437
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Statement for June 30, 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

. J. Malucelli Participa¢Bes 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%)

. J. Malucelli Seguros S.A. *
J Malucelll 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.

TheTraveIers Indemnity Company (25658) *

Notes:

... 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%)
... Constitution State Services LLC
. Phoenix UK Investments LLC

The Premier Insurance Company of Massachusetts (12850) *
... TravCo Insurance Company (28188) *
... TINDY Foreign, Inc.

. Travelers Commercial Casualty Company (40282) *

* Denotes affiliated insurer

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

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
Arizona
Connecticut
Connecticut
lowa
Connecticut
Connecticut
Delaware
Connecticut
Connecticut
Connecticut
Connecticut
New York
Delaware
Delaware
Connecticut
Connecticut
Delaware
Connecticut

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
06-1501229
06-0303275
04-3175569
35-1838077
20-4403403
95-3634110

... 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

Delaware
Delaware
Delaware
Delaware
Connecticut
Texas
Delaware

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



Statement for June 30, 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.. [ ....ccoevreerris | crirrerrireinnns | cereeriresisieeennnnas MMI Capital Trust L.....coceevierciiereeeeees DE.......... [DIS TR St. Paul Fire and Marine Insurance Company..... [O/M................... ...100.000 | The Travelers Compani€s, INC...........cccoerueeris | verereirenns
3548...... The Travelers Companies, Inc......... 00000... |41-0406690.. | ....oevrerereres | corrrrrienreiieiens | eerreieneieisseneis Promenade Partners, LLC..........cccocoervervieiencinnnnns DE............ [D1S TR St. Paul Fire and Marine Insurance Company..... |O/M.................. ...100.000 | The Travelers Companies, INC..........cccervvveriers | cerrerrrenns
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3548...... The Travelers Companies, Inc......... 00000... |52-1953822.. USF&G Capital | St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC...........cocvereerennn.
3548...... The Travelers Companies, Inc.........|00000... | 52-2044075.. . |USF&G Capital ll. .. | St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 00000... |41-0406690.. 350 Market Street, LLC St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, InC............cccoervreennee.
3548...... The Travelers Companies, Inc......... 00000... | vvereerrrirerrirees [errrernieeeinens | v | e Travelers Special Services Limited.............cccoeunee. GBR.......... [DIS TR St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC...........ccccvervrernnnen.
3548...... The Travelers Companies, Inc......... 00000... |20-3033027.. | evvverrerrerrres | eovrrrrieiieiieiens | e Yonkers Financing Corp..........ccevveuevererreesienenns DE............ DS St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC............ccoevrrvnnen.
3548...... The Travelers Companies, Inc......... 00000... |52-1466734.. [ ....covverrvris | cririerireienes | e English Tum Fidelity Realty, InC........c.cccovvrvinnnee MN...cccooe.. [D1S S St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC..........cccovvvverrens | cererrrenns
3548...... The Travelers Companies, Inc......... 00000... |59-2635727.. [ ..covveirrvrins | erirereirieinines | e English TUM LLC......ovvreiirreeseeeeesee s MN...coovnee [D1S S English Tum Fidelity Realty, InC..........ccccouvevveee |OMeiiiiiiiii | e 99.000 | The Travelers Companies, INC.........cocvverrreernnnn. 0103.....
3548...... The Travelers Companies, Inc......... 00000... [59-2700441.. | ....oovoeirerris | erererierireirere | v Fidelity English Turn Club LLC......c.ccovvvvvrcririen. MN....covneee DS..coovirvin English Turn Fidelity Realty, InC........cccccovvvecrere [OMuiiiiiiiiicins | e 99.000 | The Travelers Companies, INC...........cccevveverenee 0104.....
3548...... The Travelers Companies, Inc......... 00000... [59-2635727.. | ...covvueerererien | erererieririirenes | crereereriesineireneians English TUM LLC......covvierercesereeces MN....covnee. DS..ccovvrvin St. Paul Fire and Marine Insurance Company..... | O....ccocvevvvvines | vvvnee 1.000 | The Travelers Companies, INC..........ccocovvererenee 0103.....
3548...... The Travelers Companies, Inc......... 00000... [52-1715225.. | ....oveeeerrrs | erererienireirenes | e English Tum Realty Management, Inc.................... MN.....c..... DS..covieis St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC...........coceeurernrinns | coverrireunes
3548...... The Travelers Companies, Inc......... 00000... |59-2709441.. | ....voveerrerrens e | e Fidelity English Turmn Club LLC.........covovvrivviirinnee MN...cooeenee. [DXS S English Turn Realty Management, Inc................ OBM...ccovvvvvnir | v 1.000 |The Travelers Companies, INC.........ccocoeverreenenne 0104.....
3548...... The Travelers Companies, Inc......... 00000... | ceerererrrereirees [ errerireeriies | v | e 8527512 Canada INC.......ccevvrveeeeieeeceeeeena CAN.......... [DIS TR St. Paul Fire and Marine Insurance Company..... |O/B/M.........c.ccc.| v 22.480 |The Travelers Companies, INC........cccocvvevrveeens | corrererninns
The Dominion of Canada General Insurance

3548...... The Travelers Companies, Inc......... 00000... |98-1246060.. [ .....coceerrrrirs | cerirermrrrrernes | cerrerierersneeeenenas Company 8527512 Canada INC.......ccoovvrvrvrerieerieeieies The Travelers Companies, INC........cccoveerninens | correreinns
3548...... The Travelers Companies, Inc. 00000... |41-1985480.. Fog City Fund, LLC......cccoveveirieiereieeeecesees St. Paul Fire and Marine Insurance Company..... The Travelers Companies, INC..........ccoevrverrnnens
3548...... The Travelers Companies, Inc.........|00000... | 76-0753165.. . | Symmetry Growth Capital II, LLC. . .. | St. Paul Fire and Marine Insurance Company..... The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 00000... |41-1927945.. Upper Lake Growth Capital, LLC..........cccoevvrrirnnee. St. Paul Fire and Marine Insurance Company..... The Travelers Companies, INC..........ccovvrvevrnnees
3548...... The Travelers Companies, Inc......... 00000... | 20-1222630.. | evvvevrrereerrens | eermrrririreineines | reereeeieieissseneens Vesbridge Partners, LP St. Paul Fire and Marine Insurance Company..... The Travelers Companies, INC..........covvvvrvrrrnnnns
3548...... The Travelers Companies, Inc......... 00000... [41-1963936.. | ...veverererreens | eererreirereireines | e Windamere Il, LLC........cooeviuvirerererreiseeenne St. Paul Fire and Marine Insurance Company..... The Travelers Companies, INC........ccooeerevrcennnne
3548...... The Travelers Companies, Inc......... 00000... |41-2007089.. | ....veverereereens | eererreirereineines | reereereeeeeserseneens Windamere lll, LLC.......ooevevireercercrieeineeas St. Paul Fire and Marine Insurance Company..... The Travelers Companies, INC.........ccooevreurcennne
3548...... The Travelers Companies, Inc......... 00000... |41-1926305.. | ...vevveeererreens | cererreirereineines | e Windamere, LLC.......c.ccooevernineienieencseeenne St. Paul Fire and Marine Insurance Company..... The Travelers Companies, INC........ccocoeerevriennnee
3548...... The Travelers Companies, Inc......... 00000... |41-1762781.. [ .oeeveeereerris | crireieirieienes | cereeriesisieeeienas Camperdown Corporation............ccceeeveueerereeeninns The Travelers Companies, Inc. ...100.000 | The Travelers Compani€s, INC...........ccccevureeris | verereirenns
3548...... The Travelers Companies, Inc......... 00000... |41-1888760.. [ ....ccoeerrrrrrrins | cerirererrreinines | cerrerirereisneeneennnas SPC Insurance Agency, INC......c.cccvvvieirrieeineninnns The Travelers Companies, Inc. ...100.000 | The Travelers Compani€s, INC...........ccovrurevnis | cerereerenns
3548...... The Travelers Companies, Inc......... 00000... | cvererrrrirerrrrens [errrerrieennnns | e | e Aprilgrange Limited The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC............ccrvvrrvernnn.
3548...... The Travelers Companies, Inc......... 00000... | cveverererereeeees | eereeeeeeens | e [ F&G U.K. Underwriters Limited.... The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........ccoeeerreerrnn.
3548...... The Travelers Companies, Inc......... 00000... |veereereirerrrees [ e | e | e Travelers Underwriting Agency Limited................... GBR.......... NIA oo The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........ccovvreerrrens | cerrerrrenns
3548...... The Travelers Companies, Inc......... 00000... | veerrererrrrerrens | ceerrrnreerennnees [ errenseneissines | reenseeneeesseneens Travelers Syndicate Management Limited.............. GBR.......... NIA...on. The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC.........ccccvrerrerrrnn.
3548...... The Travelers Companies, Inc......... 00000... [.rerevererererrers | ererierirrirerieeen | erererieniseienes | e Travelers Asia Pte. Ltd..........occoovvvnivrrinincen Travelers Syndicate Management Limited.......... | Board.........c.cc... | «...... 0.000 |The Travelers Companies, InC............cccveuerennn.
3548...... The Travelers Companies, Inc......... 00000... | verreerrerreemrrens | reereerereererneens [ ereererereinsines | e St. Paul Surety Europe Limited............ccccoorvrvininnns The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........cccorvereerrreens | correrreeens
3548...... The Travelers Companies, Inc......... 00000... |eoererreerererreens | reererrereererneens [ | e Travelers Corporate Trustee Ltd.........cc.ccoveerienenne. The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC.........c.cceeeerernerncn.
3548...... The Travelers Companies, Inc......... 00000... | ceevererererererees | erereeeeeeees | e e Travelers London Limited...........ccccooveveveveieiennnene. The Travelers Companies, Inc. ...100.000 | The Travelers Companies, InC............ccceervreennee.
3548...... The Travelers Companies, Inc......... 00000... |41-1880024.. | ....cooverreres [ ererveiieieie | e St. Paul London Properties, INC........cccocvvrievininnne The Travelers Companies, INC.......ccccovvvvericinnnns Board.......coeves | e 0.000 |The Travelers Companies, INC........cccccoueervienns | cervirernins
3548...... The Travelers Companies, Inc......... 00000... |52-1965525.. | ..cocveveveeeees | eerrreeeees [ TCI Global Services, INC..........ccccovvvvvviiieeienns The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC............ccrvvrrvennnn.
3548...... The Travelers Companies, Inc......... 00000... Travelers Management Limited.... The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........ccervrrrvernenn.
3548...... The Travelers Companies, Inc......... 00000... Travelers Insurance Company Limited.................... GBR.......... A The Travelers Companies, Inc. ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc. 00000... Travelers Professional Risks Limited Travelers Insurance Company Limited ...100.000 | The Travelers Companies, Inc.
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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............. .. | Travelers Property Casualty Corp ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 00000... | 06-1445591.. Travelers Insurance Group Holdings Inc................. | DE............ Travelers Property Casualty Corp.... ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 19070... [06-6033509.. | ...coovevrrrrrees [ rrrerririreinienes [ creieenieseiees The Standard Fire Insurance Company.................. Travelers Insurance Group Holdings Inc............. O/B/M.....coevrne ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000... |06-8033509.. | ....cevrererrres | covrrrrieiieiieiens | e Standard Fire Properties, LLC..........cccocovvieveienne The Standard Fire Insurance Company.............. OM..coviiinnns ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000... |94-3097171.. | cevvvvererrereres v | e Bayhill Restaurant Il Associates.............cocceerennn. Standard Fire Properties, LLC..........ccccccvverennee O | e 50.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000... |06-8033509.. |...everrerrerrrins | eerrrrrinireiieinns | vrrrriereiesssanees Standard Fire UK Investments, LLC..........c..cc.cce.... The Standard Fire Insurance Company.............. OM..oovviiirrins ...100.000 | The Travelers Companies, INC..........cccvrvrrrrres | cerrerrrenns
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 19062... [ 06-0848755.. | ....coovvvvererns | verrererireireires [ e Connecticut The Standard Fire Insurance Company.............. OBM.....covvnee. ...100.000 | The Travelers Compani€s, INC..........ccouuevernienes | corvrverennes
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 00000... |068-0848755.. | ....ovevererererers | corrrrreeeeeees [ oo Auto Hartford Investments, LLC.............ccceveveueneee Connecticut OM....coveenne. ...100.000 | The Travelers Companies, INC............cccevueerris | cerererrnnnns
3548...... The Travelers Companies, Inc......... 36145... |06-1286264.. | .....oovoererreens | corerreieererieines | e Travelers Personal Security Insurance Company.... . | The Standard Fire Insurance Company.............. O/BM.....covenne ...100.000 | The Travelers Companies, INC........c.c.cceeeererrenncn.
3548...... The Travelers Companies, Inc......... 36161... |06-1286274.. [ ....coovvvrerris | cevireeirieienes | cereerieesieeennas Travelers Property Casualty Insurance Company... . | The Standard Fire Insurance Company.............. O/B/M.....cccvune ...100.000 | The Travelers Companies, InC............cccoervreunnee.
3548...... The Travelers Companies, Inc......... 38130... |36-3703200.. [ ..eevrrrrrrrins | eerirererrieieines | cereeriereisneeeennnas Travelers Personal Insurance Company................. The Standard Fire Insurance Company.............. OBM......cceune. ...100.000 | The Travelers Compani€s, INC...........ccovruenris | cerrreerenns
3548...... The Travelers Companies, Inc......... 00000... | 27-44B9564.. | .....overrereres | covrrrrieireiieiens | eervrieneiesseneis Travelers Texas MGA, INC....c.cvvvevveeriererirerienenns The Standard Fire Insurance Company.............. OBM.....ccovunee ...100.000 | The Travelers Companies, INC..........ccervrrrvennnn.
3548...... The Travelers Companies, Inc......... 00000... |06-6033509.. | ...eveveerrerrrins | eerrrrrinieiieiens | reereieieieessseneens Oregon Evergreen Investor I, LLC..........c.ccovviunnne The Standard Fire Insurance Company.............. (0117 ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000... |81-1639956.. | ....ceererererens | cerrrrrrerereeens [ e s enenens Lone Rock Timber Investments |, LLC.................... Oregon Evergreen Investor I, LLC............cc........ (O TS I 75.000 |The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000... [32-0447309.. | ....ovvrrererere | erererirririirenen | creereeresiesineirereeens Lone Rock Timber Investments II, LLC.................. Oregon Evergreen Investor |, LLC...........ccccocouue. O | e 90.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000... [98-0190863.. | .....vourerererees | rrerererrirrirenes | crereererieeineirerneans Travelers (Bermuda) Limited..........ccccounererernnnnne Travelers Insurance Group Holdings, Inc............ OBM.....ccovvnee. ...100.000 | The Travelers Compani€s, INC..........ccouverrernienes | cererveninnes
3548...... The Travelers Companies, Inc......... 00000... | 20-4312440.. | .oeveeverereerens e | e Travelers Lloyds Management Company................ Travelers Insurance Group Holdings, Inc............ O/BM.....coovenene ...100.000 | The Travelers Companies, INC...........cvrvereerereens | cevrerreenens
3548...... The Travelers Companies, Inc......... 00000... |06-1534005.. | ....cevveeererreens | cererreirereineines | e TPC Investments INC.......c.cvvevvveeeenieneeneineeennes Travelers Insurance Group Holdings, Inc............ O/BM.....covenne ...100.000 | The Travelers Companies, INC...........cceeeererrenncn.
3548...... The Travelers Companies, Inc......... 19038... [06-6033504.. | ...c.coeveverrees [ orrrririeirieen v Travelers Casualty and Surety Company................ Travelers Insurance Group Holdings, Inc............ O/B/M......ccceuu ...100.000 | The Travelers Companies, InC............cccorvreennee.
3548...... The Travelers Companies, Inc......... 41483... [08-1067483.. | ...covvevererens [ vrrrririeininens v Farmington Casualty Company..........ccccveueururirnnns Travelers Casualty and Surety Company............ O/B/M.....ccouuvune ...100.000 | The Travelers Compani€s, INC...........ccovvueeris | cerereirennns
3548...... The Travelers Companies, Inc......... 00000... | cvverrererrrereens | eervrrerenserenes e | e 8527512 Canada INC........cccevvverrerveiereeeieieieis Travelers Casualty and Surety Company............ OBM...ocvvvrar| e 77.520 | The Travelers Companies, INC..........ccveuvevereriens | voererrnins
The Dominion of Canada General Insurance
3548...... The Travelers Companies, Inc......... 00000... |98-1246060.. |....ovevvererrrens | eorrrrririrerieinns | rerrrieieiessssenees Company CAN.......... . 18527512 Canada INC.......ccovvvrerrverrerereiriisiinnnns OBM.....covunne ...100.000 | The Travelers Companies, INC..........cceeerrrerrnnn.
3548...... The Travelers Companies, Inc......... 00000... [.eerereereerermrrer | rerrenerrereneenen | erereriesineienes | e Travelers Insurance Company of Canada............... CAN.......... . | Travelers Casualty and Surety Company............ OBM.....covvne. ...100.000 | The Travelers Companies, INC..........ccocrvrrerrrenee
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 31194... |06-0907370.. | .eeuevverererreens | eererreirereineines | e America (O3 P A Travelers Casualty and Surety Company............ O/BM.....coovenne ...100.000 | The Travelers Companies, INC.........ccvrvereererens | correrreenens
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc 00000... |47-2215437.. Travelers Global, Inc America ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc.........|00000... |47-2215437.. . | Travelers Brazil Holding LLC.... ..| Travelers Global, Inc.... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc......... 00000... |47-2215437.. Travelers Brazil Acquisition LLC Travelers Brazil Holding, LLC ...100.000 | The Travelers Companies, Inc.
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000... | cvverreeerrrrereens | eervrrereirernnes [ | e Resseguros S.A. ("Holdco") BRA.......... NIA...cconn. Travelers Brazil Acquisition LLC............cccovvvee. O/B..oovverriviains | e 49.500 | The Travelers Companies, INC.........co.vveerreerennn. 0107.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc.........|00000... . |J. Malucelli Resseguradora S.A....... . | Resseguros S.A. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc......... 00000... J. Malucelli Controle de Riscos Ltda J. Malucelli Resseguradora S.A..........ccccooveveveens [ OB | v 0.010 | The Travelers Companies, Inc
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J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000... | eeererrrerrerrreens | e [ | e J. Malucelli Seguradora S.A..........cccovevvrnininnenns 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 Seguradora S.A..........cccocerieviieinnnne O/B...ooevvivnns | e 99.990 |The Travelers Companies, INC........cccovvveirirennnns 0107.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000... | vvererrrrirerrirees [errrerrieeniens | eriessieenes | e J. Malucelli Seguros S.A.........ccooovviernieenienins BRA.......... A Resseguros S.A. O/B..ooverirrriinns ...100.000 | The Travelers Companies, InC............cccvervrernnen. 0107.....
3548...... The Travelers Companies, Inc......... 00000... |ceeveereeeeeees | e | e [ J. Malucelli Latam, S.A........ccoovvveveeeeeee BRA.......... NIA............... Travelers Brazil Acquisition LLC............cccocuvee. (0] S I 49.500 | The Travelers Companies, INC..........c.corevrrvernnnn. 0107.....
3548...... The Travelers Companies, Inc......... 19046... [06-0876835.. [ ....ocvrvrrrrrrees | erreerernnrnerenns [ erreereinnressissenenns Travelers Casualty Insurance Company of America|CT............ A Travelers Casualty and Surety Company............ OBM.....cvveene ...100.000 | The Travelers Companies, INC..........cccvrvrrerrrens | cerreerrennns
3548...... The Travelers Companies, Inc......... 36170... [06-1286266.. | .......ovvrereeree | erererirririireren | v Travelers Casualty Company of Connecticut.......... Travelers Casualty and Surety Company............ OBM......covvne. ...100.000 | The Travelers Companies, INC..........cocevvevrrenee
3548...... The Travelers Companies, Inc......... 00000... [06-6033504.. | ......coverererren | erererieririirenes | crereereriesineirereiens Travelers Casualty UK Investments LLC................ Travelers Casualty and Surety Company............ OM..cooiriine ...100.000 | The Travelers Companies, INC..........ccocrvverrnrenee
3548...... The Travelers Companies, Inc......... 36137... |06-1286268.. | ......ccvrerreens | e | e Travelers Commercial Insurance Company............ Travelers Casualty and Surety Company............ OBM.....covenne ...100.000 | The Travelers Companies, INC...........corvereerrreens | cerrerreeens
3548...... The Travelers Companies, Inc......... 29696... |06-1203698.. | .....covovrerreens | e | e Travelers Excess and Surplus Lines Company....... . | Travelers Casualty and Surety Company............ O/BM.....covenne ...100.000 | The Travelers Companies, INC...........ccocrverevrenncn.
3548...... The Travelers Companies, Inc......... 41564... [75-1732040.. | .c.covvereeiens [ orreeirieisieee [ Travelers Lloyds of Texas Insurance Company...... . | Travelers Casualty and Surety Company............ OMIA.........co.. ...100.000 | The Travelers Companies, InC............cccoervrernnee.
3548...... The Travelers Companies, Inc......... 00000... | 75-2676034.. | ...ooevverereres | eorrrrrieiieiieiens | oeireieieiesssieins Travelers MGA, INC....covvvievieieieieeseee e Travelers Casualty and Surety Company............ OBM.....ccouunn. ...100.000 | The Travelers Companies, INC..........cccocrvvrerrenrs | cerrerrirnns
3548...... The Travelers Companies, Inc......... 25658... |06-0566050.. [ ....coevrrrrins | eorerererriernnes | cereeriersisieesinens The Travelers Indemnity Company............ccccuveee. Travelers Insurance Group Holdings Inc............. ...100.000 | The Travelers Companies, INC..........ccoerrrvernnn.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. |....cvovverrerrrees | eorrrrririrerieinns | rerreieieieessseneens Arch Street North LLC.........ccoverevvieieiceieeiis The Travelers Indemnity Company.............cc...... ...100.000 | The Travelers Companies, INC...........corvrrrrernnc.
3548...... The Travelers Companies, Inc......... 25615... |06-0291290.. | .ovvverrerererns [ eorrrrrinieiieinns | veerrieneieessseneens The Charter Oak Fire Insurance Company............. The Travelers Indemnity Company..........c..cc.... ...100.000 | The Travelers Companies, INC..........ccvrverrrrrers | cererrrenns
3548...... The Travelers Companies, Inc......... 00000... [06-0566050.. | ......corerereeren | ererererrirrirene | crrreereriesineirereeens Travelers Real Estate, LLC.........ccccoevvvniviririrniinnn. The Travelers Indemnity Company............cc...... ...100.000 | The Travelers Compani€s, INC..........ccouuevernrines | corerrenrines
3548...... The Travelers Companies, Inc......... 10647... [59-3372141.. | oo | e e First Floridian Auto and Home Insurance Company . | The Travelers Indemnity Company o |O/BM....cconnnn ...100.000 | The Travelers Companies, INC........ccoccvveereerennn.
3548...... The Travelers Companies, Inc......... 42811... [56-1371361.. | v [ e | e Gulf Underwriters Insurance Company................... . | The Travelers Indemnity Company e |OBM...coine ...100.000 | The Travelers Companies, INC..........coceevvreurennn.
3548...... The Travelers Companies, Inc......... 22233... | 75-6013697.. [ ..oeveereeiris | eevireieirieienns | ceeeeriresisneeennnas Select Insurance Company..........ccceveevenereenninns The Travelers Indemnity Company.............c....... O/B/M.....cccvune ...100.000 | The Travelers Compani€s, INC...........cccovvieeris | verereirnnns
Travelers Casualty and Surety Company of Europe

3548...... The Travelers Companies, Inc......... 00000... |evereererrrereins | eervererenrerenes [ e | e Limited GBR.......... A The Travelers Indemnity Company..................... OBM.....couue. ...100.000 | The Travelers Companies, INC...........ccccvvrrerrers | cerrerrirnns
3548...... The Travelers Companies, Inc......... 38385... | 75-1679830.. | .evvvverrererrnes [ eoverrrieieiieiens | oervrieneiessieneis Commercial Guaranty Insurance Company............ DE............ A The Travelers Indemnity Company.............cc...... OBM.....covunne ...100.000 | The Travelers Companies, INC..........cccevvrverrens | cerrerrrenns
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. |....cvvverrevrrens | eerrrrririeiseinns | creereieieieisssaneens Crystal Brook, LLC.......ccccvvvvriirieereeeseeinns The Travelers Indemnity Company. . |OBM....cconne. ...100.000 | The Travelers Companies, INC.........cccvevrrrrrnnn.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. |....evverererrrens | eormerrereerieinns | reereeneereisnsaneens Durham Holding, LLC........cccovvvvrrreinereireeiennes Crystal Brook, LLC ...100.000 | The Travelers Companies, INC........cccccvurerrerrrnn.
3548...... The Travelers Companies, Inc. 00000... |06-0566050.. Sutton Holdco, LLC......covvviirirercreneeeenins The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC...........cocrvvevrnenee
3548...... The Travelers Companies, Inc.........|00000... | 06-0566050.. . | Cadet Limited, LLC...... . ... | Sutton Holdco, LLC ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 00000... | 06-0566050.. Arrowhead Company, LLC The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC.........c.ccevevrernenncn.
3548...... The Travelers Companies, Inc 00000... | 06-0566050.. Eastern Asset, LLC.........ccocevveveieeeiiiceceeeeeeeae Arrowhead Company, LLC.........cccccoooerviininnnnn. ...100.000 | The Travelers Companies, InC............cccoervreennee.
3548...... The Travelers Companies, Inc.........|00000... |41-1769846.. . | Jupiter Holdings, InC.........cccccouevnnee ..| The Travelers Indemnity Company.. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc......... 43117... |86-0703220.. American Equity Insurance Company. Jupiter Holdings, Inc ...100.000 | The Travelers Companies, INC............ccrvurrvernnn.
3548...... The Travelers Companies, Inc. 10819... [86-0868106.. [ .....ovvverrerrere | errerrererreirenns [ crreirireneisessenenns American Equity Specialty Insurance Company...... .... | American Equity Insurance Company................ OBM.....ccovuene ...100.000 | The Travelers Companies, INC..........ccocerrrrernnn.
3548...... The Travelers Companies, Inc.........| 24015... |41-6009967.. . | Northland Insurance Company. Jupiter Holdings, InC..........cccc..... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 27987... |41-0983992.. Northfield Insurance Company .... |Northland Insurance Company. ...100.000 | The Travelers Companies, INC........ccccoverrerrrrrrnn.
3548...... The Travelers Companies, Inc......... 24031... |94-6051964.. | .....coovvverer | erererinririirene | v Northland Casualty Company............c.cccvereveneenen. Northland Insurance Company. ...100.000 | The Travelers Compani€s, INC..........ccoeuerrernienns | corerverinnes




Statement for June 30, 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......... 00000... | 06-0566050..
3548...... The Travelers Companies, Inc.........|00000... | 06-0566050..
3548...... The Travelers Companies, Inc 25623... | 06-0303275..

Travelers Indemnity U.K. Investments LLC.............
. |TPC U.K. Investments LLC..............
The Phoenix Insurance Company.

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

...100.000 | The Travelers Companies, InC............cccoervrernnen.
...100.000 | The Travelers Companies, Inc...
...100.000 | The Travelers Companies, InC............cccoervreennee.

3548...... The Travelers Companies, Inc......... 25666... | 58-6020487.. [ ....ccveirevirins | erirereirieienns | e The Travelers Indemnity Company of America....... . | The Phoenix Insurance Company.... ...100.000 | The Travelers Companies, INC...........ccccvervrernnnen.
3548...... The Travelers Companies, Inc......... 25682... |06-0336212.. [ ..oovveievris | evireeirieinnes | cererieeisieeeenas The Travelers Indemnity Company of Connecticut.. . | The Phoenix Insurance Company.... ...100.000 | The Travelers Companies, INC............ccoevrrvnnen.
3548...... The Travelers Companies, Inc......... 25674... | 36-2719165.. | ovvvvvrerrerenes [ | e Travelers Property Casualty Company of America.. |CT............ A The Phoenix Insurance Company............cc....... OBM.....crvenne ...100.000 | The Travelers Companies, INC..........ccvrvrrrrrers | correrrrenns

Travelers Property Casualty Company of
3548...... The Travelers Companies, Inc......... 00000... [13-2743602.. | .....ovorverererren | erererirrireirenes | crrreeeriesineirereeens American Marine Management Services, Inc.......... NY.ooiii OTH....coo.u.. America

3548...... The Travelers Companies, Inc.........|00000... | 06-1501229.. . | Constitution State Services LLC .. | The Phoenix Insurance Company....

..... 47.500 | The Travelers Companies, INC..........cocvveerrerrnnnn.
...100.000 | The Travelers Companies, Inc...

3548...... The Travelers Companies, Inc. 00000... |06-0303275.. Phoenix UK Investments LLC...........cccoerrrerneenn. The Phoenix Insurance Company.... ...100.000 | The Travelers Companies, INC.........c.cceervereurennn.
3548...... The Travelers Companies, Inc......... 12850... [04-3175569.. | .c.cvvveverrrens [ orrereirieinieens v The Premier Insurance Company of Massachusetts|CT............ A, The Travelers Indemnity Company.............c....... O/B/M.....cccvunne ...100.000 | The Travelers Compani€s, INC...........ccoerireeris | verererrnnns
3548...... The Travelers Companies, Inc......... 28188... | 35-1838077.. | ovvvevrerereees oo | e TravCo Insurance COmpany...........cccevevevrereverennn. The Travelers Indemnity Company..................... OBM.....ccouunn. ...100.000 | The Travelers Companies, INC..........cccocrvvrerrenrs | cerrerrirnns
3548...... The Travelers Companies, Inc......... 00000... | 20-4403403.. | ...oeverrerenes | e | e TINDY Foreign, INC.......covvevrererriereriiereiseissienenns The Travelers Indemnity Company. . |OBM.....ocon. ...100.000 | The Travelers Companies, INC..........ccoerrrvernnn.
3548...... The Travelers Companies, Inc......... 40282... [95-3634110.. | ..ovvrrereriens [ e | e Travelers Commercial Casualty Company. The Travelers Indemnity Company. . |OBM.....ccon.. ...100.000 | The Travelers Companies, INC...........corvrrrrernnc.
3548...... The Travelers Companies, Inc......... 00000... |82-1657094.. | ....ooovvrrrererns | eorrrrrinireiieinns | reereieieieisnsenees Travelers Distribution Alliance, INC........cccocvvvirnnen. The Travelers Indemnity Company..........c..cc.... OBM.....covnne ...100.000 | The Travelers Companies, INC..........ccvrverrrrrers | cererrrenns
3548...... The Travelers Companies, Inc......... 00000... [06-0566050.. | ......corerereeren | ererererrirrirene | crrreereriesineirereeens Travelers TLD, LLC.....c.coovvevnirrrcrenrcreinis The Travelers Indemnity Company. . |[OBM.....ccoenan ...100.000 | The Travelers Companies, INC..........cocrvvrevrrenee
3548...... The Travelers Companies, Inc......... 00000... [06-0566050.. | ......corerererren | ererererrerierenen | crereererierineirerneens Tiercel, LLC.....uviereerereescrensenenes The Travelers Indemnity Company. e |OBM..coorne ...100.000 | The Travelers Companies, INC..........ccccrvvevrrenee
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. | ...ccerererererens | corrrrererereeens [ eererererereseeerenenenes Redstart, LLC........ccceeveeeeeeeeeee e Tiercel, LLC...voveeeeeeeeeeeeeeeee e OBM................ ...100.000 | The Travelers Companies, INC...........ccoevvererris | cerererrnnns
The Travelers Home and Marine Insurance
3548...... The Travelers Companies, Inc......... 27998... | 35-1838079.. [ ...evrereriris | cevireieinieinnns | cereeriiesisneeeienas Company CTieiee A The Travelers Indemnity Company.............c....... O/B/M.....cccvune ...100.000 | The Travelers Compani€s, INC...........cccovvieeris | verereirnnns
3548...... The Travelers Companies, Inc......... 41262... [ 76-0002592.. | ...covvevereieins [ rrrriririeininees v The Travelers Lloyds Insurance Company.............. [, SO A The Travelers Indemnity Company o |OIMIA ..o ...100.000 | The Travelers Companies, INC..........cccocvervreennnen.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. [ .......cccovrrrrrrs | corrrrrarrrrernns | cerririasiieeiinnns Travelers Maring, LLC..........cccccoovvviivinniicccinnn, DE...... NIA.....cccco.... The Travelers Indemnity Company . |OBM............. ...100.000 | The Travelers Companies, InC..............ccccueeene.

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

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 Il, LLC's other 10% member and manager are unafiliated with Travelers




Statement for June 30, 2015 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

1

Lines of Business

1
Direct Premiums
Earned

Direct Losses
Incurred

2 3
Direct

Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........ccciveiveiirie e
. Ocean marine
. Inland marine........ .
. Financial QUaranty..........ccoeeveieieieinssieessiese s
. Medical professional liability - occurrence
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

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

. Auto physical damage
. AICraft (all PETIIS)......cvveveeriereerese et

. International..
- WaITANEY ..t
. Reinsurance-nonproportional assumed property...........oeveereneereerenennns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.
s TOAIS e

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

........................ 24,432,441
...... 6,030,982

1,354,389 | .

....... 732182 |

344,403,061

...... 124,031,204

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. HOmMEOWNETS MUILIPIE PEIl.........cveveeieciiisicicicsee et | evessssesses st es s b s ss st snaa 0
5. Commercial MUIPIE PEIl.........ccvevrieiiecese e | e ...373,982
6. Mortgage guaranty
8. OCBAN MAMNE. .....cecvveeeveeeeeiet ettt este st sesae s st s s tes st ssaesessnaes | etesessesesessesesessesesnsesssastasans 4,315,831 | oo 8,932,771
9. INIANA MAMNE......ceeoieiieiieiieieee sttt sstnenns | eeene ..10,226,224 ...18,039,344

. International..

. Financial guaranty.........cccccoeueevevercunnnnns

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

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

Other liability-0CCUITENCE. .......cvivireieieteiee e
Other liability-claims made
Excess workers' compensation

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 DUSINESS............ccovcveeiieiiiecieiiies | e naees 250 | e 257,339 | oo 414,501
35, TOMAIS......vvreecieiiesec ettt | entesest sttt nes 150,116,779 | oo 303,102,371 | oo 400,647,554

. Sum. of remaining write-ins for Line 34 from overflow page.

. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)




Statement for June 30, 2015 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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

10

2 3 4 5 6 7 8 9 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 Year-End Loss and LAE Loss and LAE Total 2015 LAE Reserves on Reserves on Claims Q.S. Date Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE (Cols. 4+7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves 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 | ...oovoereirnnn 442,053 617,018 | oo 2,491,024 | oo 29,994 | ..o 2,939,408 | ............... 5460426 | ....ccoevernenn. 163,171 | oo (215,236) | cverererann (52,065)
2. 20130 s {000 D28,282 | i 770,223 | .ovvrerean. 1,298,505 | .ovoveiicrennas 160,289 | oo 13,083 | oo 173,372 | oo 458,725 | oo, 14,383 | oo, 621,847 | .o 1,094,955 | oo, 90,732 | oo (120,910) [ .ovoeverrricanne (30,178)
3. Subtotals
2013 + Prior........| .cccee.........3,298,189 | ................ 4129826 | ................ 7428014 | ..o 602,342 790,390 | .o 2,949,750 | i 44376 | ..o 3,561,255 | ...............6,555,381 | ..o, 253,903 | ..o (336,146) | ....coovvererenanns (82,243)
4. 2014, | 021,769 | 1,296,442 | ................ 1,918,211 | v 329,101 | o 64,044 | ...cocovvenn 393,145 | i 530,108 | .o 41183 | o 955,538 | .o 1,526,828 | ...cooceverinnne 237439 | .o (235,678) | ..o, 1,761
5. Subtotals
2014 + Priof...c.o. | v 3,919,958 | oo 5,426,268 | ............... 9,346,226 | ..covvcrrrnannd 931,443 252,092 1,183,535 | o0 3,479,857 | oo 85,559 | oo 4,516,793 | ...............8,082,209 | ...cocevvrrrrnnnns 491,342 | oo (571,824) | oo, (80,482)
6. 2015, s [ e XXX e [, 2.0 ST .S T P .0 ST [P 488,502 | ..ooovircrinnn 488,502 |.....ccouue. )0, S I 338,256 | ..ocvereririnns 806,013 | ................1,144 269 |............... XXX v [ crreiieiieninns 0.0 T P XXX o
7. Totals....ocoeeeeies | 3,919,958 | o 5,426,268 | ................ 9,346,226 | ......cceovvrnen 931,443 | .o 740,594 | ... 1,672,036 | ..covevrnnne 3,479,857 | oo 423,815 | e 5,322,805 | ..o 9,226,478 | oo 491,342 | oo (571,824) | .o (80,482)

8. Prior Year-
End's Surplus
As Regards
Policyholders

Col. 11, Line 7
As % of Col. 1,
Line 7

Col. 12, Line 7
As % of Col. 2,
Line 7

Col. 13, Line 7
As % of Col. 3,
Line 7

1. 12.5 %

2. i (10.5)%

3 s (0.9)%

Col. 13, Line 7

Line 8

A (1.3)%




Statementfor June 30, 2015ofthe. S T. 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 900000 2 *

* 2 47 6 7 2 0153650000 2 *

Q15



Statement for June 30, 2015 of the ST PAUL FlRE 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 16,945,627 | .....cocovevnee. 2,772,618

2505. State surcharges receivable .
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

.11,529,980

2511. Suspense, undistributed PAYMENTS..........c.coccvevevrieieiceeeieeeseeseeseseeesessssessssssesessnss | evsseseeenrenne(A80,T18) | v | e, (480,118) | ..ocvvvrennes (5,410,987)
2597. Summary of remaining Write-ins fOr LiNg 25..........ccceveiereierereciseseeciseresesesrssessseesssssnseneenens | cvvsneenenenee 31,043,213 | eoviiiiiiinan 3244133 | ............... 34,399,080 | ............... 27,091,538
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year

2504. Retroactive reinsurance reserve assumed
2505. Federal excise tax-reins contracts
2506. Due to unaffiliated companies
2507. Escheat liability
2508. Retroactive reinsurance reserve ceded......
2597.  Summary of remaining write-ins for Line 25

Additional Write-ins for Statement of Income:

(602,741)] ..
19,759,894)
..(20,057,741)] ....

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. Fines and penalties of regulatory QUthOMLIES............cceiveieiicicciese s sesssssssesenns | sensesssseneneenens(201,983) [ covveveiesieenen(152,320) [ o (258,603)
1405. Retroactive reinsurance gain/loss 339 [ (1,361,830)
1497. Summary of remaining WHt-iNS fOr LINE 14.......ooiiiiiieiei sttt st sttt st en st s nsensnsans | sessnsansessnsneas (842,055) | ..ocviriieas (1,005,659) [ ....covrrenees (1,620,432)

Q16




Statement for June 30, 2015 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Schedule T:

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

58004. ARG Argentina..........c.ccveuvrvennnn.
58005. SGP Singapore....
58006. NLD Netherlands.
58007. MEX Mexico.............
58008. GBR United Kingdom..
58009. JPN Japan...........
58010. DEU Germany..
58011. DNK Denmark..
58012. IRL Ireland
58013. HKG Hong Kong, Special Adminis|
58014. TWN Taiwan, Republic of China.
58015. CHL Chile.......ccccvvvvevrrererirciernnns
58016. ECU Ecuador...
58017. BGR Bulgaria...............
58018. KOR Korea, Republic of...
58019. FRA France..................
58020. RUS Russian Federation.
58021. BRA Brazil....................
58022. MOZ Mozambique...
58023. CHE Switzerland..
58024. TUN Tunisia.........
58025. BRB Barbados.
58026. HUN Hungary..
58027. JAM Jamaica...
58028. IND India......
58029. NER Niger................
58030. TTO Trinidad and Tobago...........
58031. VEN Venezuela (Bolivarian Repul
58032. TCA Turks and Caicos Islands ...
58033. PER PerU.......cccovvrierriercrenen,
58034. DOM Dominican Repub
58035. PAN Panama...............
58036. AFG Afghanistan.
58037. COL Colombia.
58038. CHN China.......

58039. AUS Australia.......

58040. ARE United Arab Emirates..
58041. IDN Indonesia..
58042. AUT Austria.....
58043. THA Thailand...
58044. NIC Nicaragua.
58045. MYS Malaysia..
58046. TUR Turkey.
58047. IRQ Irag...........
58048. LIE Liechtenstein.
58049. PHL Philippines....
58050. NOR Norway....
58051. PAK Pakistan...
58052. BEL Belgium
58053. ITA Italy........
58054. NGA Nigeria.
58055. KAZ Kazakhstan......
58056. GNQ Equatorial Guinea...
58057. ISR Israel.................
58058. POL Poland.
58059. ESP Spain.......
58060. GTM Guatemala..
58061. SWE Sweden...
58062. HND Honduras....
58063. NZL New Zealand
58064. CZE Czech Republic
58065. FIN Finland..............
58066. GIN Guinea......
58067. CMR Cameroon...
58068. ZAF South Africa.
58069. SLV El Salvador...
58070. SAU Saudi Arabia
58071. ROU Romania.
58072. CRI Costa Rica
58073. QAT Qatar.......
58074. ALB Albania.
58075. ABW Aruba......
58076. MDV Maldives..
58077. VNM Viet Nam.
58078. GRC Greece....
58079. MNG Mongolia...........ccceuererrnnes
58080. TZA Tanzania, United Republic of
58081. MDG Madagascar......................
58082. MAR Morocco......
58083. UKR Ukraine....
58084. BOL Bolivia..
58085. LBY Libya.................
58086. PNG Papua New Guinea.
58087. EGY Egypt.....cccevrrrne
58088. MLT Malta....
58089. GUY Guyana...
58090. LUX Luxembourg.
58091. BGD Bangladesh.
58092. BLZ Belize...................
58093. VGB British Virgin Islands
58094. HTI Haiti..........cccrerrervnnes
58095. MUS Mauritius.
58096. BHR Bahrain........
58097. ZWE Zimbabwe...
58098. PRT Portugal..........ccccoevvvveverinnes
58099. MAC Macao, Special Administrati
58100. URY Uruguay.........ccoocruvrerrrrnnas

2

.1,572,014

0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0
.0

0
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Statement for June 30, 2015 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Schedule T:

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

58101. MRT Mauritania...........cc.ccovevevnee.
58102. SEN Senegal...
58103. GHA Ghana.............
58104. MHL Marshall Islands..
58105. LKA Sri Lanka..........
58106. FJI Fij..............
58107. SVN Slovenia...
58108. MTQ Martinique...
58109. LBN Lebanon.......
58110. SWZ Swaziland
58111. LVA Latvia.......
58112. CYP Cyprus.
58113. ARM Armenia..
58114. PRY Paraguay.
58115. KEN Kenya.......cccocrvrernne.
58116. MKD Macedonia, Republic of..
58117. LTU Lithuania..
58118. HRV Croatia.
58119. ZMB Zambia
58120. JOR Jordan..................
58121. ATG Antigua and Barbuda...
58122. KWT Kuwait............ccvvne..
58123. GLP Guadeloupe.
58124. EST Estonia.........
58125. LAO Lao PDR..............
58126. BRN Brunei Darussalam..
58127. LCA Saint Lucia...........
58128. ALA Aland Islands
58129. KHM Cambodia...
58130. GRL Greenland....
58131. SVK Slovakia...........cccecvvvrvrerennes
58132. VCT Saint Vincent and Grenadine|
58133. UZB Uzbekistan.............ccccuvneeee.
58134. DZA Algeria
58135. GAB Gabon
58136. VAT Holy See (Vatican City State
58137. COD Congo, Democratic Republi
58138. NPL Nepal...
58139. SUR Suriname.....
58140. TKM Turkmenistan...
58141. AIA Anguilla.....
58142. BLR Belarus.
58143. ISL Iceland...
58144. MLI Mali.......
58145. RWA Rwanda..
58146. KGZ Kyrgyzstan...
58147. AZE Azerbaijan....
58148. GRD Grenada..
58149. ETH Ethiopia....
58150. MSR Montserrat...
58151. MWI Malawi.........
58152. NCL New Caledonia
58153. UGA Uganda...
58154. SPM Saint Pierr q .
58155. CAF Central African Republic.....
58156. MDA Moldova......................
58157. LBR Liberia......
58158. PLW Palau...
58159. GEO Georgia........ccovvevevvrrrerennes
58160. FSM Micronesia, Federated State
58161. PYF French Polynesia.................
58162. BIH Bosnia and Herzegovina......
58163. BWA Botswana................
58164. AGO Angola.....
58165. OMN Oman..
58166. MCO Monaco.......
58167. ANT Netherlands Antilles.
58997. Summary of remaining write-

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

................. 2,136,213 | ...................575,628 | ................3,911,546 | ...............10,707,001
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Statement for June 30, 2015 of the ST PAUL FlRE 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 @CQUISITION..........ccccvcvirrieiciiee et s st sesse s sssssssensenses | sensesssssssesessnssnsensessD 13,998,900 | tiiiiviiteiesiesesssie e 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 cUrent YEar's EPIECIALION. ..........c.cueviriieiiieisieie ettt b s ns et e s s s s e s s sebessnsesessnnes | sessssesessssesessnsesessnsenan 16,160,421 | oo 32,971,139
9. Book/adjusted carrying value at end of current period (Lines 1#2+3+4-5+8-7-8)........cccocueiviererinieesseiesesssessssesesssiens | evseeessssesessssssssssens 808,222,230 | ..ooovevriereieieniias 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 MinUS LINE 10).........c.cciviieiiiiiiiiciiiceeisesieee e sssresessssssssssens | eerersnsesessssssesssssesns 808,222,230 | ..coovovvererirererene, 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............cccveiveiciciisiccee et ssessssssessessssessessesssssns | sesensessessessssssensessnenseidy 120,982 | v 9,146,170
2.2 Additional investment made after aCQUISIHION..........cc.ccevevcveieerieiciese et ssies e ssssssessesessessessssssssssssessnssns | evesenssssessesenseneneeen 80,884,881 | vt 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 (10,999,865) | ....cvvevrrrreiirrireninne 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............. ....56,238,805 ...253,944,999
8. Deduct amortization of premium and dePreCIAION. ...ttt snssessessanes | sressessssssessassnssssessensnssees 11,529 | oo 20,038
9. Total foreign exchange change in book/adjusted carrying value....... (2,138,505)| .. (3,797,446)
10. Deduct current year's other than temporary impairment rECOGNIZEA............c.vueurirririieeireiriie e ssesessnes | esssesssssessssssssssssssssseseens 664,914 | oo 219,555
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..857,563,130 ...877,496,524
12. Deduct total nonadmitted @amOUNtS..........ccevieiricrciricesiee e ol 139,344,806 | ..o 37,962,828
13. Statement value at end of current period (LIne 11 MINUS LINE 12).......cviiiiriiiiiiieiieiisiesesietsessisssessssssiessesssssssessessssssssssessess | sossesssssssessesessssassens 818,218,324 | oo 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...........ceveiieeieiicieicre ettt bbb bbb b ae b s sessnenas | sebessebessnssesisansenes 1,107,628,274 | ..o 3,064,233,906
3. ACCIUAN OF QISCOUNL.........vucveeicici ettt bbbt bbb ss st s st enaes s snsns | oebessessessssssssssesessssase 4,107,100 | oo 10,197,120
4. Unrealized valuation increase (decrease) 78,317,661 | oo 296,482,797
5. Total gain (I0SS) ON QISPOSAS........c.cvuvuirieiieiiciitseies ettt sttt bbb bbb s s bbb bbb sse st entesesnns | oebessessesssssssssessesnsanea 6,531,698 | ..oovoveeeeeeeeee 27,230,259
6. Deduct consideration for bonds and Stocks dISPOSEA Of ...........cccuieiiiieiriceice bbb | sebeeseres et 1,400,115,045 | ..o 3,347,351,416
7. Deduct amortization Of PIEMIUML..........c.cceieiiiiiiieieic ettt bbbttt bbb s bbb ensessenas | sensessessssessessesssssnsenees 30,853,802 | .o 61,421,267
8. Total foreign exchange change in book/adjusted CaIMYING VAIUE.............ccvuvvvevereveeieee ettt sssesssssesenes | sressessssssessesssessssenns (18,208,384) | ...cvvveererrrerererrene (2,064,519)
9. Deduct current year's other than temporary impairment reCOGNIZEM...........cccuiueieiiiieie e | ostsssesesssssssssessessssaneas 2,452,115 | 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 14,073,235,046 | ....cocoovveverirnne 14,328,279,659
11, Deduct total NONAdMItted AMOUNES............ccveiiviieicicie ettt bbb bbb ssesnes | sestessesssssssassenssesnsanea 11,765,222 | oo 11,633,655
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ccviiciiiiriierieiieieieses et sssesaesesssssssssssssnes | sessessssssessesnsnes 14,061,469,824 | ........c.cocvvvnnens 14,316,646,003




Statement for June 30, 2015 ofthe. 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

NAIC1§............ 0; NAIC2S.... 0; NAIC3$

NAIC5S...

......... 0; NAIC6S...........0.

Book/Adjus:ed Carrying Acquizsitions Non-Tradi‘Lg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjusitsed Carrying
Value Beginning During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o NAIC T (B) ittt | et 8,996,263,416 1,326,920,712 | ccoovvvvrverenen 1479134344 | 8,996,263,416 | ......coccvvrvrrenn. 8,815,371,759 | ... | v 9,239,887,240
2. NAIC 2 ().uvereererrerseriresee i eess st sest s snssaes | seenssnensessinees 1,141,622,415 | oo 41,687,008 | oo 30,292,757 | s 1,141,622,415 | oo 1,193,787,318 | coooovvrevrrrrrervnnrreriienens0 [ 1,120,294,863
30 NAIC 3 (@) ettt sttt st st sssessessessans | sressessesssessessensans 384,098,491 | ..o 18,280,749 | (16,314,838) | 384,098,491 | 0.349,502,903 | 0 | s 365,459,669
4. INAIC 4 (B)-eruevereermeeereesee e seesseees st ssss st st ss e esss st eess st esssnens | sesssessssssssesesiees 134,072,630 | ..ovvorvverecernrrrnneererenneenen0 e 13,026,643 | i (2,954,614) | 134,072,630 | e 118,091,373 | 0 | 146,074,099
B INAIC 5 ()..verucerereseeeseesesisesse e ssse s est sttt | nenieses st 22,126,053 | ..o | e 1,407,389 | ..o (6,617,550) [ ...ovvrnvvrerirnenennn 22,126,053 | oo 14101114 | e 15,343,937
B NAIC B ()..vereeeeurermerirriseesiseeeerieesisess sttt | feeriesssssnseneseenens 5,633,115 | .oovvvrcverinnnrnnninsnnnncrenen0 [ vnciinniinsicnennnnneenn885,556 | covvveviccnciisniinennenn 176,810 | i 5,633,115 | 5,124,368 | o0 v 6,182,715
7. TOMAI BONGS.....coveeceecicseess ettt ....10,683,816,118 | .....................1,368,507,718 | ............e....... 1,542,827 438 | ...ooovrvrerns 10,683,816,118 10,495,978,835 | ...ovvvveeereeeieree e 10,893,242,521
PREFERRED STOCK

8. INAIC Tt | st 0 [ verrrrrrerrnrrneeserenneen0 |0 [ ceen0 |0 [0 |0 [,
9. NAIC 2.ttt sttt ntnns | esestest sttt 0 [0 |0 |0 [0 |0 |0 [
10, NAIC 3ottt nsst st | cesnessnssesnent st 1,195,000 | ..ovorecervreecennrrneenerneen | e 0 [0 | 1,195,000 | ..ocvereeercrirreeeenns 1,195,000 [ .oooveercerrerernerenneenerernnernen0 | e, 1,195,000
110 NAIC 4ttt | et 0 [0 | e 0 [0 |0 [0 |0 [,
12.

13, INAIC Bt | et 0 [0 |0 |0 [0 |0 |0 i,
14, Total Preferred StOCK.......coeiviveiciceeee et sensens | erressessssessesssssssans 1,195,000 | .ovveeviieeiceeiiesissieienenne [ o0 i 1,195,000 [ 1,195,000 |0 i 1,195,000
15.  Total Bonds and Preferred SOCK............curerrrvicermreriecieriseesseesseeeeseesseeesees | veresseessneeenns 10,685,011,118 | ..ooovervvrenne 1,368,507,718 | ..ocoovvvererernes 1,542,827,438 | ....ccovvverrricrenn. 10,685,011,118 | ...ccoovvrrrnee. 10,497,173,835 | ...vvvrvveverrrecerrrrreceinerenen | v 10,894,437,521
(a)  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:




Statement for June 30, 2015 of the ST PAUL FlRE 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.......ceerereieereneeeieeeneines | e 270,133,616 |...cccovvnvee. XXX vivvvevinireeneineine | eveeeinsinssiennsenes 270,135,496 | ...oovvvererrieiercriienns Y 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 INVESIMENES ACAUITED. ..........cvuevciiiie ettt ssesnns | sestesssssessesessansaes 2,137,441453 | oo 4,454,549,348
3. ACCIUAL OF BISCOUNL. ..ot sninies | bonebanis s 14,240 | oo 37,749
4. Unrealized valuation iNCIEASE (ECTEASE)........ .. wurerrureerreeesriseesreieeseseeesseasessessseaseesessesssessessesssessessesssessessesssssessessasssessassanes | sessesssssssssassssssssessssnssssssassnneas 30 | s (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............cc.euiviveiieicieeieieiee ettt b b s s bentenaes | sestesesestesae s snaes 2,336,109,957 | ..oevvverirrrrrernnns 4,235,446,094
7. Deduct amortization Of PIEMIUM.........ccciiieiiicee et a bbb a bbb a s s s bbbt s s bt s st saebesnss | sesebessssesessssesessnsebessnsesesnaas 5,270 | oo 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).........ccccerirriiiereirineieiseese s | evresessssessesssessensns 270,133,616 | .oooevrevevereeirias 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)...uvucviiiiiriiiiiiiesieissiesssisrssssssssesssssssessesssssssessessssssssssessens | sossesssssssessessessssansns 270,133,616 | oo 468,790,440

QsI03




statement for June 30, 2015ofthe. S T. 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 June 30, 2015 of the ST PAUL FlRE 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

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

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

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

........................................ 109,777,312 | oo, 334,836,032
.......................................................... O OO PROOOON
.......................................................... O OO
.......................................................... 0 | 0
.......................................... TAT8,A422 | oo 21,098,703
.......................................................... 0 | 0

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

QsI08
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Statement for June 30, 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 22,615
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. Cco ....05/26/1993 | Various 0 0 0 304,942
0 0 0 0
37 warehouses and land located at 0 0 0 0
Various addresse: Saint Paul MN ....12/31/1990 | Various. 0 0 0 846,078
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 48,886
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 (181,445)
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 (66,670)
0 0 0 0
8 warehouses and land located at 0 0 0 0
3835 Knight Road Memphi ™ ....12/10/1996 | Various 0 0 0 274,194
0 0 0 0
14 warehouses and land located at 0 0 0 0
6155 Jimmy Carter Boulevard Atlanta GA ....12/20/1996 | Various 0 0 0 232,964
0 0 0 0
9 warehouses and land located at 0 0 0 0
4601 South Pinemount. Houston, X ....02/20/1997 | Variou 0 0 0 347,822
0 0 0 0
12 warehouses and land located at 0 0 0 0
2042 West Winton. Hayward CA ....06/15/1998 | Various 0 0 0 2
0 0 0 0
1520 Broadmoor Blvd Buford GA ....08/31/1998 | Various 0 0 0 23,021
0 0 0 0
6 warehouses/office. 0 0 0 0
Various addresse Tampa/St Petersburg Fl ....03/22/2004 | Various 0 0 0 364,647
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 | Various. 0 0 0 174,203
0 0 0 0
55 North Arizona Place Chandler. LV B 11/1/2011| Various. 0 0 0 176,505
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Statement for June 30, 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

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

0 0 0 0

1901 West 14th Street. Tempe A ....12/28/1995 | Various. 0 0 0 77,434
0 0 0 0

5401 West Kennedy Tampa FL ....03/31/1998 | Various. 0 0 0 680,840
0 0 0 0

Two Centerpoint Drive Portland OR ....10/01/1998 | Various. 0 0 0 127,627
0 0 0 0

3001 Butterfield Road Oak Brook I ....05/12/1999 | Various. 0 0 0 171,954
0 0 0 0

9060 East Via Linda Scottsdale AZ ....02/01/2007 | Variou: 0 0 0 87,491
0 0 0 0

10303 & 10333 East Dry Creek Road Englewood Cco ....10/10/2013 | Various. 0 0 0 19,290
0 0 0 0

101 Lincoln Center Drive. Foster City. CA .....0417/2015 | The Realty Associates Fund IX, L.P 57,958,556 0 57,958,556 0
0 0 0 0

Commercial Retail Propertie 0 0 0 0
buildings and land located at: 0 0 0 0
1550 Rosecrans Avenue. Manhattan Beach CA .....12/29/1993| Various 0 0 0 23,880
0199999. Totals 57,958,556 0 57,958,556 3,756,280
0399999. Totals 57,958,556 0 57,958,556 3,756,280

SCHEDULE A - PART 3
Showing all Real Estate DISPOSED Durlng the Quarter, Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 5 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 Change in| ~ Exchange Less Amounts Exchange [ Realized Gain| Total Gain Interest Repairs, and

Disposal and Changesin| Encumbrances | Current Year's | Impairment Changein | 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 .........cccccuvvcvceicieinncnns | v [ o 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2579-2605 Fairview Avenue North. Roseville MN. | 04/17/2015| New Hope Distribution Center, LLC..............cewrevemmrene | vevens 1,626,180 [ ..ocovvvvvverrrriend 0 ........1539,466 2,236 0 0 (2,236) (VN IO 1,537,230 | .....2,888,955 L0 1,351,725 | ....1,351,725 | ......... 120,243 | ........... 62,761
....... 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
1 warehouse and land located @t ........cccoorvvvvveiiininnenes | v [ e 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9420 83rd Ave North Brooklyn Park MN. | 03/19/2015] 7000 Shady Oak LLC 0 0 0 0 0 0 0 0 0 (385) 0 (385) (385) 0 0
0199999, TOtalS ... | 1,626,180 0 ....1,5639,466 2,236 0 0 (2,236) O 1,537,230 | .....2,888,570 0. 1,351,340 | .....1.351340 | ......... 120,243 62,761
0399999, TOAIS..........oooouuuiiiiie ittt smsmsmssememssemsssseemmme s ei e Cem s | cessiseees 1,626,180 | ..oovvvvvvvcid 0{....1539,466 2,236 0 0 (2,236) 0 f i 1,537,230 | ......2,888,570 I 1,351,340 | ....1,351,340 | ........ 120,243 | ........... 62,761
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Statement for June 30, 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



Statement for June 30, 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

€030

1 2 Location 5 6 7 8 9 10 12
3 4
NAIC Date
Desig- Originally | Typeand | Actual Costat Time of | Additional Investment Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition 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 46,569 1,133,851 8.9
Hancock Capital Partners V, L.P. Boston. . | Hancock Mezzanine Investments LLC. 11/29/2012.... 2 0 1,764,075 7,531,622 4.8
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 0 1,810,644 8,665,473
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Carlyle Europe Partners IlI, L.P. London GBR...... The Carlyle Group. 02/01/2007.... 3 0 275,644 0 1,863,364 0.2
Carlyle Partners IV, L.P. Washington. DC......... The Carlyle Group. 12/31/2004.... 3 0 7,966 0 2,401,394 0.3
Carlyle Partners V, L.P. Washington. DC......... The Carlyle Group. 05/30/2007.... 3 0 160,180 0 4,030,172 0.1
Carlyle Partners VI, L.P Washington. DC......... The Carlyle Group. 12/21/2012.... 3 0 421,494 0 13,334,016 ...0.2
Carlyle PES Coinvestment, L.P. Washington DC......... The Carlyle Group. 09/25/2012.... 3 0 9,532 0 70,300 7.0
Carlyle U.S. Equity Opportunity Fund, L.P. Washington DC......... The Carlyle Group. 11/06/2012.... 3 0 106,417 0 4,341,945 1.2
Eurekal ll, L.P. Philadelphia PA........ Eureka Growth Capital 02/28/2007.... 3 0 18,988 0 2,068,358 74
HCI Equity Partners Ill, L.P. Washington DC......... HCI Equity Partners 02/22/2008.... 3 0 390,043 0 548,745 12.1
Hellman & Friedman Capital Partners VII, L.P. San Francisco. CA.... Hellman & Friedman LLC 07/21/2009.... 3 0 95,215 0 2,637,502 0.2
JFL Equity Investors Ill, L.P. New York NY..ooooo.. J.F. Lehman & Company. 09/30/2010.... 3 0 2,747,090 0 7,621,022 5.2
One Rock Capital Partners, LP. New York NY........ One Rock Capital Partners. 02/07/2014.... 3 0 367,331 0 8,619,539 3.4
Onex Partners Ill LP. Toronto. CAN...... Onex Partners 09/30/2009.... 3 0 35,448 0 1,045,518 0.3
Rally Ventures |, LP. Menlo Park. CA...... Icon Venture Partners 03/15/2013.... | covvvvrrrens 1 0 1,300,000 0 5,200,000 13.0
Split Rock Partners I, LP. Minneapoli MN......... Split Rock Partners Management, LLC 05/01/2008.... | ..cooovvnevr 1 0 291,667 0 3,581,249 8.1
Split Rock Partners, LP Minneapoli | Split Rock Partners Management, LLC 04/28/2005.... | oo 1 0 522,500 0 3,059,000 19.0
Trident IV, L.P. Greenwich Stone Point Capital LLC 04/12/2007.... 3 0 39,161 0 2,044,498 0.8
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 6,788,676 0 62,466,622
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Fog City Fund LLC Eden Prairie MN......... Fog City Fund LLC. 10/25/2000.... 0 0 297,000 1,316,683 98.9
Vesbridge Partners, LP. Minnetonka MN......... Vesbridge. 03/08/20086.... 0 0 892,500 5,369,141 73.0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated 0 1,189,500 6,685,824
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 0 539,950 0 0 50.0
777 Third LLC New York NY......... 777 Third LLC 02/08/1995.... 0 0 314,063 0 0 495
Madison Ave LLC. New York NY........ Madison Ave LLC 02/08/1995.... 0 0 1,781,763 0 0 50.0
Carlyle Realty VII, LL.C Wilmington. DE........ Carlyle Realty VI, L 05/01/2015.... 0 2,925,982 0 0 22,150,231 0.6
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated........ 2,925,982 2,635,776 0 22,150,231
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
EnCap Energy Capital Fund IX, L.P. Houston TXeovere EnCap Investment: 12/19/2012.... 0 0 1,201,830 0 12,433,063 ...0.5
Encap Energy Capital Fund VI, L.P. Houston TXevvrs EnCap Investment 12/31/2009.... 0 0 24,335 0 0 1.2
Encap Energy Capital Fund VII, L.P. Houston TXevvros EnCap Investment 07/31/2007.... 0 0 119,168 0 1,231,453 0.6
Encap Energy Capital Fund VIII, L.P. Houston T EnCap Investment 01/31/2011.... 0 0 177,371 0 2,279,726 0.3
Encap Energy Capital Fund X, L.P Houston ) S EnCap Investment 03/05/2015.... 0 0 (265,941) 0 24,070,941 0.7
EnCap Flatrock Midstream Fund II, L.P. San Antonio. TXeooe EnCap Investment 05/07/2012.... 0 0 1,834,560 0 10,963,920 LA
EnCap Flatrock Midstream Fund Ill, L.P. San Antonio. EnCap Investment 04/09/2014.... 0 0 207,760 0 19,102,973 ...0.7
Energy Spectrum Partners V/ LP. Dallas Energy Spectrum Capital 09/30/2007.... 0 0 144,448 0 1,966,647 26
Healthcare Royalty Partners I, L.P Stamford Cowen Healthcare Royalty Partners 02/10/2010.... 2 0 160,363 0 4,606,279 3.1
JLL Partners Fund VI, L.P New York . | Joseph Littlejohn & Levy. 06/02/2008.... 3 0 71,030 0 6,489,101 2.8
K1 Private Investors, L.P. El Segundo. K1 Capital Advisors. 12/12112012.... 0 0 400,000 0 2,254,545 9.1
KKR Energy Income and Growth Fund | L.P. Houston TXeovis Kohlberg Kravis Roberts & Co. 03/03/2014.... 0 0 (53,505) 0 15,445,474 .18
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Statement for June 30, 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
Natural Gas Partners IX, L.P. Irving. Natural Gas Partner: 12/31/2009.... 0 0 48,730 0 644,925 05
NGP Natural Resources X, L.P. Irving. Natural Gas Partner: 10/12/2011.... 0 0 1,261,187 0 5,766,884 0.8
SFC Energy Partners I-A, L.P. Denver. SFC Energy Partner: 09/10/2007.... 0 0 96,386 0 636,535 48
SFC Energy Partners II, L.P. Denver. CO......... SFC Energy Partner: 03/31/2011.... 0 0 224,479 0 11,319,046 .34
The Energy & Minerals Group Fund II, L.P. Houston T The Energy & Minerals Group, 12/03/2012.... 0 0 347,306 0 2,981,269 0.8
TPF I, L.P. Omaha NE........ Tenaska Inc. 03/21/2008.... 0 0 71,644 0 2,713,566 1.1
TPH Partners I, L.P. Houston TXeveros TPH Partners 12/18/2013.... 0 0 221,995 0 6,835,282 5.1
Yorktown Energy Partners X, L.P New York NY......... Yorktown Partners. 05/17/2013.... 0 0 1,639,515 0 6,638,497 1.2
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. 0 7,932,662 .0 ...138,380,127 | ....... XXX..
4499999. Subtotal - Unaffiliated. 2,925,982 19,167,757 0 231,662,452 | ....... XXX..
4599999. Subtotal - Affiliated 0 1,189,500 0 6,685,824 | ....... XXX..
4699999. Total 2,925,982 20,357,257 0 238,348,276 | ....... 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
| Hancock Capital Partners V, L.P Boston. | MA... | Distribution | 11/29/2012 | 04/10/2015 | .....cceens 919,372 0 0 0 0 0 (] 919,372 | ..oo....u 919,372 0 0 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income = Unaffiliated. .............oiuiriiiiiisiiieciisi st ssssssnsssssssssssssssssssnssssssses | soessssnees 919,372 0 0] . 919,372 | ............ 919,372 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
CapGen Financial Group LP. New York NY... | Distribution, 03/27/2008 | 06/22/2015 | ......... 4,544,665 0 0 0 0 0 0 ..4544,665 | ... 4,544,665 0 0 0 0
Carlyle Europe Partners Il, L.P. London GBR | Distribution 12/13/2004 | 06/30/2015 264,769 0 0 0 0 0 0 264,769 264,769 0 0 0 0
Carlyle Europe Partners Ill, L.P. London. GBR | Distribution 02/01/2007 | 06/30/2015 112,357 0 0 0 0 0 0 112,357 0 0 0 0
Carlyle Partners V, L.P. Washington DC... | Distribution 05/30/2007 | 06/26/2015 1,145,967 0 0 0 0 0 0 1,145,967 0 0 0 0
Eton Park Fund, L.P New York NY... | Distribution. 11/01/2004 | 05/26/2015 7,822 0 0 0 0 0 0 7,822 0 0 0 0
Eurekall, LP Philadelphia, PA... | Distribution. 02/28/2007 | 06/25/2015 | .........1,043,889 0 0 0 0 0 0 ....1,043,889 | .........1,043,889 0 0 0 0
Hellman & Friedman Capital Partners VII, L.P. San Francisco. CA... | Distribution. 07/21/2009 | 06/30/2015 258,455 0 0 0 0 0 0 258,455 258,455 0 0 0 0
NB Secondary Opportunities Fund Il L.P. New York. NY... | Distribution 04/30/2008 |06/15/2015 | ............ 452,392 0 0 0 0 0 (11 I 452,392 | oo 452,392 0 0 0 0
Trilantic Capital Partners IV L.P. New York NY... | Distribution. 05/09/2007 | 06/23/2015 | ......... 1,892,824 0 0 0 0 0 ..1,892,824 | ... 1,892,824 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffiliated...........ooovueiiuiiiieiiiesiiesi s sssssssnssnssssssssenees | sossisnas 9,723,139 0 0 0 0 0 0]....9723139 | ... 9,723,139 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
| Upper Lake Growth Capital LLC Eden Prairie. | MN... | Distribution | 01/19/1999 | 06/30/2015 | ......... 1,035,922 0 0].....1035922 | ... 1,035,922 0 0 0 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = AffIlIAEET. .......cuuuiiiriiisiiissiiisrississsis s ssssssssnssssssssssssssssssnsssssssssssssssssnssene | srsseeees 1,035,922 0 0 0 0 0 0]....1,035922 | ... 1,035,922 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
777 Third LLC. New York NY... | Distribution 02/08/1995 | 06/24/2015 | ......... 1,024,683 0 0 0 0 0 0f....1024683 | ... 1,024,683 0 0 0 0
BPG Investment Partnership VIII. Philadelphia. PA... | Distribution. 08/18/2007 | 06/30/2015 29,412 0 0 0 0 0 0 29,412 29,412 0 0 0 0
CT Large Loan 20086, Inc. New York NY... | Distribution 07/25/2006 | 05/27/2015 320,705 0 0 0 0 0 0 320,705 320,705 0 0 0 0
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Statement for June 30, 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
Madison Ave LLC. New York NY... | Distribution: 02/08/1995 | 06/24/2015 224,984 0 0 0 0 0 0 224,984 224,984 0 0 0 0
Miller Global Fund VI LLC Denver. CO... | Distribution 02/29/2008 | 06/30/2015 | ............ 715,191 0 0 0 0 0 (V1 [ 715191 | ... 715,191 0 0 0 0
RockBridge Hospitality Fund IV, L.P. Columbus. OH... | Distribution 03/31/2008 | 06/30/2015 5,033,734 0 0 0 0 0 0 5,033,734 5,033,734 0 0 0 0
Secured Capital Japan Real Estate Partners Asia, LP. Los Angeles. CA... | Distribution 03/30/2007 | 06/30/2015 0 0 0 0 0 0 ....13,213 0 0 0 0
Thayer Hotel Investors Trust IV. Annapoli MD... | Distribution. 10/01/2004 | 06/24/2015 0 0 0 0 0 0 .2,072,983 0 0 0 0
Tishman Speyer Real Estate Venture VI, LP. New York. NY... | Distribution 12/23/2004 | 04/22/2015 | . ..703,050 0 0 0 0 0 0 ....703,050 0 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffliated. ... ..o ssssssesssssssssnssssssssssssssssssssssssssssssssssss | ssesees 10,137,955 0 0 0 0 0 0 ... 10,137,955 | .......10,137,955 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 | 06/08/2015 368,299 0 0 0 0 0 (V] [ 368,299 368,299 0 0 0 0
Encap Energy Capital Fund VI, L.P Houston TX... | Distribution 12/31/2009 | 06/17/2015 276,980 0 0 0 0 0 0 276,980 276,980 0 0 0 0
Encap Energy Capital Fund VII, L.P. Houston TX... | Distribution 07/31/2007 | 05/28/2015 | ............ 131,325 0 0 0 0 0 (V] [ 131,325 | v 131,325 0 0 0 0
Encap Energy Capital Fund VIII, L.P. Houston TX... | Distribution 01/31/2011 | 05/29/2015 95,382 0 0 0 0 0 0 95,382 95,382 0 0 0 0
Energy Spectrum Partners IV, L.P. Dallas TX... | Distribution 12/15/2004 | 04/30/2015 26,724 0 0 0 0 0 0 26,724 26,724 0 0 0 0
Gridiron Capital Fund, L.P. New Canaan.............cco..... CT... | Distribution 09/27/2007 |05/15/2015 | .........1,567,334 0 0 0 0 0 v 1,567,334 | .........1,567,334 0 0 0 0
Healthcare Royalty Partners I, L.P Stamford CT... | Distribution 02/10/2010 | 06/30/2015 562,008 0 0 0 0 0 (V] [ 562,008 562,008 0 0 0 0
KKR Energy Income and Growth Fund | L.P. Houston TX... | Distribution. 03/03/2014 | 06/15/2015 | ....cvevvevee 76,247 0 0 0 0 0 0 76,247 76,247 0 0 0 0
Lighthouse Capital Partners VI, L.P. Boston MA... | Distribution, 05/15/2007 | 06/17/2015 | ......... 1,927,507 0 0 0 0 0 0 [ 1,927,507 | ........ 1,927,507 0 0 0 0
Natural Gas Partners IX, L.P Irving TX... | Distribution 12/31/2009 | 06/30/2015 | ......... 1,523,194 0 0 0 0 0 0f....15231% | ... 1,523,194 0 0 0 0
Natural Gas Partners VIII, L.P Irving TX... | Distribution 12/31/2009 | 06/30/2015 336,071 0 0 0 0 0 0 336,071 336,071 0 0 0 0
NGP Natural Resources X, L.P Irving TX... | Distribution 10/12/2011 | 05/26/2015 .610,925 0 0 0 0 0 0 ..610,925 ...610,925 0 0 0 0
Wayzata Opportunities Fund I, LP. Wayzata MN.... | Distribution. 11/02/2007 | 06/30/2015 657,532 0 0 0 0 0 0 657,532 657,532 0 0 0 0
White Deer Energy L.P. I Houston TX... | Distribution 02/15/2013 | 06/15/2015 21,215 0 0 0 0 0 0 21,215 21,215 0 0 0 0
White Deer Energy LP. Houston TX... | Distribution 02/25/2010 | 06/11/2015 993,926 0 0 0 0 0 0 993,926 993,926 0 0 0 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 9,174,669 0 0 0 0 0 0]....9174,669 | ......9,174,669 0 0 0 0
4499999, SUDIOtAL = UNGFAIIALE. .....v. vtttk stttk kfs2e £41eeEE e £ 48 eE ke Ek kst nnnntnns | nnins 29,955,135 0 0 0 0 0 0 29,955,135 29,955,135 0 0 0 0
4599999, SUDLORAI = AFfIIBLED......ocooe e e s | cvssienss 1,035,922 0 0 0 0 0 0]....1035922 | ... 1,035,922 0 0 0 0
4699999. Totals 30,991,057 0 0 0 0 0 0 30,991,057 0 0 0 0




Statement for June 30, 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 Designation 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 H4 5 |TSYINFLIXN/B .250 2025 01 coovevninin | 2.06/12/2015 | BAS-MERRILL LYNCH. 9,732,098 9,978,400 10,406 |1

912828 K6 6 |US TREASURY NOTES .500 2017 04 weevvereneene | 00er..06/03/2015 | DEUTSCHE BANC 14,957,863 | ....ooovvvieriniiieriinnis 15,000,000 7,133 |1

38375B  ZA 3| GNR2012-H27 HACMO  2.000 2062 11 cevveeinnene | 0000-.06/20/2015 | PAR WRITE-UP. 123,089 123,089 0 (1

38375B  C9 1|GNR2012-H31HACMO  1.650 2062 10. ...06/20/2015 | PAR WRITE-UP. 79,578 79,578 0 (1

38375B G2 2| GNR2013-HO3 HA 1.750 2062 12. ceveneriees | 000...06/20/2015 | PAR WRITE-UP. 19,795 19,795 0 (1

38375B R5 3| GNR2013-H07 LA 1.650 2063 03 cooveveininn | 2...06/20/2015 | PAR WRITE-UP. 40,497 40,497 0 [1

38375U JP 6 |GNR2014-H12 KA 2.750 2064 05. ceeveeineens | 0000-.06/20/2015 | PAR WRITE-UP. 62,904 62,904 0 (1

36230S DW 1)|G2757317 4.317 2061 02 coeveinnnns | ..06/20/2015 | PAR WRITE-UP. 48,313 48,313 01
0599999. Total Bonds - U.S Government. 25,064,136 25,352,575 17,539 XXX
Bonds - U.S. States, Territories and P:

68609B NN 3| OREGON GENERAL OBLIGATIO 5.000 2036 08. | | .......06/03/2015 | CITIGROUP GLOBAL MARKETS 4,007,227 3,485,000 0 [1FE
1799999. Total Bonds - U.S. States, Territories and Possession 4,007,227 3,485,000 0 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P

041431 PR 2| ARLINGTON CO GENERAL OBL 3.500 2030 08, cooveviviinn | ...06/02/2015 | MORGAN STANLEY. 4,052,349 3,965,000 0 [1FE

041826 T2 4 |ARLINGTON ISD GO S2015 ( 4.000 2036 02. coeveiinnens | 0no..06/24/2015 | RAYMOND JAMES & ASSOC 3,928,896 3,840,000 0 |1FE

05914F  XT 2| BALTIMORE CO GENERAL OBL 3.500 2028 08, cocveveviie | ...06/16/2015 | BARCLAYS CAPITAL INC 10,005,779 9,575,000 0 [1FE

091212 DU 1 |BIRMINGHAM PUBLIC SCHOOL 3.875 2035 05. ...06/09/2015 | STIFEL NICOLAUS & CO INC 4,811,815 4,775,000 0 [1FE

181216 ED 0| CLARK CO SD#112-6 WASHOU 5.000 2034 12 ceeveiinnees | 0..05/20/2015 | PIPER JAFFRAY. 1,608,155 1,425,000 0 [1FE

184540 7B 2| CLEAR CREEKISD GO REF S 5.000 2034 02 coovevevinen | ..03/16/2015 | WELLS FARGO SECURITIES. 0 0 3,009 [1FE

280659 TY 9|EDINAISD #273 GENERAL O 4.000 2035 02 cevvneriens [ 0000..06/24/2015 | J P MORGAN CHASE SECURITIES INC. 9,419,576 8,970,000 0 |1FE

289425 UE 8 |ELMHURST GENERAL OBLIGAT 4.000 2030 03, cevverinnene | 00-.06/15/2015 | J P MORGAN CHASE SECURITIES INC 1,072,571 1,035,000 0 [1FE

366155 F2 0| GARLAND ISD GO REF S2015 4.000 2030 02. ceevveinnens | 000.05/19/2015 | CITIGROUP GLOBAL MARKETS 3,186,671 3,050,000 0 |1FE

478740 SB 0| JOHNSON CO USD #512 GO R 5.000 2034 10. ...05/27/2015 | GEORGE K BAUM & CO. 3,470,070 3,000,000 0 |1FE

494656 P8 8| KING & SNOHOMISH CO SD # 5.000 2033 12 cooviveininn | ..06/23/2015 | PIPER JAFFRAY. 1,630,057 1,335,000 0 [1FE

498531 FS 6| KLEINISD GEN OBLIG REF 4.000 2035 08 ceevviinnens | 0...06/25/2015 | RAYMOND JAMES & ASSOC 2,302,139 2,235,000 0 |1FE

526030 U6 6 | LENEXA GENERAL OBLIGATIO 3.500 2028 09 weeveriinneee | 10-.06/16/2015 | PIPER JAFFRAY. 947,538 910,000 0 [1FE

55844P QX 9| MADISON AREA TECH COLL D 4.000 2033 03 cevveeiinnene | 10..06/10/2015 | PIPER JAFFRAY. 800,095 775,000 0 |1FE

567137 E4 2| MARICOPA CO ELEM SD #28 4.000 2032 07, ceevevinnens | 0..05/27/2015 | STIFEL NICOLAUS & CO INC. 1,852,596 1,800,000 0 [1FE

581646 6R 2| MCKINNEY GENERAL OBLIGAT 5.000 2034 08. cooveveviian | ...06/24/2015 | COASTAL SECURITIES CORP. 3,177,429 2,780,000 0 [1FE

590760 HD 9 |MESQUITE ISD GO REF S201 4.000 2032 08. seveserienes | 00....05/04/12015 | OPPENHEIMER AND CO. 2,923,334 2,790,000 0 |1FE

681181 UN 1 [OLMSTED CO GENERAL OBLIG 4.000 2033 02 ceeverenneee | 000-.06/23/2015 | BAS-MERRILL LYNCH 2,670,125 2,515,000 0 [1FE

731197 N3 9 |POLK CO GO REF S2015B  3.500 2031 06 ceevveinnens | 0000412712015 | CITIGROUP GLOBAL MARKETS 3,845,923 3,825,000 0 |1FE

771588 TF 7| ROCHESTER GENERAL OBLIGA 3.750 2035 02 cevenerinns | 10...05/18/2015 | PIPER JAFFRAY. 3,324,048 3,245,000 0 |1FE

798189 LW 4 |SAN JOSE EVERGREEN CCD G 4.000 2026 09, cooveviinien | ...06/09/2015 | PIPER JAFFRAY. 3,443,695 3,115,000 0 [1FE

812626 5C 9| SEATTLE GENERAL OBLIGATI 4.000 2034 12 weeveeensens | 000r..05/06/2015 | BAS-MERRILL LYNCH 6,850,504 6,580,000 0 |1FE

833209 LB 3 |SNOHOMISH CO SD#103 GO 5.000 2031 12 ...06/23/2015 | DA DAVIDSON 1,397,043 1,215,000 0 [1FE

848797 NV 4| SPOKANE CO SD #356 CENTR 5.000 2032 12. coovsvevinin | ...06/06/2015 | DA DAVIDSON 3,204,449 2,785,000 0 [1FE

967245 AW 1| WICHITA GENERAL OBLIGATI 4.000 2036 12. cevvenerienes | 10...05/13/2015 | PIPER JAFFRAY. 751,426 740,000 0 |1FE

969887 2E 7 | WILLIAMSON CO GO S2015  4.000 2034 02. cooveveinin | ...06/06/2015 | J P MORGAN CHASE SECURITIES INC 4,776,632 4,630,000 0 [1FE

973024 E9 9| WINCHESTER GENERAL OBLIG 4.000 2032 07 ceeveereneens | 00er..06/24/2015 | FIDELITY CAPITAL MARKETS SERVICES. 2,313,719 2,170,000 0 |1FE
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2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: 87,666,633 83,080,000 3,009 XXX
Bonds - U.S. Special e and Special A

115117 LX 9| BROWARD CO WATER & SEWER 4.000 2034 10. cevveereneene | 100..06/16/2015 | SIEBERT BRANDFORD SHANK & CO. 29,222,719 28,125,000 0 |1FE

20775Y CE 4 [ CONNECTICUT REVOLVING GR 4.000 2033 03. cevveeinneee | 000412212015 | GOLDMAN SACHS & CO. 18,263,628 | ...vvvoovvererrnniiins 17,230,000 0 [1FE

395468 JE 2| GREENSBORO ENTERPRISE SY 4.000 2028 06. ...05/21/2015 | WELLS FARGO SECURITIES 2,769,989 2,550,000 0 |1FE

45203H 2B 7 [ILLINOIS FIN AUTH (NORTH 3.000 2028 12 cevvenerines | 00...05/12/2015 | BAS-MERRILL LYNCH. 14,760,611 | oo 14,875,000 0 |1FE

56045R QW 2 [ MAINE MUNI BOND BANK S20 3.750 2033 11 cooveviieie | ..04128/2015 | WELLS FARGO SECURITIES. 1,685,625 1,640,000 0 [1FE

594712 TX 9 |MICHIGAN ST UNIVERSITY B 5.000 2031 08, weevvronsens | 0000..06/25/2015 | BAS-MERRILL LYNCH 1,156,460 1,000,000 0 |1FE

646066 JP 6 | NEW JERSEY EDL FACS (PRI 4.000 2035 07. ceeverienneee | 10n-.05/05/2015 | BAS-MERRILL LYNCH 21,161,000 20,000,000 0 |1FE

64711N YN 9 | NEW MEXICO FINANCE AUTH 4.000 2033 06 covveviiinnn | ..06/28/2015 | MORGAN STANLEY. 1,478,611 1,410,000 0 [1FE

709235 WG 6| PENNSYLVANIA STATE UNIVE 5.000 2034 09. ...05/06/2015 | BARCLAYS CAPITAL INC. 3,926,068 3,435,000 0 |1FE

851018 KP 5| SPRINGFIELD PUBLIC UTILI 5.000 2026 08 ceeverienneee | 100-.05/20/2015 | BAS-MERRILL LYNCH 24,199,515 20,340,000 0 [1FE

882117 2Q 6 |TEXASA &M PERM UNIV FU 4.000 2035 07 weevverineens | 0000410212015 | J P MORGAN CHASE SECURITIES INC 8,864,536 8,285,000 0 |1FE

31393N  TB  5[FSPCT-55 1A1 CMO 6.500 2043 03 cooveiinnnns | ...05/08/2015 | PRIOR PERIOD ADJUSTMENT (FACTOR CHANGED) 2,083 2,083 0|1
3199999. Total Bonds - U.S. Special Revenue and Special A 127,490,843 | ....coooovverevrrercrns 118,892,083 | ....covoeveeerereereeeeeeeeerenieennn0 XXX
Bonds - Industrial and Miscell;

00287Y AT 6| ABBVIE INC 2.500 2020 05. cooveviieie | ...06/05/2015 | DEUTSCHE BANC 995,900 1,000,000 0 |2FE

00846U AH 4 [ AGILENT TECHNOLOGIES INC 3.200 2022 10. ...06/03/2015 | J P MORGAN CHASE SECURITIES INC. 970,430 1,000,000 5,956 | 2FE

00846U AJ 0 [AGILENT TECHNOLOGIES INC 3.875 2023 07, ceeveeiinnene | 0..06/11/2015 | J P MORGAN CHASE SECURITIES INC 1,000,870 1,000,000 16,253 | 2FE

03027X AG 5| AMERICAN TOWER CORP  4.000 2025 06 cooveveveien | ...06/04/2015 | BARCLAYS CAPITAL INC. 992,280 1,000,000 0 |2FE

031162 BW 9 |AMGEN INC 2.125 2020 05 cevvnerinns | 20e...04/28/2015 | CREDIT SUISSE FIRST BOSTON 999,250 1,000,000 0 | 2FE

037833 BG 4 |APPLEINC 3.200 2025 05 ceeverrinneee | 00-.05/06/2015 | GOLDMAN SACHS & CO. 996,520 1,000,000 0 |1FE

052769 AD 8 |AUTODESK INC 4.375 2025 06. cevvveineens | 000..08/02/2015 | J P MORGAN CHASE SECURITIES INC 996,370 1,000,000 0 | 2FE

053332 AR 3 [AUTOZONE INC 3.250 2025 04 ...04/20/2015 | J P MORGAN CHASE SECURITIES INC. 997,310 1,000,000 0 |2FE

07177M  AA 1 [ BAXALTAINC (144A)  4.000 2025 06 cooveveininn | ...06/18/2015 | CITIGROUP GLOBAL MARKETS 993,240 1,000,000 0 |2FE

07177M  AK 9| BAXALTAINC (144A) 3.600 2022 06 cevenerienns [ 00....06/18/2015 | J P MORGAN CHASE SECURITIES INC. 999,140 1,000,000 0 |2FE

075887 BJ 7 |BECTON DICKINSON 6.3752019 08 wevvrnereees | v0eren.04123/2015 | EXCHANGED. 1,165,030 1,000,000 14,698 | 2FE

075887 BK 4 |BECTON DICKINSON 3.300 2023 03 ceeeverineens | 0000412312015 | EXCHANGED. 1,006,180 1,000,000 4,858 |2FE

101137 AR 8| BOSTON SCIENTIFIC 3.850 2025 05, cevvviiinnees | 0..05/07/2015 | BARCLAYS CAPITAL INC. 998,600 1,000,000 0 | 2FE

14149Y BE 7 |CARDINAL HEALTH 3.750 2025 09. cooveveinien | ...06/18/2015 | VARIOUS 1,999,240 2,000,000 0 |2FE

17275R AW 2| CISCO SYSTEMS 3.500 2025 06 cevenerienes | 00....06/10/2015 | WELLS FARGO SECURITIES 997,330 1,000,000 0 |1FE

172967 JP 7| CITIGROUP INC 3.300 2025 04, ceeveeinnees | o0enn.04122/2015 | CITIGROUP GLOBAL MARKETS 998,140 1,000,000 0 |1FE

198280 AE 9| COLUMBIA PIPELINE GROUP 4.500 2025 06 ceeevernnens | 0000..05/20/2015 | VARIOUS. 2,007,770 2,000,000 500 | 2FE

12626P AM 5| CRH AMERICA INC (144A) 3.875 2025 05. R...ccce. | .......06/09/2015 | VARIOUS. 1,987,700 2,000,000 2,583 | 2FE

126659 AA 9| CVS LEASE PASS THRU CERT 8.353 2031 07. covvevninine | .06/07/2015 | SUNTRUST. 38,599 28,806 13 |2FE

532457 BH O|ELILILLY 2.750 2025 06. weevverineene | 000..05/27/2015 | U S BANCORP. 982,620 1,000,000 0 |1FE

291011 BG 8 |EMERSON ELECTRIC 3.150 2025 06. ...05/18/2015 | J P MORGAN CHASE SECURITIES INC. 1,993,680 2,000,000 0 |1FE

29336U AE 7 [ ENLINK MIDSTREAM 4.150 2025 06 ceeverensees | 100..05/07/2015 | BAS-MERRILL LYNCH 998,270 1,000,000 0 |2FE

30231G  AF 9| EXXON MOBIL CORP 2.709 2025 03 ceveneriines | 00..05/14/2015 | U S BANCORP. 987,740 1,000,000 5493 | 1FE

337738 AN 8 |FISERVINC 2.700 2020 06 coovevniniee | ..06/19/2015 | BAS-MERRILL LYNCH. 998,320 1,000,000 0 | 2FE




Z2'¥030

Statement for June 30, 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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
337738 AP 3|FISERVINC 3.850 2025 06 ....05/19/2015 | BAS-MERRILL LYNCH 999,330 1,000,000 0 |2FE
38148L AE 6| GOLDMAN SACHS GROUP  3.750 2025 05. ....05/19/2015 | GOLDMAN SACHS & CO. 996,780 1,000,000 0 [1FE
413875 AR 6| HARRIS CORP 3.8322025 04 ....06/05/2015 | VARIOUS. 1,980,120 2,000,000 4,577 | 2FE
423074 AX 1| HJHEINZ CO (144A) 3.950 2025 07, ....06/24/2015 | VARIOUS. 2,999,700 3,000,000 0 | 2FE
437076 BG 6|HOME DEPOT INC 2.625 2022 06. ...05/28/2015 | J P MORGAN CHASE SECURITIES INC. 996,320 1,000,000 0 |1FE
44107T AV 8 [HOST HOTELS & RESORTS  4.000 2025 06. ....05/06/2015 | GOLDMAN SACHS & CO. 998,380 1,000,000 0 |2FE
460146 CL 5| INTERNATIONAL PAPER CO 3.800 2026 01 ....05/14/2015 | MIZUHO INTERNATIONAL PLC 995,690 1,000,000 0 |2FE
445658 CC 9| JB HUNT TRANSPORT 2.400 2019 03. ....05/08/2015 | MESIROW FINANCIAL 354,844 350,000 1,353 | 2FE
49327TM 2K 9| KEY BANK NA 3.300 2025 06, ....05/27/2015 | KEYBANC CAPITAL MARK 997,630 1,000,000 0 [1FE
565849 AL 0 |MARATHON OIL 3.850 2025 06. ....06/01/2015 | J P MORGAN CHASE SECURITIES INC 997,710 1,000,000 0 |2FE
592179 JQ 9|MET LIFE GLOBAL FUNDING 2.682 2019 04. ...04/20/2015 | TD SECURITIES. 1,038,700 1,000,000 514 [1FE
592179 JS 5 |MET LIFE GLOBAL FUNDING 1.875 2020 04 C... ....04/09/2015 | CIBC WORLD MARKETS. 999,340 1,000,000 0 |1FE
60856B AC 8| MOLEX ELECTRONIC TECHNOL 3.900 2025 04 ....04/02/2015 | J P MORGAN CHASE SECURITIES INC 2,008,180 2,000,000 108 |2FE
67103H AD 9|OREILLY AUTOMOTIVE  3.850 2023 06 ....06/01/2015 | CANTOR FITZGERALD. 51,383 50,000 904 |2FE
674599 CG 8 |OCCIDENTAL PETROLEUM  3.500 2025 06 ....06/18/2015 | J P MORGAN CHASE SECURITIES INC 997,420 1,000,000 0 [1FE
68389X BC 8| ORACLE CORP 2.950 2025 05. ....04/28/2015 | J P MORGAN CHASE SECURITIES INC 995,430 1,000,000 0 |1FE
695114 CS 5 |PACIFICORP 3.350 2025 07. ....06/16/2015 | MITSUBISHI SECURITIES (USA) INC. 998,720 1,000,000 0 [1FE
713448 CT 3 |PEPSICOINC 2.750 2025 04 ...04/27/2015 | BAS-MERRILL LYNCH. 995,840 1,000,000 0 |1FE
69353R EQ 7 |PNCBANKNA 3.250 2025 06, ....05/27/2015 | CITIGROUP GLOBAL MARKETS 997,880 1,000,000 0 [1FE
740189 AM 7 | PRECISION CAST 3.250 2025 06 ....06/01/2015 | CITIGROUP GLOBAL MARKETS 997,960 1,000,000 0 [1FE
74251V AK 8 [ PRINCIPAL FINANCIAL  3.400 2025 05. ....05/04/2015 | BAS-MERRILL LYNCH 996,880 1,000,000 0 | 2FE
74456Q BL 9 |PUBLIC SERVICE ELECTRIC 3.000 2025 05, ....05/06/2015 | MIZUHO INTERNATIONAL PLC 998,970 1,000,000 0 |1FE
747525 AF 0 QUALCOMM INC 3.450 2025 05. ....05/13/2015 | GOLDMAN SACHS & CO 996,400 1,000,000 0 |1FE
761713 BE 5 [REYNOLDS AMERICAN 3.250 2020 06 ...06/09/2015 | J P MORGAN CHASE SECURITIES INC 999,820 1,000,000 0 |2FE
761713 BG 0 |REYNOLDS AMERICAN 4.450 2025 06 ....06/09/2015 | J P MORGAN CHASE SECURITIES INC 996,970 1,000,000 0 |2FE
80282K AD 8 [ SANTANDER HOLDINGS USA  2.650 2020 04 R... ....04/14/2015 | BARCLAYS CAPITAL INC. 996,010 1,000,000 0 |2FE
811065 AG 6 [ SCRIPPS NETWORKS 3.950 2025 06. ....05/18/2015 | WELLS FARGO SECURITIES 998,100 1,000,000 0 | 2FE
842400 FY 4 [SOUTHERN CALIFORNIA EDIS 3.500 2023 10 ....06/05/2015 | BROWNSTONE INVESTMENTS. 128,974 125,000 839 [1FE
842434 CP 5| SOUTHERN CALIFORNIA GAS 3.200 2025 06. ....06/15/2015 | MIZUHO INTERNATIONAL PLC 997,630 1,000,000 0 [1FE
855244 AG 4 |STARBUCKS CORP 2.700 2022 06. ....06/01/2015 | MORGAN STANLEY. 999,810 1,000,000 0 [1FE
88732 AX 6| TIME WARNER CABLE 4.125 2021 02. ....06/24/2015 | RBC CAPITAL MARKETS. 1,030,800 1,000,000 15,354 | 2FE
958254 AE 4 | WESTERN GAS PARTNERS  3.950 2025 06 ....05/26/2015 | MORGAN STANLEY. 987,890 1,000,000 0 |2FE
40427H SW 4| HSBC BANK CANADA 1.816 2020 07 Cuee ....04/01/2015 | HSBC. 999,960 1,000,000 0 |1FE
477872 AW 2| JOHN DEERE CANADA 2.050 2022 05. C..... ....04/08/2015 | TD SECURITIES 999,200 1,000,000 0 |1FE
59162N  AA 7 |METRO INC 3.200 2021 12 Ceee ....04/13/2015 | CIBC WORLD MARKETS 1,052,990 1,000,000 11,923 | 2FE
046353 AF 5 |ASTRAZENECA PLC 1.950 2019 09 F... ....06/10/2015 | MITSUBISHI SECURITIES (USA) INC 249,338 250,000 1,178 [1FE
06738E AG 0|BARCLAYSPLC 2.875 2020 06 F.. ....06/01/2015 | BARCLAYS CAPITAL INC. 995,750 1,000,000 0 | 2FE
05530Q AK 6 | BAT INTL FINANCE (144A) 3.950 2025 06 F... ....06/10/2015 | J P MORGAN CHASE SECURITIES INC. 996,970 1,000,000 0 [1FE
47215T AA  6|JBY CO SADE CV (144A) 3.750 2025 05. F. ....05/29/2015 | J P MORGAN CHASE SECURITIES INC 1,001,960 1,000,000 2,083 | 2FE
822582 BD 3 |SHELL INTERNATIONAL FIN 3.250 2025 05 F... ....05/20/2015 | BNP PARIBAS, 1,003,210 1,000,000 1,354 | 1FE
83051G  AD 0| SKANDINAVISKA ENSKILDA B 2.450 2020 05. F.... ....05/19/2015 | DEUTSCHE BANC 998,460 1,000,000 0 [1FE
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36228F CL 8| GSMPS 1999-3 A CMO (144A 8.000 2029 08. cevveneriines | 00r...04/29/2015 | PRIOR PERIOD ADJUSTMENT (FACTOR CHANGED) 469 469 0 |1FM

92890P AD 6| WFRBS 2013-C14 A4 3.073 2046 06 covciiinnn | ....05/18/2015 | CITIGROUP GLOBAL MARKETS 1,206,734 1,180,000 2,015 [1FE
3899999. Total Bonds - Industrial and Miscellaneous 70,131,181 69,984,275 92,558 XXX
8399997. Total Bonds - Part 3. 314,360,020 300,793,933 113,106 XXX
8399999. Total Bonds. 314,360,020 300,793,933 113,106 XXX
Common Stocks - Industrial and Miscell

015271 10 9 | ALEXANDRIA REAL ESTATE EQUITY. cooveveinie | ..04120/2015 | VARIOUS 1,600.000 148,662 XXX 0L

02927E 30 3| AMERICAN RESIDENTIAL PROPERTIES. seeveerineens | +0..05/08/2015 | CREDIT SUISSE ALGO 3,200.000 61,955 XXX 0 |L

03674X 10 6| ANTERO RESOURCES CORP. weeveeesseee | 20-.05/07/2015 | DIST FROM PARTNERSHIP. 5,429.000 236,596 XXX 0 |L

09063H 10 7 [ BIOMED REALTY TRUST INC cooveveviie | ...06/08/2015 | CREDIT SUISSE ALGO 1,700.000 35,904 XXX 0L

101121 10 1 |BOSTON PROPERTIES INC. ...05/08/2015 | VARIOUS. 700.000 97,913 XXX 0 |L

16208T 10 2 [ CHATHAM LODGING TRUST. ceeveeisneee | +..05/08/2015 | CREDIT SUISSE ALGO 200.000 5,640 XXX 0 L

233153 20 4 |DCT INDUSTRIAL TRUST ceeveerineene | +0e..05/08/2015 | CREDIT SUISSE ALGO 1,000.000 33,999 XXX 0 |L

23317H 10 2 |DDR CORP. cevvveinnens | 00..06/25/2015 | VARIOUS. 10,700.000 182,555 XXX 0 |L

26884U 10 9 |EPR PROPERTIES. cooveveinnen | ...04/20/2015 | VARIOUS 2,600.000 153,768 XXX 0L

29444U 70 0| EQUINIX INC. sevenerienns [ 00....05/20/2015 | VARIOUS 6,040.000 1,554,969 XXX 0 |L

29476L 10 7 | EQUITY RESIDENTIAL PROPERTIES TRUST. cooveveinie | 2.068/11/2015 | VARIOUS 1,300.000 94,978 XXX 0L

370023 10 3 [ GENERAL GROWTH PROPERTIES INC ...06/11/2015 | VARIOUS. 3,500.000 96,737 XXX 0 L

40414L 10 9| HCPINC. covvevinnees | 0en..04102/2015 | CITIGROUP ALGO 9,800.000 432,369 XXX 0 L

40609P 10 5 |HALLADOR ENERGY CO cocveveiiiens | 0...06/27/2015 | DIST FROM PARTNERSHIP. 2,471.000 23,153 XXX 0L

42217K 10 6| HEALTH CARE REIT INC cevvenerinns [ 00...05/08/2015 | VARIOUS 4,300.000 333,353 XXX 0 |L

42225P 50 1|HEALTHCARE TRUST OF AMERICA INC REIT. ceeveeiisnees | +..05/08/2015 | CREDIT SUISSE ALGO 2,000.000 51,346 XXX 0 (L

437306 10 3| HOME PROPERTIES INC. ceeeverinnens | 0000.05/01/2015 | VARIOUS. 12,000.000 887,290 XXX 0 |L

44107P 10 4 |HOST HOTELS & RESORTS INC ...05/08/2015 | CREDIT SUISSE ALGO 2,800.000 56,781 XXX 0 |L

498037 30 0|KITE REALTY GROUP TRUST cooveviinin | ...04/10/2015 | JP MORGAN ALGO, 4,200.000 117,761 XXX 0L

531172 10 4 |LIBERTY PROPERTY TRUST. sevenerienes | +0....05/08/2015 | CREDIT SUISSE ALGO 1,400.000 49,379 XXX 0 |L

554382 10 1 |MACERICH CO ceeverienees | . 0411712015 | CITIGROUP ALGO 4,000.000 330,873 XXX 0 |L

570759 10 0| MARKWEST ENERGY PARTNERS LP. ceevveineens | 00e.08/17/2015 | RBC CAPITAL MARKETS 79,911.000 5,000,048 XXX 0 |L

62913F 50 8| NIIHOLDINGS INC CL B. ceeveiiinnees | 0-..06/30/2015 | CONVERSION FROM BOND. 17,292.735 281,007 XXX 0 (U

69924R 10 8 | PARAMOUNT GROUP INC cooviveviie | ...06/08/2015 | CREDIT SUISSE ALGO 1,200.000 22,439 XXX 0L

709102 10 7| PENNSYLVANIA REAL ESTATE. cevenenienns [ 00....05/13/2015 | VARIOUS 28,400.000 647,701 XXX 0 |L

74460D 10 9| PUBLIC STORAGE INC. cevvvernnens | 00nn.06/19/2015 | VARIOUS. 5,000.000 958,709 XXX 0 L

74736A 10 3| QTS REALTY TRUST INC CL A ceevvernnens | 0000..06/02/2015 | VARIOUS. 6,700.000 247,939 XXX 0 |L

74965L 10 1|RLJLODGING TRUST. sevrnesienns | +0....05/08/2015 | CREDIT SUISSE ALGO 900.000 27,359 XXX 0 |L

751452 20 2 | RAMCO-GERSHENSON PROPERTIES cooviveinie | ...04/10/2015 | ROBERT BAIRD ALGO 6,200.000 114,187 XXX 0L

78440X 10 1|SL GREEN REALTY CORP. ceevviineens | 00er..04107/2015 | BMO CAP MKTS (045) ALGO 1 1,400.000 183,133 XXX 0 |L

81721M 10 9| SENIOR HOUSING PROP TRUST. ...05/08/2015 | CREDIT SUISSE ALGO 1,100.000 22,339 XXX 0 |L

828806 10 9 |SIMON PROPERTY GROUP INC coovevsinnen | ...04/08/2015 | VARIOUS 1,160.000 232,705 XXX 0L

84860W 10 2| SPIRIT REALTY CAPITAL INC cevenerienes | 20....06/11/2015 | VARIOUS 33,800.000 380,665 XXX 0 |L

86272T 10 6| STRATEGIC HOTELS & RESORTS INC cooveveiiie | ....06/08/2015 | CREDIT SUISSE ALGO 6,000.000 72,838 XXX 0 |L
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929042 10 9| VORNADO REALTY TRUST ...05/08/2015 | CREDIT SUISSE ALGO 1,000.000 103,472 XXX 0
9099999. Total Common Stocks - Industrial and Miscellaneou: 13,280,522 XXX 0 XXX
9799997. Total Common Stocks - Part 3 13,280,522 XXX w0 XXX
9799999. Total Common Stock: 13,280,522 XXX .0 XXX
9899999. Total Preferred and Common Stocks 13,280,522 XXX 0 XXX
9999999. Total Bonds, Preferred and Common Stocks 327,640,542 XXX cererrnennnnn 113,106 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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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)
Bonds - U.S. Government
217194 AA  T7|COPILLC 2L 1< S B 06/05/2015 REDEEMED 60,885 60,885 60,885 60,885 0 0 0 0 60,885 0 0 0 1,100 |.12/05/2021 [ 1..........
29356) AA 5| ENSCO OFFSHORE 4.650.......ooverveenrrerienins [ e 04/15/2015) REDEEMED..........ccocvevmvevevinnrenenns | covvennssvevennsnsesnensenes | ceevererenees 765,043 698,000 698,000 698,000 67,043 0 67,043 (U 765,043 0 0 (U [T 16,229 |.10/15/2020 | 2FE.......
71646Y AA 4| PETRODRILLFIVELTD 4.390. . | 04/15/2015| REDEEMED .127,536 ..125,036 2,500 0 2,500 0 0 0 0 2,745 | .04/15/2016
89152T AC 9| TOTEM OCEAN 4514.....vvreriieninens | e 06/18/2015| REDEEMED 46,875 46,875 46,875 0 0 0 0 0 0 0 1,058 |.12/18/2019 [ 1..........
925387 AC 6| VESSEL MANAGEMENT SERV 5.850................ | .. 05/01/2015) REDEEMED 68,000 68,000 68,000 0 0 0 0 0 0 0 1,989 [.05/01/2027 [ 1..........
71375Q AB  6|PERFORADORA CENTRAL 5.240................... E...[ 06/15/2015] REDEEMED.........cccereverererereverereres | ovverrerevsvsresirsiiras | evvvevererens 166,953 | ..oovvvveeene 166,953 | ..oovveveren 166,953 | ............. 166,953 0 0 0 (V] I 166,953 0 0 0 4,374 |.12/1512018 | 1...........
36202F 2L 9| GNMA Il PASS #00005279 3.500.........ccccccecccreece | wovee 06/20/2015] PAID ON PRINCIPAL 964,548 964,548 | ..........1,004,486 | ......... 1,001,786 (37,238) 0 (37,238) 0 964,548 0 0 (I [ 14,005 |.01/20/2042 | 1...........
36202C HM 8| GNMAIIPASS #2036  8.000........coorvoerrrcrercecces | e 06/20/2015] PAID ON PRINCIPAL 238 238 242 242 3) 0 (3) 0 238 0 0 0 8 |.07/20/2025 | 1...........
36202C K7 7| GNMAII PASS #2118 . | 06/20/2015| PAID ON PRINCIPAL 5,024 5,024 5,109 5,082 (58) 0 (58) 0 5,024 0 0 0 149 |.11/20/2025
36202C PS 6| GNMA Il PASS #2233 06/20/2015] PAID ON PRINCIPAL 9,592 9,592 9,442 9,459 134 0 134 0 9,592 0 0 0 343 |.06/20/2026 | 1...........
36202C QY 2| GNMAIIPASS #2271 = 8.500......ccccovvccrerercrcrcres | o 06/20/2015] PAID ON PRINCIPAL 1,896 1,896 1,941 1,958 (62) 0 (62) 0 1,896 0 0 0 69 |.08/20/2026 | 1...........
36202C RF 2| GNMAIIPASS #2286  8.500.........ccooccuuvercrcrcrcs | o 06/20/2015] PAID ON PRINCIPAL 3,314 3,314 3,371 3,398 (84) 0 (84) 0 3314 0 0 0 110 |.09/20/2026 | 1...........
36202D HK 0| GNMAIIPASS #2934  7.500........ccoovvcrrrevercrcrcs | o 06/20/2015] PAID ON PRINCIPAL 2,458 2,458 2,416 2,393 65 0 65 0 2,458 0 0 0 80 |.06/20/2030 | 1...........
36202D SP 7| GNMAIIPASS #3226  5.500........ccoovcervrcvcrcrcics | o 06/20/2015] PAID ON PRINCIPAL 43,273 43,273 41,461 41,559 1,714 0 1,714 0 43,273 0 0 0 895 |.04/20/2032 | 1...........
36202D TD 3| GNMAIIPASS #3248  5.500........coovvvevevceercrcces | o 06/20/2015] PAID ON PRINCIPAL 18,873 18,873 18,004 18,173 700 0 700 0 18,873 0 0 0 501 |.06/20/2032 | 1...........
36202D UU 3| GNMAIIPASS #3295  5.500.......cccorveerrecrercrcces | o 06/20/2015] PAID ON PRINCIPAL 6,108 6,108 6,097 6,095 13 0 13 0 6,108 0 0 0 141 |.10/20/2032 [ 1...........
36202D U7 4| GNMAIIPASS #3306  5.500........ccooveerrvcrercrcces | o 06/20/2015] PAID ON PRINCIPAL 78,481 78,481 78,333 78,316 164 0 164 0 78,481 0 0 0 1,735 | .11/20/2032 [ 1...........
36202D VM 0| GNMAIIPASS #3320  5.500.......cccovvccruvercccrcrns | coeee 06/20/2015] PAID ON PRINCIPAL 89,395 89,395 89,967 89,927 (532) 0 (532) 0 89,395 0 0 0 1,985 |.12/20/2032 [ 1...........
36202D  YY 1| GNMAIIPASS #3427 = 4.500......cccooovccucvercecrcrns | o 06/20/2015] PAID ON PRINCIPAL 393,162 393,162 367,527 374,953 18,210 0 18,210 0 393,162 0 0 0 6,956 |.08/20/2033 | 1...........
36202D 2B 6| GNMAIIPASS #3470  4.500........ccoooccvvvemcucncces | o 06/20/2015] PAID ON PRINCIPAL 65,857 65,857 60,979 62,106 3,751 0 3,751 0 65,857 0 0 0 1,205 |.11/20/2033 [ 1..........
36202D 4N 8| GNMAIIPASS #3529  5.000.......ccooovccruremcrcrcres | o 06/20/2015] PAID ON PRINCIPAL 241,593 241,593 230,910 233,378 8,215 0 8,215 0 241,593 0 0 0 5,120 |.03/20/2034 | 1...........
36202D 5P 2| GNMAIIPASS #3554  4.500.........ccoovvrvvercrcrcres | o 06/20/2015] PAID ON PRINCIPAL.........ccococouee | covvermrmrmrenmrmrennrnrenes | comvereieiens 111,363 | oo 111,363 | oo 103,115 | .ooooveeees 105,690 5673 0 5,673 (VN 111,363 0 0 0 2,014 |.05/20/2034 | 1...........
36202E  F2 O GNMAIIPASS #3785  5.000............ccomemvmererenes [ ene 06/20/2015] PAID ON PRINCIPAL 692,654 692,654 674,904 679,752 12,901 0 12,901 0 692,654 0 0 (U [N 14,821 1.11/20/2035 | 1...........
36202E  XT 1| GNMAIIPASS #4290  5.500...........ccccvvvevmrcrenes [ oeee 06/20/2015] PAID ON PRINCIPAL...........ccccooee | covvevmrmrmvmnmvcrevmrnienns | cvnvereiniens 172,837 | oo 172,837 | cooveveree 12,17 | e 172,061 776 0 776 (VN I 172,837 0 0 0 3,904 |.11/20/2038 | 1...........
361768 SV 3| GNMA PASS TH #0074832 3.500.......cccoovevcrcvcce | -oeee 06/15/2015| PAID ON PRINCIPAL 17,543 17,543 18,335 18,348 (806) 0 (806) 0 17,543 0 0 0 256 |.04/15/2042 | 1...........
36176J GJ 3| GNMA PASS TH #00767301 3.500........cccooocrevcc | -.cee 06/15/2015] PAID ON PRINCIPAL 346,140 346,140 361,770 363,123 (16,983) 0 (16,983) 0 346,140 0 0 0 4,690 |.04/15/2042 | 1...........
36176X FR 5| GNMA PASS TH #00778976 3.500..........ccoeeveeee | ueee 06/15/2015] PAID ON PRINCIPAL 946,505 946,505 993,682 | ..........1,010,405 (63,900) 0 (63,900) 0 946,505 0 0 (U [ 13,738 |.03/15/2042 | 1...........
36206Y CH 2| GNMA PASS TH #424972 4.000......cccccoeeuccreres | uuee 06/15/2015] PAID ON PRINCIPAL........coooooeuees | covvermrrrererninrennennenes | covvereieiens 158,996 | ............. 158,996 | ...oovovevens 165,170 | ..ooovveveens 157,615 1,381 0 1,381 (U 158,996 0 0 0 2,575 |.10/152018 | 1...........
36207H YL 5| GNMA PASS TH#432815 8.500...........cccoumvmvees | o 06/15/2015] PAID ON PRINCIPAL 731 731 756 760 (29) 0 (29) 0 731 0 0 0 26 |.11/15/2026 | 1...........
36208F JZ 4| GNMAPASS TH#449480 7.500...........ccccc | woene 06/15/2015] PAID ON PRINCIPAL 4,057 4,057 4,160 4,168 (111) 0 (111) 0 4,057 0 0 0 127 |.10/15/2027 [ 1...........
36209G RV 1| GNMA PASS TH #471300 06/15/2015] PAID ON PRINCIPAL 20,751 20,751 20,271 20,342 409 0 409 0 20,751 0 0 0 439 |.01/152032 | 1...........
36209Y TV 0| GNMA PASS TH #485764 . | 06/15/2015| PAID ON PRINCIPAL 11,162 11,162 11,127 11,126 36 0 36 0 11,162 0 0 0 283 |.09/15/2031 | 1...
36210N RP 6| GNMA PASS TH #497394 06/15/2015] PAID ON PRINCIPAL 2,457 2,457 2,406 2,401 56 0 56 0 2,457 0 0 0 61 |.01/152029 | 1...........
36212N  AM 9| GNMA PASS TH #538312  6.000.............ccomvveves | o 06/15/2015] PAID ON PRINCIPAL 8,940 8,940 8,828 8,821 119 0 119 0 8,940 0 0 0 224 1.02/15/2032 | 1...........
36213A CE 2| GNMA PASS TH #548269  6.000........ccccoeeeeereree | wrene 06/15/2015] PAID ON PRINCIPAL 3,122 3,122 3,091 3,091 31 0 31 0 3,122 0 0 0 79 |.02/15/2032 | 1...........
36213C U4 0] GNMA PASS TH #550603  5.000.........c.cccoomvveves | conee 06/15/2015] PAID ON PRINCIPAL 31,781 31,781 31414 31,457 324 0 324 0 31,781 0 0 0 611 |.08/15/2035 ] 1...........
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36213C  YY 0| GNMA PASS TH#550727  5.000.........cccccommvvenes | wrnee 06/15/2015] PAID ON PRINCIPAL 234,524 234,524 230,812 231,691 2,834 0 2,834 0 234,524 0 0 0 4,940 | .11/15/2035 | 1...........
36213D Z4 3| GNMAPASS TH#551663 6.000.............ccommmeves | conee 06/15/2015] PAID ON PRINCIPAL 30,336 30,336 30,242 30,237 99 0 99 0 30,336 0 0 0 759 |.09/15/2031 | 1...........
36213E B9 6| GNMA PASS TH #551864 06/15/2015] PAID ON PRINCIPAL 2,551 2,551 2,505 2,504 47 0 47 0 2,551 0 0 0 65 |.11/15/2031 | 1...........
36213E PU 4| GNMA PASS TH #552235 . | 06/15/2015| PAID ON PRINCIPAL 9,852 9,852 9,620 9,612 240 0 240 0 9,852 0 0 0 247 | .12/15/2031
36213E  PY 6| GNMA PASS TH #552239 06/15/2015] PAID ON PRINCIPAL 2,727 2,727 2,671 2,668 59 0 59 0 2,721 0 0 0 68 |.12/15/2031 | 1...........
36213E UH 7| GNMA PASS TH #552384 6.000.......ccccccoeeerecce | woeee 06/15/2015] PAID ON PRINCIPAL 823 823 798 791 32 0 32 0 823 0 0 0 21 1.02/15/2032 | 1...........
36213E UL 8| GNMA PASS TH #552387  6.500........ccccceeeeeeecee | wovee 06/15/2015] PAID ON PRINCIPAL 6,125 6,125 6,474 6,500 (376) 0 (376) 0 6,125 0 0 0 173 | .02/15/2032 [ 1...........
36213E  YG 5| GNMA PASS TH #552511 6.500.......ccccceeeeececee | wovee 06/15/2015] PAID ON PRINCIPAL 3,967 3,967 4,194 4,229 (262) 0 (262) 0 3,967 0 0 0 108 |.04/15/2032 [ 1...........
36213F HD 8| GNMA PASS TH #552928 06/15/2015] PAID ON PRINCIPAL 10,777 10,777 10,962 10,809 (32) 0 (32) 0 10,777 0 0 0 225 | 121152017 | 1.ecevvve
36213F HE 6| GNMA PASS TH #552929 . | 06/15/2015] PAID ON PRINCIPAL 54,478 54,478 55,253 54,611 (133) 0 (133) 0 54,478 0 0 0 1,142 | 12/15/2017
36213F QS 5| GNMA PASS TH #553165 06/15/2015] PAID ON PRINCIPAL 58,201 58,201 61,129 60,426 (2,225) 0 (2,225) 0 58,201 0 0 0 1,450 |.04/15/2033 [ 1..........
36213F WW 9| GNMA PASS TH #553361  5.500...........cccoomvvenes | o 06/15/2015] PAID ON PRINCIPAL 43,773 43,773 43,438 43,508 265 0 265 0 43,773 0 0 0 1,111 [ .07/15/2033 [ 1..........
36213G U5 8| GNMA PASS TH #554204  6.000.........cccceeecereces | wovee 06/15/2015] PAID ON PRINCIPAL 661 661 649 647 13 0 13 0 661 0 0 0 17 | .12/15/2031 [ 1..........
36213R 5P 8| GNMA PASS TH #562554  6.000.............ccoccvenes | wonee 06/15/2015] PAID ON PRINCIPAL 4,151 4,151 4,110 4,105 46 0 46 0 4,151 0 0 0 104 |.01/15/2032 [ 1...........
36213T EC 3| GNMAPASS TH#563631 5.000............ccccmmvenes | o 06/15/2015] PAID ON PRINCIPAL 15,956 15,956 16,150 15,962 (6) 0 (6) 0 15,956 0 0 0 332 |.09/15/2017 | 1...........
36213U YC 8| GNMAPASS TH #565107  6.000............cccommvvees | woeee 06/15/2015] PAID ON PRINCIPAL 59,491 59,491 60,644 60,327 (836) 0 (836) 0 59,491 0 0 0 1,485 |.10/15/2032 [ 1...........
36213X  2H 6| GNMA PASS TH#567876 6.000.......ccccccooeeeccee | wovee 06/15/2015] PAID ON PRINCIPAL 2,952 2,952 2,993 2,995 (43) 0 (43) 0 2,952 0 0 0 74 |.10/15/2032 | 1...........
36213X 4T 8| GNMA PASS TH#567934 5.000........ccccccecceeecce [ oeee 06/15/2015] PAID ON PRINCIPAL 18,594 18,594 18,859 18,656 (61) 0 (61) 0 18,594 0 0 0 433 [ 1211522017 | 1...........
36200Q LQ 5| GNMA PASS TH #569235 6.000.......cccccceeuccreres | oene 06/15/2015] PAID ON PRINCIPAL 30,071 30,071 30,654 30,882 (811) 0 (811) 0 30,071 0 0 0 732 |.03/15/2032 | 1...........
362000 WM 2| GNMA PASS TH #569552  6.000.........ccccouucereres | oeee 06/15/2015] PAID ON PRINCIPAL 29,160 29,160 29,128 29,127 33 0 33 0 29,160 0 0 0 774 1.01/15/2032 | 1...........
36200Q W6 7| GNMA PASS TH #569569 6.000.........ccccoeecereces | wovee 06/15/2015] PAID ON PRINCIPAL 54,582 54,582 53,081 53,064 1,519 0 1,519 0 54,582 0 0 0 1,318 [.01/15/2032 [ 1.........
36200R WR 9| GNMA PASS TH #570456  6.000..............cr | wonee 06/15/2015] PAID ON PRINCIPAL 5,179 5,179 5,198 5,196 (17) 0 (17) 0 5,179 0 0 0 130 |.11/15/2031 [ 1..........
36200S AG 5| GNMA PASS TH#570707 6.000......ccccccceeeerecee | ueee 06/15/2015] PAID ON PRINCIPAL 2,531 2,531 2,494 2,498 33 0 33 0 2,531 0 0 0 63 |.12/15/2031 | 1...........
36200S A2 6| GNMAPASS TH#570725 6.000.......ccccccceeeveree | wovee 06/15/2015] PAID ON PRINCIPAL 1,004 1,094 1,082 1,081 14 0 14 0 1,004 0 0 0 27 |.01/15/2032 | 1...........
36200S A6 7| GNMAPASS TH#570729 6.000........cccccccecerecee | woeee 06/15/2015] PAID ON PRINCIPAL 10,414 10,414 10,301 10,316 98 0 98 0 10,414 0 0 0 232 |.01/15/2032 | 1...........
362008 BH 2| GNMAPASS TH#570740 6.000.......ccccccccceeeces | woeee 06/15/2015| PAID ON PRINCIPAL 4,468 4,468 4,386 4,395 74 0 74 0 4,468 0 0 0 111 |.01/15/2032 [ 1..........
36200S WM 8| GNMA PASS TH #571352  6.000.......cccccooecereccs [ woeee 06/15/2015] PAID ON PRINCIPAL 848 848 828 827 21 0 21 0 848 0 0 0 21 |.12/15/2031 | 1...........
36200W BU 4| GNMA PASS TH#574351 6.000........cccovcvvccccres | coe 06/15/2015] PAID ON PRINCIPAL 34,870 34,870 34,417 34,424 446 0 446 0 34,870 0 0 0 1,029 |.01/15/2032 [ 1..........
36200W T6 8| GNMA PASS TH#574873 6.000.........cccoovvccucres | e 06/15/2015] PAID ON PRINCIPAL 17,491 17,491 17,248 17,249 242 0 242 0 17,491 0 0 0 422 | .12/152031 | 1...........
36200X E6 2| GNMA PASS TH #575357  6.000.......cccccceeecereres | wovee 06/15/2015] PAID ON PRINCIPAL 218,633 218,633 217,540 217,434 1,199 0 1,199 0 218,633 0 0 0 6,505 |.12/15/2031 | 1..........
36200X JQ 3| GNMA PASS TH #575471 6.000.......cccccceeecereres | wovee 06/15/2015] PAID ON PRINCIPAL 1,119 1,119 1,085 1,076 43 0 43 0 1,119 0 0 0 28 |.01/15/2032 | 1...........
36200X XP 9| GNMA PASS TH #575886 06/15/2015] PAID ON PRINCIPAL 5,599 5,599 5,517 5517 82 0 82 0 5,599 0 0 0 141 | .12/15/2031 [ 1..........
36200X YB 9| GNMA PASS TH #575906 . | 06/15/2015| PAID ON PRINCIPAL 1,892 1,892 1,867 1,864 28 0 28 0 1,892 0 0 0 47 1.01/15/2032 | 1..
36201A NV 6| GNMA PASS TH #577404 06/15/2015] PAID ON PRINCIPAL 83,145 83,145 82,037 82,068 1,078 0 1,078 0 83,145 0 0 0 1,723 | .12/15/2031 [ 1..........
36201A  PS 1| GNMA PASS TH #577433 6.000.......ccccccoeeerecce | woeee 06/15/2015] PAID ON PRINCIPAL 8,814 8,814 8,780 8,778 35 0 35 0 8,814 0 0 0 221 1.02/15/2032 | 1..........
36201A SW 9| GNMA PASS TH #577533  6.000.......cccccoeeecereree | rvee 06/15/2015] PAID ON PRINCIPAL 4,406 4,406 4,348 4,335 7 0 71 0 4,406 0 0 0 112 |.01/15/2032 [ 1..........
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36201A XN 3| GNMA PASS TH #577685 6.000........ccccoeeecereres | ovne 06/15/2015] PAID ON PRINCIPAL 15,002 15,002 15,293 15,385 (383) 0 (383) 0 15,002 0 0 0 377 |.10/15/2032 | 1...........
36201A 3T 3| GNMAPASS TH#577810 6.000.......cccccoeeecereres | wovee 06/15/2015] PAID ON PRINCIPAL 31,015 31,015 30,443 30,444 570 0 570 0 31,015 0 0 0 714 ]1.01/15/2032 | 1...........
36201B RQ 1| GNMA PASS TH #578395 06/15/2015] PAID ON PRINCIPAL 3,192 3,192 3,237 3,255 (63) 0 (63) 0 3,192 0 0 0 82 |.10/15/2032 | 1...........
36201B RT 5| GNMA PASS TH #578398 . | 06/15/2015| PAID ON PRINCIPAL 2,887 2,887 2,943 2,963 (76) 0 (76) 0 2,887 0 0 0 72 |.10/15/2032
36201C JW 5| GNMA PASS TH #579077 06/15/2015] PAID ON PRINCIPAL 40,375 40,375 39,782 39,759 616 0 616 0 40,375 0 0 0 929 |.12/15/2031 | 1..........
36201C KF 0| GNMA PASS TH#579094  6.000..............cees | wonee 06/15/2015] PAID ON PRINCIPAL 39,845 39,845 39,260 39,215 631 0 631 0 39,845 0 0 0 807 |.12/15/2031 | 1..........
36201C LA 0| GNMAPASS TH#579121 6.000...........cccommmveees | o 06/15/2015] PAID ON PRINCIPAL 69,821 69,821 68,847 68,861 960 0 960 0 69,821 0 0 0 1,914 | .01/15/2032 [ 1...........
36201C LZ 5| GNMAPASS TH#579144 6.000............cccomvveees | conee 06/15/2015] PAID ON PRINCIPAL 27,700 27,700 26,921 26,791 909 0 909 0 27,700 0 0 0 562 |.01/15/2032 | 1...........
36201C  YP 3| GNMA PASS TH #579518 06/15/2015] PAID ON PRINCIPAL 7430 7,430 7,206 7,199 231 0 231 0 7430 0 0 0 187 |.02/15/2032 [ 1...........
36201D SR 4| GNMA PASS TH #580228 . | 06/15/2015] PAID ON PRINCIPAL 7,236 7,236 7,092 7,183 54 0 54 0 7,236 0 0 0 136 |.05/15/2018
36201E M7 2| GNMA PASS TH #580982 06/15/2015] PAID ON PRINCIPAL 8,005 8,005 7,886 7,897 108 0 108 0 8,005 0 0 0 201 |.02/15/2032 | 1...........
36201F CW 5| GNMA PASS TH#581585 5.000............ccouumvenes | wovee 06/15/2015] PAID ON PRINCIPAL 9,578 9,578 9,633 9,581 (3) 0 (3) 0 9,578 0 0 0 200 |.10/15/2017 | 1...........
36201F XP 7| GNMAPASS TH#582186 6.000.............cccccvenes | o 06/15/2015] PAID ON PRINCIPAL 2,031 2,031 2,009 2,008 23 0 23 0 2,031 0 0 0 51 1.01/15/2032 | 1...........
36201F 5T 0| GNMA PASS TH#582358 6.000.............cccomvenes | oo 06/15/2015] PAID ON PRINCIPAL 9,347 9,347 9,478 9,529 (182) 0 (182) 0 9,347 0 0 0 227 |.10/15/2032 | 1...........
36201F 5U 7| GNMA PASS TH#582359  6.000............ccoommvenes | v 06/15/2015] PAID ON PRINCIPAL 239,899 239,899 243,260 243,561 (3,662) 0 (3,662) 0 239,899 0 0 0 4,846 |.10/15/2032 | 1...........
36201G  TK 1| GNMA PASS TH #582954  6.000........ccccoooeeeeeee | woeee 06/15/2015] PAID ON PRINCIPAL 83,549 83,549 83,125 83,095 455 0 455 0 83,549 0 0 0 1,847 | .02/15/2032 [ 1...........
36201H 2U 6| GNMA PASS TH #584087  6.000.............ccocmveees | coeee 06/15/2015| PAID ON PRINCIPAL 1,766 1,766 1,800 1811 (46) 0 (46) 0 1,766 0 0 0 44 1.10/152032 | 1...........
36201H 2W 2| GNMA PASS TH #584089  6.000..............cocmveees | conee 06/15/2015] PAID ON PRINCIPAL 2,963 2,963 3,020 3,018 (56) 0 (56) 0 2,963 0 0 0 73 |.10/15/2032 | 1...........
36201L  2X 1| GNMAPASS TH#586790 4.500.........cccovvvccuuccs | cree 06/15/2015] PAID ON PRINCIPAL 826 826 831 831 (5) 0 (5) 0 826 0 0 0 16 |.07/15/2033 [ 1...........
36201M FN 7| GNMA PASS TH#587073  6.000..........ccooovccecees | coce 06/15/2015] PAID ON PRINCIPAL 6,623 6,623 6,577 6,575 47 0 47 0 6,623 0 0 0 166 |.05/15/2032 | 1...........
36201M PT 3| GNMA PASS TH#587334 5.000.........cccoovvccucres | e 06/15/2015] PAID ON PRINCIPAL 50,474 50,474 51,033 50,549 (76) 0 (76) 0 50,474 0 0 0 1,088 [.10/15/2017 [ 1..........
36201M 6K 3| GNMA PASS TH#587774 5.000.........cccoovvccucves | e 06/15/2015] PAID ON PRINCIPAL 19,542 19,542 19,820 19,579 (37) 0 (37) 0 19,542 0 0 0 408 |.12/152017 | 1..........
36201N M4 9| GNMA PASS TH#588179  6.000............ccommwvenes | o 06/15/2015] PAID ON PRINCIPAL 10,264 10,264 10,679 10,631 (367) 0 (367) 0 10,264 0 0 0 257 |.01/15/2033 | 1...........
36201P 5N 1| GNMA PASS TH #589553 5.000........ccccccoeeeeeree | uvee 06/15/2015] PAID ON PRINCIPAL.........ccccooouee | covvermvermvennrmrennrnnenes | cveveveieiens 100,399 | ..o 100,399 | ..oovveve 102,188 | ..ooooveeees 100,746 (347) 0 (347) (VN I 100,399 0 0 0 2,147 | 12/1512017 | 1..........
36201S  XE 4| GNMA PASS TH#592077 5.000.......ccccccceecerecee | wovee 06/15/2015] PAID ON PRINCIPAL 41,345 41,345 41,313 41,296 49 0 49 0 41,345 0 0 0 771 ].08/15/2033 | 1...........
36201V AE 2| GNMA PASS TH #594105 4.500.......ccccccceeccreces | oeee 06/15/2015] PAID ON PRINCIPAL 249,543 249,543 236,300 240,453 9,090 0 9,090 0 249,543 0 0 0 4,612 |.09/15/2033 | 1...........
36201V AF 9| GNMA PASS TH#594106  4.500........ccccccoreeres | wovee 06/15/2015] PAID ON PRINCIPAL 23,542 23,542 22,314 22,594 948 0 948 0 23,542 0 0 0 442 |.09/15/2033 | 1...........
36201V A6 9| GNMA PASS TH #594129  4.000.......cccccoeeucereree | rune 06/15/2015] PAID ON PRINCIPAL 44,206 44,206 43,142 43,848 358 0 358 0 44,206 0 0 0 737 |.10/15/2018 | 1...........
36201V B4 3| GNMA PASS TH #594159  4.000.......cccccoeeecereres | ouee 06/15/2015] PAID ON PRINCIPAL 45,767 45,767 44,665 45,382 385 0 385 0 45,767 0 0 0 763 |.10/15/2018 | 1...........
36201V VN 9| GNMA PASS TH #594721 4.500........ccccceeecereres | ovee 06/15/2015] PAID ON PRINCIPAL 7,183 7,183 7,239 7,216 (33) 0 (33) 0 7,183 0 0 0 135 |.07/15/2033 [ 1..........
36200A BA 6| GNMA PASS TH #595033 6.000.......cccccceeecereces | wovee 06/15/2015] PAID ON PRINCIPAL 3,360 3,360 3425 3,455 (95) 0 (95) 0 3,360 0 0 0 84 |.10/15/2032 | 1...........
36200A HD 4| GNMA PASS TH#595228 5.000........ccccccceeereree | ovee 06/15/2015] PAID ON PRINCIPAL 7,345 7,345 7471 7,373 (28) 0 (28) 0 0 0 0 153 | .12/15/2017 [ 1..........
36200A HG 7| GNMA PASS TH #595231 . | 06/15/2015| PAID ON PRINCIPAL... 11,71 ..113,692 112,184 (413) 0 (413) 0 0 0 0 2,315 | .12/152017 | 1..
36200A RE 1| GNMA PASS TH #595485 5.000........ccccccooeeeecee | wovee 06/15/2015] PAID ON PRINCIPAL 11,237 11,237 11,430 11,278 (41) 0 (41) 0 0 0 0 234 | 121152017 | 1...........
362000 3B 7| GNMA PASS TH#598494  5.000.............ccocmveees | woeee 06/15/2015] PAID ON PRINCIPAL 24,476 24,476 24,824 24,540 (64) 0 (64) 0 0 0 0 509 |.12/15/2017 | 1..ocvvvevee
36200E BQ 3| GNMA PASS TH #598647  5.500.......cccccoeeecereree | uvee 06/15/2015] PAID ON PRINCIPAL 75,373 75,373 77,075 77,135 (1,761) 0 (1,761) 0 0 0 0 1,730 |.04/15/2033 [ 1..........
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36200E B6 7| GNMA PASS TH #598661 5.000........ccccoceecereres | ovne 06/15/2015] PAID ON PRINCIPAL........ccooevvuues | covvevrrrrerernrerennrnrenes | covverereiens 114,515 | .o 114,515 | oo 116,489 | ...ooovoveees 115,625 (1,110) 0 (1,110) (VN 114,515 0 0 0 2,750 |.05/15/2033 | 1...........
36200E CQ 2| GNMA PASS TH #598679 5.500.......cccccceeucereres [ uuee 06/15/2015] PAID ON PRINCIPAL 10,187 10,187 10,435 10,399 (212) 0 (212) 0 10,187 0 0 0 265 |.05/15/2033 | 1...........
36200E DL 2| GNMA PASS TH #598707 06/15/2015] PAID ON PRINCIPAL 6,558 6,558 6,564 6,557 1 0 1 0 6,558 0 0 0 137 |.07/15/2033 [ 1..........
36200E DX 6| GNMA PASS TH #598718 . | 06/15/2015| PAID ON PRINCIPAL 45,476 45,476 48,109 46,725 (1,249) 0 (1,249) 0 45,476 0 0 0 861 |.07/15/2018
36200E D5 7| GNMA PASS TH #598724 06/15/2015] PAID ON PRINCIPAL 15,319 15,319 15,437 15,391 (72) 0 (72) 0 15,319 0 0 0 287 |.07/15/2033 | 1...........
36200M QW 6| GNMA PASS TH #604469 4.500............ccooovveves | . 06/15/2015] PAID ON PRINCIPAL 89,317 89,317 82,423 84,137 5,180 0 5,180 0 89,317 0 0 0 1,779 | .07/15/2033 [ 1..........
36200M RT 2| GNMA PASS TH#604498 4.500...........cccovvvveees | oo 06/15/2015] PAID ON PRINCIPAL 48,702 48,702 48,908 48,829 (126) 0 (126) 0 48,702 0 0 0 860 |.07/15/2033 | 1...........
36200M SE 4| GNMA PASS TH#604517  4.500..........ccoovvvvvcees | e 06/15/2015] PAID ON PRINCIPAL 7,618 7,618 7,466 7,558 60 0 60 0 7,618 0 0 0 144 1.08/152018 [ 1...........
36200M SP 9| GNMA PASS TH#604526 4.000...........cccovvveeees | oo 06/15/2015] PAID ON PRINCIPAL.......cooousruuss | covrermrnrerernrerernenrenes | cevveveseiens 104,051 | .ooovvveeene 104,051 | ..o 101,483 | .ooovvvenens 103,107 944 0 944 (VN I 104,051 0 0 0 1,703 |.08/15/2018 [ 1..........
36200M TR 4| GNMA PASS TH #604560 . | 06/15/2015] PAID ON PRINCIPAL 319,213 319,213 319,472 318,881 332 0 332 0 319,213 0 0 0 6,153 |.08/15/2018
36200M T7 8| GNMA PASS TH#604574 4.500...........cccooccecers | e 06/15/2015] PAID ON PRINCIPAL........ccooooeeues | covvermrnrernnnrnrennenienes | covverereiens 133494 | ... 133494 | ..o 132,744 | ... 132,856 639 0 639 (U 133,494 0 0 0 2,526 |.08/15/2033 | 1...........
36200M VM 2| GNMA PASS TH#604620 4.500............cccoccucrrs | e 06/15/2015] PAID ON PRINCIPAL........ccoccoceuee | covvevvrvrerennrnrinninnenes | cecvererenens 122,103 | s 122,103 | oo 115478 | ... 117,064 5,039 0 5,039 (U 122,103 0 0 0 2,280 |.09/15/2033 | 1...........
36200M WA 7| GNMA PASS TH#604641 4.500...........cccooccuuers | e 06/15/2015] PAID ON PRINCIPAL 44,382 44,382 41,792 42,340 2,042 0 2,042 0 44,382 0 0 0 844 1.09/152033 | 1...........
36200M 3K 7| GNMA PASS TH#604802 4.500...........cccooevveres | e 06/15/2015] PAID ON PRINCIPAL 10,387 10,387 9,837 9,970 417 0 A7 0 10,387 0 0 0 190 |.11/15/2033 [ 1..........
36200N RJ 2| GNMA PASS TH #605389  5.000............cccomevenes | o 06/15/2015] PAID ON PRINCIPAL.........ccccooouee | covvermrmvmrmnmverenninrenes | cvevereienens 102,201 | s 102,201 | oo 100,971 | oo 101,158 1,042 0 1,042 (VN I 102,201 0 0 0 2,272 | .04/15/2034 | 1...........
362028 X8 6| GNMA PASS TH #608303 4.500........ccccccceceeeccs | wovee 06/15/2015] PAID ON PRINCIPAL 68,517 68,517 68,838 68,529 (12) 0 (12) 0 68,517 0 0 0 1,304 |.10/15/2018 [ 1...........
36202U 5J 8| GNMAPASS TH#610249 4.500.............ccomvveves | coeee 06/15/2015] PAID ON PRINCIPAL 54,252 54,252 53,574 53,984 268 0 268 0 54,252 0 0 0 1,013 | .07/15/2018 [ 1...........
36202V VT 5| GNMA PASS TH#610926 4.500.......ccccccccceecccs | wovee 06/15/2015] PAID ON PRINCIPAL 42,809 42,809 43,057 42,953 (144) 0 (144) 0 42,809 0 0 0 646 |.07/152033 | 1...........
36290N 6C 1| GNMA PASS TH #613867 4.500...........cccomvvvenes | crnee 06/15/2015] PAID ON PRINCIPAL 43,362 43,362 43,565 43,386 (25) 0 (25) 0 43,362 0 0 0 719 ].09/15/2018 | 1...........
36290Q RQ 0| GNMA PASS TH #614395 4.500........ccccceeucereres | ouee 06/15/2015] PAID ON PRINCIPAL 87,673 87,673 87,180 87,403 270 0 270 0 87,673 0 0 0 1,606 |.07/15/2018 [ 1..........
36290Q TP 0| GNMA PASS TH #614458 4.500.........cccceeecereces | woeee 06/15/2015] PAID ON PRINCIPAL 8,852 8,852 9,365 9,038 (185) 0 (185) 0 8,852 0 0 0 165 |.06/15/2018 | 1...........
36290Q UY 9| GNMA PASS TH #614499 4.500........cccccocecceeces | oene 06/15/2015] PAID ON PRINCIPAL 15,225 15,225 16,106 15,513 (289) 0 (289) 0 15,225 0 0 0 283 |.06/15/2018 | 1...........
36290Q VT 9| GNMA PASS TH #614526 4.500........ccccceoeeerecee | woeee 06/15/2015] PAID ON PRINCIPAL 38,102 38,102 40,308 39,046 (944) 0 (944) 0 38,102 0 0 0 668 |.06/152018 | 1...........
36290R QZ 9| GNMAPASS TH#615272 4.500...........cccovenes | o 06/15/2015] PAID ON PRINCIPAL 12,834 12,834 12,931 12,889 (55) 0 (55) 0 12,834 0 0 0 240 |.07/15/2033 | 1...........
36290R Q2 2| GNMAPASS TH#615273 4.500............ocoomvveees | o 06/15/2015] PAID ON PRINCIPAL 76,221 76,221 76,792 76,613 (392) 0 (392) 0 76,221 0 0 0 1,660 |.07/15/2033 [ 1..........
36290R  TT 0| GNMAPASS TH#615362 4.500............ccoomvveees | o 06/15/2015] PAID ON PRINCIPAL 49,542 49,542 48,923 49,289 253 0 253 0 49,542 0 0 0 932 |.07/152018 | 1...........
36290R T4 5| GNMAPASS TH#615371 4.500............ccoommvvres | creee 06/15/2015] PAID ON PRINCIPAL 45,137 45,137 45,398 45,295 (159) 0 (159) 0 45,137 0 0 0 867 |.07/152033 | 1...........
36290R YE 7| GNMAPASS TH#615509 4.500..........ccccommvvenns | conee 06/15/2015] PAID ON PRINCIPAL 61,265 61,265 56,622 57,802 3,462 0 3,462 0 61,265 0 0 0 1,250 |.08/15/2033 | 1...........
36290R YM 9| GNMA PASS TH#615516  4.500............ccoouvmeees | conee 06/15/2015] PAID ON PRINCIPAL 43,897 43,897 41,565 42,202 1,695 0 1,695 0 43,897 0 0 0 740 |.09/15/2033 | 1...........
36290R ZJ 5| GNMAPASS TH#615545 4.500............cccomveees | o 06/15/2015] PAID ON PRINCIPAL 75,819 75,819 70,901 71,787 4,032 0 4,032 0 75,819 0 0 0 1,300 |.09/15/2033 | 1...........
36290R  4Y 6| GNMAPASS TH#615639 4.500............cccccccr | o 06/15/2015] PAID ON PRINCIPAL 21,694 21,694 20,509 20,790 903 0 903 0 21,694 0 0 0 405 |.09/15/2033 | 1...........
36290R 5E 9| GNMA PASS TH #615645 06/15/2015] PAID ON PRINCIPAL 65,954 65,954 60,999 62,307 3,647 0 3,647 0 65,954 0 0 0 1,236 |.09/15/2033 [ 1..........
36290S BW 0| GNMA PASS TH #615753 . | 06/15/2015| PAID ON PRINCIPAL 47,325 47,325 46,379 46,967 359 0 359 0 47,325 0 0 0 881 |.08/15/2018 | 1..
36290X JW 1| GNMA PASS TH #620477 06/15/2015] PAID ON PRINCIPAL 35,174 35,174 33,393 33,894 1,280 0 1,280 0 35,174 0 0 0 543 |.08/15/2033 | 1...........
36290X PJ 3| GNMA PASS TH #620625 06/15/2015] PAID ON PRINCIPAL 13,680 13,680 12,987 13,199 481 0 481 0 13,680 0 0 0 255 |.09/15/2033 | 1...........
36290X QX 1| GNMA PASS TH #620670 06/15/2015] PAID ON PRINCIPAL 6,256 6,256 5,924 6,010 246 0 246 0 6,256 0 0 0 117 |.09/15/2033 [ 1...........
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36290X 4B 3| GNMA PASS TH #621018  4.500........cccceececereres [ oeee 06/15/2015] PAID ON PRINCIPAL 82,304 82,304 82,922 82,392 (88) 0 (88) 0 82,304 0 0 0 1,508 |.10/15/2018 [ 1...........
36291A D6 3| GNMA PASS TH #622125 4.500.......cccccoeeucereres [ ovee 06/15/2015] PAID ON PRINCIPAL 78,929 78,929 79,497 79,006 (77) 0 (77) 0 78,929 0 0 0 1,486 |.10/15/2018 [ 1.........
36291Q BW 3| GNMA PASS TH #634653 06/15/2015) PAID ON PRINCIPAL........ccooooeeuee | covvevmrnvvrennrnrinnrnnenes | cevvercienens 140,735 | ..ooooveeees 140,735 | .ooovvereen 143,034 | ... 142,258 (1,523) 0 (1,623) (U 140,735 0 0 0 2,929 |.12/15/2034 | 1...........
36291R  RF 1| GNMA PASS TH #635986 . | 06/15/2015| PAID ON PRINCIPAL 8,734 8,734 8,877 8,817 (83) 0 (83) 0 8,734 0 0 0 184 | .12/15/2034
36291R  2G 6| GNMA PASS TH #636275 06/15/2015] PAID ON PRINCIPAL 4,952 4,952 4,892 4,912 40 0 40 0 4,952 0 0 0 103 |.03/15/2035 [ 1...........
36291S VW 7| GNMA PASS TH #637029 5.000.......cccccccecerecee | wovee 06/15/2015] PAID ON PRINCIPAL...........cccoooee | covvevmrmrmvenmrmrevnrnienns | cvmvereieiens 144,276 | ............ 144,276 | ..covvevee 146,633 | ......coceeee 145,892 (1,617) 0 (1,617) (VN 144,276 0 0 0 2,486 |.12/15/2034 | 1...........
36292F S2 4| GNMAPASS TH#647737  5.000.........c.cooomvvvenes | oo 06/15/2015] PAID ON PRINCIPAL 6,089 6,089 6,019 6,030 59 0 59 0 6,089 0 0 0 127 | .08/15/2035 [ 1..........
36292H S6 1| GNMA PASS TH #649541  5.000............cccommveees | conee 06/15/2015] PAID ON PRINCIPAL 8,554 8,554 8,455 8,479 74 0 74 0 8,554 0 0 0 178 | .11/15/2035 [ 1..........
36176E 5W 7| GNMA PASS TH #764361 06/15/2015] PAID ON PRINCIPAL 9,869 9,869 10,303 10,515 (645) 0 (645) 0 9,869 0 0 0 144 | .01/15/2042 [ 1...........
36176E 6E 6| GNMA PASS TH #764369 . | 06/15/2015| PAID ON PRINCIPAL... .119,984 119,984 .125,252 126,416 (6,433) 0 (6,433) 0 119,984 0 0 0 1,446 |.01/15/2042
36176Q NH 3| GNMA PASS TH #772892 06/15/2015] PAID ON PRINCIPAL 17,625 17,625 18,399 18,827 (1,201) 0 (1,201) 0 17,625 0 0 0 256 |.01/15/2042 | 1...........
36176Q NT 7| GNMA PASS TH#772902 3.500......cccccceeeecereres | ouee 06/15/2015] PAID ON PRINCIPAL 269,501 269,501 281,334 286,162 (16,661) 0 (16,661) 0 269,501 0 0 0 3,929 |.01/15/2042 | 1...........
36176Q NX 8| GNMA PASS TH#772906 3.500.......cccccceeeccreces | oene 06/15/2015] PAID ON PRINCIPAL 258,497 258,497 269,847 272,633 (14,135) 0 (14,135) 0 258,497 0 0 0 3,769 |.01/15/2042 | 1...........
36225A TG 5| GNMA PASS TH #780551 7.500......ccccccceeeeeveree | wovee 06/15/2015] PAID ON PRINCIPAL 1,467 1,467 1,503 1,520 (53) 0 (53) 0 1,467 0 0 0 44 |1.04/152027 | 1..........
36225A YM 6| GNMA PASS TH#780716  7.500......cccccceeeeereces | wovne 06/15/2015] PAID ON PRINCIPAL 2,347 2,347 2,406 2,440 (93) 0 (93) 0 2,347 0 0 0 73 |.02/15/2028 | 1...........
36225B 2L 1| GNMAPASS TH#781679 4.000......ccccccoecereces | wovee 06/15/2015] PAID ON PRINCIPAL.......ccooovsrvcss | covvermrererermrerennrnrenes | cevvevererees EPLRICH I [— 129,031 | woovevererens 125926 | ...oooveeeees 127,831 1,199 0 1,199 (VN I 129,031 0 0 0 2,252 |.12/15/2018 | 1.....ooeeee
36241K  BF 4| GNMA PASS TH #781838 8.000.......ccccceeecceeces | woeee 06/15/2015] PAID ON PRINCIPAL 67,877 67,877 74,059 73,692 (5,815) 0 (5,815) 0 67,877 0 0 0 2,371 |.12/152029 | 1...........
36241K BG 2| GNMA PASS TH #781839 8.000......cccccceeecerecee | wovee 06/15/2015| PAID ON PRINCIPAL 41,336 41,336 44,745 43,897 (2,560) 0 (2,560) 0 41,336 0 0 0 1,352 |.06/15/2025 [ 1..........
36241K  BL 1| GNMA PASS TH #781843  6.500.......cccccoeeecereres [ rvne 06/15/2015] PAID ON PRINCIPAL 45,312 45,312 47,792 47,078 (1,766) 0 (1,766) 0 45,312 0 0 0 1,186 |.11/15/2028 [ 1...........
36241K BM 9| GNMA PASS TH #781844  6.500......cccccoeeucereres [ wuvee 06/15/2015] PAID ON PRINCIPAL 274,537 274,537 289,058 287,701 (13,164) 0 (13,164) 0 274,537 0 0 0 7,566 |.03/15/2032 | 1...........
36241K CT 3| GNMA PASS TH #781882  7.500......cccccceeeecereres | ovee 06/15/2015] PAID ON PRINCIPAL 71,567 71,567 76,664 76,057 (4,490) 0 (4,490) 0 71,567 0 0 0 2,458 |.03/15/2035 | 1...........
36241K CU 0| GNMA PASS TH #781883  7.500......cccccceeeecereces | wuvee 06/15/2015] PAID ON PRINCIPAL 35,024 35,024 37,512 37,246 (2,222) 0 (2,222) 0 35,024 0 0 0 1,112 | .03/15/2035 [ 1...........
36241K CV 8| GNMA PASS TH #781884 7.500.......cccccceeewereces | wovee 06/15/2015] PAID ON PRINCIPAL 45,611 45,611 48,865 48,600 (2,989) 0 (2,989) 0 45,611 0 0 0 1,472 | .03/15/2035 [ 1..........
36241K DH 8| GNMA PASS TH #781904 5.000.......cccccceeeeerecee | wovee 06/15/2015] PAID ON PRINCIPAL 289,851 289,851 285,263 286,277 3,574 0 3,574 0 289,851 0 0 0 6,061 |.04/15/2035 | 1...........
383758 ZA 3| GNR2012-H27 HACMO  2.000.....cccccccceeeeeeeces | wovee 06/20/2015] PAID ON PRINCIPAL 343,814 343,814 352,436 349,606 (5,793) 0 (5,793) 0 343,814 0 0 0 3,484 |.11/20/2062 | 1...........
383758 C9 1|GNR2012-H31 HACMO  1.650.....cccccccccccemuucccs | oeee 06/20/2015] PAID ON PRINCIPAL 622,411 622,411 629,486 626,892 (4,481) 0 (4,481) 0 622,411 0 0 0 4,523 |.10/20/2062 | 1...........
383758 G2 2| GNR2013-H03 HA 1.750..cocvevevevererenneererennns [ e 06/20/2015] PAID ON PRINCIPAL........cooousvuues | covvermrrrerennrerennenrenes | covverereiens 146,470 | ...oooouveeee 146,470 | coovvveveren 146,424 | ............. 146,395 75 0 75 (VN 146,470 0 0 0 1,210 |.12/20/2062 | 1...........
38375B R5 3| GNR2013-HO7 LA 1.650...cccuvvvevenvvivivinnnenines | v 06/20/2015] PAID ON PRINCIPAL........ccoouvuuues | covvermrrrerennrerennenrenes | cvvverereiens 151,146 | ..ooooveeeens 151,146 | .ooovveveren 149,966 | ............. 150,224 923 0 923 (VN 151,146 0 0 0 1,064 |.03/20/2063 | 1...........
38375U JP 6|GNR2014-H12KA  2.750......cccccmeveuevevevivrninns | o 06/20/2015] PAID ON PRINCIPAL........cooooueuues | covvevmrnrerernrnrennenienes | covvererenen 487,595 | ...ooovvve 487,595 | ............. 489,842 | ............ 489,730 (2,135) 0 (2,135) (VN 487,595 0 0 0 5,595 |.05/20/2064 | 1...........
36225C PC  4|G2(ARM) #80418  2.000......ccccommmmmmmemmmcmemunces | wone 06/20/2015] PAID ON PRINCIPAL 955 955 957 947 8 0 8 0 955 0 0 0 8 |.06/20/2030 | 1...........
36202K 6Z 3|G2(ARM) #8988  1.625.......cocoovcmcrcrcrcrcrccanes [ e 06/20/2015] PAID ON PRINCIPAL 3,585 3,585 3,593 3,573 12 0 12 0 3,585 0 0 0 24 |.10/20/2026 | 1...........
36230S DW  1|G2757317 L33 SO I 06/20/2015] PAID ON PRINCIPAL 4,664 4,713 (49) 0 (49) 0 4,664 0 0 0 83 |.02/20/2061 | 1...........
38376G AB 6| GNR 2009-60 B (PROJECT 4.660.. .| 06/16/2015| PAID ON PRINCIPAL... 7,524,790 7,473,366 51,424 0 51,424 0 7,524,790 0 0 0 .10/16/2037 | 1..
38378N EW 9| GNR2013-162 A (PROJEC 2.750.........ccovvvvrrrrres | o 06/16/2015] PAID ON PRINCIPAL 63,450 62,810 641 0 641 0 63,450 0 0 0 844 1.09/16/2046 | 1...........
38378X P6 2| GNR2014-166 PL 2.500...cccccrecccrrrrrersessis | o 06/16/2015] PAID ON PRINCIPAL 336,594 336,594 336,699 336,671 (77) 0 (77) 0 336,594 0 0 0 3,227 | .05/16/2055 | 1...........
38378Y S8 3| GNR2014-34 PA (PROJEC 2471......ocovvvvvvvecrcns | e 06/16/2015] PAID ON PRINCIPAL 59,391 59,391 59,629 59,623 (233) 0 (233) 0 59,391 0 0 0 612 |.09/16/2053 | 1...........
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83162C VY 6] SBAP 2013-20L 1 3380 | e 06/01/2015] PAID ON PRINCIPAL 280,287 280,287 280,287 280,406 0 (119) 0 (119) 0 280,287 0 0 0 5201 |.12/01/2033 | 1...........
0599999. TOtAl BONMS = U.S GOVEIMIMIENL. ... s | s 22,463,587 | .......22,394,044 22,265,157 | ........22,450,484 0 13,103 0 13,103 0f.... 22,463,587 0 0 0 ......445 563 XXX XXX
Bonds - All Other Government
01285P AA 6| ALBERTA CAP FINANCE AU 4.900. .| C.. | 06/01/2015] MATURED. 8,000,000 8,000,000 8,335,590 8,016,520 0 (16,520) 0 (16,520) 0 8,000,000 0 0 0 .196,000 |.06/01/2015 | 1FE.......
01285P DS 4| ALBERTA CAP FINANCE AU 3.050............cccenene C.. | 06/15/2015] MATURED. 2,000,000 2,000,000 | ..........1,995,400 | ......... 1,999,513 0 487 0 487 0 2,000,000 0 0 0 30,500 |.06/15/2015 | 1FE.......
13509P CJ 0| CANADA HOUSING TRUST  3.150.................. C.. [ 06/15/2015] MATURED..........coooommvevevmvmrerennrnnes [ eomsmmmmmmmmmmmmmsmnnennnnes | ceveeeeecd 5,000,000 | ......... 5,000,000 | .........4,993,400 | ......... 4,999,249 0 751 0 751 0 5,000,000 0 0 0 78,750 |.06/15/2015 | 1FE.......
135087 XX 7| CANADA TREASURY BONDS 4.500................. | C.. | 06/01/2015] MATURED..........coocremermrrrmneicrcreienes | covvvvnnervrcenenvcnneeeeees | e 18,000,000 | ........18,000,000 | ........ 19,146,800 | ........18,082,064 0 (82,064) 0 (82,064) 0f.... 18,000,000 0 0 0 .......405,000 |.06/01/2015 | 1FE......
135087 ZC 1| CANADA TREASURY BONDS 2.500................ | C.. | 06/01/2015| MATURED 2,000,000 2,000,000 2,036,000 | ......... 2,003,891 0 (3,891) 0 (3,891) 0 2,000,000 0 0 0 25,000 | .06/01/2015 | 1FE.......
D20659 X5 8| BUNDESOBLIGATION ) D.. [ 04/07/2015| CITIGROUP GLOBAL MARK....... [ ccoovveevevmvvevmmmnennnnns | crvvvnee 1,657,717 | woveveve 1,626,600 | .........2,041,317 | ...cocooee 1,844,000 0 (3,271) 0 (KZAD] — 191,891 2,032,620 (384,142) 9,239 (374,903) ] ......c..0... 13,670 |.02/24/2017 | 1FE.......
D20659 ZW  7|BUNDESOBLIGATION  2.000 .| D.. | 04/07/2015| DANSKE BANK ..1,493,336 1,463,940 ..1,885,378 1,668,132 0 (7,330) 0 (7,330)| ........... 172,122 1,832,923 (345,883) 6,295 (339,587) 32,648 |.02/26/2016 | 1FE.......
629352 MX 7| CANADA NHA PASS THRUP 1.750...........ccccocc. C.. | 06/15/2015| PAID ON PRINCIPAL 52,343 52,343 51,500 51,658 0 685 0 685 0 52,343 0 0 0 423 |.10/01/2018 | 1FE......
629352 4Z 2] CANADA NHA PASS THRU P 1.800. C.. | 06/15/2015] PAID ON PRINCIPAL 16,781 16,781 16,845 16,843 0 (62) 0 (62) 0 16,781 0 0 0 134 |.12/01/2018 | 1FE.......
1099999. Total Bonds - All Other Government ....38,220,177 | .......38,159,664 | ........ 40,502,230 | .......38,681,870 0 f s (111,216) 0 f (111,216) ] oo 364,013 | ........ 38,934,667 | .......... (730,025) 15534 | ........... (714,490)] ..........782,125 XXX XXX
Bonds - U.S. States, Territories and P ions
13063A LW 2| CALIFORNIA GENERAL OBL 5.500.........cccooueees | cocee 04/01/2015] MATURED, 390,000 390,000 379,127 389,688 0 312 0 312 0 390,000 0 0 (U [T 10,725 |.04/01/2015 | 1FE.......
341535 B2 7| FLORIDA STATE BD OF ED 5.000...........covcvcee | coee 06/01/2015] REDEEMED 3,928,900 3,890,000 ..4,122,739 3,933,644 0 (4,744) 0 (4,744) 0 3,928,900 0 0 0 97,250 |.06/01/2022 | 1FE.......
341535 B6 8| FLORIDA STATE BD OF ED 5.000.......ccccccccceveee | cre 06/01/2015] REDEEMED.........coovvveverererernrerenns | cevvvnernenrnnenessseneneens | cvvsesis 4,736,900 | .......... 4,690,000 ..4,922390 | .......... 4,735,932 0 968 0 968 0 ...4,736,900 0 0 0 ...117,250 | .06/01/2026 | 1FE.......
341426 SG 0| FLORIDA STATE BD OF ED 4.000.......cccccocccceece | cre 06/01/2015] REDEEMED 5,050,000 5,000,000 ...4,902,000 | .......... 4,949,252 0 2,595 0 2,595 0 ..4,951,847 0 98,153 98,153 ...100,000 |.06/01/2022 | 1FE.......
341535 VB 5| FLORIDA STATE BD OF ED 5.000.......ccccvi | ceee 06/01/2015) REDEEMED ceeeennn4,545,000 | ..........4,500,000 ..4,841,190 | ..........4,556,149 0 (16,070) 0 (16,070) 0 ...4,540,079 0 4,921 4,921 ....112,500 | .06/01/2019 | 1FE.......
575827 KH 2| MASSACHUSETTS GENERAL .040........cccooccc. | . 04/17/2015] GOLDMAN SACHS & CO.....cccccee | covvrvcrnnnrnnnnnnnncnceenns | cvvvesis 4,300,000 | ......... 4,300,000 ....4,300,000 | .......... 4,300,000 0 0 0 0 () I 4,300,000 0 0 0 285 |.08/01/2015 | 1FE.......
68607L XN 2| OREGON GO (TAXABLE) PE 5.305........cccoocecce | cre 06/01/2015] REDEEMED...........ccoovevevmvevernrerenns | covvvveennnneneennseceneeens | covveeies 1,659,192 | ...ooceees 1,659,192 ...1,708,801 | .......... 1,666,428 0 (7,236) 0 (7,236) (U I 1,659,192 0 0 (U [V 44,010 |.06/01/2016 | 1FE.......
882723 GY 9| TEXAS TRANSN COMMN MOB 5.000..........ccoc. | e 04/01/2015) REDEEMED.........cocvcveveverevivnrerenns | covvennvsvssesssssesnsnsenes | ceeveresesens 130,000 | .oooovveeens 130,000 | .oovvveveren 135,550 | ..ooooveveens 130,175 0 (175) 0 (175) (U I 130,000 0 0 0 3,250 |.04/01/2025 | 1...........
882723 HA 0| TEXAS TRANSN COMMN MOB 5.000.............c. | o 04/01/2015) REDEEMED 315,000 315,000 330,835 315,510 0 (510) 0 (510) 0 315,000 0 0 0 7,875 |.04/01/2027 | 1...........
882723 HR 3| TEXAS TRANSN COMMN MOB 5.000............... | <. 04/01/2015) REDEEMED...........ccocvevvvevevernrenenns | covvvvnensnvenensnsnceeeesns | covsssis 5,665,000 | ......... 5,665,000 | ..........5,906,839 5,672,635 0 (7,635) 0 (7,635) 0 5,665,000 0 0 0 ...141,625 |.04/01/2025 | 1FE.......
882723 HT 9| TEXAS TRANSN COMMN MOB 5.000............... | <. 04/01/2015) REDEEMED............cocovvevevcvcvnverenns | covvvvnnvenvveenneneeneenees | e 13,385,000 | ........13,385,000 | ........ 14,057,864 | ........13,406,664 0 (21,664) 0 (21,664) 0f.... 13,385,000 0 0 0 334,625 |.04/01/2027 | 1FE.......
97705L GB 7| WISCONSIN GENERAL OBLI 5.000..........ccccvvees | e 05/01/2015| REDEEMED 2,000,000 2,000,000 2,009,380 | ......... 2,009,380 0 (5,714) 0 (5,714) 0 2,003,666 0 (3,666) (3,666) 50,000 [.05/01/2020 | 1FE.......
97705L  PT 8| WISCONSIN GENERAL OBLI 5.000..........cc0c0000. | -occ. 05/01/2015] REDEEMED.......oooocvcvevereneneinieienns | o | e, 11,345,000 | .......11,345,000 | ........ 11,761,248 | ........11,364,490 0 (19.490) 0 (19,490) 0f.... 11,345,000 0 0 0 283,625 |.05/01/2027 | 1FE.......
1799999. Total Bonds - U.S. States, Territories and POSSESSIONS. .......cvcuiiiisiessisssisssssissssssss s | s 57,449,992 | .......57,269192 | ....... 59,377,962 | ........57,429,945 0 (79,362) 0 (79,362) 0f.... 57,350,583 0 99,409 99,409 | ........1,303,020 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
1562239 HF 9| CENTERVILLE CITY SCH D 5.000.........ccccvvvvecrs | reee 06/01/2015] REDEEMED...........ccocvevevmvevennrerenns | covvvveennnneeeennseceeeenns | covvesies 1,700,000 | ...oocooee 1,700,000 ...1,831,019 | ......... 1,706,500 0 (6,500) 0 (6,500) (U I 1,700,000 0 0 (U [ 42,500 |.12/01/2021 | 1FE.......
152239 HG 7| CENTERVILLE CITY SCHD 5.000.........cccovvvvecrs | reee 06/01/2015] REDEEMED...........ccoovevvvmvevennrirenns | covveveennnsnnnennssceeeenns | covsssis 1,860,000 | .......... 1,860,000 ..1,997,045 | ......... 1,866,804 0 (6,804) 0 (6,804) 0f .. 1,860,000 0 0 (U [N 46,500 |.12/01/2022 | 1FE.......
152239 HH 5| CENTERVILLE CITY SCHD 5.000........cccccvvvveces | oeee 06/01/2015) REDEEMED 2,025,000 2,025,000 ....2,169,059 2,032,149 0 (7,149) 0 (7,149) 0 2,025,000 0 0 0 50,625 |.12/01/2023 | 1FE.......
157432 GS 8| CHAFFEY CCD GO S2005B 5.000 .| 06/01/2015| REDEEMED ...2,195,000 .2,195,000 2,371,412 2,203,937 0 (8,937) 0 (8,937) 0 .2,195,000 0 0 0 54,875 |.06/01/2020 | 1FE.......
157432 GT 6| CHAFFEY CCD GO S2005B 5.000..........ccocvvvees | -ocee 06/01/2015) REDEEMED.............cocvcvevevcvevnreienns | covvvvrennnvennnnsneneneeees | coviiss 2,445,000 | ......... 2,445,000 ..2,640,722 | .......... 2,454,853 0 (9,853) 0 (9,853) 0f ... 2,445,000 0 0 0 61,125 |.06/01/2021 | 1FE.......
157432 HE 8| CHAFFEY CCD GO S2005B 5.000..........ccccvvveee | -oeee 06/01/2015) REDEEMED.........coovevevererererererenes | crvvererererersreressrnsenes | wesveveresees 715,000 | coooeeeee. 715,000 | .ccccconens 772465 | ........... 717,911 0 (2,911) 0 (2,911) (V] I 715,000 0 0 (I [ 17,875 |.06/01/2020 | 1FE.......
157432 HF 5| CHAFFEY CCD GO S2005B 5.000...........cccvcvvve | woeee 06/01/2015] REDEEMED.........cccvevevevereveverevenes | cvvvernrnverennserennensenes | cevveeesesens 795,000 | .....ccceeee. 795,000 | ..oooveeenens 858,640 | ........... 798,204 0 (3,204) 0 (3,204) (VN I 795,000 0 0 (I [ 19,875 |.06/01/2021 | 1FE.......
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161034 7Q 0| CHARLOTTE GENERAL OBLI 5.000.......cccocuuveee | woeee 06/01/2015) REDEEMED ceerennn4,080,000 | .......... 4,080,000 ....4,166,659 ....4,158,302 (70,364) 0 (70,364) 0 ....4,087,938 0 (7,938) (7,938)] ...........102,000 |.06/01/2021 | 1FE.......
161034 7R 8| CHARLOTTE GENERAL OBLI 5.000........ccocooccee | -ocee 06/01/2015] REDEEMED...........ocoovevevmvevernnerenns | covvvveensesesennssnceeeenns | covvesis 4,255,000 | ......... 4,255,000 ...4,576,040 | ......... 4,271,269 (14,776) 0 (14,776) 0 ...4,256,493 0 (1,493) (1,493)| ...........106,375 |.06/01/2022 | 1FE.......
182252 RN 8| CLARKSTON COM SCH GO Q 5.000.........ccccuee. | oeee 05/01/2015] REDEEMED...........ccocvevevmvevennrerenns | covvvveennnneeeeseseceeeenss | covsesies 3,475,000 | ........ 3,475,000 3,537,967 3,530,556 (55,556) 0 (55,556) 0 ....3,475,000 0 0 0 86,875 |.05/01/2019 | 1FE.......
349460 L9 4|FORT WORTH ISD GO REF 5.000.... . | 05/25/2015| REDEEMED ..1,475,000 1,475,000 ...1,486,638 11,483,534 (8,269) 0 (8,269) 0 1,475,265 0 (265) (265) 57,361 |.02/15/2016 | 1FE.......
510336 NJ 5| LAKE ORION CSD Q-SBLF 5.000......ccccccc0erecere | e 05/01/2015 REDEEMED 2,000,000 2,000,000 2,036,240 2,031,974 (28,120) 0 (28,120) 0 2,003,855 0 (3,855) (3,855) 50,000 |.05/01/2020 | 1FE.......
591852 EU 8| MINNEAPOLIS ST PAUL WA 5.000.........ccccocvvees | e 05/01/2015) REDEEMED 5,940,000 5,940,000 6,511,725 5,962,844 (22,844) 0 (22,844) 0 5,940,000 0 0 0f.....148500 |.05/01/2018 | 1FE......
591852 EY 0| MINNEAPOLIS ST PAUL WA 5.000.........ccccovvvees | e 05/01/2015] REDEEMED.........cooveverererererererenns | cevvrneerreseseeesnseneeeees | cvssssses 7,185,000 | ......... 7,185,000 L T511199 | 7,201,827 (16,827) 0 (16,827) 0 ....7,185,000 0 0 0f.....179,625 |.05/01/2022 | 1FE.......
613664 R8 6| MONTGOMERY CO GENERAL 5.000............... | ... 04/01/2015) REDEEMED..........cooverecsccvcvnrernies [ ovvermeneesesssinnvnnnnns | cvvveres 1,000,000 | ..ooveveee 1,000,000 ...1,093,900 | ......... 1,002,628 (2,628) 0 (2,628) 0 ....1,000,000 0 0 0 25,000 |.04/01/2016 | 1FE.......
613664 R9 4| MONTGOMERY CO GENERAL 5.000............... | ... 04/01/2015) REDEEMED..........cooveressccvicerernnes [ orvvreeeeescssiivininnnnes | cvvvenes 1,300,000 | ..oovevee 1,300,000 LAA2814 | 1,303,152 (3,152) 0 (3,152) 0 ....1,300,000 0 0 0 32,500 |.04/01/2017 | 1FE.......
613664 S2 8| MONTGOMERY CO GENERAL . | 04/01/2015| REDEEMED ..1,400,000 1,400,000 ..1,511,608 1,403,116 (3,116) 0 (3,116) 0 .1,400,000 0 0 0 35,000 |.04/01/2018 | 1FE.......
613664 S3 6| MONTGOMERY CO GENERAL 04/01/2015] REDEEMED...........ocovveveverevennrenenns | covvevennensnnennessceeeenns | covvesies 1,500,000 | ...oocooee 1,500,000 ....1,609,065 | .......... 1,503,038 (3,038) 0 (3,038) 0 ....1,500,000 0 0 0 37,500 |.04/01/2019 | 1FE.......
613664 S4 4| MONTGOMERY CO GENERAL 5.000............... | cece 04/01/2015| REDEEMED 2,600,000 2,600,000 2,768,714 2,604,671 (4,671) 0 (4,671) 0 2,600,000 0 0 0 65,000 |.04/01/2020 | 1FE.......
613664 S5 1| MONTGOMERY CO GENERAL 5.000............... | cec 04/01/2015) REDEEMED 2,600,000 2,600,000 2,750,800 2,604,143 (4,143) 0 (4,143) 0 2,600,000 0 0 0 65,000 |.04/01/2021 | 1FE.......
613664 S6 9| MONTGOMERY CO GENERAL 5.000............... | ... 04/01/2015| REDEEMED 2,600,000 2,600,000 2,733,016 2,603,628 (3,628) 0 (3,628) 0 2,600,000 0 0 0 65,000 |.04/01/2022 | 1FE.......
720424 WR  7|PIERCE CO SCH #10 TACO 5.000.....ccccccc0eeeeeee | e 06/01/2015) REDEEMED............cocvevvverevevnrerenns | covvrvennvnsennsenseceeeeses | coviiss 2,400,000 | ........ 2,400,000 ...2,519,688 | ......... 2,406,206 (6,206) 0 (6,206) 0 ....2,400,000 0 0 0 60,000 |.06/01/2020 | 1FE.......
720424 WS 5| PIERCE CO SCH #10 TACO 5.000.......c.ccccc0eeeeee | e 06/01/2015| REDEEMED 2,550,000 2,550,000 2,669,136 2,556,174 (6,174) 0 (6,174) 0 2,550,000 0 0 0 63,750 |.06/01/2021 | 1FE.......
720526 PP 1| PIERCE CO SCH#320 SUMN 5.000..........cococvces | cre 06/01/2015) REDEEMED..........cooveressccvicererrnes [ ovvnreenresecssivininnnnns | cvvvenes 4,915,000 | ......... 4,915,000 ...5,363,248 | .......... 4,936,636 (19,612) 0 (19,612) 0 ...4,917,024 0 (2,024) (2,024)| ..........122,875 | .12/01/2019 | 1FE......
735371 KV 7|PORT SEATTLE LT GO REF 5.000...........ccccveves | e 06/01/2015) REDEEMED 3,545,000 3,545,000 3,723,952 3,554,313 (8,775) 0 (8,775) 0 3,545,538 0 (538) (638) 88,625 |.06/01/2020 | 1FE.......
735371 KW 5| PORT SEATTLE LT GO REF 5.000..........ccccuvever | cree 06/01/2015) REDEEMED 3,725,000 | ......... 3,725,000 ....3,904,247 ....3,734,326 (8,792) 0 (8,792) 0 3,725,534 0 (534) (534) 93,125 |.06/01/2021 | 1FE.......
735371 KX 3| PORT SEATTLE LT GO REF 5.000..........ccccvever | coee 06/01/2015 REDEEMED 3,920,000 | .......... 3,920,000 ....4,096,322 3,929,168 (8,651) 0 (8,651) 0 3,920,517 0 (517) (517) 98,000 |.06/01/2022 | 1FE.......
735371 KY 1| PORT SEATTLE LT GO REF 5.000..........cccccec | cre 06/01/2015] REDEEMED...........ccovvevevmvevernnerenns | covvvveeneeneneesnseceeeenns | covsssis 4,120,000 | ......... 4,120,000 ..4,292422 | ... 4,128,940 (8,446) 0 (8,446) 0 ...4,120,494 0 (494) (494)[ ..........103,000 |.06/01/2023 | 1FE.......
736688 GA 4| PORTLAND COMM COLL DIS 5.000........ccccceeee. | e 06/15/2015] REDEEMED...........ccoovevuvevevinnrirenns | covvvveennnseneennsneeeennns | covsisind 6,175,000 | ......... 6,175,000 6,678,263 6,205,442 (27,815) 0 (27,815) 0 ...8,177,627 0 (2,627) (2,627)| ...........154,375 | .06/15/2017 | 1FE.......
773318 PM 6| ROCKFORD PUB SCH Q-SBL 5.000..........ccc.... | . 05/01/2015) REDEEMED 2,655,000 2,655,000 2,836,124 2,662,197 (7,197) 0 (7,197) 0 2,655,000 0 0 0 66,375 |.05/01/2021 | 1FE.......
773318 PN 4| ROCKFORD PUB SCH Q-SBL 5.000........c.ccc.... | . 05/01/2015| REDEEMED 2,640,000 2,640,000 2,888,530 2,649,537 (9,537) 0 (9,537) 0 2,640,000 0 0 0 66,000 |.05/01/2022 | 1FE.......
773318 PP 9| ROCKFORD PUB SCH Q-SBL 5.000............cc.... | . 05/01/2015) REDEEMED 2,630,000 | ......... 2,630,000 2,868,331 2,639,142 (9,142) 0 (9,142) 0 2,630,000 0 0 0 65,750 |.05/01/2023 | 1FE.......
773318 PQ  7|ROCKFORD PUB SCH Q-SBL 5.000.........ccccc.... | . 05/01/2015| REDEEMED 2,615,000 2,615,000 2,840,544 | .......... 2,623,663 (8,663) 0 (8,663) 0 2,615,000 0 0 0 65,375 |.05/01/2024 | 1FE.......
773318 PR 5| ROCKFORD PUB SCH Q-SBL 5.000........cccccc0... | . 05/01/2015| REDEEMED 2,600,000 2,600,000 2,808,442 ...2,608,008 (8,008) 0 (8,008) 0 2,600,000 0 0 0 65,000 |.05/01/2025 | 1FE.......
802385 ES 9| SANTAMONICA CCD GO S2 4.750..........ccoouveee | e 05/01/2015| REDEEMED ...2,165,000 | .......... 2,165,000 ....2,255,216 ....2,168,527 (3,527) 0 (3,527) 0 ....2,165,000 0 0 0 51,419 |.05/01/2020 | 1FE.......
821686 A9 3| SHELBY CO GENERAL OBLI 5.000.........cccccceeee | cee 04/01/2015] REDEEMED...........ccoovevevevevennrerenns | covveveennnnenennesnceceenns | covvesis 4,945,000 | ......... 4,945,000 ...5463,187 | ........ 4,959,860 (12,383) 0 (12,383) 0 ..4.94T ATT 0 (2,477) (2477)] ...........123,625 |.04/01/2018 | 1FE......
821686 B6 8| SHELBY CO GENERAL OBLI 4.750........cccccoceeec | cree 04/01/2015] REDEEMED...........ccovvevevmveverererenns | covvvveennnneeeeneseceeeenns | covsesies 3,165,000 | ......... 3,165,000 ...3,204,499 | .......... 3,198,539 (27,699) 0 (27,699) 0 ....3,170,840 0 (5,840) (5,840) 75,169 |.04/01/2023 | 1FE.......
821686 C6 7| SHELBY CO GENERAL OBLI 4.750........cccccoeeece | cree 04/01/2015) REDEEMED 5,370,000 5,370,000 5,573,040 | ....... 5,409,740 (32,854) 0 (32,854) 0 5,376,886 0 (6,886) (6,886) | ...........127,538 |.04/01/2021 | 1FE.......
821686 ZL 9| SHELBY CO GENERAL OBLI 5.000.........ccccccccee | e 04/01/2015| REDEEMED 55,000 55,000 60,763 55,165 (165) 0 (165) 0 55,000 0 0 0 1,375 |.04/01/2018 | 1FE.......
833136 NV 2| SNOHOMISH CO SD#6 MUKI 5.250... .| 06/01/2015| REDEEMED 5,545,000 5,545,000 ..6,182,176 5,575,534 (27,633) 0 (27,633) 0 5,547,901 0 (2,901) (2,901)| . 145556 | .12/01/2017 | 1FE......
833136 NW 0| SNOHOMISH CO SD#6 MUKI 5.250.................. | ... 06/01/2015) REDEEMED 5,320,000 5,320,000 ....5,828,698 5,346,873 (24,342) 0 (24,342) 0 5,322,530 0 (2,530) (2,530) ...........139,650 |.12/01/2018 | 1FE.......
833136 NX 8| SNOHOMISH CO SD#6 MUKI 5.250.................. | ..... 06/01/2015] REDEEMED........ccooveverererererererenns | cevvvneenreseneeeenseneeeees | cossesses 5,490,000 | ......... 5,490,000 ....6,020,506 5,516,708 (24,204) 0 (24,204) 0 ....5,492,504 0 (2,504) (2,504) ..........144,113 | .12/01/2019 | 1FE......
932423 PW 0| WALLED LAKE SD Q-SBLF 5.000...........cccocovver | cre 05/01/2015] REDEEMED 5,825,000 | ........ 5,825,000 6,219,178 5,840,210 (13,562) 0 (13,562) 0 5,826,648 0 (1,648) (1,648)] ..........145,625 | .05/01/2018 | 1FE.......
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932423 PY 6| WALLED LAKE SD Q-SBLF 5.000...........cccocevver | cree 05/01/2015| REDEEMED crerennnn2,425,000 | ......... 2,425,000 | ..........2,570,670 | ..........2,430,607 0 (5,010) 0 (5,010) 0| ...2,425597 0 (597) (597) 60,625 |.05/01/2020 | 1FE.......
932423 PZ 3| WALLED LAKE SD Q-SBLF 5.000...........cccooeever | coe 05/01/2015| REDEEMED 5,725,000 | ......... 5,725,000 | ..........6,049,665 | .......... 5,737,495 0 (11,181) 0 (11,181) 0 5,726,315 0 (1,315) (1,315) ..........143,125 |.05/01/2021 | 1FE......
969871 WW__ 8| WILLIAMSON CO GENERAL 5.000.......c.cocc0c0e. | -.cc. 04/01/2015] MATURED.........oooooooviiciciiicicicieicne | e | e, 3,690,000 | ......... 3,690,000 | ........4,116,195 | ......... 3,701,924 0 (11,924) 0 (11,924) 0]......3,690,000 0 0 0 92,250 | .04/01/2015 | 1FE.......
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession -.....147,355,000 | ......147,355,000 | .....157,379,785 | ..... 148,019,975 0 ..(617,992) 0 ..(617,992) 0...147,401,983 0 (46,983) (46,983) ] . 711430 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment
212239 DX 2| CONTRA COSTACOHOMEM 7.900.........ccoec | cree 05/01/2015) REDEEMED 30,000 30,000 31,520 30,274 0 (274) 0 (274) 0 30,000 0 0 0 1,185 |.05/01/2017 | 1FE.......
414158 NU 5| HARRIS COHSG FIN CORP 6.700.........ccccocvvees | cocee 06/01/2015) REDEEMED 13,000 13,000 12,834 13,000 0 0 0 0 0 13,000 0 0 0 436 |.06/01/2025 | 1...........
452226  4X  8]ILLINOIS SALES TAX REV 5.000........ccovvveveeeeres | e 06/15/2015 REDEEMED..........cevmvcrvvrrecrnmrrenns | crevinirrnseeerereneiionns | cverevenes 3,125,000 | .......... 3,125,000 ...3,406,438 | ........ 3,139,843 0 (14,843) 0 (14,843) 0 ....3,125,000 0 0 0 78,125 |.06/15/2021 | 1FE.......
452226  4Z  3|ILLINOIS SALES TAX REV 5.000........ccovvvceceereres | e 06/15/2015) REDEEMED............cocoovevmvevenerevenns | covvenennvnsenneeneneeeeenes | cossssis 3,125,000 | .......... 3,125,000 ...3,378,844 | ........ 3,138,435 0 (13,435) 0 (13,435) 0 ....3,125,000 0 0 0 78,125 |.06/15/2023 | 1FE.......
54811G  YB  0|LOWER COLORADORIVERR 5.000. . | 04/121/2015| REDEEMED 3,760,000 .3,760,000 .4,005,415 .3,760,000 0 0 0 0 0 3,760,000 0 0 0 81,467 |.05/15/2018 | 1FE.......
54811G  YC 8| LOWER COLORADORIVERR 5.000.......cccccoeee | weeee 04/21/2015| REDEEMED 5,730,000 | ......... 5,730,000 ...5,061,99 | .......... 5,730,000 0 0 0 0 0 5,730,000 0 0 0 .....124,150 | .05/15/2019 | 1FE......
574217 VC 6| MARYLAND H/E JOHNS HOP .040........cccccc0c.c. | e 04/17/2015] GOLDMAN SACHS & CO............ 5,955,000 5,955,000 5,955,000 5,955,000 0 0 0 0 0 5,955,000 0 0 0 372 |.07/01/2036 | 1FE.......
59334F BH 1| MIAMIDADE CO UTIL STO 5.000.........cccocewmmmenns | v 04/01/2015) REDEEMED 225,000 225,000 242,764 225,529 0 (529) 0 (529) 0 225,000 0 0 0 5,625 |.04/01/2017 | 1FE.......
59334F BL 2| MIAMI DADE CO UTIL STO 5.000.........cccccemmmmeees | v 04/01/2015) REDEEMED...........ccoovevmvercvererenenns | covvvvrenvnsennnnsseeeneeses | covisss 2,425,000 | ......... 2,425,000 ....2,586,408 | ......... 2,429,479 (4,479) 0 (4,479) 0 ....2,425,000 0 0 0 60,625 |.04/01/2020 | 1FE.......
59334F BM 0| MIAMI DADE CO UTIL STO 5.000.........cccoeewemmmees | v 04/01/2015) REDEEMED 2,545,000 2,545,000 2,699,023 2,549,260 (4,260) 0 (4,260) 0 2,545,000 0 0 0 63,625 |.04/01/2021 | 1FE.......
59334F BN 8| MIAMI DADE CO UTIL STO 5.000..........ccocemmmmmnes | o 04/01/2015 REDEEMED.........ccevmvcrvvrrecrmerrenns | erevirinnscecrereneiionns | cvevevenes 1,000,000 | ..voveveee 1,000,000 ...1,054,520 | ......... 1,001,498 (1,498) 0 (1,498) 0 ....1,000,000 0 0 0 25,000 |.04/01/2022 | 1FE.......
621800 AS 0| MTLAUREL TWP MUN UTIL 6.350..........cccccveee. | e 06/15/2015] REDEEMED 60,000 60,000 60,000 60,000 0 0 0 0 60,000 0 0 0 1,905 |.06/15/2017 | 1...........
644614 FE 4| NEW HAMPSHIRE H&E FACS .080........cccooeeuers | wovee 04/20/2015] J P MORGAN CHASE SECU....... | coovvvervrrrverrrrencennnnns ...5,170,000 | .......... 5,170,000 ....5,170,000 | .......... 5,170,000 0 0 0 0 ....5,170,000 0 0 0 781 ].06/01/2032 | 1FE.......
649876 KY 4| NEW YORKLOC GOVT ASST 5.250......ccccccceeeee | ceee 04/01/2015| REDEEMED ...4,735,000 | ......... 4,735,000 ...4,919,760 8913485 [ 0 [ (178,485) | ..oovvvvevvvvrrrerernrend 0 f (178,485) | ..ovvvvvvrvverrrererennnd 0 ..4,735,000 0 0 0 ....124,294 1.04/01/2016 | 1FE.......
660065 AE 3| NORTHHUNTINGTON TWSP 7.100.......cccccceeere | cee 04/01/2015) REDEEMED 40,000 40,000 40,000 40,000 0 0 0 0 40,000 0 0 0 1,420 |.04/01/2016 | 1..........
67766W MU 3| OHIO WATER DEV AUTH PC 5.000...........ccc. | cree 06/01/2015) REDEEMED...........ccocvevevmverennrerenns | covvvneeennnnnenneenceeseens | e 14,760,000 | ........14,760,000 | ........ 15,648,404 | ........14,804,861 (44,861) 0 (44,861) 0f.... 14,760,000 0 0 0 .....369,000 |.06/01/2024 | 1FE.......
67766W NN 8| OHIO WATER DEV AUTH PC 5.000............ccccce | cvee 06/01/2015| REDEEMED 3,325,000 3,325,000 3,525,132 3,335,106 (10,106) 0 (10,106) 0 3,325,000 0 0 0 83,125 |.06/01/2024 | 1FE.......
686053 DC 0| OREGON SCH BRD(TXBLE)P 4.923.................. | ... 06/30/2015] MATURED..........oovcvemmnermrcncrerensneies | covvvvennvnveenennvessnsenns | covisies 2,480,000 | ......... 2,480,000 | ..........2,480,000 | ......... 2,480,000 0 0 0 0f.....2,480,000 0 0 0 61,045 |.06/30/2015 | 1FE.......
915217 VH 3| UNIVERSITY OF VIRGINIA 5.000........ccccooeurcrcce | e 06/01/2015) REDEEMED............cocvevvverevivnrerenns | covvvveenvnsnnnnnsseneseeses | coviisis 1,630,000 | ......cc.e 1,630,000 | .........1,816,554 | .......... 1,639,200 (9,200) 0 (9,200) 0f.....1,630,000 0 0 (U [N 40,750 |.06/01/2017 | 1..........
915217  VJ 9| UNIVERSITY OF VIRGINIA 5.000.........ccccooouucrcce | e 06/01/2015) REDEEMED............ccocvcvevevcvvnnverenns | covvvvnnnnnveneeneseeeeenees | covsisis 1,600,000 | .......... 1,600,000 | ........1,773,312 | .......... 1,608,566 (8,566) 0 (8,566) 0f.....1,600,000 0 0 (U [N 40,000 |.06/01/2018 | 1..........
915217 VT 7| UNIVERSITY OF VIRGINIA 5.000...........cccoceemeee | wuvee 06/01/2015) REDEEMED.........cooveveveverevevererenes | wrvvernrnreresnrerensensenes | cesvevesesees 750,000 | oo 750,000 | cccconens 835,838 | ...eveeee. 754,233 (3,826) 0 (3,826) (VN 750,407 0 (407) (G4 [— 18,750 .06/01/2017 | 1FE......
915217 VU 4| UNIVERSITY OF VIRGINIA 5.000............cccccoemeee | wovee 06/01/2015) REDEEMED.........ccoveveveveveveverenenes | cvvvennrsreresnsssensensenes | ceevevesesens 745,000 | .......c..ee. 745,000 | cccoooeenens 825,698 | ............ 748,989 (3,607) 0 (3,607) (VN 745,381 0 (381) (IHD] [— 18,625 |.06/01/2018 | 1FE......
31349G 52 8|FH(ARM) #755364 2.255.........ccmeremmveririnns | e 06/15/2015] PAID ON PRINCIPAL 3,349 3,349 3,376 3,339 9 0 9 0 3,349 0 0 0 31 ]1.01/01/2029 | 1...........
31349S KR 3| FH(3/1 ARM) #781204 2.427......ccccooovevuccvevuucccs | e 06/15/2015] PAID ON PRINCIPAL 3,951 3,951 3,946 3,938 13 0 13 0 3,951 0 0 0 39 |.02/01/2034 | 1...........
31295N  AQ 1| FH (5/1 ARM)#789015 2.355.........ccoomwmmvvvvvinnins | o 06/15/2015] PAID ON PRINCIPAL 610 610 612 608 2 0 2 0 610 0 0 0 6 |.02/01/2032 | 1...........
313356 NC 5| FHLMC GOLD PASSTHRU  6.500.......cccccc0eeeeee | woeee 06/15/2015] PAID ON PRINCIPAL 5,405 5,405 5,047 5,202 202 0 202 0 5,405 0 0 0 141 | .04/15/2026 | 1...........
31294M GB 1| FHLMC GOLD PASSTHRU  3.500.........ccccouvvees | e 06/15/2015] PAID ON PRINCIPAL 203,942 203,942 204,930 205,165 (1,223) 0 (1,223) 0 203,942 0 0 0 2,883 |.05/15/2026 | 1...........
3128GW SZ 2| FHLMC GOLD PASSTHRU  5.000.... . | 06/15/2015| PAID ON PRINCIPAL 42,763 42,763 42,984 42,790 (26) 0 (26) 0 42,763 0 0 0 893 | .11/152017 | 1..
3128GW US 5| FHLMC GOLD PASSTHRU  5.000.......ccccccoeeeece | woeee 06/15/2015] PAID ON PRINCIPAL 14,334 14,334 14,343 14,320 15 0 15 0 14,334 0 0 0 299 | 111152017 | 1...........
3128MM QB 2| FHLMC GOLD PASSTHRU = 2.500.........ccccvcveee. | e 06/15/2015] PAID ON PRINCIPAL.......ccocovsreces | covrererererermrerenmrnrenes | wevvevevesees 141,611 | e 141,611 | v AUYACTRTN [— 146,756 (5,145) 0 (5,145) (VN I 141,611 0 0 0 1,484 | 11/15/2027 | 1...........
3128CU GZ 3| FHLMC GOLD PASSTHRU  6.500........cccce0ecece | wrvee 06/15/2015] PAID ON PRINCIPAL 35,066 35,066 36,428 36,527 (1,461) 0 (1,461) 0 35,066 0 0 0 869 |.04/152022 | 1...........
3132GR LV 1| FHLMC GOLD PASSTHRU = 3.500........ccoccocuuece | e 06/15/2015] PAID ON PRINCIPAL........ccoooueueee | covvermrrrevennrnrenneniens | e 146,505 | ............. 146,505 | .....ocouvenr 150,191 | ..ooooveeees 150,340 (3,835) 0 (3,835) (VN 146,505 0 0 0 2,016 |.02/15/2042 | 1...........
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3132GS  LQ 0| FHLMC GOLD PASSTHRU  3.500.......ccccccererevee | wreee 06/15/2015] PAID ON PRINCIPAL 349,473 349,473 358,374 357,234 (7,760) 0 (7,760) 0 349,473 0 0 0 5915 |.03/15/2042 | 1...........
3128MJ TB 6| FHLMC GOLD PASSTHRU  3.500......cccccceeeeeeee | woeee 06/15/2015] PAID ON PRINCIPAL 200,604 200,604 | ....cocoeeeee 197,940 | ..o 198,129 2,475 0 2475 0 200,604 0 0 0 2,893 |.09/15/2043 | 1...........
3133T5 LL 5|FHR 1727 |CMO [CRCT0 [0 B 06/15/2015) PAID ON PRINCIPAL........ccooooeeuee | covvevmrnvvrennrnrinnrnnenes | cevvercienens 150,557 | ..ooovveneens 150,557 | .oovvveveren 150,204 | .....ocooeeee 150,149 408 0 408 (U 150,557 0 0 0 4,198 |.05/15/2024 | 1...........
3133TB JR  2|FHR 1998 PE CMO 7.500. .| 06/17/2015| PAID ON PRINCIPAL 4,613 4,613 4,786 4,599 15 0 15 0 4,613 0 0 0 150 |.10/17/2027
3137BA  HX 3|FHR4345AB 3.000......ccccccieceemicrecsicicssinie | o 06/15/2015] PAID ON PRINCIPAL 396,073 396,073 | ...ocovoenen 403,561 | .ooovv 403,120 (7,047) 0 (7,047) 0 396,073 0 0 0 5,172 1.02/15/2040 | 1...........
3137BD GH 3|FHR 4388 TP 3.000......ccciececcrerecsicrcciceie [ e 06/15/2015] PAID ON PRINCIPAL.........ccccocoeee | comvmmmmmmmvenrvrrvvrnrreens | covviis 3,175,266 | ......... 3,175,266 3,257,128 3,255,972 (80,707) 0 (80,707) 0 ....3,175,266 0 0 (U [N 40,429 |.09/15/2044 [ 1..........
313858 B4 9| FN(ARM) #550959 2.853..........ccoomvvvemvvcrivinns | e 06/25/2015] PAID ON PRINCIPAL 6,031 6,031 6,126 6,030 1 0 1 0 6,031 0 0 0 70 |.08/01/2029 | 1...........
31379X  VF 9| FN (10/1 ARM#432714  2.130.......ccovvvvvvvcvvririnns | onee 06/25/2015] PAID ON PRINCIPAL 6,614 6,614 6,716 6,572 42 0 42 0 6,614 0 0 0 59 |.12/01/2027 | 1....oov..e.
31402Q 5N 7| FN(10/1 ARM#735353 2.508..........ccocommvmmvernnns | e 06/25/2015| PAID ON PRINCIPAL 12,218 12,218 12,908 12,278 (60) 0 (60) 0 12,218 0 0 0 184 |.03/25/2035 | 1.........
31405T ZC 9| FN(10/1 ARM#799139 1.788... . | 06/25/2015| PAID ON PRINCIPAL 1,305 1,305 1,311 1,303 2 0 2 0 1,305 0 0 0 25 |.04/01/2035
31402D GG 9| FN (3/1 ARM)#725699 2.409..........cocooomveeerinnens | o 06/25/2015] PAID ON PRINCIPAL 4,015 4,015 4,032 3,999 15 0 15 0 4,015 0 0 0 37 |.08/01/2034 | 1...........
31404M BN 7| FN (3/1 ARM) #772345 2.13..ccoovvvvvcrvvvccncnincccs | e 06/25/2015] PAID ON PRINCIPAL 27,980 27,980 27,997 27,926 54 0 54 0 27,980 0 0 0 242 |.03/01/2034 | 1...........
31405N  4F 9| FN (3/1 ARM) #794722 2.296.........ccccccccnnens | o 06/25/2015] PAID ON PRINCIPAL 4,091 4,091 4,058 4,081 1" 0 1 0 4,091 0 0 0 39 |.10/01/2034 | 1...........
31385H 6B 3| FN (5/1 ARM)#545466 2.409............ccocciins | wvnee 06/25/2015] PAID ON PRINCIPAL 403 403 406 403 0 0 0 0 403 0 0 0 4 1.01/01/2032 | 1...........
31389D W4 5| FN (5/1 ARM)#622667 2.125.........ccemvvverinnnns | v 06/25/2015] PAID ON PRINCIPAL 2,915 2915 2,929 2,911 4 0 4 0 2915 0 0 0 26 |.12/01/2031 | 1...........
31392B  6U 5| FNGT 2002-T4 A2CMO  7.000.......coovcvrrerrrcrcces | oeee 06/25/2015] PAID ON PRINCIPAL 7,860 7,860 8,116 8,066 (206) 0 (206) 0 7,860 0 0 0 240 | .12/25/2041 | 1....ooo.e.
31359V YH  O|FNGT99-T2A1CMO  7.500......cccccccccccimccvcveracc | eee 06/19/2015] PAID ON PRINCIPAL 6,187 6,187 6,440 6,413 (226) 0 (226) 0 6,187 0 0 0 197 |.01/19/2039 | 1...........
31418A  VF 2| FNMA PASS TH#FN MA151 2.500.......cccoocvvveues | oene 06/25/2015| PAID ON PRINCIPAL 41,754 41,754 41,546 41,554 200 0 200 0 41,754 0 0 0 435 |.07/01/2028 | 1...........
31371F  E9 9| FNMAPASS TH#250460 7.000..........ccvccvvvrvcces | crvee 06/25/2015] PAID ON PRINCIPAL 2,788 2,788 2,675 2,713 75 0 75 0 2,788 0 0 0 75 |.01/25/2026 | 1...........
31371M DT 1| FNMAPASS TH#255814 5.500......cccccoccemumuucccs | cee 06/25/2015] PAID ON PRINCIPAL 12,770 12,770 12,767 12,751 18 0 18 0 12,770 0 0 0 307 |.08/25/2035 | 1...........
31373D EF 8| FNMAPASS TH#290034 7.500..........ccoccvvvvucees | covee 06/25/2015] PAID ON PRINCIPAL 1,754 1,754 1,725 1,734 20 0 20 0 1,754 0 0 0 55 |.08/25/2024 | 1...........
31375F MB 1| FNMAPASS TH#333454 7.000...........coccvvvvueees | covee 06/25/2015] PAID ON PRINCIPAL 1,039 1,039 997 1,009 29 0 29 0 1,039 0 0 0 30 |.02/25/2026 | 1...........
31382M  ZX 5| FNMA PASS TH #486858 7.000........c.ccccooeeeuecce | e 06/25/2015] PAID ON PRINCIPAL 1,573 1,573 1,592 1,584 (11) 0 (11) 0 1,573 0 0 0 46 |.03/252029 | 1...........
31389S 3C 6| FNMAPASS TH#634495 5.500...........cccoommmmnens | oeee 06/25/2015] PAID ON PRINCIPAL 16,112 16,112 16,425 16,188 (76) 0 (76) 0 16,112 0 0 0 375 |.03/252017 | 1...........
31391T UL 0| FNMAPASS TH#676587 5.500...........cocvvvvverees | covee 06/25/2015] PAID ON PRINCIPAL 49,161 49,161 49,361 49,280 (119) 0 (119) 0 49,161 0 0 0 1,188 |.12/25/2032 | 1.........
31402R  F9 5| FNMA PASS TH#735592 5.000..........ccovvvvrverees | o 06/25/2015] PAID ON PRINCIPAL 363,862 363,862 347,772 352,167 11,694 0 11,694 0 363,862 0 0 0 7,101 |.05/25/2034 | 1...........
314030 SP 5| FNMAPASS TH#745826 6.000............occvvvveeees | o 06/25/2015| PAID ON PRINCIPAL 12,529 12,529 12,482 12,479 50 0 50 0 12,529 0 0 0 327 |.07/25/2036 | 1...........
31405N TV 7| FNMA PASS TH#794464 6.000............cccvvvvvcees | covee 06/25/2015] PAID ON PRINCIPAL........cooooseuues | covvermrrrerernrerennenrenes | cevvevereiens 115,902 | .ooovvvveens 115,902 | coovvvereren 118,890 [ ..ooovveveens 119,634 (3,732) 0 (3,732) (VN 115,902 0 0 0 3462 |.09/25/2034 | 1...........
31406Y TU 4| FNMA PASS TH#824163 5.500...........ccccoommmmens | onee 06/25/2015] PAID ON PRINCIPAL 34,035 34,035 34,381 34,227 (191) 0 (191) 0 34,035 0 0 0 740 |.04/25/2035 | 1...........
31407B XH 7| FNMAPASS TH#826080 5.000...........ccccceummwees | eee 06/25/2015] PAID ON PRINCIPAL 209,448 209,448 218,092 218,978 (9,530) 0 (9,530) 0 209,448 0 0 0 4,421 |.07/25/2035 | 1...........
31408G ZW 0| FNMA PASS TH#851357  6.000...........cccccovmmwees | oene 06/25/2015] PAID ON PRINCIPAL 776 776 785 783 (7) 0 (7) 0 776 0 0 0 19 |.02/25/2036 | 1...........
31408) D4 0| FNMA PASS TH #852523 06/25/2015] PAID ON PRINCIPAL 7,084 7,084 7,043 7,045 39 0 39 0 7,084 0 0 0 172 |.01/25/2036 | 1..........
31409T QM 3| FNMA PASS TH #878060 . | 06/25/2015| PAID ON PRINCIPAL 21,369 21,369 21,014 21,087 281 0 281 0 21,369 0 0 0 395 |.03/25/2036 | 1..
31410U 3G 5| FNMA PASS TH #898199 06/25/2015] PAID ON PRINCIPAL 10,271 10,271 10,322 10,311 (41) 0 (41) 0 10,271 0 0 0 268 |.11/25/2036 | 1...........
31411A  RJ 6| FNMAPASS TH#902389 5.500...........cccoomvmmeees | oeee 06/25/2015] PAID ON PRINCIPAL 31914 31,914 31,500 31,539 375 0 375 0 31914 0 0 0 684 |.11/25/2036 | 1...........
31411Y  VZ 3| FNMAPASS TH#918732 5.500..........ccccevwvvmvees | reee 06/25/2015] PAID ON PRINCIPAL 6,975 6,975 6,825 6,830 145 0 145 0 6,975 0 0 0 161 |.06/25/2037 | 1...........
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313921 DF  2|FNR2001-55PCCMO  6.500..........cccrcverererenes | cree 06/25/2015] PAID ON PRINCIPAL 22,573 22,573 22,785 22,830 0 (257) 0 (257) 0 22,573 0 0 0 628 |.10/252031 | 1...........
3136AG XN 7| FNR2013-102DG CMO  3.000.......ccoccrcrrmeccrcces [ oeee 06/25/2015] PAID ON PRINCIPAL 352,618 352,618 352,067 352,028 0 590 0 590 0 352,618 0 0 0 4,580 |.05/25/2032 | 1...........
3136AG  QV 7| FNR2013-109 BACMO = 3.000........cccccccemerererec | ovwe 06/25/2015] PAID ON PRINCIPAL 358,324 358,324 355,609 355,680 0 2,644 0 2,644 0 358,324 0 0 0 4,874 |.10/25/2032 | 1...........
3136AD R2 7|FNR2013-41DACMO  1.750.. . | 06/25/2015| PAID ON PRINCIPAL 337,136 337,136 323,650 323,752 0 13,383 0 13,383 0 337,136 0 0 0 2,455 |.02/25/2043

31392C  MJ 0| FNW2002-W11A4CMO  6.000.........cccovvvvvrvrrcs | o 06/25/2015] PAID ON PRINCIPAL.........ccocooouee | covvermvvrmrennrmrennrnrenes | coevereieiens 142,582 | ..o 142,582 | .oovvveve 137,442 | ... 136,382 0 6,200 0 6,200 (U I 142,582 0 0 0 3,461 |.02/25/2042 | 1...........
3133TL  4S 4|FSPCT-17A5 7460 | e 06/25/2015] PAID ON PRINCIPAL 94,284 94,284 94,271 93,820 0 465 0 465 0 94,284 0 0 0 2,771 | .07/25/2029 | 1FE.......
31392M  EJ  7|FSPCT-411A4CMO  6.500.........cccommrmmrvrrrnnes | e 05/25/2015| PAID ON PRINCIPAL 53,001 53,001 52,680 52,661 0 340 0 340 0 53,001 0 0 0 1,273 | .06/25/2032 | 1..........
31392M  GY  2|FSPCT-42A4CMO  6.500..........cccomrvvvvmrcrcirns | e 06/25/2015| PAID ON PRINCIPAL 42,871 42,871 42,811 42,723 0 148 0 148 0 42,871 0 0 0 1,190 |.02/25/2042 | 1...........
31393N TB 5|FSPCT-551A1CMO  6.500....ccccciciiiiiicc ] oo 06/25/2015] PAID ON PRINCIPAL 16,248 16,248 17,197 17,184 0 (937) 0 (937) 0 16,248 0 0 0 439 |.03/25/2043 | 1...........

3199999. Total Bonds - U.S. Special Revenue and Special ASSESSMENL..............uuiiii s | e, 70,542,494 | ........70,542,494 .73,926,725 | .......70,923,882 0 (380,600) 0 (380,600) 0 0,543,282 0 (788) ,388,908 XXX XXX

Bonds - Industrial and Miscellaneous

048312 AG  7|ACETF 2003-1A3 L0LSIU I B 04/20/2015| REDEEMED 257,609 257,609 257,599 257,609 0 0 0 0 0 257,609 0 0 0 6,505 |.10/20/2020 | 1FE.......
037735 CP 0| APPALACHIAN POWERCO 7.950......ccccccce0ecce | e 05/28/2015] REDEEMED............coovevmvevevennrerenns | covvvveennnsvenennsneeeeenns | covsesis 1,264,730 | ...oooeeee 1,000,000 ...1,084,520 | ....... 1,047,593 0 (3,371) 0 (3,371) 0 ....1,044,222 0 220,508 220,508 69,121 |.01/15/2020 | 2FE.......
10138M AD  7|BOTTLING GROUPLLC ~ 4.125.........cccumrerens | o 06/15/2015] MATURED, 2,000,000 2,000,000 ....1,995,680 | .......... 1,999,726 0 274 0 274 0 2,000,000 0 0 (U [N 41,250 |.06/15/2015 | 1FE.......
14170T AB 7| CAREFUSION CORP [RCTE T I 04/23/2015] EXCHANGED...........covcvevevevevmsenenns | covvvveennnvennnnssecseeesns | covsssis 1,165,030 | .......... 1,000,000 ...1,152,060 | .......... 1,092,830 0 (5,856) 0 (5,856) 0 ....1,086,974 0 78,056 78,056 | ............. 49,073 |.08/01/2019 | 2FE.......
14170T AJ 0| CAREFUSION CORP 3.300........cmrrrercccies | o 04/23/2015] EXCHANGED..........cocveveverererererenes | cevrrnernrnseneeesnseseeeees | cvssssses 1,006,180 | .......... 1,000,000 999,080 999,188 0 28 0 28 0 999,217 0 6,963 6,963 23,858 |.03/01/2023 | 2FE.......
125152 AC 2| CE GENERATIONLLC  7.416....ccccccccccvcccccri [ e 06/15/2015) REDEEMED.........cooveveveverevevererenes | wvvrernrnreresnrerennensenes | ceevevesesens 101,400 [ .ooovvvenene 101,400 | coovvvevenen 101,400 | .ooovvvvnens 101,400 0 0 0 0 (VN I 101,400 0 0 0 3,760 |.12/15/2018 | 4FE.......
152312 AQ 7| CENTEX CORP 5.250.....ccccccccevverressiiis | e 06/15/2015] MATURED. 3,000,000 3,000,000 2,940,000 2,994,015 0 5,985 0 5,985 0 3,000,000 0 0 0 78,750 |.06/15/2015 | 3FE.......
20030N AJ 0| COMCAST CORP L L5T0 O B 06/29/2015| REDEEMED 2,042,140 2,000,000 ....1,931,900 | ..........1,991,737 0 4,358 0 4,358 0 ....1,996,004 0 46,046 46,046 72,800 |.11/15/2015 | 1FE.......
202795 HH 6| COMMONWEALTH EDISON  4.700...........cococw. | covee 04/15/2015] MATURED. 2,000,000 2,000,000 ...1,993,060 | .......... 1,999,515 0 485 0 485 0 2,000,000 0 0 (U [ 47,000 |.04/15/2015 | 1FE.......
2045IN  AE 1| COMPASS MINERALS INTL 4.875.......cccccoumuccee | conee 05/26/2015] CREDIT SUISSE FIRST B.......cc.| covvvvcervnveeneneneceneeens | cvvvies 1,760,938 | ......... 1,750,000 ...1,750,000 | .......... 1,723,750 26,250 0 0 26,250 0 ....1,750,000 0 10,938 10,938 79,625 |.07/15/2024 | 3FE.......
12665V AA 0| CVS LEASE PASS THRU CE 4.163........cccccoeeeeee | oo 06/10/2015 REDEEMED 14,315 14,315 14,315 14,315 0 0 0 0 0 14,315 0 0 0 248 |.08/10/2036 | 2FE.......
126650 AW 0| CVS LEASE PASS THRU CE 5.298.........ccoovvvuees | oeee 06/10/2015 REDEEMED 34,673 34,673 35,052 35,082 0 (410) 0 (410) 0 34,673 0 0 0 766 |.01/11/2027 | 2FE.......
126659 AA 9| CVS LEASE PASS THRU CE 8.353........cccovvvvuees | oo 06/10/2015| REDEEMED 52,654 52,654 52,678 52,678 0 (24) 0 (24) 0 52,654 0 0 0 2,003 |.07/10/2031 | 2FE.......
247109 BJ 9| DELMARVA POWER & LIGHT 5.000.............cccc. | cre 06/01/2015] MATURED.........oovvvcrnverercneiercneseies | covvvveennnveeeenseneeeeeees | covisis 5,000,000 5,000,000 5,284,700 5,024,099 0 (24,099) 0 (24,099) 0 5,000,000 0 0 0 ....125,000 |.06/01/2015 | 2FE.......
532457 AN 8|ELILILLY B.570.ccvervrereerrererennseseneneseseness | o 06/11/2015] REDEEMED........ccooveveverererernrerenns | cervnnerrsnsnnenessneeeeeses | cvvsesis 4,219,907 | oo 4,075,000 4775020 | ... 4,149,099 0 (32,666) 0 (32,666) 0 ...4,116,434 w0 103473 | ............103,473 ....252,854 |.01/01/2016 | 1FE.......
532457 BF  4|ELILILLY 1.950...c0cveveveveveverereveserersnesenenens | cveee 05/27/2015) U S BANCORP. ...1,006,590 | .......... 1,000,000 998,270 998,543 0 138 0 138 0 998,681 0 7,909 7,909 | oo 13,867 |.03/15/2019 | 1FE.......
26882P AS 1| ERAC USA FINANCE (144A 5.600.......cccoceeeeuueec | oeee 05/01/2015] MATURED. 5,000,000 5,000,000 ....4,992,300 ...4,998,815 0 1,185 0 1,185 0 5,000,000 0 0 0 ....140,000 |.05/01/2015 | 2FE.......
30231G  AC  6|EXXONMOBILCORP  3.1476...cccovicccircrcccccacc | e 05/14/2015] U S BANCORRP..........cocvevemerevevenenns | covvvveennnsnsennssncneeenss | coveesies 1,039,860 | .......... 1,000,000 ...1,032,370 | ......... 1,031,917 0 (1,206) 0 (1,206) 0 ...1,030,711 0 9,149 9,149 21,526 |.03/15/2024 | 1FE.......
337738 AG 3| FISERVINC [CRE 0 B 06/18/2015] REDEEMED...........ccoovevevvvevenererenns | cevvvveennnnneeennseceseenns | covvesis 1,131,373 | 1,000,000 ...1,202,990 | .......... 1,126,454 0 (19,775) 0 (19,775) 0 ....1,106,679 0 24,694 24,694 39,289 |.11/20/2017 | 2FE.......
337738 AK 4|FISERVINC 3125, s [ 06/18/2015] REDEEMED............coovevmvmvevinnrenenns | covvvveennnsnennsnsnceesenss | covsesis 1,427,682 | .....ccoee 1,395,000 1425921 | 1,409,241 0 (4,495) 0 (4,495) 0 ....1,404,746 0 22,936 22,936 22,160 |.06/15/2016 | 2FE.......
36720# AB 5| GAS TRANSMISSION NORTH 5.090.......ccccccc0c. | coee 06/01/2015] MATURED.........coovcvemnnnrnrcsciercneienes | covvvvrenvnveenenneeesneenns | covieis 7,000,000 | ......... 7,000,000 ....7,000,000 | .......... 7,000,000 0 0 0 0 0 ....7,000,000 0 0 0 ....178,150 | .06/01/2015 | 1...........
36155W AF 3| GCIINC 8.625... .| 05/01/2015| REDEEMED 9,336,014 8,950,000 ..9,495,219 9,329,772 0 (45,663) 0 (45,663) 0 9,284,108 0 51,905 51,905 355,949 | .11/15/2019 | 4FE.......
372917 AQ 7| GENZYME CORP 3.625......iiiiiciins R.. [ 06/15/2015] MATURED..........cococvmvmvmvmvmrermnesnnes [ eomsmmmmmmmsmmmmmsmnnennnnns | cvvveeeees 1,000,000 | .......... 1,000,000 996,840 999,660 0 340 0 340 0 ....1,000,000 0 0 (U [N 18,125 |.06/15/2015 | 1FE.......
413875 AL 9| HARRIS CORP [T £ T B 05/27/2015| REDEEMED 2,027,145 | ......... 1,710,000 ...1,851,009 | ......... 1,790,923 0 (6,689) 0 (6,689) 0 ...1,784,235 0 242,910 242,910 | ... 49,056 |.06/15/2019 | 2FE.......
459902 AT 9] INTERNATIONAL GAME TEC 5.350........cccvvcvvvrs | covee 05/01/2015] TENDERED 5,050,000 5,000,000 ...4,979,350 ...4,981.217 0 807 0 807 0 ...4,982,024 0 67,976 67,976 ....167,056 | .10/15/2023 | 3FE.......
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461070 AH 7| INTERSTATE POWER & LIG 3.300.......cccocceuuucee | covee 06/15/2015] MATURED. rrerer1,000,000 | ... 1,000,000 996,940 999,677 0 323 0 323 0 ....1,000,000 0 0 (U [ 16,500 |.06/15/2015 | 1FE.......
88550* AA  7|INVITATION HOMES - REV 3.750..........ccovvvvvrcrrs | e 04/03/2015] PAID ON PRINCIPAL........ccocoeeeeee | corvrvmnmnnrnnnnnnnncncnnnns | cvvveiis 1,255490 | ... 1,255,490 | .........1,255490 | ......... 1,249,213 6,278 0 0 6,278 0 ....1,255,490 0 0 (U [T 18,855 |.04/13/2015 | 5*...
49228R  AE 3| KERN RIVER FUNDING (14 4.893..........ccccocoec | wonee 06/30/2015| REDEEMED 216,808 216,808 215,231 216,608 0 200 0 200 0 216,808 0 0 0 4,420 | .04/30/2018 | 1FE.......
524908 CF  5|LEHMAN BROTHERS HOLDIN 7.875. . | 04/02/2015| PAID ON PRINCIPAL 5,766 5,766 721 191 0 5574 0 5,574 0 5,766 0 0 0 0 |.11/01/2009
52517P  F6 3| LEHMAN BROTHERS HOLDIN 5.500............... | ..... 04/02/2015] PAID ON PRINCIPAL 65,218 65,218 8,152 2,055 0 63,163 0 63,163 0 65,218 0 0 0 0 |.04/04/2016 | 6*...
52517P VW 0| LEHMAN BROTHERS HOLDIN 4.800................ | .... 04/02/2015] PAID ON PRINCIPAL 65,197 65,197 8,150 2,069 0 63,128 0 63,128 0 65,197 0 0 0 0 |.03/13/2014 |6...........
526057 AS 3| LENNAR CORP LG (/S I 05/31/2015] MATURED........covvvevrrererernnererenssenes | cevvrnernenrenenesnseseeeens | cossesses 3,000,000 | .......... 3,000,000 ....2,193,750 2,927,801 0 72,199 0 72,199 0 3,000,000 0 0 0 84,000 |.05/31/2015 | 3FE.......
570506 AP 0| MARKWEST ENERGY 6.250......ccrrvereererns | o 06/04/2015| TENDERED 397,964 358,000 358,000 358,000 0 0 0 0 0 358,000 0 39,964 39,964 | ....ooeee 10,504 |.06/15/2022 | 3FE.......
55250P AE 6| MARSHALL & ILSLEY ~ 4.850..........cccrvreverererens I.... | 06/16/2015] MATURED. 2,000,000 2,000,000 ...1,659,180 | ........ 1,964,120 0 35,880 0 35,880 0 2,000,000 0 0 (N [ 48,500 |.06/16/2015 | 1FE.......
629527 AU 6| NABISCO INC 7.550. . | 06/15/2015] MATURED. ...1,000,000 .1,000,000 ..1,148,924 11,009,102 0 (9,102) 0 (9,102) 0 .1,000,000 0 0 0 37,750 |.06/15/2015 | 2FE.......
651290 AN 8| NEWFIELD EXPLORATION 6.875.......cccccouvuucee | e 04/10/2015| REDEEMED 2,327,355 2,250,000 2,348,438 2,295,000 36,798 (7,457) 0 29,341 0 2,324,341 0 3,014 3,014 ....106,992 |.02/01/2020 | 3FE.......
67021B  AD 1| NIICAPITALCORP  10.000..........cccoerevevermrerens | oeee 06/30/2015] CONVERSION TO STOCK.......... 281,007 826,827 235,646 235,646 0 0 0 0 0 235,646 0 45,361 45,361 0 |.08/15/2016 | 6FE.......
67021B AD 1| NIICAPITALCORP  10.000..........cccocrevevevvrerens | oeee 06/30/2015) REDEEMED..........ococvevmvevevinnrenenes | crvvennrsvevesssssssnsnsenes | coevereiesens AVENVET [— 173,173 49,354 49,354 0 0 0 0 0 49,354 (U [N 123,819 [ 123,819 | il 0 |.08/15/2016 | 6FE.......
665501 AF 9| NORTHERN NATURAL GAS ( 5.125........cccccocee. | . 05/01/2015] MATURED, 5,000,000 5,000,000 ...4,993250 | ......... 4,999,002 0 998 0 998 0 5,000,000 0 0 0 ....128,125 | .05/01/2015 | 1FE.......
668074 AP 2| NORTHWESTERN CORP  6.040.........cccoccucee. | .. 06/24/2015] REDEEMED............cocvevvverevennrerenns | covvvveenvnsennnnsnnceseesns | covissis 1,065,670 | .......... 1,000,000 999,510 999,806 0 21 0 21 0 999,827 0 65,843 65,843 | .......... 49,159 |.09/01/2016 | 1FE.......
717081 DH  3|PFIZERINC 0100 S I 04/15/2015] CREDIT SUISSE FIRST B 514,930 500,000 512,826 512,826 0 (118) 0 (118) 0 512,708 0 2,222 2,222 5,208 |.06/15/2023 | 1FE.......
72650R  AJ 1| PLAINS ALL AMERICAN Pl 5.250.............ccoomurcr | o 06/15/2015] MATURED. 3,000,000 3,000,000 ....3,174,750 3,016,220 0 (16,220) 0 (16,220) 0 3,000,000 0 0 0 78,750 |.06/15/2015 | 2FE.......
74432Q AG 0| PRUDENTIAL FINANCIAL | 4.750.........ccvevevererere | oene 06/13/2015] MATURED. 3,000,000 3,000,000 ....3,100,290 3,009,153 0 (9,153) 0 (9,153) 0 3,000,000 0 0 0 71,250 |.06/13/2015 | 2FE.......
749571 AB  1|RHPHOTEL PPTY 5.000.....ccmmcmeererincrerernees [ e 06/01/2015] WELLS FARGO SECURITIE........ | coovvveverenncceernncennenns ..1,152,828 | ........ 1,133,000 ....1,110,550 ...1,110,637 3 1,300 0 1,303 0 ...1,111,940 0 40,887 40,887 36,036 |.04/15/2021 | 4FE.......
76882A AA 8| RIVERS PITTSBURG (144A 9.500...........cccovvvvees | ovee 06/26/2015| REDEEMED 601,265 574,000 619,391 608,440 2,643 (9,255) 0 (6,611) 0 601,829 0 (564) (564) 28,931 |.06/15/2019 | 4FE.......
828807 BM 8| SIMON PROPERTY GROUP 5.100..........ccccccvrs| e 06/15/2015| MATURED 2,000,000 2,000,000 2,073,800 2,006,864 0 (6,864) 0 (6,864) 0 2,000,000 0 0 0 51,000 |.06/15/2015 | 1FE.......
906548 BZ 4|UNIONELECTRICCO  4.750......cccccccccuccuucccccc | cre 04/01/2015| MATURED 2,000,000 2,000,000 ...1,996,760 | .......... 1,999,631 0 369 0 369 0 2,000,000 0 0 (U (O 47,500 |.04/01/2015 | 1FE.......
907825 AA 1| UNION PACIFIC PASS THR 3.227.......ccooucvuvcvcrc | coc 05/14/2015| REDEEMED 240,785 240,785 240,785 240,785 0 0 0 0 0 240,785 0 0 0 3,885 |.05/14/12026 | 1FE.......
05577@ AN 0| UNION PACIFIC RAILROAD 4.830.......cccccoceeeeres | woeee 04/15/2015| REDEEMED 97,727 97,727 97,727 97,727 0 0 0 0 0 97,727 0 0 0 2,360 |.10/15/2024 | 1...........
908594 AC 8| UNION TANK CAR 4710, | e 05/15/2015) REDEEMED............ccocvevevevevivnvenenes | covvevnvsvmssnnsesesnsnsenes | convereiesesd 454545 | ............. 454545 | ............: 454545 | ............ 454,545 0 0 0 0 (VN I 454,545 0 0 (U [N 10,705 |.05/15/2020 | 1...........
90333W AC 2| USBANKNA 4.800........crrererereririririins | oo 04/15/2015] MATURED. 2,000,000 2,000,000 ...1,910,200 | ......... 1,995,885 0 4,115 0 4,115 0 2,000,000 0 0 (I [ 48,000 |.04/15/2015 | 1FE.......
91879Q AK 5| VAILRESORTSINC ~ 6.500......cccoomeecererrcrcecees | e 05/01/2015) REDEEMED 2,784,653 2,697,000 2,814,866 -...2,799,687 0 (15,013) 0 (15,013) 0 2,784,675 0 (22) (22) 87,653 |.05/01/2019 | 3FE.......
063671 DQ 1|BANKOF MONTREAL ~ 4.870......ccccccccccrvrins C.. | 04/22/2015| REDEEMED ...1,000,000 | ......... 1,000,000 999,840 999,838 0 74 0 74 0 999,912 0 88 88 24,350 |.04/22/2020 | 1FE.......
064149 K6 3| BANK OF NOVASCOTIA  2.250.....cccccceeemurcce C.. [ 05/08/2015] MATURED............coovemvrerevevererennnenes [ wovemmmessmsmmsenssenennnnns | covveneens 1,000,000 | ...cocoeee 1,000,000 ....1,006,540 | .......... 1,000,819 0 (819) 0 (819) 0 ....1,000,000 0 0 (U [T 11,250 |.05/08/2015 | 1FE.......
097751 AY  7|BOMBARDIER INC (144A) 5.750.......cccococruuurcre A...] 05/20/2015] BARCLAYS CAPITAL INC.....cocoev | cooremmrcrcrcscncrcncscscnes | v 460,000 500,000 501,250 501,061 0 (50) 0 (50) 0 501,010 0 (41,010) (41,010 20,045 |.03/15/2022 | 4FE.......
949752 AX 4| WELLS FARGO FINANCIAL 4.380..........ccccccooe C.. [ 06/30/2015] MATURED............cocwemeverevmnererennnenes [ eomsmmmmssmmmmssnsssnsnnnnns | cevveneend 4,000,000 | ......... 4,000,000 3,998,160 3,999,902 0 98 0 98 0 ....4,000,000 0 0 0 87,600 |.06/30/2015 | 1FE.......
05567M  AA 3| BNP PARIBAS (144A)  4.800...........cococvvrereverens F...[ 06/24/2015] MATURED............cocooumvmrermverermnnnenes [ eomsmmmmmmmsmmmsmsmnnennnnns | cvvveeeed 3,000,000 | ......... 3,000,000 ....3,184,920 3,017,886 0 (17,886) 0 (17,886) 0 3,000,000 0 0 0 72,000 |.06/24/2015 | 2FE.......
151191 AN 3| CELULOSA ARAUCO 5.625. F...| 04/20/2015] MATURED. 2,000,000 2,000,000 ...1,990,500 11,999,249 0 751 0 751 0 2,000,000 0 0 0 56,250 |.04/20/2015 | 2FE.......
88166C AA 6| TEVA PHARMACEUTICALS F 3.000.................. F...[ 06/15/2015] MATURED............cococmvvmvmvmvmrermnesnnes [ eommmmmmmmmsmmmmmsmmnennnnns | cvvveeeees 1,000,000 | .......... 1,000,000 998,760 999,861 0 139 0 139 0 ....1,000,000 0 0 (U [N 15,000 |.06/15/2015 | 1FE.......
92676X AA 5| VIKING CRUISES LTD (14 8.500...........ccccrerecree E...| 04/20/2015| BAS-MERRILL LYNCH.....cccovmmmeeee [ womrmmmremmmmennmnmmmenennns | v 1,116,250 | ..oovevee 1,000,000 ...1,090,625 | ......... 1,089,130 1,455 (4,551) 0 (3,096) 0 ....1,086,034 0 30,216 30,216 | ............. 44,389 |.10/15/2022 | 4FE.......
004375 CS 8| ACCR2005-1 A2C 887 eienniiinnnniiiinnniies | e 06/25/2015] PAID ON PRINCIPAL 847,716 847,716 | ccocecee 712,082 | oo 781,146 0 66,570 0 66,570 0 847,716 0 0 0 2,019 |.04/25/2035 | 1FM..
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05949C HU 3| BOAMS 2005-1 2A5 CMO  2.731.....ccocuummmevemmmninns | o 06/25/2015] PAID ON PRINCIPAL.......cccooosuuues | covvermrrrerernrerennenrenes | covverereiens 125423 | e 125,423 84,661 68,139 0 57,284 0 57,284 (VN 125423 0 0 0 1,520 |.10/25/2035 | 1FM......
05949C HU 3| BOAMS 2005-1 2A5 CMO  2.731.....coooumumvuvmmmnnnns | o 06/25/2015] WRITTEN OFF. 0 8,506 5,742 4,621 0 (65) 0 (65) 0 4,556 0 (4,556) (4,556) 82 |.10/25/2035 | 1FM......
12498N  AB 9| CBASS 2006-CB2AF2  5.501........cccccccvcrevcverer | e 06/25/2015] PAID ON PRINCIPAL 13,491 13,491 7,531 6,319 0 7171 0 7171 0 13,491 0 0 0 225 | .12/25/2036 | 1FM......
17323 AD 5| CMLTI2014-J2 A1 CMO 3.500.. . | 06/25/2015| PAID ON PRINCIPAL 548,765 548,765 553,524 553,760 0 (4,996) 0 (4,996) 0 548,765 0 0 0 7,819 |.11/25/2044 | 1FM......
172973 W5 4| CMSI2005-4 1A6 CMO  5.500.........cccccccuvccrcrcccc | v 06/25/2015] PAID ON PRINCIPAL 58,009 58,009 43,072 48,380 0 9,629 0 9,629 0 58,009 0 0 0 1,353 |.07/25/2035 | 1FM......
172973  5F 2| CMSI2006-1 2A1 CMO  5.000.......cccccccccmcccrccuccc | oeee 06/25/2015] PAID ON PRINCIPAL 9,240 9,240 8,801 5,733 0 3,507 0 3,507 0 9,240 0 0 0 193 |.02/25/2021 | 1FM......
225418 CC 0| CSFB2004-2RA1CMO  3.342.......coccvcvcvvvvvenes | e 06/28/2015] PAID ON PRINCIPAL 19,011 19,011 18,328 18,323 0 688 0 688 0 19,011 0 0 0 349 | .12/28/2033 | 1FM......
225458 FE 3| CSFB2005-2 3A1 CMO  5.000...........cccomvvevmreees | o 06/25/2015] PAID ON PRINCIPAL 48,892 48,892 48,723 48,398 0) 493 0 493 0 48,892 0 0 0 1,019 |.02/25/2020 | 1FM......
12647P  AJ 7| CSMC 2013-7 A10 (CMO) 3.500........coovervrcrrrcrcs | e 06/25/2015] PAID ON PRINCIPAL 253,869 253,869 245119 245321 0) 8,548 0 8,548 0 253,869 0 0 0 3,715 | .08/25/2043 | 1FM......
12649K AC 1] CSMC 2015-WIN1 A2 CMO 3.000.. .| 06/25/2015| PAID ON PRINCIPAL... 460,751 460,751 .470,614 470,614 0 (9,863) 0 (9,863) 0 460,751 0 0 0 4,474 | .12/25/2044 | 1FE.......
12667F J6 3| CWALT 2004-30CB 3A1 CM 5.000.......c.cccevever | cree 06/25/2015] PAID ON PRINCIPAL........coooooeuues | covvernrnrerannvnrennenienes | coeverereiens 199,551 | ..ooovveeeees 199,551 | .oovvveveren 163,631 | ..ooooveveens 139,066 0 60,485 0 60,485 (U 199,551 0 0 0 4,057 |.02/25/2020 | 1FM......
12669F DS 9| CWHL 2003-J10 1A9 CMO  5.250.......ccccecceurecccs | crce 06/25/2015] PAID ON PRINCIPAL 202,274 202,274 | .coovvvveene 191,529 | oo 196,328 0 5,946 0 5,946 0 202,274 0 0 0 5,140 |.11/25/2033 | 1FM......
12669F GV 9| CWHL 2003-J13 2A1 CMO  5.250.......ccccecceurcceee | e 06/25/2015] PAID ON PRINCIPAL........cccccoeeeee | comvvvrnmmrvnnnnnnrncrnvenns | covveis 1,116,259 | .......... 1,116,259 | ........1,122,538 | .......... 1,112,378 0 3,881 0 3,881 0f....1,116,259 0 0 0 29,187 |.01/25/2024 | 1FM......
126694 AA 6| CWHL 2005-19 1A1 CMO  5.500.........cccccceveverer | ovee 06/25/2015] PAID ON PRINCIPAL 47,745 47,745 41,374 14,364 0 33,381 0 33,381 0 47,745 0 0 0 1,111 {.08/25/2035 | 1FM......
126694 JR 0| CWHL 2005-24 A1 CMO  5.500.........cccccomvvevvnnns | rene 06/25/2015] PAID ON PRINCIPAL 83,847 83,847 75,043 49,979 0 33,868 0 33,868 0 83,847 0 0 0 1,960 |.11/25/2035 | 1FM......
126694 JR 0| CWHL 2005-24 A1 CMO  5.500..........ccccommvvmrnnns | nee 06/25/2015] WRITTEN OFF. 0 5,845 5,231 3484 0 (149) 0 (149) 0 3,335 0 (3,335) (3,335) 131 |.11/25/2035 | 1FM......
12545E AD 8| CWHL 2007-J22A3 CMO  6.000.......cooocvcvcrmvcrcrc | e 06/25/2015] PAID ON PRINCIPAL 278,500 278,500 215,890 203,599 0 74,901 0 74,901 0 278,500 0 0 0 7,286 |.07/25/2037 | 1FM......
12545E AD 8| CWHL 2007-J22A3 CMO  6.000......ccoocvcvcrmvcrcrc | cocee 06/25/2015] WRITTEN OFF. 0 45,328 35,137 33,137 0 (384) 0 (384) 0 32,753 0 (32,753) (32,753) 1,135 [.07/25/2037 | 1FM......
29977) AB 2| EVER2013-1A2 (CMO) 2.500........c.cccovverevrreres | rene 06/25/2015] PAID ON PRINCIPAL 377,834 377,834 342,248 342,851 0 34,983 0 34,983 0 377,834 0 0 0 4,090 |.03/25/2043 | 1FE.......
32051G LD 5| FHASI2005-22A1 CMO  5.000........ccoccovvvmceeerres | ovee 06/25/2015] PAID ON PRINCIPAL 14,875 14,875 14,871 14,825 0 51 0 51 0 14,875 0 0 0 308 |.05/25/2020 | 1FM......
33766W AH  7|FKMT2014-1 A8 CMO  3.500........ccccccccccvcvecc | cree 06/25/2015] PAID ON PRINCIPAL 392,947 392,947 396,385 396,378 0 (3,432) 0 (3,432) 0 392,947 0 0 0 5,642 | .11/25/2044 | 1FE.......
337925 ET  4|FPLUS 1998-5 M1 .7 R I 05/10/2015] PAID ON PRINCIPAL 90 90 0 0 0 90 0 90 0 90 0 0 0 5 |.12/10/2024 | 1FM......
36185N M8 0| GMACM 2003-J10 A2 CMO 4.750..........ccocrevevens | o 06/25/2015] PAID ON PRINCIPAL 47,317 47,317 46,936 47,069 0 248 0 248 0 47,317 0 0 0 936 |.01/25/2019 | 1FM......
3622EB  AC 2| GSAA2007-4 ABACMO  48T......ovvvcvvvvvcvcrccns | o 06/25/2015] PAID ON PRINCIPAL 27,722 27,722 11,401 5993 0 21,728 0 21,728 0 27,722 0 0 0 56 |.03/25/2037 | 1FM......
36228F AE 6| GSMPS 1998-2ACMO  7.750.........cccvcvmvcrcrerens | v 06/19/2015] PAID ON PRINCIPAL 8,796 8,796 8,701 8,706 0 90 0 90 0 8,796 0 0 0 279 |.05/19/2027 | 1FM......
36228F CL 8] GSMPS 1999-3 A CMO (14 8.000..........cccvvvvveeeee | creee 06/19/2015] PAID ON PRINCIPAL 2,676 2,676 2,568 2,591 0 85 0 85 0 2,676 0 0 0 88 |.08/19/2029 | 1FM......
36228F EC 6| GSMPS2001-2ACMO  7.500..........ccocrvverererens | v 06/19/2015| PAID ON PRINCIPAL 16,044 16,044 16,597 16,442 0 (397) 0 (397) 0 16,044 0 0 0 438 |.06/19/2032 | 3FM......
36242D UQ 4| GSR 2005-AR14A1CMO  2.257.....ccceeeeummmiennns | v 06/25/2015] PAID ON PRINCIPAL 13,612 13,612 12,306 11,994 0 1617 0 1,617 0 13,612 0 0 0 121 |.01/25/2035 | 1FM......
36298B AG 5| GSR 2006-6F 2A4 CMO  6.000.........cccccrcrmucrcrcs | ovee 05/25/2015] PAID ON PRINCIPAL 364,035 364,035 310,620 299,868 0 64,167 0 64,167 0 364,035 0 0 0 8,149 |.07/25/2036 | 1FM......
36298B AG 5| GSR 2006-6F 2A4 CMO  6.000.........cccocrcrmecrcrcs | ovee 06/25/2015) WRITTEN OFF. (VN IO 150,002 | ..oovveveren 127,993 | ..o 123,562 0 1,045 0 1,045 (U 124,607 | ..o | v (124,607) | ....ccceens (124,607) ] ..ooovvvvvnnnns 3,748 |.07/25/2036 | 1FM......
362290 AP 3| GSR2007-AR16A1CMO 2.012.....cooccvvvvvvcrrrnnc | v 06/25/2015| PAID ON PRINCIPAL 392,601 392,601 357,929 343,163 0 49,438 0 49,438 0 392,601 0 0 0 3,281 |.03/25/2037 | 1FM......
46628M AE 6| JPMAC 2006-CW1A4  337..ccccccccvcicvcvcriccc | e 06/25/2015] PAID ON PRINCIPAL.........ccccocoeee | covvermvvvmrinmrmrenninrenes | cveveveieiens 128,544 | ........... 128,544 | ............ 104,763 | ............. 121,645 0 6,899 0 6,899 (VN I 128,544 0 0 0 190 |.05/25/2036 | 1FM......
466247 UP 6| JPMMT 2005-S2 1A3 CMO 5.000.. . | 06/25/2015| PAID ON PRINCIPAL 50,841 50,841 49,316 36,633 0 14,208 0 14,208 0 50,841 0 0 0 1,135 (.08/25/2020 | 1FM......
46630G AD 7| JPMMT 2007-A12A2 (CMO 2.484..........cccccccc | e 06/25/2015) PAID ON PRINCIPAL..........cccoooee | covvovmrvrmvenmrmrevnrnienns | covvereieiens 110,588 | ..o 110,588 97,594 88,918 0 21,670 0 21,670 (VN I 110,588 0 0 0 1,232 (.07/25/2035 | 1FM......
46641C AU 5| JPMMT 2014-1 2A1 (CMO) 3.500.......cccccccccreveeee | wuuee 06/25/2015] PAID ON PRINCIPAL.......coocevevere | corvrrerrrrrnnererreeeeeeens | covsrers 1,126,265 | .......... 1,126,265 | .........1,109,942 | .......... 1,110,320 (0) 15,945 0 15,945 0f.....1,126,265 0 0 (I [ 16,726 |.01/25/2044 | 1FM......
46643K AC 5| JPMMT 2014-5A2 CMO  2.500.......cccoovvccrrrrrcccs | coe 06/25/2015] PAID ON PRINCIPAL 203,888 203,888 205,035 205,012 0 (1,124) 0 (1,124) 0 203,888 0 0 0 1,968 |.10/25/2029 | 1FE.......
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52521R  AE  1|LMT2007-51A3CMO  5.750....ccccccesuucmuummmmuccse | coune 06/25/2015] PAID ON PRINCIPAL 208,378 208,378 | cccccvevene 181,848 | ..oooovveeens 168,749 0 39,629 0 39,629 0 208,378 0 0 0 5,246 | .06/25/2037 | 1FM......
576434 EM 2| MALT 2003-4 4A1CMO  5.500..........cccocwvevmevenes | cree 06/25/2015] PAID ON PRINCIPAL 47,118 47,118 47,197 46,945 0 173 0 173 0 47,118 0 0 0 1,115 | .06/25/2018 | 1FM......
55265K NM 7| MASTR 2002-8 1A4 CMO  5.500...........cococvevmvens | oeee 06/25/2015] PAID ON PRINCIPAL 4,415 4,415 4,458 4,401 0 13 0 13 0 4,415 0 0 0 101 |.12/25/2017 | 1FM......
55265K VB 2| MASTR 2003-4 2A4 CMO  5.000. .| 06/25/2015| PAID ON PRINCIPAL... .149,294 149,294 ..146,919 148,464 0 830 0 830 0 149,294 0 0 0 3,014 |.05/252018 | 1FM......
55265K 5Y 1| MASTR 2004-14A1CMO  4.500...........cococvvvmrens | eee 06/25/2015] PAID ON PRINCIPAL.........ccocooouee | covvermvvrmrennrmrennrnrenes | coevereieiens 106,365 | ............. 106,365 | ...ocvovevens 106,375 | ...ooovoveees 106,098 0) 267 0 267 (U I 106,365 0 0 0 1,984 (.02/25/2019 | 1FM......
57643M LE 2| MASTR 2005-2 1A5 (CMO) 5.250.......cccccccceeerecee | croe 06/25/2015] PAID ON PRINCIPAL 271,246 271,246 263,109 237,410 0 33,836 0 33,836 0 271,246 0 0 0 5,860 |.11/25/2035 | 1FM......
74160M DK 5| PRIME 2004-CL1 1A1 CMO 6.000.......ccccccoeeeeece | e 06/25/2015] PAID ON PRINCIPAL 25,955 25,955 26,563 26,911 0 (956) 0 (956) 0 25,955 0 0 0 638 | .02/25/2034 | 4FM...
76110H BL 2| RALI2003-QS7 A2CMO  4.750........coovvrvererrccrcs | e 06/25/2015] PAID ON PRINCIPAL 325,377 325,377 329,647 325,342 0 35 0 35 0 325,377 0 0 0 6,477 |.04/25/2033 | 1FM..
76111X DE 0| RFMSI2003-S18 A2CMO 4.500...........cocvereveeere | onee 06/25/2015] PAID ON PRINCIPAL 89,830 89,830 88,861 89,304 0 526 0 526 0 89,830 0 0 0 1,643 |.10/25/2018 | 1FM..
76111X SE 4| RFMSI2005-S1 2A2 CMO 4.750. . | 06/25/2015| PAID ON PRINCIPAL 61,458 61,458 61,732 61,264 0 194 0 194 0 61,458 0 0 0 1,156 |.02/25/2020 | 1FM..
81745R  AB 6| SEMT 2013-3 A2 2.500.......ccmineennnieeieiens [ e 06/25/2015] PAID ON PRINCIPAL 258,998 258,998 230,053 230,397 0 28,600 0 28,600 0 258,998 0 0 0 2,644 |.03/25/2043 | 1FM..
81744Y AA 4| SEMT2013-4 A1CMO  2.325.....cccccccccvcmevcvcrenc | e 06/25/2015] PAID ON PRINCIPAL 361,836 361,836 321,194 321,699 0 40,137 0 40,137 0 361,836 0 0 0 3,602 |.04/25/2043 | 1FM..
81744Y AB 2| SEMT2013-4 A2CMO  2.500......ccccccecererereverere | oene 06/25/2015] PAID ON PRINCIPAL 527,936 527,936 | ...ocovvvnen 477,384 | ... 478,102 0) 49,834 0 49,834 0 527,936 0 0 0 5,651 |.04/25/2043 | 1FM..
81745Q AE 2| SEMT2015-1 A5CMO  3.000......ccccccecererevererere | oene 06/25/2015] PAID ON PRINCIPAL 542,552 542,552 551,877 551,877 0 (9,325) 0 (9,325) 0 542,552 0 0 0 5,860 |.01/25/2045 | 1FE.......
94983F AA 8| WFMBS 2006-1 A1 CMO  5.000..........cccocmmvvvenes | v 05/25/2015] PAID ON PRINCIPAL 653,152 653,152 638,193 644,760 0 8,392 0 8,392 0 653,152 0 0 (U [T 13,404 |.03/25/2021 | 1FM..
94984E AD 4| WFMBS 2006-10 A4 CMO  6.000........cccococrcvcccre | -oeee 06/25/2015] PAID ON PRINCIPAL 369,698 369,698 356,574 346,909 0 22,789 0 22,789 0 369,698 0 0 0 9,711 | .08/25/2036 | 1FM..
94983L AY 3| WFMBS 2006-2 2A5 CMO  5.500...........ccocvvvvvers | e 06/25/2015] PAID ON PRINCIPAL.......ccoooesvuues | crvverrrrrerernrerernrnrenes | ceeveveieiens 797,665 | cooooveee. 797,665 675,606 650,172 (VN [ 147,492 | oo 0 AT A92 | (VN 797,665 0 0 (I [ 19,844 |.03/25/2036 | 1FM..
94983L AY 3| WFMBS 2006-2 2A5 CMO  5.500...........ccocvcvcvers | e 06/25/2015] WRITTEN OFF. 0 80,713 68,362 65,789 0 (249) 0 (249) 0 65,540 0 (65,540) (65,540) 1,714 | .03/25/2036 | 1FM..
94985L AH 8| WFMBS 2007-13 A8 CMO  6.000...........ccvvvvvrrers | e 06/25/2015] PAID ON PRINCIPAL........ccoousveues | covvermrrrevernrerennenrenes | covvevereiens 194,347 | ..o 194,347 | oo AERWLV [— 117,891 0 76,456 0 76,456 (VN 194,347 0 0 0 4,792 |.09/25/2037 | 1FM..
94985L AH 8| WFMBS 2007-13 A8 CMO  6.000...........ccovvvervecs | o 06/25/2015] WRITTEN OFF. 0 2,552 2,144 1,548 0 (56) 0 (56) 0 1,492 0 (1,492) (1,492) 62 |.09/25/2037 | 1FM..
97652Q AD 1| WIN 2014-2A4 3500 [ e 06/20/2015] PAID ON PRINCIPAL 613,115 613,115 623,652 621,737 2,092 (10,714) 0 (8,622) 0 613,115 0 0 0 8,603 |.09/20/2044 | 1FM..
97652T AH 6| WIN 2015-1 A8 CMO (144 3.000...........cccoevevvvenes | v 06/20/2015] PAID ON PRINCIPAL........ccccooeeuee | covvermrvverannrnrinnnnnines | cvevererenens 762,897 | ... 762,897 | oot 776,963 776,963 0 (14,066) 0 (14,066) (U 762,897 0 0 0 5,721 |.01/20/2045 | 1FE.......
17319W  AA 7| CGCMT 2013-SMP A 2.110.....ccccccvcvcccccvccace [ e 06/12/2015] PAID ON PRINCIPAL 70,893 70,893 72,377 71,643 414 (1,163) 0 (750) 0 70,893 0 0 0 623 |.01/12/2030 | 1FM..
23305Y BB 4| DBUBS2011-LC3AA2  3.642......cccccvcccccucccc| e 06/10/2015] PAID ON PRINCIPAL.........ccccooouee | covvermrmrmrenmrmrenninrenes | cvevereieiens 102,184 | ............ 102,184 | ..ovvveveen 103,204 | .....ocooeees 102,426 0 (242) 0 (242) (VN I 102,184 0 0 0 2,452 |.08/10/2044 | 1FM..
45779B BT 5|IMSCI2013-4 A1 (144A) 2.837.....ovvvvvvrvrrvcrcrcnes C.. | 06/12/2015| PAID ON PRINCIPAL 8,988 8,988 8,988 8,986 0 2 0 2 0 8,988 0 0 0 106 |.04/12/2023 | 1FE.......
75585R  GC 3| REALT 2006-3 At 449 C.. | 06/12/2015| PAID ON PRINCIPAL 35,584 35,584 35,583 35,540 0 44 0 44 0 35,584 0 0 0 831 |.12/12/2038 | 1FE.......
00442Q AD 0| ACE 2003-MH1 A4 (144A) 6.500..........cccoovvccercres | eee 06/15/2015] PAID ON PRINCIPAL........ccooovvuues | covvermrrrerernrerennenrenes | covverereiens 127,949 | .. 127,949 | oo 121,314 | s 123,673 0 4,275 0 4,275 (VN 127,949 0 0 0 3,557 |.08/15/2030 | 1FE.......
126342 DZ 4| AMHPT 1996-1B1 8.000.....cccccercrererereerrerreess | coee 06/15/2015] PAID ON PRINCIPAL 389,067 389,067 | ..ooovevenens 402,633 389,064 0 2 0 2 0 389,067 0 0 (U [ 12,686 |.03/15/2027 | 1FE.......
06606B AK 6| BAMH 1997-1 M 6.800......ccoccmmcrrrnnneerernneiens [ e 06/10/2015] PAID ON PRINCIPAL........coooooeeues | covvermrrrerennrnrennenienes | covverereiens 138,386 [ ..ooooveveene 138,386 | ..oooveveve 178,518 | ..oooovevees 137,983 0 404 0 404 (U 138,386 0 0 0 3,936 |.01/10/2028 | 1FE.......
20846Q HN 1| CNF2001-3 A4 (XL S B 06/01/2015] PAID ON PRINCIPAL........ccocooceuee | covvevvrvverennrnrinnrnnines | cocvererenens 146,048 | ............ 146,048 | ..o 146,039 | ... 146,016 0 32 0 32 (U 146,048 0 0 0 4,204 |.05/01/2033 | 5AM......
20846Q JW 9| CNF 2002-2 A2 (S0 S B 06/01/2015] PAID ON PRINCIPAL 68,099 68,099 68,248 68,119 0 (20) 0 (20) 0 68,009 0 0 0 1,729 |.03/01/2033 | 1FE.......
37934E AD 4| GFT 1998-1B [CR<1C72 D 06/10/2015) RECOVERABLE ON BONDS...... | ..cocvvvvvevvvnverevnvnienes | convereieiens 145522 | ..o 145,522 0 0 0 0 0 0 0 0 (U [ 145522 | ..o 145,522 | ) 0 |.06/10/2020 | 6FE.......
393505 BC 5|GT1993-2B 8.000.... . | 05/15/2015| PAID ON PRINCIPAL 1,733 1,733 1,611 1,568 0 165 0 165 0 1,733 0 0 0 317 |.07/15/2018 | 6FE........
393505 BC 5|GT1993-2B 8.000.......corerereeeeereeererrrieeees | o 06/15/2015) WRITTEN OFF. 0 9,737 9,053 8,810 0 (119) 0 (119) 0 8,691 0 (8,691) (8,691) 1,760 |.07/15/2018 | 6FE.......
393505 RJ 3| GT 1996-10 M1 7280 | e 06/15/2015] PAID ON PRINCIPAL 314,367 314,367 323,355 314,351 0 16 0 16 0 314,367 0 0 0 9,273 | .11/15/2028 | 4AM......
393505 Y2 2| GT1999-3 M1 6.960......occecererercrrserercrrsciens | oo 06/01/2015] WRITTEN OFF. 0 53,253 17,662 0 0 0 0 0 0 0 0 0 0 1,736 |.02/01/2031 | 6FE.......
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393505 74 7|GT1999-4 A7 TAN0.cenenenecnenenes [ e 06/01/2015] PAID ON PRINCIPAL 63,718 63,718 53,297 38,047 0 25,671 0 25,671 0 63,718 0 0 0 1,981 |.05/01/2031 | 6FE........
393505 3P 5| GT 1999-5A5 1< SO B 06/01/2015] PAID ON PRINCIPAL 93,445 93,445 93,402 64,385 0 29,060 0 29,060 0 93,445 0 0 0 3,059 |.03/01/2030 | 6FE.......
674135 DQ 8| OAK 1998-B M2 LE072< T B 06/15/2015) RECOVER PAR WRITE OFF....... 0 (10,639) (663) 0 0 0 0 0 0 0 0 0 0 0 |.05/15/2023 | 6FE........
67087T DW 8| OAK2002-C A1 5.410. . | 06/15/2015| PAID ON PRINCIPAL 65,664 65,664 60,061 53,654 0 12,011 0 12,011 0 65,664 0 0 0 1,490 (.11/15/2032 | 3AM......
921796 MZ 8| VMF 2003-A A4 62100 | e 06/07/2015] PAID ON PRINCIPAL...........ooooooo. | oo | e 126,105 | .......... 126,105 | oo 114755 | e 122,109 0 3,996 0 3,996 (] I 126,105 0 0 0 3,282 |.05/07/2026 | 1FE.......
3899999. Total Bonds - Industrial and Miscellaneous. ......123.076,268 | ......121,960,882 | .....121,904,325 | ..... 120,805,136 75933 | .. 1,087,373 0. 1,163,305 0[...121,968441 0f...1107827 .. . 1,107,827 | ........ 3,447,785 XXX XXX
8399997. Total Bonds - Part 4 .....459.107,517 | ..... 457,681,275 | ... 475,356,183 | ...... 458,311,293 75933 (88,696) 0 (12,763) 364,013 | ....458,662,542 | ...........(730,025)| ........1,174,999 | ............444 975 | ......11,078,831 XXX XXX
8399999. Total Bonds. .....459,107,517 | .....457,681,275 | .....475,356,183 | ...... 458,311,293 75,933 (88,696) 0 (12,763) 364,013 | ....458,662,542 | ...........(730,025)] ........1,174,999 | ............444 975 | ......11,078,831 XXX XXX
Common Stocks - Industrial and Miscellaneous
015271 10 9| ALEXANDRIA REAL ESTATE EQUITY.... . | 05/08/2015| CREDIT SUISSE ALGO. 500.000 46,994 XXX 36,875 44,370 (7,495) 0 0 (7,495) 0 36,875 0 10,119 10,119 740 XXX
02917T 10 4| AMERICAN REALTY CAPITAL PROP..........cccer | cuvee 05/05/2015] JP MORGAN ALGO........ccocvvvevevens | ceverenns 3,100.000 | ...ocovveveve 27,858 XXX 28,055 28,055 0 0 0 0 0 28,055 0 (197) (197) 0 XXX | I
053484 10 1| AVALONBAY COMMUNITIES INC........ccoomvvevevenes | cree 04/30/2015] GREEN STREET ADVISORS...... | ...cococe. 1,700.000 | ............. 280,650 XXX | 150,346 | ............. 277,763 | ..........(127417) 0 0 f (127,417) | oo (U 150,346 | ...ooovvvvercriiinn0 | i 130,304 | ...........130,304 | .............: 4,097 XXX | I
09063H 10 7| BIOMED REALTY TRUST INC....cccovvvverurrncrernrrccs | o 06/03/2015] VARIOUS..........ocooovmmvvivvmmviiviiininnns | v 23,400.000 | ..oooveveren 474,713 XXX | e 432,046 | ............. 467,418 (71,276) 0 0 (71,276) (U I 432,046 0 42,667 42,667 | coooovere 11,284 XXX | I
101121 10 1| BOSTON PROPERTIES INC........cccccoeccsvmccvcvvcricc | e 04/28/2015] BAIRD, ROBERT W. & CO. INC.. | .......... 1,200.000 | ............. 165,513 XXX cerrerinnnnnnn 88,278 | 154,428 (66,150) 0 0 (66,150) 0 88,278 0 77,235 77,235 6,960 XXX | I
105368 20 3| BRANDYWINE REALTY TRUST......cccccoecevmvcvevuces | e 05/08/2015] VARIOUS..........cccocooverevevmvcveveicrares | vovevenes 3,400.000 | .....ocvvveve 49,523 XXX 44,812 54,332 (9,520) 0 0 (9,520) 0 44,812 0 4,711 4,711 1,020 XXX | I
124830 10 0| CBL & ASSOCIATES PROPERTIES INC............. | .... 05/08/2015| VARIOUS.....coccoccvcccrrrerrssccrivines [ crvee 41,800.000 | .oovvvererens 735,966 XXX 802,203 | ............. 491,326 (31,663) 0 15,840 (47,503) (VN I 786,363 0 (50,397) (50,397) | <vevevererens 17,782 XXX | IS
133131 10 2| CAMDEN PROPERTY TRUST......ccccvvvcnnnnns [ e 05/19/2015] VARIOUS.........ceveveverereravereresirares | vevevennns 7,200.000 | cccoovec. 561,315 XXX | 493,416 531,648 (38,232) 0 0 (38,232) (VN I 493,416 0 67,899 67,899 9,792 XXX | IO
25960P 10 9| DOUGLAS EMMETT INC.....oovovvccccvccererrressscsiins [ v 06/11/2015] VARIOUS 2,800.000 81,466 XXX 47,880 79,520 (31,640) 0 0 (31,640) 0 47,880 0 33,586 33,586 1,176 XXX | IO
264411 50 5| DUKE REALTY CORPORATION.......cocoovcrevcmmmcrers | coe 05/20/2015] VARIOUS.........ccccreveverereravereresirares | cevivenns 7,100.000 | cccoovevee 142,301 XXX cevvereeneene OB ATT | s 143,420 (44,943) 0 0 (44,943) 0 98,477 0 43,824 43,824 1,207 XXX | IO
26884U 10 9| EPRPROPERTIES.........mmmvenrmrmnvnnnnnnnnnennsnnensennes | conee 05/08/2015] VARIOUS........coovovuemevivemmmeiiviinninnns cerreeeennn800.000 | oo 23,605 XXX 18,969 23,052 (4,083) 0 0 (4,083) 0 18,969 0 4,636 4,636 598 XXX | I
29476L 10 7| EQUITY RESIDENTIAL PROPERTIES TRUST...| .... 04/14/2015) UBS DMA. 2,300.000 | .cocoove 174,806 XXX corverennnnnn90,045 | 165,232 (75,187) 0 0 (75,187) 0 90,045 0 84,761 84,761 2421 XXX | I
297178 10 5| ESSEXPROPERTY TRUST INC......cocovverercrurcncns | e 05/08/2015] VARIOUS..........cococoeverevevavcrevescrares | v 1,770.000 | .....ocevvees 398,681 XXX 254,013 365,682 | ...........(111,669) 0 0 f (111,669) 0 254,013 (U [ 144,668 | ...........144,668 | ... 4,850 XXX  SS——
40414L 10 9| HCPINC.....oooooiiccccccssscccssscccssssssccsssscsscssissssssi | i 05/05/2015) JP MORGAN ALGO.........cocvvvevevens | ceveverens 1,100.000 | coovovcnea: 43,708 XXX 38,566 48,433 (9,867) 0 0 (9,867) 0 38,566 0 5,142 5,142 622 XXX | I
42217K 10 6| HEALTH CARE REIT INC.......cccocovevivmvcvccvccvcvacares | e 05/20/2015) UBS DMA. 3,200.000 229,134 XXX 149,760 242,144 (92,384) 0 0 (92,384) (U (S 149,760 0 79,374 79,374 5,280 XXX  SS——
49427F 10 8| KILROY REALTY CORP.......coovcvvrrrvverrrrvvvrrvnsnirnnes | e 05/08/2015] CREDIT SUISSE ALGO. 900.000 63,887 XXX 28,170 62,163 (33,993) 0 0 (33,993) 0 28,170 0 35,717 35717 630 XXX IS
529043 10 1| LEXINGTON REALTY TRUST.....ccccecerereveverersvcier | cvee 04/20/2015] VARIOUS 39,000.000 370,966 XXX | 381,810 | ccooccennns 428,220 (46,410) 0 0 (46,410) 0 381,810 0 (10,845) (10,845) | .ovvvvverens 13,260 XXX | IO
554382 10 1| MACERICH CO.....oovevvermrrcerirscesessessssssssssessssiessssss | e 06/19/2015] VARIOUS........ooovevevmmvevivmmmiiiinnniinns | covire 11,000.000 | ............. 856,450 XXX 394,446 917,510 (523,064) 0 0 (523,064) 0 394,446 (VN [ 462,005 | ............462,005 | ......... 10,660 XXX | IO
68268N 10 3| ONEOK PARTNERS LP........cccoevevevevevsvevevsvcvsriies | coeee 06/17/2015] RBC CAPITAL MARKETS............ ......135,951.000 | .........4,999,936 XXX v 8,728,860 | ..........5,387,738 | .........1,341,122 0 0f....1341,122 0 6,728,860 (N [ (1,728,924)| ........(1,728,924) | ..........214,803 XXX | IO
70509V 10 0| PEBBLEBROOK HOTEL TRUST......ccooooucemmmmmuuuaec | e 05/19/2015) UBS DMA. 2,800.000 | .cocoove 119,975 XXX corvereenssnnn85,685 | oo 127,764 (62,079) 0 0 (62,079) 0 65,685 0 54,290 54,290 1,512 XXX | I
74340W 10 3| PROLOGIS INC.......cooooriveieiieiiimmmmieimmmmsiessmmissaninnnns | cvee 04/02/2015] CITIGROUP ALGO. 6,200.000 270,085 XXX | 150,350 | ...oooveveee 266,786 | ............(116,436) 0 0 f (116,436) | ..coovvvevevverrcrened (U 150,350 | ..ooovvvvvvrivniinin0 | i 119,735 | ..o 119,735 | 2,232 XXX | I
751452 20 2| RAMCO-GERSHENSON PROPERTIES..............| .... 05/08/2015] CREDIT SUISSE ALGO. 500.000 8,940 XXX 7,705 9,370 (1,665) 0 0 (1,665) 0 7,705 0 1,235 1,235 200 XXX | I
758849 10 3| REGENCY CENTERS CORP........cccoooovcvmvcvcvcrcnics | e 05/19/2015] VARIOUS 3,300.000 215,276 XXX 152,790 210,474 (57,684) 0 0 (57,684) (VN I 152,790 0 62,486 62,486 XXX | I
81721M 10 9| SENIOR HOUSING PROP TRUST... .| 06/05/2015] VARIOUS...........ooovvrvrererernnercrrrerenes [ o 27,700.000 .541,270 XXX 612,859 0 0 0 266 (266) 0 612,593 0 (71,323) (71,323)] . XXX
828806 10 9| SIMON PROPERTY GROUP INC..........cocvvvcveveres | e 04/29/2015] CITIGROUP ALGO.........coovvvevevrens | e 1,300.000 | ............. 238,353 XXX v 80,256 | 236,743 | ...........(196,487) 0 0 f (196,487) 0 40,256 (VN [ 198,096 | ...........198,096 | ............... 1,820 XXX IS
84860W 10 2| SPIRIT REALTY CAPITAL INC.....oovvvvevrrrererrrerernes | v 05/19/2015] UBS DMA......ovcvvvrvrrnrnvererrrerenernees | cerererens 4,900.000 | .ooovverererens 55,266 XXX 48,167 58,261 (10,094) 0 0 (10,094) 0 48,167 0 7,099 7,099 1,666 XXX | IS
875465 10 6| TANGER FACTORY OUTLET CENTERSINC.... | ..... 04/07/2015] VARIOUS 9,300.000 330,735 XXX 311,885 214,368 (28,552) 0 2975 (31,527) 0 308,911 0 21,824 21,824 1,392 XXX | IO
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Statement for June 30, 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)
876664 10 3| TAUBMAN CENTERS INC........cccooecereveveveverccereren | cvee 04/17/2015] VARIOUS.........cccoreveverereravereresirares | ceveveres 3,700.000 | ... 273,994 XXX 236,504 282,754 (46,250) 0 0 (46,250) 0 236,504 0 37,490 37,490 2,091 XXX | IO
902653 10 4| UDRINC.....coooiimmrirncrcninercnennncncnenenescsescnesessseseneses | o 05/08/2015] VARIOUS 5,800.000 | ..coccoveece 189,456 XXX cevvereenneenBT786 | 178,756 ....(130,970) 0 0 f (130,970) 0 47,786 (U [T 141,670 | ............141,670 XXX | I
91704F 10 4] URBAN EDGE PROPERTIES.........ooooovviveiciiiiieni | o 05/08/2015] VARIOUS.........ooccccccocccccciccccc | e, 12,984.000 285,711 XXX s 170,796 0 0 0 0 0 (] I 170,796 (] I 114,915 ...114915 XXX Lo
9099999. Total Common Stocks - Industrial and MiSCEIANEOUS...........ccoooooicoiiii | s 12,256,529 XXX .12,151,809 | ........11,497,730 (634,090) 0 19,081 ..(653,171) 0 2,132,728 0 123,800 .123,800 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
99C000 18 1 | USF&G COMPANY. | ..... | 06/22/2015| RETURN OF CAPITAL 0.000 | ......100,000,000 XXX ....100,000,000 § ...... 100,000,000 0 0 0 0 0. 100,000,000 0 0 0 0 XXX K.....
9199999. Total Common Stocks - Parent, Subsidiaries and Affiliates. ....100,000,000 XXX ....100,000,000 | ...... 100,000,000 0 0 0 0 0 ... 100,000,000 0 0 0 0 XXX XXX
9799997 Total Common Stocks - Part 4. ....112,256,529 XXX ...112.151,809 | ..... 111,497,730 (634,090) 0 19,081 (653,171) 0. 112,132,728 (/] I 123,800 ....123,.800 ....337,188 XXX XXX
9799999. Total Common Stocks. ....112,256,529 XXX ....112,151,809 | ..... 111,497,730 (634,090) 0 19,081 (653,171) 0. 112,132,728 (1] I 123,800 ....123,800 ....337,188 XXX XXX
9899999. Total Preferred and Common Stock ...112,256,529 XXX ....112,151,809 | ...... 111,497,730 (634,090) 0 19,081 ..(653,171) 0. 112,132,728 0 123,800 .123,800 .337,188 XXX XXX
9999999. Total Bonds, Preferred and COMMON SOCKS............ e ....571,364,045 XXX ....587,507,992 | ...... 569,809,023 | ...........(558,158) ..............(88,696) | .............. 19,081 ............ 665,934)] ........... 364,013 | ...... 570,795,270 ..........1,298,799 ...568,775 | ... 11,416,019 XXX XXX

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

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

QE06, QE07, QE08, QE09



Statement for June 30, 2015 of the ST PAUL FlRE 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 27,925,166 27,925,166 | 07/01/2015...
REPO - JP A TREASURY. 1 15,763,558 15,763,558 | 07/01/2015...
REPO - MERRILL A TREASURY 1 12,370,942 12,370,942 | 07/01/2015...
REPO - ROYAL A TREASURY. 1 27,925,166 27,925,166 | 07/01/2015...
0199999.  U.S. Government - Issuer Obligations 83,984,832 83,984,832 XXX
0599999.  Total - U.S. Government 83,984,832 83,984,832 XXX
6199999. _Total - Issuer Obligations 83,984,832 83,984 832 XXX
6599999.  Subtotal - Bonds. 83,984,832 83,984,832 XXX
9999999, TOtAIS..... oo e e | e 83,984,832 | oo 83,984,832 XXX
General Interrogatories:
1. The activity for the year:  Fair Value $.....(43,392,411)  Book/Adjusted Carrying Value $.....(43,392,411)
2. Average balance for the year: Fair Value $.....114,443,384  Book/Adjusted Carrying Value $.....114,443,384
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....83,984,832 NAIC 2: §........O0NAIC3: §........0 NAIC4: §.......ONAIC5: §.......ONAIC6: §. 0

QE10




Statementfor June 30, 2015ofthe. S T. 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. The activity for the year: Fair Value §..........0  Book/Adjusted Carrying Value §.......... 0
2. 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 June 30, 2015 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of 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 1,115,343 320,836 593,690 | XXX
Bank of America Willmington, DE 0.000 0 0 1,856,936 914,699 1,119,790 | XXX
Johnson Bank. Racine,WI 0 0 337,229 629,994 469,214 [ XXX
JP Morgan Chase Bank, N.. San Antonio, TX 0 0 271,808 260,764 194,291 | XXX
Hinsdale Bank & Trust. Hinsdale, IL 0.000 0 0 607,941 550,635 268,499 | XXX
Steele Street Bank and Trust Denver,CO. 0.000 0 0 332,968 359,189 453,319 | XXX
Suntrust Bank. Nashville, TN. 0.000 0 0 438,267 275,224 476,666 | XXX
US Bank St. Paul, MN 0.000 0 0 3,203,455 5,747,979 2,331,270 | XXX
Wells Fargo. San Francisco,CA. 0.000 0 0 2,188,849 1,335,960 1,479,377 | XXX
Wells Fargo. Portland, OR 0 0 125,289 154,992 333,515 [ XXX
Citibank, N.A. New Castle,DE 0 0 136,827 199,862 83,352 | XXX
CIBC Mellon, Toronto,ON 0 0 10,748 534,266 204,743 | 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 0 616,434 572,944 700,507 | XXX
Royal Bank of Canada Toronto,ON 0.000 0 (U 18,340,509 | ..oocvvvenane 13,398,495 ...20,281,255 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 29,592,603 25,265,839 29,089,488 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 29,592,603 25,265,839 29,089,488 | XXX
0599999. Total Cash, XXX XXX 0 0 29,592,603 25,265,839 29,089,488 | XXX

QE12
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Statement for June 30, 2015 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

Show Investments Owned End of Current Quarter

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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) 06/04/2015 | . .000 07/30/2015 11,194,599 0 4,679
CANADA TREASURY BILLS (CAN. PAY) e 06/15/2015 | . 000 |....... 08/27/2015 8,691,561 0 2,175
CANADA TREASURY BILLS (CAN. PAY) B 06/02/2015 | ................ 0.000 |...... 07/16/2015 3,299,148 0 1,491
CANADA TREASURY BILLS (CAN. PAY) B 06/01/2015 | .....ovvvevenet 0.000 |...... 07/16/2015 6,998,181 0 3,291
CANADA TREASURY BILLS (CAN. PAY) g 06/01/2015 | ......cooveeenet 0.000 |....... 08/13/2015 6,994,932 0 3,332
0699999. All Other Government Bonds - Issuer Obligation 37,178,422 0 14,969

1099999. Total - All Other Government Bonds 37,178,422 0 14,969
Bonds - Industrial and Miscell (Unaffiliated) - Issuer Obli
LEHMAN BROTHERS HOLDINGS B 02/01/2010 | .. (U 11/10/2009 0 0 0
LEHMAN BROTHERS HOLDINGS I 02/01/2010 | . 0 ... 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: 37,178,422 14,969
8399999. Subtotals - Bonds. 37,178,422 0 14,969
8699999. Total - Cash Equivalent: 37,178,422 0 14,969




Supplement for June 30, 2015 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

* 2 47 6 7 2 01545510010 2 =*

SUPPLEMENT "A" TO SCHEDULE T
EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN

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

Physicians - Including Surgeons and Osteopaths

ALLOCATED BY STATES AND TERRITORIES

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........ccocovvvvnnece AL 0 [0 0 |0 (4,919
2. AlasKa......ocooeerieeeeeee AK |0 |0 0 0 19
3. ANZONA.....ereeeneee AL | 0 |0 0 0 (569)
4. Arkansas......oeeninne AR [0 0 0 |0 (3,044)
5. California.......cocooeeerreenrenecncd CA | o0 0 0 [0 (1,308)
8. Colorado.......coenrurrenrnenneiCO |0 [0 0 0 | (807)
7. ConneCtiCut........ocevverrerereenCT [ i 0 0 (1,610)
8.  Delaware..... ....(396)
9.  District of Columbia.. ...248,262
10.  Florida..... (2,814)
11.  Georgia ....(664)
12.  Hawaii ....(160)
13, 1daho....cccccceseceecdD a0 0 0 0 (16)
14, liN0IS.....coeverirriereieierieine | 0 | eveeeerirrieieinneen0 |0 {0 [ (853,531)
15, Indiana.......ccoeovevvrverereriiinnns INJ e 0 |0 | eeveieieineen0 0 [ 119
16, 1OWa. oo A e, 0 |eveereeirrierieieeee0 o0 0 [ (4,146)
17.  Kansas.......cooevereesierennns [ 7 I 0 |eveeeeeirrierieieeee0 |0 0 (1,036)
18.  Kentucky.......ocoovvreverrirnnee. KY [ [0 SSUSSURUSRORSRSPOR 0 I IRUUUUURRURIOUSRUPURRON B DUVPORIORIRSRURTRORUN | B DUSTUTSRRRRON (1,684)
19, Louisiana........ccccocverrrereienns [ (0
20.  Main€....ocovvererereirerereiias ME | .o (0
21, Maryland........ccoocoevererninninnns MD | .o (0
22. Massachusetts...........ccoeunene MA| e (0
23, Michigan......cccooceevierieriinnnas M e (0
24, Minnesota.......ccoovvvivereinnnne MN | i (0
25, MiSSISSIPPI..cvrevrerrrererririians MS | (0 T
26, MiISSOUI....ovevrevrererierrerrinieans MO | (0
27.  Montana........ccooeervrerrreninnnn. MT | o (0
28.  Nebraska..........cccooorrrrerrernns 1= (0
29.  Nevada.......cccooorvivrererrennns NV e (0
30.  New Hampshire..........c......... NH | o (0
31, New Jersey....eoevrerennns
32.  New Mexico.....cccoeovurrrrerrernen.
33, New YOrK....oooovvererereiennens
34.  North Carolina.........ccccocrvunene
35.  North Dakota...........cccoverruene
36.  ONi0..cvveererereseees
37.  Oklahoma........ccocovverviriinnnns
38, OregoN.....ccocveeververerererans
39. Pennsylvania...
40. Rhode Island...
41.  South Carolina.
42.  South Dakota...
43,  Tennessee...
44, Texas......
45.  Utah....
46.  Vermont.........cccoovevereverennnnnns
47, Virginia......coooeveeeeneneeneee VA L0 0 [ (0
48.  Washington........coooveveeeec e WA |0 0 (0
49, West Virginia........ccoovvveecret WV |0 0 e (01
50, Wisconsin........oceeeeeemveeeet W [0 [0 | [0
51, Wyoming....oooeeeeevveenmreenee WY 0 |0 | (0
52.  American Samoa................... AS| .o, [0 TSRO 0 OO [0
53, GUAM...ccoveieeierereeere e GU | e (01 SRR 0 N USRI (0 SRR | N USRI 0
54.  Puerto RiCO........ccouvverniininnes PR | e (V1 RSTRSRRRON 0  DETR [0 SRR 0 I DR (28)
55.  US Virgin Islands.................... A7/ I DS (0 SRR | I TR (0 SRR | I TR (0 0 [0 e 0
56.  Northern Mariana Islands....MP |..........ccc.ccce..... [0 O RRTSRON 0  OURRORRRN [0 TSRO 0 I TR [0 0 [0 | 0
57. Canada.......ccccooovvererennnnne. (0721 1\ [0 I TR 0 N OO [0 SRR 0 RO [0 {0 SRR 0 N IO 27,718
58.  Aggregate Other Alien.......... (01 I (V1 SRR 0 I DT (01 SUORRRRRRRN | J ISPRSTRR ((G15) I — (01 TSRO | I ST 162
59, TotalS....coceriierisieieiesieriees | v [0 RO | I [SORR 923 |3 | (1,073,134)|......... 16,753,958 |...ccovvererae. 13 | 1,787,483
DETAILS OF WRITE-INS
58001. GBR United Kingdom...........ccc. | covvrivererrirerennad 0 |0 | 0 |eveeeeerreriereene0 e, ((C6) I 0 [roveieeeeeieieneend0 [ 88
58002. Other Alien Combined..........cccc.. | coveererrerriveriennad 0 |0 | e 0 |0 | (01 T 0 [roerieieeeieieneend0 [ 68
58003. AUS AUSHralia........ccocveevrerrierens | correiieieisevenienenad 0 |0 | 0 |0 | e (65) 1 IS 0 [0 | 6
58998. Summary of remaining write-ins for
Line 58 from overflow page....... \ ......................... 0 |0 | e 0 | eveeeeeierieieieeeen0 | e [0 T 0 [0 | 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)............. \ ......................... (01 SN 0 I (OO (01 R | I [FOOR {12 {01 o 0 N [T 162

SUPA1




Supplement for June 30, 2015 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

* 2 47 6 7 2 01545510010 2 =*

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

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

Hospitals

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8

3 4 6 7 Direct

Losses

Incurred
Direct Direct Number Direct Number But

Premiums Premiums of Losses Amount of Not

States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

Alabama........ccocoevivevereicennns
Alaska........c.ccoerrierireriiiinn
AriZONA......ceeiieriereieicia
Arkansas..........ccoovveveienneenns
California..........cccocveveerevnne.
Colorado........cceverereriecianans
Connecticut
Delaware.....

Do RS ©® N oA W 2

N
>
=
o.
@*

................ (1,234)
................ (1,557)
18 KENtUCKY. v vroerserrererer 2 ) P o SN | B IR | B SO (1,274)

19, Louisiana........ccccocverrrereienns [ (0 0

21, Maryland........ccoocoevererninninnns MD | .o (0 0
22. Massachusetts...........ccoeunene MA| e (0 0
23, Michigan......cccooceevierieriinnnas M e (0 0
24, Minnesota.......ccoovvvivereinnnne MN | i (0 0
25, MiSSISSIPPI..cvrevrerrrererririians MS | (0 T 0
26, MiISSOUI....ovevrevrererierrerrinieans MO | (0 0
27.  Montana........ccooeervrerrreninnnn. MT | o (0 0
28.  Nebraska..........cccooorrrrerrernns 1= (0 0
29.  Nevada........coeoververeerrernnns NV e (018 O 0
30.  New Hampshire..........c......... NH | o (0 0
31, New Jersey....eoevrerennns
32.  New Mexico.....cccoeovurrrrerrernen.
33, New YOrK....oooovvererereiennens

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

44,  Texas......

45.  Utah

46, Vermont......coeeeveereriennens

47, Virginia......coooeveeeeneneeneee VA L0 0 [ (0 0

48.  Washington........coooveveeeec e WA |0 0 (0 0

49, West Virginia........ccoovvveecret WV |0 0 e (0 0

50.  WISCONSIN.......coverveverreneee W 0 |0 | (0 0

51, Wyoming....oooeeeeevveenmreenee WY 0 |0 | (0 0

52.  American Samoa.........c........ AS| s (0 [0 (0 (0 ORUOTOON | SRRSO | ISR (0 0

53, GUAM...oirerereeeeeene €1V I (01 (01 D (0 (01 (01 (01 (0 0

54.  Puerto RiCO......ccovrrerrerriennn. PR | (0 (01 (0 (01 IO (G N (01 (V10 PR 9,479

55.  US Virgin Islands.................... VI e (0 (01 (0 (01 (0 (01 (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 3 I 715313 | .. 6,800,001 | .o [ 2,432,134

DETAILS OF WRITE-INS
58001 et | et enend (01 (01 (01 (01 D (01 (01 (01 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)............. \ ......................... {01 I {01 I {01 {01 I {01 P {01 I {01 P 0
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Supplement for June 30, 2015 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

Designate the type of health care

providers reported on this page.

NN A
SUPPLEMENT "A" TO SCHEDULE T

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

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

States, Etc.

1

Direct
Premiums
Written

2

Direct
Premiums
Earned

Direct Losses Paid

3 4
Number

of
Amount Claims

Direct
Losses
Incurred

Direct Losses Unpaid

6 7
Number

Amount of
Reported Claims

8
Direct
Losses
Incurred
But
Not
Reported

Do RS ©® N oA W 2

N
Ea

Alabama........ccocoevivevereicennns
Alaska........c.ccoerrierireriiiinn
AriZONA......ceeiieriereieicia
Arkansas..........ccoovveveienneenns
California..........cccocveveerevnne.
Colorado........cceverereriecianans
Connecticut..........cccoerreenenne
Delaware.....

Kentucky........ccoevevverevcennnans
Louisiana.........coevevreverienenns

Maryland..........cccoeverrerriinnnnns
Massachusetts...........cccenne
Michigan........ccoceeerevereinnnns
Minnesota........ccovveverveienns
MiSSISSIPPI..covvvrevereerrerriieas
MiISSOUFI.....vvveerevreeiereineas
Montana.........ccceeeerrirreninnnn.
Nebraska...........covevivrrnienns
Nevada.......cccoeveeneerenenns
New Hampshire.........c..cc...
New JErsey.......coovvrvrerennns
New MeXiCo.........cccvuvrrrrinne
NEW YOrK....ooovveveeereereinrieeenns

Pennsylvania...
Rhode Island...
South Carolina.
South Dakota...
Tennessee...

Virginia.....coeeveereeeneenencennes
Washington...........ccovveueene
West Virginia........c.coocverennee
WisCONSin.......ccoeveereeneernenes
WYOMING....coveeeeeeeireeieens
American Samoa

Puerto RiCO.......cccccovviriernnns

US Virgin Islands

Northern Mariana Islands.....MP
Canada.......cccoooevereirernnae. CAN
Aggregate Other Alien.......... oT
TotalS. ...

.............. 150,000

DETAILS OF WRITE-INS

58998.

58999.

Summary of remaining write-ins for

Line 58 from overflow page....... \ .........................

Totals (Lines 58001 thru 58003+

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

SUPA3




Supplement for June 30, 2015 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

Designate the type of health care

providers reported on this page.

Other Health Care Facilities

NN A
SUPPLEMENT "A" TO SCHEDULE T

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

States, Etc.

Direct
Premiums
Written

Direct
Premiums
Earned

Direct Losses Paid

3

Amount

4

Number
of
Claims

Direct
Losses
Incurred

Direct Losses Unpaid

6 7
Number

Amount of
Reported Claims

8
Direct
Losses
Incurred
But
Not
Reported

Do RS ©® N oA W 2

N
Ea

Alabama........ccocoevivevereicennns
Alaska........c.ccoerrierireriiiinn
AriZONA......ceeiieriereieicia
Arkansas..........ccoovveveienneenns
California..........cccocveveerevnne.
Colorado........cceverereriecianans
Connecticut..........cccoerreenenne
Delaware.....

Kentucky........ccoevevverevcennnans
Louisiana.........coevevreverienenns

Maryland..........cccoeverrerriinnnnns
Massachusetts...........cccenne
Michigan........ccoceeerevereinnnns
Minnesota........ccovveverveienns
MiSSISSIPPI..covvvrevereerrerriieas
MiISSOUFI.....vvveerevreeiereineas
Montana.........ccceeeerrirreninnnn.
Nebraska...........covevivrrnienns
Nevada.......cccoeveeneerenenns
New Hampshire.........c..cc...
New JErsey.......coovvrvrerennns
New MeXiCo.........cccvuvrrrrinne
NEW YOrK....ooovveveeereereinrieeenns

Pennsylvania...
Rhode Island...
South Carolina.
South Dakota...
Tennessee...

Virginia.....coeeveereeeneenencennes
Washington...........ccovveueene
West Virginia........c.coocverennee
WisCONSin.......ccoeveereeneernenes
WYOMING....coveeeeeeeireeieens
American Samoa

Puerto RiCO.......cccccovviriernnns
US Virgin Islands
Northern Mariana Islands.....MP

Aggregate Other Alien.......... oT
TotalS.....oeieeirerreire e

58998.

58999.

Summary of remaining write-ins for

Line 58 from overflow page....... \ .........................

Totals (Lines 58001 thru 58003+

58998) (Line 58 above)............ [ 0
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Supplement for June 30, 2015 of the ST PAUL FlRE AND MAR'NE INSURANCE COMPANY
Overflow Page for Write-Ins

NONE
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Supplement for June 30, 2015 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

* 2 47 6 7 2 0155050010 2 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended June 30, 2015

NAIC Group Code.....3548

Company Name: ST. PAUL FIRE AND MARINE INSURANCE COMPANY

NAIC Company Code.....24767

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
................. 2,250,346 | ..o 3,412,929 | i
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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