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Statement for March 31, 2016 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
S =001 3OO OO SOTUTPTSTRTRY ISP 10,958,735,480 | ...oovevmveerrerrreerrerennne (V) [ 10,958,735,480 | ......... 10,488,001,049
2. Stocks:
2.1 Preferred StOCKS. ...ttt sesssssssensstns | sreesessnessneees 1,195,000 | covoooveerveerreenereeenens (V) [ 1,195,000 | woovverrreennes 1,195,000
2.2 COMMON SIOCKS. ....cvvverermereserrireesserissessssesssesssessssee s esss s essssessssesssssssssessnenes | sessssesens 2,748,317,614 | oo 11,311,495 | ........... 2,737,006,119 | ........... 2,674,286,698
3. Mortgage loans on real estate:
BT FIESEIENS . coveveveveeceieri ittt | et (U RN (VN OO (U [P 41,900,000
3.2 Other than firSt lIENS. ... essesnesees [ crerinesinesenesiessenseennens 0 [, (V1 OO (V1 OO 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES)......vverveeisrisiessessesssssse st st sst s st s bbbt ss st st ssessansssssnnss | sensssssssssesns 29,285,662 | ..ovvrririrrieieieiinininns (1] [ 29,285,662 | ...covvvrnne 29,503,370
4.2  Properties held for the production of income (less §............ 0
ENCUMDIANCES)....o.vvvecvereieesieisesseessssssestes et ses st sss s s s sses s sssessssssssssssssssesssssssessesans | sresessesseses 745,955,515 | covoveveeeereeeeesienns (1] I 745,955,515 | v 751,666,431
4.3 Properties held for sale (less §.......... 0 €NCUMDIANCES)......ocvveviercieiieieieiseiesieieisesesiesens | crresesissessese s (01 TN (0 TR (0 U 0
5. Cash ($.....25,044,650), cash equivalents ($.....0)
and short-term investments ($.....621,690,485)..........couvvverreeermeresneresneesesseesssssessssesesssees | soseeessneend 646,735,115 | ..cvvreeriecerrineseiens (N [P 646,735,115 | ........... 1,086,226,993
6. Contract loans (including §.......... 0 PremMIUM NOES)......vvrvrerireriniressiseisesssseessesssssseessessssses [ ressesssseseesssessssssessesens (0 (0 U (0 U 0
T DEIVALIVES. ..ottt | crbiesbeen bbb 0 [ e, (V1 ORI (V1 OO 0
8. Other iNVESIEA ASSELS. ... ...ourverrerrreerererre et ssss st sssssssssssssssssssessses | eesneessneees 819,758,127 | covvvvevernne 44,413,807 | ..coovvennes 775,344,320 | ...ccooneen. 801,264,475
9. ReCEIVADIES fOr SECUMHES.........cvvuucrerrirircrieriieceierieces sttt essssssseseses | tonesssnesessssnes 368,653 | ..o (V1 U 368,653 | ..o 419,669
10. Securities lending reinvested collateral @SSEtS...........cevevcvevriecieiccceee e | v 173,715,394 | oo (1] I 173,715,394 | .............. 113,034,727
11, Aggregate write-ins for INVEStE @SSELS.........ccveievecicerieieieeee st ssenes | ssessessssessssnsanes (64,785) ..o | i (IR I—— (64,785)
12.  Subtotals, cash and invested assets (LINES 110 11).......vrrenrrrinenrrenrneieeseeseessessssssenseees | cevseeens 16,124,001,776 16,068,276,473 .15,987,433,627
13. Title plants less §.......... 0 charged off (for Title INSUrErs ONlY)........c.ceuueeevererrerrererseieeiiesiessseses [ e 0
14.  Investment income due and aCCTUE...........cvevrvieiieereeeteee ettt seessesesssns | eveesssesanns 103,518,737 | ..cveveveerveveiveiereeenn0 | 103,518,737 | 104,355,424
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccceeveeeis| cvvvevenee. 654,205,731 | covvvveveran 39,513,022 | .............. 614,692,709 | .............. 645,272,037
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....26,829,432 earned but unbilled premiums)........ccooeceerrere| corveernen. 1,169,813,817 | coovvrvvvvcrnnne 5,781,202 | ........... 1,164,032,614 | ........... 1,063,079,407
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... ).ttt | cereene e 21,386,712 [ oo 1,966,762 | ..oocvvevnven 19,419,950 | .cooovvrvens 19,832,974
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS..........cc.crvrrereereirieresnerieeesiseesiessssesssssessesssnns | oeesssesinens 61,466,405 ..o (VN [ 61,466,405 | ........ccee.... 72,017,484
16.2 Funds held by or deposited with reinsured COMPANIES...........c.cvevveveveeeirercereiereicseens | e 7,661,959 | oo (11 I 7,661,959 | oo 8,155,576
16.3 Other amounts receivable under reinSUranCe COMTACES...........c..uveerrrerceermreriereisersees | oveeeseerisesesesseeseenns (U RN (U R (U 0
17.  Amounts receivable relating to UNINSUFEd PIANS..........c.civriveieicieiee et ssssiessens | cevesseisssessese s (0 RSN (0 R (0 U 0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccceveeeveveveeen [ cevevveeesiscces, (0 O (0 U (0 U 0
18.2 Net deferred taX @SSEL........couvrrericinceieeise et sssse s sss st sssesnes | eosneesenceens 450,954,205 | .....cccovneee 142,053,642 | .............. 308,900,563 | ...t 309,853,835
19.  Guaranty funds receivable or 0N AEPOSIL...........c.ccvveeirierrieereeceeese s sesesseses | eveeressesinsessenes (156,140) [ ...oovvveerereerererrine (1] IO (156,140) | c.ocverrererenne (21,086)
20. Electronic data processing equipment and SOtWAIE.............cc.eviucieinciieieseeseesesessesesnees | cevvesssesssesssesessnns 225 | {1 225 | i 263
21. Furniture and equipment, including health care delivery assets ($.......... (0) ST ST 4,293,627 | coovvvrrernrnns 4,293,627 | ..o (0 T 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........oeeveveerervereeienns [ eereiesesieccse, (0 S {0 [0 R 0
23. Receivables from parent, subsidiaries and affliates...........ccevrrrrrrrrrnninrnrinrnsens s | e (0 {0 U (0 U 0
24. Health care (§.......... 0) and other amounts receivable
25. Aggregate write-ins for other than invested assets
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)...........ccccrvecriirriineieriiessessiessesssessessesssesssesssens | oveeeens 18,695,247,414 | .............. 253,072,012 | ......... 18,442,175,402 | ......... 18,297,596,634
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........ccoeveerereees | vevreeneereirinsineireineenns (01 O (1] T (0] I 0
28, Total (LINES 26 NG 27).........cveerrvererireriririsesiiesrisseeeisensiessssssssessssessssesssssesssessssesssesssnesssnes | coveneees 18,695,247,414 | .............. 253,072,012 | ......... 18,442,175402 | ......... 18,297,596,634
DETAILS OF WRITE-INS
1101, DEfErred QaIN/IOSS.......cvuvvveerieriiieiesiesisie sttt ss et st es s ssessnnsns | sessesssssssessnens [(CZ A1) ) [ (0] I ((CZ A1) ) [P (64,785)
1102, ettt | Sebeees ettt (O R (VN (O O 0
1103 RSt | eereens et (U (U (U O 0
1198. Summary of remaining write-ins for Line 11 from overflow page........c.ccocueeveereeneeneneneireenenes [ coeereenneseecseeene (V1 O (1] T 0 [ 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)......cvcvieiiiiriieisieseesceeeeessssnen | eereeisiesrenssseenees (64,785)[ ..o (L I (64,785)[ ..o (64,785)
2501. COLI supplemental BENEfits frUSE..............veeuermmceereriisieesesisecieesiseeseseesssessssessssensses | eersssessinnens 19,595,901 | .ovvonvercricrieerinenens (N [P 19,595,901 | .oooovvvenecn 20,309,261
2502. Real estate 0perating fuNd............cc.ocuirieireieeeceeeeee e ssssessesnns | seevessesesenns 20,165,638 | ...ooovvcrrrne. 938,916 | .ovovvrrnenn 19,226,722 | ...ooovvnee. 18,731,400
2503. Amounts receivable under high deductible POliCIES...........ccoveveicirireieceseecseseee s | e 21,090,928 | .....ccoocveee. 2,328,022 | oo 18,762,906 | ......ccoo.c... 18,194,841
2598. Summary of remaining write-ins for Line 25 from overflow page..........oceevveueveeveeveesvereeseeneens | e 37,247,893 | oo 471,516 | oo 36,776,378 | .ccverevae. 30,381,592
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE)........ccoriireeiirniiiesci s | vevisciis 98,100,361 | ...ovvevcvennnes 3,738454 | .....c.co....c.. 94,361,907 | ..o 87,617,094




Statement for March 31, 2016 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident Year $.....589,848,772)..........oovvvvoereeeriereieeeisssessssesesssesssesssss s sssssssssssssssssssssssssssssssssessssssssssssssssnses | sessssessssssssensens 7,523,523,202 | c.oovvvererrrens 7,422,324,562
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceuiveieiiiieieieissiese sttt sssssessssessens | srtesissessessesessssans 270,337,693 | .ovovvrereerein 288,297,531
3. LOSS AUIUSIMENT EXPENSES.......cvuiviivreciictcieie ettt ettt bbb sttt bbb st bbb en s snanns | ebessesaesnsensanees 1,737,420,793 | oo 1,742,046,642
4. Commissions payable, contingent commissions and other Similar ChArges...........cceueiririeiiieieissisee e sessssssssssessssses | esviesesssssessssesss 81,415,277 | oo 159,324,402
5. Other expenses (excluding taxes, ICENSES ANA FEES)...........cvuireieiiiiiieieie ettt ssssnes | srtesesessessesesisaans 108,561,579 | .covcvevrererrerirnns 161,306,934
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 85,670,772 | v 86,454,234
7.1 Current federal and foreign income taxes (including $.....(47,239,021) on realized capital gains (I0SSES))........ccc..vevvvrrrrerrrens | corveerierriesiseenionns 44,969,752 | .ovvveeereieieeene 41,488,305
7.2 Net deferred taX HADIIILY.........ccccccieicieieesce ettt b sttt sassenss | cbessessestssessesten st es s ssenaa L0 U 0
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt sttt enssenste | eebnes sttt (O U 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....205,592,641 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health Service ACt)..........ccceueiveieierresieeseseee e | eveeisieiisisiennns 2,450,073,426 | ..covvereerne. 2,387,044,917
10, AVANCE PIEMIUM....covecvecvieeiee ettt es ettt a st st s st s ettt s s e b s s b st e s st e bt en s s b s s s s sse s s st es e sasb st sansansnsassesas | sesessessssstessesesessessesassesaessesand (01 U 16,856
11.  Dividends declared and unpaid:
11,1 SHOCKNOIABES. ....vvvererisii sttt et s bbb n bt s s st st ssensantans | sbsessessanssnssnssenssnsnssensensnssensal (0 0
11,2 POICYNOIAETS. ..ottt ettt a bbbt et be st s bbbttt es st stensnns || enbsesssssessssenssessanes 12,424,483 | ..o 11,934,303
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccvveverevrireieiesses et sa s 86,616,228 | ..oovvvveeveeerine 62,240,340
13.  Funds held by company under reinsurance treaties.................... ...301,283 .395,031
14.  Amounts withheld or retained by company for account of others. ..32,362,008 ..28,602,229
15.  Remittances and items not allocated.............cccocovivrrrrerrirennen. 19,083,478 ..15,578,051
16.  Provision for reinsurance (including $.....491,665 certified).................. 12,508,723 12,508,723
17.  Net adjustments in assets and liabilities due to foreign exchange rates.. 78,863,377 .94 478176
18, Drafts QUISTANAING. ... ... cviecececece ettt sttt e s st s b sses s sensenas | ersessesnsestese et en s s e seesad L0 U 0
19.  Payable to parent, subsidiaries and affliates...........c.couveiiieiriieieiiscs et 25,023,002 | coooverieereienine 47,668,602
20, DEIVALVES.......coeeiecictieie ettt sttt et et s et s b s st st st sae s s tstessesansnsanas | sestesesistensese st senaes s L0 U 0
21, PaYable fOr SECUMHES. .......cveiviiericiieiiesiseie sttt ettt sttt s bt ss s s st ssessensansenans | esbsessessssssesessansan 86,952,702 | covovvvrerreieireieninne 11,186,850
22.  Payable for SECUMEIES IBNAING..........ccviveieiciiesie ettt ettt s s ss st ssessssentenaenas | evsessssssssesssanes 173,715,394 | oo 113,034,727
23, Liability for amounts held under UNINSUIEA PIANS.............ccueiuiveieieiiieie sttt ess bbb s sses s ssssssstans | seessessesssssessessssssssessesssssessend L0 U 0
24. Capital notes §......... 0 and interest thereon §.......... 0 s sttt ettt enns | Hrnstest ettt nees (O U 0
25, Aggregate WIite-inS fOr lIADIHIES. ...........cevvreeieiiesicie ettt sttt n s nsensessentenes | sssssessessesssssassansans 47,566,990 | oo 48,392,739
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........ovirinrreirceecseieseiee e ssessssseesssens | ceeesessesesesnees 12,877,390,252 | .oovevirnne 12,734,324,153
27, ProteCted Cell IADIIIHES. ... ...vvvvveeiriisrieieieiesieie ettt ettt en s s s ensennesnsentenne | ssstessesssssssessesnssssansessnssnsessesas 0 ] 0
28.  Total liabilities (LINES 26 AN 27).......ovuieiieireeiseiee ettt sttt ettt snnsnnes | snbisssssssssssssnes 12,877,390,252 | cooovvviicinns 12,734,324,153
29.  Aggregate write-ins for SPECial SUMPIUS fUNGS.........c.cvvevcvireieiciece ettt s st es s s sse s ssbesses s snenes | evsesssssssessesnsssenes 18,694,506 | .....ccvvvvveeririrnnns 18,969,506
30, COMMON CAPIAI SEOCK. ........cvuiviteiicictieie ettt bbb s bbb st ss s bt ense s sanns | sbessssnsessessssnsenans 20,000,000 | covovveveereeeriee 20,000,000
31, Preferred CaPtal STOCK..........ccoiiveeicieccet ettt ettt sttt ettt s st s s snaas | sbesieseten ettt s e baes L0 T 0
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....uuveererirrereseiseeses e ettt ss s s s s bbb n sttt ns st e ssnssentnsnns | sbsessessastnssnssantnsnssensanssnssessa L0 U 0
34, Gross paid in and CONLMDULEA SUMPIUS..........c.cvveveicieiieietceste ettt sttt s bbbt snsesaesns | evnbensesnsassnans 3,238,382,533 | ..ooereas 3,238,382,533
35, UNaSSIGNEA fUNAS (SUMPIUS)........cuevuirireieeseictete ettt se sttt s s sa s st nses st es s st ssnssstensnssntas | evestessesnsassnens 2,287,708, 111 | ovveeereerne. 2,285,920,443
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -t eeeereeeeerees ettt sttt snens | sessessest ettt snes 0 [ oo 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt en s senaes | eebiesistes ettt snes 0 | 0
37.  Surplus as regards policyholders (LINES 29 0 35, IESS 36).......ccuiveriiireieieiieteeeie et ssss s ssss s saes s sesssses | evissesessossesssnens 5,564,785149 | ..o 5,563,272,481
38, Totals (PAge 2, LINE 28, COL. 3).....uiucieicicieieiee sttt sttt n s taens | neresiestensieniens 18,442,175402 | ..covvveveree 18,297,596,634
DETAILS OF WRITE-INS
25071, OHhEr ADIIHES. ......cvocvveveciiiicicie sttt bbbttt n b n s s ssentnns | sbssssessessnsessensnsas 43,120,000 | .ovovrerereieiine 43,120,000
2502. Investment real @State IADINILY...........ceuiueiriieiee ettt nnns | sresernntens et enaes 21,995,248 | oo 23,101,705
2503. Retroactive reinSUranCce reSEIVE SSUMET. .........euriuerreieiriiessesseessisssese s ssssessessesssssssessessssessessesssssssassessessssessessssessessesssssssessesses | essesssssssessesssssssesesnes 302,398 | oo 302,877
2598. Summary of remaining write-ins for Line 25 from oVErlOW PAGE.........cvvirieeveicieesce ettt stes s seses s ssssssnnes | eveesesssssesssesseseenes (17,850,656)| .....ocvvvrrerererrrene (18,131,843)
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @00VE)........uiuiiiieiiieiesisisiesssseseesesssssessessessssssessssssssssssessssssssessensssssenssssns | sssssssssssssssessessnsas 47,566,990 | ..oooiviieieens 48,392,739
2901. Special surplus from retroaCtIVE FEINSUIANCE............c.cveicreeeeetee ettt s sss st st b s st ss s ssssessesnsenes | srevessessessssessensesenes 17,694,506 | ...coocvvverereriernans 17,969,506
2902. GUAANLY SUMPIUS FUNG.......ovieevicicteie ettt sttt ettt bt st s st en s s bassensasassessesanes | sntesseseesessenssssassesas 1,000,000 | ..ooovevrererereeienne 1,000,000
2003, eSS R SRR SRS R R SRR R RS R RS Rt n et
2998. Summary of remaining write-ins for Line 29 from oVEMlOW PAGE.........ceveviieeveeeteeee ettt saes
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 BDOVE).......c.oviueieiriiiiiisieeisisit st es s sss e ssessess st enses s sss s ssssassssssnsessnsas
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for March 31, 2016 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (WHILEN §.....121,448,821).....ooooee st ssssss | sviensssensins 124,305,427 | .ovooevenee 175,780,220 | .............. 639,720,409
1.2 Assumed......... (written $.....1,350,583,426).. ...1,290,768,795 .1,254,456,166 ..5,102,970,002
1.3 Ceded.. . (written $.....95,718,198)........ N [ 102,944,675 ..154,733,392 [ i 556,458,383
14 Net......coorenne. (Written §.....1,376,314,049).........covmrirereess ettt | errisnsinns 1,312,129,547 1,275,502,995 5,186,232,028
DEDUCTIONS:
2. Losses incurred (current accident year $.....724,464,219):
2.1 DIFBCL.... ettt sttt et s | sessessnsienns 61,794,183 |.....ceeveev.. 58,673,940 | ..coouce.. 164,857,905
2.2 Assumed. . ..692,756,059 | .. ...623,513,354 | . ..2,370,855,793
2.3 CBAEB. ..ottt | erienriense e 48,270,340 |..ocoovinnnns 50,248,029 |.....cccooenve.. 95,017,670
2 NBL oottt | eniiessienes 706,279,902 | .....ooov... 631,939,264 | ........... 2,440,696,028
3. Loss adjustment expenses incurred.. ..143,391,899 ....124,119,628 607,329,839
4. Other underwriting @XPENSES INCUIEM..........cccvuivieiieieicieieie ettt sses s tenaenas | evsessseseas 404,690,108 | .............. 391,764,304 | ........... 1,597,733,756
5. Aggregate write-ins for underwriing AEAUCHIONS. ...ttt en
6. Total underwriting deductions (Lines 2 through 5).
7. NetinCOME OF PrOtECIEA CEIIS........vuieieerii ettt sttt
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....curuurimiieniireieeireireiecseieisesiesise et ssssesssessesssstsssesseses | ceneesesessncens 57,767,637 | .coovveeennee 127,679,799 | oovveennee 540,472,404
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciviireiiicieiecee sttt sss st ssntenas | sbessesissenes 126,008,371 | ...coovneee 131,463,605 | .............. 639,569,988
10. Net realized capital gains (losses) less capital gains tax of $.....1,599,159........ccc.eruerrerrremrieeeeeeeeeeseeeseeseesieenieesas | ereeniessiesssenes 1,689,331 [, 7,258,871 | oo 305,247,667
11. Net investment gain (I0SS) (LINES 9+ 10)......ccuiuuiiiiriieireiireiisscisseisei sttt ssbs bbbt sttt et st nstnnss | eiseeisnsinns 127,697,702 | oo 138,722,476 | ...coevveeve. 944,817,655
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....662,656 amount charged off §.....2,890,553).........ccc.vevurrrerenrrnrresissieesisesseesssesssssssenssesssenses | sovesssesssnsens (2,227,897)] ..
13. Finance and service charges not included in premiums.... 4,627,479 |...
14. Aggregate write-ins for MISCElANEOUS INCOME..........ruirerrriricirrisiseeseissssesssee st ssesssssssssessessssssssssssessenssnsss | sssssssssssssssesas (185,179)
15. Total other income (LINES 12 thIOUGN 14).......cvuevcvieeeeieeseee ettt sse s bt s s b s s seeses | sressssessssnssanes 2,214,403
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOME taxes (LINES 8 + 11+ 15). ...ttt ettt et ses s sanns | evaesessisanns 187,679,742 | .............. 270,120,944 | ........... 1,493,696,746
17. DIVIdends 10 POIICYNOIABTS............cvuevecvceieiecieisete ettt ettt et s st s s sae s s b st s snens | sresssessssnssanes 2,342,078 |..ccovenn 1,843,773 [ 8,523,590
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cucviiciiiieiiereeeiceeeeseseseteste sttt sses st sssesse s sssssssssesssns | svesiesissenns 185,337,664 | .............. 268,277,171 | coevev 1,485,173,156
19. Federal and foreign iNCOME taXES INCUITEM............c.evcviireieicieeeeie ettt s st ssesessnsens | saesesssssnsnes 47,021,343 |[...ccoennne. 54,817,496 | .............. 298,412,018
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........ccvvurieriemreinrineineiesisssissesssssssssssssssssssssssssssssssssssssssssssssssssssnssns | eeveesseeseons 138,316,321 | .............. 213,459,675 | .......... 1,186,761,138
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year. ...5,563,272,481 .5,994,070,231 ..5,994,070,231
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis ..138,316,321 ....213,459,675 .1,186,761,138
23. Net transfers (t0) from Protected Cell QCCOUNTS...........ocuiriienrrriecirereeeeiee st ssssssessssssssssssesssessessssssssses | eonesesnssnessessssssnssessesss0. | revseesneensesnesnsssesessnsenn (U1 IO 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....(2,397,328).........cccccovevrvemrererivenrens [ oo, 65,272,694 |....cocvvennnn 49,913,290 | .ccovvvnnee. (255,675,706)
25. Change in net unrealized foreign exchange capital gain (loss) ....16,268,160 | .. 33,998,389)| . ..(41,719,732)
26. Change in net deferred INCOME tAX.........curiireririeeeireieeseie ettt sttt ettt entenins | eesesssssssesnes (UAVSR0X)] I— (22,727,893 [ ..o 5,392,589
27. Change in NONAAMILIEA ASSELS..........ccuivueicicieieie sttt st b b s s s saenes | svsbessesssaesans 5,761,296 | ..ccvvverrne. (2,085,776)] .coovvevveene (79,291,713)
28. Change in provision for reinsurance.. . 17,735,675
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
30. Surplus (contributed to) withdrawn from Protected CelIS..........criuriiirireirireereeeieesee et ssseesssteenas | sevsessssisssesssseseeessesea {0 OO (01 U 0
31. Cumulative effect of changes in acCoUNtiNG PHINCIPIES........c.cuiviieieieicsiie ettt ssssessesaes | oebessessessssessssessssssenae {0 U (01 U 0
32. Capital changes:
3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c......... .
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35. Dividends 10 SIOCKNOIAETS. ..........cuiuiieiieiciseieieie sttt st s st
36. Change in treasury stock
37. Aggregate write-ins for gains and losses in surplus
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccccueeeueiiieisiieeieesisesesesssesesssssssessesssens | ossessesssssessans 1,512,668 | ....co.co... (25,419,094 ............. (430,797,751)
39. Surplus as regards policyholders, as of statement date (Lines 21 PlUS 38)..........coeveevereeeeireiniseieieeseesssveesesisenes | eveesiens 5,564,785,149 | ........... 5,968,651,138 | ........... 5,563,272,481
0507, ettt E RS e e
0502 oottt RS
0503, oottt
0598. Summary of remaining write-ins for Line 5 from overflow page. e
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401, Profit and 10SS, MISCEIIANEOUS..........c.evviirciieiicieieseic sttt s s s ssensnnas | stsesasssessssnseens 463,228
1402. Other assets tri-party/tax credit bond income . 17,385 ..
1403. Retroactive reinsurance gain/loss.................. ..(2,24T)] ..
1498. Summary of remaining write-ins for Line 14 from overflow page... ....(663,546)] ...
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).......... (185,179){...
3701. ..
3702. ..
3703.
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ovuivieiieieiiiii sttt ssesssssessssssensesesssssnssnsenns | sensesessssssnssssesnssnsessenas 0
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Statement for March 31, 2016 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

CASH FLOW

1
Current Year
to Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUTANCE. .........vvuurieuriiriieieesees et
2. NetinVeStMENTINCOME. ..o
3. Miscellaneous income
4. Total (LINES THIOUGN 3)....o.cveieieiecce bbb st a b
5. Benefit and 10SS related PAYMENES.......c.ovuieririieceee ettt sttt
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS............ccoevuevcvsereciveiieresiseiens | ceveeireiiesesse e (01 (U1 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........c.coeuririerrerrincinrireieesseeeeseeseseiessseesesenss | ceeeneeneennd 681,067,343 | ............. 807,905,677 |.......... 2,314,843,905
8.  Dividends paid t0 POCYNOIAETS..........cceviirieieicscee ettt sss st ssssensesns | eosessssessessees 1,851,898 | ....ccooeveee. 1,741,943 | .o 8,118,488
9.  Federal and foreign income taxes paid (recovered) net of $.....(1,891,241) tax on capital gains (losses) 45,139,055 .42,748,384 | .... .296,677,081
10 Total (LINES 5 HNrOUGN 9)....ccvvuuererreriiieeiiserieiseesss sttt sttt | snesisins 1,340,054,699 | .......... 1,455,252,5% | .......... 5,101,374,805
11. Net cash from operations (Line 4 MiNUS LiNE 10)........cceuriiurreriiinrireieeineiseiecseieesssse s stesssesessessssssssessessessssssessesens | soessessnsens 137,301,454 |...coovveeenee (6,932,489)| ............. 802,726,523
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...ceeereresreeiesis ettt | eerseieens 312,350,109 | ....oovevens 816,203,768 | ......... 2,459,930,304
12,2 SHOCKS..ouuereersereesseeeesseeeess et et es s b e8RS Rkt | eenbsennset s 7,675,024 | ...oovvveennn. 14,347,306 | .......... 1,307,248,145
12,3 MOTGAGE I0BNS........oivieceeieieteee ettt et b s et s st b s b n st sassesssssebntenes | sresssssaesens 53,647,871 | oo (01 0
124 REAIESIALE....ovee ettt | eenbsennset 4,096,923 | ..oocvvvrrend 6,881,841 | ..ccovvvvvnnnee 69,098,240
12.5  Other iNVESIE @SSELS........cvvvuerirreiiirereierri sttt nens et enes | crssensssenenss 45,042,963 | ............... 25,247,748 | ....ceanv 110,878,879
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments..............ccooveveeveeneceecsesiecenens | e (217,929)| ..o (43,837)[ e (71,356)
12.7 Miscellaneous proceeds ...75,816,868 ...77,598,680 | .... ...14,342,516
12.8 Total investment proceeds (LINES 12.110 12.7) ..o essss s sssssesssssssssssssessseses | sessessessan 498,411,829 | ....coco..... 940,235,505 |.......... 3,961,426,728
13.  Cost of investments acquired (long-term only):
130 BOMAS .. veveueeersreessee ettt | rneriraeens 792,298,007 | ..o 765,789,159 | .......... 2,592,060,849
13,2 SHOCKS. . vvvuevereeeeseeeseeesse e eeesseeessee st es s sess s8Rt ennta | serneneeneenaes 9,760,031 | ..oovvvevrs 15,306,442 | ..........c.... 42,784,326
13,3 MOTEGAGE I0BNS.......ouiiieiecicee ettt bbb sttt s bbbt ensensenns | destesesstensesesessnaene {1 (01 0
1314 REAIESIAIE..v.vuueereeececeee et s st | serneseensseaes 3,062,322 | ...ovvveerenne 4,169,282 | ..ovvevnvs 116,450,098
13.5  OthEr INVESIEA @SSELS.......cvveererriscreeieerisseesi sttt | seensssesneens 31,490,884 | ...cccvvvnneee 26,722,624 | ....ccouunn. 106,677,096
13.6  MisCEllan@OUS APPIICALIONS............cvcviveieicieiie ettt sss s s snees | ererssssasieas 60,680,667 | ..ovovveveieee 0] . 37,172,545
13.7 Total investments acquired (LINES 13.1 10 13.6).....cuirviirreiniieieissisessiesise e ssessesssssesssssessessssssessssssssessenes | essssssssas 897,291,911 | ..o 811,987,507 |......... 2,895,144,914
14.  Netincrease or (decrease) in contract 10ans and Premium NOLES...........curererierreriereere et
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrpIUS NOLES, CAPILAl MOLES.......ceurereecicie ittt sttt st estssannns | oestsisessessenssessnssenenes O e (01 TR 0
16.2 Capital and paid in SUrPIUS, 18SS trASUNY STOCK............ceevcveieerereisec ettt tes s bessssssssenes | sersesssssesssseesssssaenens (1 (01 0
16.3 BOITOWEM fUNGS.........ccvueieieiiiiieirii ettt bbbttt | resiseniesbse bbb (01 OO 0 [ e 0
16.4 Net deposits on deposit-type contracts and other insurance HabilitIES. ............ccvvvererveveereieeeseeeceeerese s | evereereeiess e (1 (01 0
16.5  DiVIdENAS 10 STOCKNOIABTS. .. .vvvveerveereeeeiseeceseeies et seess s ssesss s sss st ssss st ssnssnns | eeesssaneens 217,000,000 | ... 230,000,000 | .......... 1,264,000,000
16.6  Other cash provided (APPIEA)..........c...cuerruemmrreemririrerieiessseseeeeesssesessssesssssesssssssssesssssessssssessseessssssses | epsressssseens 39,086,750 | .....coocooee. (49,030,135) ] ...cvveenuc (40,381,038)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)............ | cccovvnves (177,913,250) ] ............ (279,030,135)].......... (1,304,381,038)
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 (439,491,878)] ............ (157,714,626)| ............. 564,627,299
19.  Cash, cash equivalents and short-term investments:
19.1 BEOINNING Of YEAT.....cvvrurvereeeusseesesieeessseesss st s ess s sb s st sst e nsnnns | cnesesinas 1,086,226,993 | .....ccoeeons 521,599,694 | .....cccoo... 521,599,694
19.2 End of period (Line 18 plus Line 19.1)....... 646,735,115 363,885,068 1,086,226,993
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChANGE OF DONGS.....ouurvermureeemmerisseesssseesissessssesssssessss st sssst s ssss s sst st ssssssnnesssins | sonsesessnseenss 4,297,750 | oo (U8 IR 21,236,768
20.0002  EXChANGE O STOCK. ....vveuuerrreercessreiseeesseseseeeseesseessse e seesssess st ssess s sssessssessssssssssssssssssssssssssssssssnsssas | sesesssnsessssnesns 727,320 | coovveeecernnn 9,190,479 | ...ovvvvn 23,021,690
20.0003  Interest payment reCeIVEd iN SECUMHIES. .......cvvvevveiiieieieiesee ettt ss s ssessssnsens | ssessesssansessenns 512,645 | oo 380,381 | oo 1,483,527
20.0004  Bonds exchanged for stock. . ....281,007
20.0005  Stock distributions from limited PArNEISNIDS.........coviiiviiiiiiisiereiisisieresiseseseseesessesssessesssssessessnssssesssnssssssssssnssnss | sosessesnssssessssssensasesns 0 f i (L 278,479
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Statement for March 31, 2016 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 March 31, 2016 December 31, 2015
1. St. Paul Fire and Marine Insurance Company state basis CT $ 138,316,321 $ 1,186,761,138
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) $ 138,316,321 $ 1,186,761,138
Surplus

5. St. Paul Fire and Marine Insurance Company state basis CT $ 5,564,785,149 $ 5,563,272,481
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) $ 5,564,785,149 $ 5,563,272,481

Use of Estimates in the Preparation of the Financial Statements:

No significant change.

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

A.

C.

Statutory Purchase Method:

Not applicable.

Statutory Merger:

On January 1, 2016, St. Paul Fire and Casualty Insurance Company (Fire and Casualty), a Wisconsin domiciled insurance entity was merged
with and into the Company. In accordance with SSAP No. 68, Business Combinations and Goodwill, the statutory merger method was utilized
in merging the two entities, of which the Company was the surviving entity. The Company cancelled and retired all of the issued and
outstanding common stock of Fire and Casualty.

Details of the results of operations for the previously separate entities for the year ending December 31, 2015 were as follows:

The Company Fire and Casualty
Net underwriting gain $ 540,472,405 $ -
Net investment gain 944,621,350 596,305
Other income 8,406,747 (61)
Dividends to policyholders 8,523,590 -
Net income after capital gains tax and before
all other federal and foreign income taxes 1,484,976,912 596,244
Federal and foreign income taxes incurred 298,369,269 42,749
Net income $ 1,186,607,643 $ 553,495

No adjustments were made to the Company’s policyholders’ surplus as a result of the merger.
Impairment Loss:

Not applicable.

Note 4 — Discontinued Operations

No significant change.

Note 5 — Investments

A

Mortgage Loans:

No significant change.
Debt Restructuring:
No significant change.
Reverse Mortgages:

No significant change.
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Statement for March 31, 2016 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

D. Loan-Backed Securities:

@

@)
©)
4)

®)

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

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

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

Not applicable.
Not applicable.

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 $ 129,748
2. 12 Months or Longer $ 342,568
b. The aggregate related fair value of securities
with unrealized losses: 1. Less than 12 Months $ 63,819,375
2. 12 Months or Longer $ 45,437,235

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:

@
@
©)

No significant change.
Not applicable.

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.

Note 8 — Derivative Instruments

No significant change.

Note 9 —Income Taxes

No significant change.
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Statement for March 31, 2016 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

No significant change.

Note 11 — Debt
A. No significant change.

B. Not applicable.

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

A —D. Defined Benefit Plans:

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

E. Defined Contribution Plans:
No significant change.

F. Multiemployer Plans:
No significant change.

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

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

I. Impact of Medicare Modernization Act of Postretirement Benefits:

No significant change.

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

On March 21, 2016, the Company paid ordinary dividends of $152 million and extraordinary dividends of $65 million for a total of $217 million, to its
parent company, The Travelers Companies, Inc.

Note 14 — Liabilities, Contingencies and Assessments

No significant change.

Note 15 — Leases

No significant change.

Note 16 — Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

No significant change.

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. Transfers of Receivables Reported as Sales:
No significant change.
B. Transfer and Servicing of Financial Assets:
No significant change.
(2)a. Not applicable.
(2)b. Not applicable.
(2)c. Not applicable.
(4)a. Not applicable.
(4)b. Not applicable.
C. Wash Sales:

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.
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Statement for March 31, 2016 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant change.

Note 20 — Fair Value Measurements
The Company’s estimates of fair value for financial assets and financial liabilities are based on the framework established in the fair value accounting
guidance. The framework is based on the inputs used in valuation, gives the highest priority to quoted prices in active markets and requires that
observable inputs be used in the valuations when available. The disclosure of fair value estimates in the fair value accounting guidance hierarchy is
based on whether the significant inputs into the valuation are observable. In determining the level of the hierarchy in which the estimate is disclosed,
the highest priority is given to unadjusted quoted prices in active markets and the lowest priority to unobservable inputs that reflect the Company’s
significant market assumptions. The level in the fair value hierarchy within which the fair value measurement is reported is based on the lowest level
input that is significant to the measurement in its entirety. The three levels of the hierarchy are as follows:

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

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

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

A. (1) Securities measured and reported at fair value as of March 31, 2016:
Description Level 1 Level 2 Level 3 Total
Bonds
Industrial and miscellaneous $ - $ 187,131,805 $ 3,668,000 $ 190,799,805
Common stock
Industrial and miscellaneous 347,456,493 - 2,270,363 349,726,856
Total securities at fair value $ 347,456,493 $ 187,131,805 $ 5,938,363 $ 540,526,661
At March 31, 2016, 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 into out of included in included in at
Description 12/31/2015 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 3/31/2016
Bonds $ - $3,668,000 $ - $ - $ - $ - $ - $ - $ - $ 3,668,000
Common stock 2,270,363 - - - - - - - - 2,270,363
Total $ 2,270,363 $3,668,000 $ - $ - $ - $ - $ - $ - $ - $ 5,938,363

Due to market fluctuations during the quarter, securities previously held at cost changed to being held at fair value. These securities were
deemed Level 3 securities, resulting in a transfer into Level 3.

(3) Market fluctuations cause securities to change from being held at cost to fair value or vice versa. In Addition, securities transfer between
levels based on the availability of observable market data. The Company recognizes these transfers at the end of the period.

(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 also holds common stock where the fair value estimate is determined by an internal portfolio manager based on recent filings,
operating results, balance sheet stability, growth and other business and market sector fundamentals. Due to the significant unobservable
inputs in these valuations, the Company includes the total fair value estimate for all of these investments in Level 3.
(5) Not applicable.
B. Not applicable.

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

Not
Practicable
(At March 31, 2016) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Shorttermbonds $ 621,691,869 $ 621,690,465 $ 152,204,170 $ 469,487,699 $ - 0% -
Long term bonds 11,412,240,982 10,958,735,480 584,148,766 10,822,265,651 5,826,565 -
Preferred stock 1,713,800 1,195,000 1,713,800 - - -
Common stock 349,726,856 349,726,856 347,456,493 - 2,270,363 -
Not
Practicable
(At December 31, 2015) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Cash equivalents  $ 3,098,324 $ 3,098,324 $ - $ 3,098,324 $ - 8 -
Short term bonds 1,052,028,033 1,052,027,970 365,399,335 686,628,698 - -
Long term bonds 10,786,343,162 10,488,001,048 597,029,860 10,158,595,607 30,717,695 -
Preferred stock 1,741,800 1,195,000 1,741,800 - - -
Common stock 348,441,978 348,441,978 346,171,615 - 2,270,363 -
Mortgage loans - 41,900,000 - - - 41,900,000

D. Not applicable.
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Statement for March 31, 2016 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 21 — Other Items

No significant change.

Note 22 — Events Subseguent

The Company had no material subsequent events through May 6, 2016.

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, 2016 to March 31, 2016, the prior year-end total loss and loss adjustment expense reserves developed favorably
by $24,165,000, resulting from better than expected loss and defense and cost containment development primarily in the other liability — occurrence,
special property, auto physical damage and commercial auto liability lines, partially offset by unfavorable development in the commercial multiple
peril line. Lower estimates for adjusting and other expenses also contributed to the total favorable development.

The improvement was driven primarily by better than expected loss experience in (i) the other liability — occurrence line for excess coverages for
accident years 2011, 2014 and 2015, (ii) the special property line driven by non-weather related loses primarily for accident year 2014, (iii) the auto
physical damage line for accident years 2014 and 2015 and (iv) the commercial auto liability line for accident years 2010 and prior. These
improvements were partially offset by unfavorable development in the commercial multiple peril line resulting from a refinement of IBNR from mono-
line property coverages to commercial multiple peril for non-weather related losses, primarily impacting accident year 2015. Lastly, the improvement
in adjusting and other expense reserves was driven by the allocation of adjusting and other expense reserves by year as disclosed in the Schedule P
Interrogatories of the Company.

The remaining changes are generally the result of ongoing analyses of recent loss data and trends. A portion of the change from prior year effects
relates to retrospectively rated policies which are subject to premium adjustments.

Note 26 — Intercompany Pooling Arrangements

No significant change.

Note 27 — Structured Settlements

No significant change.

Note 28 — Health Care Receivables

No significant change.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

No significant change.

Note 31 — High Deductibles

No significant change.

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

No significant change.

Note 33 — Asbestos/Environmental Reserves

No significant change.

Note 34 — Subscriber Savings Accounts

No significant change.
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Statement for March 31, 2016 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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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Statement for March 31, 2016 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

12
2.1

22
3.1

3.2
3.3

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3
9.31

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?

If yes, has the report been filed with the domiciliary state?

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?

If yes, date of change:

Yes [X
Yes [X

Yes|[ ]

1 No[]
1 No[]

No[X]

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?

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

St. Paul Fire and Casualty Insurance Company merged into its parent, St. Paul Fire and Marine Insurance Company, January 1, 2016.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

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.

Yes [X

Yes [X

Yes [ X

1 No[]

1 No[]

1 No[]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

St. Paul Fire and Casualty Insurance Company

40967

Wi

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.

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

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.

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).

By what department or departments?
Insurance Department of Connecticut

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

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?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

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?

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

Yes[ ] No[X

2/31/2014

] NAT]

1

2/31/2014

04/26/2016

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

NA[X]
NA[X]

No[X]

No[X]

No[X]

1
Affiliate Name

2
Location (City, State)

FRB

0occC

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?

(

(

(c)  Compliance with applicable governmental laws, rules and regulations;

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

e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

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

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

On February 3, 2016, the Board of Directors of The Travelers Companies, Inc. (Travelers) adopted amendments to Travelers Code of Business Conduct

and Ethics (the "Code"). The purpose of the amendments was to globalize the current Code and update the Code with respect to business and
requlatory developments as well as to provide additional guidance and greater detail with respect to various matters, including with respect to raising

ethical concerns/reporting obligations, conflicts of interest, separate policies and violations.
Have any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement for March 31, 2016 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.1
10.2

1.1

1.2

13.

14.1

15.1
15.2

16.1
16.2
16.3
17.

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 18,004,380
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] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 2,353,281,162 2,398,590,758
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 50,105,990 51,564,774
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 2,403,387,152 $ 2,450,155,532
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: $ 173,715,394
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 173,715,394
Total payable for securities lending reported on the liability page: $ 173,715,394
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[ ] No[X]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase 270 Park Avenue, New York, NY 10017-2070
The Bank of New York Mellon 225 Liberty Street, New York, NY 10007
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
CIBC Mellon 320 Bay Street Custodial account for Canadian Branch
Toronto, ON M5H 4A6
Citigroup Global Markets Inc. Special Equity Transactions Group Brokerage account
390 Greenwich Street, 1st Floor
New York, NY 10013
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A CBRE Clarion Securities 201 King of Prussia Road Suite 600
Radnor, PA 19087
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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Statement for March 31, 2016 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

3.1
3.2

4.1

4.2

5.1

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[X] Nol[ ]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

Other liability-occurrence 0.000 | 5.000% 0 38,227,667 38,227,667 0 0 219,392 219,392

Total XXX XXX 0 38,227,667 38,227,667 0 0 219,392 219,392
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
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Statement for March 31, 2016 of the

ST. PAUL FIRE AND MARINE INSURANCE COMPANY
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-3190005 ......... AMERICAN INT'L REINSURANCE COMPANY LTD........covvereererrrieeeseesesesssesssesssssssneons BMU.......... UNAUTHORIZED. | .......... (0 | ..........................
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Statement for March 31, 2016 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

Current Year to Date - Allocated by States and Territories

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorSYear CurrerA;t Year PriorsYear Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccccooeneineriniinnen. AL ... L 445567 | oo 2,142.871 | o 1,816,639 | ..o 40,407,142 | coovverrs 51,103,639
2. Alaska... LAK L ...303,479 ..227,151 6,241,382 | .... 6,884,058
3. ANZONA..s AZ]... L 453,140 243977 | v 31,246,928 | .......ccccoone. 34,814,890
4. ArKanSas........cocomeeneiinniinees AR]..... L 264,222 | oo 84874 | 722,233 | v 14,067,353 | ..cvvvvrves 12,749,788
5. California.......cccoocunevenerencrennnens CAJ...... (IO (PR 7,927,255 | oo 9,837,015 | .ovvisereer.8,652,896 | oo 28,234,688 | .............. 210,381,893 | ..ovvoene. 228,169,802
6. Colorado......cccoovrumrvnrrrnirrnenene CO]J....... [T [FOR 2,553,512 | v 3,907,338 | ..o 2,074,938 | ... 1,400,808 | .o 56,551,622 | ...ovverrenncd 60,714,680
7. ConNECCUL......coveererrrrirris CT|.e ISP O 98,506 | ..vvrvrernircnenes 519,599 | .oovioiierennn2,039,421 | i 258,665 | e 34,418,044 | ...ooooennee 39,435,987
8. Delaware......ccocomeermeerniirniinnens DE[....... Lecooe | v 239,015 | v 235,983 | oo 87,690 | o 87,105 | 5,814,505 | ..o 6,100,635
9. District of Columbia................. DC|.... ISR [P 47464 | oo 136,252 [ oo 160,134 | o0 268,405 | oo 9,285,618 | ..ooovvvrrinnee 12,108,168
10, Florida......c.ocveeeverierierieriens FL]....... [IUON [FRR 5,222,618 | ..ovovrrren. 8,569,778 | ..ovvvvernenn 1,047,104 | 3,163,940 | e 75,346,575 | oo 80,635,771
11, GeOrgia.....eeecvecveerieriereeens GA[...... Lecooe | e 399,468 | ..o 708,586 | ..ovvvvvvererrnnn. 738,463 | . 3,363,000 | oo 43,963,322 | ..ovvvrrrns 50,375,256
12, Hawaii....ocoocoverncrnirncrncncs HI....... L 126,254 | ..o 1,004,901 | oo 149,144 | 4,211,266 | oo 5,116,007
13, 1daho......ccccovevnerncrinerinnicnneeneD | e L 2,300,465 | .... .2,655,904
14, MNO0IS.....ovvvvrrrerrnernerrerneenene L | e, Lo v 700,757 | ... 1,563,383 | .o..ee.8,265,990 | .o 1,613,062 | e 129,849,730 | ..ccovvvnneee 154,545,437
15, Indiana......cccoovvrverinerinecnen N | e L 23,984,144 24,505,471
16, 1oWa..ccerncneenn A | L ..30,592,722 ...25,676,945
17, Kansas......ccveveneeineeenn KS | e L 29,396,808 35,430,148
18, Kentucky....oooovivvcvneriririnens KY |...... L 690,896 | ..o 127,858 16,879,747 | coovvevvve 20,605,459
19, LOUISIANG. .......vvverrrrirerierians LA]..... L 4,872,393 | oo 3,483,365 60,079,021 | ....ccvvvvvnn 62,073,968
20.  Maine.....coocveeeceeirerreiees ME(....... Lo | v 3,088 | o 42,029 [ oo 424,658 | oo 1,920 | i 2,728,432 | v, 3,698,434
21, Maryland........ccccooevverriierinnns MD ... L 416,389 | .oooevveerenns 546,161 | oovverrrerinnn. 574,966 | ....ccoovvnns 41,933,783 | coovrrrs 45,571,199
22. Massachusetts............c........... MA ... L 661,867 | ..cccovevrrnn. 17,554,188 | wovvoererirnn. 635,309 | .oovrrrrnn. 63,467,869 | ............... 98,164,866
23. Michigan........c.cooovsrvrsrrerinnnn. MI....... L 1,277,277 | oo 458971 | v 2,347,304 | oo 47,644,593 | .oovvrnnen) 68,264,604
24.  Minnesota.........ccocoverererereee . MN| ... L 530,399 | oo 754,005 | .oovovevirinn. 780,413 | v, 70,651,012 [ oo 77,639,567
25, MiSSiSSIpPi.......cccrervrrrerrrrnneen MS | e L 1,129,011 | oo 184,823 | oo 1,868,955 | ..cvvvvenen. 17,043,707 | coovveerennes 34,312,374
26.  MiSSOUTi.....cccocrsvrrerrerrerreneee MO [ oo Livoor | o 175,522 [ oo 357,029 | oo (CYAV) | [— 685,458 | ..cvvvvrnn. 39,458,554 | ...covvveene 50,874,121
27. Montana........ccoeeovmrrmrrnrrnnen MT | e Levoor | o 628,162 | ..oovoverrerinne 1,045,573 | oo 1,156,711 | oo 496,839 | .cooorrerinnes 7,212,354 | oo, 8,859,277
28.  Nebraska..........ccocoeereerneeen.NE | oo L 218,195 | v 529,775 | coovveerrerierirnnns 85,983 | ..oovvvvee. 15,949,356 | ...coovvrvnne. 18,548,198
29. Nevada......cooomrcvmrrmreneend NV [ i L 222,109 18,395,127 21,916,947
30. New Hampshire........c..ccc.oe....NH| ... L ....286,304 .10,586,115 | .... ...11,679,634
31, New Jersey.....coevvrrcvmrcverenen. Nd [ e L 1,161,885 | .ocoviere 18,746 | 4,328,538 | e 61,129,394 | ...ccooovvne. 99,663,977
32, New Mexico........cocovvrmrrenne NM| ... L 8,979,467 | ..ccccce0eee... 2,807,224 | oo 3475234 | 38,359,657 | .ooovvreenn 44,650,594
33 New YorK...ooooooeeonrrcnrrsnreneen NY [ e Levoor | v 11,294,613 | oo 11,075,849 | ...c..c00.e.....5,389,736 | oo 25,975,513 | ..o 222,758,948 | .............. 254,233,411
34.  North Carolina..........cccccooe.....NC | ... Levoor | o 100,002 [ oo 326,631 | .o 1,065,231 | 99,237 | oo 24,123,610 | oo 30,674,990
35.  North Dakota.........ccccooeveeeee.ND | e Levoor [ v 4,821,964 | ..o 5,257,372 | oo 4,013,232 | 835,340 | .covvrrirs 18,104,105 | ...cvvvrrenee. 23,194,771
KIS T 03110 SN O, - f ISV Lo | o 1,216,764 | ..oooovvvenne. 2,265,053 | cooovoereeen 1,771,028 | 6,564,377 | cooovvrrrinnn 38,239,955 | ...oovvvnvnn 48,134,427
37.  Oklahoma.........ccccooverrnnrennn. OK [ e Lo [ v 3,341,325 | oo 3,176,835 | ..o 10,741,170 | e 1,249,517 | oo 36,500,018 | ....ccooonvenee 37,900,918
38, Oregon......ccocovreennevsenenen. OR [ i Lecoor | o 268,814 | oo 445998 | oo 7878 | 241239 | oo 9,244694 | .......ccoec.c. 10,881,944
39. Pennsylvania...........ccoconrereee. PA | e Levoor | o 3,632,307 | oo 5423489 | ..ot 5,350,797 | i 2,337,116 | oo 106,677,379 | .ocoovevneee 106,672,748
40. Rhode Island.......c.ccccocnrinnienne RI....... Levoor [ oo 17,254 | e, 181,817 [ e 13,508 | e 9,149 [ oo 30,716,518 | .cooooreenee 16,363,845
41.  South Carolina......c.c.coocrerenne. SCl...... IS O 26,409 [ oo 201,257 | oo 109,357 | i 264,292 | oo 14,160,831 | oo 17,643,896
42, South Dakota.........ccccosrenrenne SD|....... Levoor [ e 30,299 | oo 235,252 | ovvievriererernnnn258,780 | i 109,182 | oo 10,038,264 | .....cceoonee. 11,025,857
43, TEeNNESSEE......ccoccomrmrrrrrirsiinnes TN|...... Levoor | o 299,420 | oo 483128 | oo 142,259 | 189,312 [ oo 33,875,651 | oo 38,328,135
44, TeX@S..oomromrrnrneieernninnenneen TX | e L ..26,641,263 ...33,454,137 . 17,172,028 300,938,716 | ... .322,776,574
45, Utah..conicecelUT Levooe | o 549,081 | oo 746,632 | oo 646,681 | oo 1,199,820 | ..ocvvvvvnevn. 13,170,276 | ..covvrvrenee 15,298,102
46.  Vermont........ccoovcvnernronnen VT | e, ISP O 1,696 | oo 88,863 [ ...ooovverrernn831,551 | 13,133 | o 4,006,555 | ..ovorrirnrinn 4,706,030
47.  Virginia.. WAL L ....1,208,394 1,493,544 ...1,036,552 ..33,525,952 37,140,223
48.  Washington..........ccocoverneennes WA[...... Lo [ e 95,302 | v 622,636 | ..o 3,271,574 | 1,419,596 28,754,129 33,080,004
49.  West Virginia.......c.coocverrvenen. WV ....... Lo | o 2,069,495 | ..o 2,507,282 | covvrerrernn2,962,699 | oo 501,281 | coovvrris 19,232,015 | coovvverres 19,664,685
50.  WiSCONSIN......ovvemrvrrircirrirnnene WI....... Lecooe | o 120,913 [ oo 817,751 | oo 980,174 | 10,310,427 | cooovvvrrr 64,757 473 | oo 76,483,582
51, WYoming......cocoovevenererunernncnnne WY |....... [T (PR 3,266,269 | .....coovevveene 4,582,501 | .ovovierrnn 2,653,483 | oo 2,985,205 | ...ovvreiinnee 20,777,077 | oo 23,000,611
52.  American Samoa..........cc..cco.... AS ... O OO (U N (O R 0 [, (01 OO (01 O 0
53, GUAM..ciercecrecees GU]J....... ISP T 1,480 | oo 1,450 | oo (U (V1N 6,456 | .ovoeieiii 7,618
54.  Puerto RiCO.......cccounmrvrrrrrinen. PRI....... Lo [ e, 13,837 | oo 1,165 | v 130,732 [ (01 1,573,389 | .o 286,371
55.  US Virgin Islands..........cccccouvunne. VIf....... ISR P 36,389 | oo 31,305 | (U [ 48,402 | oo 257,577 | oo 393,172
56. Northern Mariana Islands......MP |....... Nuco | e (U1 ST (U1 TR (U1 RO (U1 TR (U1 TR 0
57. Canada........cnnrennens CAN |....... Lo corerreriennne 27,254,466 | ................ 25,595,016 | ..cooovvereen. 24,119,989 | oo 21,499,144 | ............ 238,811,183 | .o 269,264,136
58. Aggregate Other Alien............. (Ol I,0,0, O [P 105,122 [ oo 464,559 | .o 143123 | oo 1,855,546 | .....cccouuvee. 14,404,324 | ................ 17,389,852
59, TotalS.....oouvivirrirnisiisiieiiniiens (@)...54 | o, 121,448,821 | .....cccc.c.. 152,985,592 | ....ccoceuue. 141,079,429 | ..o, 156,805,361 | ........... 2,545,233,332 | ........... 2,912,091,704
DETAILS OF WRITE-INS
58001. CYM Cayman Islands ...........coeee. [ oee XXX [ i 78,929 | v 62,436 | .cvorerveriernrieierieenen0 [0 |0 [ 647
58002. BMU Bermuda.......... 63,229 .3,752,903
58003. CHE Switzerland........c.cooervvervees [eere XXX i 16,213 [ e 213 |0 [0 [0 | 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.....| ..... XXX | s (C I T0) ) I 338,681 | oo 143123 | oo 1,836,268 | ...ccvevnnvn. 14,384,724 | ....cceoeeee. 13,636,302
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)........ | ..... XXX. | i 105,122 [ oo 464,559 | .o 143123 | o 1,855,546 | ...ccccouvvee. 14,404,324 | ................ 17,389,852
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for March 31, 2016 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

The Travelers Companies, Inc.
... St. Paul Fire and Marine Insurance Company (24767) *
...... St. Paul Mercury Insurance Company (24791) *
...... St. Paul Guardian Insurance Company (24775) *
...... St. Paul Surplus Lines Insurance Company (30481) *
...... The Travelers Casualty Company (41769) *
...... Travelers Constitution State Insurance Company (41750) *
...... Northbrook Holdings, Inc.
......... Discover Property & Casualty Insurance Company (36463) *
......... St. Paul Protective Insurance Company (19224) *
...... Discover Specialty Insurance Company (10213) *
...... United States Fidelity and Guaranty Company (25887) *
......... Fidelity and Guaranty Insurance Underwriters, Inc. (25879) *
......... Fidelity and Guaranty Insurance Company (35386) *
......... Laurel Village Fidelity Realty, Inc.
. Laurel Village Joint Venture Partnership (50%)
... Laurel Village | Limited Partnership (99%)
... Laurel Village 1l 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%)
vee wee wee weo ... Laurel Village Swinford Limited Partnership (99%)
......... USF&G Retail Associates GP, Inc.
vee wee woo ... USF&G/Fidelity Retail Associates Limited Partnership (1%)
......... USF&G/Fidelity Retail Associates Limited Partnership (83.95%)
......... BMR Sports Properties, Inc.
e we ... ... Black Mountain Ranch Limited Partnership (1%)
...... Black Mountain Ranch Limited Partnership (85%)
...... MMI Capital Trust |
...... Promenade Partners, LLC
...... SPFM 101 Lincoln Centre LLC
...... USF&G Capital |
...... USF&G Capital 111
...... 350 Market Street, LLC
...... Travelers Special Services Limited
...... Yonkers Financing Corp.
...... English Turn Fidelity Realty, Inc.
......... English Turn LLC (99%)
......... Fidelity English Turn Club LLC (99%)
...... English Turn LLC (1%)
...... English Turn Realty Management, Inc.
......... Fidelity English Turn Club LLC (1%)
...... 8527512 Canada Inc. (22.48%)
......... The Dominion of Canada General Insurance Company *
...... Fog City Fund, LLC (99%)
...... Symmetry Growth Capital Il, LLC

Notes:
* Denotes affiliated insurer

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

PART 1 - ORGANIZATIONAL CHART

Minnesota 41-0518860 ... ... Upper Lake Growth Capital, LLC (99.1%) Minnesota
Connecticut 41-0406690 ... ... Vesbridge Partners, LP (88.4%) Minnesota
Connecticut 41-0881659 ... ... Windamere II, LLC (98.9%) Minnesota
Connecticut 41-0963301 ... ... Windamere 11, LLC (99%) Minnesota
Delaware 41-1230819 ... ... Windamere, LLC (90.2%) Minnesota
Connecticut 41-1435765 ... Camperdown Corporation Delaware
Connecticut 41-1435766 ... SPC Insurance Agency, Inc. Minnesota
Delaware 51-0375653 ... Aprilgrange Limited United Kingdom
Connecticut 36-2999370 ... F&G U.K. Underwriters Limited United Kingdom
Connecticut 36-2542404 ... Travelers Underwriting Agency Limited United Kingdom
Connecticut 52-1925132 ... Travelers Syndicate Management Limited United Kingdom
Connecticut 52-0515280 ... ... Travelers Asia Pte. Ltd. Singapore
Wisconsin 52-0616768 ... St. Paul Surety Europe Limited United Kingdom
lowa 42-1091525 ... Travelers Corporate Trustee Ltd. United Kingdom
Maryland 52-1551225 ... Travelers London Limited United Kingdom
Minnesota 41-1616702 ... TCI Global Services, Inc. Delaware
Minnesota 41-1542260 ... Travelers Management Limited United Kingdom
Minnesota 41-1542261 ... Travelers Insurance Company Limited * United Kingdom
Minnesota 41-1542263 ... ... Travelers Professional Risks Limited United Kingdom
Minnesota 41-1542264 ... Travelers Property Casualty Corp. Connecticut
Minnesota 41-1542266 ... ... Constitution Plaza, Inc. Connecticut
Minnesota 41-1593312 ... ... Travelers Insurance Group Holdings Inc. Delaware
Minnesota 41-1542267 ... ... ... The Standard Fire Insurance Company (19070) * Connecticut
Minnesota 41-1542255 ee +ee ... ... Standard Fire Properties, LLC Delaware
Maryland 52-1704255 et wer wee ... ... Bayhill Restaurant Il Associates (50%) California
Maryland 52-1704256 vee wer ... ... Standard Fire UK Investments, LLC Delaware
Maryland 52-1704256 vee wes we. ... The Automobile Insurance Company of Hartford, Connecticut (19062) * Connecticut
Maryland 52-1852190 ee wee wee .. ... Auto Hartford Investments, LLC Delaware
Maryland 52-1573778 vee wer ... ... Travelers Personal Security Insurance Company (36145) * Connecticut
Maryland 52-1573778 vee wer ... ... Travelers Property Casualty Insurance Company (36161) * Connecticut
Delaware 52-2073764 wee wer e ... Travelers Personal Insurance Company (38130) * Connecticut
Delaware 41-0406690 ee wee .. ... Travelers Texas MGA, Inc. Texas

Delaware 41-0406690 vee wee .. ... Oregon Evergreen Investor I, LLC Delaware
Delaware 52-1953822 et wer wee weo ... Lone Rock Timber Investments I, LLC (75%) Delaware
Delaware 52-2044075 vee wee wee weo ... Lone Rock Timber Investments Il, LLC (90%) Delaware
Delaware 41-0406690 ... ... ... Travelers (Bermuda) Limited * Bermuda

United Kingdom .. .. .. Travelers Lloyds Management Company Texas

Delaware 20-3033027 ... ... ... TPC Investments Inc. Connecticut
Minnesota 52-1466734 ... ... ... Travelers Casualty and Surety Company (19038) * Connecticut
Minnesota 59-2635727 vee wes ... ... Farmington Casualty Company (41483) * Connecticut
Minnesota 59-2709441 vee wee wee oo ... Travelers MGA, Inc. Texas
Minnesota 59-2635727 ee wee .o ... 8527512 Canada Inc. (77.52%) Canada
Minnesota 52-1715225 ee +es we wee ... The Dominion of Canada General Insurance Company * Canada
Minnesota 59-2709441 vee wer v ... Travelers Insurance Company of Canada * Canada

Canada vee wer o ... Travelers Casualty and Surety Company of America (31194) * Connecticut
Canada AA-1560270 ... ... ... ... ... Travelers Global, Inc. Delaware
Minnesota 41-1985480 ee et wee wee .o ... Travelers Brazil Holding, LLC Delaware
Minnesota 76-0753165 cee wee wee wee weo .o ... Travelers Brazil Acquisition LLC Delaware

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

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
AA-3194119
20-4312440
06-1534005
06-6033504
06-1067463
75-2676034

AA-1560270
AA-1560039
06-0907370
47-2215437
47-2215437
47-2215437
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Statement for March 31, 2016 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 Malucellr Latam S.A. (49.5%)

JMalucelli Travelers Seguros S.A. (51%) *
Travelers Participagdes em Seguros Brasil S.A. (95%)

Travelers Seguros Brasil S.A. *

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) *

The Travelers 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

* Denotes affiliated insurer

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

Brazil
Brazil
Brazil
Brazil
Brazil
Brazil
Colombia
Brazil
Brazil
Connecticut
Connecticut
Delaware
Connecticut
Connecticut
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

AA-2230021

AA-2230002

AA-2330036

AA-2230022
06-0876835
06-1286266
06-6033504
06-1286268
06-1203698
75-1732040
06-0566050
06-0566050
06-0291290
06-0566050
59-3372141
56-1371361
75-6013697
AA-1120023
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

... Travelers Commercial Casualty Company (40282) *
... Travelers Distribution Alliance, Inc.
... Travelers TLD, LLC

. Tiercel, LLC

. Redstart, LLC

... The Travelers Home and Marine Insurance Company (27998) *
... The Travelers Lloyds Insurance Company (41262) *
. Travelers Marine, LLC

Connecticut
Delaware
Delaware
Delaware
Delaware
Connecticut
Texas
Delaware

95-3634110
62-1657094
06-0566050
06-0566050
06-0566050
35-1838079
76-0002592
06-0566050
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Statement for March 31, 2016 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
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.. | .....ccc0evevnee 0000086312 NYSE................. The Travelers Companies, INC.........ccccovevivereriinnens MN............ UDP ...t [ttt snenenes | oereresssieeensteesnsnes | erens 0.000 | i | ser e
3548...... The Travelers Companies, Inc......... 24767... | 41-0406690.. | ...ovvevvrrrers | cerrrereireinnes [ v St. Paul Fire and Marine Insurance Company......... CToeis RE.....coovnnn. The Travelers Companies, INC..........cooevvrvrirnnnns OBM.....ccovene ...100.000 | The Travelers Companies, INC..........ccveverrrrrnnn.
3548...... The Travelers Companies, Inc......... 24791... [41-0881659.. | ...covvvrererians [ crrrrrreirerieinns [ St. Paul Mercury Insurance Company..................... CTeeei DS..coovirvinn 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.. | cooovrevrerirees | ceererreneereinnnes [ covernneeneisseneineen St. Paul Guardian Insurance Company................... CToeis DS St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccoorvereererens | cerrerreenens
3548...... The Travelers Companies, Inc......... 30481... |41-1230819.. | cooovererieis | e [ St. Paul Surplus Lines Insurance Company............ DE....cccou... [DXS S St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC........ccoccvveererrrnnn.
3548...... The Travelers Companies, Inc......... 41769... [41-1435765.. | ..o e [ e The Travelers Casualty Company.............cccceueenc. CToes DS St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC.........coccvevereerennn.
3548...... The Travelers Companies, Inc......... A1750... [41-1435766.. | .c.ovvvereeeres | cerereiriieiarries [ eveereieenieieieneieens Travelers Constitution State Insurance Company... |CT............. DS..oieine St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Compani€s, INC...........cccoerireeris | verereirenns
3548...... The Travelers Companies, Inc......... 00000... |51-0375653.. [ ...ccovirerrires | erirerrirereeens [ crerieisiseeeenins Northbrook Holdings, INC.........ccocvviinniiiiricinnns DE............ [DIS TR St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Compani€s, INC...........ccccerureeris | verereirnnnns
3548...... The Travelers Companies, Inc......... 36463... | 36-2999370.. | ..evverrvrieis | cerrreienriienes [ v Discover Property & Casualty Insurance Company. [CT............. DS Northbrook Holdings, Inc ...100.000 | The Travelers Companies, INC...........corerrrrernnn.
3548...... The Travelers Companies, Inc......... 19224... [36-2542404.. | .....oovvvvvenes | v [ e St. Paul Protective Insurance Company.................. CToiis [D1S S Northbrook Holdings, Inc ...100.000 | The Travelers Companies, INC..........ccervrrrrrnnn.
3548...... The Travelers Companies, Inc......... 10213... [52-1925132.. | ..ovverevvreines [ cvreireiiciniens | e Discover Specialty Insurance Company.................. CToeins [D1S S St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, INC..........ccvvrrerrrens | correrrrennns
3548...... The Travelers Companies, Inc......... 25887... [52-0515280.. | ...oovvverererinns [ crrrrireirerieinns e United States Fidelity and Guaranty Company....... [CT............. DS..ccovvrvinn St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Compani€s, INC..........ccouurvernreres | corerriniunes
3548...... The Travelers Companies, Inc......... 25879... | 52-0616768.. | ...cocvurereries | ceereremreereineens [ eorervieineisnieeneineens Fidelity and Guaranty Insurance Underwriters, Inc.. United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, INC...........coreereerrreens | cerrerreeens
3548...... The Travelers Companies, Inc......... 35386... |42-1091525.. [ ..ovevevieiriins | evieirireeens [ Fidelity and Guaranty Insurance Company............. United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, InC............cccoervreunnee.
3548...... The Travelers Companies, Inc......... 00000... |52-1551225.. [ ..oeevevieirinns | evieirinreiens e Laurel Village Fidelity Realty, InC...........ccovvvvriennnee United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Companies, InC............cccoervrernnee.
3548...... The Travelers Companies, Inc 00000... |41-1616702.. Laurel Village Joint Venture Partnership Laurel Village Fidelity Realty, InC..........ccccoceveeeee |OMeciicici | e 50.000 |The Travelers Companies, INC........cccovvverrirennns
3548...... The Travelers Companies, Inc.........|00000... |41-1542260.. . | Laurel Village | Limited Partnership.. .. | Laurel Village Joint Venture Partnership............. [O/M.....cccovvvevns | e 99.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 00000... |41-1542261.. Laurel Village Il Limited Partnership Laurel Village Joint Venture Partnership............. |O/M.....ccovvvis | won 99.000 | The Travelers Companies, INC.........coeveerreerennn.
3548...... The Travelers Companies, Inc. 00000... |41-1542263.. Laurel Village Il Limited Partnership..............c.c.... Laurel Village Joint Venture Partnership............. |O/M.....ccoovrir | wone 99.000 | The Travelers Companies, INC.........cc.cveerreernnnn.
3548...... The Travelers Companies, Inc.........[00000... |41-1542264.. . |Laurel Village IV Limited Partnership ..| Laurel Village Joint Venture Partnership............. [O/M....cccocvevens | e 99.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 00000... |41-1542266.. Laurel Village Tower A 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... [41-1593312.. | coevveeeeererees | ceereremreereeneees [ coverereeneissereneineens Laurel Village Tower B Limited Partnership............ Laurel Village Joint Venture Partnership............. |O/M....cccocovvvenr | e 99.000 | The Travelers Companies, INC..........ocveereereenn.
3548...... The Travelers Companies, Inc......... 00000... |41-1542267.. | ..ocverreriins | evrerrineeeens e Laurel Village Tower C Limited Partnership............ Laurel Village Joint Venture Partnership............. |O/M.....cccovviees | oone 99.000 |The Travelers Companies, INC........cccovvverrirennnns
3548...... The Travelers Companies, Inc......... 00000... |41-1542255.. | ...coovvveeiins | evieirisreens e Laurel Village Swinford Limited Partnership............ Laurel Village Joint Venture Partnership............. |O/M.....ccoevrvieas | woee 99.000 |The Travelers Companies, INC........cccovvevvieens | errirerninns
3548...... The Travelers Companies, Inc......... 00000... |52-1704255.. [ ....covirevirns | evieirireeens [ e USF&G Retail Associates GP, InC..........cccovivevnnnes United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Compani€s, INC...........ccccevureeris | verereirnnns
USF&G/Fidelity Retail Associates Limited
3548...... The Travelers Companies, Inc......... 00000... |52-1704256.. | ....ceeeeriess | rrrerreieeeeees | e s enes s Partnership MD............ DS..covevrn USF&G Retail Associates GP, Inc...................... OM..oovviveiais | v 1.000 |The Travelers Companies, INC..........ccerrevrrrinns 0101.....
USF&G/Fidelity Retail Associates Limited

3548...... The Travelers Companies, Inc......... 00000... [52-1704256.. | .....ovvevererenne [ crrrrerrirereinns [ Partnership MD.....cc..... DS..ccovirvin. United States Fidelity and Guaranty Company... [O........ccccovvnines | voves 83.950 | The Travelers Companies, INC.........c.ccccevurevrenee 0101.....
3548...... The Travelers Companies, Inc......... 00000... [52-1852190.. | ...vorrrrrrerinns [ crrrrrrrererieninns e BMR Sports Properties, INC..........ccoevvrnereiernnnnns MD.....cc..... DS..coovirvins United States Fidelity and Guaranty Company... |O/B/M................ ...100.000 | The Travelers Compani€s, INC..........ccoeverrernrenns | covvrrerinnes
3548...... The Travelers Companies, Inc......... 00000... |52-1573778.. | coeovevvereeis | ceerernereereinnins [ eovernieneiseeeneinnens Black Mountain Ranch Limited Partnership............ MD............ (DX JS BMR Sports Properties, INC........coccovvveerierienenne (0117 ISR IS 1.000 |The Travelers Companies, INC.........ccocovvvrrerenne 0102.....
3548...... The Travelers Companies, Inc......... 00000... |52-1573778.. | cceoveveerirves | ceerervmeereineins [ corereieineisnieeneineen Black Mountain Ranch Limited Partnership............ MD............ [DXS S St. Paul Fire and Marine Insurance Company..... [ O.....cccoevvvrenees | vevae 85.000 | The Travelers Companies, INC...........ccorevrierenncn. 0102.....
3548...... The Travelers Companies, Inc......... 00000... |52-2073764.. | ....ccovevrrrrns | errerrirreens [ creirieseeeeis MMI Capital Trust | St. Paul Fire and Marine Insurance Company..... [O/M................... ...100.000 | The Travelers Companies, InC............cccocrvreennee.
3548...... The Travelers Companies, Inc......... 00000... |41-0406690.. | ...ccerrrerrras | errererrirreieens | creerieisiseeeeninns Promenade Partners, LLC St. Paul Fire and Marine Insurance Company..... [O/M................... ...100.000 | The Travelers Companies, InC............cocoervreunnee.
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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) *
3548...... The Travelers Companies, Inc......... 00000... |41-0406690.. | ...ceevurererrens | ceererrmrrereennens [ corereeeereiserrereeneen SPFM 101 Lincoln Centre LLC.........cccooevrveriiinenee DE.....cc..... St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, INC...........cocvereerennn.
3548...... The Travelers Companies, Inc.........|00000... |52-1953822.. . |USF&G Capital I............c...... .. | St. Paul Fire and Marine Insurance Company..... ...100.000 | The Travelers Companies, Inc...
The Travelers Companies, Inc 00000... | 52-2044075.. USF&G Capital IlI St. Paul Fire and Marine Insurance Company The Travelers Companies, INC........cccovvverrirennes
The Travelers Companies, Inc 00000... |41-0406690.. [ ...ccorrrerirns | erererrrrrrernens [ crririreisinsienenins 350 Market Street, LLC........ccoovvievriercieenens [DIS TR St. Paul Fire and Marine Insurance Company The Travelers Companies, INC.......ccccoveveericinnnns
The Travelers Companies, Inc. 00000... | crvevererrererrens | eeerrerieiniene | ceenenenssienies [ Travelers Special Services Limited............cc.cc........ [D1S J St. Paul Fire and Marine Insurance Company. The Travelers Companies, INC..........cccevvverennn,
The Travelers Companies, Inc. 00000... |20-3033027.. | ceeevervrrrranrs | cerrrrenreererenes [ everenenssienieisninnes Yonkers Financing Corp..........ccovvvevererereriennnns [D1S J St. Paul Fire and Marine Insurance Company. The Travelers Companies, INC..........ccoevvvervnnnns
The Travelers Companies, Inc. 00000... |52-1466734.. [ ....cvvvvrires | rrirerriveieirns [ v English Tum Fidelity Realty, INC.........cccocouvvvrirrnnn. [D1S J St. Paul Fire and Marine Insurance Company. The Travelers Companies, INC..........ccovvrverrnnns
The Travelers Companies, Inc. 00000... [59-2635727.. | ....vvvvererinns [ crrrrireirereinns [ English TUM LLC......oooiiirrinceccererenis (DS O English Tumn Fidelity Realty, InC..........cccovuvvenee. The Travelers Companies, INC.........ccocevernnenee
The Travelers Companies, Inc. 00000... [59-2709441.. | ....vvvrvererane [ crrrrrreirerernns [ Fidelity English Turn Club LLC........ccccoevvervinirinnee (DS English Tumn Fidelity Realty, InC........c.ccovvuvvenee. The Travelers Companies, INC..........cocuevernnnnee
The Travelers Companies, Inc. 00000... [59-2635727.. | ....ovvrererinns [ crrrrirrirereinns e English TUM LLC......oooiiiiiieeeceeees (DS O St. Paul Fire and Marine Insurance Company The Travelers Companies, INC...........coceeuevennenee
The Travelers Companies, Inc. 00000... |52-1715225.. | .oooveeveeriies | ceereremeereinenns [ corervieineissieeneineen English Turn Realty Management, Inc.................... [DXS F St. Paul Fire and Marine Insurance Company. The Travelers Companies, INC.........cccoeerevrienenne
The Travelers Companies, Inc 00000... |59-2709441.. | ....cvovveriins | evierrireeens [ e Fidelity English Turn Club LLC.........c.cccccovrvvrvennnee. DS..covvne English Turn Realty Management, Inc............... O/B/M......cceune The Travelers Companies, INC........cccovvverrirennnes
The Travelers Companies, Inc 00000... |evreerrrrerrirees [ e [ 8527512 Canada INC.......ccovvveevirieieieieeiesins [DIS TR St. Paul Fire and Marine Insurance Company..... | O/B/M................ The Travelers Companies, INC.......ccccovvvevrinennnns
The Dominion of Canada General Insurance

The Travelers Companies, Inc. 00000... | AA-1560270. Company 8527512 Canada INC.........cccvvvererrerereierieinins The Travelers Companies, INC..........ccoevrverrnnens
The Travelers Companies, Inc.........|00000... |41-1985480.. . | Fog City Fund, LLC .. | St. Paul Fire and Marine Insurance Company The Travelers Companies, Inc...
The Travelers Companies, Inc. 00000... | 76-0753165.. Symmetry Growth Capital II, LLC St. Paul Fire and Marine Insurance Company. The Travelers Companies, INC..........ccovvrvevrnnees
The Travelers Companies, Inc. 00000... [41-1927945.. | c.ooveevrvieies | cerrrereereinnns [ v Upper Lake Growth Capital, LLC.........ccccovvrerrirennns St. Paul Fire and Marine Insurance Company. The Travelers Companies, INC..........covvvvrvrrrnnnns
The Travelers Companies, Inc. 00000... |20-1222630.. | .vevvrevrrererrens | ceereremrrereennnes [ covereeeeneesneeeneeneens Vesbridge Partners, LP.........cccocvveneninnineeninns St. Paul Fire and Marine Insurance Company. The Travelers Companies, INC........ccooeerevrcennnne
The Travelers Companies, Inc. 00000... [41-1983936.. | ...vvevreererees | ceereremrrereennens [ eorerneeeneisnreeneineens Windamere Il, LLC......coovvvvvveercreersieneienae St. Paul Fire and Marine Insurance Company. The Travelers Companies, INC.........ccooevreurcennne
The Travelers Companies, Inc. 00000... |41-2007089.. | ...cvvevrererres | ceererrmrrererneens [ eorerereireisnieeneinnen Windamere Ill, LLC St. Paul Fire and Marine Insurance Company. The Travelers Companies, INC........ccocoeerevriennnee
The Travelers Companies, Inc 00000... [41-1926305.. [ ...ccovrerires | erererrirreeens e Windamere, LLC St. Paul Fire and Marine Insurance Company The Travelers Companies, INC........cccovvveeriiennnns
The Travelers Companies, Inc 00000... [41-1762781.. | ..oeveveerirns | evirerrirreiens e Camperdown Corporation............cceeeeieerieennns The Travelers Companies, Inc. The Travelers Companies, INC.......ccccovereeriiinnnns
The Travelers Companies, Inc 00000... |41-1888760.. [ ....ccovrvrrrrer | errererrrrrreinens [ crririreisieeeeininns SPC Insurance Agency, INC.........ccccevvvererivereienns The Travelers Companies, Inc. The Travelers Companies, INC..........ccoevrvevnnrnn
The Travelers Companies, Inc. 00000... | vereeririrerrrerns [ v [ Aprilgrange Limited........ccooovevniiinnciieenninns The Travelers Companies, Inc. The Travelers Companies, INC..........ccovrrverrennns
The Travelers Companies, Inc. 00000... | cvevereeeeereeeees | eereeeeeees | eeeeeereeees | ererereren e enenenenenes F&G U.K. Underwriters Limited...............cccvevvrnnnee The Travelers Companies, Inc. The Travelers Companies, INC..........coovvvrvrrvnnnes
The Travelers Companies, Inc. 00000... | cvverrerrrrrrrerreens | eererrerrernnnns | cerrerereessnnes [ covenneenseseesennes Travelers Underwriting Agency Limited................... NIA............. The Travelers Companies, Inc. The Travelers Companies, INC..........coovvrrvrrrnnnens
The Travelers Companies, Inc. 00000... [ .eerveererierrinn | cerererrereriens [ ererirrereresnns e Travelers Syndicate Management Limited.............. NIA. ..o The Travelers Companies, Inc. The Travelers Companies, INC...........cocccuevennenee
The Travelers Companies, Inc. 00000... | voerreeeererereens | eerrererreerennnns | ceereremeenennnes [ corereneeneesseeneennes Travelers Asia Pte. Ltd.........ccoooevvviieninicncnnne Travelers Syndicate Management Limited......... Board.......ccc.en. The Travelers Companies, INC..........cooevrrvrcennnne
The Travelers Companies, Inc. 00000... | eeerrerernerereens | cerrerereenenne | ceereremeenesnenes e St. Paul Surety Europe Limited.........c.coreuvivennee. The Travelers Companies, Inc. The Travelers Companies, INC..........cocoeerevrienenne
The Travelers Companies, Inc 00000... |eovreerrrrerenrees [ errereneeniins | eveersinseens [ Travelers Corporate Trustee Ltd...........ccccovveveennee. The Travelers Companies, Inc. The Travelers Companies, INC.......ccccovvvevrieennns
The Travelers Companies, Inc 00000... Travelers London Limited...........cccoveveieeiiiiieninnns The Travelers Companies, Inc. The Travelers Companies, INC.......ccccoveveericinnnns
The Travelers Companies, Inc 00000... TCI Global Services, INC.........c.ccovvvveeiiirirnns The Travelers Companies, Inc. The Travelers Companies, INC..........ccoevvvvernnnne
The Travelers Companies, Inc. 00000... Travelers Management Limited.... The Travelers Companies, Inc. The Travelers Companies, INC..........ccoevvverrnnes
The Travelers Companies, Inc. 00000... Travelers Insurance Company Limited.................... A The Travelers Companies, Inc. The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... Travelers Professional Risks Limited Travelers Insurance Company Limited 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............cccoervrernnen.

..|00000... {06-0566030..
00000... |06-1445591..

3548...... The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc

. | Constitution Plaza, Inc.............. .. | Travelers Property Casualty Corp

. ...100.000 | The Travelers Companies, Inc...
Travelers Insurance Group Holdings Inc................. Travelers Property Casualty Corp....

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

3548...... The Travelers Companies, Inc......... 19070... [068-6033509.. | ...ccovevervrees | cererrerirereiiins [ errereenenieieisneeeens The Standard Fire Insurance Company.................. Travelers Insurance Group Holdings Inc............. O/B/M.....coevrne ...100.000 | The Travelers Companies, INC...........ccccvervrernnnen.
3548...... The Travelers Companies, Inc......... 00000... |06-8033509.. | ...coeverrirars | cerrrrerrerreienes [ v Standard Fire Properties, LLC The Standard Fire Insurance Company.............. OM..coviiinnns ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000... |94-3097171.. | coveverrerieis | cevrreneereienes [ v Bayhill Restaurant [l Associates...........ccoeevrrennns Standard Fire Properties, LLC..........ccccccvverennee O | e 50.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000... |06-8033509.. | ...cverrrrrrars | cerrrrereereienes [evereneesssneessinnes Standard Fire UK Investments, LLC............ccccovnn. 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.. | ....cvovivrerere | vrirerrrererienes | eerenerereeesenseneone Connecticut CTeei (A, 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... |08-0848755.. | ...ocveverereeres | eerrrereeerererees | everererereeereserenenenas Auto Hartford Investments, LLC...........c.ccccovvruenee. DE............. Connecticut OM....coveenne. ...100.000 | The Travelers Companies, INC............cccevueerris | cerererrnnnns
3548...... The Travelers Companies, Inc......... 36145... |06-1286264.. | ......cvverrrvis | e [ covernieineisneeneinein Travelers Personal Security Insurance Company.... |CT............. . | 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.. | ....coovveivirns | erieirireeens [ v Travelers Property Casualty Insurance Company... |CT............. . | The Standard Fire Insurance Company.............. O/B/M.....cccvune ...100.000 | The Travelers Companies, InC............cccoervreunnee.
3548...... The Travelers Companies, Inc......... 38130... |36-3703200.. [ ..ceererrrirns | errerernirnreinens [ ceerieisinseeeniens Travelers Personal Insurance Company................. CToviis The Standard Fire Insurance Company.............. OBM......cceune. ...100.000 | The Travelers Compani€s, INC...........ccovruenris | cerrreerenns
3548...... The Travelers Companies, Inc......... 00000... | 27-44B9564.. | .....cvvvrrreis | cerrrereereienes [ v Travelers Texas MGA, Inc The Standard Fire Insurance Company.............. OBM.....ccovunee ...100.000 | The Travelers Companies, INC..........ccervrrrvennnn.
3548...... The Travelers Companies, Inc......... 00000... |06-8033509.. | ...cvevrrrrrars | cerrrrereereinnes [ evereieensissessinnes Oregon Evergreen Investor |, LLC The Standard Fire Insurance Company.............. (0117 ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000... |81-1639956.. | ....ceerererees | rrrrrrererererees | crererererinenisenenenenes Lone Rock Timber Investments |, LLC.................... DE........ NIA............... Oregon Evergreen Investor I, LLC............cc........ (O TS I 75.000 |The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000... [32-0447309.. | ...oovvvrrrernns [ crrrrrrrirerennns [ Lone Rock Timber Investments Il, LLC................... DE.....cccocee. NIA .o Oregon Evergreen Investor |, LLC...........ccccocouue. O | e 90.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000... [AA-3194119. | ..o [ crrrireirereinns [ Travelers (Bermuda) Limited...........cccoreuernrrerninae BMU.......... (A, Travelers Insurance Group Holdings, Inc............ OBM.....ccovvnee. ...100.000 | The Travelers Compani€s, INC..........ccouverrernienes | cererveninnes
3548...... The Travelers Companies, Inc......... 00000... | 20-4312440.. | .ceovevvereees | ceererrmeereinenee [ v Travelers Lloyds Management Company................ L), S NIA. .. Travelers Insurance Group Holdings, Inc............ O/BM.....coovenene ...100.000 | The Travelers Companies, INC...........cvrvereerereens | cevrerreenens
3548...... The Travelers Companies, Inc......... 00000... |06-1534005.. | ...vevrererrens | ceererrmreerernnene [ eorerereineisnieeneineen TPC Investments INC..........coveurvereinceniereircinnns CTois NIA .. Travelers Insurance Group Holdings, Inc............ O/BM.....covenne ...100.000 | The Travelers Companies, INC...........cceeeererrenncn.
3548...... The Travelers Companies, Inc......... 19038... [08-6033504.. | .....coevererees | cererrerireieinies [ errereieeniseiesieeenns Travelers Casualty and Surety Company................ CToeiis A Travelers Insurance Group Holdings, Inc............ O/B/M......ccceuu ...100.000 | The Travelers Companies, InC............cccorvreennee.
3548...... The Travelers Companies, Inc......... 41483... [08-1067483.. | ...cvvvevvries | cerereirireieriiies [ ersereieesieieisneieens Farmington Casualty Company.............ccceceuvueinnnas CToriis A Travelers Casualty and Surety Company............ O/B/M.....ccouuvune ...100.000 | The Travelers Compani€s, INC...........ccovvueeris | cerereirennns
3548...... The Travelers Companies, Inc......... 00000... | 75-2676034.. | ...cvvevvrrrais | cerrrereeriienes [ v Travelers MGA, Inc Farmington Casualty Company.............cccccvuvnnes OBM.....ccovnne ...100.000 | The Travelers Companies, INC..........cceerrrvernnn.
3548...... The Travelers Companies, Inc......... 00000... [ crverererrererrenns | eeereriesnens | eevsesseesssenes [ eovnenessenensinnes 8527512 Canada Inc. Travelers Casualty and Surety Company............ OBM...ocvvvrar| e 77.520 | The Travelers Companies, INC..........coevevrrrnnnns
The Dominion of Canada General Insurance
3548...... The Travelers Companies, Inc......... 00000... [AA-1560270. | ....oovvererereene [ crrrrereirerieninns e Company CAN.......... (A, 8527512 Canada INC.........ocoevevierirriernrireriines OBM.....covvne. ...100.000 | The Travelers Compani€s, INC..........ccouuevernrines | corerreniines
3548...... The Travelers Companies, Inc......... 00000... | AA-1560039. | ....oovvrererians [ crrrrireereriennns e Travelers Insurance Company of Canada............... CAN.......... (A, Travelers Casualty and Surety Company............ OBM.....ccovvnee. ...100.000 | The Travelers Compani€s, INC..........ccouuerrernrenes | corerrrnienes
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 31194... |06-0907370.. | .ceveevreerereis | ceererrmreereennnne [ corerereineiseieeneineen America CTois A Travelers Casualty and Surety Company............ O/BM.....cooveene ...100.000 | The Travelers Companies, INC..........ccorvereerereens | cerrerreeens
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc.........|00000... |47-2215437.. . | Travelers Global, Inc......... ..| America O/B/M... ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc......... 00000... |47-2215437.. Travelers Brazil Holding LLC Travelers Global, INC..........c.ccccccceeeeciiceeae OBM................ ...100.000 | The Travelers Companies, INC............ccrvurrvernnn.

3548...... The Travelers Companies, Inc......... 00000... |47-2215437.. | coevverrerrieis | cevrereisiienes [ v Travelers Brazil Acquisition LLC..........ccoevveverrennens DE......c...... NIA....ccooine. Travelers Brazil Holding, LLC...........cccocvvvirnnee. OBM.....ccovuene ...100.000 | The Travelers Companies, INC..........cccovvveeerrens | cererrrennns

J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000... | cveevreerrerrerreens | cererrerreniens | eerreneensienes | v Resseguros S.A. ("Holdco") BRA........... NIA ... Travelers Brazil Acquisition LLC............cccocveee. O/B..oovoevveiaiene | e 49.500 | The Travelers Companies, INC.........co.cevevrrvernnn. 0107.....
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J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000... | AA-2230021. | cevvrevrererrens | ceererrmreereinnene [ eorerreeeneieseeneineen J. Malucelli Resseguradora S.A.........cc.cccvvurirvenenee BRA........... A Resseguros S.A. [01= ...100.000 | The Travelers Companies, INC...........ccocrvvreurenncn. 0107.....
3548...... The Travelers Companies, Inc......... 00000... |erreerrrrrererrees [ e e [ J. Malucelli Controle de Riscos Ltda...........c..cccuuu. BRA........... NIA..ccooee J. Malucelli Resseguradora S.A...........ccccvirunnns O/B...ooevervens | v 0.010 | The Travelers Companies, INC........cccocovvevrieennes 0107.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000... J. Malucelli Seguradora S.A..........cccovverniennnnnns Resseguros S.A. O/B..ooverirrriinns ...100.000 | The Travelers Companies, InC............cccvervrernnen.
3548...... The Travelers Companies, Inc. 00000... J. Malucelli Controle de Riscos Ltda............cc.ceo..... J. Malucelli Seguradora S.A...........cccovvnnnee. The Travelers Companies, INC..........ccoeveverrnnes
3548...... The Travelers Companies, Inc.........|00000... . |J. Malucelli Latam S.A.......... .. | Travelers Brazil Acquisition LLC.. The Travelers Companies, Inc... .
3548...... The Travelers Companies, Inc. 00000... JMalucelli Travelers Seguros S.A. J. Malucelli Latam, S.A........c.ccoevevnene The Travelers Companies, INC..........coovvvrvrrinnnns
3548...... The Travelers Companies, Inc......... 00000... [ .eerevererrereririn | cerermrerereriens [ ererineirerennns [ Travelers Participagdes em Seguros Brasil S.A. ... Travelers Brazil Acquisition LLC............ccccovvunee. The Travelers Companies, INC..........cocvevernnenee
3548...... The Travelers Companies, Inc......... 00000... | AA-2230022. | ...ovevreririens | ceereremreereinnens [ eorerrreineisnieeneineen Travelers Seguros Brasil S.A. ......ccoeviverininnnes BRA........... A Travelers Participagdes em Seguros Brasil S.A. |O/B/M................ ...100.000 | The Travelers Companies, INC........cc.cceeeereenennn.
3548...... The Travelers Companies, Inc......... 19046... [08-0876835.. | .....ccevvrvrees | cererrerireiernies | evrerereesiseieisieeenns Travelers Casualty Insurance Company of America|CT............. A Travelers Casualty and Surety Company............ O/B/M.....cccvune ...100.000 | The Travelers Companies, InC............cccoervreennee.
3548...... The Travelers Companies, Inc 36170... | 06-1286266.. Travelers Casualty Company of Connecticut.......... CToviis A Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, InC............cocvervreennnen.
3548...... The Travelers Companies, Inc.........|00000... | 06-6033504.. . | Travelers Casualty UK Investments LLC...... . . ....| Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 36137... |06-1286268.. Travelers Commercial Insurance Company. Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, INC.........cccveerrrerrrnn.
3548...... The Travelers Companies, Inc. . 106-1203698.. Travelers Excess and Surplus Lines Company....... . | Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, INC.........cccorvrrrrrrnnn.
3548...... The Travelers Companies, Inc... . | 75-1732040.. . | Travelers Lloyds of Texas Insurance Company...... Travelers Casualty and Surety Company. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. . 106-0566050.. The Travelers Indemnity Company............ccccocevnee. . | Travelers Insurance Group Holdings Inc............. ...100.000 | The Travelers Companies, INC...........ccvervrrrrrennn.
3548...... The Travelers Companies, Inc. . 106-0566050.. | ....voveerrees | ererereeriennreens | cerrereereiseeeeeneeens Arch Street North LLC........ccovvevvverenenerienes The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC........ccoccvveereerennn.
3548...... The Travelers Companies, Inc. 2 106-0291290... [ .voveeeceieen | v | e The Charter Oak Fire Insurance Company............. The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC..........coceevvreurennn.
3548...... The Travelers Companies, Inc . [06-0566050.. | ...cocverrrriees | eereeeerierniinees [ e Travelers Real Estate, LLC..........cccocovvevicirininnne The Travelers Indemnity Company.............c....... ...100.000 | The Travelers Compani€s, INC...........cccovvieeris | verereirnnns
3548...... The Travelers Companies, Inc......... 10647... [59-3372141.. | .oveiveereies v | e First Floridian Auto and Home Insurance Company |FL.............. A The Travelers Indemnity Company..................... OBM.....couue. ...100.000 | The Travelers Companies, INC...........ccccvvrrerrers | cerrerrirnns
3548...... The Travelers Companies, Inc......... 42811... [56-1371361.. | .overerrieies [ [ e Gulf Underwriters Insurance Company.................. CToeiins A The Travelers Indemnity Company.............cc...... OBM.....covunne ...100.000 | The Travelers Companies, INC..........cccevvrverrens | cerrerrrenns
3548...... The Travelers Companies, Inc......... 22233... | 75-6013697.. | ccveverrvrrians | cevrrereereinnes [ v Select Insurance COmMPany...........coeevrreeieveennnnns LD, S A The Travelers Indemnity Company.............cc..... OBM.....covunne ...100.000 | The Travelers Companies, INC..........ccovvrrrrrens | correrrrenns

Travelers Casualty and Surety Company of Europe

3548...... The Travelers Companies, Inc......... 00000... [AA-1120023. | ....oovvrereriens [ crrerireerereinns [ Limited . | The Travelers Indemnity Company. v |OBM..ccoorne ...100.000 | The Travelers Companies, INC..........ccocrvvevrnenee
3548...... The Travelers Companies, Inc......... 38385... | 75-1679830.. | .vvvvrevvererees | ceererrrreereineens [ eovereieineiseineneineens Commercial Guaranty Insurance Company............ . | The Travelers Indemnity Company e |OBBM...ccone ...100.000 | The Travelers Companies, INC...........corvererrenncn.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. | ....cevrreerrees | ceererrmreereenerne [ coverrereereesnereneeneens Crystal Brook, LLC........covreurinierereeerereeneens The Travelers Indemnity Company............ccc.... O/BM.....coveene ...100.000 | The Travelers Companies, INC..........cccvrvereerrrens | covrerreenens
3548...... The Travelers Companies, Inc......... 00000... | 06-0566050.. | ..cocvrveerreees | ererreeeeieeies | e Durham Holding, LLC Crystal Brook, LLC ...100.000 | The Travelers Companies, InC............ccceervreunnee.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. [ .....coevrrrrree | errirerrrrrreeens [ crerieisiniieeennnns Sutton Holdco, LLC The Travelers Indemnity Company v |[OBM...ovne ...100.000 | The Travelers Companies, InC............cccoervrernnee.
3548...... The Travelers Companies, Inc......... 00000... | 06-0566050.. | ...ccvrverrrerns | crerrrieeeieeiiens [ Cadet Limited, LLC........ccooevieieivceecceeeee Sutton Holdco, LLC........ccocveveveeiviiiicccecicnee O/B/M................ ...100.000 | The Travelers Compani€s, INC...........ccovrerennis | cerereirenns
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. | ....cevrrrirares | cerrrrerreererenns [ corererenseienseininnes Arrowhead Company, LLC.... The Travelers Indemnity Company.............cc...... OBM.....covunne ...100.000 | The Travelers Companies, INC...........corvrrrvernnn.
3548...... The Travelers Companies, Inc......... 00000... | 06-0566050.. | ....ccocerrrrrees | errrrrrerrereees | crvrereririeenisenininines Eastern Asset, LLC DE......... NIA............... Arrowhead Company, LLC..........cccccovvvrvreinrinnn. OBM................ ...100.000 | The Travelers Companies, INC..........cccvueerreerrnnn.
3548...... The Travelers Companies, Inc......... 00000... [41-1769846.. | ...covvvvrvrerrs | cerrrereiriinnes [ evereieseesesinnes Jupiter HOIAINGS, INC.......ovveviieiiieiieesieeeiins MN............ NIA ... The Travelers Indemnity Company.............cc.... OBM.....covene ...100.000 | The Travelers Companies, INC..........ccovvrrerrrens | cerrerrrenns

3548...... The Travelers Companies, Inc......... 43117... | 86-0703220.. | ...oovererrrrrenen | corrererrererinnes | e American Equity Insurance Company............c..c..... AZ........... (A, Jupiter Holdings, INC.....c..ccvuvrevnrnirerrinininne OBM.....ccovvnee. ...100.000 | The Travelers Compani€s, INC..........ccocuerrernrenes | corerrrnienes
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Code 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......... 10819... [86-0868106.. | ....ovevvreres | cererrrerreiriens | v American Equity Specialty Insurance Company...... . | American Equity Insurance Company................. ...100.000 | The Travelers Companies, INC...........cocvereerennn.
3548...... The Travelers Companies, Inc.........| 24015... |41-6009967.. . | Northland Insurance Company Jupiter Holdings, InC.........cccccveeue ...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............cccoervreennee.
3548...... The Travelers Companies, Inc......... 24031... |94-6051964.. [ ....covvievrns | erirerrireeens [ Northland Casualty Company...........cccceriverririennnns Northland Insurance Company. ...100.000 | The Travelers Companies, INC...........ccccvervrernnnen.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. [ .....coevrrrirer | orrererrrrrrernens [ crrerirerrinnieeeninens Travelers Indemnity U.K. Investments LLC............. The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC............ccoevrrvnnen.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. |...cvevrrrrreree | cerrrrerreerirenes [evireressieniensninnens TPC U.K. Investments LLC..........cccoevrvererrcrrennnnns The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC..........cccovvvverrens | cererrrenns
3548...... The Travelers Companies, Inc......... 25623... |06-0303275.. [ ..ccvvvvrines | rrirerniveenns [ The Phoenix Insurance Company.............ccccevvvenees . | The Travelers Indemnity Company ...100.000 | The Travelers Companies, INC..........cccvueerreerrnn.
3548...... The Travelers Companies, Inc......... 25666... |58-6020487.. | .....ccoeveerens [ crrerirrirereinns [ The Travelers Indemnity Company of America....... . | The Phoenix Insurance Company. ...100.000 | The Travelers Companies, INC..........cocrvrerenenee
3548...... The Travelers Companies, Inc......... 25682... [06-0336212.. | ...covvvvererians [ crrrrireirerieinns [ The Travelers Indemnity Company of Connecticut.. The Phoenix Insurance Company...........cccc.eueee. ...100.000 | The Travelers Compani€s, INC..........ccouvevrernrenes | corerrerinnes
3548...... The Travelers Companies, Inc......... 25674... | 36-2719165.. | coevvreveervees | ceererrrreereinenns [ eovereieineissieeneineen Travelers Property Casualty Company of America.. |CT............. A The Phoenix Insurance Company............cc.coe.... O/BM.....ccoveene ...100.000 | The Travelers Companies, INC.........ccorvereerreens | correrreeens
Travelers Property Casualty Company of
3548...... The Travelers Companies, Inc......... 00000... | 13-2743602.. | ..cooovvveerrens | eerreeeeeeies | American Marine Management Services, Inc.......... NY.oiinne OTH....ccoc... America (0)]= T I 47.500 |The Travelers Companies, INC........cccovvveirirennns 0108.....
3548...... The Travelers Companies, Inc......... 00000... |06-1501229.. [ ...cvrierirns | errrerrirrrenns [ e Constitution State Services LLC...........cccovovvirinnnns DE.....ccco.. NIA. .o The Phoenix Insurance Company............c..ccueee. OM...ovvirirnnns ...100.000 | The Travelers Compani€s, INC...........ccovruenris | cerrreerenns
3548...... The Travelers Companies, Inc......... 00000... |06-0303275.. | ...overrvrriains | cervrrenreereienes [ covereienssisnieisninnes Phoenix UK Investments LLC............cccoovevrerirennnns DE....ccco.... NIA....cooone. The Phoenix Insurance Company.............cc........ OM..coovviirnins ...100.000 | The Travelers Companies, INC..........cccovvvrerres | cerrerrrenne
3548...... The Travelers Companies, Inc......... 12850... [04-3175569.. | ...ovvevevvriins | vererrerireieriees [ ervereinnienersnenens The Premier Insurance Company of Massachusetts| CT............. | |A....ccccovenve. The Travelers Indemnity Company..........c..cc.... ...100.000 | The Travelers Companies, INC..........ccvrverrrrrers | cererrrenns
3548...... The Travelers Companies, Inc......... 28188... [35-1838077.. | ..vovvrereriens [ crrrrireirerieinns e TravCo Insurance Company..........cccoeveeereenreneerenes | CTowvvirivenes 1A, The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC..........cocrvvrevrrenee
3548...... The Travelers Companies, Inc......... 00000... [20-4403403.. | .....ccevrrerens [ crrmrrrrmrerennns [ TINDY Foreign, INC........cccrevernererirererninnerernnnene | DE v [NIAL The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC..........ccccrvvevrrenee
3548...... The Travelers Companies, Inc......... 40282... [95-3634110.. Travelers Commercial Casualty Company.........c.c.. | CToeeeevvevns 1A The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC........ccocveevrerrennn.
3548...... The Travelers Companies, Inc.........|00000... |62-1657094.. . | Travelers Distribution Alliance, Inc .. | The Travelers Indemnity Company.. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc......... 00000... | 06-0566050.. Travelers TLD, LLC....c.coovevriieeeeeveeeeea The Travelers Indemnity Company ...100.000 | The Travelers Companies, InC............cccevrvreunnee.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. [ .....ccevrrrrres | errirerrirreeens [ creirieisineieeeninns Tiercel, LLC The Travelers Indemnity Company..................... ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc. 00000... | 06-0566050.. Redstart, LLC Tiercel, LLC ...100.000 | The Travelers Companies, Inc.
The Travelers Home and Marine Insurance

3548...... The Travelers Companies, Inc......... 27998... | 35-1838079.. | .ooovevvrrieis | cerrerereereinnnes [ v Company CToeis . | The Travelers Indemnity Company OBM.....ccrvnne ...100.000 | The Travelers Companies, INC..........ccorvrrrrrrnnn.
3548...... The Travelers Companies, Inc......... 41262... [ 76-0002592.. [ ..covvevrrvrres [ crvrrvirereiniens | cereveerreinereneinnnns The Travelers Lloyds Insurance Company.............. LD, S . | The Travelers Indemnity Company . |OIM/A............... ...100.000 | The Travelers Companies, INC.........ccccvrrerrerrrnn.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. | .....oceererereane | crrnrerrireriarnns [ Travelers Maring, LLC.......cccooovvninininirccinnns DE........ The Travelers Indemnity Company..................... OBM................ ...100.000 | The Travelers Companies, INC..........ccocvvrernians | corrrinninns
Asterisk Explanation
0100. Laurel Village Joint Venture Partnership is 50% owned by an unrelated party with no current economic interest.
0101. USF&G/Fidelity Retail Associates Limited Partnership is 83.95% owned by United State Fidelity and Guaranty Company 1% owned by USF&G Retail Associates GP, Inc.
0102. | Black Mountain Ranch Limited Partnership is 85% owned by St. Paul Fire and Marine Insurance Company and 1% owned by BMR Sports Properties, Inc.
0103. English Turn LLC is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by St. Paul Fire and Marine Insurance Company.
0104. Fidelity English Turn Club LLC is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by English Turn Realty Management, Inc.
0105. Bayhill Restaurant Il Associates is 50% owned by an unrelated party, which is the manager.
0106. Lone Rock Timber Investments |, LLC's other 25% member and manager are unafiliated with Travelers
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Statement for March 31, 2016 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0107. | Control determination is based upon application of the last sentence of SSAP 25 paragraph 4.
0108. Ownership due to Travelers Property Casualty Company of America's participation interest as a subscriber in the American Hull Insurance Syndicate
0109. St. Paul Fire and Marine owns a significant portion of the investment entity. Although it is managed by an unaffiliated partner, St. Paul Fire and Marine still has control of the entity
0110. Lone Rock Timber Investments II, LLC's other 10% member and manager are unafiliated with Travelers




Statement for March 31, 2016 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

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

. Farmowners multiple peril.
. Homeowners multiple peril
. Commercial multiple peril..
. Mortgage guaranty.........
. Ocean marine........
. Inland marine.....
. Financial guaranty
11.1. Medical professional liability - OCCUITENCE...........cuervrerrerrereiinrreieesere i
11.2. Medical professional liability - claims-made...
12. Earthquake.........cccooverereeneneinincneinnns
13. Group accident and health
14. Credit accident and health
15. Other accident and health.
16. Workers' compensation..... o ...(26,182)] ....
17.1 Other liability-0CCUITBNCE..........cvueveiericiesrese e sesssssessssessessnsses | cviesssssssesseneens 54,516,834
17.2 Other liability-Claims Made..........ccoeureriireircr e seiesseeines | ceeeeseesessseensinenns 7,327,932
17.3 Excess workers' compensation..
18.1 Products liability-occurrence......
18.2 Products liability-claims made........
19.1, 19.2 Private passenger auto liability.
19.3, 19.4 Commercial auto liability...........
21. Auto physical damage...........
22. Aircraft (all perils).......

N
COWEmDUTAWN =

26. Burglary and theft..
27. Boiler and machinery.

30. Warranty.......cocoveereeereneeeesssseessiesinne
31. Reinsurance-nonproportional assumed property...
32. Reinsurance-nonproportional assumed liability.............ccoccovererirererierseerennes
33. Reinsurance-nonproportional assumed financial lines.............ccccovvvevvrerrennne.
34. Aggregate write-ins for other lines of business
35, TOAIS.....coeveteeeeeecteetee ettt aenaen

3401.
3402.
3403.
3498. Sum. of remaining write-ins for Line 34 from overflow page..
3499. Totals (Lines 3401 thru 3403 plus 3498) (Lin€ 34)......cocoiiiiiiiiiiiniisiis

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
L Ittt sttt a st et saenantas | ersestensaesaee b s saen bt reens 10,042,573 | .ooveeeeeeeeeeeeeee 10,042,573 | oo 11,834,153
2. Allied lines. .2,853,197 |... .2,853,197 |... ..3,004,454
3. Farmowners MUItPIE PEIl..........cueiiiiveieiccsiecesee e ssssessenes | ctessessse st s s s 0 0 ] e 0
4. Homeowners multiple peril ] 0 ] e 0
5. Commercial multiple peril.. | 374,313 374313 | ... 527,945
6. MOMGAGE GUAANEY.......cocvieeicicree ettt ses s sssse st s ssssesse s sessssseses | sbessesssesssssssesssssssessessssssessesassansnns 0 | e 0 | oot 0
8. OCEAN MAIMNE.......ooecveieecteteie ettt sttt sass st sses b s saens | setisbassssstes s sses bt seessneas 1,989,361 [ ..o 1,989,361 [ ..o 4,616,941
9. Inland marine..... .6,591,232 |... ..6,591,232 |... ..7,813,120
10. Financial guaranty. .0 .0
11.1 Medical professional liability - OCCUITENCE...........ccevevereirieeierees st iessinsiens | crevesiess s ssse s ses s 0 0
11.2 Medical professional liability - claims made............ccocveuvieieecisieieeseieieens [ e | e
12. Earthquake.........cocvveeenvenrireininnseiieinns

13. Group accident and health
14. Credit accident and health

15. Other accident and halth............c.cciiininie s

16. Workers' compensation..... . . .

17.1 Other liability-occurrence... 75,326,257
17.2 Other liability-claims made..... . . . . ..6,413,212
17.3 Excess workers' compensation.. | L0 0 ] e 0
18.1 Products liability-occurrence...... . . ,820,571
18.2 Products liability-claims made........ . 472,896
19.1 19.2 Private passenger auto ability............ccocorririrrrrincnrirsnsnsseesnsiesnees | cevereesseesens e stesseens RSP RTTRN e 0
19.3 19.4 Commercial auto liability... 22,081,848
21. Auto physical damage........... . . ..6,454,833
22. Aircraft (all perils)....... v [0 | s e ————————— 0
23. Fidelity............... ] ..1,180,401 1,180,401 |... 1,273,540

2. Surety.......... 333345 | .
26. Burglary and theft..
27. Boiler and machinery.

333,345 | oo 278,078
...34,088 | ...

31. Reinsurance-nonproportional assumed property... . . .
32. Reinsurance-nonproportional assumed liability..............correreneereinenenenninnnenns [ o e | s reveeresenenenennens | e
33. Reinsurance-nonproportional assumed financial iNEs...........c.ccceevevervnrerersveeeens | evvereeeeeesieeeees e XXX e [ e e XXX e
34. Aggregate write-ins for other lines of BUSINESS..........cccceevevcivirieicreeieieceieiens Leerenieiessiessesessseseereneens 118,090 [ i

35, TOAIS....veoveeeer ettt ettt nes

3401. Tribal workers' compensation....
3402.
3403. .0
3498. Sum. of remaining write-ins for Line 34 from overflow page.. . . .0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......ccceiiiiieiiiniinissiisnienienns | eovserennsessssssssssssssssssssssesses 118,090 | iiviiiiiiissiesiesiesieesieeieenes 118,090

.118,090 | ...
.0




Statement for March 31, 2016 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
3 4 5 6 7 8 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2016 2016 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Year-End Loss and LAE Loss and LAE Total 2016 LAE Reserveson | Reserves on Claims Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and [Reported or Reopened Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2013 + Prior....c... | oo, 2,761,513 | .o, 3,207,495 | ..o 5,969,008 |...cccooviniinnnn. 204474 | .o, 13,563 |, 218,038 | ..o 2,627,325 | .o, 17425 | i 3,072,324 |...ccocovennne 5,717,075 | oo, 70,286 | ..oooviiiienes (104,182)[ oo (33,896)
2. 2014 s [ereniinienne03,950 | 762,683 [, 1,266,633 [ ..o, 84,658 [ ..o 4671 | 89,330 [ ..o 471,925 | . 6,049 [...oceen690,934 [ 1,168,908 | ...cccovvriniinnes 52,634 | .o, (61,029)] ..o (8,395)
3. Subtotals
2014 + Prior....c... | v 3,265,463 | .0 3,970,178 | e, 7,235,641 [ .o 289,133 | .o, 18,234 |, 307,367 | 3,099,251 | .o, 23473 [ 3,763,259 [ 6,885,982 | ..o, 122,920 [ .o (165, 212) [ oo (42,292)
4. 2015, s 650,589 | i 1,278,141 | 1,928,730 | ..o, 224,290 | ..o 43488 |...ccoovinnn, 267,778 | .o, 587,577 | .o 28,666 [.......c.......1,062,835 [ ..o 1,679,078 | 161,278 [ oo (143,151) [ oo, 18,127
5. Subtotals
2015 + Prior....cco. | o 3,916,052 | v 5,248,319 | i, 9,164,371 | .o, 513423 | ..o 61,722 [ .o 575,145 | ..o, 3,686,827 | ..o, 52,140 |.....ccce..... 4,826,094 |....coccooeevne 8,565,061 | ...oovivriniinnnes 284,198 | oo (308,363)[ ..oovveeiiinaes (24,165)
6. 2016...cccrecrrnene D .0 ST P D0, 0 ST IR 177,954 |, 177,954 |..covcvenee. XXX | e 151,676 [ .o 544,207 [ 695,883 |.....ccoccenue XXX [, XXX [ XXX
7. Totals......ccocer. | ouce.....3,916,052 |.................5,248 319 | .................. 9,164,371 | ..o, 513423 | .o 239,676 |..cooverennn. 753,099 | ... 3,686,827 | ... 203,816 |.................5,370,301 | ................. 9,260,944 | ... 284,198 | ..o (308,363)| ... (24,165)

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 i 73 %

2 i (5.9%

3 (0.3)%

Col. 13, Line 7

Line 8

4 i (0.4)%




Statement for March 31, 2016 ofthe S 1. PAUL FIRE AND MARINE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? YES
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? YES

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

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

> w N

Bar Code:

* 2 47 6 7 2 0164 9000001 *

* 2 47 6 7 2 016 3 6500001 *

Q15



Statement for March 31, 2016 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Equities and deposits in pools and assOCIatioNns.............c.cieeiiniieieieiissiesessssiesessessseenies | svevsesesienens 18,540,016
2505. State SUrCharges reCEIVADIE...........c.ovrurrirrieereneereee ettt ssessssssessssssssansans | sonsenssnennes 2,293,081

2506. Assumed reinsurance receivable and payable... ...2,840,367
2507. Other assets ...2,454,462
2508. Other assets tri-party/tax Credit DONAS.........ccccveiveivieeieesee et siessssens | ervisssessesseseens 777,540
2509. Ceded AEPOSIE ASSEL........c.cvivieeieiierteie ettt | eresenresaes e rnes 198,822 |..
2510. Other assets NONAAMILED...........c.cocueieririieisieee et ssessenes | sesssssessessesaens 471,516 | .
2511. Suspense, undistributed PAYMENES.........cc.eirierririrrreeiecee et sessssesesesss | ceseessereesseneens (327,910) [ ..o | e (327,910) [ voeveeeienee (510,821)
2597. Summary of remaining Write-ins fOr LINE 25.........ciuiiiiiiiiiiessscessscsesissssesssssssssssssensenns | sossessesssenns 37,247,893 | .oovvvveeeeen 471516 [ 36,776,378 | ................ 30,381,592
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504, Interest AEPOSIt IADINILY............cevveverierieicieseee sttt nt s ntents | nesiestessense et enee 299,372 | o 299,372
2505. Federal eXCiSe taX-TBINS CONMTACES..........cciviiieieicicisie ettt bbbt a st s bbb s st en s s e bas | ebssssssssesses st entes e s b ensesans 975 | oo 975
2506. Retroactive reinsurance reserve ceded... .(18,151,003)] .... .(18,432,190)
2597. Summary of remaining WHte-iNS fOr LINE 25... .. .. ittt ea sttt st s nsse st enssssntansessnss | enssssssssessesnsnsanes (17,850,656) ..o, (18,131,843)
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. Fines and penalties of requlatory QUINOTIES. ............vrreeririnrinrieiessieessee sttt ssenssnssnsns | eesessssssssesssnsnnes (30,517) (273,712)
1405. Change in COLI cash values...........cccccoevnnnee ....(633,029)] ... ..215, . ...489,023
1497. Summary of remaining write-ins for Line 14 (663,546) 215,311
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. Status to Date to Date to Date to Date to Date to Date

58004. HKG Hong Kong, Special Adminig
58005. ARG Argentina
58006. CHN China...
58007. SGP Singapore
58008. AUS Australia...
58009. DEU Germany......
58010. CZE Czech Republic
58011. IRL Ireland................
58012. GBR United Kingdom...
58013. FRA France..........
58014. CHL Chile.....
58015. BRABrazil............cccoeuvrvrerrerrernnen.
58016. HUN Hungary........c.ccoocovvrrunrennn.
58017. BRB Barbados.. .
58018. JAM Jamaica....
58019. DNK Denmark..
58020. NER Niger.......coevveerererirerereerinns
58021. MEX MEXICO......ccvrrererrrirrrerririnns
58022. JPN Japan........
58023. NLD Netherlands...........cc.couurenne.
58024. TWN Taiwan, Republic of China..
58025. KOR Korea, Republic of.......
58026. BGR Bulgaria............
58027. MOZ Mozambique........
58028. RUS Russian Federation..
58029. TUN Tunisia................
58030. IND India........ccceevrrerrnnnee
58031. TTO Trinidad and Tobago
58032. ECU Ecuador.........c.ccoevuee.
58033. TCA Turks and Caicos Islands ...
58034. VEN Venezuela (Bolivarian Repuli
58035. PER PElU......cocverrerecercre.
58036. DOM Dominican Republic
58037. PAN Panama................
58038. COL Colombia......
58039. AFG Afghanistan........c..cccccecnrenne
58040. Other Alien Combined..................
58997. Summary of remaining write-

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

Q16




Statement for March 31, 2016 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........ovururrireereieireireie et ssess s ssesssnsssssssnstes | sesesssssssesssssssnennnes 781,169,801 [ coovveevreenes 764,278,518
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION. ...........cceiuiieeiiiireie ettt b s sse st ssesse s bnes | ebesssssessssessesaes e st es s s s s stenan (0 99,960,591
2.2 Additional investment made after ACQUISIION............cc.cciveieeiciiieie ettt sssssssssesaens | sveessssssesesessesaes s saees 3,062,322 | oo 16,489,507
3. Current year Change in BNCUMDIANCES............cccocurvuiveeiriereiee ettt b s sse st s b s s st s s s s e s s stessesnsanes | sbessessessssssessesessssessesaesasssssenens (0 OO 0
4. Total gain (loss) on disposals...... ..2,918,229 3,112,213
5. Deduct amounts received on disposals...........c..coerreerrerrernenns ..4,096,923 ..69,098,240
6. Total foreign exchange change in book/adjusted CarTyiNG VAIUE. ...t esssseseseeessesssessessessssssessssssns | sessessesssssssssessasssssessssssssessessens (O OO 0
7. Deduct current year's other-than-temporary impairment rECOGNIZEM............euurerierririrnienrieieerssisseseessseeessssssessesessesssssesssssnssns | cosesessessssssessessssssssssssessssssessesens (01 U 1,620,870
8. Deduct cUrrent Year's dEPreCiation.............cccecvieereiiriiieiieereeeie ettt bbb s bbb saesse s sessesenses | srisssssssesessesseseessaanes 7,812,251 | oo, 31,951,918
9. Book/adjusted carrying value at end of current period (LINES 142+344-5+6-T-8).........coocrrurrrenrnrerrerneneeneenesneessessssesessssssessnsens | seesssssssssssesssssessens TT5281077 | e 781,169,801
10.  Deduct total NONAdMIttEd @MOUNLS...........cccvueiciiieicicicsie ettt bbb es s b s e sassssesses | chssssssesssessasses st st es e sessssanenec 0 ] 0
11. Statement value at end of current period (Ling 9 mMiNUS LiN 10). ..o ssssersnsssessssnssnssnssssssssssssssesssnsenes | soessessssssssssssssssssans TT5280 077 | e, 781,169,801
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 0f Prior YEar..........cccovvvvveveveverieiieeeeee e | e 41,900,000 | coooverrrrrerrererereians 41,900,000
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION..........c.cvieiieeicicteces ettt et bbb et e st e st
2.2 Additional investment made after ACQUISIHION...........c.ceveiveieicies ettt een
3. Capitalized deferred interest and other...........
4. Accrual of discount..........cccoeverrennne
5. Unrealized valuation increase (decrease).. .
6. Total Gain (I0SS) ON GISPOSAIS.......cvurerererrereirrereseirereseiseesesesstssssessesesss e ssess s ss st s s sess s es st ens e ss st s s s st st ses st s ssns s st ensnsses
7. Deduct amounts reCeiVed ON GISPOSAIS.........c..vururerrerernirnressieesesssssseesesssssssessssessssssessasssssssssassssssessessessssssessesssssessssssssssessnsas
8. Deduct amortization of premium and mortgage interest points and commitment fees...........c.cccvvvvverveveeiceeeece e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...........ccoveveveeveeiverccreeevccnan,
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)............
12, Total valUuAtion GIOWANCE...........ccevvieiecietce ettt bbb ettt
13. Subtotal (Line 11 plus Line 12).......
14. Deduct total nonadmitted amounts .
15. Statement value at end of current period (Ling 13 MiNUS LiNE 14). ...t sneees
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHOK YBAI.........cvcveieirireresiereese ettt ssses s sssssssnans | ersessessssesssssessesnnas 844,428 476 | oo 877,496,524
2. Cost of acquired:
2.1 Actual cost at time of acquisition.............. 1,469,017 | ...... 4,120,982
2.2 Additional investment made after acquisition... 30,021,867 102,556,114
3. Capitalized deferred interest and other............... 0 e 0
4. Accrual of discount..........ccveverrererenenns e 0 L4111
5. Unrealized valuation INCrEASE (ABCTBASE)........cuevereriecieerieieteses ettt sae s s stes s bessssas s ssssssenes | svsesisssssessssssenseseens (11,658,891) .o (13,778,927)
6.  Total gain (I0SS) ON AISPOSAIS.........cvuevirereeierireie ettt s st es s s s s sses st esss s sassnssssssnnsensesnsas | eevissessessesisssssessesnsenseses (51,883)[ v 103,197
7. Deduct amounts reCeived 0N dISPOSAIS............cuuuruurrmrrmiiiiiieiiesieesessees sttt nssnnins | eeesessessnessnesiesins 45,042,963 | ....ccoovveiriene 111,157,358
8. Deduct amortization of premium and AEPrECIALION. ..........cvuierirririerirrieiseei st esssns e ssessesssssessensssnssens | sessessesssssssssessassnssessasssnssessassans [0 U 16,761
9. Total foreign exchange change in book/adjusted CarryiNg VAIUE............c.orurinrirrininririnesssisesssssese s sssssssssssssssssssssssssssssssns | ssssssesssssesssnssessessssssessn 683,805 | cvveereererrrreeieeies (2,480,121)
10. Deduct current year's other-than-temporary impairment FECOGNIZEA. .........cvurururererrirrirnrirrieensesseeesesessessssesesseessesssessessesssssensss | ssssessesssssssssessssssssssssseses 91,500 | oo, 12,419,286
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. ..819,758,127
12.  Deduct total nonadmitted amounts N ...44,413,807
13. Statement value at end of current period (Ling 11 miNUS LiNE 12). ... oo snssssssssnssssssssessenes | soessesssssssssssssssssssas 775,344,320

SCHEDULE D - VERIFICATION

Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEaI.........cc.cveierreeiesseieiessesesssssesessssssssssenss | cevvesessessesennns 13,174,782,508 | ......coovverrrrnne 14,327,597,222
2. Cost of bonds and StOCKS @CQUIMEA...........ccuuiurriiiericicissicie sttt sttt st st st s s ssessns | sessestssssessessensanssens 807,595,753 [ coovvvererrereinen 2,681,146,645
3. ACCIUAN Of QISCOUNL......vuviierisc ittt sttt s bbb en s st s s s ssensants | nesssssessssssessessessnsnnes 1,972,802 | oo, 8,051,043
4. Unrealized valuation increase (decrease).. 74,546,681 | ...... ..(300,775,985)
5. Total gain (loss) on diSposals..........c.cervrrererrerenne .2,400,818 | ...... ...377,823,371
6. Deduct consideration for bonds and stocks disposed of. ..325,050,203 | ...... 3,811,717,913
7. Deduct amortization Of PrEMIUM..........ccuevevirieeeeesetese ettt s s b sae s b st s st es s s s sssssesnssstessnsans | sessessssessessesessensesens 14,561,366 [ ..cocvvcvecrrererrinns 58,288,331
8. Total foreign exchange change in book/adjusted CAITYING VAIUE...........c..covveieicviiieesereeies et ess et esssessessessssessesess | cevessesssesssssssesessssesseses (37,999) oo (17,996,465)
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. .........vurveruririinrireieienrieieessseessssssseessssesssessessessssssssnes | sssesssssssssssssssssssansans 13,400,900 | oo 31,057,079
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9)........ceovrrrrmrmrnrrrninrnninsnsessesssssssssesssesss | sonvessssssnnssnsenns 13,708,248,094 | ....oooovvvrvrenen. 13,174,782,508
11, Deduct total NONAAMILEEA @MOUNLS............covueveiiiieece ettt bt s e a s sss st sses s sassessesantes | sressssssosssssssssssnsanaes 11,311,495 | oo 11,299,762
12. Statement value at end of current period (Ling 10 mMiNUS LINE 11)....viuiieiieiiiiiiieieiecteni et ssssssessssssssssssensssnses | evresssonsssssssenas 13,696,936,599 | ...coovivverinnnes 13,163,482,747




Statement for March 31, 2016 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

20ISsO

Book/Adjus:ed Carrying Acquisitions Dispoiitions Non-Trad?ng Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 ():1vvvrueeeermeresseeesssessssseessssessssssssssssssssssssssssessssssssssesssssssssssnsensss | cessmeesssmassssnnns 9,720,825,700 | ..coonvverrrnreennne 1,427,789,371 | coovvoeverreenns 1,446,193,537 | ...cvvvmrrrirreriennne (46,833,628) | ...coovrvvrncrienne 9,655,587,907 | cvvvruurrvrneerirnrresnmensssnessssees | ceesmnenisseessssesssssssssssesssssenss | ceeeessessesseeeens 9,720,825,700
2. NAIC 2 ().vveereerermereiieesssessssseesssessssssesssssssssssessssessssssessssssesssssessssssesnnes | cesesnsesssnessens 1,392,955,186 | ....ooovvvermrrriinennd 68,121,028 | .....covvvrvrrcrriienns 35,911,195 [ oo (10,677,575) | .cvvvvrrrrvrrcrrenne 1414487 442 | ..o | creesriscssiesssisssssessnesessssees | neensnneseeneens 1,392,955,186
3. NAIC 3 (8).erunrerrurrerrrressnressssessssssessssesssssssssssessssssssssssssssssssssssssssssssssssssnness | sesssssssssssnssssssnees 290,098,033 | ....oovureeerrrirrnnnns 38,237,341 [ oo 18,134,438 | covvoerveererriienneens 12,044,657 | oo 322,245,593 [ ..oouereerrrrernneeeenreesnessssnesees | srenressssnsssssssssssnsssssssssssnssssnns | sesnsssssnnssssssesnes 290,098,033
A, NAIC 4 ().erverreeeerrereesseeeesseessseesssssssssssssssssssssssssssssssssssssssssssssssssssssssssness | sosssssssssssnssssssnees 119,932,962 | ..oovveerrrrerrrreennne 22,529,563 | ...ovoorrreererriiennens 5,010,080 | .vvoooveerrrrrirreeens 12,878,790 | .ooveoereveerrreernne 150,331,235 [ vvoorereerereermnenesneeessnessssnees | cessnnesssnsesssnssssssssssssssssssssnssess | sevssnsesssnnsessnnees 119,932,962
B NAIC 5 (2).eruueeerreresneeeesseesesseessssesssssesessssessssesssssss st sssssssssssessssnes | seesssssssssnnessssnseees 14,486,306 | covoovvrevrreerirercerseeniseseeenns (U 139,479 | oo 10,197,162 | covoooevvverrcrirreenen 24,543,988 | .....oevvieriiineeriecernneninnens | e | e 14,486,306
B NAIC B ()..erveeuuerermerieeeensseseesseessseesssssesss st sss s sessssess s sssssssssssnensss |assssssssssssssssssscssees 4,829,156 | .o (O 231,947 [, 8,632,570 | ..oooovvvrriirene, 13,229,779 [ | o | s 4,829,156
7. TOtAl BONAS. .. .cveeriicerisressssssessssessssssesssssssssssssssssss s st ssssssssnsss | sssssssssssssaass 11,543,127,343 | .o 1,556,677,303 | ..ooovsrrririnnnens 1,505,620,676 | ....cocconsrrreiirrieenns ((RREIK LY ] — 11,580,425,945 | ... 0 | i (0] IS 11,543,127,343

PREFERRED STOCK
8. INAIC Tttt es sttt nnes | eebb e Rttt (U O O O (OO (O 0 [ coreeerreeeerneeeesseeessssesssesssessnees | ceerssnenssns s sesssssnssssnenses | eesssseeess et 0
0. NAIC 2.ttt st sttt | eeeb e (U RN 1 R 1 R (U R 0 [ coeerirereiineemiessesseenssessssees | e | e e 0
100 NAIC 3ottt sssti | seresisseses s 1,195,000 [ .ooueverrmrenereereieenieeniiiend (U R 1 R (U N 1,995,000 [ ovvvverveermerminrceeneennseeessseens | neeenssessssesssssesssssssesssssens | s 1,195,000
110 NAIC At ssss sttt sssss st | seesssssenssss st nssst st (1 R (O O (0 O 0 [ corveerereeernreeesseeserssesssesessssnnes | cesssneessnssesnseses s ssssssnnnses | eesssnessss s ssstans 0
12, INAIC Bttt ettt ettt ssst s | eeeesssesssss st sst et (U O O O (OO (0 0 [ coeeeereeeeerneeesseeeessseesssessssssnees | ceetssneesssesses s sesessssssssnnnees | eesssseeess et 0
13, INAIC Bt sss s seess st sss st sesss s | irnsss s s 0] i 0] e, 0] e, 0] i 0 | [ | s 0
14, Total Preferred SOCK.........riveermicreenrerisesesinseesssessseseessssessssseessssesens | s 1,195,000 | i 0] i, 0] i, (0 I 1,195,000 [ i 0] i [0 RN 1,195,000
15. _Total Bonds and Preferred Stock........vneiveenieiiisciiessiiicsscicnsii s [, 11,544,322,343 | ..o 1,556,677,303 | ..ooooveviriee, 1,505,620,676 | ....cooorsirrrrnciieene. (13,758,024)] ..., 11,581,620,945 | oo 0] i (O I 11,544,322,343

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC1S............ 0; NAIC2S.... 0; NAIC3§..... 0; NAIC4§.... 0; NAIC5S....... 0; NAIC6S....... 0.




Statement for March 31, 2016 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest

Carrying Value Par Value Cost Year To Date Year To Date

9199999........coireierereeeerseeeieens | e 621,690,465 |............... XXX ooveveeeeeeerees | oo, 621,690,759 [ ....oovvvie STTATT | oo 400
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOT YBAI.........cvvveveeicicieie ettt sse s sstes s ssseaes | sevessessesissessssseseenees 1,052,027,971 | oo 469,336,101
2. Cost of short-term iNvestmMENtS ACQUINET. ..ottt ssssssssesssssssssssssssssssssessssssessans | senssnennssssssessesesseesns [D2,8 12,093 | ovoiiiiseieninins 4,776,341,368
3. ACCIUAI OF QISCOUNL.......oveicetee ettt bbb bbbt bbb s s s s stensesntnas | sbessesississsssessessssestes s s ben s s sensaed (01 [P 27,414

4. Unrealized valuation increase (decrease)

5. Total gain (loss) on disposals

6. Deduct consideration received ON dISPOSAS............cccvueiiiiviiieieieies ettt b s sensens | srebsssessestes et estesenae 1,183,206,846 |.....ccovevvrvrrrrernns 4,193,662,753

7. Deduct amortization of premium

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

9. Deduct current year's other-than-temporary impairment FECOGNIZEA.............cuiuiveireieirieieie et ssssssens | sossesessssessessssssssssesses et snsessessnsanes 0 ] e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9).........cccceoevrrrrrsrnererierseseressssiesesssens | ceevieeseieiissneeesennnnn21,690,465 | oo, 1,052,027,971
11. Deduct total nNonadmitted @MOUNES............ccviiiiiiiieiri bbb snsinens | otiisise st 0 i, 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....ovveviveiiisieesisecseeresceressssssssesssnssnssssnssssesssssnsenes | eveerenssnsssennsnssnsesesees 021,090,485 |oveivvriveeviiisrerisnens 1,052,027,971

QsI03
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for March 31, 2016 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DEcember 31 Of PHIOr YT ..o iiseiseisesesssssssssssssssssesssssssssesssnes | sessessssssessssssssnssssesssssessesens 3,098,324 | ..o 21,098,703
2. Cost of cash eqUIVAIBNES BCQUIMEH...........c.evuivrieiieiee sttt bbb s s ssenes | sesssssssessesbes s ssess b ssnes 6,696,848 | .....occevvierereee 388,638,539
3. ACCTUBI OF GISCOUNE...... vttt s sttt nssns | wesessssnesseesss st snest st 34,158 [ oo 344,820
4. Unrealized valuation iNCrEASE (JECIBASE)..........curuiurciieiieieiesissseie st ssessss s ss st es s ssssssssessnss | sessesssssessesssssses s s s st sseses (12,424) | oo (39,756)
5. Total gain (I0SS) ON QISPOSAIS........c.vverurreriiririrriierereiseeieseese ettt ss st ss st s sttt ess s s st essesssessensas | nstssssessssssssasssssssssestensessessessnssnssns (B2)] e (500)
6. Deduct consideration received 0N dISPOSAIS............ccoceveicviiiieiieieieeise sttt es et sss s sssssssssessssans | essesssssssessesissessesesssssssassesens 9,816,874 | ..o 406,943,482
7. Deduct amortization Of PrEMIUML............ccuiuiiieieiciie ettt ss st sntents | oesssbessessessssessesse st ss s s s s es s s s snaand O | oo 0
8. Total foreign exchange change in book/ adjusted CAITYING VAIUE..........cevcveiveveieieeeseeceeetese e sssssssesens | cevveressess s sssesse s ses s snens (01 U 0
9. Deduct current year's other-than-temporary impairment reCOgNIZEA...........covueiveieiciririeeiseeseieeeieseseesssssnies | esissssess s es s sss s nsssnaans 0 ] e 0
10. Book/adjusted carrying value at end of current period (LiNeS 14+2+3+4+5-8-T+8-9)........cccovivrurirerreieireiesiesieieiens | coveireieiesie et s s senes (01 3,098,324
11. Deduct total NONAAMILtEd AMOUNLS..........ccociiiiiriiriiririrr s | et 0 f i, 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).... . oiiiiisisiisiisiesessessssssssssssssnsssssssssssssssssenes | sesssssssssessessssssssssssanssessasssssssssassanssess (01 U 3,098,324

QsI08
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Statement for March 31, 2016 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE A - PART 2

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

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 Less Encumbrances After Acquisition

Acquired by Purchase
OFfiCe DUIAING I0CAEEA 1 ...t esanses | sesesseesesassessessesesesseesesansessesnssssesssssesassassess | sesesses | sesesesssssssesnens | oesesssesesssnssesssenssesssesesseseeseesee et s s esseeesaesesse st eesansessesnnes 0 0
385 Washington Street [ 12/30/1983.... | VAMOUS........coovvrriecrerieieriecieiesis e 0 0
0 0
Other real estate prooperties: 0 0
Commercial Industrial Properties:......... 0 0
21 warehouses and land located at 0 0
Various addresse: . | 05/26/1993.... | Various 0 0
........ 0 0
36 warehouses and land located at . ettt | e 0 0
Various @dArESSES..........cuuiiivieriiiiiieicitisieee st Saint Paul MN.. [12/31/1990.... | Various 0 0
........ 0 0
6 warehouses and 1and 10CALEA @t............cccririiiriiiii s | eereb ettt | errees 0 0
Hawthore Business Center. . [12/31/1990.... | Various 0 0
0 0
14 warehouses/office showroom 0 0
and land located at 0 0
Plymouth Business Center............. Plymouth MN.. | 04/01/1992.... | Various 0 0
........................................................................................... 0 0
9 warehouses and [aNd I0CALEA @t ..o sinies | cobbess st | sriienes | e | b 0 0
1885 Beaver Ruin Road .| 03/18/1994.... | Various 0 0
........................... 0 0
8 Warehouses and 1aNG I0CAIEA @1 ...........cciiiiuiiiiiicc bbb | sebessee bt b e sb bbb bbb eniens | erieties | shareeb e tins | Sebeee e 0 0
3835 Knight Road Memphi TN... [12/10/1996.... | Various 0 0
........................... 0 0
14 warehouses and [and 10CAEA @t.............cccviiiiiiii s | e | ereenes | s | s 0 0
6155 Jimmy Carter Boulevard GA...| 12/20/1996.... | Various 0 0
........................... 0 0
1520 Broadmoor BIVd...........ccccevenee Buford GA... [08/31/1998.... | VAMIOUS.......oevrrerireerrieireieiesisniesieessesessesseseneenes 0 0
........ 0 0
6 WArEhOUSES/OMfICE.........vuieiieiic et | coressess sttt | eeranes 0 0
Various @drESSES.........vvvrieierriiireie ettt Tampa/St Petersburg...........cc.cccoerevreennnne FL....| 03/22/2004.... | Various 0 0
........ 0 0
COMMEICIAl OffICE PrOPEIIES: ... .vueeeeereeceecieiei sttt ssesssnes | eeseessssssassessesassesseb st st esses et s sensessnssnsessessnss | sessenes 0 0
bUIldIngs AN 1ANG 10CALET @t .........couiviieriiiic bbbt | eebeess st n sttt | sieneis 0 0
706 & 730 2nd AVENUE SOUN.......ooviiiriiiciiiee st sssenies | coressess st ess bbbt eniens | eevenes 0 0
733 MarqUEtte AVENUE BNG.........ouieeriierireieieeie ettt et sse et se bt ss e bt ensesanes | eesetsssessassessesassesseb st ensesses et st ensesassntessensnss | sbesees 0 0
109 South 7th Street.. . [12/31/1991.... | Various 0 0
0 0
9780 S. Meridian Blvd 12/21/2006.... | Various 0 0
0 0
1901 West 14th Street .| 12/28/1995.... | Various 0 0
0 0
5401 West Kennedy.. Tampa .| FL....| 03/31/1998.... | Various 0 0
. 0 0
Two Centerpoint Drive........ Portland 10/01/1998.... | Various 0 0




Statement for March 31, 2016 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

1'1030

1 Location 6 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
0 0
3001 Butterfield Road 05/12/1999.... | Various 0 0
0 0
9060 East Via Linda . 102/01/2007.... | Various 0 0
........ 0 0
10303 & 10333 East Dry Creek Road Englewood CO.. | 10/10/2013.... | Various 0 0
0 0
Commercial Retail PrOPEItES..............oviuueiiiiiiiiiiiieiie e | sesessisssi st ssissiens | coiienes 0 0
bUIIdINGS NG [ANG I0CAIEA @L........covuereiceiieici st sessnsees | resessesasssssessessesassessessseessssessensssessesssssesennes | tessenns | seserssesssessnsnnss | otsessesseesssesssesessesaesesse et es s s e b st s ettt 0 0
1550 Rosecrans Avenue. . [12/29/1993.... | Variious 0 0
0199999, TOAIS.........ovvoverieeieeeeieesveeeseeeeeeseeesesssseesseesss s esessssesssesssseeseeassssssssssssssesssesssessssse | evssesssessssesssesssasssssseeesesessseeas s es s eseses e e e s en e aens eveseeaes e 0 0 L0 3,062,322
0399999, TOAIS......veuvvrrerserseetseesserseesseees et es s es st 88 R8s 8 £ ERere SR8 AR R e R R R R AR R R AR R R R LR R LR R R R R eRE eEE R R AR R AR 0 L1 O (VI 3,062,322
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 17 18 19 20
2 9 10 1 12 13
Expended for
Additions, Current Year's Book/Adjusted Gross Income
Permanent Other-Than- Total Foreign | Carrying Value Earned Less Taxes,
Improvements Temporary | Current Year's | Total Change Exchange Less Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in Current Year's | Impairment Change in inB.JA.C.V. Changein | Encumbrances on Gain (Loss)on|  (Loss) on (Loss) on Incurred on Expenses
Description of Property City Date Name of Purchaser Actual Cost | Encumbrances Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
1 warehouse and land located at ............. 0 0 0 0 0 0 | e [0 | 0[.. 0. 0 0
6100-6250 and 6270 Claude Way East.... 3,056,446 0 | ,186,921 | i 8,227 (8,227) (V1 IO 1,178,694 | ....4,132,443 | ....ccccceeenl0 | 2,953,749 | ... 2,953,749 | .......... 60,630 | ........ 120,932
0 0 0 0 0 (0 RN | N ESUURRRRR 0 N IO 0 ... 0. 0 0
55 North Arizona Place 0 0 0 0 0 0] .iei(35,520) [ o0 | e (35,520) | ......... (35,520) | ..o 0 | 0
0199999. Totals 3,056,446 0 1,186,921 | i 8,227 (8,227) 0 [ 1,178,694 0 ... 2,918,229 | ... 2,918,229 ..60,630
0399999, TOAIS........vvveereeiaeisieeeesee s es st b b ees ebbees bbb 3,056,446 0 | ,186,921 | i 8,227 | oo (V1 [T 0 (8,227) (V1 IO 1,178,694 0] ... 2,918,229 | ..... 2,918,229 | .......... 60,630
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Statement for March 31, 2016 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

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
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 + 9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal
Mortgages Closed by Repayment
Oakbrook 1 08K BIOOK. ... s IL | 09/30/2008.... | 03/29/2016.... | .... 41,900,000 0 O [N | ) 0 0 0 ..41,900,000 | ......... 53,647,871 0 | e 11,747,871 11,747,871
0199999. Total - Mortgages Closed by REPAYMENL. ... cc..iuuiieuiirsieisiesiseessssisseressnss s seissens essssssssssensssesssnssssesans 41,900,000 0 (VI SRR | I 0 0 0]......41,900,000 | ........ 53,647,871 | o0 | v 11,747,871 | ... 11,747,871
0599999, TOtAl MOMGAGES. ........vvvvevoeerierreierieeeseesteeesseeess et sss st eebesess | ebbseesseess et es bbb st es s nnesnsiessinenes | eeeinesesnesions 41,900,000 0 [V [ 0. 0 0 (U [ 41,900,000 | ......... 53,647,871 | ..ccoovvrrverirerirnns 0 .. 11,747,871 | v, 11,747,871
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Statement for March 31, 2016 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 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Hancock Capital Partners IV, L.P. Boston... . | Hancock Mezzanine Investments LLC. 04/04/2008.... 2 0 41,577 1,068,374
Hancock Capital Partners V, L.P.. .| Bosto . | Hancock Mezzanine Investments LLC. 11/29/2012.... 2 0
Hancock Mezzanine Partners |ll, L. ... | Boston... . | Hancock Mezzanine Investments LLC. 12/29/2003.... 2 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNGFIlIAEE. .......c..ovviiiiririiisisiisiieiiin coenisisssssssssssissens st sssansenes 0 [ i 502,827 | i
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Bacchus Capital, L.P........cco....... New York NY.... [ BECChUS CaPital.........cvuiiriiriiiiciriieisiiesiee s sesenssnsnss | sessesessnssnns 01/18/2008.... 3 {1 153,524 | woooveeeeeceeeeeeeeeen0 | s 171,995
CapGen Financial Group LP New York NY.... | CapGen Financial Group.. 03/27/2008.... 3 (11 O 141,015 ....1,170,026
Carlyle Partners V, L.P......... Washington..........ccccooerreieirrinnen DC.... | The Carlyle Group 05/30/2007.... 3 0 ...255 ....3,893,174
Carlyle Partners VI, L.P.........coiiicsesseesss st ssnes Washington..........ccovrerereeinrennns DC.... | The Carlyle Group........ccocvveeermrerirnrieinrisseersenenes 12/21/2012.... 3 (01 I 384,186 | .ovovveererrerennenen0 | s 10,644,333
Carlyle U.S. Equity Opportunity FUNd, L.P.......c.ooovuririeeeresceeeeeeeiseieenes Washington..........cccoeeeerenenernenn. DC.... | The Carlyle Group 11/06/2012.... 3 0 11,835 1,531,040
Friedman Fleischer & Lowe Capital Partners IIl, L.P... San Francisco...........occeeevrveeenenns CA.... | Friedman Fleischer & Lowe.. 08/13/2007.... 3 {1 TR 358,004 | o0 [ 2,758,944
Hellman & Friedman Capital Partners VII, L.P....... . | San FranGisco.........covevevereeerennne. CA.... [Hellman & Friedman LLC..........cccocvvviverennee. 07/21/2009.... 3 {0 I 1,257,665 609,251
JFL Equity Investors IlI, L.P. New York NY.... [J.F. Lehman & Company...........cccoccvverrrrnrnnee 09/30/2010.... 3 (11 1,734,528 | woocveeeeeeeen0 | 3,473,459
One Rock Capital Partners, LP. New York NY.... | One Rock Capital Partners. 02/07/2014.... 3 0 67,055 8,492,223
Onex Partners Ill LP Toronto CAN. | Onex Partners. 09/30/2009.... 3 0 16,010 1,021,863
Rally Ventures Fund I, L.P .| Menlo Park.... [ RallY VENIUIES.......oooii s 03/15/2013.... 1 (U I 600,000 ....4,200,000
Trident IV, L.P....ccoovennne . | Greenwich.... . | Stone Point Capital LLC............ouuiieerirriieeiieiiesiessiessseeseesesssssssesssesesssessessees 04/12/2007.... 3 0 28,823 ...1,872,776
Trilantic Capital Partners IV L.P.........ccccoovvrernieiennnn. New York | LeNMaN BrOthErS..............ccvivieiieiiicieieiecieeeeeeeeeee et vereenenenies | cveverieeeninans 05/09/2007.... 3 ([ 345316 | .oooveeeeeeceeieeeee0 | 1,750,435
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UNaffilIQtEd. .........uuiveririiiiiiiiiiiiins cooriisisssisiiessssesssens s sssssssesssnsssssnsesssssssnssnes 0. 5,098,216 | .o | s 41,589,519
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Vesbridge Partners, LP..........coiiiiiiiiniiisssencins | Minnetonka IMN... IVesbring ...................... 03/28/2008.... 0 (L [ 1,062,500 | .ooovovorveiieeiieeeen0 | i 4,306,641
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = AffilAA. ... euiiiririiisceieiiiis ottt enseesees (] [P 1,062,500 | o0 | 4,306,641
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Brookfield Strategic Real Estate Partners Il...........coovvvvreineneeissnssseseeines WIIMINGLON. ..o DE.... | Brookfield........ccccoveerrmrvrrirnrrnninirnninns 04/17/12015.... | ovoverenan (VI I 1,469,017 ..23,530,983
747 Third LLC New York NY.... | 747 Third LLC 02/08/1995.... 0 0 .0
777 Third LLC... New York NY.... | 777 Third LLC 02/08/1995.... 0 0. ...197,195 .0
Carlyle Realty Partners VII, L.P Wilmington.........ccoeveerrereninenes DE.... | Carlyle Realty VII, L.L.C 05/01/2015.... 0 {0 1,670,823 ..16,875,443
CWSP-|, LLC.... Phoenix AZ.... | Crown West 04/01/2004.... 0 0 . 3,000,000 .0
Madison AVE LLC.......coiiiiiicisiesnssi s New York NY.... [Madison Ave LLC 02/08/1995.... 0 (U I 1,741,983 .0
99. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REAI ESTAE = UNAF ........o.i oottt stets | etstesseeseestessesseeeeaesesseeseeseseeteEseeaeeeeseEsee et eeEeEseEeEeeseEseE e b eeEeE 8o EeE oot ee8eE e EeE oL s eEseE et eeEeE e E e A eeEeEseE et eetenteEseE et eeses et et entessetntensensesnsants | ersssssessansesas 1,469,017 | ...coccove 8,080,159 | .ooovvvreeererieeieeeen0 | e 40,406,426
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
A&M Capital Partners, LP...........cccocvrrrrrceenereeereeens New York NY.... [ Alvarez & Marsal Capital 01/31/2014.... 0 [ om0 [0 302,969 | o0 | 5,679,100
ArcLight Energy Partners Fund V, L.P BOStON. ... MA... | ArcLight Capital Partners 07/29/2011.... 0 ....2,236,089
EnCap Energy Capital Fund IX, L.P. Houston TX.... | EnCap Investments.. 12/19/2012.... 0 10,273,174
Encap Energy Capital Fund VIII, L.P Houston TX.... | EnCap Investments.. 01/31/2011.... 0 ....1,714,355
Encap Energy Capital Fund X, L.P. Houston TX.... | EnCap Investments.. 03/05/2015.... 0 ..22,323,822
EnCap Flatrock Midstream Fund II, L.P. San Antonio........cccceceeveieeeeiiieinan TX.... | EnCap Investments.. 05/07/2012.... 0 ..10,516,798
EnCap Flatrock Midstream Fund IIl, L.P San Antonio........c..ceeeereeieierenienans TX.... |ENCap INVESIMENES. ..o 04/09/2014.... 0 17,284,747
Energy Spectrum Partners VLP...........covriiennenieereseeesees Dallas TX.... | Energy Spectrum Capital..........cocvvrreeieriirireiriseeieeseincsseeesesssseeseesessssssesesssssssens | sesessesseeneens 09/30/2007.... 0 1,682,763
Gridiron Capital Fund, L.P New Canaan............cccoecvuveererernnne CT.... | Gridiron Capital 09/27/2007.... 3 0 38569 | oo 2,431,130
Healthcare Royalty Partners Il, L.P.........cccccovrvrnrinns Stamford CT.... | Cowen Healthcare Royalty Partners............cccvrvrirriminineieissnsnsisssssesesssneenss | ssveessnssnnns 02/10/2010.... 2 0| 2,533,312 1,418,809
JLL Partners Fund VI, L.P........cccovivnirrnens New York NY.... | Joseph Littlejohn & Levy. 06/02/2008.... 3 0 ....1,345,853 3,578,347
KKR Energy Income and Growth Fund | L.P. Houston TX.... | Kohlberg Kravis Roberts & Co. 03/03/2014.... 0 0. 21,882,927 | 0 [ 12,858,136
NGP Natural Resources X, L.P Irving TX.... | Natural Gas Partners. 10/12/2011.... 0 (V1 I 299,843 | oo 3,727,046
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Statement for March 31, 2016 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 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
SFC Energy Parners 1-A, L.P.........coeirercreiescieseeseessesess s sssesssennns Denver. . | SFC Energy Partners.........cccooeeeencenireereeneene 09/10/2007.... 0 0 43,373 | o0 | e 194,367 | ...cooven 4.840
SFC Energy Partners 1, LP........c.ciiiiciseeesscesssisseesie s Denver. . | SFC Energy Partners 03/31/2011.... 0 (V1 IR 1,678,565 8,508,036 3.350
The Energy & Minerals Group Fund I, L.P Houston. . | The Energy & Minerals Group.. 12/03/2012.... 0 0 . 2,222,051 0.820
TPF L LPeeis Omaha ] TENASKA INC.vee bbb 03/21/2008.... 0 0 [ e 39T |0 | 2,660,067 | ........... 1.140
TPH Partners II, L.P..... Houston CTPH PAMNEIS. ... 12/18/2013.... 0 0 . 6,337,622 5.120
White Deer Energy L.P. II. Houston . | White Deer Management 02/15/2013.... 0 0 [ 283,663 | 0 | e 16,525,445 | .......... 2.260
White Deer Energy LP.........ccccocimiiiiiiniiciiesiceesssssissiesienes Houston . | White Deer Management 02/25/2010.... 0 0 3,833,226 3.400
Yorktown Energy Partners IX, L.P.......ccccocvvrnnennrnnes New York NY.... | Yorktown Partners 10/05/2010.... 0 0 73,112
Yorktown Energy Partners VIII, L.P New York NY.... | Yorktown Partners 12/31/2009.... 0 0
Yorktown Energy Partners X, L.P.. New York NY.... | Yorktown Partners 05/17/2013.... 0 0 [ 729,374 | 0 | i 1,052,058
99999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffilia .. 0. ..15,218,165 ....137,130,300
4499999. Subtotal - Unaffiliated. .........csirirniiiiriiiieississsississ e [ R 1,469,017 | .... ..28,959,367 L0 ... ....226,799,303
4599999, SUDOLAL = AFFIIBEA. ... vttt €A 8RR E DR LR LR et (1 I 1,062,500 [ .o 0 [ i 4,306,641
4899999, TOMAIS........vvveveeeeie ettt es et ces bbb s ke s e Rs R Rtk eeeRe 4eERieeRSeeE R e AR R AR E e s bRtk eeEs AeLkieLE iR R LR Rt B - 1,469,017 | oo, 30,021,867 | ..ovvevrricriciinnd (U - 231,105,944
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value |  Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Hancock Capital Partners V, L.P.......cccooevrerencvinennn. BOStON. ..o MA. | Distribution. 11/29/2012 | 01/29/2016 | .......... 124175 | oo (VI I (0 I 0 0 0 (U I 124,175 | ........ 124,175 0 0 0 0
Ironwood Mezzanine Fund Il LP.........ccccoovisiinninnninnns AVON...coviiissni CT.. | Distribution 12/28/2006 | 03/22/2016 | .......... 629,829 | ..o 0 | i, (O 0 0 0 [ I 629,829 | ....... 629,829 0 0 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated...........ccooiiiiiiisiisniisissssiensssssssissssssssessnsssesssssssnss | ovensnens 754,004 | ...coovvvnnnnd (L] (U I 0 0 0 0| i 754,004 | ........ 754,004 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
CapGen Financial Group LP..........cccoevnivirinricnninens New York.......coceevvvnnienes NY.. | Distribution. 03/27/2008 |01/29/2016 0 0 0 82,398 | .......... 82,398 0 0 0 0
Carlyle Europe Partners IlI, L.P. London .. | GBR| Distribution 02/01/2007 |03/31/2016 0 0 0. 1,012,391 | ... 1,012,391 0 0 0 0
Carlyle Partners V, L.P............ Washington. .| DC.. | Distribution, 05/30/2007 | 03/25/2016 0 0 0. 1,343,064 | ... 1,343,064 0 0 0 0
Carlyle Partners VI, L.P Washington............cccouweue DC.. | Distribution. 12/21/2012 | 03/21/2016 0 0 (U I 193,511 | ....ee. 193,511 0 0 0 0
Carlyle U.S. Equity Opportunity Fund, L.P. Washington. .. | DC.. | Distribution, 11/06/2012 | 02/26/2016 0 0 0. 1,356,901 | ... 1,356,901 0 0 0 0
Eton Park Fund, L.P.......ccccoovvivinirninnnn New York.... . | NY.. | Distribution 11/01/2004 | 03/29/2016 | .......... 115,744 0 0 (V1 I 115,744 | ........ 115,744 0 0 0 0
Friedman Fleischer & Lowe Capital Partners IIl, L.P.... | San Francisco.................. CA.. | Distribution 08/13/2007 | 03/30/2016 | .......... 140,284 0 0 (1 140,284 | ........ 140,284 0 0 0 0
NB Secondary Opportunities Fund [ L.P..................... New York .. |NY.. | Distribution 04/30/2008 |03/08/2016 | .......... 186,827 0 0 (U I 186,827 | ........ 186,827 0 0 0 0
Split Rock Partners I, LP......... Minneapoli .. | MN. | Distribution 05/01/2008 |03/31/2016 | ....... 3,150,935 0 0 0 . 3,150,935 | ..... 3,150,935 0 0 0 0
Split Rock Partners, LP...........ccocueverineinneenerieneins Minneapolis............c..cce.uu. MN. | Distribution. 04/28/2005 | 03/31/2016 | ....... 2,617,426 0 0 0. 2,617,426 | ... 2,617,426 0 0 0 0
Trident IV, L.P....ociiice Greenwich... .. | CT.. | Distribution 04/12/2007 {02/15/2016 | ....... 1,885,779 0 0 (V1 I 1,885,779 | ..... 1,885,779 0 0 0 0
Trilantic Capital Partners IV L.P. New York.... . |NY.. | Distribution 05/09/2007 |03/29/2016 | .......... 108,685 0 0 0| e 108,685 | ........ 108,685 0 0 0 0
VMG Equity Partners, L.P. San Francisco. CA.. | Distribution 05/29/2007 | 03/29/2016 | .......... 113,711 0 0 V) 13,711 | ... 113,711 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated .....12,307,656 0 0 0]... 12,307,656 |....12,307,656 0 0 0 0
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Statement for March 31, 2016 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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

SCHEDULE BA - PART 3

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Upper Lake Growth Capital LLC.........c.ccccoviviivinninnn. | Eden Prairie..........cccoc...... | MN. | Distribution. 01/09/1999 [03/31/2016 0 0.0 [ 10.560,207 | ... 560,207 0 0 0 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated..........ccccoviiiiisinnneeiss e 0 0] 0 [ .n.560,207 | ... 560,207 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 | 03/16/2016 .0 .0 0 0 | o0 [ 100,278,068 | ... 278,068 0 0 0 0
BPG Investment Partnership VIII. . | Philadelphia PA.. | Distribution. 08/18/2007 |03/31/2016 0 0 0 0 320,578 0 0 0 0
Carlyle Realty Partners VII, L.P... Wilmington .. | DE.. | Distribution 05/01/2015 | 01/04/2016 .0 .0 0 0 [ e | 24,780 | e 24,780 0 0 0 0
CT Large Loan 2008, Inc New York.... .. |NY.. | Distribution 07/25/2006 |01/28/2016 .0 .0 0 0 | o0 [ 100n.276,900 | .. 276,900 0 0 0 0
CT Opportunity Partners I, L.P. .. |NY.. | Distribution 08/06/2008 |01/29/2016 0 0 0 0 er..862,828 0 0 0 0
CWSP-I, LLC . .. | AZ.. | Distribution 04/01/2004 | 02/29/2016 .0 .0 0 0.0 | .......5,375,000 | ..... 5,375,000 0 0 0 0
Lowe Hospitality Investment Partners, LLC................. .. | CA.. | Distribution 04/22/2004 | 02/26/2016 0 .0 0 0 0 0 0 0
Madison Ave LLC .. |NY.. | Distribution 02/08/1995 | 03/16/2016 .0 0 0 0 0 31,119 0 0 0 0
Miller Global Fund VI LLC.........ccoueverierieineircirnenienes Denver.... . | CO. | Distribution 02/29/2008 | 03/31/2016 .0 .0 0 0 0| e 231,115 0 0 0 0
Secured Capital Japan Real Estate Partners Asia, LP. | Los Angeles..........cc.cc..... CA.. | Distribution 03/30/2007 |03/29/2016 .0 .0 0 0 0 ...271,108 0 0 0 0
Thayer Hotel Investors V, L.P Annapoli .. |MD. | Distribution 11/25/2009 |02/05/2016 .0 .. .0 0 0 0]......143,807 0 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........cccccoiiiininiiiiiccssissisis {0 [ [O 0 0 0 0. 7,816,057 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
Promenade Partners, LLC.......cccoovininniinnsiinninsinnes I 0aKbrooK. .....cceuvereiesiians | IL.... | Distribution 09/29/2005 | 03/31/2016 | ....... 6,057,972 | oo 0 | e (0 0 0 0 0. 6,057,972 | ..... 6,057,972 0 0 0 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated.........cocoviiiiiniiriniisessssessisseiesssssssssssnssseessensanes | anvsand 6,057,972 | oo (L] [ I 0 0 0 0 6,057,972 | ... 6,057,972 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Content Partners Fund 3 LP..........ccccccouveinniiiniiinnnn. Los Angeles CA.. | Distribution 04/10/2014 | 03/09/2016 | .......... 815,558 | ....occvveeiinand (1 I (V1 I 0 0 0 (U I 815,558 | ........ 815,558 0 0 0 0
EnCap Energy Capital Fund IX, L.P.... Houston. TX.. | Distribution 12/19/2012 | 01/12/2016 | ....... 1,763,893 0 0 0. 1,763,893 | ... 1,763,893 0 0 0 0
Encap Energy Capital Fund VII, L.P.... Houston.. .. | TX.. | Distribution 07/31/2007 | 03/29/2016 ...104,444 0 0 0] .....104444 | ... 104,444 0 0 0 0
Encap Energy Capital Fund VIII, L.P... . | Houston.. . | TX.. | Distribution 01/31/2011 | 03/29/2016 | ..........113,823 . 0 0 0. 113,823 | ..o 113,823 0 0 0 0
EnCap Flatrock Midstream Fund II, L.P.........cc.coccuuncee. San Antonio............c........ TX.. | Distribution 05/07/2012 |01/14/2016 | .......... 322,453 | ..o (VI I (U 0 0 0 0 322,453 0 0 0 0
EnCap Flatrock Midstream Fund III, L.P.. .. | TX.. | Distribution 04/09/2014 {01/12/2016 0 0 0.....341,001 | ........ 341,001 0 0 0 0
Energy Spectrum Partners V LP. .| TX.. | Distribution 09/30/2007 | 02/29/2016 0 0 0 687,641 | e 67,641 0 0 0 0
Gridiron Capital Fund, L.P........cccoooiririereieinn New Canaan.................... CT.. | Distribution 09/27/2007 | 01/29/2016 0 0 0]....4,830038 | ... 4,830,038 0 0 0 0
Healthcare Royalty Partners I, L.P........ccccccvvvrvrrrrernn. Stamford........ccooevevririnnn. CT.. | Distribution 02/10/2010 |03/25/2016 0 0 0 282,880 0 0 0 0
KKR Energy Income and Growth Fund | L.P... Houston TX.. | Distribution 03/03/2014 |03/15/2016 0 0 0f.....186307 | ...... 186,307 0 0 0 0
Lighthouse Capital Partners VI, L.P..........ccccccccovvvunnne. Boston........c.covveiierins MA. | Distribution. 05/15/2007 | 03/29/2016 0 0 0| e 454,610 | ........ 454,610 0 0 0 0
Natural Gas Partners IX, L.P Irving TX.. | Distribution 12/31/2009 | 02/24/2016 .0 .0 0 0 0 59,426 ...59,426 0 0 0 0
Natural Gas Partners VIII, L.P. Irving TX.. | Distribution 12/31/2009 | 03/29/2016 .0 .0 0 0 0| e 69,979 | ..........69,979 0 0 0 0
NGP Natural Resources X, L.P .. | TX.. | Distribution 10/12/2011 | 03/29/2016 .0 .0 0 0 0 1,526,862 | ..... 1,526,862 0 0 0 0
Oaktree Principal Fund V, L.P.. .. | CA.. | Distribution 02/18/2010 | 03/31/2016 132,672 0 0 0 0 0 132,672 132,672 0 0 0 0
SFC Energy Partners II, L.P..... . | CO. | Distribution 03/31/2011 | 03/07/2016 | ..........145,459 .0 .0 0 0 0 .. 145459 | ... 145,459 0 0 0 0
TPF L LPeecris Omaha NE.. | Distribution. 03/21/2008 |01/25/2016 | ....... 5,591,248 .0 .0 0 0 0 5,591,248 | ..... 5,591,248 0 0 0 0
Wayzata Opportunities Fund II, LP.. Wayzata.. MN. | Distribution. 11/02/2007 | 03/11/2016 0 0 0 0 0 704,223 0 0 0 0
White Deer Energy LP Houston.. .. | TX.. | Distribution 02/25/2010 |01/22/2016 | .......... . .0 .0 0 0 0 LA44144 ) 444,144 0 0 0 0
Yorktown Energy Partners IX, L.P.... . | New York.... .. | NY.. | Distribution 10/05/2010 | 03/31/2016 | ......... (415,799)| ... .0 .0 0 0 0 (415,799) | ....... (415,799) 0 0 0 0
Yorktown Energy Partners VIII, L.P. . | New York .. |NY.. | Distribution 12/31/2009 | 03/31/2016 139,445 0 0 0 0 0 139,445 .139,445 0 0 0 0
Yorktown Energy Partners X, L.P..... . | New York.... . |NY.. | Distribution 05/17/2013 | 03/31/2016 (133,240) .0 .0 0 0 0 (133,240) | ....... (133,240) 0 0 0 0
Energy Spectrum Partners IV, L.P..........cccccoveinniinennn. Dallas........overrrenreneris TX.. | LiQUIdAtion.........cceervvrerercereiscieseiseiis 12/15/2004 | 01/08/2016 | ............ 40,703 | oo 0 (VI I 0| oo 10,980 0 51,683 0 (VN IO (51,683) | ......... (GXIGEK) | — 0
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Statement for March 31, 2016 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

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

SCHEDULE BA - PART 3

20

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

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. L ATE8T 7T | 0 10,980 | 0 | [ 10,980 [ .ovvviviinniinnn 0 ... 17,598,751 |....17,547,068 | ...cccovvvvnrnnad [V (51,683) | ...oovc. [GXHSEK) | 0
4499999. Subtotal - Unaffiliated ....38,465,488 | ....ooooovieenn0 | 110,980 | 0 | i [ I 10,980 | .o 0] ... 38,476,468 |....38,424,785 | ..., 0] e (51,683) | ... (51,683) | ..o 0
4599999. Subtotal - Affiliated ......6,618,179 .0 0 0 0]...6618179 | ... 6,618,179 0 0 0 0
4699999. Totals. .....45,083,667 10,980 | o0 | (V) 10,980 | ..oovvcrnnnnd 0f... 45,094,647 |...45,042,964 | ................... 0. (51,683)] ......... (51,683) [ ..ovvrvrirrinns 0




Statement for March 31, 2016 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
CUSIP 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
38375B ZA  3|GNR2012-H27 HACMO  2.000 2062 11.......couuremmrerrrmnerirerereeseeesssssessesssesessessssssessssssesssse | seerenenes 03/20/2016.... | PAR WRITE-UP........ooevrireeirerinrrierienes 122,743 122,743
38375B C9 1|GNR2012-H3THACMO  1.650 2062 10........irerieriereiieiiseisniiseisesisesssesesssssssissssesssesesas | seessenenes 03/20/2016.... | PAR WRITE-UP........coovvririneinriiiniieniienns 75,731 75,731
38375B G2 2|GNR 2013-H03 HA 1,750 2082 12.....ooocveveeeeeeeeseees et snsessenan | seeessienes 03/20/2016.... | PAR WRITE-UP... 19,093 19,093
38375B R5 3|GNR2013-H07 LA 1.650 2063 03.. .1 03/20/2016.... | PAR WRITE-UP... 38,928 38,028
38375U JP  6|GNR 2014-H12 KA 2.750 2064 05 B 03/20/2016.... | PAR WRITE-UP... 55,189 55,189
38376R ML 7|GNR 2015-H32 KA 2.700 2085 12......ccovreererenerienseeesseessessess s | seenienes 03/20/2016.... | PAR WRITE-UP........oocvrirerrirrrinrrrerienes 157,610 157,610 | covoreercrierrererieeserisnnind (0 PO
36230S DW 1|G2757317 A.317 20871 02.....couieeeiieiieieeseeisess et | cninnians 03/20/2016.... | PAR WRITE-UP........coovvrrreirnerinrineiienns 43,351 43,351 | oo (U DO
83162C XN 8| SBAP 2016-20A 1 2.780 2036 01......ovvreriiiiiniieni e | s 01/07/2016... | VARIOUS.......ooieiiiriiiiiiesiiese et e | s 10,000,000 | ... 10,000,000 | ..o 0 [,
0599999, TOtAl BONAS = U.S GOVEIMIMENL. ...t tereesstesserssersetess s 18 es s8££ 8188188484888 E8 48818 E £ 48440844884 E 81408 4£E84EE 8 £EE81EEE 1408110 £E84EEEHEEEoEEEHEEEHEE84EEE4EEE4EE 1R 8 HEE 4L E 848 LR HEEE L 4EE84EEE£EEE1EEE L8 1EE 1 1L 8 LR 1EEE L £LE 4R E 4L E 8L EE1LE 1L bR E bbbttt | frent e enb st 10,512,645 | .o 10,512,645 | oo 0 XXX
Bonds - All Other Government
563469 TK 1|MANITOBA (PROVINCE OF)  4.150 2020 06..........coervmererrermcriseesenserssessseessesssseesesssesssesssenes Cuvrr 02/25/2016.... | CIBC WORLD MARKETS........ et | e 4,464,800 | oo 4,000,000 | .ovoorvrrrinireireeieien 40,477 [1FE..iriicie
68323A CU 6|ONTARIO (PROVINCE OF) = 2.100 2019 09......coutvuurirmerireireeseeisneisesiesssseesssisessesssesssesesaseens Cuvrs 03/03/2016.... | SCOTIA CAPITAL. ....c.couiriieriinriieiiseisessssiseessessssessessssins ettt | et 5,163,550 | wovorrerriierireiininns 5,000,000 | oooureerireirerieeeieeeeeiia 0 [ 1FE e
G9T44M EB 4 |UK GILT TREASURY P-1.2M 1.000 2017 09 D........ 01/20/2016.... | GOLDMAN SACHS............... s | s 1,728,924 | .o, 1,713,723 | oo, 6,450 | 1FE
1099999, TOAI BONGS = All OO GOVEIMMIENE. ...ttt s ereseasssers e seess s sees 10t ees 8188888888818 488848 £EE 88484848 £EE 188488 4EE8 40840816 £ eEEH0E 11884 E 8L R £EE£EE 10844 EE AR £LE R E LR 8 LR £EE S0 E L 1EE 844 EEHEE 1L LA 8L E 8L EE L848Rkttt | reisens st 11,357,274 | .o 10,713,723 | oo 46,927 XXX
Bonds - U.S. States, Territories and P ions
246381 GF 8|DELAWARE GENERAL OBLIGAT 3.500 2033 03.........cevuuivmerirrereesenisneesesssessiessenssssessssnnns. | severenenes 03/01/2016.... | MORGAN STANLEY.........ccovtvvmrrrerirerireererinereenirenes e | s 10,564,900 | ...cooovermrieirierirns 10,030,000 | .oovvvrereerrrieerierierereenniend 0 [ 1FE s
658256 Z9 6|NORTH CAROLINA GO REF S2 3.000 2030 0B.........ccourreumerrmererrereessressersesssesessessssessessssssesssns | soeerenenes 02/24/2016.... | MORGAN STANLEY.........ccmtrumrrrmerrerireineressisenenenes 21,916,640 | ...cooovvrrerireriininne 21,180,000 | cooorerrererieeieieeieerieeiens 0 [ 1FE e
68609B QG 5|OREGON GENERAL OBLIGATIO 3.500 2034 08 e ———————— e [ 02/23/2016.... | CITIGROUP GLOBAL MARKETS.........coitieieiiiiiieieistssie sttt ss s ssssnsansenne s | e 1281474 | e 1,195,000 | .ovovireveiieieeeeead 0 [ 1FE e
68609B RB 5| OREGON GENERAL OBLIGATIO 5.000 2032 08 [P [ 03/15/2016..... | CITIGROUP GLOBAL MARKETS........tuuuiuserseresseessanssssessens s sesssensssesssss st ssesssssssssssnssns OO R ROTPOTORN [ SOTTROTORRO PPN 1,040,137 [ oo 850,000 | ..o 0 [1FE i
1799999. Total Bonds - U.S. States, TEITHOMES ANA POSSESSIONS..............cceieieiiiiieriiitesiesietetesssessesietessessessesssssssessesssssssesssssssssssssessssassessessessssas | s4assessessessessssassessssassessessessssassessesassessessessesassessesssssssessessesassessesssssesessessessssessessessesessessesnsassessessesessessessesassessessessnsassessnssnsessassessnsansessess 34,763,150 | ..coovvreirieian, 33,255,000 | ..o 0 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P:
033753 QH 0|ANDERSON CO SCH DIST#5 3.500 2036 03..........ccouermmrerrerncemmneneesserssesssesssessssesssssssssesssns | seereenes 02/03/2016.... | CITIGROUP GLOBAL MARKETS........couiiumrirrereeseeiseisesssessssesssesssss e ssssssss st ssssssnsssnees SO TOTSTURUOTOPPOR EOTORTORRORRRTRPON 6,484,559 | ...ooviiriercnnd 6,270,000
05914F YT 1 |BALTIMORE CO GEN OBLIG S 5.000 2036 02..........ccevmiieererieinereierssiesrerssesssssesssssessessne | sereseenes 02/23/2016.... | BAS-MERRILL LYNCH.......c.ceoviriiiririireinniisirnnienns e | e 3,501,025 | .o 2,900,000
082887 PD 6|BENTON CO SD #17 KENNEWI 4.000 2028 12.........ccorvumerermerreernenneesersssssessesssssesesssssssnsns | woeereenes 03/15/2016.... | DA DAVIDSON.......cooremrmrirrerierireirserineinns SOOI ISP 1,123,530 | oo 1,000,000
083774 KB 4|BERGEN CO IMPT AUTH REV  3.500 2031 08.........coomiurriimeireirniisiisesisesisesesssssssesssssssssesesns | soesseenes 02/2412016.... |NW CAPITAL.....covvmiirrirerieirneissiiesesesiesesseenns et | s 1,061,890 | .ooovvrcrericiierins 1,000,000
084167 LZ 6|BERKELEY CO GENERAL OBLI 3.000 2031 03.........cevvumeverremeemmemeerierirersseessssssessesssesesseesnns | severenenes 01/13/2016.... | PIPER JAFFRAY .....ooivimrimiiieiiiiesiesisssese s ssssssssssessessssssssssssssesssesssssssssssssssessns. | soessessssessssssssssnessensnssensonnns | vessenenensnsessessenenss o 221,284 | iovieviicirnesissiiesseens 4,180,000
118565 XG 0[BUCKS CO GENERAL OBLIGAT 4.000 2028 05 .102/02/2016.... | PIPER JAFFRAY.. ..1,090,000
132285 3N 5|CAMBRIDGE GEN OBLIGLTD 3.250 2034 02.........ccoeveivirereiereieieiiesesssiesessssssssssessssssesssssessnsas | svieresens 03/01/2016.... | PNC CAPITAL MARKETS ..ottt ssnssenes 567,468 550,000
142665 EN 4 [CARLSBAD USD GO REF S201 3.000 2032 08.........ccvuvererermiermenimeesersersinessenssssesssssssssssssessns | cevnernnes 01/21/2016.... | BAS-MERRILL LYNCH.......ccoorivmirmririririicircriniinns SOOI ISP 1,861,399 | .oovvereeerieriereeens 1,840,000
149843 V2 7 |CECIL CO GENERAL OBLIGAT 3.250 2036 02..........ccvuurereimeinerseriseseseesssisseissssesssssssssines | sevoneeanns 01/21/2016.... | BAS-MERRILL LYNCH.......coovvivrrinriinerineiseiiniis et | e 2477527 | oo 2,440,000
161681 UF 6 |CHASKA ISD #112 GEN OBLI 3.500 2036 02.........cccvverremmrienrrierierereeiseisssriesiesessessssssssnenes. | sevnsienes 01/21/2016.... | BAS-MERRILL LYNCH.......ccoovvrmrimiririniirininnis et | e 5,090,050 | .ovorrierieriicnians 4,890,000
165573 F2 7|CHESTER CO GENERAL OBLIG 5.000 2035 07.........cvuuerermeermeemeeseresnessesssesesessssesssssessssseses | eeveseenes 02/25/2016.... | PIPER JAFFRAY. 1,221,830 | s 1,000,000
199492 PY 9|COLUMBUS GENERAL OBLIGAT 4.000 2031 07......covurervuiimerrieirneressersssssessesssessssessnssssesens | serevenenns 02/11/2016.... | BAS-MERRILL LYNCH. 3 A24470 | 3,000,000
208418 ZK 2|CONROE ISD GO REF S2016 5.000 2034 02..........ccouermmererrereesseimersensessseessssssessesssessssessns | sonereenes 01/14/2016.... | J P MORGAN CHASE SECURITIES INC . 8,310,317 | ....... 6,855,000
231237 J9 0|CUPERTINO UNION SCH DIST 3.250 2030 08..........ccuurevmiererrncriseeeseesseessersessesessessssessssnses. | seeseeees 02/02/2016.... | BAS-MERRILL LYNCH.......coovvivmrinriierineieiiniis ettt | e 1,874,471 | s 1,775,000
235308 WH 2| DALLAS ISD GO S2016A (PS 4.000 2034 02...........coerermiermimemermereeresenssenssseesesssssssessenssssesens | severeenes 02/09/2016.... | BAS-MERRILL LYNCH........ccovvvvmrririeniicireiiniies 27,209,238 | ...ovvrerirriririnerinn 24,715,000
239019 S8 6|DAVIS CO SCH DIST GO S20 3.375 2036 06 02/18/2016.... | RAYMOND JAMES & ASSOC A B13452 | s 4,725,000
248775 2X 5|DENTON COLTD GO REF S20 4.000 2028 07.. .103/30/2016.... | CITIGROUP GLOBAL MARKETS 5,073,390 | oo 4,500,000
282726 FW 3|EL CAMINO CCD GO REF S20 3.250 2030 08... 01/14/2016.... | RBC CAPITAL MARKETS 8,038,775 | ....... 7,615,000
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Statement for March 31, 2016 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

CUSIP Identification Description Foreign|Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)

304243 Y9 3|FAIRFIELD GENERAL OBLIGA 3.000 2026 07........cccovvrerrermrrrererrnresesssssssssessesesssseessesssssenss | oenennens 03/23/12016.... [ PIPER JAFFRAY ..ottt bsss s sssns s ssssss st ensssssssessanssns | ssesssessossssssassessnsssssessasssnsonsns | soessesssssosssessssnessnes 1,600,905 | oo 1,500,000

304243 Z2 7|FAIRFIELD GENERAL OBLIGA 3.000 2027 07......ccvvumivmmerirerereresensnsssssessesssenssssessesssssssessessnns | severeenes 03/23/2016.... | PIPER JAFFRAY......cririmiimerierierieriseesssessesiessseneseenns 2,543,275 | ....... 2,420,000

304243 Z3 5|FAIRFIELD GENERAL OBLIGA 3.000 2028 07........ccooiiumrirmcrimiereissiesesssssesssssessssssssessssssns | sesseneees 03/2312016.... | PIPER JAFFRAY ...ttt sttt | eebbss s ss st bsess e esssnnes | esbsesssesssssssssssnsinns 1,488,587 | oo 1,430,000

355748 TY 0|FREDERICK GO REF S2016C 3.000 2029 03 03/16/2016.... | PNC CAPITAL MARKETS.......coutiiuiiuirieriiriiiessiissie sttt stenssnes | eesisesssessssssssnsssssssesssesessssnnes | oossesesssnsssenssssessnssens 5,310,318 | oo 5,060,000

363700 KL 8|GALLATIN CO SD #7 BOZEMA 4.000 2035 12 .101/07/2016.... | DA DAVIDSON. 415,215 375,000

365892 MS 4 |GARFIELD PITKIN & EAGLE  4.000 2035 12.......ouiveieeireiiieiieieieieisie e ssssssssssssessssessessesnes | soesiesnes 01/21/2016.... |RBC CAPITAL MARKETS.......oeiiiiieiieieicisieiiee sttt ss sttt ensessnsns | sessssessessessssessesssssssessesesssensess | siesesssssessssesssansessess 7,621,600 | .o 7,000,000

373046 UG 4| GEORGETOWN ISD GO S2016A 5.000 2035 08...........ccovuremeverrerirmmermerirerereseseessesssersesssesesns | severeenes 01/12/2016.... | WILLIAM BLAIR & CO......couiiuiirmieireiseiseeeesssesiesssssessessssssessesssssesssssssssse s esesssssssssesssessss. | ressseesssssnsssnesssesssasessssssnsssens | steessssesessensssnessnenes 14,155,820 | ...coovverrinirierirs 11,810,000

412487 EJ 5|HARFORD CO GENERAL OBLIG 3.000 2030 09.........ccvuurvrmerimrereesneenersesssesssseessssessesssssesssns | seveseeeens 02/09/2016.... | CITIGROUP GLOBAL MARKETS........couiiuuiiuiirreseeiaeisesssessssessesssss st ssssssssssees 2,201,025 | ....... 2,110,000

419722 L6 8|HAWAII CO GENERAL OBLIGA 5.000 2029 09.........cccovrrmmerirrerieieinniieriesesessesesssssesssssinenine | vevesnseens 02/03/2016.... | BAS-MERRILL LYNCH.......cvuuiiiiiiimiirriiiiieiiiiesisissesssssesssesseses s sssssissssssessnes | eesisesssesssssssssssssssesssensssssnnss | ooesisessssssesssssessnssens 1,929,543 | ..o 1,540,000

430686 QE 8 |HIGHLAND PARK ISD GO S20 4.000 2036 02.........cccrrrmerereereessersersersseesseesssssssessesssssssessanns | sevesneeens 02/23/2016.... | BAS-MERRILL LYNCH. 21,746,986 ....20,195,000

44256P DU 4|HOWARD CO GENERAL OBLIGA 3.000 2032 02 .103/15/2016.... | BAS-MERRILL LYNCH. ..4,710,000

448348 LE 0|HUTCHINSON ISD #423 GO S 3.500 2038 02..........ccuuurvmmeremererreseesseesssessesssensssesessssessssssensns | sevesneesns 01/11/2016.... | CITIGROUP GLOBAL MARKETS.........ccoerimrireerrimeisersessiessessssessssssssesssenssssssssssssssssesssnne | soessessssesssssssssssessessnssssnssnnns | versessnensnsessessennnsne 2820, 166 | rovteiiiieirnenisenierio 2,365,000

463813 B6 1|IRVING ISD GO REF S2016 5.000 2027 02.........cvuuivmmrercrrreeireiseesseessessssssessssesssssssssessssssnes | vevesaeeens 03/01/2016.... | CITIGROUP GLOBAL MARKETS........couiiuuiiuiereesesie s ssessssesssesssss e ssssssss st sisssssees 2,878,013 | ....... 2,300,000

463813 B7 9|IRVING ISD GO REF S2016 5.000 2028 02..........ccvvrumrremrirererrereisnieeriesssesesssssssssssessenenes | sevesnseens 03/01/2016.... | CITIGROUP GLOBAL MARKETS.........cootiimririeiminimriaiisessissisesssesessisesssssssesssessssssssssesssssesssens | cessssesssesssssssssssssssesssessssssnnss | ooessessssssesssssessnssens 5,573,257 | oo 4,490,000

467520 WR 9| JACKSON CO SD#7 LEES SUM 5.000 2036 03..........ccoermmeemersnermseesenssessersesssesesseessssssssssssens | sevesseeeas 03/15/2016.... | GEORGE K BAUM & CO......uvorurirmriuiimeiierisesesees ittt ssssssesssens | essssesssesssssssssssssssssssesssnsssnnss | sossssesssnsssesssssssssssons 3,470,250 | ovovveriereeeieenns 3,000,000

486063 UD 0| KATY ISD GO S2016A (PSF) 4.000 2035 02........ccourermiimieserireeiseessesssissssesssessssssssesssssnsess | veveseseons 01/27/2016.... | CITIGROUP GLOBAL MARKETS........coiiuuiirierieresisisessesssesssssssss s sssssses st ssssssessseees ...1,249,413 1,145,000

499512 7P 0| KNOX CO GENERAL OBLIGATI 2.750 2027 0B.........ccorvvmrrrrererrereessenemersesssesesssessesssessesssesesns | reveseseens 03/23/2016.... | J P MORGAN CHASE SECURITIES INC 1,741,916 | oo 1,675,000

499512 7Q 8| KNOX CO GENERAL OBLIGATI 2.750 2028 0B...........cucvuuerrmeremrereesenesnessessesesseessssssesssssesssns | seveseesns 03/23/2016.... | J P MORGAN CHASE SECURITIES INC........ccouiiiuiineiiriiieeineieisesiesesessss s sssesssessssssssess | sessssesssessssessssssssssssssesssnessanses | ossssesssmsssssssssssnssnns 1,802,798 | ..o 1,750,000

499512 7R 6|KNOX CO GENERAL OBLIGATI 2.750 2029 0B..........cervrrmirerrrirerssrssererssisssenssssssssssessssssesenss | revsesrnes 03/23/2016.... | J P MORGAN CHASE SECURITIES INC.......coviiiiriiiiiiiiierissiesesisisesssssssssssesessssssssessssssnsns | snsssesssssssssssesssssssessssssssons | oesssssssssemsssessnes 1,823,598 | ..o 1,800,000

499512 7S 4| KNOX CO GENERAL OBLIGATI 3.000 2030 0B.........ccoureumerrmeremrereessersssersessseseseessesssessssssesssns | nevesseeens 03/23/2016.... | J P MORGAN CHASE SECURITIES INC........ccotiimrierireireeieiseiiesiesesessss e sssesssssssesssssseess | sessssesssessssesssssssssssesssesssnessnsss | sosssesssnsssesssssssnssens 1,915,763 | oo 1,875,000

499512 7T 2| KNOX CO GENERAL OBLIGATI 3.000 2031 0B.........ccvererrmiverrrirernineererisisesessessssseeessssisesenss | revsnernes 03/23/2016.... | J P MORGAN CHASE SECURITIES INC.......coviiiiriiiiiiieierissiciesisisssiesssssesesssiessesssssnnss | sissssessssssssessesssssssessssssssessns | oesssssssnssemsssessnes 1,980,966 | ...ooovovvrcereriiieinns 1,950,000

499512 7U 9| KNOX CO GENERAL OBLIGATI 3.000 2032 06. .1 03/23/2016.... | J P MORGAN CHASE SECURITIES INC 2,014,340 2,000,000

499512 7V 7| KNOX CO GENERAL OBLIGATI 3.000 2033 0.........ccoureumerrmerrmeeseessenssnersesssesssseessssssessssssesesns | sevesseesns 03/23/2016.... | J P MORGAN CHASE SECURITIES INC........ccouiiiueiieiireiieeissiseisesiesiseesss e ssssssesssssssssssesss | sessssesssessssessssssssssssssesssnessnses | sossssesssnsssssssssssnssnns 2,080,893 | .oovvrrrireiiiiiaa 2,075,000

499512 7TW 5| KNOX CO GENERAL OBLIGATI 3.125 2034 06..........corvrrirerrrirerenisceserssisesessessssssssessssssssenss | rersessnes 03/23/2016.... | J P MORGAN CHASE SECURITIES INC.......cooviiiiriiiiiiiiiierissisesesisisessssssssessessssssssesssssnnss | snsesesssssssssssesssssssessssssssens | oesssesssssessssnessnes 2475413 | oo 2,150,000

499512 7X 3| KNOX CO GENERAL OBLIGATI 3.125 2035 0B.........ccourreuerrmermmrereeserissessessesesseesssssssssssssesssns | sevesneeens 03/23/2016.... | J P MORGAN CHASE SECURITIES INC........ccotiumiieririereeieiseisesissesesssse e sssesssssssessesssseess | sessssesssessssessssssssssesssesssnessnsss | sossssesssnsssessssssssssens 2,243,267 | oo 2,225,000

499512 7Y 1| KNOX CO GENERAL OBLIGATI 3.125 2036 0B.........cccrvvrrirrinriseisnieseisssiesssssesssisssssssssesesas | veveseseens 03/23/2016.... | J P MORGAN CHASE SECURITIES INC 2,337,416 | ....... 2,325,000 | ooooueiiiinienesid 0 [ 1FE i

529063 SJ 9|LEXINGTON CO SCH DIST #1 3.250 2032 02 01/11/2016.... | J P MORGAN CHASE SECURITIES INC

562158 DG 7|MANCHESTER ESSEX REG SD 2.750 2028 01... .103/29/2016.... | J P MORGAN CHASE SECURITIES INC

613681 2Z 7|MONTGOMERY CO GO S2016 5.000 2034 03.........cvoerrrirvirerreirirneierssnsssesensssisssssssesssssseens | soesensens 01/12/2016.... | WELLS FARGO SECURITIES X

642543 WV 0| NEW BRAUNFELS ISD GO REF 3.000 2037 02.........ccueeemermerirerireeseessesssersesssessssensssssssssesss. | severeenes 02/03/2016.... | CITIGROUP GLOBAL MARKETS.........couutrumrireermesmeisesssessseessesssasssssssesssssssesssesssssssssssssssssesssens | sessssesssessssssssssssssssesssesssnsssnnss | oesssesssnsssesssssssssssens 2,464,983 | ..oooiivreeinan 2,550,000 | ..oooereririerins 4,888 |1FE

653234 E6 7|NEWTOWN GENERAL OBLIGATI 3.000 2031 03......coviuumrmmmrimeereeinneisenseesseesesssssssssessssessans | seereeees 03/03/2016.... | PIPER JAFFRAY.......oiiiiimiriniineiierisesesiesisessesiseenns 609,492 600,000 | coooveererciieeieirsrieeienieens 0 [ 1FE e

659155 HG 3|NORTH EAST ISD GO REF S2 4.000 2036 08..........cccvrvumerirererrereienmieerirenesesessessssssessesesesesns | evererenes 01/13/2016.... | PIPER JAFFRAY ...ttt sttt | eebisesssenssssss s senssenesesssennss | ossssessssssenssnsessnssens 1,250,114 | oo 1,155,000

66702R MC 3 |NORTHSIDE ISD GO REF S20 4.000 2034 0B...........cvummremmeermrreseesersseseseesssisessesssessssesssssnnes | nevesneenas 03/08/2016.... | WILLIAM BLAIR & CO......ouuimmiimriieiineeiseiseeisssssessesssss s ssssssse st sssss st snssssssns | essssesssesssssssssssssssssssesssnessnses | sossssesssnsssnsssssssnsenns 5,289,660 | ..oooervriirerircirenn 4,890,000

676193 MB 8| O'FALLON GENERAL OBLIGAT 3.250 2032 03........c0oiurmrrererrnnieerenisissssssemssssessessssesessesssnsns | oesennens 03/10/2016.... | WELLS FARGO SECURITIES 2,620,372 | ....... 2,570,000

678519 VG 1| OKLAHOMA CITY GEN OBLIG 2.750 2029 03.........cccorrrmmerirerereemensmssesenssesssessesssssssesssssssessns | severeenes 03/29/2016.... | PIPER JAFFRAY .....couiiimiimiimeiiieesiesssesisse s ssssssse st es s sssse sttt sessssnins | eesssesssesssssssssssssssesssesssnsssnnss | oesssessssssesssssssnsssend 4,167,965 | oo 4,080,000

678519 VL 0| OKLAHOMA CITY GEN OBLIG 3.250 2033 03........cvcuuiemmriueiereereesseiseisssssesesessssesessssssesssas | woeereenes 03/29/2016.... | PIPER JAFFRAY ...ttt ssss bbbt | esbbes bbbt s e ssesssnnes | eebsesssesssssssss s s 4,204,318 | oo 4,080,000

678519 VP 1| OKLAHOMA CITY GEN OBLIG 3.250 2036 03..........ccocvrrmmererererreremimeesersessieessenssssesessssssnsnsns | severenenes 03/29/2016.... | PIPER JAFFRAY .....coiiimiimiiiiiaisiesssesise s sttt snsssnins | eestsesssesssssssssssssessesssesssnsssnnss | ooesssesssssssenssnsesnsssend 4,135,029 | oo 4,060,000

690564 QZ 5|OWATONNA ISD #761 GO S20 3.000 2034 02.. 01/19/2016.... | CITIGROUP GLOBAL MARKETS........couiiumririerreseeiseisessessssesssesssss e ssssssss st ssssssnsssnees ....3,595,433 3,650,000

727199 XM 8|PLANO ISD GO REF S2016A 5.000 2030 02. .103/14/2016.... | BOSC INC.... 4,591,133

777594 YZ 9|ROSEMOUNT ISD #196 GO S2 3.000 2029 02.. 01/20/2016.... | BAS-MERRILL LYNCH. 12,751,612
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101565 F5 3 |SAINT VRAIN VALLEY SD#RE 4.000 2032 12.......ccviereririrerrieinnineeersssiessesssesssssssesssssessessns | soreseenes 02/17/2016.... | GEORGE K BAUM & CO......couivrirriiieireniisiisie sttt | 16,593,450 | ....oocovvrirriiriniinnes 15,000,000 | ..ooveeveiiirieierciniereereininnd 0 [1FE i
799055 QH 4|SAN MATEO FOSTER CSD GO 4.000 2033 08...........cvvmermmererrerersenmersenssessssesssesssessessesenns | severeenes 02/25/2016.... | STIFEL NICOLAUS & CO INC......ccccovrvrrrrrerires 629,103 570,000 | cooovveerrerireereeieeierieneeeens 0 [ 1FE s
799017 QF 8| SAN MATEO UNION HIGH SD 3.250 2034 09........ccuuiierririireiineieiessiiesssessssisessssssessssssns | sesseenes 02/24/2016.... | STIFEL NICOLAUS & CO INC......coccvvrvrrrrrrrrns 2,552,734 | ....... 2,495,000 | oo 0 [ 1FE e
840610 SG 5|SOUTH WASHINGTON CO ISD 3.500 2034 02 02/04/2016.... | BAS-MERRILL LYNCH.......ccvuiiiiriiimiiiiiiiinesiesiesisseissisesie s sssssssns. | esesesssssssnsssesssesssssssssssessssens | soessssessssenmssnessnenes 12,310,395
97217P KQ 1|WILSON CO GENERAL OBLIGA 3.500 2035 04.... .1 03/15/2016.... | PIPER JAFFRAY. 4,284,834
975673 BK 9|WINSTON SALEM GO S2016B  3.250 2033 0B..........cvurmrmiereriniierersesneisersssseesenssssesessesssssssens | soesinsens 03/15/2016.... | CITIGROUP GLOBAL MARKETS........otiiiimiiiiierisiese st sssssensnes 3,528,715 3,430,000
986438 MJ 5| YORK CO GENERAL OBLIGATI 3.000 2029 04........ccvuimumirmnrimiesensssnesssnssssssssssenssenssssnsssssssnses | reserenenes 02/17/2016..... | CITIGROUP GLOBAL MARKETS........cuuuieuereraiesenssssesssssssnssessssensssssssenssessssssssenssenssssesssssssssssenssens | sosssesssonssssssssssssnssenssensssnsssnnss | osnssesssssssenssssesssnsens 9,060,987 | ..o 8,755,000
2499999. Total Bonds - U.S. Political Subdivisions of States, TEIMHOMES ANA POSSESSIONS..............c.c.ccuevieieiiriieeeeieteteteeteteeeeteeeeeetetetetetetesee  ovaetesissesesesessssesessesesesessssesessesesesssssseesssesesasassesessssesesssesesanssseesssssetes s ssses s eseses s ess et s ses et et s seees s setetesassetessesesesesassesansnsesesesessesansneesesanas 288,309,722 | .....cccoevvrerrne 267,200,000
Bonds - U.S. Special Revenue and Special A t
246428 C2 0|DELAWARE TRANS AUTH TRAN 3.000 2028 07 01/12/2016.... | BAS-MERRILL LYNCH.......oovtuiiimiimiimerseiiiessesssssessessssise st sesssss st sss s ssesssssssas. | resssesssssssssssssssesssssssssssssssnns | soesssssssssssnsssnsssnenes 10,587,700 ....10,000,000
45506D WE 1 |INDIANA FINANCE AUTH REV 5.000 2036 02... .103/17/2016.... | BAS-MERRILL LYNCH. 6,307,690 ..5,290,000
491313 8A 3| KENTUCKY INFRA AUTH CWDW 5.000 2027 02.. 03/29/2016.... | MORGAN STANLEY.... 2,835,765 | ....... 2,250,000
495289 3J 7|KING CO SEWER REV REF S2 4.000 2037 07.......cvuuremrereieinerieiiseeiseesssesessssssesssssssssessees | sevesseeens 02/01/2016.... | BAS-MERRILL LYNCH. .....coiuuiiriimiireiieiiiseiiesise st sss bbbttt | fressssessassssssses st sssssssnsssens | srsesssssessssanssssssnenes 14,049,734 | ..o 12,940,000
585395 2C 9|MELBOURNE WATER & SEWER  5.000 2027 10.......ccivuuirmerirririeiieineiieieenesenssenessesesssnsses | veereenes 03/15/2016.... | RBC CAPITAL MARKETS......coutiiuiiiiierieriiieiisiat it sss st enssnes | eesisesssessssssssssssssssesssenssnsssnnss | oesesesssnssssenssssessnssens 1,121,313 | e 905,000
604115 CP 8| MINNESOTA PUB FAC AUTH R 5.000 2032 03........ccovuvmmrrrmenereerrisersensesssssesesssssssessesssssesses | seereenes 02/09/2016.... | MORGAN STANLEY.........couutieuiurmrimeimeismeissesssesssessssesssssssssssesss s ssssssssssssesssesssssssssssssssssssessss | ressseessssssnsssesssesssssssssssnsssnns | soesssssesssssnsssnessnenes 19,285,867 | ...vovverrierierinns 15,555,000
604115 CT 0|MINNESOTA PUB FAC AUTH R 5.000 2036 03...........covuuriimrireirniisnisesiesisesesssssssisesssssssesesns | seesseenes 02/09/2016.... | MORGAN STANLEY.........oovviumiirmrririreireiineiseniienes 23,067,931 ....18,910,000
641480 JB 5|NEV HWY IMPT MTR VEHICLE 3.000 2029 12.......c.ovvuriereiirierienieessenissssessessseesenssssssnens. | severenenes 02/17/2016.... | WELLS FARGO SECURITIES 25,733,500 ....25,000,000
64972G  JZ 8|NEW YORK CITY FIN AUTHW 4.500 2032 06...........ccmrremrrmerrrerireesensseesessessseeessessssesssssesens | seveneeanes 02/25/2016.... | CITIGROUP GLOBAL MARKETS........couiiuurimrerieseeisseisesssessssessesssss s ssssssss st ssssssssssnees 35,302,800 | .ceourreerirerirrireeens 30,000,000
649907 7D 8|NEW YORK DORM AUTH (COLU 5.000 2045 10.......ccevurermirerimrrererssiseesenseissssssessssssessessseses | oesennens 01/28/2016.... [MORGAN STANLEY ......cuiriiiriiriieirisisisisssiessessssesesssssssessesssssssssessssssssessesssssssssessesssssesssssns | ssesssessossssssossesssssssesssssensensns | oesssssssssossemsssessnes 6,172,085 | .ooovoeriirern 4,500,000
684287 CU 9 [ORANGE CO SANTN DIST WST 4.000 2037 02.......ccvorrermereuerreesnensseeseessessssssssessesssssesessensses | eevossinnes 03/02/2016.... | BARCLAYS CAPITAL INC......coriimmrimiimerierisesesees st sses st ssss st st sssens | essssesssessssssssssssssssesssesssnsssnnss | eesssesssnsssessssssssssens 5,418,550 | wovvvverrrierienieinns 5,000,000
68428T CV 7 [ORANGE CO SANTN DIST WST 4.000 2038 02........cccvuerviererrriririnieisisissesessssiessessssssnsesens | aesseenenes 03/02/2016.... | BARCLAYS CAPITAL INC.. ....10,550,000
709178 VY 6| PENNSYLVANIA HIGHER ED ( 4.000 2029 08... .1 03/30/2016.... | BAS-MERRILL LYNCH. ..7,125,000
837151 PM  5|SOUTH CAROLINA PUB SVC A 5.000 2031 12.......ccmiumirrmeererierisneeseesssiseessssssssssensssssssssnses | seeerseses 01/07/2016.... | BAS-MERRILL LYNCH.........cvuuiiiiiiieieiieriseieesiesiseesssesssssessessssssssssssssessssssssssssssssssssessns | seessesssseessssssssssessesssssssenssnnnns | soessesesnessssessessnnssn:0y T8H868 | tovtiiiririrneriseiisrios 5,660,000
91514A DD 4| UNIV OF TEXAS REV S2016B 4.000 2036 08...........ccocrvrrrvrermmmernirinirererssesessessssesssssssssssssesens | rovsessnns 01/06/2016.... | BAS-MERRILL LYNCH.......cooovviiiiiiriiiinieinieisnssesssissessssssssssessssssssenssssssssssssssssssssesssnsess | coesnsssssssssenssssesessssssnsessesens | coennnssessensssssennersens 10,917,400 | 10,000,000
92817T GN 0| VIRGINIA PUBLIC SCH AUTH 3.000 2033 08........cuoirerrerersssmmsssnsensssesssnssssssssssesssssssssnsssssssnes | sessssesane 03/30/2016.... | RBC CAPITAL MARKETS.... oo tetutiiueissers e ees sttt | nnnssenssnsssensssnssssnsssnsensnsssnnes | nssssessssssssenssssessnsendd 4,966,500 | oo 5,000,000
3199999. Total Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSITIENE. . ... tvuruutrieittistrsisssttsss st serss e st srssses st er st s s seh s st e88 841 se8s£EseE8 4081800 £ 1888 8EE 8808 E8 L8081 E 8oL 81 £0E8£E L8 18 £E 844810 b8 £ £ 840148 E 0848 £E 8L E o084 EE 1L H 848 L8 E 8188kt en st | anbenenssesenssenenss 192,083,459 | .....coocvvvvrerrannn. 168,685,000
Bonds - Industrial and Miscellaneous
00724F AC 5|ADOBE SYSTEMS INC 3.250 2025 02 02/04/2016.... | VARIOUS..... 2,920,884 | ....... 2,930,000
02665W BA 8| AMERICAN HONDA FINANCE 1.700 2019 02 02/18/2016.... | CITIGROUP GLOBAL MARKETS 999,800 | ....... 1,000,000
035242 AJ 5|ANHEUSER-BUSCH INBEV FIN 2.650 2021 02............ Roeen. 01/13/2016.... | DEUTSCHE BANC........couriueimmiiuisiersesssesiseessssssessesssesssssessessse st sses s ssse st ssssssssessssssss. | eesssesssesssssssssssssssesssesssnsssnnss | oerssessssssesssssssssssens 3,987,480 | oo 4,000,000 | coooorvrnrirrireererieerene s 0 [ 1FE e
035242 AP 1| ANHEUSER-BUSCH INBEV FIN 3.650 2026 02............ Roeee. 03/21/2018.... | VARIOUS.......ooiiririieeiieiiesise skt | eebbes b ee s s bbb st | eebsesssesssssss s 3,039,590 | oo 3,000,000 | coooverrerciiriinnes 5,982 | 1FE
037833 BY 5|APPLEINC 3.250 2026 02.........oourevmeiniieririere st | i 02/16/2016.... | DEUTSCHE BANC.......ccoverrrieriinrierirrererissieenirenes 997,800 | ....... 1,000,000 | .oovoverermrierinerierieniceieeiead 0 [ 1FE i
00206R DA 7 |AT&TINC 5.000 2021 03....covvreernreneesessensseeseessssssess st sssssssenins | sninsiins 03/18/2016.... | EXCHANGED ..1,118,740 1,000,000
00206R DB 5|AT&TINC 3.800 2022 03.....coueeieireieieieiei e | ereeeenes 03/18/2016.... | EXCHANGED, ....1,051,580 1,000,000
00206R DC 3|AT&TINC 4450 2024 04......oovoeeierieeicieeisese s | eenienes 03/18/2016.... | EXCHANGED.........cuourimimmiiieesieeeieesssise sttt stes | eebtsesssenss et ssssses st ssssnnns | oesssesssesssessssssssssens 1,085,420 | ..ovooveiierieneens 1,000,000
00206R DD 1|AT&TINC 3.950 2025 07....ouvvrirniiieie ittt | eninniis 03/18/2016.... | EXCHANGED. .......cuuuiiuimniieieiesiseitsssis sttt | eebbes bbb st esss et | eebssesssesssssssss s e 1,042,010 | oo 1,000,000
06406F AA 1 [{BANK OF NEW YORK MELLON 2.500 2021 04...........cevumermmerirceriennnnieerieneeseseessssssessessenenns | eeisenies 02/16/2016.... | J P MORGAN CHASE SECURITIES INC 999,010 | ....... 1,000,000
07274E AD 5|BAYER US FINANCE (144A) 2.3752019 10 R 01/21/2016.... | SANTANDER INVESTMENTS. W ATA5.838 | s 1,725,000
07274E AG 8|BAYER US FINANCE (144A) 3.3752024 10 R 02/12/2016.... | BAS-MERRILL LYNCH. 1,041,640 | s 1,000,000
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081437 AF 2|BEMIS CO 6.800 2019 08......cvuiverriiriieicieiee e | e 03/31/2016.... | KEYBANC CAPITAL MARK.......coiuiieieiiiiiieiieseieiessise st ssssssse s sss s ssssasse s sssssssssssssnsas | sessssessessssassessesssssssessssessnsesess | siesssessessssesssassessess 1,129,460 | ..o 1,000,000
090572 AP 3|BIO-RAD LABORATORIES INC 4.875 2020 12.......cccvvumrmmremeriesssnensensssisensssssssesssenssssssssssnsss | severenenes 01/20/2016.... | MITSUBISHI SECURITIES (USA) INC......coovvrerrvrerierirrereeneeinerierienes 430,649 395,000
097023 AW 5|BOEING CO 6.000 2019 03......couivuirireiieiieeseeise sttt snssessnns | srinniins 02/02/2016.... [ MORGAN STANLEY........ooviirirmireiieiererineeenininns 832,608 735,000
103304 BL 4[{BOYD GAMING CORP (144A) 6.3752026 04............cccviverrinirircrierenieinsinsiiesiesesssssssissinenes | sevensienes 03/22/2016.... | DEUTSCHE BANC 200,000 200,000
114259 AN 4 {BROOKLYN UNION GAS 3.407 2026 03.. 03/07/2016.... | BAS-MERRILL LYNCH. 2,000,000 ..2,000,000
15089Q AD 6| CELANESE US HOLDINGS =~ 4.6252022 11......ooriveriniireriiineiesinersesssisessssseessssissesssessssenes. | aesesenenes 01/19/2016.... | CREDIT SUISSE FIRST BOSTON... ....1,930,000 2,000,000
169905 AE 6|CHOICE HOTELS 5.750 2022 07......voverrerirerierieseseessesssenseseessssesssssssssssessesssesnses | seerenenes 02/03/2016.... | WELLS FARGO SECURITIES.........ccotiumirimrirreriesirissisessessseesesssss s sssesssesss s esessssssssesssens | oessssesssesssssssssssssssesssesssnsssnnss | ooerssesssessssesssssesssssens 2,122,500 | oo 2,000,000
17275R BC 5|CISCO SYSTEMS 2.950 2026 02.......coueevmrirnerinerersiseesseise e essseenssnees | eeiessiins 02/22/2016.... | J P MORGAN CHASE SECURITIES INC 999,240 | ....... 1,000,000 | .oovvrerereirnieeeirenieeeeseeenad 0 [ 1FE i
172967 KG 5|CITIGROUP INC 3.700 2026 07.....oocvvveeereerrieeiieriees st | e 01/05/2016.... | CITIGROUP GLOBAL MARKETS.........cootiimririeimirimriaeiisessiesiesssesissisesssssssesssesssssssssssesssssesssens | oessssesssesssssssnsssnsssesssesssnssnnes | oetsessssssesssssssnssens 1,997,340 | .ovevvviererin 2,000,000
172967 KK 6 |CITIGROUP INC 2.700 2021 03.....ovvrvveiineieeeseesesessersessee st ssnsnnes | neresneenns 03/22/2016.... | CITIGROUP GLOBAL MARKETS 998,560 | ....... 1,000,000
184496 AL 1|CLEAN HARBORS 5.125 2021 06 .101/21/2016.... | KEYBANC CAPITAL MARK 13,980,000 | .o 4,000,000
184496 AM 9 [CLEAN HARBORS (144A)  5.125 2021 0B.........cooererrereereniseesersessiessesssessssssssssessenssssssne | sevssnnes 03/14/2016.... | GOLDMAN SACHS & CO 2,005,000 | ....... 2,000,000
20030N BS 9|COMCAST CORP 3150 2026 03........oooirnieeineiierie ettt | e 02/16/2016.... | WELLS FARGO SECURITIES 998,120 | ....... 1,000,000 | .oovvroreririeeeireeieeiseesseenad 0 [ 1FE e
22160K AF 2|COSTCO COMPANIES 1.700 2019 121 | seieneii 02/02/2016.... | WELLS FARGO SECURITIES 508,445 504,000 | .cooovvvvrerirrirnene 1,190 [1FE
22822V AA 9| CROWN CASTLE INTL CORP  3.400 2021 02.......coevvuremmermrerereesseesneesesssesssessenssssesessssssnsssns | soeerenenes 01/28/2016.... | BAS-MERRILL LYNCH........ccoovriririerieieriseienienns 999,770 | ....... 1,000,000
22822V AB  7|CROWN CASTLE INTL CORP  4.450 2026 02.........cccorvemiririrriseeineiseisssssesesssssssisssssssssesssns | sesseenes 01/28/2016.... | BAS-MERRILL LYNCH......ccvuuiiiiiiiiiiisiies ettt sssses | eessssssesssasssssssssssessssesssesssnnss | oessssssssesssssssssssnssnns 1,993,420 | oo 2,000,000
228227 BD 5|CROWN CASTLE INTL CORP  5.250 2023 01.......covvuurvumrerrereerenisseserissssessesssssessenssesssensns | seerenenes 01/08/2016.... | SUNTRUST 288,750 275,000
26442C AQ 7 |DUKE ENERGY CAROLINAS  2.500 2023 03..........evuumremmrermersaerisnseseesseessensssssesssesssssessessnses | nevesneenns 03/08/2016.... | CITIGROUP GLOBAL MARKETS.........couutiuurirrerneeseiseisesssesssesssssisssssssssssssessssssssssssssssssesssens | sessssesssssssssssssssssssssssesssssssansss | oossssesssnsssesssssssnssnns 1,999,220 | ..oovooeeeiierierin 2,000,000 | cooorernrrenireerenieeieneeieens 0 [ 1FE e
341099 CM 9 |DUKE ENERGY FLORIDA  4.550 2020 04.........covuivmiiriereririneinsieinssessesssssessessssssssesenssnens | soesensens 02/23/2016.... [U S BANCORP........coiiiiiriiieiissieissis ettt sb bbb snsnns | shsssessesssssesssessssssssessasssnssensns | cesssesssosssessassnessnes 1,340,700 | oo 1,225,000 | covoveiieiieeeeieine 22,229 | 1FE
29364D AU 4 |ENTERGY ARKANSAS INC  3.500 2026 04...........ccorrvmmerrrererecrerinersersenesseessssssssensesssnsssnes | nevesneenns 01/06/2016.... | GOLDMAN SACHS & CO......uvururermrimiimeiieriseseseesssise st ssssss st s ssssssesssens | essssesssessssessssssssssssssesssnsssnnss | sessssesssnsssessssssssssens 2,008,040 | .ooovreerierireeiinns 2,000,000 | ..ooorcrennes 292 |1FE
29364W AW 8|ENTERGY LOUISIANA 3.250 2028 04.......cooveirrieieieeesie s | e 03/17/2016.... | BARCLAYS CAPITAL INC.. 999,900 | ....... 1,000,000
294429 AJ 4|EQUIFAXINC 3.300 2022 12 .102/12/2016.... | VARIOUS..... 2,099,637 2,067,000
26907Y AA 2| ESH HOSPITALITY (144A)  5.250 2025 05........ccouevermrerrimeinereesisneesessssisessssssssssessssesssssnses. | seeesenenes 03/15/2018.... | VARIOUS.......oorimirmiiaeiseiiiesiseeeseess st s bbbt | eebbee st s st n e s esbnnts | eebssesisesssenssneesnsiaas 1,970,000 | .ooverneerrierieriins 2,000,000
29736R AE 0|ESTEE LAUDER CO 2.350 2022 08......coveveiiieieieriniee s | e 03/30/2016.... [ MORGAN STANLEY .......coiimiiimiiriiririsisieisssiessessssesesssssssessesssssssssessssssssessssssssssssesssssssesssssns | ssasssessossssssessesnsssssessassensensns | oessssssssossemsssessnes 2,153,304 | .o 2,141,000
30219G AM 0 [EXPRESS SCRIPTS HOLDING 4.500 2026 02..........ccceermereurrmnersserereesenssessessessssessssssssssenes. | sevsseennes 02/22/2016.... | CITIGROUP GLOBAL MARKETS.........coutiuurimrermiessieisesssessssessessssssssessssssssssessssssssssssssssssssesssens | sessssesssessssessssssssssesssesssnsssnnss | sossssesssnsssessssssssssens 1,989,340 | ..o 2,000,000
31428X BF 2|FEDEX CORP 3250 2026 04........oooovniriieieiieees st | e 03/21/2016.... | DEUTSCHE BANC.......ccorirriiniirriieiineirserissisesiinenes 997,960 | ....... 1,000,000
32008D AA 4|FIRST DATA CORP (144A) 5.000 2024 01... 03/09/2016.... | BAS-MERRILL LYNCH. 995,000 | ....... 1,000,000
337738 AM 0|FISERV INC 3.500 2022 10 .1 01/14/2016.... | SUNTRUST.. ...1,013,380 1,000,000
345397 XU 2|FORD MOTOR CREDIT 4.389 2026 01... 01/05/2016.... | CREDIT AGRICOLE CIB.. ....1,000,000 1,000,000
36155W AH 9| GCIINC 6.750 2021 06.......couermevenereserisereseesenssssesess st sssesss st esssssssnns | sesssiies 01/1412016.... | VARIOUS........ooiriireiiieeiiesiseces ettt 2,027,500 | ....... 2,000,000
37045X BG 0| GENERAL MOTORS FINANCIAL 5.250 2026 03.........covrermeremiererierineeiseessssssssessesssseesssssnses. | eeeeeeees 02/25/2016.... | J P MORGAN CHASE SECURITIES INC........coouiimiiiiiriiieiieieiiesiesisessss s sssesssessssssssss | essssesssesssssssssssssssssssesssasssanses | oessssesssesssssssssssnsenns 1,992,780 | oo 2,000,000
37045X AP 1|{GENERAL MOTORS FINANCIAL 3.000 2017 09.......cevvurevirreriermnienerienirenissesssssssssnessenesenesnne | seveeiines 01/28/2016.... | JEFFERIES & CO INC.......ovvvuriirinrrrerierierirrrienies 757,939 757,000
38143U 8H 7| GOLDMAN SACHS GROUP  3.750 2026 02.........ccomvvmrermrereereriseisersessseessssssssessessssessns | nevesneenns 02/22/2016.... | GOLDMAN SACHS & CO.....cuvvririrmirmiiaeiseiiesiseessesiss sttt ssssssees 997,690 | ....... 1,000,000 1FE...
382550 BE 0|GOODYEAR TIRE & RUBBER 51252023 11.......ouiiiiriirnireierssiseiesssisssssssesssssssessssssssenss | oesessens 01/15/2016.... [ VARIOUS........coririiiisiiiierssisiesi sttt ssnsnentnns | sbsisessesssssesssessensssssessasssnssenses | oessssnssosssessassessnes 3,027,500 | .oooevrerceeii 3,000,000 ,
38259P AB 8| GOOGLE INC 3.625 2021 05.......cevurirrircenriesriesiens st | cevneiis 12/30/2015.... | BAS-MERRILL LYNCH. ....ccooevirircrierireirerierereenns 0 20| 7,133 | 1FE
404030 AE 8|H&E EQUIPMENT 7.000 2022 09......ovouviririisieieiiesiesisse st | eerienes 01/28/2016.... | CREDIT SUISSE FIRST BOSTON.......ccovrvmrvrmrrirrircenns 466,250 500,000
404119 BQ 1|HCAINC 5.250 2025 04.........ocvorrerceeiinirie e | seerienes 03/09/2016.... | GOLDMAN SACHS & CO......ovurrermeimiiairieriesisseessesissise sttt ssessssnens 511,250 500,000
404119 BT 5|HCAINC  5.2502026 0.......ccvorrereermreneesenseeiseisessssisessessssessesssssssssesssessssssnse | nevesneesns 03/01/2016.... | BAS-MERRILL LYNCH........ccoovrirrrrerieieriseierienes 250,000 250,000
404121 AG 0|HCAINC .101/12/2016.... | CITIGROUP GLOBAL MARKETS ..3,000,000
431475 AA 0| HILL-ROM HOLDINGS INC (1 5.750 2023 09........ccvurrerrermreemerierirerereessessssssessesssesssenssssssenes | reveseeens 01/21/2016.... | BARCLAYS CAPITAL INC......coorvrrriririerierinreenissisesiessesssenssssssssssssssssenssssssssssssssesssensnne | soessensssessssssnsssessessnsssnsonnns | oersesesensssesessenssene 1,000,800 | wovieviririnnninsiieiinns 1,000,000
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432891 AD 1|HILTON WORLDWIDE 5825 2021 10.....cuiiieieicirei s | s 02/16/2016.... [ VARIOUS........oorirriiiririiscissieisesss bbb 2,304,688 | ....... 2,250,000 | .ooooevcirieeees 43,438 |4FE......cccooviiins

437076 BG 6|HOME DEPOT INC 2.625 2022 0B.........ocermeenerrerierieeisens e esnienins | ceieneiies 12/30/2015.... | BARCLAYS CAPITAL INC.. 0 20| 2,479 | 1FE

437076 BM 3|HOME DEPOT INC 3.000 2026 04........ocovmeeeiriieiie e | ceinniins 02/04/2016.... | J P MORGAN CHASE SECURITIES INC.......cooiiriiiiireiiniiseissiiesiesesesssse s sssesssssssssssssss | esssssssesssssssssssssssessssesssasssanses | sesssesssesssssssssssnssnns 1,996,100 | ..o 2,000,000 | cooorernirieireinieeieeens 0 [ 1FE e

440452 AE 0|HORMEL FOODS CORP 4.1252021 04 01/20/2016.... | WELLS FARGO SECURITIES 217,272 200,000 2,292 |1FE

446150 AJ 3 |HUNTINGTON BANCSHARES  3.150 2021 03. .1 03/09/2016.... | GOLDMAN SACHS & CO 998,030 1,000,000 2FE

446413 AH 9| HUNTINGTON INGALLS INDUS 5.000 2025 11......corivmrererirrerrerniieriesiseeessessesssssessssseesenssinns | revsvennes 03/2412016.... [ VARIOUS.........coriiiiirniiiieisieises bbbt entnns | shtssessnsssss st s st ensenbensrente | oresssinsssssensssensnes 3,168,871 | oo 3,039,000 3FE...

448579 AF 9| HYATT HOTELS 4.850 2026 03........ouvemreerrierireeeseesssssesiesieseseessssssess e esssesssnsnens | cesneiies 02/29/2016.... | J P MORGAN CHASE SECURITIES INC 999,200 | ....... 1,000,000

460146 CL 5|INTERNATIONAL PAPER CO  3.800 2026 01.......cooumrvimrereerrrineiseeiesisseesssssesssssesssssesssinees | seveseeens 01/21/2016.... | SUNTRUST ....oeiirriririeineiisiies e sseees 999,170 | ....... 1,000,000

478160 BT 0|JOHNSON & JOHNSON 2.050 2023 03........oourerurierierienieienieie e | i 03/21/2016.... | AMHERST PIERPONT SEC........coiiiriiiiiiieiiesiesissessesiessssesssesesssssssssse s ssssssssssssessses | oeesssesssesssssssssssssssesssessssssnnes | oostsessssssesssssesnsiens 1,996,140 | ..oovoovvevrirererin 2,000,000

478160 BY 9|JOHNSON & JOHNSON 2450 2026 03.......oooeverieierisienesisissise e ssnsssens | serenseins 02/25/2016.... | J P MORGAN CHASE SECURITIES INC 998,590 | ....... 1,000,000

46625H QJ 2|JP MORGAN CHASE 2.550 2021 03 .102/25/2016.... | J P MORGAN CHASE SECURITIES INC 999,250 | ....... 1,000,000

48203R AL 8|JUNIPER NETWORKS 31252019 02......ccoveeeeerierierieeesenssssse s | ceinsiies 02/23/2016.... | J P MORGAN CHASE SECURITIES INC 999,230 | ....... 1,000,000

487836 BP 2|KELLOGG CO 3.250 2026 04........ooeorirrieiieiieeies e | nerisenens 02/25/2016.... | MORGAN STANLEY........cccmtrumrimrireeieererineiseenienes 998,960 | ....... 1,000,000

494368 BU 6|KIMBERLY CLARK 2.750 2026 02........oucvemriirierienierisseiesiesesiesi s | e 02/17/2016.... | CITIGROUP GLOBAL MARKETS.........coitiimrirriiieirineisesiessissseniss s ssssessesssessssssssssesssnens 996,280 | ....... 1,000,000 | .oovovereenierinerierienieeineiead 0 [ 1FE e

501044 DC 2|KROGER CO 3500 2026 02.......courermernriaerierieniseeeseesssiens et | eeesisenas O1/11/2018.... | VARIOUS.......oorioiriieiiseitese st bbbt | eebb st st s bt esnnnts | eebssesssnessenss s s 1,996,780 | ..ovvvnvrrrrerieriieens 2,000,000

513075 BE 0|LAMAR MEDIA CORP 5.000 2023 05.........ouevrmiriiniiieiiee et | erisniins 01/15/2016.... | WELLS FARGO SECURITIES..........couriiiireiireeiseesseiss i sseessssssss s sssessse st ssssssesssees | essssssssssssssssssssssssessssesssasssnsss | sossssssssesssssssssssnssnns 1,253,670 | .o 1,276,000

513075 BJ 9|LAMAR MEDIA CORP (144A) 5.750 2026 02..........cooemverererriririnssiensiesssesssssssssssssssesssesssssssnns | sesseenes 01/25/2016.... | J P MORGAN CHASE SECURITIES INC 250,000 250,000

501797 AJ 3|LIMITED BRANDS 5.625 2023 10....cuvvueireieerieeiiees ettt | nereseenas 01/07/2016.... | JEFFERIES & CO INC......ouiiuuiriieieiieeise st ssess s sssssissenss | eesssesssesssssssssssssssesssesssnsssnnes | essssesssnsssnsssssssnssnns 1,590,000 | .oovvrnerrererierirenns 1,500,000

532716 AT 4|LIMITED BRANDS 6.625 2021 04.......ooveieiiciiiicee e | e 03/15/2016.... | GOLDMAN SACHS & CO....ccvuivuirriiirireriisisssie st essnes 2,247,500 | ....... 2,000,000

574599 BH 8|MASCO CORP 5.950 2022 03......comvvurrmrirerireessensssese s ssssensssssenss | eriissinns 02/10/2016.... | CANTOR FITZGERALD..........ceruureimrimrimeeseisssessesssessssesesssssssesssessssssssssssssss st ssssssssssessns | oessssesssesssssssssssssssesssesssnsssnsss | sossssesssmsssessssssssssens 1,644,375 | oooverereriens 1,500,000

574599 BK 1|MASCO CORP 3,500 2021 04......ooviriririereiesse s | e 03/10/2016.... | RBC CAPITAL MARKETS, 996,560 | ....... 1,000,000

574599 BL 9|MASCO CORP 4.375 2026 04. .1 03/10/2016.... | RBC CAPITAL MARKETS 995,240 | ....... 1,000,000

552953 CB 5|MGM RESORTS 5.250 2020 03......oomevurieerieriseiseesssise st ssesssesssssenns | neeesneenns 01/12/2016.... | J P MORGAN CHASE SECURITIES INC 990,000 | ....... 1,000,000

594918 BH 6|MICROSOFT CORP 2.850 2022 1. | e 01/25/2016.... | WELLS FARGO SECURITIES 506,210 500,000 | ..ovoevereiricriine 3,128 [1FE

617446 8C 6|MORGAN STANLEY 4,000 2025 07....ouvourvervreereesseeeseessesssssessssessessssssssssessessnsessnsss | sesesseesas 03/28/2016.... | MORGAN STANLEY.........couutiuuiuuermerimeeseesessssessesssessssessssssssss st ss s st ssssssssssssssns | essssesssessssessssssssssssssesssnsssnnss | ossssesssnsssessssssssssens 1,039,000 | .ooverneenriirieniienns 1,000,000 1FE

61746B DZ 6|MORGAN STANLEY 38752026 0.t | sreerienes 01/22/2016.... |MORGAN STANLEY .......oouiiiuiiriiieiineiseisssisessseesssessssssssssssssse bbbt bsssine | eessssssesssssssssssssssessssesssesssennes | essssssssesssssssssssansenns 1,995,900 | ..o 2,000,000 AFE s

637432 NJ 0|NATIONAL RURAL UTIL COOP 2.700 2023 02..........oucvurmrermrermreaerirerirereseesseseserssesssessssessssnsssens | soerenenes 02/03/2016.... | RBC CAPITAL MARKETS.......otuuuiimiririeriseteseissise sttt sssensenes 997,270 | ....... 1,000,000 1FE...

651229 AW 6| NEWELL RUBBERMAID 4.200 2026 04.. .| 03/24/2016.... | GOLDMAN SACHS & CO 12,024,940 | i 2,000,000

655844 BL 1|NORFOLK SOUTHERN CORP  2.903 2023 02.........cccevuierererrinerniemmnsessenssesessnsssssssssesesssnene | oesennens 03/21/2016.... [ JEFFERIES & CO INC.....couviriiiiiiiriieieiseiesisisissse st esssssssssessssssssssssssnnss | suesssessosssssessessssssssessasssnsensns | oessessssssssemsssessnes 1,442,431 1,450,000

665859 AM 6| NORTHERN TRUST CORP  3.375 2021 08........evurrermierrinirermeriensseessesissensessesssessenssssesens | seereenes 02/03/2016.... | ROBERT W BAIRD & CO.....ouvirrermermiiaimseiiesesseesseesssssse s sssessessss s ssssessesssssssssssssssssssnes | essssesssessssssssssssnsssssssesssnsssnnss | oesssessssssesssssssnnssens 1,057,180 | woovereecrreriereicens 1,000,000 | cooooverrercererieerierienes 15,469 [1FE......coovvrerrerins

62947Q AN 8| NXP BV/NXP FUNDING LLC ( 5.750 2023 03........... Roeee. 01/28/2016.... | CITIGROUP GLOBAL MARKETS.........couuiuuiimrirneetaeimeissesssesssessss s ssssssssssesss s sssssssssssssess | oessssssssesssssssssssssssssssesssasssanses | seessesssesssssssnsssnsenns 3,076,250 | wovovverrierieeiinas 3,000,000

67103H AE 7 |OREILLY AUTOMOTIVE = 3.550 2026 03.........ccomrvmirierirrirriiesineriesieresseissssesessessesessssnns | vevesnseens 03/01/2016.... | U S BANCORP........ccoiviuriiiiieieniiriseiiessiesiesesssesessessssesssenesseens 998,320 | ....... 1,000,000

68557N AB 9| ORBITAL ATK (144A) 5.500 2023 10.....uurvrurireireimereiessessesissesssesssess st | eeineiis 03/03/2016.... | JEFFERIES & CO INC 102,082,500 | ..o 2,000,000

690732 AD 4| OWENS & MINOR 3.875 2021 09 | e 01/07/2016.... | CREDIT SUISSE FIRST BOSTON... ....1,010,020 1,000,000

694308 HP 5|PACIFIC GAS & ELECTRIC  2.950 2026 03..........coonevrmremmermmersreesseesseeserssssssessessseeessnssssssenes | severenenes 02/23/2016.... | MORGAN STANLEY.........ccmtremrrrerirerireenerinesienirenes 997,340 | ....... 1,000,000 | .oovorevernrereeerieriereeeneenend 0 [ 1FE s

713448 DF 2|PEPSICO INC 2850 2026 02......couvvmeinieiieeiseeesesise sttt | sreniienes 02/19/2016.... | J P MORGAN CHASE SECURITIES INC 999,220 | ....... 1,000,000 | .oovorerereirnrierireeieeiseeeeinad 0 [ 1FE e

718172 BT  5|PHILIP MORRIS INTERNATIO 2.750 2026 02............ccorvumerererirenieririeeserisessiessenssesessssssssnenes. | seerenenes 02/18/2016.... | GOLDMAN SACHS & CO......ucvirrermeimriairierieseseesesiss sttt ssessssnens 991,950 | ....... 1,000,000 | .oovorevernreerierienienereeieenend 0 [ 1FE e

737630 AB 9|POTLATCH CORP 7.500 2019 1ottt enens | ereneeaas 02/10/2016.... | RBC CAPITAL MARKETS ...ttt 648,125 610,000 ,

74005P BQ 6|PRAXAIRINC 3.200 2026 01. 02/04/2016.... | J P MORGAN CHASE SECURITIES INC. 2,042,520 | ....... 2,000,000 1,956 | 1FE
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742718 EP 0|PROCTER & GAMBLE CO  2.700 2026 02.........c0oivrerrirerinnieererssisesessersssssssessssssssessssssnses | esensens 01/29/2016.... | CITIGROUP GLOBAL MARKETS........otiriimiimiiiiirerisieesesssisesssse s ssessessssssssssssssssssessnes 2,000,190 | ....... 2,000,000 | ...... 75 |1FE
74340X AV 3|PROLOGIS LP 2.750 2019 02....oveverriirieriesieseseesssisers e | eeesseins 01/12/2016.... | CITIGROUP GLOBAL MARKETS.........couutriurireermeesmeisessseesseessesssssssssssesssssssesssesssssssssssssssesssens | sessssesssessssssssssssssssesssesssnsssnnss | oesssesssnsssesssssssnssens 1,219,692 | ..o 1,200,000 | coooovrrrircerenieerierienes 13,750 [ 2FE......ccovverericrirs
74456Q BP 0 |PUBLIC SERVICE ELECTRIC 1.900 2021 03........cvvuuivrrrireereesniennersssiessssesssssssssssssesssesssns | sevsnsinnns 02/29/2016.... | MITSUBISHI SECURITIES (USA) INC........ovvrvririeiieineireiiesiiesnienes 998,420 | ....... 1,000,000 [ .oovvrererirniieeireiieeesneinad 0 [ 1FE e
7591EP AK 6 |REGIONS FINANCIAL 3.200 2021 02.....covvrrerieniieerierieresseiesse e | e 02/03/2016.... | GOLDMAN SACHS & CO......ovormrirmiimiiiiiierieriiiesesias sttt ssssestsens | eesisesssessssssssssssssssesssesssesssnnss | oesisessssssenssnsssnssens 1,997,900 | ..oovovvverierierins 2,000,000
771196 BK 7|ROCHE HOLDINGS INC (144A 2.625 2026 05 02/22/2016.... | CITIGROUP GLOBAL MARKETS 990,040 | ....... 1,000,000
78355H KB 4|RYDER SYSTEM INC 31450 2021 1o | s 02/17/2016.... | WELLS FARGO SECURITIES 999,180 | ....... 1,000,000
78401F AG 2|SBA TELECOM INC 5.750 2020 07......ccvomrermeereereriesieeeseesesisssssessesss st enssssesessssssenins | seeeninenes 01/15/2016.... | WELLS FARGO SECURITIES.........cooriuuirimerirereriessisssiesiessseesesssss s sssssss st s essssssssssesssens | oessssesssesssssssssssssssesssesssnsssnnss | ooesssesssessssessssssssssend 4,150,000 | coooocverrireeieirinn 4,000,000 | ..oooovrerrrierins 3,194 | 4FE
824348 AR 7|SHERWIN-WILLIAMS CO  3.450 2025 08...........ccoourirmrimmeireirciiesiseeesseisseissssssssessssesessssnse | seeerieees 01/14/2016.... | CANTOR FITZGERALD..........ctiuurirmiimiireiseiiaseisessesis s ssssssse st ss bbb issssns | eebbssssessssessssssesssesssesssasssnnes | essssesssesssssssssssnseans 2,066,560 | ...oovorrireiiiineiinnn 2,000,000 | .ooourierirenireeiinei 32,583 [1FE. .o
828807 CX 3|SIMON PROPERTY GROUP  2.500 2021 07.........vvuemrveuiriirirererriseessseesseseesesssssssssessenens | severeenes 01/08/2016.... | BAS-MERRILL LYNCH........ccocovvvmiriiriirinninirnenienes 999,180 | ....... 1,000,000 | .oovorereenvinrirnrierienieeisenead 0 [ 1FE e
855244 AD 1|STARBUCKS CORP 3.850 2023 10 01/28/2016.... | JEFFERIES & CO INC.......ovvemirrrrerirrerieeiseirerinnies 229,314 213,000 2,756 | 1FE
855244 AJ 8|STARBUCKS CORP 2.100 2021 02 .102/09/2016.... | VARIOUS..... ....3,786,752 3,765,000
863667 AM 3| STRYKER CORP 2625 2021 03......voverereerierieriesesses st | seerienes 03/03/2016.... | GOLDMAN SACHS & CO.....cuvvrrermermeiairierisesessees s sss st sssse st sssssssnens 999,620 | ....... 1,000,000
863667 AN 1|STRYKER CORP 3.500 2026 03......ccoumeermirnieieiserieeeseesssesers sttt | srerienes 03/04/2018.... | VARIOUS.......oooomiriiaiiieiieeise bbb bbbkt ens | eebbes bbb bbbt esss et | eebsiesssesssssssns s i 1,994,480 | ..oooveeeiieins 2,000,000
867914 BK 8| SUNTRUST BANKS 2.900 2021 03....oovvvirernieeriieeiesiesissesesisssess st siessienene | serienes 02/29/2016.... | SUNTRUST ......cevuiuririrrimiiierinsriesiesissesesisssienienes 997,830 | ....... 1,000,000
871829 BC 0|SYSCO CORP 3.300 2028 07......ccvuuermrrnevnensensssesensssssessesssseesssssssssessesssssssssnens | seessnenes 03/22/2016.... | GOLDMAN SACHS & CO.....cuvvrrermermeiaerseriesesseessessss st sss st sssssssens 996,230 | ....... 1,000,000 [ .oovoreeernrrereerrenieneeeseneand 0 [ 1FE s
87264A AJ 4| T-MOBILE USA INC 6.500 2024 01......ovririieiierieeese s | i 02/19/2016.... [MORGAN STANLEY ......cvuiiiiiriiiiiiiisisisisssie s ssss s s sssessssssns | sissssessssssssessessnsssssessassensesins | oressssnssnsssessssessnes 2,015,000 | cooovoreriririrrieriinen 2,000,000
87264A AQ 8|T-MOBILE USA INC 6.000 2024 04........oocvomevecrirerirrerceisisenessessi s essesssensenenns | seinnnies 03/29/2016.... | DEUTSCHE BANC 600,000 600,000
88023U AC 5|TEMPUR SEALY INTERNATION 5.625 2023 10.........ccnruemrrmerrerireisensssissssesiseeeseesssisssssssens. | nevesneenns 02/2312018.... | VARIOUS.......ooceoiriiaiiseitesesseeseeis s bbb bbbt | eebben b e s ss st n s s ennnnts | eebssesisesssnnsse s 4,060,000 | oooocerrrereirieii 4,000,000
883203 BW 0| TEXTRON INC 4,000 2026 03.......oviieiiieiereiieeee e | eererenns 03/04/2016.... | J P MORGAN CHASE SECURITIES INC. 992,420 | ....... 1,000,000
872539 AA  9|TJXCOSINC 2.750 2021 0B.......coouerrreneieeriereseeesensseesess sttt | sereseenas 01/2912018.... | VARIOUS.......covirirmiiaiiseitesiseeseesssise sttt | eebt st st s ss b n e st essnnts | eebssesssnessenssnsessnsan 2,041,290 | oo 2,000,000 | ..oooerenrrierinns 6,722 | 1FE
891906 AC 3|TOTAL SYSTEM 4.800 2026 04........coocverieireriiieeenese e | i 03/14/2016.... | J P MORGAN CHASE SECURITIES INC.......coviiiiiiiiiiinieissiscsesisisssiesssssesesssiessesssssnnss | sinsssessssssssssssesssssssesssssensessns | resssisssnsssessssessnes 1,994,600 | .ooooveerrcreriieinn 2,000,000
891906 AD 1|TOTAL SYSTEM 3.800 2021 04.... .| 03/14/2016.... | BAS-MERRILL LYNCH. 997,760 | ....... 1,000,000
89236T CU 7[TOYOTAMOTOR CREDIT  1.700 2019 02 02/16/2016.... | CITIGROUP GLOBAL MARKETS........couiiuuriuiernieseeisse s ssessssesssesssss s ssssssss st ssssssssssnees 999,880 | ....... 1,000,000
89469A AC 8| TREEHOUSE FOODS INC (144 6.000 2024 02.........ccoverireieierniieiinisierssssessessssessssssssssssnsssens | revseesnes 03/09/2018.... [ VARIOUS.........oomiviieiieiciiete ettt bbb s ssesnasnas | sessssessessnsassessesssssssessesesnsensess | sesssessesssssesssassessess 3,292,500 | .o 3,100,000
91324P CV 2| UNITEDHEALTH GROUP INC  3.100 2026 03..........ccoosrverrrerrierirenirseessessesseessssesssssssssssssssssss | seessienns 02/22/2016.... | WELLS FARGO SECURITIES 999,210 | ....... 1,000,000
914713 N7 3| UNIV OF NC CHAPEL HILL R 2.529 2026 12........covvuerirrireirniiniiseiiesiesissssssssessssessssssssssssees | soessenenes 02/23/2016.... | BAS-MERRILL LYNCH......ccviuiiiriiiimiiseiisiiesiiesies s sesss bbbt sssss | esssssssesssasssssssssssessssesssesssnnss | essssssssessssssssssnsenns 3,000,000 | oo 3,000,000
91159H HL 7|US BANCORP 2.350 2021 071..coveoeeririereeeseiere ettt | sereseeies 01/26/2016.... | U S BANCORP.......coouvimiimmiiaeieieeiestseisessse sttt es st ss e stes | eestsesssenes e ssssssen st esssnssnnss | eesssessseessenssssessssens 1,999,720 | ..o 2,000,000
92343V BJ 2|VERIZON COMMUNICATIONS | 2.450 2022 11 .103/07/2016.... | CITIGROUP GLOBAL MARKETS 968,140 1,000,000
92343V CR 3| VERIZON COMMUNICATIONS | 3.500 2024 11.......coviurirmriernereiersniesenssisssssssssssssssesssssnens | vevsessnns 03/07/2016.... [U S BANCORP........coiriiirerieiniisieissieiesississssss s essssenes T14.647 | oo 698,000
927804 FU 3|VIRGINIA ELECTRIC & POWE 3.150 2026 01........ccovurvrrerircerriasermensenseeeseessssssessesesesessesnns | seerenenes 01/12/2016.... | GOLDMAN SACHS & CO......ovvruevrmrimiieerieriseseseesssisss st sssssss st sssssssesssens | eesssesssessssssssssssssssesssesssnsssnnss | oerssesssnsssessssssssssens 1,999,820 | ..oovoueeirrerienirs 2,000,000 AFE oo
92826C AD 4|VISAINC 3150 2025 12...cuverieiiie ettt | sreriienes 03/21/2016.... | DEUTSCHE BANC.......couiiiuiimniamieueiseeseeise s sisssssee st es bbbt s s ssins | eebbesssessssess s bsssssees s ssasssnnes | eebssesssesssssssssssnseans 1,035,600 | ..ovoonreiieiieriiens 1,000,000 1FE
929160 AS 8|VULCAN MATERIALS 4.500 2025 04.......oooviiririrriieinrissiesieseeissiseni s esisnieenes | e 02/04/2016.... | CANTOR FITZGERALD..........oereervirirenirririeierieneriesieneseenns 985,000 | ....... 1,000,000 BFE e
25468P DK 9|WALT DISNEY COMPANY  3.000 2026 02 01/05/2016.... | CITIGROUP GLOBAL MARKETS........couiiuurimrireesesiseisesssessssessesssss s ssssssssssesssss s sssssssssnees 996,000 | ....... 1,000,000 AFE s
94106L AW 9| WASTE MANAGEMENT INC  4.750 2020 06 01/27/2016.... |U S BANCORP..........coeierriiierieiieisiesiessssessss s nsee 76,782 70,000
94106L BA 6| WASTE MANAGEMENT INC  3.125 2025 03........ccvumrimerircrireerenssessseriessesssseessssssssssessensns | severeenes 01/28/2016.... | CREDIT SUISSE FIRST BOSTON.......ccovvvmerrrerirrerenns 993,330 | ....... 1,000,000
94973B  AA 9| WELLS ENTERPRISE (144A) 6.750 2020 02..........cevuurremerrerireireeississisessesessessssisssssssesess | sesseeees 03/22/2016.... | WELLS FARGO SECURITIES 308,625 300,000
949746 RS 2|WELLS FARGO 2.500 2021 03......oooieerieniiesisesessssssiss s ssnses | sensiienns 02/26/2016.... | WELLS FARGO SECURITIES 999,770 | ....... 1,000,000
95040Q AC 8|WELLTOWER INC 4.250 2026 04.......ooreemrerieiieeieeseesssiss s | eenienes 02/23/2016.... | WELLS FARGO SECURITIES 992,270 | ....... 1,000,000
06367V HF 5|BANK OF MONTREAL 3.210 2018 09. 03/07/2016.... | BMO CAPITAL MARKETS ..1,000,000
06367X KF 7|BANK OF MONTREAL 2.100 2020 10.... Cuvrrn 03/03/2016.... | BMO CAPITAL MARKETS.........cooutrimrriirierinreririsssinesiesssesesssssssssessesssessssesssssssssssesssessssssnnes | seessesssseessnssnssssessensnesensonnns | vessenesensnsessesseennsneds 02,000 | covievirieinesinnnierinns 3,000,000
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136375 CJ 9|CANADIAN NATIONAL RAILWA 2.750 2026 03............ A.... 02/18/2016.... | CITIGROUP GLOBAL MARKETS.......cottiiiuiimiiiirerisieisesisissssssssssssessessssssessesssssessessessssssesseses | siesssessossssssssessssssssessasssnsonsns | iesssssssssssemsssessnes 1,992,340 | oo 2,000,000 | oo 0 [1FE i

891145 N4 2| TORONTO DOMINION BANK  2.447 2019 04 Cuvrr 02/17/2016.... | NATIONAL BANK OF CANADA FINANCIAL.........cvvrtermirirerieriesiseesenisessessesssessessssssssssssssens 2,046,880 | ....... 2,000,000 | .oovernernrierienieeeeenns 19,174 [1FE oo

891145 4A 9| TORONTO DOMINION BANK  1.693 2020 04 Cur 02/25/2016.... | BANK OF NOVIA SCOTIA......coovvvomrirneiiriinnns 2,978,490 | ....... 3,000,000 | oo 21,012 [1FE e

90664Z AC 4 [UNION GAS LTD 2.760 2021 0B.........oocvorrerrieniieiieriieet st Cuvrrns 03/03/2016.... | TD SECURITIES........comiiuiiirririiiiiiesiieiiesieeessessssiee sttt | eebisesssesesssssssses s essenesssssnnss | eesisesssesssenssesessnssens 1,030,550 | .oovernveriiirieriins 1,000,000 7,335 | 2FE

92658T AQ 1|VIDEOTRON LTEE 5.000 2022 07.... 01/15/2016.... | BARCLAYS CAPITAL INC.. 693,000 700,000 583 | 3FE

26824K AA 2| AIRBUS GROUP FINANCE (14 2.700 2023 0 Fres 02/01/2016.... | MITSUBISHI SECURITIES (USA) INC.....cc.vvviirimiiieiseierenissiesiniees 990,460 | ....... 1,000,000 8,025 |1FE

00182E AZ 2|ANZ NEW ZEALAND INTL/LDN 2.750 2021 02 Frvi 01/27/2016.... | CITIGROUP GLOBAL MARKETS.........cootiuurimrermeriminiserisesssesssesssssssssssesssssssesssessssssssssssssssesssens | ooessoesssessssssssssssnsssesssesssnsssnnss | ooerssesssmssssesssssessnssens 1,997,860 | ..ovornreirierieriins 2,000,000 | coooovvrrrirnireerrierere s 0 [ 1FE e

046353 AL 2|ASTRAZENECA PLC 33752025 11t [ O1/07/2018.... | HSBC.....ouveurireirneeiseioeieeeesee ittt ree | eebbee bbb bbbt esbnnts | eebssesssessssssses st 2,159,554 | oooovieereiseieii 2,158,000 | ..ooooereerirerierieiinei 11,330 [1FE i

06738E AL 9|BARCLAYS PLC 3.250 2021 01 | Fe 01/05/2016.... | BARCLAYS CAPITAL INC.. 999,450 | ....... 1,000,000

06738E AN 5|BARCLAYS PLC 4.375 2026 01 | Fens 01/05/2016.... | BARCLAYS CAPITAL INC......coruiimmrimiimerieriseseseesssisse s ss sttt sssens | essssesssesssssssssssssssssssesssnsssnnss | ossssesssnsssessssssssssens 1,990,240 | ..ovooeverierierins 2,000,000

05579H AB  8|BNZ INTL FUNDING (144A) 2.750 2021 03........covurmririrririirerisissresieissssessessssessessessessesssnsns 02/23/2016.... | J P MORGAN CHASE SECURITIES INC. 999,300 1,000,000

111013 AK 4 [BRITISH SKY BROADCASTING 3.125 2022 11.......vuuirmrirnreieeienissesesssesssessensesesensssssssssnens Frvs 02/04/2016.... | RAYMOND JAMES & ASSOC.........ouvirrermeimiimerisesisessseessssssessse s sesss s ssssssssesssssssssssssses. | sessssesssesssssessssssssssesssesssnsssnnss | ooesssesssnsssessssssssssens 1,664,167 | ..o 1,676,000

23636T AA 8|DANONE (144A) 3.000 2022 0B........couernerneirniieriesesess st oo 01/2712016.... | HSBC.....ouieurircireieiieiieeiiesiseise s 61,007 60,000 | ..coovvrrnnes 230 |1FE

25152R  2Y 8|DEUTSCHE BANK AG 4.100 2026 01.....oovvrverricrirs Freis 01/08/2016.... | DEUTSCHE BANC........ccoivumrrieriirierirrerrrissieerirenes 998,460 | ....... 1,000,000 2FE i

404280 AW 9|HSBC HOLDINGS 4.300 2026 03......ooevrmrvrrrerirenireenns oo 03/01/2018.... | HSBC.....ouveurermeerreiseisseisssesssessesss s esssessse sttt ee | eebbes st ss b en s essnnns | eebssessseest st es i 1,997,100 | .ooovererecierieniens 2,000,000 AFE i

53944V AM 1|LLOYDS BANK PLC 2.050 2019 01 Froe. 01/19/2016.... | J P MORGAN CHASE SECURITIES INC. 998,670 | ....... 1,000,000 1FE...

62886H AM 3 |NCL CORPLTD (144A)  4.625 2020 11 E.cee 01/26/2016.... | BARCLAYS CAPITAL INC......cooieririmiimirierisereseesssise st st sssesssens | eestoesssessssssssssssessesssesssnsssnnss | ooerssessssssesssnsssnnssens 1,955,000 | .ooovevnveeriieriereins 2,000,000

75625Q AB 5|RECKITT BENCKISER TSY (1 3.625 2023 09.........ccvuumrvimrireimneiiseeeseeseeiseesseessssssessesssssessssans o 02/10/2018.... | VARIOUS.......coeioeiriiatiseiiesissees s bbbt | eebbes s bbb bbb s b ssb et | eebssesisesssnnssse s 1,312,368 | ..o 1,250,000 AFE e

780097 BA 8|ROYAL BANK OF SCOTLAND G 4.800 2026 04............oevevvervrrnrrrirnrinnns Fres 03/30/2016.... [ MORGAN STANLEY........oornierrrrmnrririeiererinserensnines 998,190 | ....... 1,000,000

80281L AD 7|SANTANDER UK GROUP HLDGS 3.125 2021 07.......cvourirerrmrirermereeseseessensseesenssessessenssesens Frois 01/05/2016.... | BARCLAYS CAPITAL INC......oouiemrimiimerierisesesees i sses sttt ssssssesssens | essssesssesssssssssssssssssssesssnsssnnss | ossssesssmsssessssssssssens 1,997,980 | .ooovererrrrierienins 2,000,000

806854 AD 7|SCHLUMBERGER INVESTMENT 2.400 2022 08. E.ooees 03/28/2016.... | FTN FINANCIAL.......oivririirieiieierisieeesie sttt ensenes | shsssessesssnssessessssssssessssssnssenses | oresssssssnsssesssssessnes 1,926,280 | .oooovvorrceriinn 2,000,000

830505 AR 4|SKANDINAVISKA ENSKILDA 2.625 2021 03 03/08/2016.... | GOLDMAN SACHS & CO 999,300 1,000,000

86960B AL 6|SVENSKA HANDELSBANKEN  2.450 2021 03. 03/23/2016.... | DEUTSCHE BANC.......couuiiueimuiimereseiseesseiseesssssssssessses s ses bbb s ensssins | essssssssessssessssssssssssssesssssssnnss | esissesssnsssnsssnsssnssans 1,000,000 | .ooverneerrirerienireens 1,000,000

902133 AT 4|TYCOELECTRONICS 3.700 2026 02 E..... 01/25/2016.... | J P MORGAN CHASE SECURITIES INC.......coviiiiriiiiiniisierisiesesisiserssesssssessessssssssessssssnss | ssnsssesssssssssssesssssssessssssssens | e 1,995,140 | oo 2,000,000

90351D AF 4| UBS GROUP FUNDING (144A) 4.125 2026 04.........ccoseemirimieerierineinsensssssssssessesssseesssisssnns Frois 03/29/12018.... |UBS AG......ouriumerueimeiseiseisseessessses s s s sss stk | eebb st bbbt | eetsenis et 1,995,580 | .oovvvrerenirrerienirenns 2,000,000

00841U AN 6|ABMT 2014-2 A13 3.500 2044 09.......oooiieirieiieieieiesie sttt senns | eeernens 01/21/2016.... | BAS-MERRILL LYNCH. .....ouiiiiiiieieiecieie ettt st ssessessnns | sessssessessnsassessesssssssessessesssensess | siesssssssesssssesssansessens 4,555,376 | oo 4,503,307

00842T AE 8|ABMT 2016-1 A5 3.500 2045 12......cvvmrirrerreieinerie e | e 01/11/2016.... [ WELLS FARGO SECURITIES........coiveriievecrseieeeiesessesssieseessesssessessssssssssssssssssesssssssssssssssssssssesas | sessssssssssssssssssssssssinsssssossnsns | conseessossssssssssssssesses 5,085,625 | ...oovrveerirerirerininns 5,000,000

00842E AC 5|ABMT 2016-2 A3 (144A)  3.500 2046 0 .103/10/2016.... | WELLS FARGO SECURITIES ..12,142,500 |. 12,000,000

97655) AE 2 |WIN 2016-1 1A5 CMO 3.500 2048 01......ooirieiicrciisee e | seeernes 02/02/2016.... |WELLS FARGO SECURITIES.........ccosuiieireiiiriieieie st iessssesss st ssssssss st sssssssessesas | sessssessessssessessessssssssssssessssesess | siessssssessssesssassessens 4,057,500 | oo 4,000,000

055298 AC 3|BBCMS 2013-TYSN A2 3.756 2032 09.......couvveririereieersese et sesssssss st | cesnsienes 03/07/2016.... | MESIROW FINANCIAL.........ooveurivrerrerireercrinerineneenes 2,096,719 | ....... 2,000,000

61766C AF 6| MSC 2016-UBS9 ASB 3.340 2049 03......coooiieeriiserisi s | e 02/19/2016.... | MORGAN STANLEY ... toutiueieiestssess st eess sttt st st snnse | ensteens et sess st snnseent s ssnsnnes | essssssssesssnnssssessneans 5,149,890 | oo 5,000,000
3899999. Total Bonds - INAUSHTIAl NG IMISCEIIBNEOUS. ...ttt 8 080k 08406 08 eE8 0888081080888 8080084080880 E 04800800460t 260,082,152 | ............ 257,072,307 ....1,382,125 XXX
8309997, TOtAI BONMAS = PAI 3.ttt ittt ettt ettt 8 888 E 884 E 8484848 E £ 48 4EEE 4R £EEE 108406 £E84EEE4EEEoLE 1A 8 4L L HEER4EEE 1o £E8EEEoeEEoLEEoEEE LA E LR oEEEoLE 1L 8L 4EEE4EEE£EE L8 oLE LA 84 EE LR E L E L A8 4L £EEEHEEE L 1EE 8L E 488 1EEE LRt ....797,108,402 747,438,675 ....1,651,642 XXX
8399999, TOAI BONGS. .........cvevisiieteiiiitiiiteiete ittt ettt sttt ettt et et et s sesetsesesebessesesetsesesebessesesessesesebassesesassesesesssesesans  44ssesesssesesesssnesessssesesess  oesesessssesestsesesessesesesassesesassesesesassesesassesesessesesetassesesetese b et e seE et et e se b et e seE et et e b e b LR E et e et ekt R e R e h ettt s Rt s bbbt ne b ek n ettt eh et et st et en e 747,438,675 XXX
Common Stocks - Industrial and Miscellaneous

015271 10 9| ALEXANDRIA REAL ESTATE EQUITY.....cooiiiiiiiireiisiineiieniesisse st sssessssssssssssesenns | soeerineses 01/2912018.... | VARIOUS.......ouiimiriistiie ittt bbbttt ens | nebsne b s st 2,600.000 XXX

053484 10 1| AVALONBAY COMMUNITIES INC......coivimiimirieriieniriseesesisssiesssensssesssssssssessenssesessssssssssenes | seerenenes 01/29/2016.... | VARIOUS........oeimiirmiimiiieiiesie et | nebenesses st 2,300.000 XXX

229663 10 9| CUBESMART .....c.iuuiiurirmeetmeisseissessessse st ese st | seeniaenes 03/11/2016.... | VARIOUS..... 2,400.000 XXX

23317H 10 2|DDR CORP. .103/31/2016.... | VARIOUS..... ..9,600.000 XXX

252784 30 1|DIAMONDROCK HOSPITALITY CO....ovvuurvuurirrirrerieisisersessessseessssessssssesssesssenssesssssssesssnssss. | seevenenes 03/11/2016.... | JEFFERIES & COMPANY NORTH AMERICA ALGO 0. ......6,500.000 XXX
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253868 10 3| DIGITAL REALTY TRUST INC.....cooiiiiririiririeieiieiissisesssisissssssssssssesssssssssessesssssssessessssssensessns | soessssens 01/28/2016.... | RAYMOND JAMES NORTH AMERICA ALGO 725. .....1,300.000 XXX e 0 L
25960P 10 9| DOUGLAS EMMETT INC......cvuuuiemmrumrrieeiensseeseesesessessesssesssesssssssessenssessssssssssssessesssessssssanns | seerenenes 03/11/2016.... | JEFFERIES & COMPANY NORTH AMERICA ALGO 0......cvuurvrrermeimeereesacrienesessenssssessesnesses | ovesssessesssessssesssesens 1,600.000 XXX
264411 50 5|DUKE REALTY CORPORATION......cciruimmiireriiiieiesieississiesssiessesssisssssssssssssessesssssensessssssansns | soesiesens 01/28/2016.... | RAYMOND JAMES NORTH AMERICA ALGO 725. 600.000 XXX
29273R 10 9|ENERGY TRANSFER PARTNERS LP B I 02/17/2016.... | RBC CAPITAL MARKETS.......otiiiiimirieriiriiieississ it ssssessenssenes | sevssessssesssnsesnsien 110,000.000 XXX
29444U 70 0 |EQUINIX INC .1 03/07/2016.... | DIRECT WITH COMPANY .0.440 XXX
29476L 10 7|EQUITY RESIDENTIAL PROPERTIES TRUST ......coiiiiiiieiieieieiesieisieissiessessssssssessssssessssessnsns | sesesnes 03/11/2016.... [VARIOUS.........ooiiiiieieieeieie ettt ..4,000.000 XXX
297178 10 5|ESSEX PROPERTY TRUST INC......ovvurririemrieiiierieriesessessssssessesseeesssssssssessessessssnsssssnens. | seerenenes 03/11/2016.... | VARIOUS........orommrimiieerieriseseseesseisse sttt eninne | beneriestsesssssesnssessnsaa 400.000 XXX
36467 10 8| GAMING AND LEISURE PROPERIES INC Wl......oovuumiiuiiriiniineiieeiseisesississsssesssesessessssssssnes | eevseinnns 03/31/2016.... | MERRILL LYNCH NORTH AMERICA CASH 161........oiiiiireireiineiineiiesiseseissssssssensssisssssnses | eevsseeesssssesssssanes 25,100.000 XXX
42225P 50 1|HEALTHCARE TRUST OF AMERICA INC REIT........coiviiiriiniierierieesnnissiisesiessiessesessssesenes | seerenenes 01/20/2016.... | BARCLAYS CAPITAL INC. NORTH AMERICA CASH .....6,200.000 XXX
49427F 10 8 [KILROY REALTY CORP.....ccorivtrrimrimrinitiesiesssseissssssssessesssssesssssssssssessssssssssssssssessssssessses | aessssnnes 01/07/2016.... | ROBERT W BAIRD & CO. NORTH AMERICA ALGO........vvumrvmerirerereeseniseeserssessesssessssesessans | esseesesssesssesssnessnesens 2,000.000 XXX
49446R 10 9|KIMCO REALTY CORP... .101/12/2016.... | VARIOUS..... ....11,500.000 XXX
49803T 30 O [KITE REALTY GROUP TRUST......crtvimiimerieirierieessseseessesisessensssssssssssssssssssesssesssssssssssssssesens. | sesesssnnes 03/31/2016.... | VARIOUS..... ......7,200.000 XXX
69924R 10 8| PARAMOUNT GROUP INC.......cvvuiiuiiiniireireisseisseisesisesisessss st ssessss s sssessssnsssisses | nevesneenns 03/11/2018.... | VARIOUS.......ooiiririiiiie ittt ens | Hrebses b st eens 8,700.000 XXX
70509V 10 0|PEBBLEBROOK HOTEL TRUST......cotiiuiiiiiirrimiiiiieesiesiesessssssiesssessesessssssssissssesssesssesssnns | seevenenes 03/11/2016.... | JEFFERIES & COMPANY NORTH AMERICA ALGO 0.....ccvuurirrirmiirrirriieiierinessesisssesseisssies | oreeessssesssssssesssenens 3,200.000 XXX
737464 10 7|POST PROPERTIES INC.....cooviuumrererimeireeseriaeisesisesisseessssssssse st sssssssssssssssesssssssssssssssssss | soessnenes 03/11/2016.... | JEFFERIES & COMPANY NORTH AMERICA ALGO 0....uvvrurvrnrimeenerinenseseneesesissessssssssssessnns | soversesssesssneesssssssssnasd 400.000 | coooocerrrrrierierieeeens 23,598 XXX
74340W 10 3|PROLOGIS INC 03/11/2016.... | JEFFERIES & COMPANY NORTH AMERICA ALGO 0. 2,000.000 | eoovvererrerierieenis 83,853 XXX
74460D 10 9|PUBLIC STORAGE INC 02/11/2016.... | VARIOUS..... 800.000 192,676 XXX
74736A 10 3| QTS REALTY TRUST INC CL A ..ottt ssssssessnas | soesinenes 03/29/2018.... | VARIOUS.......ouiimririiiiae i bbbt ens | nebsnebs s st 4,000.000 | ooocvererirerireerneieii 183,239 XXX
78440X 10 1| SL GREEN REALTY CORP......cvuiriirrirrirerisiseisesssiseessssisss e issssesssssssssssssssssssessessane | nevsessnns 03/31/2016.... [ VARIOUS........coriririiiniriieiesissiesis st sssentnns | sesesssesssssessessnssenson 2,200.000 | .ooovreriiinicennne 220,820 XXX
828806 10 9| SIMON PROPERTY GROUP INC......cooueimimriniiierienisseisenssssssessessessssessssssssssessssssssssssssnens. | seersnenes 03/04/2016.... | VARIOUS.......oooomrirmiimiimeisesie e bbb bbbt | tsbssessess et nens 2,600.000 | oo 511,563 XXX
84860W 10 2| SPIRIT REALTY CAPITAL INC......coiriiiririiirsiiieresissiesis s ssssssssnsansens. | nessnesanes 03/11/2016.... | JEFFERIES & COMPANY NORTH AMERICA ALGO 0. ....11,100.000 XXX
866674 10 4|SUN COMMUNITIES INC .1 03/30/2016.... | VARIOUS..... ..5,000.000 XXX
867892 10 1|SUNSTONE HOTEL INVESTORS INC I I 02/19/2016.... | DIRECT WITH COMPANY .......ooiiruiimienerinereseseseessssissessessses st ssse st sssssssssesssnns | sossessessssssnsssnssssessseesas 0.460 XXX
87612G 10 1 [ TARGA RESOURCES CORP.........covtieriiiriiirisissisisisssissessssesesssssssssesssssssssssesssssssssesssssssssenss | oesensens 05/30/2014.... [MERGER.........ccccovvrvirrrrririrnns .27,280.000 | ceovoeveririniieeees 727,320 XXX
92276F 10 O[VENTASINC.......ccoo.uc. B 02/10/2018.... | VARIOUS.......oooimiriiaiiieisesieses st ens | nsbssebsess st 7,500,000 | oo 377,820 XXX
92339V 10 O VEREIT INC....ooiivuiirieiieiiiesieise sttt bbbt | srnsinenes 03/17/2016.... | VARIOUS.......ooiiriiiiriiieiiie i st sns | eeniseeis i ensiaes 35,400.000 | ..ooovvorrirerircireeinne 283,281 XXX
929042 10 9| VORNADO REALTY TRUST......comiririiimierisieestrisssissssesssssessessssssessesssessssssssssssessesssesssssssnns | soesenenes 03/04/2016.... | VARIOUS..... ......3,900.000 XXX
948741 10 3|WEINGARTEN REALTY INVESTORS. .103/11/2016.... | VARIOUS..... 13,700.000 XXX
95040Q 10 4|WELLTOWER INC........ooviiiiiiiiieiciecisiisi ettt ssnssssensessssnsensens | evievenens 01/29/2016.... | VARIOUS..... ......3,100.000 ...190,795 XXX
9099999. Total CommON StOCKS - INAUSHIAI BNA IMISCEIANEOUS. .. ... vttt 8 R eE o0 €E8eEEEeEeEE o E e EEE e R R EEEEE R0 E oL 808 SR8 £EEEE R f £ E e E e E S8 €0 f o E e E i £EEEE e 0S8ttt en st | Censnntsens s et erins 10,487,351 XXX XXX
9799997, Total COMMON SIOCKS = PAIt 3..........c.cooiiuiiiiiietieeiiieeeceteee ettt ettt ettt e et vesaetensaetesesessesensses  eessesesesssssessssssesasesssessss  e4etesassssesassssesesasessesassseesesssesesasseeesesssseses e seeesessesesesaeses et s sesesessssees s seseseseesseessesetebesesseaassesetesasessesassesetesssassesassnsetessassasansesesessssesasanees | cemissesesessesesersssennees 10,487,351 XXX XXX
9799999, TORAI COMMON SHOCKS. ... retseesrtstisseisessssess e es stttk E ke & EhEoEEoEEE SR Lo L o0 L oEE1Ee & e0EoEEEHEE L EE oL LR E L E LR oEE 0 E LA f LR E L0 L E L E 8L E bbbttt | cnnibenb sttt 10,487,351 XXX XXX
9899999. Total Preferred @nd COMMON STOCKS............c.cciueiiieieteiectiietii ettt ettt ettt ettt eseete et etetesesaetesesetesesesss  etevassesessssesesasassesassssetess  ssssessssesesessssssassssesesassssesasassesesessesesassesesesassesesassesesesssetesansesesessesetesanseses s sesetes s ses et e sesetes e seses s setebesaesetenses et et s astesan et esesensesesansntetesanan 10,487,351 XXX XXX
9999999. Total Bonds, Preferred @ COMMON STOCKS............vuruiirerrerrierersiieesesseissssessessesseesesssesessesssssasssessessasssesses  assssssssesssesssssssssessassassss  &oessssssssessesssssasssessssssessessasssessasssssessaessessasssessessasssessasssnssessaesessasssessessasssessassnssasssessesseessessae e e s e e s e skttt ....807,595,753 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. G t
217194  AA  T7|COPILLC 3813 . | 03/05/2016. | REDEEMED. 62,522 62,522 62,522 62,522 0 0 0 0 62,522 0 0 0 565 | 12/05/2021.... | 1....
911759  EY 0 [HOUSING URBAN DEVELOPM 6.620............ccccoovvreunee .| 02/01/2016. | REDEEMED. 15,000 15,000 17,359 15,000 0 0 0 0 15,000 0 0 (VI I 497 |08/01/2020.... | 1....
576863 BB 9 [MATSON NAVIGATION CO  5.337.....ccouuervrrerrrrnriis . | 03/04/2016. | REDEEMED. 50,000 50,000 50,000 50,221 (221) 0 (221) 0 50,000 0 0 0 1,334 |09/04/2028.... | 1....
576863 BC 7 [MATSON NAVIGATION CO 5.273......ccccvcvvvcvirrrcs . [ 01/29/2016. | REDEEMED. 36,000 36,000 36,000 36,178 (178) 0 (178) 0 36,000 0 0 0 949 [07/29/2029.... [ 1....
912810 FT  0|USTREASURY BONDS  4.500 .| 03/21/2016. | BAS-MERRILL LYNCH 1,760,835 1,300,000 1,162,305 1,186,724 734 0 734 0 1,187,458 02/15/2036....
912828 UG  3|USTREASURY NOTES  .375.....ccccoviiimiricviicniins .| 01/15/2016. | MATURED ...20,000,000 | .........20,000,000 | .........20,013,047 | ......... 20,000,324 (324) 0 (324) 0 .....20,000,000 0 0 0 [ oo 37,500 |01/15/2016.... | 1....
36202F 2L 9| GNMA Il PASS #00005279 3.500.........cococrmerererrmrenenns . 1 03/20/2016. | PAID ON PRINCIPAL 552,801 552,801 575,690 574,288 (21,487) 0 (21,487) 0 552,801 0 0 0 23,116 | 01/20/2042.... [ 1....
36202C HM 8| GNMA Il PASS #2036 8.000........cccc0e0eeeeecerererevereccee | . | 03/20/2016. | PAID ON PRINCIPAL 240 240 244 244 (3) 0 (3) 0 240 0 0 0 3 |07/20/2025.... | 1.....
36202C K7 7 |GNMAIIPASS #2118  7.500.......cccconuvumerrrerinunnnenn | . | 03/20/2016. | PAID ON PRINCIPAL 8,027 8,027 8,162 8,122 (95) 0 (95) 0 8,027 0 0 0 82 | 11/20/2025.... | 1....
36202C PS 6| GNMAIIPASS #2233  7.500........ccccco0eo0eeeerccerereccccee | . | 03/20/2016. | PAID ON PRINCIPAL 5,858 5,858 5,767 5,777 82 0 82 0 5,858 0 0 0 82 |06/20/2026.... | 1....
36202C QY 2| GNMAIIPASS #2271  8.500. . 1 03/20/2016. | PAID ON PRINCIPAL 4,722 4,722 4,836 4,868 (146) 0 (146) 0 4,722 0 0 0 63 |08/20/2026....
36202C RF 2| GNMAIIPASS #2286  8.500..........ccccooovwrvevmvurriennnn | . | 03/20/2016. | PAID ON PRINCIPAL 2,427 2,427 2,468 2,487 (60) 0 (60) 0 2,427 0 0 0 34 [09/20/2026.... | 1....
36202D HK 0| GNMAIIPASS #2934  7.500........cccccoeeeeeeeeerererererereee | . | 03/20/2016. | PAID ON PRINCIPAL 2,226 2,226 2,188 2,165 61 0 61 0 2,226 0 0 0 18 | 06/20/2030.... | 1.....
36202D SP 7| GNMAIIPASS #3226  5.500........cccccoevuverirerinennene | . | 03/20/2016. | PAID ON PRINCIPAL 3,307 3,307 3,168 3,165 141 0 141 0 3,307 0 0 0 31 |04/20/2032.... | 1....
36202D TD 3| GNMAIIPASS #3248  5.500..........cccccoe0eeeeeeeeererercccee | . | 03/20/2016. | PAID ON PRINCIPAL 19,436 19,436 18,540 18,659 Y 0 777 0 19,436 0 0 (U [ 127 | 06/20/2032.... | 1.....
362020 UU 3 |GNMAIIPASS #3295  5.500.......cccccemuureerrverrernennnens | - | 03/20/2016. | PAID ON PRINCIPAL 6,842 6,842 6,829 6,829 13 0 13 0 6,842 0 0 0 68 |10/20/2032.... | 1....
362020 U7 4| GNMAIIPASS #3306  5.500........ccccccomwwrrvsrmrerrennnens | . | 03/20/2016. | PAID ON PRINCIPAL 76,105 76,105 75,962 75,964 141 0 141 0 76,105 0 0 0 699 |11/20/2032.... | 1....
36202D VM 0| GNMA Il PASS #3320  5.500. . 1 03/20/2016. | PAID ON PRINCIPAL 57,426 57,426 57,794 57,827 (402) 0 (402) 0 57,426 0 0 0 535 |12/20/2032....
36202D  YY 1| GNMAIIPASS #3427  4.500.......cccccoevvvericrerenunnnene | . | 03/20/2016. | PAID ON PRINCIPAL 398,041 398,041 372,088 380,078 cevrneneeen 11,983 | 0 ....17,963 0 398,041 0 0 0 2,730 | 08/20/2033.... | 1....
362020 2B 6| GNMAIIPASS #3470  4.500..........ccccoouvurrrermverrennnenn | . | 03/20/2016. | PAID ON PRINCIPAL 39,065 39,065 36,171 36,894 2,170 0 2,170 0 39,065 0 0 0 292 [11/20/2033.... [ 1....
362020 4N 8| GNMAIIPASS #3529  5.000.......cccccomuurreimerrerrenneens | - | 03/20/2016. | PAID ON PRINCIPAL.......ooovervvivereires [ rrerriinnenriisscnniiins | e 191,691 | v 191,691 | oo 183,215 | v 184,927 6,764 0 6,764 LV [P 191,691 0 0 0 ...1,617 | 03/20/2034.... | 1....
362020 5P 2| GNMAIIPASS #3554  4.500...........ccccoovwrvmurruivennnens | . | 03/20/2016. | PAID ON PRINCIPAL.........coovvviivmvciies [ ovrrrviivnnriiisncriiins | v 124773 | oo 124773 | oo 115,532 | oo 118,586 6,187 0 6,187 0 | oo 124,773 0 0 0 803 | 05/20/2034.... | 1....
36202E  F2  0|GNMAIIPASS #3785  5.000..........cccccccccvcvcvnnnns | - | 03/20/2016. | PAID ON PRINCIPAL........cocciciciccices | covvsvevsvivsssvsvsisiavaies | v 490,001 | ............. 490,001 | oo ATTAL4 | 480,511 9,489 0 9,489 (0 (R 490,001 0 0 0 ...3,497 | 11/20/2035.... | 1.....
36202E  XT  1|GNMAIIPASS #4290  5.500. . | 03/20/2016. | PAID ON PRINCIPAL 142,451 ..142,451 ..141,857 ...141,809 642 0 642 0 42,451 0 0 0 11/20/2038....
36176S SV 3| GNMA PASS TH#0074832 3.500..........cccocoerercrcrercrene .1 03/15/2016. | PAID ON PRINCIPAL....covvvvvvvvvvvvrrvcrcnns [ covevvennnnnnneeeneneneeenes | ceveseeeeeeess 127,188 | woovvevevee 127,188 | oo 132,932 | oo 133,201 (6,013) 0 (6,013) (0 [ 127,188 0 0 0 712 | 04/15/2042.... | 1.....
36176 GJ 3| GNMA PASS TH#00767301 3.500........ccccemcrmvercrenens . 1 03/15/2016. | PAID ON PRINCIPAL 215,253 215,253 224,973 227,313 cevvrereneene(12,080) | o0 ...(12,060) 0 215,253 0 0 0 ...1,258 | 04/15/2042.... | 1....
36176X FR 5| GNMA PASS TH#00778976 3.500...........cccoovvrvrermrunene . 1 03/15/2016. | PAID ON PRINCIPAL 389,288 389,288 | ....oeruvun 408,692 | .............. 417,754 (28,466) 0 (28,466) 0 389,288 0 0 0 ...2,147 | 03/15/2042.... | 1....
36206Y CH 2| GNMA PASS TH#424972  4.000...........cooocvercrcrcrcrcnens .| 03/15/2016. | PAID ON PRINCIPAL 95,432 95,432 93,136 94,775 657 0 657 0 95,432 0 0 0 609 |10/15/2018.... | 1.....
36208F JZ 4| GNMA PASS TH#449480 7.500........ccccormrvumirirnrinnne . | 03/15/2016. | PAID ON PRINCIPAL 3,408 3,408 3,495 3,501 (92) 0 (92) 0 3,408 0 0 0 43 110/15/2027.... | 1....
36209G RV 1| GNMA PASS TH #471300 .| 03/15/2016. | PAID ON PRINCIPAL 4,948 4,948 4,834 4,848 100 0 100 0 4,948 0 0 0 50 |01/15/2032.... [ 1.....
36209Y TV 0| GNMA PASS TH #485764 . 103/15/2016. | PAID ON PRINCIPAL 47,344 47,344 47,196 47,197 147 0 147 0 47,344 0 0 0 289 |09/15/2031....
36210N RP 6| GNMA PASS TH #497394 . 1 03/15/2016. | PAID ON PRINCIPAL 2,660 2,660 2,604 2,598 62 0 62 0 2,660 0 0 0 26 | 01/15/2029.... | 1....
36212N  AM 9| GNMA PASS TH#538312  6.000...........cocvcvevmvercrerenens .| 03/15/2016. | PAID ON PRINCIPAL 9,519 9,519 9,400 9,390 129 0 129 0 9,519 0 0 0 96 |02/15/2032.... | 1.....
36213A CE 2| GNMA PASS TH#548269  6.000.........cccoceverrvrrrcrennns . 1 03/15/2016. | PAID ON PRINCIPAL 3,212 3,212 3,180 3,180 32 0 32 0 3,212 0 0 0 32 |02/15/2032.... | 1....
36213C U4 0| GNMA PASS TH#550603 5.000..........ccooovrererrmrere . 103/15/2016. | PAID ON PRINCIPAL 46,958 46,958 46,415 46,465 493 0 493 0 46,958 0 0 0 327 | 08/15/2035.... | 1....
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36213C  YY 0| GNMAPASS TH#550727 5.000...........cocvovereverererenens .| 03/15/2016. | PAID ON PRINCIPAL 208,471 208,471 205,171 205,872 2,599 0 2,599 0 208,471 0 0 coorenn 1,426 [ 11/15/2035.... [ 1......
36213D 74 3| GNMA PASS TH#551663 6.000.........cocooervurerierinns . | 03/15/2016. | PAID ON PRINCIPAL 40,882 40,882 40,754 40,754 128 0 128 0 40,882 0 0 222 | 09/15/2031.... | 1....
36213E B9 6| GNMA PASS TH#551864 6.000..........ccccoomverrrerrrenene . 103/15/2016. | PAID ON PRINCIPAL 1,450 1,450 1,424 1,423 28 0 28 0 1,450 0 0 15 | 11/15/2031.... | 1....
36213E  PU 4| GNMA PASS TH #552235 . 1 03/15/2016. | PAID ON PRINCIPAL 11,003 11,003 10,743 10,726 277 0 277 0 11,003 0 {01 PPN | I IO 110 | 12/15/2031.... | 1....
36213E  PY 6| GNMA PASS TH #552239 . 1 03/15/2016. | PAID ON PRINCIPAL 2,775 2,775 2,718 2,713 62 0 62 0 2,775 0 0 27 |12/15/2031.... | 1....
36213E  UH 7| GNMA PASS TH #552384 .| 03/15/2016. | PAID ON PRINCIPAL 864 864 838 830 34 0 34 0 864 0 0 9 |02/15/2032....
36213E UL 8| GNMA PASS TH #552387 . | 03/15/2016. | PAID ON PRINCIPAL 4,408 4,408 4,659 4,691 (283) 0 (283) 0 4,408 0 0 48 | 02/15/2032.... | 1....
36213E  YG 5| GNMA PASS TH#552511  6.500.........cccocovmvererercrenens . 1 03/15/2016. | PAID ON PRINCIPAL 32,109 32,109 33,941 34,342 (2,232) 0 (2,232) 0 32,109 0 (4 TSRO N RO 499 |04/15/2032.... [ 1....
36213F HD 8| GNMA PASS TH#552928 5.000..........covrevmmrmrermennns . 103/15/2016. | PAID ON PRINCIPAL 10,574 10,574 10,756 10,591 (17) 0 (17) 0 10,574 0 0 91 [12/15/2017.... | 1.....
36213F HE 6| GNMA PASS TH#552929 5.000........ccococmruvrerirernin . | 03/15/2016. | PAID ON PRINCIPAL 40,685 40,685 41,264 40,733 (48) 0 (48) 0 40,685 0 0 340 | 12/15/2017.... | 1.....
36213F QS 5|GNMAPASS TH#553165 6.000........cccccccccevcreverevene .| 03/15/2016. | PAID ON PRINCIPAL 13,605 13,605 14,290 14,148 (543) 0 (543) 0 13,605 0 0 [ 0| s 139 | 04/15/2033.... | 1.....
36213F WW 9| GNMA PASS TH #553361 . 1 03/15/2016. | PAID ON PRINCIPAL 57,189 57,189 56,751 56,848 341 0 341 0 57,189 0 0 525 |07/15/2033....
36213G U5 8| GNMA PASS TH#554204  6.000............cccoomvvveermrenene . 1 03/15/2016. | PAID ON PRINCIPAL 446 446 438 437 9 0 9 0 446 0 0 4 [12/15/2031.... [ 1....
36213R 5P 8| GNMA PASS TH#562554 6.000...........coccvrveerrrrerns . 1 03/15/2016. | PAID ON PRINCIPAL 4,451 4,451 4,407 4,401 50 0 50 0 4,451 0 0 45 01/15/2032.... | 1.....
36213T EC 3| GNMA PASS TH#563631 5.000........ccocvemrvvrerireriin . | 03/15/2016. | PAID ON PRINCIPAL 14,151 14,151 14,323 14,141 10 0 10 0 14,151 0 0 | e | e 118 |09/15/2017.... | 1.....
36213U  YC 8| GNMAPASS TH#565107  6.000...........cococvevmrerererenens .| 03/15/2016. | PAID ON PRINCIPAL 9,064 9,064 9,240 9,199 (135) 0 (135) 0 9,064 0 0 91 |10/15/2032.... | 1.....
36213X  2H 6| GNMA PASS TH#567876  6.000.........cccoceverererrcrennns . 1 03/15/2016. | PAID ON PRINCIPAL 3,135 3,135 3,179 3,183 (48) 0 (48) 0 3,135 0 0 31 [10/15/2032.... [ 1....
36213X 4T 8| GNMA PASS TH #567934 . 1 03/15/2016. | PAID ON PRINCIPAL 4,905 4,905 4,975 4,915 (11) 0 (11) 0 4,905 0 0 41 [12/15/2017.... | 1.....
36200Q LQ 5| GNMA PASS TH #569235 . 1 03/15/2016. | PAID ON PRINCIPAL 4,264 4,264 4,346 4,385 (122) 0 (122) 0 4,264 0 0 43 |03/15/2032....
36200 WM 2| GNMA PASS TH #569552 . | 03/15/2016. | PAID ON PRINCIPAL 19,113 19,113 19,092 19,095 17 0 17 0 19,113 0 0 | e | e 125 | 01/15/2032.... [ 1....
36200Q W6 7| GNMA PASS TH #569569 . | 03/15/2016. | PAID ON PRINCIPAL 17,230 17,230 16,756 16,735 495 0 495 0 17,230 0 (V1 OO o I I 161 |01/15/2032.... | 1....
36200R WR 9| GNMA PASS TH #570456 . 1 03/15/2016. | PAID ON PRINCIPAL 5,242 5,242 5,262 5,262 (19) 0 (19) 0 5,242 0 0 53 |11/15/2031.... [ 1....
36200S AG 5| GNMA PASS TH#570707 . | 03/15/2016. | PAID ON PRINCIPAL 3,576 3,576 3,523 3,532 44 0 44 0 3,576 0 0 30 [12/15/2031.... | 1....
36200S A2 6| GNMA PASS TH#570725 .| 03/15/2016. | PAID ON PRINCIPAL 1,244 1,244 1,230 1,228 16 0 16 0 1,244 0 0 12 [01/15/2032.... | 1.....
36200S A6 7| GNMA PASS TH#570729 . | 03/15/2016. | PAID ON PRINCIPAL 1,353 0 1,353 0 0 0 752 |01/15/2032....
36200S BH 2| GNMA PASS TH #570740 .| 03/15/2016. | PAID ON PRINCIPAL 77 0 77 0 0 0 48 |01/15/2032.... | 1.....
36200S WM 8| GNMA PASS TH#571352  6.000.........ccoreverevererennns . 1 03/15/2016. | PAID ON PRINCIPAL 890 890 869 868 22 0 22 0 890 0 0 9 [12/15/2031.... | 1....
36200W  BU 4| GNMA PASS TH#574351 6.000.........ccccoovevrerrrcrns . 1 03/15/2016. | PAID ON PRINCIPAL 2,586 2,586 2,552 2,552 34 0 34 0 2,586 0 0 26 | 01/15/2032.... | 1....
36200W  T6 8| GNMA PASS TH#574873 6.000.............cocvvveverrrerenens .| 03/15/2016. | PAID ON PRINCIPAL 4,996 4,996 4,926 4,926 70 0 70 0 4,996 0 0 48 | 12/15/2031.... [ 1.....
36200X E6 2| GNMA PASS TH#575357  6.000.......c.ccoemmvumeririnienne . | 03/15/2016. | PAID ON PRINCIPAL 10,977 10,977 10,922 10,917 59 0 59 0 10,977 0 {11 EOPPOPPPOPPORPPOON B PPN 105 | 12/15/2031.... | 1....
36200X JQ 3| GNMA PASS TH #575471 . | 03/15/2016. | PAID ON PRINCIPAL 1,173 1,173 1,138 1,126 47 0 47 0 1173 0 0 12 | 01/15/2032.... | 1.....
36200X XP 9| GNMA PASS TH #575886 . 103/15/2016. | PAID ON PRINCIPAL 5,701 5,701 5617 5616 84 0 84 0 5,701 0 0 59 |12/15/2031....
36200X YB 9| GNMA PASS TH #575906 . 1 03/15/2016. | PAID ON PRINCIPAL 1,990 1,990 1,964 1,959 31 0 31 0 1,990 0 0 20 | 01/15/2032.... | 1....
36201A NV 6| GNMA PASS TH#577404  6.000..........cococoerrrcrcrcrcrene .| 03/15/2016. | PAID ON PRINCIPAL 10,143 10,143 10,008 10,008 135 0 135 0 10,143 0 0 [ 0| s 101 | 12/15/2031.... | 1.....
36201A PS 1| GNMA PASS TH#577433  6.000.........ccoremvererrrrerennns . 1 03/15/2016. | PAID ON PRINCIPAL 6,853 6,853 6,826 6,826 27 0 27 0 6,853 0 0 69 | 02/15/2032.... | 1....
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36201A  SW 9| GNMA PASS TH#577533  6.000...........cooocrurercrcrcrcrere .| 03/15/2016. | PAID ON PRINCIPAL 4,506 4,506 4,447 4,432 74 0 74 0 4,506 0 0 46 |01/15/2032.... | 1.....
36201A XN 3| GNMA PASS TH#577685 6.000.........c.cccovumerirerrie . | 03/15/2016. | PAID ON PRINCIPAL 12,472 12,472 12,713 12,810 (338) 0 (338) 0 12,472 0 0 | coererrnrceeen | i 125 | 10/15/2032.... | 1....
36201A 3T 3| GNMA PASS TH#577810 6.000.........ccocoomrererrcrenene . 103/15/2016. | PAID ON PRINCIPAL 3,105 3,105 3,048 3,046 59 0 59 0 3,105 0 0 31 101/15/2032.... | 1....
36201B  RQ 1 |GNMA PASS TH #578395 . 1 03/15/2016. | PAID ON PRINCIPAL 3,048 3,048 3,090 3,111 (63) 0 (63) 0 3,048 0 0 30 [10/15/2032.... | 1....
36201B  RT 5| GNMA PASS TH #578398 . | 03/15/2016. | PAID ON PRINCIPAL 3,006 3,006 3,064 3,090 (84) 0 (84) 0 3,006 0 0 30 [10/15/2032.... | 1....
36201C  JW 5| GNMA PASS TH#579077 .| 03/15/2016. | PAID ON PRINCIPAL 3,056 3,056 3,011 3,008 48 0 48 0 3,056 0 0 31 | 12/15/2031....
36201C  KF 0| GNMA PASS TH #579094 . | 03/15/2016. | PAID ON PRINCIPAL 2,077 2,077 2,046 2,043 34 0 34 0 2,077 0 0 21 |12/115/2031.... | 1....
36201C LA 0| GNMAPASS TH#579121 6.000.......c..ccocvvrererrrcrans . 1 03/15/2016. | PAID ON PRINCIPAL 56,232 56,232 55,448 55,444 788 0 788 0 56,232 0 0 391 | 01/15/2032.... | 1....
36201C  LZ 5| GNMAPASS TH#579144 6.000...........cocoovevvverererenens .| 03/15/2016. | PAID ON PRINCIPAL 1,153 1,153 1,121 1,113 40 0 40 0 1,153 0 0 11 | 01/15/2032.... | 1.....
36201C  YP 3| GNMA PASS TH#579518  6.000........ccooocervurerirnrann . | 03/15/2016. | PAID ON PRINCIPAL 7,874 7874 7,637 7,622 253 0 253 0 7874 0 0 75 | 02/15/2032.... | 1....
36201D SR 4| GNMA PASS TH#580228 4.500.............cocvvvmvmrererenens .| 03/15/2016. | PAID ON PRINCIPAL 7512 7512 7,362 7,468 44 0 44 0 7512 0 0 56 |05/15/2018.... [ 1.....
36201E M7 2| GNMA PASS TH #580982 . 1 03/15/2016. | PAID ON PRINCIPAL 7124 7124 7,019 7,026 98 0 98 0 7124 0 0 71 02/15/2032....
36201F CW 5| GNMA PASS TH#581585 5.000.........cccooveormrmrvrnnens . 1 03/15/2016. | PAID ON PRINCIPAL 7,074 7,074 7,115 7,072 2 0 2 0 7,074 0 0 59 |10/15/2017.... | 1....
36201F  XP 7| GNMA PASS TH#582186  6.000...........ccoveeurermrerennns . 1 03/15/2016. | PAID ON PRINCIPAL 2,136 2,136 2,113 2,112 24 0 24 0 2,136 0 0 21 [01/15/2032.... | 1.....
36201F 5T 0| GNMA PASS TH#582358 6.000.........ccocormrvererererianne . | 03/15/2016. | PAID ON PRINCIPAL 9,908 9,908 10,047 10,110 (202) 0 (202) 0 9,908 0 0 | e | e 104 |10/15/2032.... | 1....
36201F  5U 7 | GNMA PASS TH#582359  6.000......ccccccccecerereveverens .| 03/15/2016. | PAID ON PRINCIPAL 10,148 10,148 10,290 10,313 (165) 0 (165) 0 10,148 0 0 [ 0| s 102 | 10/15/2032.... | 1.....
36201G  TK 1| GNMA PASS TH#582954  6.000..........ccocoemmmmvvvevurnrnns . | 03/15/2016. | PAID ON PRINCIPAL 6,627 6,627 6,593 6,591 36 0 36 0 6,627 0 0 66 | 02/15/2032.... | 1....
36201H 2U 6 | GNMA PASS TH #584087 . 1 03/15/2016. | PAID ON PRINCIPAL 1,854 1,854 1,890 1,905 (51) 0 (51) 0 1,854 0 0 19 |10/15/2032.... | 1....
36201H 2W 2| GNMA PASS TH #584089 . 1 03/15/2016. | PAID ON PRINCIPAL 885 885 902 903 (18) 0 (18) 0 885 0 0 9 [10/15/2032....
36201L 22X 1| GNMA PASS TH #586790 . | 03/15/2016. | PAID ON PRINCIPAL 864 864 869 868 (5) 0 (5) 0 864 0 0 6 |07/15/2033.... | 1....
36201M  FN 7| GNMA PASS TH #587073 . 1 03/15/2016. | PAID ON PRINCIPAL 25,018 25,018 24,845 24,839 179 0 179 0 25,018 0 (0 SR | I RS 191 | 05/15/2032.... [ 1....
36201M  PT 3| GNMA PASS TH #587334 . 1 03/15/2016. | PAID ON PRINCIPAL 29,692 29,692 30,021 29,7112 (20) 0 (20) 0 29,692 0 0 247 [10/15/2017.... | 1....
36201M 6K 3| GNMA PASS TH #587774 . 1 03/15/2016. | PAID ON PRINCIPAL 15,896 15,896 16,122 15,909 (13) 0 (13) 0 15,896 0 0 | coeerreerreeneeen | e 133 | 12/15/2017.... [ 1....
36201N M4 9| GNMA PASS TH#588179 .| 03/15/2016. | PAID ON PRINCIPAL 10,538 10,538 10,965 10,929 (391) 0 (391) 0 10,538 0 0 [ 0| s 104 | 01/15/2033.... | 1.....
36201P 5N 1| GNMA PASS TH #589553 . | 03/15/2016. | PAID ON PRINCIPAL 88,885 88,885 90,468 89,072 (187) 0 (187) 0 88,885 0 0 757 | 12/15/2017....
36201S  XE 4| GNMA PASS TH #592077 .| 03/15/2016. | PAID ON PRINCIPAL 21,793 21,793 21,776 21,771 22 0 22 0 21,793 0 0 218 |08/15/2033.... | 1.....
36201V AE 2| GNMA PASS TH#594105 4.500.........ccovemvererrrrerennns . 1 03/15/2016. | PAID ON PRINCIPAL 41,785 41,785 39,568 40,353 1,432 0 1,432 0 41,785 0 0 316 [09/15/2033.... | 1....
36201V AF 9| GNMA PASS TH#594106 4.500.........ccccoomvmvrevcrenene . 1 03/15/2016. | PAID ON PRINCIPAL 52,027 52,027 49,312 50,047 1,980 0 1,980 0 52,027 0 0 391 | 09/15/2033.... | 1....
36201V A6 9| GNMA PASS TH#594129  4.000...........cooocrercrcrcrcrcrene .| 03/15/2016. | PAID ON PRINCIPAL 70,428 70,428 68,733 69,975 453 0 453 0 70,428 0 0 364 |10/15/2018.... [ 1.....
36201V B4 3| GNMA PASS TH#594159 4.000.......c.ccoevmvrerirnrrunne . | 03/15/2016. | PAID ON PRINCIPAL 40,110 40,110 39,145 39,841 269 0 269 0 40,110 0 0 268 | 10/15/2018.... | 1....
36201V VN 9| GNMA PASS TH #594721 .| 03/15/2016. | PAID ON PRINCIPAL 66,390 66,390 66,908 66,675 (285) 0 (285) 0 66,390 0 0 [ 0| i 497 | 07/15/2033.... | 1.....
36200A BA 6| GNMA PASS TH #595033 . 103/15/2016. | PAID ON PRINCIPAL 3,608 3,608 3,677 3,715 (107) 0 (107) 0 3,608 0 0 36 |10/15/2032....
36200A HD 4| GNMA PASS TH #595228 . 1 03/15/2016. | PAID ON PRINCIPAL 5,938 5,938 6,040 5,951 (13) 0 (13) 0 5,938 0 0 50 |12/15/2017.... | 1....
36200A HG 7| GNMA PASS TH#595231 5.000.........c.cooocrerercrcrercicns .| 03/15/2016. | PAID ON PRINCIPAL 79,629 79,629 80,997 79,791 (162) 0 (162) 0 79,629 0 0 645 | 12/15/2017.... | 1.....
36200A RE 1 |GNMA PASS TH#595485 5.000.........ccoveomermvermerennns . 1 03/15/2016. | PAID ON PRINCIPAL 22,249 22,249 22,631 22,291 (43) 0 (43) 0 22,249 0 0 229 [12/15/2017.... | 1....
362000 3B 7| GNMA PASS TH#598494 5.000..........ccccomrvrerrmrerns . 103/15/2016. | PAID ON PRINCIPAL 24,330 24,330 24,676 24,359 (30) 0 (30) 0 24,330 0 0 205 |12/15/2017.... [ 1....
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36200E  BQ 3| GNMA PASS TH#598647 5.500..........cococrurercrcrcrcrene .| 03/15/2016. | PAID ON PRINCIPAL 302,687 302,687 309,518 309,999 0 (7,312) 0 (7,312) 0 302,687 0 0 0 [ 1,929 | 04/15/2033.... [ 1.....
36200E B6 7| GNMA PASS TH#598661 5.000.......c.ccceuvumerererniens . | 03/15/2016. | PAID ON PRINCIPAL 225,308 225,308 229,193 227,622 0 (2,313) 0 (2,313) 0 225,308 0 0 0 .....1286 |0515/2033.... 1...
36200E CQ 2| GNMA PASS TH#598679 5.500.........cccocvmvererrerenene . 103/15/2016. | PAID ON PRINCIPAL 12,323 12,323 12,622 12,589 0 (266) 0 (266) 0 12,323 0 0 (VI I 113 | 05/15/2033.... [ 1....
36200E DL 2| GNMA PASS TH #598707 . 1 03/15/2016. | PAID ON PRINCIPAL 6,588 6,588 6,593 6,588 0 (0) 0 (0) 0 6,588 0 0 0 55 |07/15/2033.... [ 1....
36200E DX 6| GNMA PASS TH#598718 . 1 03/15/2016. | PAID ON PRINCIPAL 37,920 37,920 40,116 38,678 0 (758) 0 (758) 0 37,920 0 0 0 265 |07/15/2018.... | 1....
36200E D5  7|GNMA PASS TH #598724 .| 03/15/2016. | PAID ON PRINCIPAL 16,223 16,223 16,347 16,295 0 (72) 0 (72) 0 16,223 0 0 0 07/15/2033....
36200M QW 6 | GNMA PASS TH #604469 . | 03/15/2016. | PAID ON PRINCIPAL 62,185 62,185 57,385 58,780 0 3,404 0 3,404 0 62,185 0 0 0 363 | 07/15/2033.... | 1....
36200M  RT 2| GNMA PASS TH #604498 . 1 03/15/2016. | PAID ON PRINCIPAL 37,768 37,768 37,928 37,861 0 (93) 0 (93) 0 37,768 0 0 0 248 |07/15/2033.... | 1....
36200M SE 4| GNMA PASS TH #604517 . 103/15/2016. | PAID ON PRINCIPAL 7,744 7,744 7,589 7,694 0 49 0 49 0 7,744 0 0 0 58 |08/15/2018.... | 1.....
36200M  SP 9| GNMA PASS TH #604526 . | 03/15/2016. | PAID ON PRINCIPAL 62,960 62,960 61,405 62,511 0 448 0 448 0 62,960 0 0 (VI [ 424 108/15/2018.... [ 1....
36200M TR 4| GNMA PASS TH #604560 .| 03/15/2016. | PAID ON PRINCIPAL 241,040 241,040 241,235 240,770 0 270 0 270 0 241,040 0 0 0 1,809 | 08/15/2018.... | 1.....
36200M  T7 8| GNMA PASS TH #604574 . 1 03/15/2016. | PAID ON PRINCIPAL 67,313 67,313 66,934 67,010 0 302 0 302 0 67,313 0 0 0 512 |08/15/2033....
36200M VM 2| GNMA PASS TH #604620 . 103/15/2016. | PAID ON PRINCIPAL.........ccoovvvemmrmiies [ ovvrrrviinriicssnniiiins | o 107,627 | oo 107,627 | oo 101,787 | oo 103,439 0 4,188 0 4,188 (VI [P 107,627 0 0 0 686 |09/15/2033.... [ 1....
36200M WA 7| GNMA PASS TH #604641 . 1 03/15/2016. | PAID ON PRINCIPAL 21,637 21,637 20,374 20,696 0 940 0 940 0 21,637 0 0 (VI I 143 | 09/15/2033.... [ 1.....
36200M 3K 7 | GNMA PASS TH#604802 4.500.........ccooocmrurmrrerernnne . | 03/15/2016. | PAID ON PRINCIPAL 9,380 9,380 8,884 9,027 0 353 0 353 0 9,380 0 0 0 70 | 11/15/2033.... | 1....
36200N RJ 2| GNMA PASS TH#605389 5.000...........cococvvrmvmrererenens .| 03/15/2016. | PAID ON PRINCIPAL 72,010 72,010 71,144 71,258 0 752 0 752 0 72,010 0 0 0 583 |04/15/2034.... [ 1.....
36202S X8 6| GNMA PASS TH#608303 4.500.........ccovvverevererennns . 1 03/15/2016. | PAID ON PRINCIPAL 55,648 55,648 55,909 55,638 0 10 0 10 0 55,648 0 0 (VI [ 418 | 10/15/2018.... | 1....
36202U 5J 8| GNMA PASS TH #610249 . | 03/15/2016. | PAID ON PRINCIPAL 63,104 63,104 62,315 62,850 0 254 0 254 0 63,104 0 0 0 [ ot 476 | 07/15/2018.... | 1....
36202V VT 5| GNMA PASS TH#610926 . 1 03/15/2016. | PAID ON PRINCIPAL 998 998 1,004 1,002 0 (3) 0 (3) 0 998 0 0 0 7 |07/15/2033....
36290N  6C 1| GNMA PASS TH #613867 . | 03/15/2016. | PAID ON PRINCIPAL 33,705 33,705 33,863 33,708 0 (3) 0 (3) 0 33,705 0 0 0 293 [09/15/2018.... [ 1....
36290Q RQ 0| GNMA PASS TH#614395 4.500.........ccccoovmvereercrenene . 1 03/15/2016. | PAID ON PRINCIPAL 68,594 68,594 68,208 68,411 0 184 0 184 0 68,594 0 0 0 523 | 07/15/2018.... | 1....
36290Q TP 0| GNMA PASS TH#614458 4.500.........cocormverevrrvcrinnne . 1 03/15/2016. | PAID ON PRINCIPAL 8,229 8,229 8,705 8,361 0 (132) 0 (132) 0 8,229 0 0 0 55 | 06/15/2018.... [ 1....
36290Q UY 9| GNMA PASS TH#614499 4.500........cccccocomvvrrevcrenene . 1 03/15/2016. | PAID ON PRINCIPAL 14,033 14,033 14,845 14,233 0 (200) 0 (200) 0 14,033 0 0 (VI [ 117 | 06/15/2018.... | 1....
36290Q VT 9| GNMA PASS TH#614526 4.500..........cccoommmmrrvvvvurnrnns .| 03/15/2016. | PAID ON PRINCIPAL 12,245 12,245 12,954 12,472 0 (227) 0 (227) 0 12,245 0 0 0 92 | 06/15/2018.... | 1.....
36290R QZ 9| GNMA PASS TH#615272 . | 03/15/2016. | PAID ON PRINCIPAL 50,102 50,102 50,477 50,302 0 (200) 0 (200) 0 50,102 0 0 0 306 | 07/15/2033....
36290R Q2 2| GNMAPASS TH#615273  4.500.........cccoemmrmrrrevivernrnne . | 03/15/2016. | PAID ON PRINCIPAL 12,824 12,824 12,920 12,887 0 (62) 0 (62) 0 12,824 0 0 0 97 |07/15/2033.... | 1.....
36290R  TT 0| GNMA PASS TH#615362 4.500..........crmvvreemrrrrirrens . 1 03/15/2016. | PAID ON PRINCIPAL 23,688 23,688 23,392 23,589 0 99 0 99 0 23,688 0 0 (V1 [ 178 | 07/15/2018.... | 1....
36290R T4 5| GNMAPASS TH#615371 4.500.......ccccoovvverrmrrrcrans . 1 03/15/2016. | PAID ON PRINCIPAL 21,965 21,965 22,092 22,038 0 (73) 0 (73) 0 21,965 0 0 (VI I 123 | 07/15/2033.... | 1....
36290R  YE 7| GNMAPASS TH#615509 4.500...........cocvovvveverererenens .| 03/15/2016. | PAID ON PRINCIPAL 53,742 53,742 49,670 50,876 0 2,866 0 2,866 0 53,742 0 0 (U [ 474 |08/15/2033.... | 1.....
36290R  YM 9| GNMA PASS TH#615516  4.500.........cococomrvvrerirrinnne . | 03/15/2016. | PAID ON PRINCIPAL 21,588 21,588 20,441 20,799 0 789 0 789 0 21,588 0 0 (V1 N 170 |09/15/2033.... | 1....
36290R  ZJ 5| GNMA PASS TH#615545 .| 03/15/2016. | PAID ON PRINCIPAL 93,420 93,420 87,360 88,723 0 4,697 0 4,697 0 93,420 0 0 0 771 | 09/15/2033.... | 1.....
36290R  4Y 6| GNMA PASS TH#615639 . 103/15/2016. | PAID ON PRINCIPAL 54,448 54,448 51,474 52,316 0 2,131 0 2,131 0 54,448 0 0 0 09/15/2033....
36290R 5E 9| GNMA PASS TH #615645 . 1 03/15/2016. | PAID ON PRINCIPAL 4,491 4,491 4,154 4,257 0 234 0 234 0 4,491 0 0 0 34 109/15/2033.... | 1....
36290S BW 0| GNMA PASS TH#615753 4.500...........cooocourcrrrcrcrcrers .| 03/15/2016. | PAID ON PRINCIPAL 64,626 64,626 63,334 64,238 0 389 0 389 0 64,626 0 0 (U [ 423 |08/15/2018.... | 1.....
36290X JW 1| GNMA PASS TH#620477  4.500........cccovvmmerrvrrrerennns . 1 03/15/2016. | PAID ON PRINCIPAL 3,942 3,942 3,742 3,805 0 137 0 137 0 3,942 0 0 0 30 | 08/15/2033.... | 1....
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36290X  PJ 3| GNMA PASS TH#620625 4.500...........c.cococrcrcrcrcrercne .| 03/15/2016. | PAID ON PRINCIPAL 14,205 14,205 13,486 13,735 470 0 470 0 14,205 0 0 (U [ 109 | 09/15/2033.... | 1.....
36290X QX 1| GNMAPASS TH#620670 4.500.........c.cccovvmeriernie . | 03/15/2016. | PAID ON PRINCIPAL 5,283 5,283 5,003 5,087 197 0 197 0 5,283 0 0 0 40 | 09/15/2033.... | 1....
36290X 4B 3| GNMA PASS TH#621018 4.500.........cccocovcverirerrrenene . 103/15/2016. | PAID ON PRINCIPAL 84,539 84,539 85,174 84,586 (47) 0 (47) 0 84,539 0 0 0 589 | 10/15/2018.... | 1....
36291A D6 3| GNMA PASS TH#622125 . 1 03/15/2016. | PAID ON PRINCIPAL 81,378 81,378 81,962 81,413 (36) 0 (36) 0 81,378 0 0 0 594 |10/15/2018.... | 1....
36291Q BW 3 | GNMA PASS TH #634653 . 103/15/2016. | PAID ON PRINCIPAL.........ccoovvvcmmmmries [ ovvmrriismrvicssnniiins | v 175179 | oo 175179 | cvvveen 178,042 | covvree 177,215 (2,036) 0 (2,036) (VI [P 175,179 0 0 0 | 1,611 [ 12/15/2034.... [ 1....
36291R  RF 1| GNMA PASS TH #635986 .| 03/15/2016. | PAID ON PRINCIPAL 7,036 7,036 7,151 7,107 (71) 0 (71) 0 7,036 0 0 0 57 |12/15/2034....
36291R 26 6| GNMA PASS TH #636275 . | 03/15/2016. | PAID ON PRINCIPAL 23,897 23,897 23,610 23,704 193 0 193 0 23,897 0 0 0 275 | 03/15/2035.... | 1....
36291S VW 7| GNMA PASS TH #637029 . 103/15/2016. | PAID ON PRINCIPAL.........ccocvvreirmrmries [ orrmrrersrervrssnniiins | oo 116,878 | covvvs 116,878 | oo 118,788 | oo 118,289 (1,411) 0 (1,411) (VI [ 116,878 0 0 0 973 [12/15/2034.... [ 1....
36292F  S2 4| GNMA PASS TH #647737 .| 03/15/2016. | PAID ON PRINCIPAL 69,763 69,763 68,956 69,070 693 0 693 0 69,763 0 0 0 852 |08/15/2035.... | 1.....
36292H S6 1| GNMA PASS TH #649541 . | 03/15/2016. | PAID ON PRINCIPAL 8,769 8,769 8,667 8,690 78 0 78 0 8,769 0 0 0 72 | 11/15/2035.... | 1....
36176E  5W 7| GNMA PASS TH #764361 .| 03/15/2016. | PAID ON PRINCIPAL 9,916 9,916 10,351 10,565 (650) 0 (650) 0 9,916 0 0 0 58 |01/15/2042.... [ 1.....
36176E 6E 6| GNMA PASS TH #764369 . 1 03/15/2016. | PAID ON PRINCIPAL 674,067 674,067 703,663 714,015 (39,948) 0 (39,948) 0 674,067 0 0 0 1,996 |01/15/2042....
36176Q NH 3 | GNMA PASS TH#772892 . 1 03/15/2016. | PAID ON PRINCIPAL 344,666 344,666 359,799 367,445 (22,779) 0 (22,779) 0 344,666 0 0 0 2,992 | 01/15/2042.... [ 1....
36176Q NT 7 | GNMA PASS TH#772902 . 103/15/2016. | PAID ON PRINCIPAL........cccvervremrermrires [ rrerriimrenreinsenniins | oveeveiinens 176,010 | v 176,010 | covvveveens 183,738 | oo 188,520 ceerrennenn(12,510) | . 0 [ e (12,510) w0 | s 176,010 0 0 0 | oo ,131 [ 01/15/2042.... | 1.....
36176Q NX 8| GNMA PASS TH #772906 . 1 03/15/2016. | PAID ON PRINCIPAL.........coovuririmmrines | corerrieneiieeiiineiiienns | ovevieniiens 129,182 | oo 129,182 | cccvrrenes 134,854 | ..coooeee 136,413 (7,231) 0 (7,231) LV [P 129,182 0 0 (VI [ 406 |01/15/2042.... [ 1....
36225A TG 5| GNMA PASS TH#780551 .| 03/15/2016. | PAID ON PRINCIPAL 1,481 1,481 1518 1,533 (52) 0 (52) 0 1,481 0 0 0 19 | 04/15/2027.... | 1.....
36225A YM 6| GNMA PASS TH#780716 . 1 03/15/2016. | PAID ON PRINCIPAL 2,317 2,317 2,375 2,406 (89) 0 (89) 0 2,317 0 0 0 35 |02/15/2028.... [ 1....
36225B 2L 1| GNMA PASS TH#781679 . 1 03/15/2016. | PAID ON PRINCIPAL 70,020 70,020 68,336 69,515 506 0 506 0 70,020 0 0 (VI I 470 | 12/15/2018.... | 1....
36241K  BF 4| GNMA PASS TH#781838 . 1 03/15/2016. | PAID ON PRINCIPAL 50,221 50,221 54,794 54,398 (4,177) 0 (4,177) 0 50,221 0 0 0 668 |12/15/2029....
36241K  BG 2| GNMA PASS TH#781839 . 1 03/15/2016. | PAID ON PRINCIPAL 37,441 37,441 40,529 39,588 (2,147) 0 (2,147) 0 37,441 0 0 0 536 | 06/15/2025.... | 1....
36241K  BL 1| GNMA PASS TH#781843 . 1 03/15/2016. | PAID ON PRINCIPAL 50,485 50,485 53,248 52,478 (1,993) 0 (1,993) 0 50,485 0 0 0 503 | 11/15/2028.... | 1....
36241K  BM 9| GNMA PASS TH#781844 . 1 03/15/2016. | PAID ON PRINCIPAL 327,760 327,760 345,096 343,984 — s r20) 0 [ e (16,224) 0 327,760 0 0 0 2,829 | 03/15/2032.... [ 1....
36241K  CT 3| GNMA PASS TH#781882 . 1 03/15/2016. | PAID ON PRINCIPAL 47,037 47,037 50,388 49,943 (2,906) 0 (2,906) 0 47,037 0 0 0 672 |03/15/2035.... | 1....
36241K  CU 0| GNMA PASS TH#781883 .| 03/15/2016. | PAID ON PRINCIPAL 64,534 64,5634 69,120 68,5627 (3,992) 0 (3,992) 0 64,534 0 0 0 730 |03/15/2035.... | 1.....
36241K CV 8| GNMA PASS TH #781884 . | 03/15/2016. | PAID ON PRINCIPAL 46,023 46,023 49,306 48,981 (2,958) 0 (2,958) 0 46,023 0 0 0 704 |03/15/2035....
36241K  DH 8| GNMA PASS TH#781904 .| 03/15/2016. | PAID ON PRINCIPAL 271,694 271,694 267,394 268,238 3,456 0 3,456 0 271,694 0 0 0 ...2,419 | 04/15/2035.... | 1.....
38375B  ZA 3| GNR2012-H27 HACMO  2.000........ccccesucrrerrmvererrecns | - | 03/20/2016. | PAID ON PRINCIPAL.......vvoverrrrirrernres | covveereisreenriinennies | cevsreneeanns 411,738 | ANT38 | 422,064 | ...cocoonenc 417,033 (5,295) 0 (5,295) LI [P 411,738 0 0 0 ...1,225 | 11/20/2062.... | 1....
38375B  C9  1|GNR2012-H31HACMO  1.650.........ccccccoovwivmmurucracce | . [ 03/20/2016. | PAID ON PRINCIPAL.........oooiermviiernis | o | v 476,397 | ............. 476,397 | oo 481,813 | oo 478,895 (2,498) 0 (2,498) (V) IO 476,397 0 0 0 ....1,044 | 10/20/2062.... | 1....
38375B G2  2|GNR2013-H03 HA 1750, .| 03/20/2016. | PAID ON PRINCIPAL 62,542 62,542 62,5622 62,507 35 0 35 0 62,542 0 0 (U [ 152 | 12/20/2062.... | 1.....
38375B  R5 3| GNR2013-H07 LA 1650 . 103/20/2016. | PAID ON PRINCIPAL........ccoovmrimmniines | e | evviieniinns 120,357 | ccovrrenenn 120,357 | coovrvreneen 119,417 | e 119,771 586 0 586 LV [P 120,357 0 0 0 269 | 03/20/2063.... | 1....
38375U  JP 6| GNR2014-H12 KA .103/20/2016. | PAID ON PRINCIPAL......covvvvvvvvvvcvrrvrcnns [ covevvvnvennenenenennnneenes | ceveieieseiess 144,678 | ..ooovevee 144,678 | ..oovvvevee 145,345 | ...oovoveve 145,318 (640) 0 (640) (0 [ 144,678 0 0 (U [ 473 | 05/20/2064.... | 1.....
38376R ML 7 |GNR2015-H32 KA . 1 03/20/2016. | PAID ON PRINCIPAL 60,845 60,845 60,452 60,452 392 0 392 0 60,845 0 0 0 281 | 12/20/2065....
36225C PC 4| G2 (ARM) #80418 2.000.......cccccoerrmmriererermerenennnnn | . | 03/20/2016. | PAID ON PRINCIPAL 983 983 986 975 8 0 8 0 983 0 0 0 3 |06/20/2030.... | 1....
36202K 62  3|G2(ARM) #8988  2.000.........ccormrrrrrrererererirererireiens .| 03/20/2016. | PAID ON PRINCIPAL 3,883 3,883 3,892 3,871 13 0 13 0 3,883 0 0 0 12 | 10/20/2026.... | 1.....
36230S DW  1|G2757317 A3 s . 103/20/2016. | PAID ON PRINCIPAL........ccovuvrrerrermrins | rreereiineeriinsesniins | oveeveinens 457,100 | .coovornnnnc 457,100 | oo 470,313 | o 459,662 (2,562) 0 (2,562) LI [P 457,100 0 0 0 2,597 | 02/20/2061.... | 1....
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38378N  EW 9| GNR2013-162 A (PROJEC 2.750...........cccooommmrrrrrcrirnres . | 03/16/2016. | PAID ON PRINCIPAL 78,970 78,970 78,008 78,237 733 0 733 0 78,970 0 0 0 345 | 09/16/2046.... | 1.....

38378X  P6 2| GNR2014-166 PL 2.500....c0ceciriiies . | 03/16/2016. | PAID ON PRINCIPAL 89,759 89,759 89,787 89,775 (16) 0 (16) 0 89,759 0 0 (VI 415 |05/16/2055.... [ 1....

38378Y S8 3| GNR2014-34 PA (PROJEC 2471.....ovovevvrcrerrriirenns . 103/16/2016. | PAID ON PRINCIPAL 327,260 327,260 328,576 328,519 (1,260) 0 (1,260) 0 327,260 0 0 0 1,346 |09/16/2053.... | 1....

38379K  H5 0| GNR2015-130 AH (PROJE 2.900.........ccrreeemerrrrenennns . 103/16/2016. | PAID ON PRINCIPAL........cccvervrermrermrirns [ rrerreimrerriissenniins | oveeveiinens 107,557 | ccovvienns 107,557 | cocvviens 110,12 | v 109,940 (2,383) 0 (2,383) (VI [P 107,557 0 0 0 522 |08/16/2047.... | 1....

38379K PV 4| GNR2015-70 AB (PROJEC 2.300.........ccoemvvererrriienns . 103/16/2016. | PAID ON PRINCIPAL 61,889 61,889 61,309 61,331 558 0 558 0 61,889 0 0 0 237 [11/16/2048.... [ 1....

38379K RM 2| GNR 2015-86 AC (PROJEC 2.650. . | 03/16/2016. | PAID ON PRINCIPAL 227,809 227,809 229,215 229,139 (1,330) 0 (1,330) 0 227,809 0 0 0 03/16/2050....

83162C TV 5| SBAP 2011-20B 1 4.220......ccmmircnciiieicncrinenens | . | 02/01/2016. | PAID ON PRINCIPAL 504,824 504,824 504,824 505,866 (1,043) 0 (1,043) 0 504,824 0 0 0 02/01/2031.... | 1....

83162C UR 2| SBAP2012-20C 1 2510, . 103/01/2016. | PAID ON PRINCIPAL ...1,079,838 | ...........1,079,838 ....1,079,838 | ...........1,080,416 (578) 0 (578) 0].....1079,838 0 0 (VN — 14,550 | 03/01/2032.... [ 1....

83162C WK 5| SBAP 2014-20G 1 2.870. .| 01/01/2016. | PAID ON PRINCIPAL 221,404 221,404 223,576 223,538 (2,134) 0 (2,134) 0 221,404 0 0 0 3,228 | 07/01/2034.... | 1.....

83162C XE 8| SBAP 2015-20H 1 2820 . | 02/01/2016. | PAID ON PRINCIPAL 263,755 263,755 263,929 263,923 (168) 0 (168) 0 263,755 0 0 0 ...3,492 | 08/01/2035.... [ 1....

83162C XG 3 |SBAP 2015-201 1 .| 03/01/2016. | PAID ON PRINCIPAL 598,765 598,765 598,765 598,750 14 0 14 0 598,765 0 0 0 ....1,739 | 09/01/2035.... | 1.....

831641 FB 6 |SBIC2014-10B 1 . 103/10/2016. | PAID ON PRINCIPAL 572,058 572,058 572,058 571,969 89 0 89 0 572,058 0 0 0 8,600 | 09/10/2024....

831641 FE 0| SBIC2015-10B 1 . 103/10/2016. | PAID ON PRINCIPAL.........cccoovvioimnmies | covnnrviiisnnicssnniiiiss | v 104,845 | .............. 104,845 | .............. 104,845 | covvrreneee 104,839 6 0 6 V] I 104,845 0 0 0 ...1,300 | 09/10/2025.... | 1....
0599999. Total Bonds - U.S Government e00nnrn 37,265,835 | .........36,805,000 | .........36,784,502 36,831,326 ciineeennns(138,868) | o0 ....(138,868) | ...oovvvviiiciiienn0 | 1000.36,692,458 | v 0 | s 573,376 | ..o 573,376 | .......203,138 XXX XXX
Bonds - All Other Government

013051 CR 6| ALBERTA (PROVINCE OF) 5.930..........cccoommmmmmrrrrureres C| 03/16/2016. | REDEEMED, 682,247 682,247 684,848 682,348 (101) 0 (101) 0 682,247 0 0 0 20,229 |09/16/2016.... | 1FE....

13509P DM 2| CANADA HOUSING TRUST = 1.700........couvevumrrrernennns C| 02/23/2016. | SCOTIA CAPITAL 2,037,000 2,000,000 2,010,780 2,006,061 (470) 0 (470) 0 2,005,591 0 31,409 31,409 6,614 |12/15/2017.... | 1FE..

13509P  EV 1| CANADA HOUSING TRUST = 1.200.......cocvcerermrerrenens C| 02/23/2016. | NATIONAL BANK OF CANADAF........ ....3,025,050 ....3,000,000 2,995,320 2,995,975 123 0 123 0 2,996,098 0 28,952 28,952 weeeern 1,003 | 06/15/2020.... | 1FE..

563469 FG  5|MANITOBA (PROVINCE OF) 4.301 C| 03/01/2016. | MATURED. 7,000,000 7,000,000 6,963,760 6,998,513 1,487 0 1,487 0 7,000,000 0 0 0 ...150,500 |03/01/2016....

683234 YC 6| ONTARIO (PROVINCE OF) 4.400...........cc.coeeeueneneenee | C[ 03/08/2016. | MATURED 9,000,000 ....9,000,000 ...9,045,620 9,000,128 (128) 0 (128) 0 ....9,000,000 0 0 0 ....198,000 | 03/08/2016.... | 1FE..

U45905 LH 4 [ INTERNATIONAL BANK REC 9.750...........cccoouveenneenn | F| 01/23/2016. | MATURED ....6,000,000 ....6,000,000 8,777,260 6,017,511 cevvrreeeen{ 1T | iiieen0 | e (17,51) | 0 ....6,000,000 0 0 0 ...585,000 |01/23/2016.... | 1FE..

G92450  YY 8| UKGILT TREASURY 4.000......cc00mrniieriniis D| 03/08/2016. | MORGAN STANLEY DEAN WITTE...... 578,305 568,320 642,082 604,030 (3,970) 0 (RECT(0) ) I— 18,934 | i 618,994 | .............(40,583) | ...cccoevrrrenenn(106) | w.cvveee.(40,689) | oo 11,602 | 09/07/2016.... | 1FE..

G92451 CZ  7|UKGILT TREASURY 2,000 D| 01/22/2016. | MATURED ....1,758,531 ....1,758,531 ....1,893,923 ....1,814,431 (1,744) 0 (1,744) 51,501 ...1,864,187 | ...........(105,656) | .....cccoonrierenn0 [ e (105,656) | ... 17,685 | 01/22/2016.... | 1FE..

629352 MX 7 |CANADA NHA PASS THRU P 1.750............ccccceesseeeneer | C| 03/15/2016. | PAID ON PRINCIPAL 46,932 46,932 46,176 46,418 514 0 514 0 46,932 0 0 (V) I, 140 |10/01/2018.... | 1FE....

629352 42 2| CANADA NHA PASS THRU P 1.800. .| C| 03/15/2016. | PAID ON PRINCIPAL 21,385 21,385 21,468 21421 (35) 0 (35) 0 21,385 0 0 0 67 | 12/01/2018....
1099999. Total Bonds - All Other Government. errenrn 30,149,450 | .........30,077,415 | .........33,081,236 | ......... 30,186,836 (21,835) 0 (21,835) 70,435 30,235,435 | ...........(146,239) 60,255 (85,985) 996,739 XXX
Bonds - U.S. Political Subdivisi of States, Territories and P:

126775 TD 7| CABARRUS COUNTY PUBLIC 4.500..........ccccorvvvrnes . | 03/01/2016. | REDEEMED. 2,995,000 2,995,000 3,038,727 2,995,621 (621) 0 (621) 0 2,995,000 0 0 0 03/01/2023.... | 1FE..

126775 TE 5| CABARRUS COUNTY PUBLIC 4.500.........ccoocvvvuviiien . | 03/01/2016. | REDEEMED 3,085,000 3,085,000 ....3,125,259 3,085,536 (536) 0 (536) 0 3,085,000 0 0 0 03/01/2024.... | 1FE....

126775 TF 2| CABARRUS COUNTY PUBLIC 4.500.........cccoccevurieneene .1 03/01/2016. | REDEEMED. ....3,285,000 ....3,285,000 3,322,778 3,285,461 (461) 0 (461) 0 ....3,285,000 0 0 0 03/01/2025.... | 1FE..

126775 TG 0| CABARRUS COUNTY PUBLIC 4.500...........cocococcirien . | 03/01/2016. | REDEEMED ....3,330,000 ....3,330,000 3,363,134 3,330,355 (355) 0 (355) 0 ....3,330,000 0 0 0 03/01/2026.... | 1FE....

158249 HP 0| CHAMPAIGN CO COMM USD 5.550.. . 101/01/2016. | MATURED 150,000 ...150,000 ...150,000 ...150,000 0 0 0 0 50,000 0 0 0 01/01/2016....

167615 FB 4 [ CHICAGO PARK DIST REF 5.000........ccccormrvevrrieriene .1 01/01/2016. | REDEEMED. 3,845,000 3,845,000 ....4,068,125 3,845,984 (35) 0 (35) 0 3,845,949 0 (949) (949) | ......... 96,125 |01/01/2020.... | 1FE..

208418 VG 5| CONROE ISD GO REF S200 5.000...........cccoommmrrrreveveees . | 02/15/2016. | REDEEMED ....5,220,000 ....5,220,000 ....5,484,602 5,225,222 (5,222) 0 (5,222) 0 ....5,220,000 0 0 0| .....130,500 |02/15/2027.... | 1FE....

208418 VQ 3 [ CONROE ISD GO REF S200 5.000...........cecrvvermcreeenne . 102/15/2016. | REDEEMED. 2,210,000 2,210,000 2,322,025 2,212,211 (2,211) 0 (2,211) 0 2,210,000 0 0 0 55,250 |02/15/2027.... | 1FE..

234096 NB 7 |DAKOTA CO GENERAL OBLI 4.250.........cccooevervrernne . 102/01/2016. | REDEEMED. 2,050,000 2,050,000 2,035,794 2,042,495 140 0 140 0 2,042,635 0 7,365 7,365 | ......... 43,563 |02/01/2023.... | 1FE..
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234096 NC 5| DAKOTA CO GENERAL OBLI 4.250...........cococvevvvvrenene .| 02/01/2016. | REDEEMED ....2,150,000 ....2,150,000 ...2,129,339 .....2,138,306 0 169 0 169 0 2138474 | 0 [ v 11,526 02/01/2024.... | 1FE........
234096 ND 3| DAKOTA CO GENERAL OBLI 4.250.........c.ccocoerrrunnnce .1 02/01/2016. | REDEEMED. 2,265,000 2,265,000 2,236,801 2,248,081 0 199 0 199 0 2,248,280 (V1 O 16,720 02/01/2025.... | 1FE........
234096 NE 1 |DAKOTA CO GENERAL OBLI 4.250.........ccoooerervrere .| 02/01/2016. | REDEEMED. 2,380,000 2,380,000 2,346,275 2,358,747 0 216 0 216 0 2,358,963 0 21,037 02/01/2026.... [ 1FE........
262633 MG 2 |DUPAGE CO GO LTD (COU 5.000.........cccwwwrerrrrennnns | - | 02/29/2016. | REDEEMED. ....1,985,000 ....1,985,000 ....2,124,089 ......1,985,857 0 (857) 0 (857) 0 ....1,985,000 0 0 01/01/2021.... [ 1FE........
262633 MH 0 [DUPAGE CO GO LTD (COU 5.000.........cccccoomruwennnr | - | 02/29/2016. | REDEEMED. ....1,090,000 ....1,090,000 ....1,161,809 .....1,090,439 0 (439) 0 (439) 0 ....1,090,000 0 0 01/01/2022.... [ 1FE........
262633 MJ 6| DUPAGE CO GO LTD (COU 5.000. .| 02/29/2016. | REDEEMED 2,190,000 2,190,000 2,328,802 2,190,842 0 (842) 0 (842) 0 2,190,000 0 0 01/01/2023....
346838 T9  6|FORTBEND ISD GO S96 ( 5.000.........ccccouurereemnunens | . | 02/15/2016. | MATURED 2,650,000 2,650,000 2,375,275 2,646,748 0 3,253 0 3,253 0 2,650,000 0 0 02/15/2016.... | 1....
514014 HH  5|LANCASTER COSD#1 GO 5.000.......ccccocmmmrrrrrrrnnns . 101/15/2016. | MATURED ....3,500,000 ....3,500,000 3,804,605 3,501,401 0 (1,401) 0 (1,401) 0 ....3,500,000 0 0 0 | 87,500 |01/15/2016.... | 1FE..
59656N GW 6| MIDDLESEX CO GENERAL O 4.125...........ccccccooeoooees | . | 01/01/2016. | REDEEMED ...4,000,000 ...4,000,000 ....3,945,960 ......4,000,000 0 0 0 0 0 ...4,000,000 0 0 0 82,500 |01/01/2018.... | 1FE..
763227 QD 0| RICHARDSON GO REF S200 5.250.........ccccoomuvermrienns . | 02/15/2016. | REDEEMED. 305,000 305,000 322,153 306,800 0 (1,800) 0 (1,800) 0 305,000 0 0 0 8,006 | 02/15/2018.... | 1FE..
763227 QG 3| RICHARDSON GO REF §200 5.000........ccccccccecerereveee .| 02/15/2016. | REDEEMED ....1,615,000 ....1,615,000 ....1,664,306 .....1,615,615 0 (615) 0 (615) 0 ....1,615,000 0 0 (I [ 40,375 |02/15/2021.... | 1FE....
763227 QH 1 |RICHARDSON GO REF $200 5.250 . 102/15/2016. | REDEEMED. 1,750,000 1,750,000 1,845,113 1,751,319 0 (1,319) 0 (1,319) 0 1,750,000 0 0 0 ..45,938 | 02/15/2022....
763227 QK 4 [RICHARDSON GO REF §200 5.000..........c.cccoorvvvvenn . 102/15/2016. | REDEEMED. ....1,400,000 ....1,400,000 ....1,432,984 ......1,400,377 0 (377) 0 (377) 0 ....1,400,000 0 0 0| 35,000 |02/15/2024.... | 1FE..
821686 VQ 2| SHELBY CO GENERAL OBLI 5.000............ccccoeeeeecccccc. | . | 03/01/2016. | MATURED. 8,975,000 8,975,000 9,810,932 8,990,836 0 |...........(15,836) w0 | i (15,836) 0 8,975,000 0 0 0| ....224,375 | 03/01/2016.... | 1FE..
78916B  YG 3| ST CLOUD GO LIBR SALES 4.000.........c.coevvuerererrrran .1 02/01/2016. | MATURED ....3,150,000 ....3,150,000 ...3,207,929 ......3,150,464 0 (464) 0 (464) 0 ....3,150,000 0 0 0 63,000 |02/01/2016.... | 1FE..
792895  PY 4| STPAULISD #625 GO S2 5.000..........ccccoccceecccrrccccccc .| 02/01/2016. | MATURED ...1,115,000 ....1,115,000 ..1,212,897 ... 1,115,981 0 (981) 0 (981) 0 ...1,115,000 0 0 0 [ oo 27,875 | 02/01/2016.... | 1FE....
938718  XE 8 |WASHINGTON CO GO ST. G 4.000.......cc.crsuereereennens | . | 03/01/2016. | MATURED ....1,240,000 ....1,240,000 ....1,366,096 ....1,243,165 0 (3,165) 0 (3,165) 0 ....1,240,000 0 0 0 [ e 24,800 |03/01/2016.... | 1FE..
969073 LR 4 [WILL CO COMM HIGH SD# 5.000...........cc.cooreseevenene | . [ 01/01/2016. | MATURED ....3,185,000 ....3,185,000 ....3,343,231 ......3,185,000 0 0 0 0 0 ....3,185,000 0 0 (VI I 79,625 |01/01/2016.... | 1FE..
969887 RM 2| WILLIAMSON CO GO REF S 4.500. . | 02/15/2016. | REDEEMED. 5,775,000 ..15,775,000 ..15,657,476 ..15,765,835 0 9,165 0 9,165 0 5,775,000 0 0 0| .....354,938 | 02/15/2025....
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: .........86,890,000 | .........86,890,000 | ........89,226,513 | ......... 86,858,696 0 (24,394) 0 (24,394) 0].....86,834,302 0 55,698 55,698 | ....2,073,850 XXX XXX
Bonds - U.S. Special e and Special A
136542 GS 0| CANADIAN RIVER WATER A 5.000..........cccoeureenennnenns | . | 02/15/2016. | REDEEMED 685,000 685,000 723,031 688,987 0 (3,987) 0 (3,987) 0 685,000 0 0 0 [ oo 17,125 | 02/15/2022.... | 1FE........
67109P AA 1| COOK & DUPAGE COS (OAK 8.000...........cccorervverenene . 102/01/2016. | REDEEMED. 24,500 24,500 0 0 0 24,500 0 24,500 0 24,500 0 0 0 983 | 02/01/2023.... | 5*...
545904 EY  6|LOUDOUN CO SANTN AUTH 4.000.........ccccmmmmmmvvrrennns .| 01/01/2016. | MATURED ceerenn 1,885,000 | ...........1,885,000 | ...........1,888,073 ......1,885,000 0 0 0 0 0f......1885000 0 0 0 [ o 37,700 |01/01/2016.... | 1FE....
548100 2P 0|LOWER COLORADO RIVERJ 6.000... .1 01/01/2016. | REDEEMED. 795,000 795,000 790,536 795,000 0 0 0 0 0 795,000 0 0 0 23,850 |01/01/2017....
64989K  FA 9 |NEW YORK STATE PWR (TA 5.230.........cccorvvurvrurenenens | . | 03/22/2016. | GOLDMAN SACHS & CO. 6,718,131 6,310,000 6,310,000 6,317,716 0 (1,801) 0 (1,801) 0 6,315,915 (U [P 402,216 | ............ 402,216 | .....121,921 | 11/15/2018.... | 1FE...
681793 A2 1|OMAHA PUB POWERDISTE 5.700........cccccemerrrerernns . 102/01/2016. | REDEEMED. reeen 1,135,000 | ...........1,135,000 | ...........1,122,454 .....1,144,580 0 (9,580) 0 (9,580) 0f.....1,135000 0 0 0 32,348 |02/01/2017.... | 1....
837147 E6  0[SOUTH CAROLINAPUB SVC 5.250............ccocceenvweeee | . | 01/01/2016. | REDEEMED. +0rrr.28,300,000 | .........28,300,000 | ........31,108,775 | ......... 28,313,507 0 (464) 0 (464) 0] . 28,313,043 | oo 0 [ (13,043) | .......c...(13,043) | .......742,875 | 01/01/2020.... [ 1FE........
837147 E7  8|SOUTH CAROLINA PUB SVC 5.250..............cccccuceeeeee. | . | 01/01/2016. | REDEEMED. ceerenenn 1,330,000 | ..........7,330,000 | ..........8,036,172 | ..........7,333,387 0 (116) 0 (116) 0f...7,333,.270 0 (3,270) (3,270) | .......192,413 | 01/01/2021.... | 1FE.......
79061B  CA  1|STJOSEPHCO HOSP S99 5.450..........ccccoeserumuneene | . | 03/02/2016. | RECOVERY ON BD WRITTEN DOWN. 17,088 17,088 684 0 684 0 0 684 0 684 (V[ 16,404 | .oovvrenee 16,404 | ..o 989 |02/15/2012.... | 6*...
31349G 52  8|FH(ARM) #755364 2.635.........cccovvvvvvvvcvcrrccrcnnrnnens .| 03/15/2016. | PAID ON PRINCIPAL 3,489 3,489 3517 3479 0 10 0 10 0 3,489 0 0 0 13 | 01/01/2029.... | 1.....
31349S KR  3|FH(3/1 ARM) #781204 2.842. . 103/15/2016. | PAID ON PRINCIPAL 87,039 87,039 86,931 86,762 0 277 0 277 0 87,039 0 0 0 520 |02/01/2034....
31295N  AQ  1[FH (5/1 ARM)#789015 2.730......ccccomverrmmrrcrimrriiinnnns . | 03/15/2016. | PAID ON PRINCIPAL 603 603 605 601 0 2 0 2 0 603 0 0 0 2 102/01/2032.... | 1....
313356 NC  5|FHLMC GOLD PASSTHRU = 6.500..............ccccceeueeeeeee. | . | 03/15/2016. | PAID ON PRINCIPAL 6,226 6,226 5814 6,000 0 226 0 226 0 6,226 0 0 0 80 |04/15/2026.... | 1.....
31294M  GB 1| FHLMC GOLD PASSTHRU  3.500........cccccoeemeerreenennns | - | 03/15/2016. | PAID ON PRINCIPAL.......oocvvvrrereiines | ceeerirnsennisseniieens | cevvivineennns 118,448 | ..ccoooieneee 118,448 | ..cccooieneee 119,022 | oo 119,121 0 (672) 0 (672) LV [P 118,448 0 0 0 691 | 05/15/2026.... | 1....
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3128GW  SZ 2 |FHLMC GOLD PASSTHRU  5.000.........ccccc000e0e0eneoccco. | . | 03/15/2016. | PAID ON PRINCIPAL 32,855 32,855 33,025 32,854 0 2 0 2 0 32,855 0 0 0 254 [ 11/115/2017.... [ 1......
3128GW  US  5|FHLMC GOLD PASSTHRU  5.000.........cccceeevuveuueene | . [ 03/15/2016. | PAID ON PRINCIPAL 11,280 11,280 11,287 11,266 0 13 0 13 0 11,280 0 0 0 98 | 11/15/2017.... | 1ecvvecaee
3128MM QB 2| FHLMC GOLD PASSTHRU  2.500..........ccoccoevvveremnnnns | - | 03/15/2016. | PAID ON PRINCIPAL.........ovvvocverrenns [ comvrrrsnemerisncreiienne | cevvriinenens 132,571 | v 132,571 | v 138,247 | oo 137,109 0 (4,537) 0 (4,537) (VI [T 132,571 0 0 0 542 | 11/15/2027.... | 1ccvorreenee
3128CU  GZ  3|FHLMC GOLD PASSTHRU = 6.500.........ccccoeeuvveerneen. | . | 03/15/2016. | PAID ON PRINCIPAL 48,431 48,431 50,311 50,228 0 (1,798) 0 (1,798) 0 48,431 0 0 (VI 496 | 04/15/2022.... | 1..covvvveenne
3132GR LV 1|FHLMC GOLD PASSTHRU . 1 03/15/2016. | PAID ON PRINCIPAL 71,522 71,522 73,321 73,459 0 (1,938) 0 (1,938) 0 71,522 0 0 (VI I 418 | 02/152042.... | 1......c.c.ec
3132GS LQ  0|FHLMC GOLD PASSTHRU .| 03/15/2016. | PAID ON PRINCIPAL 67,400 67,400 69,117 68,898 0 (1,497) 0 (1,497) 0 67,400 0 0 0 399 |03/15/2042....
3128MJ TB 6| FHLMC GOLD PASSTHRU .1 03/15/2016. | PAID ON PRINCIPAL.........ccoonirimmiiines | e | v 100,012 | oo 100,012 98,684 98,801 0 1,212 0 1,212 LV [P 100,012 0 0 0 581 [09/15/2043.... [ 1....ccoeuecee
313375 LL  5|FHR 17271 CMO 6.500.......ccc0reerererereeriserrnennes | - [ 03/15/2016. | PAID ON PRINCIPAL 96,899 96,899 96,672 96,654 0 246 0 246 0 96,899 0 0 0| ...1,099 |05/15/2024.... [ 1.............
3133TB. JR 2| FHR 1998 PE CMO 7.500.....cccicicmcicnercrescscscscsisenens .| 03/17/2016. | PAID ON PRINCIPAL 9,391 9,391 9,743 9,362 0 28 0 28 0 9,391 0 0 0 98 | 10/17/2027.... | 1......ccceee.
3137BA  HX 3 |FHR4345AB 31000 . | 03/15/2016. | PAID ON PRINCIPAL 229,988 229,988 234,336 233,684 0 (3,696) 0 (3,696) 0 229,988 0 0 0 1,267 |02/15/2040.... [ 1.............
3137BD GH  3|FHR4388 TP 3.000......cccmwverrrerervrrrrrnrennrenennnnennes | - | 03/15/2016. | PAID ON PRINCIPAL 2,305,869 2,305,869 2,365,317 2,369,331 0 (63,462) 0 (63,462) 0 2,305,869 0 0 0 [ 11,240 | 09/15/2044.... | 1.............
313858 B4  9|FN(ARM) #550959 3.024... . 1 03/25/2016. | PAID ON PRINCIPAL 6,229 6,229 6,328 6,228 0 1 0 1 0 6,229 0 0 0 30 |08/01/2029....
31379X  VF 9 |FN(10/1 ARM #432714 2.306..........ccccoomveererrrrenenen. | . [ 03/25/2016. | PAID ON PRINCIPAL 5,786 5,786 5,875 5,750 0 37 0 37 0 5,786 0 0 0 22 |12/01/2027.... | 1eeeeoranee
31402Q 5N 7|FN(10/1 ARM#735353 3.008........ccccoeeeeeeeereseserenecccee | . | 03/25/2016. | PAID ON PRINCIPAL 2,201 2,201 2,326 2,212 0 (11) 0 (11) 0 2,201 0 0 0 9 |03/25/2035.... | 1.............
314057 ZC  9|FN(10/1 ARM#799139 1.913....ccccovveverimevccsercnenee | - | 03/25/2016. | PAID ON PRINCIPAL 1,965 1,965 1,974 1,962 0 3 0 3 0 1,965 0 0 0 6 | 04/01/2035.... | 1.ccvvunenn
31402D GG 9|FN (3/1 ARM) #725699 2.490..........ccocmmmmmmmmmrmrmmirinnnnns .| 03/25/2016. | PAID ON PRINCIPAL 3,501 3,501 3516 3,488 13 0 13 0 3,501 0 0 14 | 08/01/2034.... | 1.....
31404M BN 7|FN (3/1 ARM) #772345 2.603.......ccooemermverrrcrrriencnenns . 1 03/25/2016. | PAID ON PRINCIPAL 26,846 26,846 26,863 26,795 52 0 52 0 26,846 0 0 99 [03/01/2034.... | 1....
31405N  4F 9| FN (3/1 ARM) #794722 . 1 03/25/2016. | PAID ON PRINCIPAL 3,857 3,857 3,826 3,847 10 0 10 0 3,857 0 0 16 | 10/01/2034.... | 1....
31385H 6B 3 |FN (5/1 ARM) #545466 . 1 03/25/2016. | PAID ON PRINCIPAL 394 394 397 394 0 0 0 0 394 0 0 2 |01/01/2032....
313890 W4  5[FN (5/1 ARM) #622667 2.301.......cccoovvimrricirmrriirinnnns . | 03/25/2016. | PAID ON PRINCIPAL 3,262 3,262 3,277 3,258 4 0 4 0 3,262 0 0 12 [12/01/2031.... | 1....
31392B  6U  5|FNGT 2002-T4 A2CMO  7.000..........oocerermrererrrrernns . 1 03/25/2016. | PAID ON PRINCIPAL 10,686 10,686 11,033 10,723 (38) 0 (38) 0 10,686 0 0 [ om0 [ s 108 | 12/25/2041.... [ 1....
31359V YH O |FNGT 99-T2A1CMO  7.500.......cccceurrermmerrermmenennne | - | 03/19/2016. | PAID ON PRINCIPAL 7,034 7,034 7,322 7,266 (232) 0 (232) 0 7,034 0 (01 PPN | I IO 100 | 01/19/2039.... [ 1....
31418A  VF 2| FNMAPASS TH #FN MA151 2.500...........ccccoovcerennnene. | . [ 03/25/2016. | PAID ON PRINCIPAL 44,335 44,335 44,113 44,152 183 0 183 0 44,335 0 0 [ om0 [ s 130 | 07/01/2028.... | 1....
31371F  E9 9 |FNMAPASS TH#250460 7.000............cccovvevevevenennnes | - | 03/25/2016. | PAID ON PRINCIPAL 2,121 2,121 2,035 2,063 57 0 57 0 2,121 0 0 28 |01/25/2026.... | 1.....
31371M DT 1 |FNMA PASS TH #255814  5.500. . | 03/25/2016. | PAID ON PRINCIPAL 9,854 9,854 9,852 9,845 9 0 9 0 9,854 0 0 08/25/2035....
31373D EF 8| FNMAPASS TH#290034 7.500..............ccoooeuerererereee | . | 03/25/2016. | PAID ON PRINCIPAL 1,860 1,860 1,830 1,839 20 0 20 0 1,860 0 0 23 |08/25/2024.... | 1.....
31375F  MB 1| FNMA PASS TH#333454 7.000.........ccceuvreremeunreeneee | . | 03/25/2016. | PAID ON PRINCIPAL 1,101 1,101 1,056 1,070 31 0 31 0 1,101 0 0 13 |02/25/2026.... | 1....
31382M  ZX 5| FNMA PASS TH #486858 7.000............cccocooererrneeen. | . | 03/25/2016. | PAID ON PRINCIPAL 2,281 2,281 2,308 2,298 (17) 0 (17) 0 2,281 0 0 27 103/25/2029.... | 1....
31389S  3C  6|FNMAPASS TH#634495 5.500.......cccccc00e0eeenerenereree | . | 03/25/2016. | PAID ON PRINCIPAL 9,061 9,061 9,238 9,075 (14) 0 (14) 0 9,061 0 0 89 |03/25/2017.... | 1.....
313917 UL O |FNMAPASS TH #676587 5.500............cooeeuvvrmrveenenn | . | 03/25/2016. | PAID ON PRINCIPAL 34,718 34,718 34,859 34,840 (121) 0 (121) 0 34,718 0 0 330 | 12/25/2032.... | 1....
31402R  F9  5|FNMAPASS TH#735592 5.000.............ccccoevevererecrcees | . | 03/25/2016. | PAID ON PRINCIPAL.......oovvvvvrvrrrrrrrrenes | covvvvereeeennencneneceneees | ceveeeicieeen 168,618 | ..oovvveveve 168,618 | ..oovovevere 161,162 | woovvevevene 162,545 6,073 0 6,073 (0 [ 168,618 0 0 05/25/2034.... [ 1.....
314030 SP 5| FNMA PASS TH #745826 6.000. . 1 03/25/2016. | PAID ON PRINCIPAL 15,668 15,668 15,609 15,608 60 0 60 0 15,668 0 0 07/25/2036....
31405N TV 7| FNMA PASS TH #794464  6.000...........ccccocosevrverenenne | . | 03/25/2016. | PAID ON PRINCIPAL 2,446 2,446 2,509 2,530 (84) 0 (84) 0 2,446 0 0 25 | 09/25/2034.... | 1....
31406Y TU 4 |FNMAPASS TH#824163 5.500..........ccccc0c0e0eeererereceee | . | 03/25/2016. | PAID ON PRINCIPAL 27,117 27,117 27,392 27,315 (198) 0 (198) 0 27,117 0 0 302 |04/25/2035.... [ 1.....
31407B  XH 7 |FNMA PASS TH #826080 5.000..........cccoovreservrrenennes | . | 03/25/2016. | PAID ON PRINCIPAL 299,549 299,549 311,912 315,235 (15,686) | cvvvvrecrrirrecnnn0 ....(15,686) 0 299,549 0 0 2,756 | 07/25/2035.... | 1....
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31408G  ZW 0| FNMA PASS TH #851357  6.000..........cccc0e0e0enerererereee | . | 03/25/2016. | PAID ON PRINCIPAL 23,030 23,030 23,313 23,273 0 (243) 0 (243) 0 23,030 0 0 (U [ 119 | 02/25/2036.... | 1.....
31408) D4 0 [FNMAPASS TH#852523 5.500..........cccocoeerurereemnnnee | . | 03/25/2016. | PAID ON PRINCIPAL 7,668 7,668 7,624 7,625 0 44 0 44 0 7,668 0 0 0 60 | 01/25/2036.... | 1....
31409T QM 3| FNMA PASS TH#878060 5.500...........ccccooveerermreee | . | 03/25/2016. | PAID ON PRINCIPAL 684 684 673 674 0 10 0 10 0 684 0 0 0 6 |03/25/2036.... | 1....
314100 3G 5|FNMAPASS TH#898199 6.000........cccoccomuvrerrrunnenens | . | 03/25/2016. | PAID ON PRINCIPAL 1,920 1,920 1,930 1,929 0 9) 0 9) 0 1,920 0 0 0 13 | 11/25/2036.... | 1....
31411A  RJ 6 |FNMAPASS TH#902389 5.500..........c.cccccesuvvurennnn. | . [ 03/25/2016. | PAID ON PRINCIPAL 12,342 12,342 12,182 12,183 0 159 0 159 0 12,342 0 0 0 61 | 11/25/2036.... | 1....
31411Y  VZ 3| FNMAPASS TH#918732 5.500. .| 03/25/2016. | PAID ON PRINCIPAL 1,315 1,315 1,286 1,284 0 31 0 31 0 1,315 0 0 0 12 | 06/25/2037....
313921  DF  2|FNR2001-55PCCMO  6.500........ccccoumereermrrerinrnian . | 03/25/2016. | PAID ON PRINCIPAL 7112 7,112 7179 7173 0 (61) 0 (61) 0 7,112 0 0 0 63 | 10/25/2031.... | 1....
3136AG XN 7 |FNR2013-102 DG CMO  3.000.........cccooreesmrrrresunnnnne | . | 03/25/2016. | PAID ON PRINCIPAL 305,147 305,147 304,670 304,648 0 499 0 499 0 305,147 0 0 0| .....1356 |05/25/2032.... | 1....
3136AG  QV  7[FNR2013-109 BACMO  3.000.......cccccccrererevererererers .| 03/25/2016. | PAID ON PRINCIPAL 214,769 214,769 213,142 213,318 0 1,451 0 1,451 0 214,769 0 0 0 965 | 10/25/2032.... | 1.....
3136AD  R2  7|FNR2013-41 DACMO  1.750.....cccommmmrrmrrireriennins . | 03/25/2016. | PAID ON PRINCIPAL 263,308 263,308 252,775 253,310 0 9,998 0 9,998 0 263,308 0 0 0 810 [02/25/2043.... [ 1....
31392C  MJ  0|FNW2002-W1 1A4 CMO  6.000......ccccccccecererevererererns .103/25/2016. | PAID ON PRINCIPAL......oovvvvvvvvcvcvvvrrcnes [ covvvrvnvennnnenenenenneenes | ceveveeeieiess 102,677 | woovvevevee 102,677 98,975 98,370 0 4,306 0 4,306 (0 [ 102,677 0 0 0 950 |02/25/2042.... | 1.....
3133TL  4S  4|FSPCT-17 A5 7.160... . 1 03/25/2016. | PAID ON PRINCIPAL 51,669 51,669 51,661 51,424 0 245 0 245 0 51,669 0 0 0 07/25/2029....
31392M  EJ  7|FSPCT-411A4CMO  6.500........cccoovveurmreriirrriins . 1 03/25/2016. | PAID ON PRINCIPAL 67,846 67,846 67,435 67,139 0 707 0 707 0 67,846 0 0 0 531 | 06/25/203; 1.
31392M  GY  2|FSPCT-42A4CMO  6.500.......cccocvevcrcrererererererenenens .| 03/25/2016. | PAID ON PRINCIPAL 29,196 29,196 29,155 29,100 0 96 0 96 0 29,196 0 0 0 360 | 02/25/2042.... | 1.....
31393N.  TB  5|FSPCT-551A1CMO  6.500......cccmmriemirimriinsiinnnes . | 03/25/2016. | PAID ON PRINCIPAL 15,294 15,294 16,187 16,059 0 (765) 0 (765) 0 15,294 0 0 0 [ oo 173 |03/25/2043.... | 1....
3199999. Total Bonds - U.S. Special Revenue and Special 52,006,210 | ........51,598,079 | ........55,160472 | ........ 51,663,631 684 (60,411) 0 (59,728) 0....51,603904 | ..o (] 402,306 | ............ 402,306 | ....1,199,446 XXX XXX
Bonds - Industrial and Miscell
048312 AG 7 [ACETF 2003-1 A3 5.050.. v . [ 01/20/2016. | REDEEMED. 281,230 281,230 281,220 281,229 0 1 0 1 0 281,230 0 0 0 3,551 | 10/20/2020.... | 1FE........
00101 AK  2|ADT CORP 6.250 . 1 03/07/2016. | GOLDMAN SACHS & CO. 2,010,000 2,000,000 2,120,000 2,095,287 0 (2,651) 0 (2,651) 0 2,092,636 0 (82,636) (82,636) 50,347 |10/15/2021....
022098 AS 2 |ALTRIA GROUP INC 4.000......ccmmmrerrerieeienes . 1 03/21/2016. | DEUTSCHE BANC ......1,094,640 ....1,000,000 ....1,008,400 ...1,006,918 0 (185) 0 (185) 0 ....1,006,733 0 87,907 87,907 26,000 |01/31/2024.... [ 1FE........
03524B  AE 6 | ANHEUSER-BUSCH INBEV F 3.700...........ccccooeuureeeuen | R 03/21/2016. | BNP PARIBAS ......1,060,200 ....1,000,000 999,750 999,768 0 (6) 0 (6) 0 999,762 0 60,438 60,438 23,947 | 02/01/2024.... [ 1FE........
035237 AZ 1| ANHEUSER-BUSCH INBEV W 3.650............ccoecrveennene | C| 01/15/2016. | MATURED, ......1,500,000 ....1,500,000 ....1,560,645 ....1,501,131 0 (1,131) 0 (1,131) 0 ....1,500,000 0 0 (V1 27,375 | 01/15/2016.... | 1FE........
071813 AW 9 [BAXTERINTERNATIONAL 5.900..........ccccocoecesernweeenee | . | 03/02/2016. | TENDERED. .....1,031,780 ....1,000,000 ...1,001,970 ....1,000,079 0 47 0 47 0 ....1,000,126 0 31,654 31,654 | ... 29,664 |09/01/2016.... | 2FE...
071813 BA  6|BAXTERINTERNATIONAL 4.500.............ccccccuuuuueueeeee | . | 03/02/2016. | TENDERED. ....1,127,500 ....1,000,000 ....1,036,330 ...1,017,069 0 (725) 0 (725) 0 L A016344 | 0 [ v 11,156 | oo 11,156 | ......... 24,625 | 08/15/2019.... | 2FE....
12189P AM 4 |BNSF 2002-2 TRUST  5.140. .| 01/15/2016. | REDEEMED. 346,895 346,895 350,553 348,115 0 (1,220) 0 (1,220) 0 346,895 0 0 0 8,915 | 01/15/2021....
12200B  AA 6 |BNSF 2004-1 TRUST  4.575......coovvvvvvvcvccccccrnncncnnees .| 01/15/2016. | REDEEMED 261,873 261,873 262,221 262,040 0 (166) 0 (166) 0 261,873 0 0 0 5990 |01/15/2021.... | 1FE....
05577@ AG  5|BNSF2009-ASERA  6.550.......cccucreummerrerierririnens . | 02/26/2016. | REDEEMED. 46,454 46,454 46,454 46,453 0 1 0 1 0 46,454 0 0 0 | coeen,521 | 02/26/2021.... | 1....
05577@ AH  3|BNSF2009-ASERB  6.550.......ccccoovvuummrverirrriinnns . 1 02/26/2016. | REDEEMED. 44,709 44,709 44,709 44,709 0 1 0 1 0 44,709 0 0 0| ........1,464 |02/26/2021.... | 1....
05577@ AJ 9 |BNSF2009-ASERC  6.550.....ccccccccceccemeccvecirvrircrcs .| 02/26/2016. | REDEEMED 15,359 15,359 15,359 15,359 0 0 0 0 0 15,359 0 0 0 503 |02/26/2021.... [ 1.....
05577@ AK 6 [BNSF2009-ASERD  6.550......ccccumurimmrinerirniiinens . | 02/26/2016. | REDEEMED. 14,059 14,059 14,059 14,059 0 0 0 0 0 14,059 0 0 (VI 460 |02/26/2021.... [ 1....
05577@ AM 2 |BNSF 2009-ASERE  6.550.........cccccmmmmvmvvmmrmivrirninnnns .| 02/26/2016. | REDEEMED 6,325 6,325 6,325 6,325 0 0 0 0 0 6,325 0 0 0 207 |02/26/2021.... | 1.....
11575T AA 6 [ BROWN UNIVERSITY REV ( 4.57 . 1 03/23/2016. | RAYMOND JAMES & ASSOC. 1,101,140 1,000,000 ...999,980 1,000,000 0 0 0 0 0 1,000,000 09/01/2019....
152000 AD 9| CENTERPOINT ENERGY 200 5.170........cccccooevuvemnner | . | 02/01/2016. | REDEEMED. 359,011 359,011 358,920 358,978 0 33 0 33 0 359,011 08/01/2019.... | 1FE..
17275R  AC 6| CISCO SYSTEMS 5.500.......cccommmrrrririnicieinieenennnes | . | 02/22/2016. | MATURED. ......1,000,000 ....1,000,000 | ...........1,053,784 ....1,001,205 0 (1,205) 0 (1,205) 0 ....1,000,000 0 0 0 [ o 27,500 | 02/22/2016.... | 1FE....
172967 DE 8| CITIGROUP INC 5.300.....cc0cmmerrirreerriisenninneennes | - | 01/07/2016. | MATURED 2,000,000 2,000,000 2,015,820 2,000,008 0 (8) 0 (8) 0 2,000,000 0 0 0 53,000 |01/07/2016.... | 2FE...
184496 AJ 6| CLEAN HARBORS 5.250.......ccccmmmeiesrnveiiernnnnne | - | 01/21/2016. | KEYBANC CAPITAL MARK................... .....1,015,000 ....1,000,000 | ...........1,022,500 ....1,014,965 0 (347) 0 (347) 0 ...1,014,618 0 382 382 25,521 | 08/01/2020.... | 3FE...
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205887 BR 2| CONAGRA FOODS 3.200......ccocmmieneieieicieicieseienens . |02/17/2016. | TENDERED 316,079 314,000 314,499 314,430 0 (7) 0 (7) 0 314,423 0 1,656 1,656 5638 |01/25/2023.... | 2FE........
12665V AA 0 |CVS LEASE PASS THRU CE 4.163............coeeueveveeeen | . | 03/10/2016. | REDEEMED 14,768 14,768 14,768 14,768 0 0 0 0 0 14,768 0 0 (V1 103 |08/10/2036.... | 2FE........
126650 AW 0| CVS LEASE PASS THRUCE 5.298............ccccooervrerene | . | 03/10/2016. | REDEEMED 36,075 36,075 36,470 36,466 0 (391) 0 (391) 0 36,075 0 0 0 319 | 01/11/2027.... | 2FE........
126659 AA 9| CVS LEASE PASS THRU CE 8.353........ccccoovimmervnenee | . | 03/10/2016. | REDEEMED 27,663 27,663 27,740 27,736 0 (73) 0 (73) 0 27,663 0 0 0 386 |07/10/2031.... | 2FE...
233851 AD 6 | DAIMLER FINANCE (144A) 3.000.......ccccccomvwrremmrenenns R| 03/28/2016. | MATURED 2,000,000 2,000,000 | ...........1,988,470 | ...........1,999,277 0 723 0 723 0 2,000,000 0 0 0 30,000 |03/28/2016.... | 1FE..
244199 BC  8|DEERE&CO 4.375.. .| 03/18/2016. | SUSQUEHANNA INTL GROU 2,181,320 2,000,000 1,988,720 1,995,013 0 333 0 333 0 1,995,346 85,974 ...185,974 10/16/2019....
25459H BA 2 [DIRECTV HOLDINGS/FINAN 5.000.........cccoumerevmriinnes . | 03/18/2016. | EXCHANGED ....1,118,740 ....1,000,000 995,590 997,367 0 136 0 136 0 997,503 0 [ e 121,237 | v 121,237 | ........ 28,778 |03/01/2021.... | 2FE...
25459H BE 4 |DIRECTV HOLDINGS/FINAN 2.400..........ccccoomrmrvrrmnenes . 103/18/2016. | EXCHANGED, ....1,010,560 ....1,000,000 998,960 999,723 0 63 0 63 0 999,785 LV IO 10,775 | e 10,775 | ........ 13,400 | 03/15/2017.... | 2FE...
25450H  BF 1| DIRECTV HOLDINGS/FINAN 3.800.........ccccummvvvvervrinenns .| 03/18/2016. | EXCHANGED. ....1,051,580 ....1,000,000 999,580 999,683 0 46 0 46 0 999,729 0 51,851 51,851 | ....... 20,633 | 03/15/2022.... | 2FE...
25459H BL 8| DIRECTV HOLDINGS/FINAN 4.450...........ccccooomeremrrrans . | 03/18/2016. | EXCHANGED ....1,085,420 ....1,000,000 996,300 996,797 0 119 0 119 0 996,916 0 88,504 88,504 22,014 | 04/01/2024.... | 2FE...
25460C  AA 1| DIRECTV HOLDINGS/FINAN 3.950..........cccoommvmmmrrinnnnns .| 03/18/2016. | EXCHANGED. ...1,042,010 ....1,000,000 993,130 993,826 0 95 0 95 0 993,920 (I [ 48,090 | ...ooooeeeeen 48,090 | ... 27,992 | 01/15/2025.... | 2FE....
263534 CK 3 |DUPONT EI NEMOUR 2.800.. . 103/21/2016. | CITIGROUP GLOBAL MARKETS 850,366 855,000 793,260 805,236 0 1415 0 1415 0 806,651 0 ..14,564 | 02/15/2023....
27876G  BE 7 [ECHOSTARDBS CORP  7.125........ccccoovvcvevevecnenen | . [ 02/01/2016. | MATURED 2,000,000 2,000,000 2,210,000 2,005,165 0 (5,165) 0 (5,165) 0 2,000,000 0 0 (VN 71,250 |02/01/2016.... | 3FE...
532457 AZ  1|ELILILLY 5.500 . | 03/22/2016. | ROBERT W BAIRD & CO ....2,465,680 2,000,000 2,294,910 2,259,222 0 (4,361) 0 (4,361) 0 2,254,860 (VI IO 210,820 | ............ 210,820 | ........ 58,972 |03/15/2027.... | 1FE.......
28932M  AA 3 |ELM RD GENERATING STAT 5.209.......ccccomvveemerirmnnees .| 02/11/2016. | REDEEMED. 99,137 99,137 99,137 99,137 0 0 0 0 0 99,137 0 0 0 2,582 | 02/11/2030.... | 1FE........
26884A AU 7|ERPOPERATINGLP  5.375....iicccccccricececeees .| 02/03/2016. | REDEEMED 2,046,980 2,000,000 ....1,990,260 ....1,999,208 0 189 0 189 0 21,999,397 | (I [ 47,583 | ..ooooveeen 47,583 | ... 54,347 | 08/01/2016.... | 2FE....
32055R AN 7 [FIRSTINDUSTRIALLP  5.750......ccccoureremermrereserernenens | . | 01/15/2016. | MATURED ....1,000,000 ....1,000,000 996,530 999,923 0 77 0 77 0 ....1,000,000 0 0 0 28,750 |01/15/2016.... | 2FE...
397624 AG 2 |GREIF INC T750.ceereresevee s . 1 03/15/2016. | RBC CAPITAL MARKETS..........cccovvveees ..1,010,250 | .............. 900,000 ....1,035,000 999,000 2,041 (5,628) 0 (3,588) 0 995,412 LV IO 14,838 08/01/2019.... | 3FE...
404119  BR  9|HCAINC 5.37! . 103/09/2016. | GOLDMAN SACHS & CO. 505,625 500,000 500,000 ...493,750 6,250 0 0 6,250 0 500,000 0 5,625 02/01/2025....
446413 AG 1 [HUNTINGTON INGALLS IND 5.000........ccccocrsuveemerenenne | . | 03/22/2016. | VARIOUS. ...4,456,875 ....4,250,000 ....4,257,500 ...4,256,102 0 (201) 0 (201) 0 ....4,255,901 0 200,974 200,974 | ... 54,410 (12/15/2021.... | 3FE...
44643T  AE 7 | HUNTINGTON NATIONAL BA 5.500.........couvveerermrrennes . | 02/15/2016. | MATURED 2,250,000 2,250,000 2,265,703 2,250,671 0 (671) 0 (671) 0 2,250,000 0 0 0 ...l 61,875 |02/15/2016.... | 2FE...
24422E  QV 4| JOHN DEERE CAPITAL COR 5.750.......cccccvverevveeenenns | . | 03/18/2016. | BNP PARIBAS ...1,103,190 ....1,000,000 996,470 998,752 0 156 0 156 0 998,908 (V1 104,282 | .....occeeee 104,282 | ........ 31,146 |09/10/2018.... | 1FE..
478160 BH 6| JOHNSON & JOHNSON  3.375.......ccccovvvimrcriiiencnns . 103/21/2016. | AMHERST PIERPONT SEC 3,274,950 ....3,000,000 2,998,230 2,998,498 0 (12) 0 (12) 0 2,998,486 0 276,464 276,464 | ......... 30,656 |12/05/2023.... | 1FE..
48203R  AE 4 [JUNIPERNETWORKS ~ 3.100.....cccccccceceiererererirevercs .| 03/15/2016. | MATURED ....1,000,000 ....1,000,000 ....1,004,120 ....1,000,126 0 (126) 0 (126) 0 ....1,000,000 0 0 0 [ o 15,500 | 03/15/2016.... | 2FE....
49228R  AE 3 |KERN RIVER FUNDING (14 4.893... .| 03/31/2016. | REDEEMED. 216,808 216,808 215,231 216,648 0 160 0 160 0 216,808 0 0 0 1,768 |04/30/2018....
524908 CF  5|LEHMAN BROTHERS HOLDIN 7.875...........cccccooeeeccccc .| 03/31/2016. | PAID ON PRINCIPAL 1,231 1,231 154 69 1 1,161 0 1,162 0 1,231 0 0 0 0 |11/01/20009.... | 6*...
52517P  F6 3 |LEHMAN BROTHERS HOLDIN 5.500..........ccocovvvrmcrenes . 103/31/2016. | PAID ON PRINCIPAL 13,930 13,930 1,741 785 0 LA3145 0 ...13,145 0 13,930 0 0 0 0 |04/04/2016.... | 6*...
52517P VW 0 |LEHMAN BROTHERS HOLDIN 4.800..........ccccoooeerurenes . 103/31/2016. | PAID ON PRINCIPAL 13,925 13,925 1,741 786 0 LA3139 |0 ...13,139 0 13,925 0 0 0 0 [03/13/2014.... | 6.....
552953 BW 0| MGM RESORTS 8.625.....cocveveverererererereneninenenenns | - | 01/12/2016. | J P MORGAN CHASE SECURIT.....ccco. | ovvvvvviiiiiiiiiiiininnnnns ....1,110,000 ....1,000,000 ...1,133,750 ....1,098,494 0 (1,118) 0 (1,118) 0 21,097,376 | 0 [ 12,624 | oo, 12,624 | ...... 39,292 | 02/01/2019.... | 4FE....
594918 BG 8| MICROSOFT CORP 2.000......cc0mmmrnriierieiis . | 01/25/2016. | WELLS FARGO SECURITIES. 503,455 500,000 | ..ovorneeenc 499,765 | ...cccovvunen 499,765 0 3 0 3 LV [P 499,768 0 3,687 3,687 2,361 | 11/03/2020.... | 1FE........
608190 AH 7| MOHAWKINDUSTRIES ~ 6.125........cccccccceoeoererererecee | . | 01/15/2016. | MATURED. ....1,445,000 ....1,445,000 ....1,509,328 ...1,446,233 0 (1,233) 0 (1,233) 0 ....1,445,000 0 0 (I [ 44,253 | 01/15/2016.... | 2FE....
61746B  DZ 6| MORGAN STANLEY 3.875... . 103/28/2016. | MORGAN STANLEY. 1,032,170 1,000,000 997,950 997,950 0 (17) 0 (17) 0 997,933 0 34,237 34,237 6,889 | 01/27/2026....
651639 AL 0| NEWMONT MINING 5.125....ccovevivercnerinerinenenes | - | 03/15/2016. | TENDERED ....2,131,360 ....2,000,000 ....1,990,040 ....1,995,525 0 413 0 413 0 1,995,938 [ o (V[ I 135422 | ..o 135422 | ........ 50,681 |10/01/2019.... | 2FE...
655044 AK  1|NOBLEENERGYINC =~ 5.625......vevrvvvvvrcrvvnnennnns | | 01/21/2016. | TENDERED......coovvvorrroieiccsrcrsiessscscicnciens | covvesicsssisssssssisiiiiiss | v 489,230 | ............. 482,000 510,819 507,231 0 (479) 0 (479) 0 506,752 0 [ oien(17,522) | ... (17,522) 6,025 |05/01/2021.... | 2FE....
655044 AL 9 |NOBLE ENERGY INC 5.875. e | - | 01/21/2016. | TENDERED ...1,010,000 ....1,000,000 ...1,072,850 ....1,065,287 0 (1,023) 0 (1,023) 0 ....1,064,264 0 (54,264) (54,264) 8,160 | 06/01/2022.... | 2FE...
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655844 BP 2| NORFOLK SOUTHERN CORP 3.850............ccccc....... | . | 03/21/2016. | JEFFERIES & CO INC. ....1,528,068 ....1,450,000 ...1,449,174 ...1,449,384 0 (29) 0 (29) 0 ....1,449,355 0 78,713 78,713 38,612 | 01/15/2024.... | 2FE.......
666807 AP 7 |NORTHROP GRUMMAN 7750 .1 03/01/2016. | MATURED 2,000,000 2,000,000 2,306,080 2,006,453 0 (6,453) 0 (6,453) 0 2,000,000 0 0 0 [ oo 77,500 |03/01/2016.... | 2FE........
674215 AD  0|OASISPETROLEUM  6.500.........cc0.ccorrccrmernes | . | 03/18/2016. | BARCLAYS CAPITAL INC ....1,600,000 ....2,000,000 ..2,160,000 ....1,263,760 835,671 (9,296) 0 826,376 0 2,090,136 0 | nnn(490,136) | ..........(490,136) | ........ 51,278 | 11/01/2021.... | 4FE.......
68402L AC 8 |ORACLE CORP 5.250...c.ciirieniins . | 01/15/2016. | MATURED ....1,000,000 ....1,000,000 ...1,031,970 ...1,000,178 0 (178) 0 (178) 0 ....1,000,000 0 0 0 26,250 |01/15/2016.... [ 1FE........
72447X  AA 5| PITNEY BOWES INC 4750 . 101/15/2016. | MATURED ....5,000,000 ....5,000,000 5,316,650 5,002,159 0 (2,159) 0 (2,159) 0 ....5,000,000 0 0 0| ....118,750 |01/15/2016.... | 2FE...
89837L  AA 3| PRINCETON UNIVERSITY R 4.950. .| 03/22/2016. | BAS-MERRILL LYNCH 1,541,764 1,400,000 1,488,956 1,434,007 0 (2,415) 0 (2,415) 0 1,431,592 10,172 ..110,172 03/01/2019....
78454L AD 2| SMENERGY CO 6.500......00cmrinirerieies .| 03/17/2016. | BARCLAYS CAPITAL INC 350,000 500,000 500,000 375,000 ....125,000 0] 0 | 125,000 0 500,000 0 |....(150,000) | ...........(150,000) | ......... 11,465 | 11/15/2021.... | 3FE...
78454  AK 6 [SMENERGY CO 6125 . 103/17/2016. | DEUTSCHE BANC..........ooveverevcrnrerene [ rrerreiisnrveisnenniins | verveeinn 438,600 | .............. 645,000 | .............. 645,000 | .............. 477,300 ....167,700 0 0| 167,700 0 645,000 0 (206,400) (206,400) | ......... 13,937 | 11/15/2022.... | 3FE...
854403 AC 6| STANFORD UNIVERSITY (T 4.750..........ccccoevvvvvunuuenens | . | 03/22/2016. | CITIGROUP GLOBAL MARKETS........ ....2,198,360 ....2,000,000 ....1,994,000 ....1,997,559 0 196 0 196 0 ....1,997,756 0 200,604 200,604 | ....... 38,792 | 05/01/2019.... [ 1FE.......
878055 AC 6| TCF NATIONALBANK  5.500........ccccoeuvrerueeverrenne | . [ 02/01/2016. | MATURED 2,000,000 2,000,000 2,001,080 ...1,999,803 0 197 0 197 0 2,000,000 0 0 0 55,000 |02/01/2016.... | 2FE...
89469A AB 0| TREEHOUSE FOODS L £ .| 03/09/2016. | VARIOUS ....3,140,000 ....3,000,000 3,075,000 2,895,000 ...162,131 T8 | 0 [ 159,953 0 3,054,953 0 85,047 85,047 | ... 71,094 | 03/15/2022.... | 3FE....
89566E AA 6| TRISTATE GENERATION (1 6.040.. . 101/31/2016. | REDEEMED. 208,300 208,300 208,300 208,295 0 5 0 5 0 208,300 0 0 0 6,291 | 01/31/2018....
87305N AV 0| TTXPASS THRU CERT S20 5453............cccoovvceuunnnee | . [ 01/02/2016. | REDEEMED..........ooomorrriirnriisnnriiinnns [ ovrerviiisnriiisncniiins | v 454,542 | .............. 454,542 | .............. 454542 | .o 454,542 0 0 0 0 (VI [T 454,542 0 0 (VI R 12,393 | 01/02/2022.... [ 1....
87305N AW 8| TTX PASS THRU CERT S20 5.503........ccccoemuvreremmcnnenes | - | 01/02/2016. | REDEEMED........ovvoumrrrirernrirvenrriinnns [ ovverrissnennisinsennins | oveeveiinens 195,372 | oo 195,372 | oo 195,372 | oo 195,372 0 0 0 0 (V) IO 195,372 0 0 0 5,376 | 01/02/2022.... | 1.....
904764 AL 1| UNILEVER CAPITAL 2.750..c.ceeeee i R| 02/10/2016. | MATURED ....1,000,000 ....1,000,000 ...1,013,240 ...1,000,284 0 (284) 0 (284) 0 ....1,000,000 0 0 0 [ oo 13,750 | 02/10/2016.... | 1FE..
90783 AA 0| UNION PACIFIC PASS THR 4.69%............cocoovcrmrcrcrercne .| 01/02/2016. | REDEEMED 80,648 80,648 84,690 83,309 0 (2,660) 0 (2,660) 0 80,648 0 0 0 1,894 | 01/02/2024.... | 1FE....
91412N  AA 8| UNIVERSITY OF CHICAGO 4.660............cccoourvrrrmrennnns | . | 03/23/2016. | RAYMOND JAMES & ASSOC........oooes [ covvrveercrrirrecriiin ..1,137,110 ....1,000,000 999,400 999,589 0 75 0 75 0 999,664 (V1 I 137,446 | ............ 137,446 | ........ 23,041 |10/01/2022.... | 1FE..
989207 AC 9 |ZEBRA TECHNOLOGIES COR 7.250.........ccccocvevvrcrnnne . 103/22/2016. | RBC CAPITAL MARKETS.........ccccovvveees ....1,083,750 ....1,000,000 ....1,000,000 ....1,000,000 0 0 0 0 0 ....1,000,000 0 83,750 83,750 32,826 |10/15/2022.... | 4FE...
063679 EB 6 | BANK OF MONTREAL 3.10: C| 03/10/2016. | MATURED. 1,000,000 1,000,000 1,035,730 1,001,722 0 (1,722) 0 (1,722) 0 1,000,000 0 0 0 03/10/2016....
067901 AB 4 |BARRICK GOLD CORP  6.950........cccouurumrvenrrirennes A| 03/21/2016. | TENDERED.........cocovvumerinerinerineniinenes | coverinesiinesinesinenns | cevvresiinens 465,562 | ..o 433,000 | oooerirenen 444310 | oo 437,484 0 (233) 0 (233) (VI [T 437,251 0 28,311 28,311 04/01/2019.... | 2FE...
06849R  AF 9 [BARRICKNAFINANCE ~ 4.400.......ccoccomrmrerrmrmrerrans A| 03/21/2016. | TENDERED. 680,358 699,000 698,553 698,710 0 (7) 0 (7) 0 698,703 0 | oennnn(18,346) | ............(18,346) .9,483 | 05/30/2021.... | 2FE...
12800U AK 6| CAISSE CENTRALE DESJAR 2.550........cccocoernverveennnc. | A| 03/24/2016. | MATURED. ....1,000,000 ....1,000,000 998,550 999,888 0 112 0 112 0 ....1,000,000 0 0 0 [ oo 12,750 | 03/24/2016.... | 1FE........
136069 DT 5| CANADIAN IMPERIAL BANK 2.750............ccccouvvueeenen | A| 01/27/2016. | MATURED. ....1,500,000 ....1,500,000 ....1,499,370 ....1,499,955 0 45 0 45 0 ....1,500,000 0 0 (VI R 20,625 |01/27/2016.... | 1FE........
477872 AC 6| JOHN DEERE CANADA FUND 1.950..........cccomvvvvvvnnnnns C| 01/14/2016. | MATURED, 200,000 200,000 | ............ 199,716 | wovvveveveren 199,995 0 5 0 5 0 200,000 0 0 0 1,950 | 01/14/2016.... | 1FE........
045054 AB 9| ASHTEAD CAPITAL (144A) 6.500. F| 03/23/2016. | STIFEL NICOLAUS & CO INC. 3,208,388 3,002,000 3,188,884 3,138,522 8,474 (8,098) 0 376 0 3,138,898 0 69,489 69,489 | .......137,675 |07/15/2022....
65504L  AF 4| NOBLE HLDG INTL 4.625.....oocvveverereinrerereseseseseiens E| 03/18/2016. | CREDIT SUISSE FIRST BOSTO........... 524,400 760,000 797,316 788,404 0 (1,121) 0 (1,121) 0 787,283 0 (262,883) | ...........(262,883) | ......... 19,723 | 03/01/2021.... | 2FE....
91911T  AF 0| VALE OVERSEAS LIMITED 6.250........cccooorevervvennenn | F| 01/11/2016. | MATURED, 2,000,000 2,000,000 2,012,000 ...1,999,940 0 60 0 60 0 2,000,000 0 0 0 62,500 |01/11/2016.... | 2FE...
00841U AN 6 |ABMT 2014-2 A13 3.500......c0ccrereneeeis . 1 03/25/2016. | PAID ON PRINCIPAL 234,376 234,376 237,086 237,086 0 (2,710) 0 (2,710) 0 234,376 0 0 0 874 |09/25/2044.... | 1FE..
00842B  AC  1|ABMT2015-5A3CMO  3.500.......ccoomrrrmrcrerrrcrcicrcrciess .| 03/25/2016. | PAID ON PRINCIPAL 54,053 54,053 54,568 54,558 0 (505) 0 (505) 0 54,053 0 0 0 279 |07/25/2045.... [ 1FM........
00842B AE 7 |ABMT 2015-5 A5 35000 . 103/25/2016. | PAID ON PRINCIPAL........ccooumrimmniines | e | ovsiieniins 168,164 | ...ccooeveee 168,164 | ...ccovereee 171107 | s 170,297 659 (2,792) 0 (2,133) LV [P 168,164 0 0 0 869 |07/25/2045.... | 1FM........
00842D  AC 7 |ABMT 2015-6 A3CMO  3.500.........ccccmmmmmmmvmrvrcvrrerennns .| 03/25/2016. | PAID ON PRINCIPAL 886,735 886,735 891,445 891,173 0 (4,438) 0 (4,438) 0 886,735 0 0 0 ...5,459 | 09/25/2045.... | 1FM........
00842D AE 3 |ABMT 2015-6 A5CMO  3.500... . 1 03/25/2016. | PAID ON PRINCIPAL 295,578 295,578 300,381 299,992 0 (4,414) 0 (4,414) 0 295,578 0 0 0 1,820 |09/25/2045....
00842C AC 9| ABMT 2015-7 A3 3500 . | 03/25/2016. | PAID ON PRINCIPAL 225,969 225,969 228,440 228,417 0 (2,448) 0 (2,448) 0 225,969 0 0 0 ...1,418 [10/25/2045.... [ 1FM........
00842T AE 8 |ABMT 2016-1 A5 3500 .| 03/25/2016. | PAID ON PRINCIPAL 261,607 261,607 265,041 265,041 0 (3,434) 0 (3,434) 0 261,607 0 0 0 ...1,440 | 12/25/2045.... | 1FE....
004375 CS  8|ACCR2005-1 A2C A3 . | 03/25/2016. | PAID ON PRINCIPAL 686,689 686,689 576,819 645,181 0 41,508 0 ...41,508 0 686,689 0 0 0 ...1,292 | 04/25/2035.... | 1FM........
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05949C  HU 3| BOAMS 2005-1 2A5 CMO  2.890..........ccoommmmvvvvrvirinininns .103/25/2016. | PAID ON PRINCIPAL......covvvvvvvvvverrrnrinns [ covvvvenvennenvnenensnnnenes | ceveececeeiees 167,461 | w.oovvveveen 167,461 | wooovoveveen 113,036 88,866 0 [ 78,595 | o0 | i 78,595 w0 ] 167,461 0 0 0 790 |10/25/2035.... | 1FM........
05949C HU 3| BOAMS 2005-1 2A5 CMO  2.890.......c0cvcvivmriecrirrrians . | 03/25/2016. | WRITTEN OFF. 0 4,327 2,921 2,296 0 (19) 0 (19) 0 2,277 0 (2,277) (2,277) 26 | 10/25/2035.... | 1FM........
12498N  AB 9| CBASS 2006-CB2 AF2  5.501.....cocvoverererrcrcrirrenenns . 1 03/25/2016. | PAID ON PRINCIPAL 13,844 13,844 7,728 6,033 0 7,811 0 7,811 0 13,844 0 0 (VI I 103 | 12/25/2036.... | 1FM........
17323E  AD 5| CMLTI2014-J2 A1 CMO  3.500........ccccvveerrmereerrenne | . | 03/25/2016. | PAID ON PRINCIPAL 205,146 205,146 206,925 206,834 0 (1,688) 0 (1,688) 0 205,146 0 0 0 1,046 |11/25/2044.... | 1FM........
172973 W5 4| CMSI2005-4 1A6 CMO  5.500.........ccccoovvccservvenennnene. | . | 03/25/2016. | PAID ON PRINCIPAL 23,829 23,829 17,693 19,894 0 3,935 0 3,935 0 23,829 0 0 (V] 152 |07/25/2035.... | 1FM........
172973 5F 2 |CMSI 2006-1 2A1 CMO  5.000... .| 03/25/2016. | PAID ON PRINCIPAL 6,280 6,280 5,982 3,968 0 2,312 0 2,312 0 6,280 0 0 0 53 |02/25/2021....
225418  CC 0| CSFB2004-2R A1 CMO  3.105......ccooirierinciieriis . | 03/28/2016. | PAID ON PRINCIPAL 9,506 9,506 9,165 9,156 0 351 0 351 0 9,506 0 0 0 50 |12/28/2033.... | 1FM........
225458 FE 3 |CSFB2005-2 3A1CMO  5.000........ccccoomwveerrervecrnnnne | - | 03/25/2016. | PAID ON PRINCIPAL........cvvvvrircrcries [ ovrerrrivscnrissereiins | v 138,119 [ woovvrrerene 138,119 | oo 137,642 | oo 136,614 0 1,505 0 1,505 (V) I, 138,119 0 0 0| 1,515 | 02/25/2020.... [ 1FM........
12647P  AJ  7[CSMC2013-7A10CMO  3.500.........cococrcrcrercrcrcrececcee | . | 03/25/2016. | PAID ON PRINCIPAL.......oooovvvevvvviiviiinns [ covvvvivsvsssssssninsiennnns | covevsssnenens 153,790 | wooovoverenen 153,790 | woovveverenen 148,489 | ..oovvvevenen 149,337 0 4,453 0 4,453 (0 [ 153,790 0 0 0 967 |08/25/2043.... | 1FM........
12649K  AC  1[CSMC2015-WIN1 A2CMO 3.000........cccceeveeeerrereneee | . | 03/25/2016. | PAID ON PRINCIPAL 356,568 356,568 364,201 363,239 124 (6,794) 0 (6,671) 0 356,568 0 0 0 1,830 |12/25/2044.... | 1FM........
12667F  J6 3| CWALT 2004-30CB 3A1 CM 5.000...........ccccoeeccccrcrcceee .| 03/25/2016. | VARIOUS ..1,607,083 | .........1611,721 | .........1,321,611 990,485 0 2ATA60 | 0 ..17,160 20 ] 1,007,645 0 599,437 599,437 | ....... 25,104 |02/25/2020.... [ 1FM........
126694 AA 6| CWHL 2005-19 1A1 CMO  5.500. . 1 03/25/2016. | PAID ON PRINCIPAL 12,245 12,245 10,611 2,736 (0) 9,508 0 9,508 0 12,245 0 0 0 90 |08/25/2035....
126694 AA 6| CWHL 2005-19 1A1 CMO  5.500.........cccccoovvuivsunnennee | . | 03/25/2016. | WRITTEN OFF. 0 638 553 143 0 (3) 0 (3) 0 140 0 (140) (140) 3 1 08/25/2035.... | 1FM........
126694 JR 0| CWHL 2005-24 A1 CMO  5.500........ccccovecrrmvrreerennenene | . | 03/25/2016. | PAID ON PRINCIPAL 76,355 76,355 68,338 42,759 0 33,596 0 33,596 0 76,355 0 0 0 725 | 11/25/2035.... | 1FM........
126694 JR 0 [CWHL 2005-24 A1CMO  5.500........ccccceeevemerememennene | . | 02/25/2016. | WRITTEN OFF. 0 325 291 182 0 2) 0 2) 0 180 0 (180) (180) 3 [ 11/25/2035.... | 1FM........
126694 JR 0 |CWHL 2005-24 A1CMO  5.500.........cocovvvvvvvvrrcveennenee | - | 03/25/2016. | RECOVERY OF PAR WRITE-OFF-....... 0 (80) (72) (45) 0 1 0 1 0 (44) 0 44 44 0 | 11/25/2035.... | 1FM........
12545E  AD 8| CWHL 2007-J2 2A3 CMO  6.000...........ervrevmrcrrrernennns . 1 03/25/2016. | PAID ON PRINCIPAL 257877 257877 | oo 199,903 | ..ccovvvnen 180,198 .0 w1879 | 0 ... 77,679 0 257,877 0 0 0 3,227 | 07/25/2037.... | 1FM........
12545E  AD 8| CWHL 2007-J2 2A3 CMO  6.000..........cccvvveeerrrrernens . | 03/25/2016. | WRITTEN OFF. (V) IO, 142,463 | ..cooverene 110,436 99,550 0 25 0 25 0 99,575 0 (99,575) (99,575) | ...........1,333 | 07/25/2037.... | 1FM........
299770 AB  2|EVER2013-1A2CMO  2.500. . 1 03/25/2016. | PAID ON PRINCIPAL 277,339 277,339 251,218 252,833 0 24,505 0 24,505 0 277,339 0 0 0 897 | 03/25/2043....
33766W  AH 7| FKMT 2014-1 ABCMO  3.500........cocvuumcrireriencrienans . | 03/25/2016. | PAID ON PRINCIPAL 226,006 226,006 227,984 227,839 0 (1,833) 0 (1,833) 0 226,006 0 0 0| .....1284 [11/25/2044....| 1FM........
36185N M8 0| GMACM 2003-J10 A2 CMO  4.750........cocveevcrerrnenns . 1 03/25/2016. | PAID ON PRINCIPAL 48,360 48,360 47971 48,124 0 236 0 236 0 48,360 0 0 0 334 | 01/25/2019.... | 1FM........
3622EB AC 2| GSAA2007-4 ABACMO  .733....ccccccvememmrresernrrennnne | . | 03/25/2016. | PAID ON PRINCIPAL 17,864 17,864 7,346 3,643 0 L A4221 0 .. 14,221 0 17,864 0 0 0 19 |03/25/2037.... | 1FM........
36228F AE  6|GSMPS 1998-2ACMO  7.750........ccccoovvevvrrveerrnnnen. | . | 03/19/2016. | PAID ON PRINCIPAL 7,099 7,099 7,022 6,911 0 188 0 188 0 7,099 0 0 0 84 | 05/19/2027.... | 1FM........
36228F CL 8| GSMPS 1999-3 A CMO (14 8.000...........ccccvvrvrvrrrrrrrcccs .| 03/19/2016. | PAID ON PRINCIPAL 1,508 1,508 1,402 1,402 0 106 0 106 0 1,508 0 0 0 18 | 08/19/2029.... | 1FM........
36228F EC 6| GSMPS 2001-2ACMO  7.500.. . | 03/19/2016. | PAID ON PRINCIPAL 10,709 10,709 11,078 10,920 0 (211) 0 (211) 0 10,709 0 0 0 06/19/2032....
36242D UQ  4|GSR2005-AR14A1 CMO  2.521.........ccccooouvvvsvcuunnncces | . | 03/25/2016. | PAID ON PRINCIPAL 9,562 9,562 8,645 8,412 0 1,150 0 1,150 0 9,562 0 0 0 40 |01/25/2035.... | 1FM........
362988 AG 5| GSR 2006-6F 2A4 CMO  6.000..........ccvvverrreeerrrriinnne . 1 03/25/2016. | PAID ON PRINCIPAL 387,722 387,722 330,831 322,280 0 65,442 0 65,442 0 387,722 0 0 0 5,816 | 07/25/2036.... | 1FM........
36298B AG 5| GSR2006-6F 2A4 CMO  6.000...........coemevcrvrerevererenencs . | 03/25/2016. | WRITTEN OFF 0 45,971 39,225 38,211 0 224 0 224 0 38,435 0 (38,435) (38,435) | oo 458 |07/25/2036.... | 1FM........
362290 AP 3| GSR2007-AR16A1 CMO  2.133......cccccccecsivivvucscuuccccs | . | 03/25/2016. | PAID ON PRINCIPAL 317,488 317,488 289,450 278,695 (0) 38,793 0 38,793 0 317,488 0 0 0 1,630 | 03/25/2037.... | 1FM........
46628M  AE 6 |JPMAC 2006-CW1 A4 583.ivcrinnrisciiseniennns |+ | 03/25/2016. | PAID ON PRINCIPAL........oooriiniiiriines | e | v 176,471 | e 176,471 | ccovvree 143,824 | .ccoovee 170,725 0 5,746 0 5,746 LV [P 176,471 0 0 (V1 N 160 |05/25/2036.... | 1FM........
466247 UP 6 [ JPMMT 2005-S2 1A3 CMO  5.000.............cccccccccccceees | - | 03/25/2016. | PAID ON PRINCIPAL 73,877 73,877 71,660 52,537 0 21,340 0 21,340 0 73,877 0 0 0 787 |08/25/2020.... | 1FM........
46630G AD 7 [JPMMT 2007-A1 2A2 CMO 2.705. . 1 03/25/2016. | PAID ON PRINCIPAL 16,837 16,837 14,858 13,556 0 3,280 0 3,280 0 16,837 0 0 0 76 |07/25/2035....
46641C AU 5[JPMMT 2014-1 2A1 CMO  3.500........ccccocververervvcreenene | [ 03/25/2016. | PAID ON PRINCIPAL.......cvvunirierninei [ ovriiineiieniiineiieeins | ceviveriinnns 468,228 | .............. 468,228 | .........c.... 461,442 | oo 461,772 0 6,456 0 6,456 LV [T 468,228 0 0 0 2,865 | 01/25/2044.... | 1FM........
46643K  AC 5| JPMMT 2014-5 A2CMO  2.500........ccccmmmmvvvvvmivrirninnnns .103/25/2016. | PAID ON PRINCIPAL......oovvvvvvvvvrvrvrcrcnns [ covvevvevenrnnenenennneeenes | ceveeeeeieiees 112,160 | wooovevevee 112,160 | woovvevevene 12,791 | e 112,761 0 (601) 0 (601) (0 [ 112,160 0 0 (U [ 457 |10/25/2029.... | 1FM........
52521R AE  1[LMT2007-5 1A3CMO  5.750....ccccmmermrermcrrrerrcrriinns . | 03/25/2016. | PAID ON PRINCIPAL 261,500 261,500 228,206 209,056 0 52,444 0 52,444 0 261,500 0 0 0 2,186 | 06/25/2037.... | 1FM........
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52521R AE  1|LMT2007-51A3CMO  5.750.......ccovrrrrrrrrrrrrrrrrrrcnnicns .| 03/25/2016. | WRITTEN OFF. 0 15,562 13,580 12,441 0 (52) 0 (52) 0 12,389 0 [ oiiinenn(12,389) | oo (12,389) | oo 149 | 06/25/2037.... | 1FM........
576434 EM 2| MALT 2003-4 4A1 CMO  5.500.......ccccecvvmmuvneiiernins . | 03/25/2016. | PAID ON PRINCIPAL 44,565 44,565 44,640 44,408 0 157 0 157 0 44,565 0 0 0 365 | 06/25/2018.... | 1FM........
55265K NM 7 | MASTR 2002-8 1A4 CMO  5.500.........c.cccoevvrerermrceene | . [ 03/25/2016. | PAID ON PRINCIPAL 3,810 3,810 3,848 3,799 0 1 0 1 0 3,810 0 0 0 32 |12/25/2017.... | 1FM........
55265K VB 2| MASTR2003-4 2A4 CMO  5.000........ccccconmvvrecrmvcreennee | - [ 03/25/2016. | PAID ON PRINCIPAL.......cvveverrrrirrernnes | covvreereiienseiineneees | cevsrereeenns 151,716 | v 151,716 | e 149,303 | ..ccooven 150,966 0 750 0 750 (VI [P 151,716 0 0 0 | .eeee1,190 | 05/25/2018.... [ 1FM........
55265K  5Y 1| MASTR2004-14A1CMO 4.500.......ccccoevcevrrereenenne | . [ 03/25/2016. [ PAID ON PRINCIPAL.......coorerveverrerins [ cerrrerirrerinerincniines [ cevverirenins 165,721 | oo 165,721 | oo 165,736 | oo 165,240 0 481 0 481 (VI [P 165,721 0 0 0 900 | 02/25/2019.... | 1FM........
57643M LE 2| MASTR 2005-2 1A5 CMO  5.250. .| 03/25/2016. | PAID ON PRINCIPAL 160,846 ...160,846 ...156,021 ..126,973 0 33,874 0 33,874 0 60,846 0 0 0 11/25/2035....
74160M DK 5 |PRIME 2004-CL1 1A1 CMO 6.000............ccccovsvveeennee | . | 03/25/2016. | PAID ON PRINCIPAL 16,044 16,044 16,420 16,693 0 (649) 0 (649) 0 16,044 0 0 (V1 122 | 02/25/2034.... | 3FM........
76110H  BL 2 |RALI2003-QS7 A2 CMO  4.750.......cccoovvrevmrererrrrernns . 1 03/25/2016. | PAID ON PRINCIPAL ...2,105,3% | ...........2,105,396 | ...........2,133,029 2,099,447 0 5,948 0 5,948 0] ....210539% 0 0 (VI R 24,480 |04/25/2033.... [ 1FM........
76111X  DE  0|RFMSI2003-S18 A2 CMO 4.500...........ocoovevereverirerenens .| 03/25/2016. | PAID ON PRINCIPAL 56,235 56,235 55,629 55,942 0 293 0 293 0 56,235 0 0 (U [ 427 |10/25/2018.... | 1FM........
81745R  AB 6| SEMT 2013-3 A2 2.500.....c0ceeeierierieies . 103/25/2016. | PAID ON PRINCIPAL.........coovurerimmriones | e | ovreieniinns 196,398 | ..ccovvereee 196,398 | ..ccoovveneen 174,449 | oo 175,658 0 20,740 0 20,740 LV [P 196,398 0 0 0 706 |03/25/2043.... | 1FM........
81744Y  AA 4 |SEMT2013-4 A1CMO  2.325......ocoicccicccrcicinicicicies .103/25/2016. | PAID ON PRINCIPAL......oovvvvvvvvcvcvvvrrcnes [ covvvrvnvennnnenenenenneenes | ceveveeeieiess 193,517 | oo 193,517 | oo 171781 | 173,808 .0 219709 | 0 ...19,709 w0 | 193,517 0 0 0 721 | 04/25/2043.... | 1FM........
81744Y AB  2|SEMT2013-4 A2CMO  2.500... . 1 03/25/2016. | PAID ON PRINCIPAL 282,350 282,350 255,313 257,912 0 24,437 0 24,437 0 282,350 0 0 0 1,132 | 04/25/2043....
81745Q AE 2 [SEMT 2015-1 A5CMO  3.000.......ccoovveemrrecererrrirnns . 1 03/25/2016. | PAID ON PRINCIPAL 328,924 328,924 334,577 333,356 0 (4,432) 0 (4,432) 0 328,924 0 0 0 ...1,634 01/25/2045.... | 1FM........
94984E AD 4| WFMBS 2006-10 A4 CMO  6.000..........ccoccesevrrerreennnens | . | 03/25/2016. | PAID ON PRINCIPAL 275,565 275,565 265,782 253,198 0 22,367 0 22,367 0 275,565 0 0 0 2,747 | 08/25/2036.... | 1FM........
94983L AY 3| WFMBS 2006-2 2A5 CMO  5.500..........ccccoevvvereennnn | . | 03/25/2016. | PAID ON PRINCIPAL 700,699 700,699 593,478 555,152 (V1 [ 145,547 | ovvveiceeenl0 [ 145,547 0 700,699 0 0 0 5,927 | 03/25/2036.... | 1FM........
94983L  AY 3| WFMBS 2006-2 2A5 CMO  5.500...........cccvvvvvvvvvennnenene | - | 03/25/2016. | WRITTEN OFF. 0 66,447 56,279 52,645 0 (343) 0 (343) 0 52,301 0 (52,301) (52,301) 587 |03/25/2036.... [ 1FM........
94985 AH 8 WFMBS 2007-13 A8 CMO  6.000..........ccoeuvvverrvereee | . | 03/25/2016. | PAID ON PRINCIPAL 67,055 67,055 56,326 39,250 0 27,804 0 27,804 0 67,055 0 0 0 812 | 09/25/2037.... | 1FM........
94985 AH 8 |WFMBS 2007-13 A8 CMO  6.000...........ccccouwrresemnnnne | . | 03/25/2016. | WRITTEN OFF. 0 1,582 1,329 926 0 2) 0 2) 0 925 0 (925) (925) 16 |09/25/2037.... | 1FM........
97652Q AD  1[WIN2014-2 A4 3.50 . 1 03/20/2016. | PAID ON PRINCIPAL 184,705 ..184,705 ...187,880 ..184,215 3,575 (3,084) 0 491 0 84,705 0 0 0 09/20/2044.....
97652T AH 6| WIN 2015-1 A8 CMO (144 3.000.........cocevvrermreeverireneens . 103/20/2016. | PAID ON PRINCIPAL........coovumrimmrines | cererriensiiresiinneiiienns | oveeieriiens 131,780 | coovrvenees 131,780 | coovvrenen 134210 | oo 133,676 0 (1,896) 0 (1,896) LV [P 131,780 0 0 0 587 | 01/20/2045.... | 1FM........
97655J AE 2| WIN 2016-1 1ASCMO  3.500........ceuceverermreevererennnr | - | 03/21/2016. | PAID ON PRINCIPAL 55,031 55,031 55,822 55,822 0 (791) 0 (791) 0 55,031 0 0 0 269 | 01/20/2046.... | 1FE..
05522P  AC 6 |BACS-0101 CMO (ARS) (1 8.000.........cmrmrermmrrrereerenns D| 01/05/2016. | FINAL PAYMENT 733 733 2,045 517 0 250 0 250 2,023 2,790 (2,057) 0 (2,057) 881 | 06/30/2020.... | 6FE...
17319W  AA 7| CGCMT 2013-SMP A 2110, |« | 03/12/2016. | PAID ON PRINCIPAL 73,513 73,513 75,052 74,328 0 (814) 0 (814) 0 73,513 0 0 0 262 | 01/12/2030.... | 1FM........
23305Y BB 4|DBUBS2011-LC3AA2  3.642......cccccccccvviivcccccvccccccc. .| 03/10/2016. | PAID ON PRINCIPAL 90,842 90,842 91,749 90,812 0 30 0 30 0 90,842 0 0 (U [ 401 |08/10/2044.... | 1FM........
36191Y AZ 1| GSMS 2011-GC5 A2 2.999. . | 03/10/2016. | PAID ON PRINCIPAL 0 (182) 0 (182) 0 0 0 0 2,054 | 08/10/2044....
45779B BT 5|IMSCI 2013-4 A1 (144A) 2.837..........cococvvvcvcvcvcvcvnnnnnnne | C| 03/12/2016. | PAID ON PRINCIPAL 0 3 0 3 0 0 0 0 44 |04/12/2023.... | 1FE...
75585R  GC 3 |REALT 2006-3 A1 4.449.......ccovconeercnneericienennns | €[ 03/12/2016. | PAID ON PRINCIPAL.......oooerrvirvcrnrins [ evrerreinnenriinsenniins | oveeviiinens 159,397 | ccovrrenes 159,397 | ccovvvienen 159,391 | cccvirens 159,182 0 215 0 215 LV [P 159,397 0 0 0 ...1,645 |12/12/2038.... | 1FE..
00442Q AD 0 [ACE 2003-MH1 A4 (144A) 6.500..........cccoooeermrereircnenes . 103/15/2016. | PAID ON PRINCIPAL.........cccovvvemmrmries [ ovrnrrvisnrvicssnniiins | v 148,929 | ......ccccc... 148,929 | ....ccccceoe. 141,206 | .......cccc. 144,268 0 4,661 0 4,661 (VI [P 148,929 0 0 0 ....1,643 | 08/15/2030.... | 1FE..
126342 DZ 4 |AMHPT 1996-1 B1 8.000........cooommeenreeneieinieieieineeee .| 03/15/2016. | PAID ON PRINCIPAL 339,859 339,859 351,709 339,925 0 (66) 0 (66) 0 339,859 0 0 0 ..4,273 | 03/15/2027.... | 3AM...
20846Q HN 1| CNF 2001-3 A4 6.910....cciirrieri i . 103/01/2016. | PAID ON PRINCIPAL........ceovinrimmiiines | e | ovviieniins 114,979 | v 114,979 | oo 114,973 | o 114,977 0 2 0 2 LV [P 114,979 0 0 0 ...1,273 | 05/01/2033.... | 5AM..
20846Q JW 9| CNF 2002-2 A2 6.030.....ccoocorrerrerereriscscscscscsn .| 03/01/2016. | PAID ON PRINCIPAL 52,553 52,553 52,668 52,564 0 (11) 0 (11) 0 52,553 0 0 0 525 |03/01/2033.... | 1FE...
37934E AD 4 |GFT1998-1B . 103/10/2016. | VARIOUS. 151,269 ..151,269 0 0 0 50,203 0 50,203 0 50,203 0 ...101,066 06/10/2020....
393505 BC 5|GT1993-2B .| 03/15/2016. | WRITTEN OFF. 0 10,026 9,323 9,058 0 51 0 51 0 9,109 0 (9,109) 954 | 07/15/2018.... | 6FE...
393505 RJ 3| GT 1996-10 M1 7.240.. .| 03/15/2016. | PAID ON PRINCIPAL 311,859 311,859 320,776 311,900 0 (41) 0 (41) 0 311,859 0 0 0 3,765 | 11/15/2028.... [ 4AM.......
393505 Y2 2| GT 1999-3 M1 6.960........cccuerrierinis . | 03/01/2016. | WRITTEN OFF. 0 60,081 19,926 0 0 0 0 0 0 0 0 0 0 846 | 02/01/2031.... | 6FE...
393505 74  7|GT1999-4 A7 7410 . 103/01/2016. | PAID ON PRINCIPAL 48,048 48,048 40,189 27,160 0 20,888 0 20,888 0 48,048 0 0 0 571 | 05/01/2031.... | 6FE........
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393505 3P 5|GT 1999-5 A5 7.860......coovvvvrvvencrernnrnrncnnnnnnnennnnes | - | 03/101/2016. | PAID ON PRINCIPAL 71,355 71,355 71,322 44,418 0 26,936 0 26,936 0 71,355 0 0 0 868 |03/01/2030.... | 6FE........
44890R  AC  5[HART 2014-AA3 90, . | 03/15/2016. | PAID ON PRINCIPAL 2,799,205 2,799,205 2,798,330 2,798,469 0 736 0 736 0 2,799,205 0 0 0 3,602 | 07/15/2018.... | 1FE........
674135 DQ  8|OAK 1998-B M2 7.025 . | 03/15/2016. | WRITTEN OFF. 0 3,361 209 0 0 0 0 0 0 0 0 0 0 53 |05/15/2023.... | 6FE...
674135 DQ  8|OAK 1998-B M2 7.025. . 102/15/2016. | RECOVERY OF PAR WRITE-OFF........ 0 (6,873) (428) 0 0 0 0 0 0 0 0 0 0 0 |05/15/2023.... | 6FE...
67087T DW 8| OAK 2002-C A1 . 1 03/15/2016. | PAID ON PRINCIPAL 81,117 81,117 74,195 66,724 0 [ . 14,393 w0 | 14,393 0 81,117 0 0 0 818 |11/15/2032....
921796 MZ_ 8| VMF 2003-A A4 . 103/07/2016. | PAID ON PRINCIPAL 259,639 259,639 236,272 256,989 0 2,650 0 2,650 0 259,639 0 0 0 3,481 | 05/07/2026....
3899999. Total Bonds - Industrial and Miscellaneous. ....108,336,364 | ......106,242,374 | ......107,512,986 | ....... 104,178,558 LG 1,311,626 858,618 | ..o ..2,170,244 | ..............2,023 | ......106,350,825 | ..............(2,057) | .........1,987,596 | .......1,985,539 | ...2,251,165 XXX XXX
Bonds - Hybrid Securities
12479B AA 0 I COMMONWEALTH BANK OF A 6.024............coc0c0e000000 I F‘ 03/15/2016. I REDEEMED. 2,000,000 2,000,000 880,000 880,000 0 0 0 0 0 880,000 0 [ 1,120,000 | ........ 1,120,000 | ......... 61,240 | 03/29/2049.... | 2FE.......
4899999. Total Bonds - Hybrid Securities 2,000,000 2,000,000 880,000 880,000 0 0 0 0 0 880,000 0....1,120,000 |......1,120,000 | ......... 61,240 XXX XXX
8399997. Total Bonds - Part 4. ....316,647,859 | ......313,612,868 | .......322,645,709 | ...... 310,599,048 | ........ 1,312,309 | ..o 613,110 | .0 | s 1,925419 | oo 72,457 | .......312,596,924 | ..........(148,296) | ........4,199,231 | ....... 4,050,935 | ...6,785,577 XXX XXX
8399999. Total Bonds. 316,647,859 | .......313,612,868 | .......322,645,709 | ...... 310,599,048 312,309 ..613,110 ..1,925,419 312,596,924 148,296) ,199,231 4,050,935 | ...6,785,577 XXX XXX
Common Stocks - Industrial and Miscell
015271 10 9| ALEXANDRIA REAL ESTATE EQUITY......cccccoccrmmurenee | . | 03/29/2016. | EVERCORE ISI NA CASH.......oooomvvvvrs | 000000.2,000.000 | oo 179,528 XXX | e 147,500 | .ocovrins 180,720 (33,220) 0 0 (33,220) (V) IO 147,500 0 32,028 32,028 1,540 XXX L....
02927E 30 3| AMERICAN RESIDENTIAL PROPERTIES..........c.coevvuuue .| 01/19/2016. | UBS SECURITIES NA CASH 642......... +..19,400.000 | ..ocovencnc 333,183 XXX 333,852 366,660 (32,808) 0 0 (32,808) 0 333,852 0 (669) (669) 1,940 XXX L.
101121 10 1|BOSTON PROPERTIES INC.......ccccccoeoeeeeeeeeeveveveveveccces | . [ 03/11/2016. | VARIOUS, 8,900.000 | ..........1,051,618 XXX | 752,149 | .........1,135,106 (382,957) 0 0 (382,957) 0 752,149 0 299,470 299,470 | ........ 16,910 XXX L.
105368 20 3| BRANDYWINE REALTY TRUST.....ccooocvmmervimncrerisnnnenns |« | 02/05/2016. [ VARIOUS.......ocovvvvmrrrirereisrenreeieesneenns +43,100.000 | ...covenecd 544,046 XXX 530,992 588,746 (57,754) 0 0 (57,754) 0 530,992 (V1 [ 13,054 | .o 13,054 6,465 XXX L.....
252784 30 1 |DIAMONDROCK HOSPITALITY CO......cocoreverererrrrenenns . 102/09/2016. | VARIOUS.........oovoverreverererceererii +.21,400.000 | c.oooooenene 177,818 XXX 206,510 206,510 0 0 0 0 0 206,510 0 (28,692) (28,692) 2675 XXX L.....
25960P 10 9| DOUGLAS EMMETT IN . 101/07/2016. | ROBERT W BAIRD & CO. NAALGO.... .1,200.000 5,482 XXX .20,520 37,416 .(16,896) | .. ..(16,896) 0 20,520 0 .14,962 XXX
29444U 70  0|EQUINIXINC . 103/07/2016. | VARIOUS........coccovvvriicrieriineiiereiiens renn2,400.440 | 661,091 XXX | 582,322 | oot 725,760 n(143,438) | o0 0 .....(143,438) 0 582,322 0 78,769 0 XXX L....
29476L 10 7 [EQUITY RESIDENTIAL PROPERTIES TRUST............. | . | 03/24/2016. | VARIOUS..........cooovvermmmmrerrmrmrcrrerrriins 100en2,100.000 | oo 159,091 XXX ] 82,464 | .......co... 171,339 (88,875) 0 0 (88,875) 0 82,464 0 76,627 | ........ 10,760 XXX L.
370023 10 3 | GENERAL GROWTH PROPERTIES INC.......ccocovvvrernr . 101/28/2016. | VARIOUS.........oorvreerrreiesrriiererinins 1009,600.000 | ..o 249,421 XXX | e 112,843 | ..ccooonec 261,216 (148,373) [ i l0 0 cee(148,373) [ e | s 112,843 | i (V1 136,578 | ..covv 136,578 1,824 XXX L....
431284 10 8| HIGHWOODS PROPERTIES INC.........cccoovvevrreriirrnenns . 103/11/2016. | CITIGROUP NORTH AMERICA ALGO. | ...........1,000.000 | ................ 46,109 XXX ] 32,620 | .o 43,600 reee(10,980) [ o0 0 <eer(10,980) 0 32,620 (V[ [ 13,489 | .o 13,489 | .o 425 XXX L.....
44107P 10 4| HOST HOTELS & RESORTS INC.........cocovvvrvvvmvviiiiiininns . 01/29/2016. | VARIOUS..........cccooocvevevevevevevcviveviverivins +0010,600.000 | ..oovovvven 145,151 XXX | 153,114 | oo 162,604 (9,490) 0 0 (9,490) (I [ 153,114 0 (7,964) (7,964) 2,120 XXX L.
554382 10 1| MACERICH CO. .1 01/06/2016. | PRIOR YEAR INCOME. 0.000 0 XXX 0 0 0 0 0 0 0 0 0 0 0 XXX L
70509V 10 0 |PEBBLEBROOK HOTEL TRUST.........coommvmmmvmmimmnninninnnns .| 02/22/2016. | STIFEL NICOLAUS & COMPANY NA... | ...........8,300.000 | .............. 224,431 XXX 200,883 232,566 (31,683) 0 0 (31,683) 0 200,883 0 23,548 23,548 XXX L.
758849 10 3 |REGENCY CENTERS CORP.........ccccouurvemmumeremmenrennns | - | 01/28/2016. | RAY JAMES NORTH AMER ALGO. ... 101,300,000 [ o 92,023 XXX 60,190 88,556 (28,366) 0 0 (28,366) 0 60,190 0 31,833 31,833 0 XXX L.....
867892 10 1 [SUNSTONE HOTEL INVESTORS INC...........ccccovvweeeern | . [ 02/19/2016. | SELL FRACTIONAL SHARE. 0.460 5 XXX 0 0 0 0 0 0 0 0 0 5 5 0 XXX L.....
87611X 10 5| TARGA RESOURCES PARTNERS LP.........cccccocomr [ . | 02/17/2016. | MERGER......oocvovevcvcrircrircrcrcrcncrcvcncnnnnnnns | eerennnni44,000.000 | ..o 727,320 XXX 727,320 727,320 0 0 0 0 0 727,320 0 0 0 36,300 XXX L.
87612G 10 1| TARGA RESOURCES CORP........cccoeummurrmernnervnercnnnns | . | 02/117/2016. | RBC CAPITAL MARKETS.......cooomuvvenes | 00reenn27,280.000 | e 536,319 XXX 727,320 727,320 0 0 0 0 0 727,320 0 [ ooereeenn(191,001) [ coerreenn(191,001) | i 0 XXX L.....
902653 10 4| UDRINC .| 01/28/2016. | VARIOUS..........ccccoocoovevevevivevevevivevivivins 000005,200.000 | oo 189,507 XXX | i 51,246 | .............. 195,364 e (144,118) | 0 | 0 .....(144,118) 0 51,246 0 [ v 138,261 | ............ 138,261 XXX L.
92276F 10 0| VENTASINC. . 1 03/31/2016. | VARIOUS. 3,300.000 206,537 XXX 0 0 0 0 0 0 40,916 40,916 XXX L
95040Q 10 4| WELLTOWERINC . | 03/11/2016. | CITIGROUP NORTH AMERICA ALGO. | ...........1,400.000 | ......ccco...c.. 92,132 XXX 65,520 95,242 (29,722) 0 0 (29,722) 0 65,520 0 26,612 26,612 XXX L.....
96949L 10 5] WILLIAMS PARTNERS LP......ococvovevcvcvenssssssssssssssssssnenes . 102/17/2016. | RBC CAPITAL MARKETS..........coconee | -......159,758.000 | ...........2,751,532 XXX oo 5,099.475 | ...........4,449,260 650,215 0 0 650,215 0 5,099,475 0 [....(2347,944) | ....... (2,347,944) | ......135,794 XXX L.
9099999. Total Common Stocks - Industrial and Miscellaneou: ........8,402,344 XXX .......10,052,461 | ........ 10,395,305 .....(508,464) 0 0 (508,464) 0 .....10,052,461 | ....cccooosrrrererc 0 [ .o (1,650,117) | ...cco.c (1,650,117) | .......249,825 XXX XXX




¥1°6030

Statement for March 31, 2016 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
F
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
9799997 Total Common Stocks - Part 4 ...8,402,344 XXX oo 10,052,461 | ........ 10,395,305 (508,464) 0 0 (508,464) 0 ... 10,052,461 | ..cocoocooveverennn 0 [....(1,650,117) | ...... (1,650,117) | .......249,825 XXX XXX
9799999. Total Common Stocks ....8,402,344 XXX 210,052,461 | o 10,395,305 | ...........(508,464) 0 0 (508,464) 0 [ 10,052,461 | i 0[....(1650,117) ] ......(1,650,117) | .......249,825 XXX XXX
9899999. Total Preferred and Common Stocks ....8,402,344 XXX v 10,052,461 | 10,395,305 (508,464) 0 0 (508,464) 0] ......10,052,461 | ...occcooovvriinnn 0....(1650,117)] ......(1,650,117) | .......249,825 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks 325,050,203 XXX ......332,698,170 | ....... 320,994,353 | ...........803,845 | ............ 613,110 0] 1,416,955 | .............. 72,457 | .......322,649,385 | ...........(148,296) | ......... 2,549,114 | ......... 2,400,818 | ....7,035,402 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.




statement for March 31, 2016 o he O 1. PAUL FIRE AND MARINE INSURANCE COMPANY

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

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

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

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

QE06, QE07, QE08, QE09



Statement for March 31, 2016 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

2 3 4 5 6 7
NAIL
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
U.S. Government - Issuer Obligations
REPO - CREDIT A TREASURY ......couiimtimmriineiiesiiesisessss s sssess st ssssssns | sesssssssnes PSRRI IO 430,054 04/01/2016...
REPO - DEUTSCHE A TREASURY .....ouutiiiiiiiiieiisiiesesisiesse s 1. 57,761,780 04/01/2016...
REPO = HSBC A TREASURY .....uvimiimuiisisieeiseesseessssssssse st 1. 57,761,780 04/01/2016...
REPO - ROYAL A TREASURY .....couuiiiteitiesisessstis bbbt 1. 57,761,780 57,761,780 | 04/01/2016...
0199999.  U.S. Government - ISSUET OblIgAHONS. ... ... euerrrerreieeieis ettt 73,715,394 173,715,394 XXX
0599999, Total = U.S. GOVEIMMENL. c... etttk 173,715,394 XXX
6199999.  Total - ISSUET OBlIGAHONS. ... vttt sttt sttt 173,715,394 XXX
6599999, SUDLOAL = BONGS..........veveiieieciiieieietete ettt ettt ettt s ettt en s b st ensessnsesnee 173,715,394 XXX
9999999, TOHAIS..... .orvorieeriiieirieirieii ettt onnnnennnesnnensnnenensnenns | avnnneennees ] T8, T 15,394 | vt 173,715,394 XXX

QE10




statement for March 31, 2016 o he O 1. PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

General Interrogatories:

1.
2.

Total activity for the year:  Fair Value §.......
Average balance for the year:  Fair Value $.

NONE

QE11




Statement for March 31, 2016 of the ST PAUL FIRE AND MARINE |NSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories

American Business Bank............cc.ccocveueieiiercciieienecnne L0S ANGEIES,CA......ccooiiiiiicriiesisesiissiesiisssisssiisenns | cenviessissiiinnsis | eneinennd 0.000 0 0 837,562 835,233 829,063 [ XXX
Bank of America Willmington, DE. 0.000 0 0 532,198 222,928 521,667 | XXX
Johnson Bank RACINE,WL......oooeeeierevesveeeeereesesseseeneesssessesennss | eevvensensinsinsiens | eveeerean 0.000 0 0 193,740 128,457 224,992 | XXX
JP Morgan Chase Bank, N.. San Antonio, T 0.000 0 0 635,747 56,183 273,485 | XXX
Hinsdale Bank & Trust. Hinsdale, IL 0.000 0 0 391,471 355,728 498,181 | XXX
Midfirst Bank. Denver,CO 0.000 0 0 267,516 564,342 338,364 | XXX
Suntrust Bank Nashville, TN 0.000 0 0 805,754 289,023 975,437 [ XXX
US Bank St. Paul,MN 0.000 0 0 2,308,463 2,635,007 2,604,559 [ XXX
Wells Fargo. San Francisco,CA. 0.000 0 0 2,624,544 3,659,439 2,999,104 | XXX
Wells Fargo. Portland, OR 0.000 0 0 180,535 355,071 58,520 | XXX
Commerce Bank. Kansas City, MO 0.000 0 0 217,934 517,494 521,684 | XXX
Citibank, N.A New Castle,DE 0.000 0 0 554,967 331,395 173,849 | XXX
CIBC Mellon. Toronto,ON 0.000 0 0 565,699 641,919 2,055,786 [ XXX
First National Bank of Anchorage.............c.oevueveverernenes Anchorage,AK 0.000 0 0 10,000 10,000 10,000 | XXX
JP Morgan Chase Bank, N.A............ccooevecrmmcreinnecrene. NEW YOrk,NY. 0.000 0 0 1,376,552 1,065,670 1,387,120 | XXX
Royal Bank of Canada Toronto,ON 0.000 0 (U I, 19,936,632 | .....cooeeeeue 10,429,373 | ...cccovwenens 11,572,839 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 31,439,315 22,097,261 25,044,650 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 31,439,315 22,097,261 25,044,650 | XXX
0599999. Total Cash, XXX XXX 0 0 31,439,315 22,097,261 25,044,650 | XXX

QE12
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Statement for March 31, 2016 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

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

LEHMAN BROTHERS HOLDINGS........cocuuitutireiuiiniererieiseesesseisssi sttt ens | fhebien bt e s bbb bbb | enseninees 02/01/2010....c.. | v 3.950 | 11/10/2009....... | ccoverererirnee 0 [ e 0 0
LEHMAN BROTHERS HOLDINGS.......t.ttutstterstseesersssesessesssesssssssssessassses st ses 0840881084481 4084140118088t febsenb s sttt en bttt ensnnns | aessensanes 02/01/2010, .950 | 11/10/2009... 0 0. 0
3299999. Industrial and Miscellaneous (Unaffiliated) = ISSUBT OBIIGALIONS. .........c. ettt sttt s e s s ee et eeseesesamsee | 2eeeseeseeaseseseeseeseseeseeseeeeseseeaee oot sesemsees | £8eeseeesaeteeseesesseseeseeseeeeseesee e seseeses et entensessetsnsensennssesensessnssnsanns | nnsessessesasees 0 | et 0 0
3899999. Total - Industrial and MiSCEIANEOUS (UNGFFIIATEA). ... ruuiuueiesie ettt E k8 £0h e44eEbeEE e f e b0 f 1oL E R f 8 E £ EE e £EeEEeEEeeE oL b E£Ef b E Lo E b e bbbttt | enbacsseniennanes 0 | e [ R 0
Total Bonds

7799999. Subtotals - Issuer Obligations..... 0 0. 0
8399999. Subtotals - BONdS.......cociviriiriiiiniiriisisisisnienes 0 0. 0
8699999, Tl - CASH EQUIVAIENES..........creeieieeecee ettt s s s se£sees 28 s e e s e £ s eben b e s s e b seeessesses £esesseesesassessesaseaesesaeesesaeseesesseeaesesseese febaeEseteeseesesseeaeEesseEeE e R ee R e S e R e e R AR s e R e R s s b e st ne e et ns e ebnsents | eeesensesinenes 0 [ e 0 0




Supplement for March 31, 2016 ofthe S T. PAUL FIRE AND MARINE INSURANCE COMPANY

* 2 47 6 7 2 016 4550010 1 *

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

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

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........cccooveveiersiinnnns V2N SO (01 N (O N (01 SN (V1 I (492) [ .o (VI O (1 I 52,922
2. Alaska.......oeiierienieeienn V21 (01 (01 (O (01 I (0 (01 327
3. ANZONA...ce e VAV [ (01 SO (V1 SN (01 O (V1 I (1,164) | oo, (V1 (1 I 122,728
4. Arkansas........ccoeoeeeerennnas AR | (01 (01 (V1 O (V1 (U] ] — (0 (1 I 101,796
5. California.....c.cccovrvrrerrereninns CA| e (01 SO (01 SO (O SN (V1 (UAL0) ] F— (VI (V1 I 77,629
6. Colorado......cccccoveuerrerrrcrnnnas CO | (O (O (O (V1 I (VRN D] (01 (1 I 59,950
7. ConnectiCUt........ccevvvvrrrrrennnes (O3 I IS [0 (01 (01 (01 (345) | cveeree 7,423,515 | o (01 41,330
8. Delaware.......cccoooververerrennne. [0] =3 IS (01 (01 (01 (1 I [C10) ) [N 0 N OSSOSO (1 I 17,466
9.  District of Columbia................ (D103 IS [0 (01 [0 (O (1,101) ] 1vereree0i250,000 | oo, L 50,856
10, Florida......oooceeveeeeeereeeeceecd FL |0 | (01 (01 O (V1 I (2,285) ] coveeeeererreeeeeeen [ (1 I 128,447
11, GeOrgia.....ccevreveeeerereerereences GA |0 [0 [0 |0 (TR 01S) ) R 0 N IS (1 I 174,396
12, Hawaii.....ooooevevieieieeesinns
13.  Idaho..
14.  llinois..
15.  Indiana....
16, 1OWa. o
17, Kansas......cccoeveveveeverenninns
18.  Kentucky......ooeevesieiennenns
19.  Louisiana
20.  Maine......oooevererereeeriinens
21, Maryland.......cccooevvnrervenrens
22. Massachusetts
23, Michigan.......ccoevvnrnrrninnenns
24, Minnesota........ccoervrrverreienns
25, MiSSISSIPPI...eerereenrerrerrerenens
26, MiSSOUM..cuvereerrreeirriieerieieens
27.  Montana........ccccceeererreviieienns
28. Nebraska....
29. Nevada...........
30. New Hampshire.. .
31, New Jersey.....veneeneenns
32.  New MexXiCo......ccoerrrrrrrrernnes
33, New YOrK...ooooooevieieiiiiiinns
34.  North Carolina........c.ccccorene.
35, North Dakota.......ccoeeeeveereeeee ND [ o0 0 [0 0 | (1,150)
36, ONi0.oeeeeree e (O] 1N IS (V1 SO (V1 SOOI | R SRRSO | B DRSPS 99,491
37.  Oklahoma.......cccccovvvervirernnne. (0114 ISR (01 RN 0
38, OregoN......ccoeeeveervereeereernnns (0133 [T (01 0
39.  Pennsylvania.........cccoeveuunee. PA| i (01 RN 0
40. Rhode Island...........ccocvvvenee. [N [ (01 0
41.  South Carolina...........ccoeenee SO P (O O 0
42.  South Dakota
43, Tennessee.......coveverernnens
44, TeXaS...coevererereereerersreienans
45,  Utah...... ..30,153
46. Vermont.. ....935
47.  Virginia... .209,803
48, Washington......cccoeerveeence WA [0 |0 [0 [0 | 274) [0 0 | 22,097
49.  West Virginia..........cccovvveernee. WV e (1 O (1 N (01 N 0 | eveeeeverieeeeen @74 [0 0 [ 267,001
50.  WiSCONSIN......ccoeveereerrrerenenns WH oo (01 (O (O 0 |iereennn 40,768 |...........250,000 | oo [, 123,929
51, Wyoming.....cccvvvverrererrecnnnns WY o (O N (1 I 93,347 .o, T i 93,272 [0 |0 [ 3,073
52.  American Samoa.................. VAYS] [ (01 (01 (01 (01 [0 [0 [0 0
53, GUAM...oiciceeeeseeians (C1U N RN (O SN (1 SN (O SN (01 SN (01 O (VI O (VI O 0
54.  Puerto RiCO......cccovvrvvererrene. PR | e (O (O (O (V1 KT I (0 (V1 I 6,336
55.  US Virgin Islands...........cc........ AT/ 1 [N (01 SO (O SO (O SO (V1 SO (V1 (V1 (V1 0
56.  Northern Mariana Islands.....MP | ..........cccccounncd (01 (01 RN (01 RN (01 RN (01 (01 [0 0
57.  Canada......ccooevmrrrrrerns (07,1, IS (01 SO (01 N (V1 SO (O SO (V1 (V1 (V1 I 27,718
58.  Aggregate Other Alien........... (01 [P (V1 IO (V1 IS (V1 IS (V1 S 2 | e (V1 (V1 O 91
59, TotalS. .o | senessssesenesssnsens [ I (V1 I 93,651 | coviiieeiieienas 1 I 44946 | ......... 16,391,739 | oo, 10 | 3,276,655
DETAILS OF WRITE-INS
58001. GBR United Kingdom..................
58002. Other Alien Combined
58003. AUS Australia........c...cc.....
58998. Summary of remaining write-ins for
Line 58 from overflow page...... | veeeeererierennnnad (01 IO (U1 IO (01 IO (01 IO (U1 IO (01 IO (01 I 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above).......cooe| corevreriesisiann. [ I [V I [V I [ I 3 I [V I [ I 91




Supplement for March 31, 2016 ofthe S T. PAUL FIRE AND MARINE INSURANCE COMPANY

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

Hospitals

* 2 47 6 7 2 016 4550010 1 *

SUPPLEMENT "A" TO SCHEDULE T

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

Direct Losses Paid 5 Direct Losses Unpaid

8

States, Etc.

Direct
Premiums
Written

Direct
Premiums
Earned

3 4

Number
of

Amount Claims

Direct
Losses
Incurred

6

Amount
Reported

7

Number
of
Claims

Direct
Losses
Incurred
But
Not
Reported

© ® N GR W=

O O oo Oy oy oy BB B B BB PR DB PP OO WWWWOWWWLWWRNNDMNDMNDDNDMNDMNDMNPDMNPDMNODDN =222 A A A A a aA a
NSO O RSN OO0 XN T RSNSOI ISTEIRN IS OISO EON SOOI R0

Alabama.......cccocvveriereinnnn AL
AlasKa........ocevverereirieieieae AK
ANZONA...coveeieieeeesee s AZ
Arkansas...........cccocoveverrerennnn AR
California.........coeveveerrererenen. CA
Colorado........ccoevvvrvererennen. CcOo
ConnecticUt........cccvrevvrrrernnns CT
Delaware........cccocveeveirernnnen. DE
District of Columbia................ DC
Florida.........ccoovevverererericrnns
(€T (0] O
Hawalii........cooveveerericiciisienns
|daho..
lllinois..
Indiana....

Kentucky.......coeveerierreeneinenns
Louisiana

Michigan.........ocvvereernennenns
Minnesota.......cccocvevrereiennes
(VST o]
MISSOUI.....vvveeireieiesinirerinines
Montana.........cceevveveieierennns
Nebraska....
Nevada...........

New Hampshire.. .
NEW JErsey......ccovreuneeneereenns
New MEXICO.......cvvvrrrrrrerrrenes
New YOrK.......ooocvvvverercrenrnnns
North Carolina..........cccccevvnne.

OregoN.....cvveeveveeesesiereinenns
Pennsylvania...........ccccccunean
Rhode Island............cccccevuee.
South Carolina............cco.uc.... SC

Vermont..
Virginia...
Washington
West Virginia.........cocoovernnnee. WV
WiSCoNSiN........ocvevvevereercrnen. Wi
WYOMING....oveveerereierrereieenns WY
American Samoa.................... AS

Puerto Rico..........cccvvvernnee. PR
US Virgin Islands..........cc..cc..... Vi
Northern Mariana Islands.....MP
Canada........cccovevererineirennn CAN
Aggregate Other Alien........... oT
TOtalS. s

................ 78,712

.............. 328,625
.............. 358,448

................ 80,176
................ 23,953
.............. 265,189
.............. 133,375

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)..............




Supplement for March 31, 2016 ofthe S T. PAUL FIRE AND MARINE INSURANCE COMPANY

Designate the type of health care

providers reported on this page.

O
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

8

6 7

Number
Amount of
Reported Claims

Direct
Losses
Incurred
But
Not
Reported

© ® N GR W=

O O oo Oy oy oy BB B B BB PR DB PP OO WWWWOWWWLWWRNNDMNDMNDDNDMNDMNDMNPDMNPDMNODDN =222 A A A A a aA a
NSO O RSN OO0 XN T RSNSOI ISTEIRN IS OISO EON SOOI R0

Alabama.......cccocvveriereinnnn AL
AlasKa........ocevverereirieieieae AK
ANZONA...coveeieieeeesee s AZ
Arkansas...........cccocoveverrerennnn AR
California.........coeveveerrererenen. CA
Colorado........ccoevvvrvererennen. CcOo
ConnecticUt........cccvrevvrrrernnns CT
Delaware........cccocveeveirernnnen. DE
District of Columbia................ DC
Florida.........ccoovevverererericrnns
(€T (0] O
Hawalii........cooveveerericiciisienns
|daho..
lllinois..
Indiana....

Kentucky.......coeveerierreeneinenns
Louisiana

Michigan.........ocvvereernennenns
Minnesota.......cccocvevrereiennes
(VST o]
MISSOUI.....vvveeireieiesinirerinines
Montana.........cceevveveieierennns
Nebraska....
Nevada...........

New Hampshire.. .
NEW JErsey......ccovreuneeneereenns
New MEXICO.......cvvvrrrrrrerrrenes
New YOrK.......ooocvvvverercrenrnnns
North Carolina..........cccccevvnne.

OregoN.....cvveeveveeesesiereinenns
Pennsylvania...........ccccccunean
Rhode Island............cccccevuee. RI
South Carolina............cco.uc.... SC

Vermont..
Virginia...
Washington
West Virginia.........cocoovernnnee. WV
WiSCoNSiN........ocvevvevereercrnen. Wi
WYOMING....oveveerereierrereieenns WY
American Samoa.................... AS

Puerto Rico..........cccvvvernnee. PR
US Virgin Islands..........cc..cc..... Vi
Northern Mariana Islands.....MP
Canada........cccovevererineirennn CAN
Aggregate Other Alien........... oT
TOtalS. s

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)..............




Supplement for March 31, 2016 of the ST PAUL FIRE AND MAR'NE |NSURANCE COMPANY

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

Other Health Care Facilities

* 2 47 6 7 2 016 4550010 1 *

SUPPLEMENT "A" TO SCHEDULE T

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

Direct Losses Paid 5 Direct Losses Unpaid

8

States, Etc.

Direct
Premiums
Written

Direct
Premiums
Earned

3 4

Number
of

Amount Claims

Direct
Losses
Incurred

6

Amount
Reported

7

Number
of
Claims

Direct
Losses
Incurred
But
Not
Reported

© ® N GR W=

O O oo Oy oy oy BB B B BB PR DB PP OO WWWWOWWWLWWRNNDMNDMNDDNDMNDMNDMNPDMNPDMNODDN =222 A A A A a aA a
NSO O RSN OO0 XN T RSNSOI ISTEIRN IS OISO EON SOOI R0

Alabama.......cccocvveriereinnnn AL
AlasKa........ocevverereirieieieae AK
ANZONA...coveeieieeeesee s AZ
Arkansas...........cccocoveverrerennnn AR
California.........coeveveerrererenen. CA
Colorado........ccoevvvrvererennen. CcOo
ConnecticUt........cccvrevvrrrernnns CT
Delaware........cccocveeveirernnnen. DE
District of Columbia................ DC
Florida.........ccoovevverererericrnns
(€T (0] O
Hawalii........cooveveerericiciisienns
|daho..
lllinois..
Indiana....

Kentucky.......coeveerierreeneinenns
Louisiana

Michigan.........ocvvereernennenns
Minnesota.......cccocvevrereiennes
(VST o]
MISSOUI.....vvveeireieiesinirerinines
Montana.........cceevveveieierennns
Nebraska....
Nevada...........

New Hampshire.. .
NEW JErsey......ccovreuneeneereenns
New MEXICO.......cvvvrrrrrrerrrenes
New YOrK.......ooocvvvverercrenrnnns
North Carolina..........cccccevvnne.

OregoN.....cvveeveveeesesiereinenns
Pennsylvania...........ccccccunean
Rhode Island............cccccevuee. RI
South Carolina...........cc.cuen... SC

Vermont..
Virginia...
Washington
West Virginia.........cocoovernnnee. WV
WiSCoNSiN........ocvevvevereercrnen. Wi
WYOMING....oveveerereierrereieenns WY
American Samoa.................... AS

Puerto Rico..........cccvvvernnee. PR
US Virgin Islands..........cc..cc..... Vi
Northern Mariana Islands.....MP
Canada........cccovevererineirennn CAN
Aggregate Other Alien........... oT
TOtalS. s

................ 12,224

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)..............




Supplement for March 31, 2016 ofthe S T. PAUL FIRE AND MARINE INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q455-5



Supplement for March 31, 2016 ofthe S T. PAUL FIRE AND MARINE INSURANCE COMPANY

* 2 47 6 7 2 0165050010 1 *

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended March 31, 2016

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
.................... 987,601 |................1,274,083 | ................(4,637,774)
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

Q505
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