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Statement for June 30, 2016 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
S =001 3OO OO SOTUTPTSTRTRY ISP 11,178,296,701 [ ..eoovververereereerrerennne (V) [ 11,178,296,701 | ......... 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 2,834,755,194 | .....cocvv 11,395,142 | ........... 2,823,360,051 | ........... 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 29,048,971 | oo (1] IS 29,048,971 | coovvernns 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 749,217,449 | .o (1] I 749,217,449 | .............. 751,666,431
4.3 Properties held for sale (less §.......... 0 €NCUMDIANCES)......ocvveviercieiieieieiseiesieieisesesiesens | crresesissessese s (01 TN (0 TR (0 U 0
5. Cash ($.....30,983,658), cash equivalents ($.....10,094,526)
and short-term investments ($.....297,801,166)..........couwrverrreermeresnneeesnmeesesnsesssssessssesesssees | soseeessneens 338,679,351 | ..cvoreriericriieeein (N [P 338,679,351 | ..occvvneee 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 811,512,913 | oo 47,627,639 | ..covvvernvs 763,885,274 | .............. 801,264,475
9. ReCeIVADIES fOr SECUMHES........vveuurerrericiieeriicrirerisei s sss s esssssensnns | cereesessessnns 17,814,937 | oo (V1N I 17,814,937 | v 419,669
10. Securities lending reinvested collateral @SSEtS...........cevevcvevriecieiccceee e | v 113,702,815 | oo (1] I 113,702,815 | ..coeeee. 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 16,074,158,546 16,015,135,764 .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 107,454,938 |....ccooeovvvvreeveiveiereerenn0 | 107,454,938 | 104,355,424
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccceeveeeis| cvvvevenee. 693,602,268 | ......c0ee. 43,909,979 | .coovvnee 649,692,289 | .............. 645,272,037
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....28,880,520 earned but unbilled premiums)..........cccevveee| cevevvrneee 1,186,655,976 | .................. 6,698,813 | ........... 1,179,957,163 | ........... 1,063,079,407
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... ).ttt | e 18,797,623 | cooovvvveveis 1,669,254 | ...vvvvern 17,128,369 | oo 19,832,974
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS..........cc.crverrereererrieresnesiseessseesssessssesssssessesssns | ovesssesinens 41,002,932 | ..ovvvirrrerirerrireninnne (VN [ 41,002,932 | ..coovevrrne 72,017,484
16.2 Funds held by or deposited with reinsured COMPANIES...........c.cvevveveveeeirercereiereicseens | e 7,515,806 | ..oovcveererireieeieias (11 I 7,515,806 | .coocvevrre, 8,155,576
16.3 Other amounts receivable under reinSUranCe COMTACES...........c..uveerrrerceermreriereisersees | oveeeseerisesesesseeseenns (U RN (U R (U 0
17.  Amounts receivable relating to UNINSUFEd PIANS..........c.civriveieicieiee et ssssiessens | cevesseisssessese s (0 RSN (0 R (0 U 0
18.1 Current federal and foreign income tax recoverable and interest thereon..........c.cocecvveeveeecens | cevveervevnenan. 1,494,069 |...oooovirreierererennen. (1] I 1,494,069 | ...oovvererrierererereren, 0
18.2 Net deferred taX @SSEL........couvrrericinceieeise et sssse s sss st sssesnes | eosneesenceens 436,787,113 | oo 127,163,282 | ..ovvvvvnee 309,623,831 | ..cvvvrecn. 309,853,835
19.  Guaranty funds receivable or 0N AEPOSIL...........c.ccvveeirierrieereeceeese s sesesseses | eveeressesinsessenes (156,140) [ ...oovvveerereerererrine (1] IO (156,140) | c.ocverrererenne (21,086)
20. Electronic data processing equipment and SOtWAIE.............cc.eveucieineieee e eiesnees | cevvesisesssssssesessenes 188 [ {1 188 [ oo 263
21. Furniture and equipment, including health care delivery assets ($.......... [0) JSSUS ISP 10,985,677 | ovvvvverrnen. 10,985,677 | ..vvoerereeerrnrereirernnennns (0] 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 affiliates............ccovueverrererereieiseeee e | e 67,480,321 | oo (1] I 67,480,321 [ .o 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 18,731,768,349 | .............. 252,563,740 | ......... 18,479,204,608 | ......... 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 18,731,768,349 | .............. 252,563,740 | ......... 18,479,204,608 | ......... 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..............veeuermmreereririsieeeesisecieesieeessesesesssessseessssensses | eesssseesensens 20,244,986 |....coovvveerereerierinnn. (N [P 20,244,986 | ......coeveenn. 20,309,261
2502. Real estate 0perating fuNd............cc.ocuirieireieeeceeeeee e ssssessesnns | seevessesesenns 20,575,843 | .covvvereree. 1,065,636 | ....ccvvveee. 19,510,207 | .ovvvrrneee 18,731,400
2503. Amounts receivable under high deductible PoliCIES...........cccovevecirireieceseecseseee s | e 14,560,685 | ......ccovvvneee 1,576,802 | ...coovvueeee 12,983,883 | ..coovvviveeee 18,194,841
2598. Summary of remaining write-ins for Line 25 from overflow page..........oceevveueveeveeveesvereeseeneens | e 30,607,518 | wovvevererens 471,516 | oo 30,136,003 | ..ccoevereree. 30,381,592
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE)........ccoiireeiirniiiisir i | e, 85,989,032 | ...occocvviinenees 3,113,954 | ..o 82,875,078 | .....ococoo.... 87,617,094




Statement for June 30, 2016 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....1,047,549,302)..........covurmeeimreimreiereinssiersnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | sessssesssssssensens 7,453,484,198 | ..coeveree 7,422,324,562
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceuiveieiiiieieeissiese st ssss e ssssensens | srtessssessessessessssans 332,013,040 | oo 288,297,531
3. LOSS AUIUSIMENT EXPENSES.......cvuiviivreciictcieie ettt ettt bbb sttt bbb st bbb en s snanns | ebessesaesnsensanees 1,742,337,698 | ...cocvverene 1,742,046,642
4. Commissions payable, contingent commissions and other Similar ChArges...........cccieecierncieieeseessessesss s sessssseses | svesiesssssssssessnssnens 115,230,548 | .coocvevrerieiriinns 159,324,402
5. Other expenses (excluding taxes, ICENSES ANA FEES)...........cvuireieiiiiiieieie ettt ssssnes | srtesesessessesesisaans 118,624,084 | ...ocvovvereree 161,306,934
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cevuerervreierisinsieiesseie e sssssssesas | creesesssseessessesssens 80,279,943 | oo, 86,454,234
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......ccevurrrrrrrrrrrnrerrereernrereinnees | coreersesneeseessesesessesessessssesesneen (V1 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 $.....201,103,688 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 2,503,360,568 | .....ccooerrerene. 2,387,044,917
10, AVANCE PIEMIUM....cvuveieveciieeieeseteetes e tes ettt s st es st s s ee s s bbb st s s s bes b s ss st st es s bbb st esae s s s st essessesensassnsensanes | sressssestessessetsnsessessnsnsansesens T15 | oo 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 13,107,292 | oo 11,934,303
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccovucveveviieresieieiseieeee e eeses s ses s ssesssssssesseses | eveesessesssseessssnsesens 73,939,872 | covevvveeeerererene 62,240,340
13.  Funds held by company under reinsurance treaties.................... ...300,847 .395,031
14.  Amounts withheld or retained by company for account of others. ..27,198,650 ..28,602,229
15.  Remittances and items not allocated.............cccocovivrrrrerrirennen. 18,009,512 ..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.. 76,527,895 .94 478176
18.  Drafts outstanding 0 [ 0
19.  Payable to parent, subsidiaries and affllates...........cccvuuiiiriieeieicee sttt | eebes st nes (01 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. .......cueiurvriciesiesic sttt sttt s bbbt en st stensssaensensns | sestessessisssesssnsanes 110,966,473 | oo 11,186,850
22.  Payable for SECUMEIES IBNAING..........ccviveieiciiesie ettt ettt s s ss st ssessssentenaenas | evsessssssssesssanes 113,702,815 | ovveveeeeeie 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 45,882,245 | oo 48,392,739
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........ovirinrreirceecseieseiee e ssessssseesssens | ceeesessesesesnees 12,837,475116 | coovoveeeene 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 12,837,475116 | oo 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 17,961,704 [ oo 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 2,365,385,256 | ..cvvererernnn. 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 5,641,729492 | oo 5,563,272,481
38, Totals (PAge 2, LINE 28, COL. 3).....uiucieicicieieiee sttt sttt n s taens | neresiestensieniens 18,479,204,608 | .....ccevevrnvee 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...........ceviuririieciee sttt nnns | sresserintens et enans 19,342,855 | ..o 23,101,705
2503. Retroactive reinSUranCce reSEIVE SSUMET. .........euriuerreieiriiessesseessisssese s ssssessessesssssssessessssessessesssssssassessessssessessssessessesssssssessesses | essesssssssessesssssssesesnes 301,826 | covoveeveeeeeie 302,877
2598. Summary of remaining write-ins for Line 25 from oVErlOW PAGE.........cvvirieeveicieesce ettt stes s seses s ssssssnnes | eveesesssssesssesseseenes (16,882,436)| ....ocvvvvercrerrens (18,131,843)
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @00VE)........uiuiiiieiiieiesisisiesssseseesesssssessessessssssessssssssssssessssssssessensssssenssssns | sssssssssssssssessessnsas 45,882,245 | .oovoivien 48,392,739
2901. Special surplus from retroaCtIVE FEINSUIANCE............c.cveicreeeeetee ettt s sss st st b s st ss s ssssessesnsenes | srevessessessssessensesenes 16,961,704 | oo 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 June 30, 2016 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
STATEMENT OF INCOME

1 3
Current Year Prior Year Ended
to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (WHILEN $.....245,750,221) ..ot esssss | srienssiensins 247,966,334 | ..............344,373171 | ............. 639,720,409
1.2 Assumed......... (written $.....2,714,403,509).. ...2,606,822,626 ..5,102,970,002
1.3 Ceded.. ... (written $.....198,491,537)...... N [P 210,012,551 | .............302,413,203 | .......c..... 556,458,383
14 Net......coorenne. (WHHEN §.....2,761,662,194).......ooocrvreereees st sssssss s ssssns | ersesnsanns 2,644,776,409 5,186,232,028
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,479,469,014):
2.1 DIFECL. .. vttt ettt sttt ssenns | sbieniientins 114,392,575 | .............123,388,157 | .............. 164,857,905
2.2 Assumed. . ...1,334,024,498 . ..2,370,855,793
2.3 CBUEBM. ...ttt | erienni s 27,780,006 {...............91,425,067 |.....cc.coo.... 95,017,670
2 NBL oot R bbbttt | srsnniinees 1,420,637,067 | ..........1,272,256,167 | ........... 2,440,696,028
3. Loss adjustment expenses incurred.. ..289,600,766 607,329,839
4. Other underwriting eXPENSES INCUITEM..........cccvuivieiieicieieeieie ettt sse s sses s sssenaenas | sevsesissesnns 828,606,874 | .............7195,857,155 | ........... 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).....cururimiereieiincineireiineineieesetneieessesessessssssessesssssssssesssssnes | sseesssensens 105,931,702 | .............213,907,659 | .............. 540,472,404
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM............cciviiveiiieieiecee bbbt sssesse s ssntenas | sbesaesissenes 251,590,705 | .............272,799,833 | .............. 639,569,988
10. Net realized capital gains (losses) less capital gains tax of §.....4,008,593.........c..coouerrerremeeeeeeeieeeeeeeeseeseeseeseeseias | erissiissiesssenss 8,703,511 | .o 7,359,142 | ..o 305,247,667
11. Netinvestment gain (I0SS) (LINES 9+ 10)......cviuiiiriicieieieieieeie ettt b st sb s ss s ssessnans | sessesssesens 260,294,216 | ..............280,158,975 | .............. 944,817,655
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....1,368,939 amount charged off $.....5,545,947)......cc.ovvurrrerriereinrrinreensississsessssesssssssesssesssenses | covesssenssnsees (4,177,008)] ...
13. Finance and service charges not included in premiums.... ..9,250,332 ...
14. Aggregate write-ins for MISCElANEOUS INCOME...........vurerirrerrireiierireieesesissessssssssssesessesssessessssssssssssssssssesssssessessssssesss | sessssssssasssssssssas 142,114
15. Total other income (LINES 12 thIOUGN 14).......vu vttt s sae s bt s s b s s seeses | sressssessssnssanes 5,215,438
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 st et ses s sanns | evsesessisanes 371,441,356 | ..............504,074,700 | ........... 1,493,696,746
17. DIVIdends 10 POIICYNOIABTS............cveevecveeieeiecieisete ettt b s et a bbb s s sae s s b st s snens | sressssessssnssanes 4,513,039 [ ..o 4112553 | 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 366,928,317 | .............499,962,147 | ........... 1,485,173,156
19. Federal and foreign iNCOME taXES INCUITEM............c.evcviieereieieeeeie ettt saessssssens | saesssssssnsnes 91,682,712 | ..............109,644,430 | .............. 298,412,018
20. Netincome (Line 18 minus Lin€ 19) (10 LING 22)..........ccceuiurireieieiiereieiecteisee e ssssssssssesssessesnses | cvevesrenaenes 275,245,605 | .............390,317,716 | ........... 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
22. Netincome (from Line 20).........ccoevvrirererrerererierrirennn. ..275,245,605 ..1,186,761,138
23. Net transfers (to) from Protected Cell aCCOUNS............ccirurieierriirrecineireectseiseieesssiseessssssseeessssesssssssesssssssssssssses | sessssnssseessssssssessessnssnens0. | coeeneeennseneennsnnnenesen0 [ e 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....11,102,317.......ccoceverrverrrimnrrreerrisnins | cevrveriiens 136,046,639 |.................94,258,499 | ............ (255,675,706)
25. Change in net unrealized foreign exchange capital gain (loss) ....17,668,450 ( . ..(41,719,732)
26. Change in net deferred INCOME tAX.........curiireririeeeireieeseie ettt sttt ettt entenins | eesesssssssesnes (7,773,250) | ..vvvvveeenn(26,133,193) | oo 5,392,589
27. Change in NONAAMILIEA ASSELS..........cuiveieicieieie ettt b st s ssenns | svesbessesssaesand 6,269,567 | ...............(15,191,932) | .cooevevrenne (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 | e 0
31. Cumulative effect of changes in acCoUNtiNG PHINCIPIES........c.cuiviieieieicsiie ettt ssssessesaes | oebessessessssessssessssssenae 0 [ ooeeeieieinieieneend | e 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).........ccccueeerrcieiseieeisssee e sessseesssssesens | nssssisssssias 78,457,011 | .............(145,312,265) | ............. (430,797,751)
39. Surplus as regards policyholders, as of statement date (Lines 21 PlUS 38)..........coeveevereeeeireiniseieieeseesssveesesisenes | eveesiens 5,641,729,492 | ...........5,848,757,966 | ........... 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 462,286 |...oeovieennnn 1,370,334 | 716,449
1402. Change in COLI CASN VAIUES..........cccevuiviiiiesiceiiesise sttt sttt s st st ss s ssssssssessensans | susessssessssnssens 187,881 |... ...489,023
1403. Other assets tri-party/tax credit bond income 132,897 | o0 37,665 | e 98,368

1498. Summary of remaining write-ins for Line 14 from overflow page... ....(540,950)] .. . 1,246,499)
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above).......... 142,114 [ TA2371 [ 57,340
3707, ettt ssssssnssssssssssssnnns | onviessississsssssnsssseeen0 [ s 0 [ e .0
3702, et sttt ss s ssssssssssssnnns | sesiessiississsssssssssseeen0 [ eevessseessessessensensensn 0 [ e .0
3703, ettt sssssssssssssssssssssssnnns | oesiissississsssssssnseen D[ e 0 [ e, 0
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes O [ oo | e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......ovuivieiieieiiiii sttt ssesssssessssssensesesssssnssnsenns | sensesessssssnssssesnssnsessenas 0 e | 0
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Statement for June 30, 2016 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY

CASH FLOW
Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums Collected NEt Of FEINSUIANCE............cvcvirie ettt s s s s ses s sasssans | evsesineas 2,650,969,540
2. NetinVestMENTINCOME.........c.oiiiiiii bbbt | erbenstanseas 286,890,992
3. Miscellaneous income 5,215,438
4. Total (LINES 1THIOUGN 3)....ouveieieciccc ettt st ss s tannns | esbassan 2,943,075,970
5. Benefit and 0SS related PAYMENLS.........ccveviiiviiieiecteee ettt bbb ntesenas | evenrenes 1,314,107,601
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS............ccoevuevcvsereciveiieresiseiens | ceveeireiiesesse e (01 (U1 0
7. Commissions, expenses paid and aggregate write-ins for dedUCtions..........ccovverrrireenrneincneieieeneeseecseesseeesseeneens | ceveeneens 1,208,804,705 | .......... 1,325,699,799 | .......... 2,314,843,905
8.  Dividends paid t0 POCYNOIAETS..........cceviiiieiieicseie ettt s st sssensesnns | eosessssessessees 3,340,050 | .ooovererrinn 372,042 | oo 8,118,488
9. Federal and foreign income taxes paid (recovered) net of $.....(1,515,079) tax on capital gains (losses) 138,673,680 | .... .155,362,864 | .... .296,677,081
10 Total (LINES 5 HNrOUGN 9)....ccvvuuererreriiieeiiserieiseesss sttt sttt | snesisins 2,664,926,035 | .......... 2,653,191,320 | .......... 5,101,374,805
11.  Net cash from operations (Line 4 miNUS LINE 10)..........cccoieieiirrieeieicsesee et aesse s ssssessenss | evsesissenas 278,149,935 | ............. 235,322,766 | ...conc... 802,726,523
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...oeeerirerreeieesis ettt | eeeneieen 690,959,698 | .......... 1,275,311,306 | .......... 2,459,930,304
2.2 SHOCKS..ouueeeeruaereesaeeeesseecesseeess et es s bRt | seeeiseenrens 20,929,263 | .......con... 126,603,835 | .......... 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 4137473 | oo 9,770,411 | oo 69,098,240
12.5  Other iNVESIE @SSELS........cvvvuerirreiiereceiri sttt nens et nes | crisesetsenenes 70,313,715 | oo 56,238,805 | .....coonv 110,878,879
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments............cccoocevevevceeeeicncsieiieiens | e (39,944)[ ..o (84,197)[ v (71,356)
12.7 Miscellaneous proceeds ..99,779,623 ..57,045,993 | ... ...14,342,516
12.8 Total investment proceeds (LINES 12.110 12.7) ..ot essss s ssssssssesssssssssssssessseses | cessessessan 939,727,698 |.......... 1,524,886,154 | .......... 3,961,426,728
13.  Cost of investments acquired (long-term only):
13 BOMAS..veveeeeersaeresseeess st ess s bRt | creseris 1,388,497,462 | .......... 1,080,719,738 |.......... 2,592,060,849
13,2 SHOCKS. . vvvureereeesreeseeessees e ess e ssess s ess sttt | crrnentrenenes 19,635,347 | .ovvvvrecenn. 28,586,964 | ...ccovvvennn. 42,784,326
13,3 MOTEGAGE I0BNS.......ouiiieiecicee ettt bbb sttt s bbbt ensensenns | destesesstensesesessnaene {1 (01 0
1314 REAIESIAIE.v.evu ettt ettt | ceeeeetrenenns 14,002,968 | ....oceovvveen. 65,884,118 | .oovvvvnves 116,450,098
13.5  OthEr INVESIEA @SSELS.......cveeererrisrciiseeris st bbbttt | srenisseeneend 60,303,208 | .....oooonneees 50,005,863 | ........c.... 106,677,096
13.6  MisCEllaN@OUS APPIICALIONS............cvcveieeieicicice ettt ssesaessaes | eresssssasieas 18,063,356 | ......ccoovvvvrnnee. 41,237 | o 37,172,545
13.7 Total investments acquired (LINES 13.1 10 13.6)......ceverriueiiiieieissiessessssssesesssssessstessss s ssessesssssssssessesssssenss | asssssss 1,500,502,341 | .......... 1,225,237,921 | .......... 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. ....vvveeereeereeesseeceieeies et eess st s ss st ssss st ssnssnns | eeesesaeees 349,000,000 | ... 560,000,000 | .......... 1,264,000,000
16.6  Other cash provided (APPHEA)..........c...eerermrrrirmererierisesseseesrisesessee s essssssesssseesssssssssnessssssssssnessnes |vmssseees (115,922,935)] ............ (158,653,607) | ....ooouce (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 (464,922,935)]............. (718,653,607)]......... (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 (747,547,642)] ............ (183,682,608)] ............. 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)....... 338,679,351 337,917,086 1,086,226,993
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChENGE OF DONGS.......ccvvemmriiiaieeemmeesisieeesiseesisssesssssss s sst s bbbt sss s | nessessenens 12,481,033 | .oooovvvvv 2,171,210 | o 21,236,768
20.0002  Stock distributions from limited PArNErSNIDS...........covvereeirrerreisce ettt nsens | cernenesesenans 2,681,425 | oo 259,749 | oo 278,479
20.0003  Interest payment reCeIVEd iN SECUMHIES. ........cvvvevueiiieieicisie ettt snssssessnsens | eovessssessessens 1,019,303 [ .o 754,556 | coocevirrinnne 1,483,527
20.0004  Exchange of stock 727,320 | ... 9,190,479 | ...............23,021,690
20.0005  Bonds eXChanged fOr STOCK.........cceiiiiieiiiiiiescictcset st sssssssesesssssess s sessnssnsssssssnsensesssanssnsssssssnssnsensessnsansens | snsessesnssssessesansnsssasss (U I 281,007 | .o 281,007
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Statement for June 30, 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 June 30, 2016 December 31, 2015
1. St. Paul Fire and Marine Insurance Company state basis CT $ 275,245,605 $ 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) $ 275,245,605 $ 1,186,761,138
Surplus

5. St. Paul Fire and Marine Insurance Company state basis CT $ 5,641,729,492 $ 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) $ 5,641,729,492 $ 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 June 30, 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.

The following table provides aggregated information on structured securities classified on the basis for the recognized 2016 other-than-
temporary impairments:

Amortized cost basis Other-than-temporary
before other-than- impairment
temporary impairment recognized in loss Fair value

(OTTI recognized in the quarter ending March 31, 2016)

Present value of

cash flows is less than

amortized cost $ - $ - $ -
(OTTI recognized in the quarter ending June 30, 2016)

Present value of

cash flows is less than

amortized cost $ 13,246,538 $ 191,971 $ 13,359,821
Annual Aggregate Total: $ 191,971

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

Amortized cost Other-than-
basis before temporary Amortized cost
other-than- Present value impairment basis after other-
temporary of projected recognized than-temporary Impairment
CUSIP impairment cash flows in loss impairment Fair Value Quarter
36298BAG5 $ 13,246,538 $ 13,054,567 $ 191,971 $ 13,054,567 $ 13,359,821 Q2 - 2016
Total: $ 191,971

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 $ 17,800
2. 12 Months or Longer $ 119,470
b. The aggregate related fair value of securities
with unrealized losses: 1. Less than 12 Months $ 16,158,565
2. 12 Months or Longer $ 22,395,811

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.
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Statement for June 30, 2016 ofthe. S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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.

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

Through June 30, 2016, the Company paid dividends totaling $349 million to its parent company, The Travelers Companies, Inc. as follows:

(in millions) Ordinary Extraordinary Total
March 21, 2016 $ 152 $ 65 $ 217
June 20, 2016 132 - 132

Note 14 — Liabilities, Contingencies and Assessments

No significant change.

Note 15 — L eases

No significant change.

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

No significant change.
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Statement for June 30, 2016 ofthe. S 1. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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.

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

Note 20 —

No significant change.

Fair Value Measurements

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

input that is significant to the measurement in its entirety. The three levels of the hierarchy are as follows:

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

« Level 2 - Quoted prices for similar assets or liabilities in active markets; quoted prices for identical or similar assets or liabilities in inactive
markets; or valuations based on models where the significant inputs are observable (e.g., interest rates, yield curves, prepayment

speeds, default rates, loss severities, etc.) or can be corroborated by observable market data.

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

A. (1) Securities measured and reported at fair value as of June 30, 2016:

Description Level 1 Level 2 Level 3 Total
Bonds
Industrial and miscellaneous $ - $ 205,083,937 $ - $ 205,083,937
Common stock
Industrial and miscellaneous 389,915,712 - 2,157,284 392,072,996
Total securities at fair value $ 389,915,712 $ 205,083,937 $ 2,157,284 $ 597,156,933

At June 30, 2016, the Company also holds Level 3 industrial and miscellaneous bonds and Level 3 non-redeemable preferred stock, both

measured and reported at their fair value of $0.

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

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

Beginning Total gains  Total gains Ending
Balance Transfers Transfers & (losses) & (losses) Balance
at into out of included in  included in at
Description 3/31/2016 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 6/30/2016
Bonds $ 3,668,000 $ - % - $899,039 $ - $ - $ - $ (4,262,500) $(304,539) $ -
Common stock 2,270,363 - - - (113,079) - - - - 2,157,284
Total $ 5,938,363 $ - $ - $899,039 $(113,079) $ - $ - $ (4,262,500) $(304,539) $ 2,157,284

(3) Not applicable.

(4) Bonds and preferred stock are carried at fair value in accordance with NAIC guidelines. These securities are generally priced by the SVO or

by a third party organization.

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

party organization.

The Company also holds 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.
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(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 June 30, 2016) Aggregate Admitted (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 Value)
Cash equivalents  $ 10,094,526 $ 10,094,526 $ - $ 10,094,526 $ - 8% -
Short term bonds 297,602,301 297,601,166 54,510,409 243,091,892 - -
Long term bonds 11,816,166,894 11,178,296,701 590,115,397 11,223,862,229 2,189,268 -
Preferred stock 1,722,800 1,195,000 1,772,800 - - -
Common stock 392,072,996 392,072,996 389,915,712 - 2,157,284 -
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 $ -8 3,098,324 $ - 3 -
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.

Note 21 — Other Items

No significant change.

Note 22 — Events Subseguent

The Company had no material subsequent events through August 4, 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 June 30, 2016, the prior year-end total loss and loss adjustment expense reserves developed favorably by
$67,586,000 resulting from better than expected loss and defense and cost containment development primarily in the workers’ compensation, other
liability — occurrence (excluding environmental reserves), other liability — claims made, special property, commercial auto liability and auto physical
damage lines. This favorable development was partially offset by unfavorable development in the commercial multiple peril line and for
environmental reserves in the other liability — occurrence 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 workers’ compensation line for accident year 2015 as well as
“Prior” accident years, (ii) the other liability — occurrence line for both primary and excess coverages for accident years 2011 and 2015, (iii) the other
liability — claims made line for accident years 2007 through 2011, (iv) the special property line driven by non-weather related losses primarily for
accident year 2014, (v) the commercial auto liability line for accident years 2010 and prior and (vi) the auto physical damage line for accident years
2014 and 2015. These improvements were partially offset by (i) 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 and (ii) unfavorable development for environmental reserves in the other liability — occurrence line for “Prior” accident years. 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.
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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

In 2009, Travelers Property Casualty Corp. (TPC) and PPG Industries, Inc. (PPG), along with approximately 30 other insurers of PPG agreed in
principle to settle asbestos-related coverage litigation under insurance policies issued to PPG (the Agreement). The Agreement was incorporated into
the Modified Third Amended Plan of Reorganization (Amended Plan) proposed as part of the Pittsburgh Corning Corp. (which is 50% owned by PPG)
bankruptcy proceeding. In January 2016, the remaining objections to the Amended Plan were dismissed and in the second quarter of 2016, TPC fully
satisfied its obligation under the Agreement by making payments totaling $524 million, of which $518 million was related to asbestos reserves. The
Company’s allocable share of the payments resulted in a $128.4 million decrease to the Company’s direct asbestos reserves and a $113.0 million
decrease to the Company'’s net of ceded reinsurance asbestos reserves. The Company’s obligations under the Agreement were included in its claim
and claim adjustment expense reserves at March 31, 2016 and December 31, 2015.

Note 34 — Subscriber Savings Accounts

No significant change.

Note 35 — Multiple Peril Crop Insurance

No significant change.

Note 36 — Financial Guaranty Insurance

A. No significant change.

B. Not applicable.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[X] NoJ ]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[X] Nol[ ]

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

2.2 Ifyes, date of change:

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

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

4.2 [Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company State of
Name of Entity Code Domicile
0

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

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

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2014

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/26/2016

6.4 By what department or departments?
Insurance Department of Connecticut

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

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

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

7.2 If yes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]

( Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
( Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

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

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? Yes[X] NoJ[ ]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
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 concernsireporting obligations, conflicts of interest, separate policies and violations.

This summary of the amendments to the Code is qualified in its entirety by reference to the full text of the Code. as amended.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 18,615,762
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 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 2,442,682,198
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 50,105,990 58,059,101
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 2,403,387,152 $ 2,500,741,299
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 Ifyes, 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.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 113,702,815
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 113,702,815
16.3 Total payable for securities lending reported on the liability page: $ 113,702,815
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[ ] No[X]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase 270 Park Avenue, New York, NY 10017-2070
The Bank of New York Mellon 225 Liberty Street, New York, NY 10007
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
CIBC Mellon 320 Bay Street Custodial account for Canadian Branch
Toronto, ON M5H 4A6
Citigroup Global Markets Inc. Special Equity Transactions Group Brokerage account
390 Greenwich Street, 1st Floor
New York, NY 10013
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
N/A CBRE Clarion Securities 201 King of Prussia Road Suite 600
Radnor, PA 19087
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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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3.1
3.2

4.1

4.2

5.1

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[X] Nol[ ]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

Other liability-occurrence 0.000 | 5.000% 0 38,008,276 38,008,276 0 0 219,392 219,392

Total XXX XXX 0 38,008,276 38,008,276 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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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.....cccovvrerrermresereeiesessseessseesesesessenseees BMU.......... UNAUTHORIZED | .......... (0SS ISR
00000............ AA-1460006......... VALIDUS REINSURANCE (SWITZERLAND) LTD.....covveveererresceeeeeseeessessseseessssssssesesneens CHE........... UNAUTHORIZED | .......... (0SS ISR
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Statement for June 30, 2016 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 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 657,267 2,349,239 | .o 6,067,056 | .....coovevennee 39,262,724 | ...oovvernnnn 46,561,673
2. Alaska... LAK L ....507,996 319,285 ..321,868 5,817,561 6,910,878
3. ANZONA..s AZ]... L 668,750 2,351,701 705,375 | v 30,129,120 | oovovvirennes 34,261,662
4. ArKanSas........cocomeeneiinniinees AR]..... L 762,042 | oo 192,960 | .oovvrrrirrriin 810,353 | .ovrrrrns 14,410,187 | coovvvvvrs 14,123,803
5. California.......cccoocunevenerencrennnens CAJ...... Lo | e 15,482,205 | ..oovvvvvin 19,410,586 | .coovvvverrnnee 21,952,223 | oo 39,649,099 | ...ccovvennee 198,599,136 | ...ccoevvneee 221,501,927
6. Colorado......cccoovrumrvnrrrnirrnenene CO]J....... Levooe | e 6,417,600 | .oovvvrirecennes 8,505,139 | covverriirernines 3,253,984 | ..ooovviinee 2,138,473 | oo 53,555,086 | ....oocevrenne 60,258,153
7. ConNECCUL......coveererrrrirris CT|.e ISP IO 191,793 [ oo 638,511 | v 2,869,154 | .oovvrriinn. 823,286 | ..covvvrris 32,442,724 | ..o 38,050,146
8. Delaware......ccocomeermeerniirniinnens DE[....... Lecooe | v 525314 | oo 428517 | oo 108,970 | oovvvereireirn 214946 | oo 5,531,663 | ..ovvorerrenn. 6,188,129
9. District of Columbia................. DC|.... ISP ISR 358,097 | v 447,369 | oo 316,909 | oo 1,148,193 | oo 11,390,178 | coovvvvrrs 10,767,384
10, Florida......c.ocveeeverierierieriens FL]....... Lo [ v 9,562,923 | ...ovvrrii 13,623,476 | ...oovvvvrrnnne 1,992,409 | .oooovvvreres 3,251,558 | .ooovveinne 73,225,344 | ....ovonne 81,570,939
11, GeOrgia.....eeecvecveerieriereeens GA[...... ISP IR 643,570 | oo 1,040,002 | ..ocoovrvrrernes 1,352,996 | ..ccovvvrrrernns 3,707,500 | ooovverirnne 40,050,743 | cooovvrvrins 48,734,853
12, Hawaii....ocoocoverncrnirncrncncs HI....... L 170,038 [ ..oovvreenena 1,016,855 | oo 199,050 | oo 3,995,129 | .o 7,052,658
13, 1daho......ccccovevnerncrinerinnicnneeneD | e L ... 167,948 . 2,102,431 | .... .2,628,700
14, MNO0IS.....ovvvvrrrerrnernerrerneenene L | e, Lo v 1,646,574 | ................. 2,632,901 | ................ 12,606,402 | .................5,377,018 | .....c...c.. 121,091,228 | .............. 153,428,363
15, Indiana......cccoovvrverinerinecnen N | e L 27,559,470 24,057,321
16, 1oWa..ccerncneenn A | L ..7,012,043 ..23,548,429 ...25,093,341
17, Kansas......ccveveneeineeenn KS | e L 3,562,137 26,412,251 35,897,002
18, Kentucky....oooovivvcvneriririnens KY |...... Levooe | v 758,128 | 00,996,559 | oo 1,000,854 15,348,058 | ...cocovvvvnnee 20,507,215
19, LOUISIANG. .......vvverrrrirerierians LA]..... Levoor | coevrerrinneenn 7,651,587 [ 10,113,393 | oo 6,371,902 56,664,885 | ................ 61,157,713
20.  Maine.....coocveeeceeirerreiees ME(....... Lo | verrerrrerienneenn27,810 | o 80,575 | 426,026 | ..coooorirrrnnnn039,822 | i 2,508,392 | ..o 3,149,021
21, Maryland........ccccooevverriierinnns MD ... Lo | o 324,011 | 000,998,396 | oo 1,724,265 | ..o 2,397,464 | ..o 40,015,263 | ..ovvvvrrnnns 44,439,064
22. Massachusetts............c........... MA ... Lo i 382,472 | 1,035,292 | 18,920,245 | ..oovvevvene 1,635,841 | oo, 61,759,725 | cooevvrnne 99,542,683
23. Michigan........c.cooovsrvrsrrerinnnn. MI....... Lo | corrrrrrrenn 1,258,059 | 2,308,940 | oo 630,571 | oo 2,548,820 | ...cocooennn 45,220,034 | c.ovvrrrnees 54,470,524
24.  Minnesota.........ccocoverererereee . MN| ... Levoor | o 547,493 | .........860,860 | oo 1,385,054 | coooovrierinnes 1,789,149 | oo, 68,994,127 | coovvvvrnene. 76,332,120
25, MiSSiSSIpPi.......cccrervrrrerrrrnneen MS | e Lo | coerierrnnnnn 1,405,599 [ 1,614,512 | 1,029,828 | .....ccovueee. 16,091,706 | ...coovvvrreee. 16,036,464 | ........c....... 21,599,804
26.  MiSSOUTi.....cccocrsvrrerrerrerreneee MO [ oo Livoor | o 420,546 | ....oovvernnns 594817 | oo 3,085,466 | ..ccovrrrnnn 5,479,795 | oo 34,608,792 | ..ooovvvnnn 42,649,154
27. Montana........ccoeeovmrrmrrnrrnnen MT | e Lo | o 1,785,844 | ... 2,321,662 | covveerirriann 1,195,443 | oo 3,051,408 | .ooovrrienne 7,638,325 | ..oovvrin. 8,825,014
28.  Nebraska..........ccocoeereerneeen.NE | oo Levoor | oo 230,999 | oo 292,244 | ..o 618,798 | .covvverrerrne. 257,997 | covvvrrennen. 17,587,537 | cooovrvers 18,237,675
29. Nevada......cooomrcvmrrmreneend NV [ i L 322,625 | oo 518,978 1,358,303 | .ovvovrierirnes 1,043,422 17,322,826 21,653,395
30. New Hampshire........c..ccc.oe....NH| ... L ...415,627 494834 | 464,585 | .. ....69,576 .10,271,787 ...11,684,524
31, New Jersey.....coevvrrcvmrcverenen. Nd [ e L 620,271 1,508,713 2,551,747 | oo 28,163,340 | .cooovvene 54,352,583 | ...oovvvrenne 85,007,251
32, New Mexico........cocovvrmrrenne NM| ... Lo v 10,403,486 | ...cccoovvvnnen 14,954,342 | ..o 4,198,688 | ...coovvvnnee. 10,617,108 | c.oovvvrrnnes 43,703,762 | c.oovrvrennn 42,272,506
33 New YorK...ooooooeeonrrcnrrsnreneen NY [ e Lo v 22,290,940 | ......ccv.e. 22,820,896 | ...coovvrinnen 11,001,604 | ..o 30,659,440 | .............. 218,179,220 | .....couv.... 253,357,011
34.  North Carolina..........cccccooe.....NC | ... Levoor | o 329,050 | .ooveeriririenn 475113 | oo 1,142,238 | oo 881,266 | ...ccovvrenne 23,194,994 | ..o 29,149,683
35.  North Dakota.........ccccooeveeeee.ND | e Levoor | e 9,168,990 | ..ooverirnen 10,277,967 | coooovvvrrrnnen. 5,686,345 | ..coovovrirenne 1,583,133 | oo 17,885,788 | ..ovvverenee 24,527,633
KIS T 03110 SN O, - f ISV Lo [ o 2,718,869 | ..oovverenne 5,150,771 | v 2,474,992 | oo 6,350,479 | .ooovvirrinnn 34,623,652 | ..ooovevnvnn 47,668,622
37.  Oklahoma.........ccccooverrnnrennn. OK [ e Levoor [ o 6,882,338 | .ooovrrrernnn 7,554,372 | oo 13,131,090 | oo 3,668,587 | ...coovrrinnnn 36,486,483 | ....ccoovveenne 39,351,364
38, Oregon......ccocovreennevsenenen. OR [ i Lecoor | o 297,708 | oo 539,338 | oo 203,717 | oo 521,729 | v 9,075,289 | ...covvvrrennee 10,863,773
39. Pennsylvania...........ccoconrereee. PA | e Lo v 7,637,168 [ oo 10,672,224 | .....cceeoenee. 10,464,292 | ..oovovirne 4,678,113 | v, 95,291,688 | .............. 107,132,816
40. Rhode Island.......c.ccccocnrinnienne RI....... Lo | e 17,121 | 184,656 | ....ccocoeeee. 25,247,785 | ..o 18,435 | o 5,005,901 | .o 16,710,627
41.  South Carolina......c.c.coocrerenne. SCl...... Lo [ v 66,181 | e 309,271 | oo 329,262 | e 370,046 | ..coovrrrinnn 13,114,642 | oo 17,420,277
42, South Dakota.........ccccosrenrenne SD|....... Lo o 189,604 | oo 371,806 | oo 94187 | 331,332 | v 9,669,108 | ....ccovvveenee 10,747,489
43, TEeNNESSEE......ccoccomrmrrrrrirsiinnes TN|...... Lo | e 816,671 | o 1,203,573 | ovvvvereeeeeenn 354,979 | oo 654,091 | oo 32,017,646 | ...coovoeenee 37,844,287
44, TeX@S..oomromrrnrneieernninnenneen TX | e L ..56,223,518 | . ..71,817,530 .34,029,092 300,020,058 .327,073,647
45, Utah..conicecelUT Lo | o 1,453,761 | oo 1721211 | 2,411,686 [ e 1,702,255 | ..o 11,310,387 | oo 14,896,941
46.  Vermont........ccoovcvnernronnen VT | e, IS P 46,034 | .o 128,007 | .o 1,097,254 | oo 281,157 | oo 3,813,288 | ..o 4,789,346
47.  Virginia.. WAL L ....2,569,270 .2,469,521 ...1,192,665 31,761,747 38,082,835
48.  Washington..........ccocoverneennes WA[...... Lecooe | o 172,31 [ s 806,211 2,029,967 39,233,479 31,696,221
49.  West Virginia.......c.coocverrvenen. WV ....... [N (PR 5445369 | ...cccoovvvn. 5,640,159 | coviiiiereenn 3,083,178 | i 938,283 | ..ovrvrrin 23,427,102 | oo 20,147,023
50.  WiSCONSIN......ovvemrvrrircirrirnnene WI....... Lecooe | o 255,837 | oo 892,914 16,011,138 | coovvrerr 64,535,355 | .ooviiriennee 72,325,557
51, WYoming......cocoovevenererunernncnnne WY |....... [T (PO 5817915 | oo 7,862,724 | oo 4798782 | 3,533,310 | cooovvererinnee 19,974,300 | ..ovvovrrnnee 23,250,456
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 5,015 [ o 8,093
54.  Puerto RiCO.......cccounmrvrrrrrinen. PRI....... Lo [ e, 65,495 [ oo TAN54 | o 130,732 | oo 126,000 | .oooovvercrennes 1,498,279 | oo 2,047,025
55.  US Virgin Islands..........cccccouvunne. VIf....... ISR P 36,389 | oo 31,305 | (U [ 631,352 | oo 172,392 [ oo 345,311
56. Northern Mariana Islands......MP |....... Nuco | e (U1 ST (U1 TR (U1 RO (U1 TR (U1 TR 0
57. Canada........cnnrennens CAN |....... Lo e 55,423,595 | ....covvonne. 55,935,889 | ....ccccvvneen. 41,949,729 | oo 41,288,882 | .............. 269,313,567 | ..ovvverenn. 259,651,114
58. Aggregate Other Alien............. (Ol I,0,0, O [P 557,589 | .o 625,248 | ..o 193434 | v 3,203,566 | ...cocorcinnnes 13,946,256 | ....coooceeneee. 15,850,088
59, TotalS.....oouvivirrirnisiisiieiiniiens (@)...54 | o, 245,750,221 | ..o 303,030,545 | ......ccc..uc. 264,199,551 | ...ccovvvnnes 300,059,451 | ........... 2,474,711,602 | ........... 2,833,551,832
DETAILS OF WRITE-INS
58001. BMU Bermuda...........cocovcvencvennene 261,309 136,968 |...oovvrvrrrrrirnens 14,708 | ..o 67,552 | .o 0
58002. SGP Singapore......... 212,573 |, 32,496 2,562 |... 53,939 |..... ..178,020 |.
58003. CYM Cayman Islands .................. 121,521 |, 83,795 | .o (01 O (0 U 0
58998. Summary of remaining write-ins
for Line 58 from overflow page.....| ..... XXX | s (37,814) | oo 371,989 | oo 176,164 | oo 3,082,075 | .o 13,768,236 | ..ovvvvrenne 15,539,699
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)........ | ..... XXXo | i 557,589 | .o 625,248 | ..o 193434 | .o 3,203,566 | ...cocorvinnnes 13,946,256 | .....cocceneee. 15,850,088
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for June 30, 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

The Travelers Companies, Inc.
. St. Paul Fire and Marine Insurance Company (24767) *
...... St. Paul Mercury Insurance Company (24791) *
...... St. Paul Guardian Insurance Company (24775) *
...... St. Paul Surplus Lines Insurance Company (30481) *
...... The Travelers Casualty Company (41769) *
...... Travelers Constitution State Insurance Company (41750) *
...... Northbrook Holdings, Inc.
......... Discover Property & Casualty Insurance Company (36463) *
......... St. Paul Protective Insurance Company (19224) *
...... Discover Specialty Insurance Company (10213) *
...... United States Fidelity and Guaranty Company (25887) *
......... Fidelity and Guaranty Insurance Underwriters, Inc. (25879) *
......... Fidelity and Guaranty Insurance Company (35386) *
......... Laurel Village Fidelity Realty, Inc.
. Laurel Village Joint Venture Partnership (50%)
... Laurel Village | Limited Partnership (99%)
... Laurel Village Il Limited Partnership (99%)
... Laurel Village 11 Limited Partnership (99%)
... Laurel Village IV Limited Partnership (99%)
... Laurel Village Tower A Limited Partnership (99%)
... Laurel Village Tower B Limited Partnership (99%)
. Laurel Village Tower C Limited Partnership (99%)
U Laurel Village Swinford Limited Partnership (99%)
......... USF&G Retail Associates GP, Inc.
vee veo wo ... USF&G/Fidelity Retail Associates Limited Partnership (1%)
......... USF&G/Fidelity Retail Associates Limited Partnership (83.95%)
......... BMR Sports Properties, Inc.
e Black Mountain Ranch Limited Partnership (1%)
...... Black Mountain Ranch Limited Partnership (85%)
...... MMI Capital Trust I
...... Promenade Partners, LLC
...... USF&G Capital 1
...... USF&G Capital 111
...... 350 Market Street, LLC
...... Travelers Special Services Limited
...... Yonkers Financing Corp.
...... English Turn Fidelity Realty, Inc.
......... English Turn LLC (99%)
......... Fidelity English Turn Club LLC (99%)
...... English Turn LLC (1%)
...... English Turn Realty Management, Inc.
......... Fidelity English Turn Club LLC (1%)
...... 8527512 Canada Inc. (22.48%)
......... The Dominion of Canada General Insurance Company *
...... Fog City Fund, LLC (99%)
...... Symmetry Growth Capital Il, LLC
...... Upper Lake Growth Capital, LLC (99.1%)
...... Veshridge Partners, LP (88.4%)
...... Windamere 11, LLC (98.9%)

Notes:
* Denotes affiliated insurer

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

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

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

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

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

...... Windamere 111, LLC (99%)
...... Windamere, LLC (90.2%)

.. Camperdown Corporation
... SPC Insurance Agency, Inc.
... Aprilgrange Limited
... F&G U.K. Underwriters Limited

.. Travelers Underwriting Agency Limited
... Travelers Syndicate Management Limited
...... Travelers Asia Pte. Ltd.
... St. Paul Surety Europe Limited
... Travelers Corporate Trustee Ltd.
... Travelers London Limited
... TCI Global Services, Inc.

. Travelers Management Limited
... Travelers Insurance Company Limited *
...... Travelers Professional Risks Limited
... Travelers Property Casualty Corp.
...... Constitution Plaza, Inc.
...... Travelers Insurance Group Holdings Inc.
......... The Standard Fire Insurance Company (19070) *

. .o ... ... Standard Fire Properties, LLC

... ... Bayhill Restaurant Il Associates (50%)
. Standard Fire UK Investments, LLC

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

. ... Auto Hartford Investments, LLC
... Travelers Personal Security Insurance Company (36145) *
.. Travelers Property Casualty Insurance Company (36161) *
... Travelers Personal Insurance Company (38130) *
... Travelers Texas MGA, Inc.
. Oregon Evergreen Investor I, LLC
. Lone Rock Timber Investments I, LLC (75%)
e e . Lone Rock Timber Investments Il, LLC (90%)
......... Travelers (Bermuda) Limited *
......... Travelers Lloyds Management Company
......... TPC Investments Inc.
......... Travelers Casualty and Surety Company (19038) *
... ... ... Farmington Casualty Company (41483) *
... ... Travelers MGA, Inc.
. 8527512 Canada Inc. (77.52%)
.. ... The Dominion of Canada General Insurance Company *
... Travelers Insurance Company of Canada *
. Travelers Casualty and Surety Company of America (31194) *
. Travelers Global, Inc.
. Travelers Brazil Holding, LLC
. Travelers Brazil Acquisition LLC

. J. Malucelli Participagdes 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%)

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

Delaware
Delaware
Delaware
Bermuda

Texas
Connecticut
Connecticut
Connecticut
Texas

Canada

Canada

Canada
Connecticut
Delaware
Delaware
Delaware

Brazil

Brazil

Brazil

Brazil

Brazil

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

AA-2230021

AA-2230002
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. J. Malucelli 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
. Travelers Commercial Casualty Company (40282) *
... Travelers Distribution Alliance, Inc.
... Travelers TLD, LLC
. Tiercel, LLC

. Redstart, LLC

. The Travelers Home and Marine Insurance Company (27998) *

* Denotes affiliated insurer

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

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
Connecticut
Delaware
Delaware
Delaware
Delaware
Connecticut

wee vee weo ... The Travelers Lloyds Insurance Company (41262) * Texas 76-0002592
AA-2330036 ... ... ... ... Travelers Marine, LLC Delaware 06-0566050

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
95-3634110
62-1657094
06-0566050
06-0566050
06-0566050
35-1838079
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

[4%9)

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

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Mgr%cli . Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
3548...... The Travelers Companies, Inc......... 00000... |41-0518860.. |.......c0eveveee. 0000086312|NYSE................. The Travelers Companies, INC.........ccccovrerirereenns MN.....cco... UDP ...t [ttt snenenes | oereresssieeensteesnsnes | erens 0.000 | i | ser e
3548...... The Travelers Companies, Inc......... 24767... | 41-0406690.. | ....ovovverereres | e | e St. Paul Fire and Marine Insurance Company......... (03 P RE.....coovnnn. The Travelers Companies, INC..........cooevvrvrirnnnns OBM.....ccovene ...100.000 | The Travelers Companies, INC..........ccveverrrrrnnn.
3548...... The Travelers Companies, Inc......... 24791... [41-0881659.. | ....ooveurererirren | erererieniriirenes | v St. Paul Mercury Insurance Company..................... CTei 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.. | evuvevreeeerens e | e St. Paul Guardian Insurance Company.................. CToviie 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.. | ooveeveererrens [ | e St. Paul Surplus Lines Insurance Company............ DE.....ccc.... [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.. | ...oovveeeeereenns [ e | e The Travelers Casualty Company . 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.. | ...cvvverererens [ errrieirieisinees e 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.. [ ....cvverrririns | cerirereirieinnes | cereerireeisieeeeinnnns Northbrook Holdings, INC..........cccccovovriieiriiinninne 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.. | .evvverrerrereres e | e 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.. | .....ooovvvveres | e [ St. Paul Protective Insurance Company.................. (03 P [D1S S Northbrook Holdings, Inc ...100.000 | The Travelers Companies, INC..........ccervrrrrrnnn.
3548...... The Travelers Companies, Inc......... 10213... [52-1925132.. [ .eovveeevrreiree | ereereinninirenns [ ereeressenesseenns Discover Specialty Insurance Company.................. (03 I [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.. | ...covvurercreeren | orererirnireienen | e United States Fidelity and Guaranty Company....... CTvri 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.. | ....coovoeererreens | e | e 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.. [ ..oeveeereeiris | cerrreririeienns | e 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.. [ ..oecvverreeirins | cerireieirieinnns | e Laurel Village Fidelity Realty, InC..........cccocevrirernnnes 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............ N 99.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 00000... |41-1542261.. Laurel Village Il Limited Partnership............cccccoo.... 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 IIl Limited Partnership..............cc...... 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............ R 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.. | eeuvevveereereens [ eererreirereineines | e 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.. [ ..ooeerreerrrs | eerireeirieienns | ceeeriieisisieeeesnnas 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.. [ ...coverreeiris | erirenirieienns | cereerieesieeeninnas 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.. [ ....coveeeeiris | cerireieirieienes | cereerieeisieeeenenas USF&G Retail Associates GP, InC..........cccccvurrnene 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.. | ....covveeeeees | cererreereeens [ 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.. | .....cvoverererre | erererinrireirene | v Partnership MD............ 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.. | ...coverrererereen | orerereerireienes | crereereriesineirerineans BMR Sports Properties, INC.......c.cccourereiernirininne MD............ 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.. | .coveeveereerens e | e 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.. | oo e | e 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.. [ ....coverreerrrs | cerrreerrieienns | cereeriressieeennnnas 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.. [ ....ccorrrrrrris | cerirererrireiennes | cereerereieisneenennnas Promenade Partners, LLC.... St. Paul Fire and Marine Insurance Company..... [O/M................... ...100.000 | The Travelers Companies, InC............cccoervreunnen.
3548...... The Travelers Companies, Inc......... 00000... |52-1953822.. | ...vvevverrererns | coverrrieieiieiens | vervrieneiessseneins USF&G Capital L....ooevreiereereeieeeseeesieinns St. Paul Fire and Marine Insurance Company..... |O/M.................. ...100.000 | The Travelers Companies, INC..........cccervvveriers | cerrerrrenns
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3548...... The Travelers Companies, Inc......... 00000... |52-2044075..
3548...... The Travelers Companies, Inc.........| 00000... |41-0406690..
3548...... The Travelers Companies, Inc 00000... | .coerrereenne

USF&G Capital Il
. | 350 Market Street, LLC
Travelers Special Services Limited.............ccoccu.....

St. Paul Fire and Marine Insurance Company.....
.. | St. Paul Fire and Marine Insurance Company.....
St. Paul Fire and Marine Insurance Company.....

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

3548...... The Travelers Companies, Inc......... 00000... |20-3033027.. [ ..ceverrrrrrrin | eerirererrieieines | cereeriereisneeeennnas Yonkers Financing Corp..........cccevuernirenneenninns St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000... |52-1466734.. | ...vvevrerrereres oo | e English Tum Fidelity Realty, InC........ccccccevvrernee. St. Paul Fire and Marine Insurance Company..... | O/B/M................ ...100.000 | The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... English TUM LLC......oovveiiirieieseeecesee s English Tum Fidelity Realty, InC..........ccccovviennnne The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... Fidelity English Turn Club LLC........ccovvvevrirrrrnnnns English Tum Fidelity Realty, InC........c.ccccovirennnne The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... English TUM LLC......coooviiicrceeerceeis St. Paul Fire and Marine Insurance Company The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... English Tum Realty Management, Inc.................... St. Paul Fire and Marine Insurance Company The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... Fidelity English Turn Club LLC.........ccccvvvvircierien. English Turn Realty Management, Inc................ The Travelers Companies, Inc.
The Travelers Companies, Inc. 00000... 8527512 Canada INC........ccoevvevereereenireeicirieies St. Paul Fire and Marine Insurance Company. The Travelers Companies, Inc.

1210

The Dominion of Canada General Insurance
. | Company CAN..

Fog City Fund, LLC.......coovveerrerceeeeres
Symmetry Growth Capital II, LLC
. | Upper Lake Growth Capital, LLC.
Vesbridge Partners, LP..........cccocoevvivvnienniinnne

3548...... The Travelers Companies, Inc.........|00000... | AA-1560270.
3548...... The Travelers Companies, Inc......... 00000... |41-1985480..
3548...... The Travelers Companies, Inc. 00000... | 76-0753165..
3548...... The Travelers Companies, Inc.........|00000... |41-1927945..
3548...... The Travelers Companies, Inc. 00000... | 20-1222630..

..|8527512 Canada Inc.... ... |O/IBM...
St. Paul Fire and Marine Insurance Company..... [O.....ccccocceveinnnee
St. Paul Fire and Marine Insurance Company.....
.. | St. Paul Fire and Marine Insurance Company.....
St. Paul Fire and Marine Insurance Company.....

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

3548...... The Travelers Companies, Inc......... 00000... [41-1963936.. | ...vvevrerrerrrins | eerrrrririreiieinns | rervereieieisnseneens Windamere II, LLC St. Paul Fire and Marine Insurance Company..... [O.....ccccccovuvirnnee. The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000... |41-2007089.. | ....vvverereereens | eereereirererieines | e Windamere Ill, LLC St. Paul Fire and Marine Insurance Company..... [O.....ccccccovuvernnee. The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000... |41-1926305.. | ...vevvrreerreens | eoreereirereineines | e Windamere, LLC.......c.ocveirinerneirereereiseenenne St. Paul Fire and Marine Insurance Company..... [O.....c.ccccoeuvernnee. The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc......... 00000... [41-1762781.. | .oeeeveeeerreens [ eorerreieirerieines | e Camperdown Corporation..............ceeeeeeereeeeeens The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC........c..cceceererrennn.
3548...... The Travelers Companies, Inc......... 00000... |41-1888760.. [ ....ccoeerrrrrrens | cerirererrieienes | cereerireieisieesennnas SPC Insurance Agency, Inc The Travelers Companies, Inc. ...100.000 | The Travelers Companies, InC............ccceervreunnee.
3548...... The Travelers Companies, Inc......... 00000... | vvereerrrirerrirees [ e | e | e Aprilgrange Limited.........cccoueerieenienniesieeeens The Travelers Companies, Inc. ...100.000 | The Travelers Compani€s, INC...........ccovrurevnis | cerereerenns
3548...... The Travelers Companies, Inc......... 00000... | ceveeerrerereeiries | erererriieereenens Lo | e F&G U.K. Underwriters Limited...........c.ccccovvveuennnne The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC............ccrvvrrvernnn.
3548...... The Travelers Companies, Inc......... 00000... | vereeriererreeres [rrererrreernins | e | e Travelers Underwriting Agency Limited................... GBR The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........ccoeeerreerrnn.
3548...... The Travelers Companies, Inc......... 00000... | rvevererrrrereens | rerrrrerereinnes [ | e Travelers Syndicate Management Limited.............. GBR The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........ccovvreerrrens | cerrerrrenns
3548...... The Travelers Companies, Inc......... 00000... | veerrererrrrerrens | ceerrrnreerennnees [ errenseneissines | reenseeneeesseneens Travelers Asia Pte. Ltd.......cccocovvrvvevevsicnisinns SGP Travelers Syndicate Management Limited.......... [Board........cccc.. | ovee.. 0.000 | The Travelers Companies, INC.........cccovverrrrrennnes
3548...... The Travelers Companies, Inc......... 00000... [.rerevererererrers | ererierirrirerieeen | erererieniseienes | e St. Paul Surety Europe Limited..........cccocovcvvinienee GBR The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC...........c.cccevevennenee
3548...... The Travelers Companies, Inc......... 00000... | verreerrerreemrrens | reereerereererneens [ ereererereinsines | e Travelers Corporate Trustee Ltd.........ccccovreerienenncn. GBR The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC..........cccorvereerrreens | correrreeens
3548...... The Travelers Companies, Inc......... 00000... | ceevererererererees | erereereereeens | ceereereeeees [ e Travelers London Limited............ccccoeveveveveierenennnne. GBR The Travelers Companies, Inc. ...100.000 | The Travelers Companies, InC..........cccccevrvrernnen.
3548...... The Travelers Companies, Inc......... 00000... |52-1965525.. | ...oevevererererers | coreeeeeeeens | oo TCI Global Services, Inc. The Travelers Companies, Inc. ...100.000 | The Travelers Companies, InC............ccceervreennee.

3548...... The Travelers Companies, Inc......... 00000... | ceererrrrererrirees [errrernieeeiens | e | e Travelers Management Limited...........ccccevvveinnen. GBR The Travelers Companies, Inc. ...100.000 | The Travelers Compani€s, INC...........ccovvirennis | cerrreerenns
3548...... The Travelers Companies, Inc......... 00000... |AA-T121375. [ .oeeviernis | v | e Travelers Insurance Company Limited.................... GBR.......... A The Travelers Companies, Inc. ...100.000 | The Travelers Companies, INC............ccrvvrrvennnn.
3548...... The Travelers Companies, Inc......... 00000... | veereerrrererrerees [ererernnererinnns | v | e Travelers Professional Risks Limited...................... GBR.......... NIA..cooine Travelers Insurance Company Limited ...100.000 | The Travelers Companies, INC..........ccervrrrvernenn.

3548...... The Travelers Companies, Inc......... 00000... |06-1008174.. | ...vvevrerrerrres [ eerrrreirireiieiens | e Travelers Property Casualty Corp
3548...... The Travelers Companies, Inc. 00000... | 06-0566030.. Constitution Plaza, Inc

The Travelers Companies, Inc.
Travelers Property Casualty Corp....

...100.000 | The Travelers Companies, Inc.
...100.000 | The Travelers Companies, Inc.
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3548...... The Travelers Companies, Inc......... 00000... |06-1445591.. Travelers Insurance Group Holdings Inc................. Travelers Property Casualty Corp..........cocoveeene OBM.....coovenne ...100.000 | The Travelers Companies, INC...........cocvereerennn.
3548...... The Travelers Companies, Inc.........| 19070... | 06-6033509.. . | The Standard Fire Insurance Company... . | Travelers Insurance Group Holdings Inc............. | O/BIM ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 00000... | 06-6033509.. Standard Fire Properties, LLC...........cccccovveviriennnns The Standard Fire Insurance Company.............. OM...oiiiinns ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc......... 00000... |94-3097171.. [ .eeeveeeeiris | evrreieirieienes | e Bayhill Restaurant Il Associates............c.ccvurennee. Standard Fire Properties, LLC........c.cccocoevirirnnn (OISR I 50.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000... |06-8033509.. | ....cevrererrres | covrrrrieiieiieiens | e Standard Fire UK Investments, LLC....................... The Standard Fire Insurance Company.............. OM..coviiinnns ...100.000 | The Travelers Companies, INC..........cccovvvrerrers | cerrerrrrnns
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 19062... [06-0848755.. | ..covrrvererrens | cerreereirrnirenns [ errereisneisensenenns Connecticut The Standard Fire Insurance Company.............. OBM.....crvenne ...100.000 | The Travelers Companies, INC..........ccvrvrrrrrers | correrrrenns
The Automobile Insurance Company of Hartford,
3548...... The Travelers Companies, Inc......... 00000... | 06-0848755.. Auto Hartford Investments, LLC...........cccceevevevennnne Connecticut ...100.000 | The Travelers Companies, INC..........ccccorverrrrrnnn.
3548...... The Travelers Companies, Inc.........| 36145... | 06-1286264.. . | Travelers Personal Security Insurance Company.... . | The Standard Fire Insurance Company. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc. 36161... |06-1286274.. Travelers Property Casualty Insurance Company... . | The Standard Fire Insurance Company. ...100.000 | The Travelers Companies, INC.........c.cceervereurennn.
3548...... The Travelers Companies, Inc......... 38130... | 36-3703200.. |..eueevrerrerreens | eererrrirererieines | e Travelers Personal Insurance Company................. The Standard Fire Insurance Company. ...100.000 | The Travelers Companies, INC........c.c.cceeeererrenncn.
3548...... The Travelers Companies, Inc......... 00000... | 27-4469564.. | .......ccovvrris | cririerrinienes | cereerieeisieeeinenas Travelers Texas MGA, INC......ccvvuriiveinieeniiannnns The Standard Fire Insurance Company. ...100.000 | The Travelers Companies, InC............cccoervreunnee.
3548...... The Travelers Companies, Inc......... 00000... |06-6033509.. [ ....ccoerrrrrris | cerirererrieirnes | cereeriereisieeeenenas Oregon Evergreen Investor I, LLC............ccccovvunn. The Standard Fire Insurance Company. ...100.000 | The Travelers Compani€s, INC...........ccovruenris | cerrreerenns
3548...... The Travelers Companies, Inc......... 00000... |81-1639956.. | ....cccvrrrrrerees | crrrrrrrerreeens [ Lone Rock Timber Investments |, LLC Oregon Evergreen Investor I, LLC...................... (O T I 75.000 |The Travelers Companies, INC..........ccvevevrvrnnnns 0106.....
3548...... The Travelers Companies, Inc......... 00000... |32-0447309.. | ..coerereeerens | cerrreereeees [ Lone Rock Timber Investments I, LLC Oregon Evergreen Investor I, LLC...................... (O TS I 90.000 | The Travelers Companies, INC..........c.coeerrvernnnn. 0110.....
3548...... The Travelers Companies, Inc......... 00000... |AA-3194119. | oo [ | e Travelers (Bermuda) Limited..........cccccovvveerrirnnnnn. Travelers Insurance Group Holdings, Inc............ OBM.....cvverene ...100.000 | The Travelers Companies, INC..........ccvrvvvrrrens | correrrrennns
3548...... The Travelers Companies, Inc......... 00000... [20-4312440.. | ...oovvereererers | erererierireirene | e Travelers Lloyds Management Company................ [ SO NIA .o Travelers Insurance Group Holdings, Inc............ OBM.....covvnee. ...100.000 | The Travelers Companies, INC..........ccocrvrererenee
3548...... The Travelers Companies, Inc......... 00000... [06-1534005.. | .....cvererererren | orererieririirenes | crereereriesineirerneans TPC Investments INC.........c.covrvererniiereesninerenns [0 [ NIA. oo Travelers Insurance Group Holdings, Inc............ OBM.....ccovvnee. ...100.000 | The Travelers Companies, INC..........ccocrvvevrrenee
3548...... The Travelers Companies, Inc......... 19038... [06-6033504.. | .....oorvvrveeeree | evreererrminireens | e Travelers Casualty and Surety Company................ CTore A e Travelers Insurance Group Holdings, Inc............ O/BM.....coovenene ...100.000 | The Travelers Companies, INC...........cvrvereerereens | cevrerreenens
3548...... The Travelers Companies, Inc......... 41483... [06-1067483.. | ...covvvevrrereenns v | e Farmington Casualty Company. CToviie A Travelers Casualty and Surety Company............ O/BM.....covenne ...100.000 | The Travelers Companies, INC...........cceeeererrenncn.
3548...... The Travelers Companies, Inc......... 00000... | 75-2676034.. [ ....covevreerris | cerrreerrieienes | cereeriieeisieeennnnas Travelers MGA, Inc Farmington Casualty Company............ccccceuerunee O/B/M......ccceuu ...100.000 | The Travelers Companies, InC............cccorvreennee.
3548...... The Travelers Companies, Inc......... 00000... | vvererrrrirerrirees [errrerriereeiiens | v | e 8527512 Canada INC.......cccuvvrveveerireenicisseeieininas CAN.......... NIA..ccoone Travelers Casualty and Surety Company............ O/BIM...c.ovrvvin| e 77.520 | The Travelers Companies, INC........cccovvevvirees | cvrrieinnns
The Dominion of Canada General Insurance
3548...... The Travelers Companies, Inc......... 00000... | AA-1560270. | ...vverrererrrees | eorerrririreiieiens | verreieieieessseneens Company CAN.......... A 8527512 Canada INC........cccovevvvrivereireienenennes OBM.....ccovunn. ...100.000 | The Travelers Companies, INC..........ccervvverrers | correrrrenns
3548...... The Travelers Companies, Inc......... 00000... [AA-1560039. | ....overrererrrens | rererireireirenes | v Travelers Insurance Company of Canada............... CAN.......... 2 Travelers Casualty and Surety Company............ (077 ...100.000 | The Travelers Compani€s, INC..........ccouveervrnienee | cerrrverinnes
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 31194... |06-0907370.. | .eeuveverereerrens | eorerrrirereiieines | e America CTovie A Travelers Casualty and Surety Company............ O/BM.....coveene ...100.000 | The Travelers Companies, INC...........corvereererens | correrreeens
Travelers Casualty and Surety Company of
3548...... The Travelers Companies, Inc......... 00000... |47-2215437... | coeverereeeeens | creeeeeeies | e Travelers Global, INC..........cccvreccecciccceieinns DE....... NIA.............. America ...100.000 | The Travelers Companies, INC...........cccerureeris | cerererrnnns
3548...... The Travelers Companies, Inc......... 00000... |47-2215437.. Travelers Brazil Holding LLC..........ccccooovveirieine Travelers Global, INC.......c.ccovvvveieeiieeicceee, ...100.000 | The Travelers Companies, Inc
3548...... The Travelers Companies, Inc 00000... |47-2215437.. Travelers Brazil Acquisition LLC Travelers Brazil Holding, LLC ...100.000 | The Travelers Companies, Inc
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000... | vvevrererrrerens | rerverereseinnns [ | e Resseguros S.A. ("Holdco") BRA.......... NIA...ccoonn. Travelers Brazil Acquisition LLC............cccocueee. O/B..oovvervvviains | e 49.500 | The Travelers Companies, INC..........ccoevrivernnn. 0107.....
J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc. 00000... J. Malucelli Resseguradora S.A............... .|BRA.......... A Resseguros S.A. ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc. 00000... J. Malucelli Controle de Riscos Ltda J. Malucelli Resseguradora S.A........c.ccccovevrecnees [ OB | e 0.010 | The Travelers Companies, Inc.

J. Malucelli Participagdes em Seguros e
3548...... The Travelers Companies, Inc......... 00000... | AA-2230002. | ....coveeererreens | eorerrrineeineines | e J. Malucelli Seguradora S.A..........cccovvverniininnenne BRA.......... A Resseguros S.A. O/B..coveviiriinnns ...100.000 | The Travelers Companies, INC.........c.cceeevrernennn. 0107.....
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3548...... The Travelers Companies, Inc......... 00000... | eeereereerrerrreens | reererrereerenneens [ ereereeeneineines | e J. Malucelli Controle de Riscos Ltda J. Malucelli Seguradora S.A..........cccovevevevnreine | OB | e 99.990 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc.........|00000... ... |J. Malucelli Latam S.A................. ....| Travelers Brazil Acquisition LLC............cccceeveenee | O/Bueeiiiiiiiininnc | e 49.500 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 00000... |AA-2330036. | ....ccvvveeererees e | e JMalucelli Travelers Seguros S.A..........cccccevvveenenns J. Malucelli Latam, S.AA......ccooveveene OBM.....cccoveveir| e 51.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000... | vvereerrrirerrirees [errrernieeeinens | v | e Travelers Participacbes em Seguros Brasil S.A...... BRA.......... NIA. .o Travelers Brazil Acquisition LLC............cccovunnee. O/BIM.....ovvvin| e 95.000 |The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 00000... | AA-2230022. | ...ovevrererrnes | eorrrrrieiieiieiens | e Travelers Seguros Brasil S.A..........ccooeevievinnnns BRA.......... A Travelers Participagdes em Seguros Brasil S.A.. | O/B/M................ ...100.000 | The Travelers Companies, Inc.
3548...... The Travelers Companies, Inc......... 19046... [06-0876835.. [ ....ovrvrrrerrers | cerreerernnnirenns [ errereisneisessenenns Travelers Casualty Insurance Company of America|CT............ . | Travelers Casualty and Surety Company............ OBM.....crvenne ...100.000 | The Travelers Companies, INC.........cccvevrreerrnn.
3548...... The Travelers Companies, Inc......... 36170... |06-1286266.. |.....oovverrrerens | e | reereieieiesseneens Travelers Casualty Company of Connectictt.......... . | Travelers Casualty and Surety Company............ OBM.....covnne ...100.000 | The Travelers Companies, INC..........ccvvvrrrrrnnnn.
3548...... The Travelers Companies, Inc......... 00000... [06-6033504.. | ......coverererren | erererinririirenen | v Travelers Casualty UK Investments LLC................ Travelers Casualty and Surety Company............ OM..cooiiiinne ...100.000 | The Travelers Compani€s, INC..........ccouuevernienes | corvrverennes
3548...... The Travelers Companies, Inc......... 36137... |06-1286268.. | ......ccvrerrrrns | e | e Travelers Commercial Insurance Company............ . | Travelers Casualty and Surety Company............ O/BM.....coveene ...100.000 | The Travelers Companies, INC...........corvererrrnncn.
3548...... The Travelers Companies, Inc......... 29696... |06-1203698.. |....covvererreens | eererreirereireines | e Travelers Excess and Surplus Lines Company....... . | Travelers Casualty and Surety Company............ O/BM.....ccoveene ...100.000 | The Travelers Companies, INC........cc.ccveeereurennn.

3548...... The Travelers Companies, Inc......... 41564... [ 75-1732040..
3548...... The Travelers Companies, Inc......... | 25658... | 06-0566050..
3548...... The Travelers Companies, Inc......... 00000... | 06-0566050..

Travelers Lloyds of Texas Insurance Company......
. | The Travelers Indemnity Company..
Arch Street North LLC.........coovvenenicicniicnis

. | Travelers Casualty and Surety Company............ OMIA............ ...100.000 | The Travelers Companies, Inc
. | Travelers Insurance Group Holdings Inc.. ...100.000 | The Travelers Companies, Inc...
The Travelers Indemnity Company ...100.000 | The Travelers Companies, Inc

3548...... The Travelers Companies, Inc......... 25615... |06-0291290.. The Charter Oak Fire Insurance Company............. The Travelers Indemnity Company. ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc. 00000... | 06-0566050.. Travelers Real Estate, LLC The Travelers Indemnity Company. ...100.000 | The Travelers Companies, Inc.

3548...... The Travelers Companies, Inc......... 10647... [59-3372141.. | oo | e [ First Floridian Auto and Home Insurance Company . | The Travelers Indemnity Company. . |[OBM.....ocoenan ...100.000 | The Travelers Companies, INC..........ccocrvrererenee
3548...... The Travelers Companies, Inc......... 42811... [56-1371361.. | oo | v [ Gulf Underwriters Insurance Company.................. . | The Travelers Indemnity Company. v |OBM..ccoorne ...100.000 | The Travelers Companies, INC..........ccocrvvevrrenee
3548...... The Travelers Companies, Inc......... 22233... | 756013697 .. | eeveveeeerreens v | e Select Insurance CoOMPaNY..........cocuverereereerereerens The Travelers Indemnity Company............ccc.e... O/BM.....coovenene ...100.000 | The Travelers Companies, INC...........cvrvereerereens | cevrerreenens

Travelers Casualty and Surety Company of Europe

3548...... The Travelers Companies, Inc......... 00000... | AA-1120023. [ ....coverreerris | cerireieirieinnes | cereeriieeisseeeennnas Limited GBR.......... A, The Travelers Indemnity Company.............c.c..... ...100.000 | The Travelers Companies, INC...........ccovrireenis | verereirenns
3548...... The Travelers Companies, Inc 38385... | 75-1679830.. Commercial Guaranty Insurance Company............ |DE............ The Travelers Indemnity Company ...100.000 | The Travelers Companies, Inc

..|00000... | 06-0566050..
00000... |06-0566050..

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

. | Crystal Brook, LLC........cccceverrrreierirrenns . ....| The Travelers Indemnity Company..
Durham Holding, LLC Crystal Brook, LLC

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

3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. |....cveveerrerrrens | eorrrrrinireririnns | rerrreereneissanees Sutton Holdco, LLC.......coovvevirieeieeeseene The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC..........cceeerrrerrnnn.
3548...... The Travelers Companies, Inc......... 00000... [06-0566050.. | ......corerereeren | wrerererrerrirenen | crrreererierineirerniens Cadet Limited, LLC........cccovvrirererrirerrericnes Sutton Holdco, LLC . ...100.000 | The Travelers Companies, INC..........ccocrvrrerrrenee
3548...... The Travelers Companies, Inc......... 00000... [06-0566050.. | ......cererererren | wrerererririerenes | crereereneerineirerneans Arrowhead Company, LLC........cccoccovvnercrniniinenns DE....ccco. The Travelers Indemnity Company.................... ...100.000 | The Travelers Compani€s, INC..........ccouuerrernrenes | corerrrnienes
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. | ....eeverereerrens | eererrrerererneines | rerreerereeeeserneeens Eastern Asset, LLC.......cccoovvvvvrerenierencriees DE......cc.... Arrowhead Company, LLC..........cccovveuvvnreininnn. ...100.000 | The Travelers Companies, INC........ccoccveeererrennn.
3548...... The Travelers Companies, Inc......... 00000... |41-1769846.. | ....covvrererrvns | eererreirireineines | e Jupiter HoIdINGS, INC....c.uvvveireicireicrerceenes MN...cocenee. The Travelers Indemnity Company............ccce... ...100.000 | The Travelers Companies, INC........cccccveeereerernn.
3548...... The Travelers Companies, Inc......... 43117... [86-0703220.. | ...coovvevererrees [ orrrrririeisinees e American Equity Insurance Company............c........ AL Jupiter Holdings, INC........cccocovevininriiericis ...100.000 | The Travelers Companies, INC...........cccoerireeris | cerereirnnnns
3548...... The Travelers Companies, Inc......... 10819... [86-0868106.. | ...c.oeveverrrrres [ eorrrrrrrirerrinnns | crrreeerieseiees American Equity Specialty Insurance Company...... CTivine . | American Equity Insurance Company................. O/B/M.....cccueunee ...100.000 | The Travelers Companies, InC............cccoervreunnee.
3548...... The Travelers Companies, Inc......... 24015... |41-6009967.. [ ....covrrrrrrrins | eerirererrieieines | cereeriereiseeeeenenas Northland Insurance Company. . | Jupiter Holdings, INC.........coooviviverniieriiieiicins ...100.000 | The Travelers Companies, InC............cccvervrernnnen.
3548...... The Travelers Companies, Inc......... 27987... |41-0983992.. [ ....cvvvirrvrins | erirererrieieinns | cerrenireeseeeens Northfield Insurance Company Northland Insurance Company. ...100.000 | The Travelers Companies, INC..........cccorvrrerrenrs | cerrerrrenns

3548...... The Travelers Companies, Inc......... 24031... | 94-B051964.. | ...ovovvererrries | everrriniieiieiens | rerreieneieissenees Northland Casualty Company...........cccoeuerererrrenn. Northland Insurance Company.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. [ .....occvrrerine | wererererrmeirnes | cerreriereseesninins Travelers Indemnity U K. Investments LLC

. ...100.000 | The Travelers Companies, INC..........c.ceverrerrrnn.
.|OBM.......... ...100.000 | The Travelers Companies, INC.........cccoeverrrrrnnn.

CT NIA...con. The Travelers Indemnity Company.




Statement for June 30, 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
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *

¥'21l0

3548...... The Travelers Companies, Inc......... 00000... | 06-0566050..
3548...... The Travelers Companies, Inc.........| 25623... | 06-0303275.. . | The Phoenix Insurance Company. . | The Travelers Indemnity Company.. ...100.000 | The Travelers Companies, Inc...
3548...... The Travelers Companies, Inc 25666... | 58-6020487.. The Travelers Indemnity Company of America....... .... | The Phoenix Insurance Company. ...100.000 | The Travelers Companies, InC............cccoervreennee.
3548...... The Travelers Companies, Inc......... 25682... |06-0336212.. [ ..oeovvrirevirins | cevireeirieieines | cereenieeiseeeenenas The Travelers Indemnity Company of Connecticut.. | CT............ A The Phoenix Insurance Company............c..ccueee. ...100.000 | The Travelers Compani€s, INC...........ccovruerris | cerrreernnnns

TPC UK. Investments LLC.........cccoovvrrcrninrcnnee The Travelers Indemnity Company. ...100.000 | The Travelers Companies, INC...........cocvereerennn.

3548...... The Travelers Companies, Inc......... 25674... | 36-2719165.. | .ovvvvererrerrnes [ v | e Travelers Property Casualty Company of America.. |CT............ A The Phoenix Insurance Company..............c........ OBM.....ccovnee ...100.000 | The Travelers Companies, INC..........cccovvrrrrrers | correrrrenns
Travelers Property Casualty Company of
3548...... The Travelers Companies, Inc......... 00000... |13-2743602.. | ..cocvevererererens | cerrrrreeeeeees [ e erenenens American Marine Management Services, Inc.......... NY..ooov. OTH............. America

3548...... The Travelers Companies, Inc......... 00000... |06-1501229.. Constitution State Services LLC..........coccovvneirerene DE....ccce. The Phoenix Insurance Company....
3548...... The Travelers Companies, Inc.........|00000... | 06-0303275.. . | Phoenix UK Investments LLC.. .. | The Phoenix Insurance Company

..... 47.500 | The Travelers Companies, InC............cocrverrvrnnnn. | 0108.....
...100.000 | The Travelers Companies, INC..........ccccorverrrrrnnn.
...100.000 | The Travelers Companies, Inc...

3548...... The Travelers Companies, Inc......... 12850... [04-3175569.. [ ..oveivrrrerren | e [ The Premier Insurance Company of Massachusetts| CT............ .... | The Travelers Indemnity Company. e |OBM..c.oone ...100.000 | The Travelers Companies, INC...........ccocrverevrenncn.
3548...... The Travelers Companies, Inc......... 28188... | 35-1838077.. [ ..oevveereeiris | eevireieirieieinns | cereenireesieeeinnas TravCo Insurance Company..........ccccvveerveiereennnnns .... | The Travelers Indemnity Company. v |[OBMM...oovn ...100.000 | The Travelers Companies, InC............cccoervrernnee.
3548...... The Travelers Companies, Inc......... 00000... |20-4403403.. | ...oeverrerrnes v | e TINDY Foreign, INC.......covveveeveeriieieirieiieieissienenns The Travelers Indemnity Company..................... OBM.....ccouunn. ...100.000 | The Travelers Companies, INC..........cccocrvvrerrenrs | cerrerrirnns
3548...... The Travelers Companies, Inc......... 40282... [95-3634110.. | ..oovrrereriens [ e | oo Travelers Commercial Casualty Company. The Travelers Indemnity Company. . |OBM.....ocon. ...100.000 | The Travelers Companies, INC..........ccoerrrvernnn.
3548...... The Travelers Companies, Inc......... 00000... |82-1657094.. | ....ooovverrerrres | eorrrrririieiieiens | e Travelers Distribution Alliance, InC...........ccccocvinnen. The Travelers Indemnity Company. e |OBBM...corne ...100.000 | The Travelers Companies, INC...........corvrrrrernnc.
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. |....cvveerrerrrens | eorrrrrinirersninns | verrreereneesssaneens Travelers TLD, LLC....c.coovvvvvereivieeeeeeeisnnns The Travelers Indemnity Company..........c..cc.... OBM.....covnne ...100.000 | The Travelers Companies, INC..........ccvrverrrrrers | cererrrenns
3548...... The Travelers Companies, Inc......... 00000... [06-0566050.. | ......corerereeren | ererererrirrirene | crrreereriesineirereeens Tiercel, LLC....cvuviieicrereescresenes The Travelers Indemnity Company............cc...... OBM.....covvnee. ...100.000 | The Travelers Companies, INC..........cocrvvrevrrenee
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. | ....ccevererererers | corrrrererereeens [ eererererirerenesenenenns Redstart, LLC. Tiercel, LLC.....oveveeeeeeeeeeeeeeeee e OBM................ ...100.000 | The Travelers Companies, INC..........coccvereererrrnnn.
The Travelers Home and Marine Insurance
3548...... The Travelers Companies, Inc......... 27998... | 35-1838079.. | .ceueevreeeereens v | e Company CTorie A The Travelers Indemnity Company.............cc..... OBM.....covenne ...100.000 | The Travelers Companies, INC..........ccvreereerereens | cerrerreenens
3548...... The Travelers Companies, Inc......... 41262... [76-0002592.. | ...covveverereins [ orrreeirieininees e The Travelers Lloyds Insurance Company.............. L, SO A The Travelers Indemnity Company.............c....... OMIA.........c... ...100.000 | The Travelers Compani€s, INC...........cccovvieeris | verereirnnns
3548...... The Travelers Companies, Inc......... 00000... |06-0566050.. [ .....c.cccorrrrrrs | corirrrerrrrernns | cerrririasiiieeinnnns Travelers Maring, LLC..........cccccovvvviinniicciinn, DE...... NIA.....cccooe. The Travelers Indemnity Company..................... O/B/M........c...... ...100.000 | The Travelers Companies, INC............cccoceurvvries | crrrerrnnnes

Asterisk Explanation

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

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

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

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

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

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

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

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

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

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

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




Statement for June 30, 2016 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

11.1.

, 19.2 Private passenger auto liability.

. Burglary and theft..
. Boiler and machinery.

Medical professional liability - occurrence
. Medical professional liability - claims-made...
. Earthquake.......cccooeveerrnenernncncreis
. Group accident and health....................
. Credit accident and health.....................
. Other accident and health.
. Workers' compensation.....
Other liability-occurrence............ccoevnee
Other liability-Claims Made............ccoevriveieieieiee s

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

19.4 Commercial auto liability...........

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

c Warranty.....ocecceece e
. Reinsurance-nonproportional assumed property...
. Reinsurance-nonproportional assumed liability.............ccocoveevirrieiierrerniennns
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of business

..... 1,281,650

........... (68,490)

..... 27,783,468

...... (3.855.991)| .
...... (4.679311)

.408,670 |..

...(765)
.(1,434,342)

.(1,062,201)

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
1 Ittt tens | eraesiestenraesieneas 20,134,841 [ oo 48,411,812
2. ATIEA INES......ooverieiiie sttt enssenssesssnssns | enssessssssssssssssans ..(2,645,332)| .
3. Farmowners MUItiple PEril..........cceeurieieieienieeesseesseseesssssenensssnnes | eovsnsessessssssesessssssensenensQ [ o 0]..
4. Homeowners MUItPIE PEFil.........ccrierrerririrnrineieeneneisecssesseseesssssessssssssnsssenns | eonesseesnssssssesssssesssssesssnssessQ [ corermermesnsennesssnseseesseseeneens 0].
5. Commercial multiple peril.. )
6. MOTGAGE QUATANTY......ceeeecercicceeee et ssessssssssessssssssssssssensnsses | seesesssssnsssssssssssnsssssesssessndd [ coreeeesnssnnssssessnsssssessnssnees ..
8. Ocean marine........
9. Inland marine.....
10. Financial guaranty.

35, TOMAIS....ecvecveeececee e s sen e en s enaseansnn s ansnnannaes 247,966,334
DETAILS OF WRITE-INS
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
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 13,200,669 24,615,589
2. Allied lines. .2,746,740 |... 5,791,543
3. Farmowners MUItPIE PEIl..........cueiiiiveieiccsiecesee e ssssessenes | ctessessse st s s s 0 | o0 | e 0
4. Homeowners multiple penI w0 | 0 | 0
5. Commercial multiple peril.. | 463,105 |.. 901,927
6. MOMGAGE GUAANEY.......cocvieeicicree ettt ses s sssse st s ssssesse s sessssseses | sbessesssesssssssesssssssessessssssessesassansnns 0 | covrereeeeveseereeneesereeeesssseeneend0 | e 0
8. OCEAN MAIMNE.......ooecveieecteteie ettt sttt sass st sses b s saens | setisbassssstes s sses bt seessneas 2,952,948 | ..o 4,942,310 | oo 8,932,771
9. Inland marine..... , 18,039, 344
10. FIN@NCIal QUATANEY........cccviviieieiciieie et ssse st sssenns | sevsesssssssssenssssssessesssssssesssssssssssssesned | senveeesesissssssessessssssesssssssssssssessensQ. | sesesiesisssssssessssssese s sessnsns

. Burglary and theft..
. Boiler and machinery.

. International...
cWarranty......ceceeeceee e
. Reinsurance-nonproportional assumed property...
. Reinsurance-nonproportional assumed liability..........
. Reinsurance-nonproportional assumed financial lines...........c.ccccocvvevrvverrnnnn.
. Aggregate write-ins for other lines of business...........ccccovveveverieccscveecenae,
o TORAIS et nees

Medical professional liability - occurrence
Medical professional liability - claims made
. Earthquake.......cccoovevvrninrnriiesinninns
. Group accident and health
. Credit accident and health
. Other accident and health..............cccooeveieiiieieeeee e
. Workers' compensation.....

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

12,020,206 | ..
421818 | .
86847 |

3401.
3402.
34083.
3498.
3499.

Tribal workers' compensation....

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

Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......courrisrsrsrinnnrsnesnranenes

.0
118,090

.118,090 | ...
0




Statement for June 30, 2016 of the ST PAUL FIRE AND MARINE INSURANCE COMPANY

10

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 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
Prior Year-End 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 Known Case 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 Loss and LAE 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 Reserves (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........ [cocecesinennes 2,761,513 | oo 3,207,495 | 5,969,008 |....ocovernnenn. 401,493 | .o 151,341 [ 552,834 |..coovieiinnnn 2513143 | .o 26,303 [ ..o 2,820,565 |....ccoovrrenees 5,360,011 | .o 153,123 [ o (209,286) [ ...ocoovereinne, (56,163)
2. 2014 e 503,950 |..ooriiiiiennnn 762,683 | oo 1,266,633 [ ..o 169,409 [ ..o 9174 | 178,583 [ .o 442556 | ..o, 15,733 [ oiiiieieen26,771 | 1,085,061 [..oovoiviririnnaes 108,015 [ oo (111,005) f ..o (2,989)
3. Subtotals
2014 + Prior........ [ oo, 3,265,463 |..................3,970,178 | ...ccocvnnnn. 7,235,641 | oo 570,902 |..ooviiiiinen. 160,514 [ oo 731,417 | 2,955,699 | ..o 42,036 ..o 3,447,336 [ 6,445,072 | ..o, 261,138 | oo (320,291 .o, (59,153)
4, 2015 e [ 650,589 |...coooeeenen 1,278,141 | 1,928,730 [ .o 347543 | .o 64,715 | .o 412,258 [ .o 521,917 | 45655 [ ... 940,468 [ 1,508,039 ..o 218,870 | oo (227,303) [ ..o (8,433)
5. Subtotals
2015 + Prior........ [ oo, 3,916,052 |....cc0o00...5,248319 | oo 9,164,371 | .o, 918,445 ..o 225230 |, 1,143,674 [ 3477615 | 87,692 |............4,387,804 [.....cccoc...... 7,953,111 | 480,008 | ...coocveireen (547,593)[ oo (67,586)
6. 2016, e XXX o ) 0.0, ST I 0.0, TS [ 535113 | 535,113 | ., 0.0, RIS [ 333,520 | 909,191 | 1,242,711 [ ) 0.0, ST [ .0, SR IS XXX
7. TotalS......cooovrconn. | oo, 3,916,052 |..............5,248,319 | ................. 9,164,371 | ..o, 918,445 | .o 760,342 | ... 1,678,787 |.................. 3ATTB15 | 421211 |.................5,296,995 |.................. 9,195,822 | .cooveerean 480,008 | ................... (547,593)| ... (67,586)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders ~ |.................. 5,563,272
(P 123 %] 2. oo (10.4)%] 3. oo (0.7)%

Col. 13, Line 7

Line 8

4 i (1.2)%




Statementfor June 30, 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 900000 2 *

* 2 47 6 7 2 016 3 650000 2 *

Q15



Statement for June 30, 2016 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Equities and deposits in pools and assoCiations............ccccveeveereeneesensesessssessessnsenens | vesniernennens 12,890,422 | ovvvieieieviisiieieinnenn0 | e 12,850,422
2505. State surcharges receivable...........c.ccccueunenee

2506. Other assets........ccoeueeveieeeeveiesseieenns
2507. Assumed reinsurance receivable and payable...
2508. Other assets tri-party/tax credit bonds............
2509. Suspense, undistributed payments....
2510. Ceded deposit asset..........cc.cc...... .
2511. Other assets NONAAMILED............c.cvcvivrieiece et sssssnsens | evesiesessesesnes 471,516 | oo 471,516
2597. Summary of remaining write-ins for LiNE 25.........coiiiiiisiesiesesssssesssessessssesssessessessesssens | sssssesssessnes 30,607,518 [ .o, 471,516
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
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 |.
2506. Retroactive reinsurance reserve ceded... (17,182,783)] ....
2597. Summary of remaining WHte-iNS fOr LINE 25... .. .. ittt ea sttt st s nsse st enssssntansessnss | enssssssssessesnsnsanes (16,882,436)
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 (56,591) .................... (201,583)
1405. Retroactive reinsurance gain/loss.................. . ....(484,359)| ...... .(640,472) .
1497. Summary of remaining write-ins for LN 14........cooviiiiiiiinsienississssiessnessesessnssssssssenssssssssessssssssssssssessssssssessanes | sesssssssssssssseee( 040,990) | coiviisinrinnnns (842,055)
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. CHE Switzerland..........c.ccceuuc....

58005. HKG Hong Kong, Special Adminig
58006. NLD Netherlands..
58007. ARG Argentina.
58008. MEX Mexico.....
58009. AUS Australia...
58010. CHN China.......
58011. DEU Germany......
58012. CZE Czech Republic
58013. GBR United Kingdom...
58014. IRL Ireland............
58015. FRA France.........cccooeuvvrvevrererenns
58016. CHL Chile.........ooverrverieririien.
58017. JPN Japan....
58018. VNM Viet Nam..
58019. HUN Hungary...
58020. BRABrazil.........c..cccoevveveererrennne.
58021. BRB Barbados...........cccccevrurrnenc.
58022. JAM Jamaica....
58023. DNK Denmark.. - .
58024. NER Niger.......coevveererereeererenrnns - L0 e
58025. TWN Taiwan, Republic of China.. e ..
58026. ECU Ecuador...........cccovverrrernnaes - . 1,003 |....
58027. BGR Bulgaria............
58028. KOR Korea, Republic of...
58029. RUS Russian Federation..
58030. MOZ Mozambique....

58031. TUN Tunisia...... o L0 0]..

58032. IND India.......ccccovverrerrnnnes - L0 | 0]..

58033. TTO Trinidad and Tobago............ e . (20)].... .
58034. TCA Turks and Caicos Islands 0 | (V24 ] 0
58035. VEN Venezuela (Bolivarian Reput 0 | (V24 ] 0
58036. PER PerU......ccoeveveeereieierenn. |

58037. DOM Dominican Republic

58038. PAN Panama................

58039. COL Colombia...........cocoerrerrennen.

58040. ISR ISI@EL........ccvrerrrerirerericireinns

58041. AFG Afghanistan......

58042. Other Alien Combined
58997. Summary of remaining write-
ins for Line 58 from overflow........ | ..... DO S I (37,814) ] o 371,989 | oo 176,164

Q16




Statement for June 30, 2016 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT 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..........c.cueieiiiiiisieciccse ettt sa bbbt s et sassssenns | sevassessessesnsssesaesensaes 8,207,852 | cooovveveeereeiane 99,960,591
2.2 Additional investment made after ACQUISIION............cc.cciveieeiciiieie ettt sssssssssesaens | sveessssssesesessesaes s saees 5,795,116 | coevereeeeeeie 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 4137473 ..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.............ccciiieveiiriieieieieie ettt sa st b st s sn st ssaensesnsens | ssiessessssssessssstenaenas 15,687,105 [ oo, 31,951,918
9. Book/adjusted carrying value at end of current period (LINES 142+344-5+6-T-8).........coocrrurrrenrnrerrerneneeneenesneessessssesessssssessnsens | seesssssssssssesssssessens 778,266,420 | ..ovvovevreenes 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 778,266,420 [ oo 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.............. 4,983,701 | ...... 4,120,982
2.2 Additional investment made after acquisition... 55,319,507 102,556,114
3. Capitalized deferred interest and other............... 0 e 0
4. Accrual of discount..........ccveverrererenenns . 0 L4111
5. Unrealized valuation INCrEASE (ABCTBASE)........cuevereriecieerieieteses ettt sae s s stes s bessssas s ssssssenes | svsesisssssessssssenseseens (20,388,038)| ...coovvveverereierninns (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............cuuureurrurrmiiiiiiiriesieeseesees sttt et nissnins | reesessessnesinesiesinns 72,995,140 | .oooovvvinene 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.corruriinrirrirnenririseissisesssssess s ssssssssssssesssssssssssssssssses | ssssssessessessssssessessssssesses 307,590 | o (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).. 811,512,913
12.  Deduct total nonadmitted amounts . ....47,627,639
13. Statement value at end of current period (Ling 11 miNUS LiNE 12). ... oo snssssssssnssssssssessenes | soessesssssssssssssssssssas 763,885,274

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 @CQUITET...........cvuurueiieiieriseicissiesie sttt sttt s s sssssns | essessenssnstensansanes 1,425,041,890 | .ovvvverrrrcrrnnns 2,681,146,645
3. ACCIUAI Of QISCOUNL......cvuvrrtrisc ittt sttt b bt en s st s ssssensants | nesssssessesssessessensnsenes 4,064,245 | oo, 8,051,043
4. Unrealized valuation increase (decrease).. 167,539,920 | ...... ..(300,775,985)
5. Total gain (loss) on diSposals..........c.cervrrererrerenne ...12,095,885 | ...... ...377,823,371
6. Deduct consideration for bonds and stocks disposed of. 725,097,314 | ...... 3,811,717,913
7. Deduct amortization Of PrEMIUM..........ccueieieieeeiescere ettt ettt s sae s b st s st es s sas s sssssesssnstessnsans | sessessssissessesessensesees 29,562,296 | .ovovrriiiriereieiann 58,288,331
8. Total foreign exchange change in book/adjusted CaITYING VAIUE.............cvvuevricvrieeieeeesee et ses s sssssssssessesess | evessessesssssessssssessesnens (596,975)| ..o (17,996,465)
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. .........vurveruririinrireieienrieieessseessssssseessssesssessessessssssssnes | sssesssssssssssssssssssansans 14,020,969 | ..o 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 14,014,246,894 | ....oooovvvrvrenen. 13,174,782,508
11, Deduct total NONAAMILEEA @MOUNLS............covueveiiiieece ettt bt s e a s sss st sses s sassessesantes | sressssssosssssssssssnsanaes 11,395,142 | e 11,299,762
12. Statement value at end of current period (Ling 10 mMiNUS LINE 11)....viuiieiieiiiiiiieieiecteni et ssssssessssssssssssensssnses | evresssonsssssssenas 14,002,851,752 | ..o 13,163,482,747




Statement for June 30, 2016 ofthe. S 1. PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8):1vvvererrermeresieeesseessssseessseesssssesssssssssssssssessssssesssssssssssssssssensss | cestneesssnsssssennns 9,655,587,907 | ..coorvvvrrrnrrennee 1,296,388,385 | .....ccovvrvrvrrenns 1,437,558,411 | ..ocvvvrerircrirenne (16,095,380) | ...ccovvrvvrrereenne 9,655,587,907 | ...oovvvvrrncrrenne. 9,498,322,501 | .ccvvvvrurrerreenrienresneessieesesnees [ neerinnesiineens 9,720,825,700
2. NAIC 2 ().vveereererereiieesisesssicessseesssssessssssssssessssessssssesssssessssesssssnesnnes | cesesnsesesnessens 1,414, 487442 | ..coooorind 42,844 545 | ... 54,685,398 | ......coouvrvirrerriinenns 11,303,620 | ..cvverererircnnes 1,414,487 442 | ...coovocvrins 1,413,950,210 | .oovvvvermrreenereriecreeneensisseseeens | ceveseerisnessennes 1,392,955,186
3o NAIC 3 (8).erunrerrurrerrrressnressssesesssssssssesssssssssssssssssssssssssssssssssssssssssssssssssness | sesssssssssssnssssssnnees 322,245,593 | oovoorrreenrriinnend 60,331,605 [ ..oveorrrererrrirnnns 16,177,528 | .ovveerrereverrereennns (12,919,029 | cvvoovverrrrerrnnnns 322,245,593 | ..ooooerrrerrriernne 353,480,641 | .ooveerrreernereeinereesnnessssnssssens | srrnseessnensssnsssees 290,098,033
A, NAIC 4 ().ereeereeeeseeeereeeeseeeesssessssssesssssssssssessss s ssssss st ssssssssesssssness | sesssssssssssnssssaenes 150,331,235 | .ooovvveeeerireeriennee 35,734,921 | oo 9,328,029 | ..ooooerrerrerrireeeens 13,896,289 | ....oovvvrvverrriene 150,331,235 | ..ovveererrirrereenns 190,834,417 | oovooreeeereerernneeeineeesssessssnees | cereeesseeseseesees 119,932,962
5. NAIC 5 (2).eruueeerreresneeeesssesssssessssesssssesesssssssssessssssessssssssssssssssssssssssssssnes | seesssssssssnnessssseees 24,543,988 | ...ooorercrnnd (1 3,250,872 | cooveoerereerieeeiine (978,484) | .ooovervrreririenn 24,543,988 | ......cooovrvirerii 20,314,633 | coveoeerernerernnensineresseessnens | v 14,486,306
B NAIC B ()..ervvereererrreiireernieeceesesssiseessssneesssssessssessnsssessssssesssesssssssssssnsnens |orsossssssnssssesesssseens 13,229,779 | v, (O R 3,909,895 | ..ooviiirsiiiii (29,892)] ..ovvvvvriiriene, 13,229,779 | oo, 9,289,992 | ..o | s 4,829,156
7. TOtAl BONAS.....creerurreerssressassrsssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | eosssssssssssssaass 11,580,425,945 | ..oovviiisrriinnns 1,435,299,457 | .ovvovsrrririssnnens (V2R (VR K [— (R PPR:T4)] I——— 11,580,425,945 | ..coocoviiinnnenn. 11,485,992,394 | ..o (V] I 11,543,127,343

PREFERRED STOCK
8. INAIC Tttt es bbbttt | eebb s (U RN 1 R 1 R (O R (U N 0 [ coeeeererrerneerssneresnsesssnesesees | e 0
0. NAIC 2.t st st | eeeb e (U TR 0 | oo 1 R (U R (U RN 0 [ e | e 0
10, NAIC 3ottt sssti | seeeris st enes 1,195,000 | .oovvvvrvrerireeriiecrieeneienend (U R 1 R (VN N 1,195,000 [ covvevencvrrerrrrirenenes 1,195,000 [ ovvovecveerernircreineennircseisneeens | cerereresineenseseeenns 1,195,000
110 NAIC ettt ettt sesss st | seessssenssss st nssst st (U O (O O (0 (U N 0 [ correerereeernneesseesessnessseessssnns | oereeesneessesses st 0
12, INAIC Bttt ettt ssss st ssst s | seesesssessss st sst e (U T O O (O (0 (U TSN 0 [ corveereereerneeeeseeeeesseesssnesesnes | oeeeeeseesss e 0
13 INAIC Bttt esnss s | nriss s s 0] i (O O 0] i, 0] i 0| i 0 | | i) 0
14, Total Preferred SHOCK.........vriveermicreirerisesesieesissessssneessssesssssseensssesens | st sssssssiees 1,195,000 | i 0] i, 0] i, (0 I 1,195,000 [ oo, 1,195,000 [ i (O RN 1,195,000
15. Total Bonds and Preferred SOCK. ........uurreermmresismssesissssssisssrsssssnessssssssssssssssas | eessssssessssseens 11,581,620,945 | ..o 1,435,299,457 | .o 1,5624,910,132 | oo (R PPRT4)] I— 11,581,620,945 [ ..cooooviiinnneen. 11,487,187,394 | ..o (0] IS 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 June 30, 2016 of the ST PAUL FlRE 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........coirveierereeeeerseeeieens | et 297,601,166 |................ XXX ooveveeeeeeerees | oo, 297,604,111 [ coovvoee 84,972 | 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 iNvesStMENtS ACQUINET. ..ottt ssessssssssssssssssesssssessssssessns | seesessessesssessesseseeees 1, 000,441,655 | iiviiiiiiriis 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 2,323,863,098 |....ccocvvverreririernn 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).........cccceocvrrrrrvernererierseieresssriesessens | ceeriseseriesisnneeenesnnnn 297,601,166 | covevniiciceie, 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)....ouvecviveiiieieisisecsceseseeesesssnssesssnssnssssnssssesssssnsenes | ereenenssnsssesnsnssnseseeeeei @ 0,001,166 | eveivvviveiriiresierisneans 1,052,027,971

QsI03




statement for June 30, 2016 ofthe. S T. PAUL FIRE AND MARINE INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for June 30, 2016 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DEcember 31 Of PHIOr YT ..o iiseiseisesesssssssssssssssssesssssssssesssnes | sessessssssessssssssnssssesssssessesens 3,098,324 | ..o 21,098,703
2. Cost of cash €qUIVAIBNES ACQUIME...........c.evuiueeieeiicieiseteie et b s b s s s s ssenes | sbssssssesssssseses s s s saesbnsas 20,537,306 | ..ocvvererrereieieeieieis 388,638,539
3. ACCTUBI OF GISCOUNE...... vttt s sttt nssns | wesessssnesseesss st snest st 58,3071 [ ovverererrerrerereeeeseeeseenienennne 344,820
4. Unrealized valuation iNCrEASE (UECIBASE).........cc.uvururcieeieerseiesise sttt b st b st s s s s ssnes | esssessessssssssessess st sten s ssessanes (2,926) | oo (39,756)
5. Total gain (I0SS) ON QISPOSAIS........c.vverurreriiririrriierereiseeieseese ettt ss st ss st s sttt ess s s st essesssessensas | nstssssessssssssasssssssssestensessessessnssnssns (82)] oot (500)
6. Deduct consideration received 0N dISPOSAIS...........cccccueveieiiveeeieieie ettt et sssesses s sssssssessssnns | evssssessessssessesissessesesesssens 13,596,396 | ....coooveerriereiereiierereis 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 142+3+4+5-8-74+8-9)........ccoevverrireriererreeieieiesiens | v seseninees 10,094,526 | ....ooovoevererrerererereeesieees 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 MIiNUS LINE 11).....cviiiiiiiiiieciesieseiesiesssissesisseesessessenees | crsssessessssssssessessssssssesssnees 10,094,526 | ...oooovivirieciens 3,098,324

QsI08
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Statement for June 30, 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 et | e 0 0
Various @dArESSES..........cuuiiivieriiiiiieicitisieee st Saint Paul MN.. [12/31/1990.... | Various 0 0
........ 0 0
10 warehouses and land located at: R 0 0
4601 South Pinemount TX... |02/20/1997.... | Various 8,207,852 0
........ 0 0
14 warehouses/office showroom 0 0
ANA AN TOCALEA BL........vvocvecirciiee ettt essentes | sosessessansses s st e s en et s st et b st entens | enbeees 0 0
Plymouth Business Center............. 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/office et | s 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
6061 South Willow Drive.... Englewood CO.. [12/31/1990.... | Various 0 0
........................................................................................... 0 0

920, 930, & 950 De Guigne Dr. Sunnyvale CA... | 05/30/2013.... | Various 0 0 235,632

AAAAAAAA 0 0 .0

1901 West 14th Street ..|AZ... | 12/28/1995.... | Various 0 0 13,759




Statement for June 30, 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 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
........ 0 0
5401 WeSt KENNEAY.......covverereiieieicree e iseeseseeseeesesssseessesssessesseessssssesssssssessessessesessessens | TAMP@urtrresserseeeeesseseeessssesseesssesseseeessnes FL....| 03/31/1998.... | Various 0 0
AAAAAAAA 0 0
Two Centerpoint Drive............ Portland OR.. [ 10/01/1998.... | Various 0 0
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. CO.. | 10/10/2013.... | Various 0 0
0199999. Totals 8,207,852 0 ..8,207,852 | .. 5
0399999, TOAIS.....vvurvrreraerseeseesseeseesie et s s st s b8R8 RrE HER8eERE R R LR R AR R R R LR R R LR R R R R R R R eeE EeeE e R R R LR AR AR R 8,207,852 (11 ISR 8,207,852 | ..o 2,732,793
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 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbrances on| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
Land 10Cated at..........cccovuvieiriieiniens [ | e | s . 0 0 0 0 0 0 .0
1901 West 14th Street . Tempe AZ.. | 01/29/2016| BF Regent, LLC . 40,550 [ 40,550 0 0 ..40,550 .0
0199999. Totals 40,550 0. ..40,550 0 0 ..40,550 .0
0399999. Totals 40,550 0 ..40,550 0 0 ..40,550 ..40,550 .0
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Statement for June 30, 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

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

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

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

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

NONE
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Statement for June 30, 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 12,219 1,056,154
Hancock Capital Partners V, L.P.. .| Bosto . | Hancock Mezzanine Investments LLC. 11/29/2012.... 2 0 ...962,877 ....5,346,754
Hancock Mezzanine Partners |ll, L. ... | Boston... . | Hancock Mezzanine Investments LLC. 12/29/2003.... 2 0 ..461
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNGFIlIAEE. .......c..ovviiiiririiisisiisiieiiin coenisisssssssssssissens st sssansenes (] 975,558 6,697,500
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Carlyle Europe Partners II, L.P........ London. GBR. [ The Carlyle Group.........ccveuemiveenrerererineiennines 12/13/2004.... 3 0 12,372 | ovvevereiercnenen0 | 819,205
Carlyle Europe Partners IlI, L.P London. GBR. | The Carlyle Group.... 02/01/2007.... 3 0 66,900 1,820,839
Carlyle Partners V, L.P........c.oreeceees et enaen Washington ..| The Carlyle Group.... 05/30/2007.... 3 0 74111 3,819,063
Carlyle Partners VI, L.P.........coiiicsesseesss st ssnes Washington .| The Carlyle GroUP........covrerirnreeinrieieisssieisesisnenes 12/21/2012.... 3 (01 I 597,187 9,949,471
Carlyle U.S. Equity Opportunity FUNd, L.P.......c.ooovuririeeeresceeeeeeeiseieenes Washington ..| The Carlyle Group.........cceverrereriereieeeesceneneeeeeenes 11/06/2012.... 3 0 ...253,052 1,325,248
Element Partners II, L.P. Radnor. . . | Element Venture Partners 04/25/2008.... 1 0. ...246,000 1,720,381
Friedman Fleischer & Lowe Capital Partners IlI, L.P... San Francisco..........ocvvvrvveeerennes CA.... | Friedman Fleischer & LOWE.........cocvveuiuernieeeeiriereeeeiseiseseeeenenns 08/13/2007.... 3 {1 O 101,256 2,668,449
HCI Equity Partners [ll, L.P.........cccoocoverrrunnnns Washington... .| HCI Equity Partners. 02/22/2008.... 3 0 13,001 ...586,250
Hellman & Friedman Capital Partners VII, L.P. . | San Francisc . | Hellman & Friedman LLC. 07/21/2009.... 3 0 50,268 ...558,983
JFL Equity Investors IlI, L.P. New York NY.... [J.F. Lehman & Company..........ccccocverirrunnenee 09/30/2010.... 3 (11 O 270,909 3,505,550
MTS Health Investors II, L.P New York NY oo [MTS PAMNETS.....coveiieviiieiciiee et 08/17/2007.... 3 0 4,150 1,019,328
One Rock Capital Partners, LP New York NY.... | One Rock Capital Partners 02/07/2014.... 3 {1 O 683,874 8,807,672
Split Rock Partners Il LP............. Minneapoli MN... [ Split Rock Partners Management, LLC........... 05/01/2008.... 1 {11 250,000 . 1,014,582
Trident IV, L.P...oceciinne GrEENWICH. ... CT.... | Stone Point Capital LLC. 04/12/2007.... 3 0 26,816 | oo | s 1,874,783
Trilantic Capital Partners IV L.P New York NY.... | Lehman Brothers 05/09/2007.... 3 {0 163,497 . 1,660,874
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UNaffili@ted. ........ovurveiiiiiiiiniiiins o esssesnsenes 0] e 2,813,393 | o0 | 41,150,677
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Brookfield Strategic Real Estate Partners Il............ocoveovieincincneinisncsecs WIlmINgton.......c.cvvvvevnrciiicis DE.... | Brookfield Strategic Real Estate Partners GP LLC..........cccocvvinierniinernerieenensiieinns | v 04/17/2015.... 0 0. 6,399,331 | o0 [ 17,131,652
Carlyle Realty Partners VII, L.P WIIMINGLON. ..o DE.... | Carlyle Realty VII, L.L.C 05/01/2015.... 0 0 ..15,789,331
747 Third LLC New York NY.... | 747 Third LLC 02/08/1995.... 0 0
777 Third LLC... New York NY.... | 777 Third LLC 02/08/1995.... 0 0
Madison AVE LLC.......ooiiiiiisis s New York NY.... [Madison Ave LLC 02/08/1995.... 0 0
99. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaf .. 0 8,225,799 ..32,920,983
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
EnCap Energy Capital Fund IX; L.P......coorviirircecceeeeees Houston TX.... | EnCap Investments.. 12/19/2012.... 0 0. 3,354,745 6,932,979
Encap Energy Capital Fund VI, L.P Houston TX.... |[EnCap Investments.. 12/31/2009.... 0 0 14,207 .0
Encap Energy Capital Fund VII, L.P. Houston TX.... | EnCap Investments.. 07/31/2007.... 0 (1 O, 126,224 877,085
Encap Energy Capital Fund VIII, L.P Houston TX.... |EnCap Investments.. 01/31/2011.... 0 0 [ e 116,677 ....1,597,678
Encap Energy Capital Fund X, L.P Houston TX.... | EnCap Investments.. 03/05/2015.... 0 0 2,650,338 ..19,673,484
EnCap Flatrock Midstream Fund II, L.P. San Antonio........ccceeeeveveiereieienae TX.... | EnCap Investments.. 05/07/2012.... 0 0 ..10,217,758
EnCap Flatrock Midstream Fund I, L.P San Antonio........c.cvveveereiirerienans TX.... | ENCap INVESIMENES.......ovorveririreieriieieiiesesieesnienns 04/09/2014.... 0 0 {289,373 | 0 [ 17,025,373
Healthcare Royalty Partners II, L.P..........ccccoovvirreneeae Stamford CT.... | Cowen Healthcare Royalty Partners...........cccoovirieinrincinireneseeeenescseseseessseseennes | veeeeseeeenees 02/10/2010.... 2 0. 1,357,545
K1 Private Investors, L.P. El Segundo.......c.cocoveernrinirniiinins CA.... | K1 Capital AdVISOTS.........cvrrrerreririrenriisirsninenns 12/21/2012.... 0 {1 TR 700,000 3,247,824
KKR Energy Income and Growth Fund | L.P. Houston TX.... | Kohlberg Kravis Roberts & Co.........covevrerrierererennee 03/03/2014.... 0 0 93,750 ..12,858,136
Natural Gas Partners IX, L.P........c.cccovurnne Irving TX.... | Natural Gas Partners 12/31/2009.... 0 0 33,481 307,033
NGP Natural Resources X, L.P Irving TX.... | Natural Gas Partners, 10/12/2011.... 0 (V18 O 614,988 | ..o | s 3,112,058
SFC Energy Partners I, L.P........c.oerrirereeeeeeseneeeseisee e DENVET.....eieieeeeeeeeseiene CO... [ SFC Energy Partners 03/31/2011.... 0 0 . 8,345,256
The Energy & Minerals Group Fund II, L.P Houston TX.... | The Energy & Minerals Group.. 12/03/2012.... 0 0 | i 303,512 | e | i 1,918,539
L S R T N Omaha NE.... | TENASKA INC..ovvreireieiririeiieece et 03/21/2008.... 0 0 4789 | o0 | 2,655,278
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Statement for June 30, 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 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
TPH Partners Il, L.P........c......... Houston TXeore [ TPH PAINETS ..ottt ssnsenins | aeessssanssnes 12/18/2013.... 0 (V18 PO 422,095 5,915,527 5.120
White Deer Energy L.P. I1......c.cccoiminiiniincrcinis Houston TX.... | White Deer Management 02/15/2013.... 0 0 2,232,715 | o0 [ 14,292,730 | ....cooe.. 2.260
White Deer Energy LP. Houston TX.... | White Deer Management 02/25/2010.... 0 0 ...943,535 3,004,921 3.430
Yorktown Energy Partners IX, L.P.......ccccocovernrniniennns New York NY.... | Yorktown Partners 10/05/2010.... 0 0 93,160 | o0 | e 392
Yorktown Energy Partners VIII, L.P New York NY.... | Yorktown Partners 12/31/2009.... 0 (V] I (92,581)] ... 92,581
Yorktown Energy Partners X, L.P.... New York NY.... | Yorktown Partners 05/17/2013.... 0 {11 O 836,806 ...215,252
Yorktown Energy Partners XI, L.P.......ciiiiiiiersnsssensssss s New YOrK.........ccooevevvvericierrnn, NY.... | Yorktown Partners 06/10/2016.... | .............. [0 [ [ 3,514,684 | ..oooovvveeee 0 | o0 | e 16,485,316 .
9999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffilia . ....3,514,684 ..13,282,889 ...130,132,745 | ....... XXX..o.ooe
4499999. Subtotal - Unaffiliated. ........ccoirrrriiriniieiisiiesserisssisenienes ...3,514,684 | ... ..25,297,640 .0 [ 210,901,905 |....... XXXeoone
499999, TORAIS. ...tttk E bRk R e h ek erets SLEkeeEEfeeREeeEeLEE LR E L EeLE LR E LRk R L senk et SeLEeeLE LRt R L e E LR LR E L E LR e E L f LR E LR LRt | et 514,684 | ..ocovvinnn 25,297,640 | ..oovoviniriirniand (U - 210,901,905 |....... XXX.oooo
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Hancock Capital Partners V, L.P........ccccoocrnevnnrirnennns BOStON. ..o MA. | DIStDUHON. ... 11/29/2012 | 04/27/2016 | .......... 312,157 | i (VI I (1 I 0 0 0 0| e 312,157 | ....... 312,157 | i 0 0 0 0
Hancock Mezzanine Partners Il L.P............ccccocvennnn. Boston.......ccocviniiiiinninns MA. | Distribution.........cccovviininiiiiiiiniiicnis 12/29/2003 | 04/29/2016 | ............ 10,091 | o (O [P (U [ 0 0 0 0] i 10,091 | .......... 10,091 | o 0 0 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated............coooiiririrniniiiiiess e | coneneeaas 322,249 | .o (L] (U 0 0 0 0| e 322,249 322,249 | .o 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
CapGen Financial Group LP.........ccc.oeveeenrvinerierinens New YOrk.......coceevvvnerenes NY.. [ DIStDUtON. ......vvevrrirricierieieies 03/27/2008 | 06/24/2016 | ....... 1,548,521 0 0 0. 1,548,521 | ... 1,548,521 | oo 0 0 0 0
Carlyle Europe Partners II, L.P.... London.... .. | GBR| Distribution... ..|12/13/2004 | 05/31/2016 | .......... 338,577 0 0 0| e 338,577 | ........ 338,577 | o 0 0 0 0
Carlyle Europe Partners I, L.P.... London.... . | GBR| Distribution... . 102/01/2007 | 06/30/2016 | ....... 2,338,352 0 0 (VN I 2,338,352 | ... 2,338,352 | .oovvvrcirinnnn 0 0 0 0
Carlyle Partners IV, L.P........ccccvnerrmernernerinneineni Washington............c.ceeeeue DC.. | DiStbUtON........vvverririreirerieniieries 12/31/2004 | 05/10/2016 | .......... 775,724 0 0 0| e 775,724 | ........ 775,724 | oo 0 0 0 0
Carlyle Partners V, L.P Washington. .. | DC.. | Distribution... .. | 05/30/2007 | 06/14/2016 | ....... 1,581,660 | ... 0 0 0. 1,581,660 | ..... 1,581,660 | ...coovvvvuennn 0 0 0 0
Carlyle Partners VI, L.P........cccovverrmrnerneniieineni Washington. .| DC.. | Distribution... . [12/21/2012 | 06/30/2016 | ........... (97,675)| ... 0 0 (U I (97,675) | ......c. (A6 ) - 0 0 0 0
Carlyle U.S. Equity Opportunity Fund, L.P................... Washington............cce...... DC.. | Distribution..........coveevereneerernrssierineinns 11/06/2012 | 06/24/2016 | ............ 16,249 0 0 [V I 16,249 | .......... 16,249 | .oovviir 0 0 0 0
HCI Equity Partners Ill, L.P........cccoevvnnnee . | Washington. .. | DC.. | Distribution... .. 102/22/2008 |05/25/2016 | ....... 5,520,616 0 0 (VI I 5,520,616 | ..... 5,520,616 | ..coovovverrenne 0 0 0 0
NB Secondary Opportunities Fund II L.P. . [New York.... .. |NY.. | Distribution... . | 04/30/2008 {06/20/2016 | .......... 495,422 0 0 0| e 495422 | ........ 495,422 | oo 0 0 0 0
One Rock Capital Partners, LP..........ccocvernireirniienns New York.......cocveviernenne NY.. | Distribution 02/07/2014 | 06/27/2016 | .......... 371,664 0 0 (VI I 371,664 | ........ 371,664 | .o 0 0 0 0
Onex Partners Il LP Toronto. .. | CAN | Distribution... ..|09/30/2009 | 06/30/2016 | .......... 303,462 0 0 0| e 303,462 303,462 | ..o 0 0 0 0
Split Rock Partners, LP Minneapolis. .. |MN. | Distribution... .. | 04/28/2005 | 05/31/2016 | ....... 1,976,886 0 0 0 . 1,976,886 | ... 1,976,886 | ....occovvvcrnnnc 0 0 0 0
Trident IV, L.P.....oovvcinrs Greenwich... ..|CT.. | Distribution... .| 04/12/2007 | 05/17/2016 | ............ 91,857 0 0 (VI I 91,857 | ..ot 91,857 | covoevvreririnne 0 0 0 0
Trilantic Capital Partners IV L.P . | New York.... .. |NY.. | Distributio .| 05/09/2007 |05/20/2016 2,844,922 0 0 0 2,844,922 | ..... 2,844,922 | oo 0 0 0 0
VMG Equity Partners, L.P........ .| San Francisco. .. | CA.. | Distribution... . | 05/29/2007 | 06/27/2016 | .......... 110,792 . 0 0 [ I 110,792 | ........ 110,792 | oo 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...........cccoriiiniriniiiciesc e ... 18,217,028 | ...oovvnee { ] (] 0 0 0 0]... 18,217,028 |....18,217,028 | .....ccovvvvnvveee. 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Miller Global Fund VILLC.........c.coveveirenriirineiirenirenns I DeNVer.......ocvvvenivnerinens | CO. | DistribUtION. ..o 02/29/2008 | 06/30/2016 | .......... 260,112 | oo (V1 IS (U 0 0 0 0] e 260,112 | ........ 260,112 | .ovvecreninn 0 0 0 0
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Statement for June 30, 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
Orion European Real Estate Fund II, C.V.........cccc....... Paris.....ccovieeicrierieens FRA | Distribution 04/29/2005 | 04/18/2016 0 0 0 0| e 252,336 252,336 0 0 0 0
Pearlmark MultiFamily Partners, LLC............ccovrvurenne Chicago IL.... | Distribution 09/26/2007 | 06/28/2016 .0 0 0 0| . o 726,127 | ... 726,127 0 0 0 0
Secured Capital Japan Real Estate Partners Asia, LP. | Los Angeles.... . | CA.. | Distribution 03/30/2007 | 06/08/2016 0 0 0 0 522,427 0 0 0 0
Thayer Hotel Investors V, L.P Annapoli MD. | Distribution. 11/25/2009 | 05/09/2016 .0 0 0 0]....32363,088 | ... 3,363,088 0 0 0 0
777 Third LLC......ccovvvve. NEW YOrK.....occevevnenninnns NY.. | Distribution. 02/08/1995 | 06/21/2016 .0 0 0 0].....482176 | ... 482,176 0 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated .0 0 0 0]....5606,266 | ... 5,606,266 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
EnCap Energy Capital Fund IX, L.P.... Houston TX.. | Distribution 12/19/2012 | 06/23/2016 .0 .0 0 0 0 354,548 0 0 0 0
Encap Energy Capital Fund VI, L.P.. Houston.. . | TX.. | Distribution 12/31/2009 | 06/24/2016 (] 0 0 0 0 47,734 0 0 0 0
Encap Energy Capital Fund VIII, L.P... Houston.. .. | TX.. | Distribution 01/31/2011 | 06/30/2016 0 .0 0 0 0 32,010 0 0 0 0
EnCap Flatrock Midstream Fund II, L.P... San Antonio.... . | TX.. | Distribution 05/07/2012 | 06/30/2016 .0 .0 0 0 0[.....364,021 | ... 364,021 0 0 0 0
EnCap Flatrock Midstream Fund IlI, L.P.. . | San Antonio TX.. | Distribution 04/09/2014 | 06/30/2016 0 0 0 0 0 .100,239 0 0 0 0
Energy Spectrum Partners V LP. Dallas ..| TX.. | Distribution 09/30/2007 | 05/31/2016 .0 .0 0 0 0. 0,529 | oo 10,529 0 0 0 0
Healthcare Royalty Partners I, L.P.......c.cccoovvvrvrrrrernn. Stamford.........cooevvvririnnn. CT.. | Distribution 02/10/2010 |05/16/2016 .0 .0 0 0 0 567,779 | ... 567,779 0 0 0 0
KKR Energy Income and Growth Fund | L.P... Houston TX.. | Distribution 03/03/2014 | 06/03/2016 ..0 .0 0 0 0 ..164,280 | ........ 164,280 0 0 0 0
Lighthouse Capital Partners VI, L.P.........ccovcverrininnne BoStoN.......ccovvvvrcieiereinne MA. | Distribution. 05/15/2007 |06/14/2016 | ............90,920 | ...ccccoevvveecc0 | o0 | e 0 0 0 90,920 | .......... 90,920 0 0 0 0
Natural Gas Partners IX, L.P Irving TX.. | Distribution 12/31/2009 | 04/27/2016 0 0 0].....67529% | ... 675,296 0 0 0 0
Natural Gas Partners VIII, L.P. Irving TX.. | Distribution 12/31/2009 | 05/16/2016 0 0 0]......130,743 | ........ 130,743 0 0 0 0
NGP Natural Resources X, L.P......ccccoovenrreininnirnnnne IPVING. e TX.. | Distribution 10/12/2011 | 06/29/2016 0 0 01]........384,043 | ....... 384,043 0 0 0 0
Oaktree Principal Fund V, L.P.. .. | CA.. | Distribution 02/18/2010 | 06/09/2016 0 0 0. .. 477,619 | ........ 477,619 0 0 0 0
SFC Energy Partners II, L.P..... . | CO. | Distribution 03/31/2011 | 04/25/2016 0 0 0] . (145,459) | ....... (145,459) 0 0 0 0
TPF L LPueeis Omaha NE.. | Distribution. 03/21/2008 | 05/24/2016 0 0 0| v 74179 | e 74,179 0 0 0 0
Wayzata Opportunities Fund Il, LP...........c.ccoccnnieennns Wayzata........cocoeereerernns MN. | Distribution 11/02/2007 | 06/20/2016 0 0 0 .i295571 | ... 295,571 0 0 0 0
White Deer Energy LP. Houston TX.. | Distribution 02/25/2010 | 06/30/2016 ...257,253 0 0 0]....257,253 | ........ 257,253 0 0 0 0
Yorktown Energy Partners IX, L.P.......ccccocovvverrnenne New YorK......coccoovecvevennee NY.. | Distribution. 10/05/2010 | 04/26/2016 20,440 0 0 0.20,440 | ... 20,440 0 0 0 0
Yorktown Energy Partners VII, L.P.. . | New York.... . [NY.. | Distribution 12/31/2009 | 05/12/2016 12,009 | ... 0 0 0] 12,009 | oo 12,009 0 0 0 0
Yorktown Energy Partners VI, L.P. . | New York.... .. |NY.. | Distribution 12/31/2009 [05/19/2016 | .........(107,121) | ... .. 0 0 0 L(107,121) | ....... (107,121) 0 0 0 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated..........cooiiiiiiiniiii e | e 3,806,633 | ..o (O I [V I 0 0 0 0] . 3,806,633 | ... 3,806,633 0 0 0 0
4499999. Subtotal - Unaffiliated .....27,952,176 0 0 0] ... 27,952,176 |....27,952,176 0 0 0 0
4699999. Totals .....27,952,176 0 0 0]... 27,952,176 |....27,952,176 0 0 0 0
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Statement for June 30, 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)
Bonds - U.S. Government

38375B ZA  3|GNR2012-H27 HACMO  2.000 2062 11.......couuremmrerrrmnerirerereeseeesssssessesssesessessssssessssssesssse | seerenenes 06/20/2016.... | PAR WRITE-UP........ooevrireriererirnirirerienns 122,028 122,028

38375B C9 1|GNR2012-H3THACMO  1.650 2062 10........irerieriereiieiiseisniiseisesisesssesesssssssissssesssesesas | seessenenes 06/20/2016.... | PAR WRITE-UP........coovvrrrieinriiiniieniienns 74,898 74,898

38375B G2 2|GNR 2013-H03 HA 1,750 2082 12.....ooocveveeeeeeeeseees et snsessenan | seeessienes 06/20/2016.... | PAR WRITE-UP... 18,981 18,981

38375B R5 3|GNR2013-H07 LA 1.650 2063 03.. .| 06/20/2016.... | PAR WRITE-UP... 38,648 38,648

38375U JP  6|GNR 2014-H12 KA 2.750 2064 05......ccoovvueirriierisieisiseiesssseess s | aesseenes 06/20/2016.... | PAR WRITE-UP... 54,732 54,732

38376R ML 7|GNR 2015-H32 KA 2.700 2085 12......ccovreererenerienseeesseessessess s | seenienes 06/20/2016.... | PAR WRITE-UP........oocvririrrererinnrirerienes 157,589 157,589 | oo (0 PO

36230S DW 1]|G2757317 4.317 2067 02.....cceieiiieiieei st | eninninaa 06/20/2016.... | PAR WRITE-UP......c.occovviniiiniinniiinniinsiinnes 39,781 39,781 | oo 0 [
0599999, TOtal BONAS = U.S GOVEIMIMENL........e.oersiieeiisiieieitetessissssesseis e eees st st f 888088k E 044 EEE k00 E e HE o006 £E8oELE 0L oL E SR L L E L E L L oEE 0L E L E LR LR E 0L R0 E 0 £ LA E L08Rkt 506,657 506,657 | ..o 0 XXX
Bonds - All Other Government

013051 DR 5|ALBERTA (PROVINCE OF) 1.250 2020 06.. (SR 06/13/2016.... | CIBC WORLD MARKETS........ 11,024,420 | ..... ....11,000,000 1FE

013051 DU 8|ALBERTA (PROVINCE OF)  1.350 2021 09.. Cuvrr 06/1712016.... | VARIOUS........ocertirmiiaiiseiieseseeeseeissise sttt | eebbest st see s n st nsssnnns | eebssessseessenssssesneseas 1,998,720 | ..oveonveirrerierirens 2,000,000 AFE oo

13509P EV 1| CANADA HOUSING TRUST  1.200 2020 06 Cuvrs 04/05/2016.... | SCOTIA CAPITAL. ....c.comiimiierineireeineseesssisesssessssessessssins 756,150 750,000 1FE

13509P EZ 2| CANADA HOUSING TRUST  1.450 2020 06 Cuvvrnes 05/27/2016.... | CIBC WORLD MARKETS.......ccoutiuuimiiimririeseisssieesiessesessesss st ssssees | resesessssssnsssesssenssssssssssssssens | sooessssessssensssnesssenes 17,233,750 | ..o 17,000,000 TFE s

13509P FN 8| CANADA HOUSING TRUST  1.250 2021 06 Cuvr 06/1412016.... | VARIOUS.......oorereimmiiaiiseiiesiseeseess st bbb bbbt | eebtes s enes s s b n s en s sssnnts | eebssesssnessenssse s s 5,046,000 | ..ooovvrrirerirenieenns 5,000,000 1FE

135087 ZU 1| CANADA TREASURY BONDS  2.750 2022 06 Cu 06/14/2016.... [ VARIOUS........ieiieititiststt st 13,863,825 ....12,500,000 AFE s
1099999. Total BONAS = All ONEI GOVEIMMENL. ... ...cvuieiteiiisii ittt ettt erssss st ess st E ek 18888 h 08808 o0 R e s e0Ese R & 1edE oL L e o0E oL e f o8 oehE£0E R0 E o8 e o088 E e E e E 48 E 60 ESEE 0 E 08 EE o0 E e E 0 HEEh 080 H 080ttt 49,922,865 XXX
Bonds - U.S. States, Territories and P ions

882723 2C 2| TEXAS GO LTD REF S2016B- 4.000 2035 08..........cccvurrvrerrnmrrererisieesesssissnssssesssssessessssessssonss | oesennens 06/28/2016.... | J P MORGAN CHASE SECURITIES INC.......coviiiirniiiiiiiierissiesesisisssssssssssssssessssssssesssssnnsns | snsssessessssssssssssssssessssssssens | e 1,800,924 | ..o 1,565,000 | cooevrerrreiniercireeens 0 [1FE i

93974D XX 1| WASHINGTON GENERAL OBLIG 5.000 2033 08.......ccuruuererrerimssmiserssnsssssssensssessersssssssssensss | novesseeeas 06/28/2016.... | BAS-MERRILL LYNCH. ... titutitteitstissemsssisessssess s ssss s ss st | fensssessssnsssssssensenssnsssssnssssnsnns | eoenssssesessssssssnssanes 16,982,773 | ..o 13,375,000 | ..o 0 [1FE i
1799999. Total Bonds - U.S. States, TEITIHONES NG POSSESSIONS..............c.o.veverivieieieireieteseeeeeeteeeteteseseseesessetetessssessessesesesesasessssessssessssssasssesass  asesssssssssesesasassssssesesesassssssassssssessssssesassssesesssaesasssseesassssesas s sssesssesetesasessessssesetesasaseessssesetesansseas et etesasessssasnsesessassssasnsesesnansassnnsnsssns | cetesessesesisensisniesanes 18,783,696 | ....c.cccvevevrerierranns 14,940,000 | ..ooovveceirerecceeeeend 0 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P:

117583 C2 8|BRYAN ISD GENERAL OBLIG  3.500 2036 02..........cuuueremrerrerneeseiserserssesssessssesseesssssesssessns | eesessesnes 06/07/2016.... | MORGAN STANLEY.........coutiuuiuueemersieiseesessseessesssessss s sssssssse st ss st es s issssns | essssesssessssessassssssssssssesssnessnses | oessssesssesssesssnsssnssnns 1,898,889 | ..o 1,810,000

134159 WS 7 |CAMPBELL UNION HIGH SCH  4.000 2034 08..........ccocviriimniirernninrereniessisssiersssssesesssssssensens | sorevenenns 06/28/2016.... | RBC CAPITAL MARKETS.......cotimiireriiieererisissiest st ssnssenes 2,333,158 | ....... 2,005,000

161069 R4 3 |CHARLOTTESVILLE GEN OBLI 3.000 2035 09..........cvouremmermmersersenineeseessessssssenssesessessssinens | eevneenes 05/23/2016.... | J P MORGAN CHASE SECURITIES INC 378,869 370,000

166393 5V 6 |CHESTERFIELD CO GENERAL 3.250 2035 01.......covuiireriiiienieineieierissiesssseissssesssssssensens | aosesenenes 06/14/2016.... | CITIGROUP GLOBAL MARKETS........otiiiimiiiiierieiese it ensnes 2,219,925 | ....... 2,095,000

18347A UM 4| CLAY CO PUB SCH DIST #53 4.000 2033 03...........cccorurmmrmerirrereesnnineriesesesesseesssssssssesssesssns | sevesneeens 05/10/2016.... | GEORGE K BAUM & CO.....corrirmrimiieeiieriseseseesssiss sttt sssesssens | eestsesssessssessssssssessesssesssnsssnnss | ooesssessssssesssssssnnssens 1,805,488 | ..o 1,600,000

234685 LJ 2|DALLAS CO CCD GO REF S20 3.000 2028 02.. .| 05/03/2016.... | J P MORGAN CHASE SECURITIES INC 11,881,773 |. 11,100,000

248775 2X 5|DENTON COLTD GO REF S20 4.000 2028 07.. 03/30/2016.... | CITIGROUP GLOBAL MARKETS.......cotiriimimiirierisieisesssisssssss s ssessesssssasssesssssssssessnes 0 .0

280605 7W 0|EDINA GO REF S2016A  2.500 2027 02..........vvrmremirmererereseessnisessesssessssessessssessessssssnensns | severenenes 06/07/2016.... | PIPER JAFFRAY .....couiiimrimiimiiaeesiesssesissesssssssss st es s ssss st sins | eesssesssessssssssssssessssssesssnsssnnss | oesssesssnsssesssssssnssens 1,678,356 | ..ovevueerrierieriienns 1,615,000

346766 TB 4|FORT BEND CO GENERAL OBL 5.000 2029 03..........ccorummrereerneimneesensesisesessssssesssssessseseses | seesreeees 05/09/2016.... | LOOP CAPITAL MARKETS 2,504,100 | ....... 2,000,000

35569P AU 7 [FREDERICK CO GENERAL OBL 3.125 2035 08........cccotverrieirirerirrenieinieiieniesesessssissessenens | sevssiones 06/15/2016.... | CITIGROUP GLOBAL MARKETS.........coouiiimiirieiminimriseiisesiiesiesssesessssssssssssesssessssssssssesssssesssens | oessssesssessssssssssssnsssesssessssssnnes | ooetsesssnsssesssnsessnssens 5,964,095 | ....ovvvivirericnininns 5,710,000

37970P HM 7| GLOUCESTER CO IMPT AUTH 4.000 2036 04..........c.overmrremermcreneeereessessensesssessssssesssseessenes | woeeenenes 06/28/2016.... | CITIGROUP GLOBAL MARKETS........couiiumrirreieesesiseisessessssesssesssss s ssssssssssesssss s ssssssnsssnees 105,186,090 | ..o 4,550,000

425507 DN 7| HENNEPIN CO GENERAL OBLI 5.000 2034 12........ccovmmiimririierniisinssnesesssssessesssssssssssssssansns | rersessnes 06/23/2016.... | BAS-MERRILL LYNCH.......ccooevrririeieiererieseieanns 6,794,336 | ...ooovrvies 5,335,000

444197 LJ  4|HUDSON SCHOOL DISTRICT G 4.000 2033 03.........corvvmmermmerirreresnimersessseesensssssessssssssssns | sevesseenns 05/24/2016.... | ROBERT W BAIRD & CO.....ouvirrermiermriaeiseriesiseesessssesse s sssess st sssssss s ssssssssssssssssnns | eesssesssessssssssssssssssesssesssnsssnnss | oesssesssnsssesssssssnsssens 5,954,526 | ...ooovvverierieeiinns 5,275,000

479340 UD 1| JOHNSTON CO GEN OBLIG S2 3.000 2030 02........ccovummrrmmrireireesseesesesessssissesssssssssesssessanse | sevesaseens 04/26/2016.... | BAS-MERRILL LYNCH........cvuuiiiiiiimiiitiseiisiie it eess st sss st essaes | esbtsssssesssssssssssssssessssesssasssnnes | essssesssesssssssssssnsenns 1,846,600 | ... 1,750,000

498098 RD 6| KITSAP CO SD#401 CENTRAL 4.000 2031 12.......ccoruriemrrerierirerereessessnessessessssessssssssssenes | vevesneeens 0412112016.... | PIPER JAFFRAY ....ooiiimiimiiiriisiesssesiseesssse st | eestsesssesssssssssssssssesssenssnsssnnss | ooesssesssnssssenssnsesnsesend 4,229,438 | .o 3,750,000

498531 HL 9| KLEIN ISD GENERAL OBLIG 4.000 2033 08.........cceermeemmerereeeseeseeiseesenssssssesssessssesssssssssssesess | seveseesas 04/14/2016.... | RAYMOND JAMES & ASSOC 2,372,305 | ....... 2,135,000

505786 HU 0|LADUE SCH DIST GENERAL O 3.000 2035 03.. .| 05/24/2016.... | CITIGROUP GLOBAL MARKETS ..5,100,000

512445 M9 5|LAKEVILLE GENERAL OBLIGA 3.000 2032 02...........coourvumrrmmerirerereesressnesserssessseseseessssssesssessns | seerenenes 06/20/2016.... | PIPER JAFFRAY ...ttt ssisssiessesssssssssssssssesssessssssssssssssssssesssssssssssssessn | soessessssesssnssossssessessssssnsonnns | oersenssensnsesesseesnoee LAATA0T | it 1,390,000
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Statement for June 30, 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)
515300 RL 7|LANE CO SD #4J-EUGENE GO 2.500 2027 0B...........cervrrrrerermeeriminesersnssessessssssessssssssssssessessns | esennenes 06/02/2016.... [MORGAN STANLEY .......coiriiiriiiriririsisieisisiesessssesesssssssessesssssssssessssssssesssssssssssssessssssssesssssns | ssesssessosssssossesssssssessasssssensns | oessessssssosssemsssessnes 3,682,388 | ..o 3,580,000 | ..o 0 [ 1FE e
528828 7Z 3|LEWISVILLE ISD GO REF S2 5.000 2028 08..........ccveermremermerirereseernisseisessssssessesssssssesssssses | severenenes 04/21/2016.... | RAYMOND JAMES & ASSOC.........ouveriermeimeimeriserssessseessssssssssesssessssesssesssssssessssssssesssesssssssssses. | oeesssssssessssssssssssssssesssesssnsssnnss | ooessesssnsssessssssssssen 6,183,350 | .vouvvrrerierirceieenns 5,000,000 | ..ooverrereriiinnes 2,778 | 1FE
587059 GW 0|MENOMONEE FALLS SCH DIST 3.375 2034 04........coorviuiriirrineiierieeiseisssiissiseesssssssesssssnnes. | seerienes 06/13/2016.... | CITIGROUP GLOBAL MARKETS........coumiiuuiiriirieresisise s st sssssses st ssssssesssees 2,920,379 | ....... 2,785,000 | ooouveniirriierieeseniesieeiid 0 [ 1FE e
590760 MN 1|MESQUITE ISD GO REF S$201 5.000 2034 08....... 06/29/2016.... | OPPENHEIMER AND CO X 1,440,000
591852 B8 0|MET COUNCIL MPS-ST PAUL 3.375 2033 03 .1 05/25/2016.... | CITIGROUP GLOBAL MARKETS 5,312,200 ..5,000,000
591852 C3 0|MET COUNCIL MPS-ST PAUL 3.500 2036 03 05/25/2016.... | CITIGROUP GLOBAL MARKETS ....5,295,050 5,000,000
605792 RA 0|MISSOULA CO GENERAL OBLI 4.000 2035 07..........ccourummermmerireesmcesmeesersesssesssenssessssssssssnsses | severeenes 05/10/2016.... | BAS-MERRILL LYNCH........ccooovrverienicrcrinirirenienes 730,360 | cooooverrierercririreninnd 650,000
615683 KY 4|MOORE CO GEN OBLIG REF S 5.000 2029 0B..........ccvrumiemrierimeereesseinessessesssssessssssssesssns | soeereeees 05/31/2016.... | J P MORGAN CHASE SECURITIES INC 2,984,375 | ....... 2,260,000
62451F HS 2 {MOUNTAIN VIEW-WHISMAN SD 3.375 2034 09..........ccooueremreriririrriieieesiiessenessessesisssinenene | sevseiines 04/2712016.... | RBC CAPITAL MARKETS......coutiiuiiuiiieririieissis ittt enssnes | eesisesssensssssssnsssssssesssenssnsssnnss | oossesessssssesssssesnssend 4,196,840 | .ooovorreii 4,000,000
62451F HT 0 [MOUNTAIN VIEW-WHISMAN SD 3.375 2035 09..........vummrvrerireeseisseeserssesssessesssssessessssssnensns | eeveneinnes 04/27/2016.... | RBC CAPITAL MARKETS.......coutimiimirierisesteesessseise sttt 5,000,000
627627 QY 1|MUSKEGO NORWAY SD GO S20 3.250 2035 04 . 05/25/2016.... | MESIROW FINANCIAL. ..3,305,000
630412 XC 3|NAPERVILLE GENERAL OBLIG 3.500 2033 12.......c0cverrermeeenermerierireeeseesssesssessesssesssseesssssnens | soverenenes 06/08/2016.... | MORGAN STANLEY....
668844 MG 5| NORWALK GENERAL OBLIGATI 2.625 2030 07........couueirmieerierineeerseesseisssssessesessesssssssssnses. | eoeerieees 06/30/2016.... | BAS-MERRILL LYNCH........couuiiiriimiiriireiisiiee it iseesssbsesss st sssas | essssssssessssesssstssssseesssesssssssnnes | eeissesssesssssssssssnsenns 1,610,883 | ..o 1,570,000
677765 FL 8| OHLONE CCD GO REF S2016 4.000 2035 08...........ccocvvurrvemrimirierirererieisnieneriessenessessssiennns | severeenes 06/28/2016.... | PIPER JAFFRAY ....ooiiimrimiiiiiiiieiesiss st es it | eesisesssessssssssssssssssesssenesnsssnnss | oossisessssssesssnsessnssend 4,954,435 | .o 4,290,000
677765 EK 1|OHLONE CCD GO S2016C  4.000 2035 08.........cooumrermmemermnersrersseesenssseesersssesssessesssssesssssnses | seersenes 04/2612016.... | PIPER JAFFRAY ......coiiimiimiimeiieetieessesisssesesssssss st s s bbb | eessesssessssess st ssss st ssssssnnss | essssesssnsssesssssssnssans 1,664,355 | ..oveoeerrierienins 1,500,000
678519 VG 1| OKLAHOMA CITY GEN OBLIG 2.750 2029 03.........ccvumrmmirririirerinnieserieisnsnssessssssesessssssessenss | sesinsens 03/29/2016.... | PIPER JAFFRAY 0 .0
678519 VL 0| OKLAHOMA CITY GEN OBLIG 3.250 2033 03.........covourierriesiresireeisssissssssssesssssssssssssssssssessses | soenseenes 03/29/2016.... | PIPER JAFFRAY. 0 .0
678519 VP 1| OKLAHOMA CITY GEN OBLIG 3.250 2036 03.........ccoumremmerererereereesssiseesesssnsesessssesessssssnsssns | soeereenes 03/29/2016.... | PIPER JAFFRAY ......oiiiriirineineiiesiseissesissssensesesseenns 0 .0
680616 F8 7|OLENTANGY LOCAL SD GO S2 4.000 2036 12........crvrrerrerrirernriiererisissesesssssssssseesssssssssessnns | oesensens 06/09/2016.... | FIFTH THIRD SECURITIES.......cccovvmiiiriieieieineireisisissnienns 672,588 600,000
719780 MT 2|PICKERINGTON LOCAL SD GO 4.000 2033 12.......ccevurrermeriuersersensseeesseesssssssssensesssssesssssnses. | seeerenenes 06/22/2016.... | FIFTH THIRD SECURITIES........covtuueiiuiiieiieiseesessssssessesssssessssssesssessesssss s ssssssssssssesssessssns. | oessssesssesssssssssssssssesssesssnsssnnss | oossssesssnsssesssssessssens 1,887,668 | ...ooorvrierieriiens 1,670,000
725769 KE 2 |PITTSYLVANIA CO GEN OBLI 3.000 2031 06.......c0cvuueererimiiieriiernnieiseisssissssessesssssesessssssenens. | soesiesens 05/03/2016.... | CITIGROUP GLOBAL MARKETS........otiiiimiiiiiieiieiese it ss s ssssssensnes 1,150,000
727177 RP  4|PLANO GEN OBLIG LTD REF 5.000 2035 09... .| 04/26/2016.... | J P MORGAN CHASE SECURITIES INC ..1,100,000
729067 JJ  8|PLEASANTVILLE UNION FREE 3.250 2036 05...........ccorrumeemmrenereseeseesssisessssssssssessssesssssnses | soeereneses 06/22/2016.... | J P MORGAN CHASE SECURITIES INC 1,895,000
744159 PR 9|PROVO SCHOOL DISTRICT GO 3.500 2035 0B..........ccorveerrrererrrirerenseisissisernssssesesssssssssesssens | sesennene 06/22/2016.... | RAYMOND JAMES & ASSOC........ccurriiirirriernsisiesssissesis s ssssssessessssssssssssessasssessesssssses | snsssessosssssossessssssssessssssnsonsns | oesssssnsssssemsssessnes 3,766,086 | ....coovveiiriiireiin 3,475,000
763261 R2 2|RICHARDSON ISD GEN OBLIG 4.000 2038 02.........ccovvumerimrereereiaermenseseseesssssssssessesssnessns | soereenes 06/22/2016.... | BOSC INC.......courvuremmeessersseisseesssessessesssesesess s ssssssse s ses bbb bbbt enisseins | eesssesssessssesssssssssseesssenssssssnnss | essssesssnsssesssnsesnssend 4,038,231 | oo 3,635,000
763261 R3 0|RICHARDSON ISD GEN OBLIG 4.000 2039 02........c.ovvurrimiireirneineisesiesiseesssinssssssesssesssens | sesseenes 06/22/2016.... | BOSC INC......oovuivuierniineeiieiseissiesee s ss bbbttt | eebbsssses s ss bbb s enssnnts | eebsiesssessssssssses s 4,201,215 | oo 3,790,000
797508 GN 2| SAN DIEGUITO UHSD GO S20 4.000 2033 08.........coomvvrrermrirrriessissisesssssssssssssssssssssssessssssssans | senseenes 06/28/2016.... | STIFEL NICOLAUS & CO INC.. 1,340,000
798189 NA 0|SAN JOSE EVERGREEN CCD G 3.250 2035 09.... .| 05/18/2016.... | PIPER JAFFRAY. ..4,710,000
812627 BH 9|SEATTLE GENERAL OBLIGATI 4.000 2029 12........couiviiiiererieinirnsiernssessessseessessssssssssssensens | sesennens 05/03/2016.... | BAS-MERRILL LYNCH. 1,140,000
831460 GD 6|SLINGER SCHOOL DIST GENE 3.250 2033 04.........ccoorvumrmmerirerircereessisseriesseesseessssssessensns | severeenes 04/18/2016.... | MORGAN STANLEY........cccmtrumrrrerirerireeserieerienienes 2,903,404 | ....... 2,800,000
833153 VC 0|SNOHOMISH CO SD #15 EDMO 4.000 2033 12.......ccuuvrmmrimrireirneineisesiesesseesssssssssssesssesssns | seereeees 06/23/2016.... | DA DAVIDSON.......coouiimmimmiiinieseisseessseesessssseseesses st bbb sbies | eebbesssesss bbb eess e esssnnes | eebssesssesssssssssssnsians 1,419,163 | oo 1,250,000
840610 SX 8|SOUTH WASHINGTON CO ISD  3.000 2031 02.........cueurveuiverrirrirrereeessiesienesesesessssssssessenins | vevereenes 04/1412016.... | PIPER JAFFRAY ...ttt tes st | eebiesssensssssssssesssiessenessssnnss | oesssesssesssesssssessnssens 1,023,740 | oo 1,000,000
879709 4E 0| TEMPE GENERAL OBLIGATION 4.000 2029 07........ccorveuerrmerimrereesseisersesssesssseesssesessssssesssns | soeereenes 05/24/2016.... | RBC CAPITAL MARKETS ....2,074,230 1,800,000
89453P WB 1| TRAVIS CO ROAD GENERAL O 3.000 2035 03........cccvummrmirmnrreirerinsieesessessessssensssssssessssssssens | revsessnns 04/19/2016.... | CITIGROUP GLOBAL MARKETS 1,566,268 1,565,000
938650 PY 8|WASHINGTON CO GEN OBLIG 2.875 2035 0B............coouereriermnimeeneriersiessensssesessssssssssensns | severeenes 06/27/2016.... | CITIGROUP GLOBAL MARKETS.........coirmmririeriesinissisessesssesssessss s sssssssessesssss s ssssssssssnens 8,327,236 | ....... 8,260,000
937751 7B 5| WASHINGTON CO GENERAL OB 3.000 2032 07........cevuurermrirmeemeeserinsesesssesssseessssssssssssssessnns | seereeses 05/03/2016.... | MORGAN STANLEY........couiiuuiuuiireiimeiseisssssesssesssesssseessssssssse st bbb isssiae | esssssssesssssssassssssssessssesssasssnnes | essssesssesssssssssssnsenns 1,257,667 | wovvereereierierieens 1,220,000
952030 X8 2|WEST CHESTER AREA SCH DI 2.000 2027 02.........cooorvrmvioereesisesisssssssssssssssssesssessssssssssssnsss | soesseenes 04/19/2016.... | J P MORGAN CHASE SECURITIES INC........ccoiiiurieririeiiniierieriessesssessssesesssesssssssessesesssess | oeessesssessssesssssssssssesssesssnsssnsss | oossssesssessesssssssnsssens 1,000,000 | .oovernrenriieriereiens 1,000,000
..................................... 0 .0
2499999. Total Bonds - U.S. Political SUDGIVISIONS Of StAtES, TEMTHOMES AN POSSESSIONS...........coveeereeeeeeeereeeeereeeereesseeeessesseeseeseesseseesseesseseesssess oeeeseeesseseesseseesseseesseseeeseseesseseesssseesseseessesesssssessssesssesessesseesssseesseseessereeseeees s ees e ees e ees s ees s ees s eesseeess e eesseeeeseeasseeesseeassesesseiees ....161,195,161 147,365,000
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Statement for June 30, 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)
Bonds - U.S. Special Revenue and Special A
071268 DE 3|BATON ROUGE PUB IMP SALE 5.000 2030 08...........coouuuevmrrereemeimermerssessseeesesssssssessesssseesses | severeenes 04/06/2016.... | PIPER JAFFRAY ......couiiimeimiimeiimeesiesssesiseesessssssse st esssssssssse st sessssssssins | eesssesssessssessssssssssssssesssnsssnnss | ooesssesssmsssesssssssnssens 1,247,510 | oo 1,000,000
071268 DG 8|BATON ROUGE PUB IMP SALE 5.000 2032 08...........coovvrimmvirrirneiniissiiesiseeesssssssssssssssssesesns | soesreenes 04/06/2016.... | PIPER JAFFRAY ...ttt ssse st bbbt | eebbss s s ss s ees s esssnnes | esbsesssesssssssssssnsians 1,237,190 | oo 1,000,000
071268 DH 6|BATON ROUGE PUB IMP SALE 3.750 2033 08 04/06/2016.... | PIPER JAFFRAY ....coiiimiimiiiiiiiieiesissessies st sas st | eesiesssessssssssssesssiesssensssssnnss | oesssesssssssensssssssnssens 1,070,330 | .ooververierieriiens 1,000,000
071268 DJ 2|BATON ROUGE PUB IMP SALE 3.750 2034 08. .| 04/06/2016.... | PIPER JAFFRAY.. 2,859,578 2,690,000
071268 DK 9|BATON ROUGE PUB IMP SALE 3.750 2035 08..........covuurerrririreriersisnsierssseesessssssssssesssnseens | oesinsens 04/06/2016.... | PIPER JAFFRAY ..ottt bbbt sssiaes | shsssesssssnssessessssssssessessensesses | tressssssssssssessssnessnes 2,702,194 | oo 2,555,000
071268 DL 7|BATON ROUGE PUB IMP SALE 3.750 2036 08...........ccocevuvurerereermeimmrienieneseeessnsssssserseneseeeses | severeenes 04/06/2016.... | PIPER JAFFRAY .....oouiiimiimiimeiieetiesssesisssesessssssise st es s ssse s sas sttt sessesssssins | eestoesssessssssssssssnsssesssenssnsssnnss | ossssesssssssesssssessnssens 3,159,300 | wvoeivrrierirceieenns 3,000,000
10146H LE 4|BOULDER CO WATER & SEWER 3.125 2034 12.........otiumiieiierireeireeiseieiiesieeesessseissssnsess | ereeeneees 05/03/2016.... | BAS-MERRILL LYNCH........ccooovvirirricieiineieeiienes 2,206,133 | ....... 2,125,000
13034A  JS 0| CALIFORNIA INFRAS & ECON 5.000 2030 10.......ccuruemrreerriieirerirrerrissesiesssesssenessssesiessienine | veresneens 04/12/2016.... |MORGAN STANLEY........couuiiiuiiimirimmimriisiieessiesisesessassssses s sssssssss s ssesssenass. | esessssssssensssesssessssssssssensssens | woesssesessssensssnessnenes 10,809,805 | ...vouverrirrirririand 8,485,000
160429 VK 9|CHARLESTON WATERWORKS & 4.000 2037 01.......covvummermmerereereesenisserssessesssensesssseesesssnsees | sevonsinnes 05/11/2016.... | WELLS FARGO SECURITIES 15,053,139 | s 4,510,000
222642 JX 9|COLLIER CO WATER & SEWER 5.000 2035 07 .| 04/28/2016.... | PNC CAPITAL MARKETS 8,315,190 ..6,750,000
19679P HK 3| COLORADO WTR RES PWR DEV 4.000 2028 09...........evvrmeermrimermererereiensniseeseessessssenssnennee | seveseenns 04/28/2016.... | STIFEL NICOLAUS & CO INC.......cccovvvmrrrcrrrs 662,259 565,000
19679P JA 3| COLORADO WTR RES PWR DEV 2.750 2030 09........c0oururmeirmiimeiserisesesnensseissessesssesssesssssennee | veveseeeens 05/24/2016.... | J P MORGAN CHASE SECURITIES INC 479,696 470,000
24916T FJ 3|{DENVER CITY & COWTR COM 3.250 2036 09...........ccvoreverrermieeiienirierirereseesssisserisenseneseeine | sevseiines 05/10/2016.... | CITIGROUP GLOBAL MARKETS.........coouiiimrimieiminimriaiesesiissiesssesessssesssssssesssessssssssssesssssesssens | cessssesssesssssssssssnsssesssessssssnnss | ooetssesssnsssesssssessnssens 5,690,135 | ..oooerrerercnininns 5,500,000
24916T DV 8|DENVER CITY & COWTR COM 2.500 2027 09.........cevvrmererrermeernessersersseseseesssssssrsensessssessans | eeseneinnes 05/10/2016.... | CITIGROUP GLOBAL MARKETS........coutimmrirreriesenissisessesssessesssss s ssssssssssesssas s ssssssssessnens 2,517,432 | ....... 2,395,000
298245 JR 3|EUGENE WATER REVENUE UTI 5.000 2027 08...........ccocerrummierririireireiinsesessssessseessssnsssesssns | soesreenes 04/26/2016.... | RBC CAPITAL MARKETS ...ttt 703,296 550,000
303867 KB 0|FAIRFAX CO SEWER REV REF 3.375 2035 07........cccumiierieririereesnineriesiessseessnessessesssesssns | severeenes 04/05/2016.... | J P MORGAN CHASE SECURITIES INC........cooiriririiririmieiieriessieesesissesesssssssessessssssssssensss | resessesssssensssesssessssssssssssnsssens | soesssisessssensssnessnnnes 11,281,505 | ..ocvoveveiirierins 10,850,000
347658 WQ 5|FORT LAUDERDALE WTR & SW 3.125 2032 09........couturmeimerieriseeesenssseseesesssessssessssisssssnses | soeereeses 04/19/2016.... | RAYMOND JAMES & ASSOC.........ouvurrimeeieimeiiesisesisessssisse st sses st ssssssssssasssns. | oessssesssesssssssssssssssessssesssnsssnses | sosssesssnsssesssssssnssan 6,930,397 | oo 6,670,000
347658 WV 4 |FORT LAUDERDALE WTR & SW 3.375 2035 03.......ccevmrirerrierinrrirerssiessesssssssnssssesssssessessns | oesennenes 04/19/2016.... | RAYMOND JAMES & ASSOC........ceuririririierinissiesssisssssss s ssssssssessssssssssssessssssessesssssses | sesssessosssssossesssssssessssssssonsns | oessssssssossessssessnes 7,651,934 | oo 7,330,000
347658 WW 2| FORT LAUDERDALE WTR & SW 3.375 2035 09.........c.cevmmrreerierireesisseseisssesssesssesssssssssssssses | seessienns 04/19/2016.... | RAYMOND JAMES & ASSOC.........oueverrirmeiueiseissessseseseessssisssssse st sssssssssssessssssssssssssssssns. | oessssesssessssessssssssssssssesssnsssnsss | oossssesssnsssesssssessssens 7,651,934 | oo 7,330,000
39167J CU 7 |GREATER CLEVELAND REG TR 5.000 2029 12.......cocoveuirerieieirireiesreneissiesessssssesssssesssssssessens | eviesenenes 05/03/2016.... | PIPER JAFFRAY.......cooitiirieieireieeeieiseieseseissiesse e 893,172 705,000
426170 MW 3| HENRICO CO WTR & SWR REF 5.000 2031 05 .1 05/17/2016.... |RAYMOND JAMES & ASSOC ..2,150,000
474750 WB 8| JEFFERSON PARISH SCH BRD 4.000 2033 02........ccevurveierrireieeiseisesiesisssessssssssssssessessessessens | vevsessnes 04/20/2016.... | RAYMOND JAMES & ASSOC.........mrereiriieiseiiesisneisessssisssssesssssssesssssssssssssssssssssssessessnssns. | sesssnesssseessssssnsssesssessssssensonnes | oessesenessossesesonnsn: 0,091,328 | ot 4,520,000
474750 WC 6| JEFFERSON PARISH SCH BRD 4.000 2034 02.........cccvvivierrireineieirerssissssesssissssssesssseessensene | vevsessnes 04/20/2016.... | RAYMOND JAMES & ASSOC........ceureriiiririierinissiesssisssssss s sesssssssssessssssssssssessasssessesssssses | sesssessosssssassesssssssesssssonsonsns | oessessssssossemsssessnes 5,324,370 | oo 4,750,000
491313 8A 3| KENTUCKY INFRA AUTH CWDW 5.000 2027 02.......couvemmermmerercermessneserssessseesensseesessssssnsssns | sevesseeens 04/04/2016.... | MORGAN STANLEY.........ccostrumrrrmerrerireererinerseneenes 317,108 250,000
520192 PP 4 |LAWRENCE WATER & SEWER'S 3.500 2032 11.....ccvvvririereriernirnniereniseiessssisesssssessssssssensnns | sesinsins 06/07/2016.... | J P MORGAN CHASE SECURITIES INC.......coviiiiiiiiiiiiieissiesesisisessenisssesesssiessessssssnins | sinsssessssssssessesssssssessssssssesins | resssssssnssessssessnes 3,125,089 | coovorevirerinen 2,900,000
56045R UB 3| MAINE MUNI BOND BANK S20 3.500 2031 11......ccuiuurinirmerirrireesseinsrienseneseessssssssessensns | nevesneeens 04/25/2016.... | WELLS FARGO SECURITIES 2,085,713 | ....... 1,940,000
57584X TL 5|MASSACHUSETTS DEV FIN(WI 4.000 2035 07. .| 06/30/2016.... | GOLDMAN SACHS & CO 13,934,229 | s 3,425,000
576051 PL 4 |MASSACHUSETTS WATER RES 5.000 2035 08...........ccoviurereriiennrrieisnnieesensseessesseesssssssens | oesensene 04/14/2016.... | CITIGROUP GLOBAL MARKETS........otiriiiiiireriisirsie s ssssssesssssssissssssssessssssessessssssessessness | ressessssssesssssssssssessossssssessonsns | oessassessessasssessssnns 12,343,500 ....10,000,000
585395 2Q 8|MELBOURNE WATER & SEWER  5.000 2028 10........cvvuuuermmrirrermcerninerserseessensessssssesssnnnes | weerenenes 06/07/2016.... | RBC CAPITAL MARKETS......couvuuiimrireriseseseesssise st sses st sssssssssestsenssnes | eestsesssessssssssssssssssesssesssnsssnnss | oesssesssnsssesssssssnssens 1,791,396 | oo 1,425,000
645791  Z7 2|NEW JERSEY ENVR INFRA TR 4.500 2028 09..........ccuureverrereiinnisersesiseeissessssisssssesssesesssssnne | eoeereeees 05/10/2016.... | J P MORGAN CHASE SECURITIES INC.......coouiimiiiiiriiieeiseiiseiiesiesissssss s sssessssssssissssss | esssesssessssessssssssssessssesssasssanses | oesssesssnsssssssssssnsenns 5,559,181 | oo 4,375,000
645791 2G 8 |NEW JERSEY ENVR INFRA TR 4.500 2028 09..........ccvvreverrermriieirierienireeesneesssssesieseesesessnns | severeenes 05/10/2016.... | J P MORGAN CHASE SECURITIES INC........ccoviiuiiiririeiirieieiiesiesesesisisessesssssssessesessess | eessesssesssssssssssssssesssesssssssnnss | ooessessssssesssssssnssens 7,845,016 | ..ooovvvveriercrnnnd 6,180,000
6471IN  F7 5| NEW MEXICO FIN AUTH SR L 4.000 2033 0B.........ccorrurmererrereemneesersesssesesessssissessesssesssessanes | nevesneenns 04/27/2016.... | RBC CAPITAL MARKETS.......couiimiimiiieiteeieiseesssise sttt 13,064,545 | .o 2,750,000
64711N  J5 5|NEW MEXICO FIN AUTH SR L 4.000 2033 06.........ccvcmrrmivmirnnirerniseererssiseressssssssssessssessensans | seseseneres 06/23/2016.... [MORGAN STANLEY .......coiriiiriiiiieirisisieissssessessssesesssssssessesssssssssessssssssessssssssssssessessssssesssssns | ssesssessosssssessesssssssessassensessns | oesssssssosssemsssessnes 4,129,093 | oo 3,625,000
64990B ZK 2|NY DORM AUTH REV (COLUMB 5.000 2046 10.........ccovummermmererrerceseiserieessesssenssssssssssssnsees. | veerenenes 06/21/2016.... | J P MORGAN CHASE SECURITIES INC 2,998,660 | ....... 2,000,000
64990B ZL 0|NY DORM AUTH REV (COLUMB 5.000 2046 10..........cvvuuermmrirrercerneisseisesssesesensssissesssssnsess. | eoeereeees 04/11/2016.... | GOLDMAN SACHS & CO.....ouvvririrmiimiiaeiieiiseeiseesseisss st ss bbbt s stens | eebbssssessssess s bsssssesssesssasssnnes | eesssesssesssssssssssssean 8,955,105 | ..oovverriierieiisninns 7,370,000
686507 GY 4|ORLANDO UTIL COMM UTIL'S 4.000 2031 10.......courvrmrremrrmerirerireeseessesiessensseseseessssssesssensns | severenenes 06/22/2016.... | CITIGROUP GLOBAL MARKETS.........coouiriuririermrimrisesisesssesssesssssssssesssssssesssesssssssssssssssssesssens | ooesssesssessssessssssssessesssesssssssnnss | ooerssesssessmesssnsssnsssend 4,947,869 | ..o 4,265,000
709235 XZ 3|PENNSYLVANIA STATE UNIVE 5.000 2034 09........cccsvvurerereerereneesensesesseeseessesssessesssssssssssnee | soeereenes 06/07/2016.... | BARCLAYS CAPITAL INC.. 2,697,074 | i 2,180,000
709235 WY 7|PENNSYLVANIA STATE UNIVE 5.000 2030 09........ 06/07/2016.... | BARCLAYS CAPITAL INC.. 2 10460,312 | s 1,160,000
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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)
79560T DF 6 |SALT LAKE CITY SALES & E 4.000 2027 10........ccvumrvrernmreererinneseenieisnssiessssssessessssssssssssensns | soreseenes 05/03/2016.... | WELLS FARGO SECURITIES.........ociiuiiueireiiiiieieieissiesiesessissssssssss s sse s ssesssssssesseses | sessssessesssssssessessssssssssssnssnsesess | siesesssssessssessssssessess 1,432,439 | oo 1,220,000
837151 RJ 0|SOUTH CAROLINA PUB SVC A 5.000 2031 12.......ccrurmremremerirerssneesenssseserssssssessenssssesssssness | severeenes 06/29/2016.... | BARCLAYS CAPITAL INC......coriirmrimiimeriesisesesees i ssseess s sssesss st ssssssestsens | eesssesssessssesssssssessesssesssnsssnnss | osrssesssnsssesssssssssesens 2,705,109 | .ovovvvrerirerireeieenns 2,150,000
876443 PH 9| TARRANT REGIONAL WATER D 5.000 2029 03.......ccevuivierrirerieiiererssiessesseissnssssesssssessessne | soesinsens 04/06/2016.... | J P MORGAN CHASE SECURITIES INC.......coviiiiriiiiiiiieissiesesisisssiesssssesesssisssessssssnsns | sinsssesssssssssssesssssssesssssessessns | resssssssssessssnessnes 1,599,883 | oo 1,275,000
88213A FG 5|TEXAS A&M UNIV SYSBOR R 4.000 2031 05 06/28/2016.... | MORGAN STANLEY........cotiimiiiirierimrisiiiesiiesiessesessessssseessesssessssssssssssssesssessssssssssnsssensns | coesiesssnnsssssnssessensssssnsnnns | oerseresessssessssenssone 1, 1047800 | tiiiiviririnnnissirerinns 1,500,000
924214 YE 3|VERMONT MUNI BOND BANK S 5.000 2035 12 .1 06/29/2016.... | CITIGROUP GLOBAL MARKETS 1,268,732 | s 1,005,000
927749 UN 2| VIRGINIA BEACH WTR & SWR 3.250 2034 10........ccerrrererrriereriiisiesierssssseenssssesesssessssessens | sesinsens 05/25/2016.... | CITIGROUP GLOBAL MARKETS 2,308,218 | ....... 2,200,000
960686 CC 5| WESTMINSTER WTR & WSTWTR 5.000 2030 12......ccutvuummrminsinisisesenssnsssssssnsssesssnsssnsssssssnsses | eserenenes 05/11/2016.... | GEORGE K BAUM & CO......curtrieriissiiisiissese et ssnssssss st nsssesssnsssnsensens | oesnsenssenssssssssssssnssenssensssnsssnnss | osnssesssssssenssssesssnsens 1,783,718 | oo 1,390,000
3199999. Total Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENL...........cviieiiiirieitetietettetetestssesssasseesstassessessssessassessasassessessessessssessssassessess | stessessessssassessessessssessessesassassessessesassessesassassessessesassessessessssessessesassessessessssessessesassessessessesessessesssassessessesassassessesassessessnssssassessnsantessessnssnss | oetessessessessessnsansanss 174,387,945 | ......oocvvverr. 151,485,000
Bonds - Industrial and Miscellaneous
00287Y AU 3|ABBVIE INC 2.300 2021 05......ccovuermeraeeieriesieees st | seerienes 05/09/2016.... | BAS-MERRILL LYNCH........ccoovvvirierieineriseienienns 998,260 | ....... 1,000,000
00287Y AX 7|ABBVIE INC 2.850 2023 05 .| 05/09/2016.... | J P MORGAN CHASE SECURITIES INC 999,870 | ....... 1,000,000
00817Y AW 8|AETNAINC 3.200 2026 06........oouevmernrvreriersseeeseeseessessess s seessnsnens | seereenes 06/02/2018.... | UBS AG......ouriimierreiseiseisseisseessesss s s s sttt bbb ses | eentent et see s n st | eeniess st 1,992,520 | ..oovooeeeirierieniienns 2,000,000
02079K AA 5|ALPHABET INC 3825 2021 05......ooreirnieaiesiieeieesesssesse st | sreriienes 04/26/2018.... | EXCHANGED.........coouuiiiuiimiieieies st ese bbb bbb | eebbee bbbt ssbnets | eebssesssessssnssss s 3,861,538 | ..o 3,540,000 | .oovvririinnieieienae 56,320 [1FE....coovrmirirrniins
02079K AB 3|ALPHABET INC 33752024 02.......coureeiieiiieiieriretsiesresi e | enirenes 04/2612016.... | EXCHANGED.........coouiiimiaiieieieeiiesissiaise st sesss sttt | eebisesssesesssss b s et enesnssnnss | eesisesssesssenssesesnnsenn 3,778,740 | oo 3,500,000 | ..o 20,344 [1FE..ccoiiirirrinie
02209S AN 3|ALTRIA GROUP INC 28502022 08.......courvmermerieriseniensesessenssssssessessessssessssssssssssesen | aeiessines 0B/2712018.... | HSBC......uveureieerreiseiseissessse st ses s essse st ee | eebben st s bbb n s essnnts | eebsesis st es e 1,052,470 | oo 1,000,000 | coooovrrrrrcererinerieeienes 11,163 [1FE oo
023430 AA 3| AMCOR FINANCE USAINC (1 3.6252026 04... .1 04/19/2016.... | CITIGROUP GLOBAL MARKETS........ccitiiiiiiiieriniieiesississiesisisss s ssesssss s sssssas 999,750 | ....... 1,000,000
038522 AL 2| ARAMARK SERVICES INC (14 5.125 2024 01........covverrverierieiereessniseriesiesssseessnissessessessnns | sovereenes 05/16/2016.... | WELLS FARGO SECURITIES........cooviievecisieeiiesessesesiesessesssesssssssssssesssssssssesssssssssssssassssssssas | seessessessesssssssssssssssissssssossnssns | consesssossssssssesssnsennes 1,037,500 | .oovernreirieriereins 1,000,000
038522 AM 0| ARAMARK SERVICES INC (14 4.750 2026 06...........ccocvveurrmmerireereesnsisersesssesssseesssisessssssesssns | seeereeses 06/28/2018.... | VARIOUS........ooireimiiaeiseiteeiseeeseeissise sttt | eebbee b ee s sess st n s s essnnts | eebsesssessssnsse s 4,970,000 | cooooverrerereirreierins 5,000,000
045054 AC 7|ASHTEAD CAPITAL (144A) 5.625 2024 10 R 05/26/2016.... | CREDIT SUISSE FIRST BOSTON.......ovvtuiiuiiierermiirirnserisssseessssssesessssssssssssessssssssessssssssessens | sesssessesssssessesssssssnessssssssensns | ressessssssssemsssessnes 3,045,000 | .oooverreiceiis 3,000,000
053332 AT 9|AUTOZONE INC 31252026 04.......oooneeeeeireeieeieiseesssse st | nereseenas 04/18/2016.... | BARCLAYS CAPITAL INC.. 999,740 | ....... 1,000,000
05348E AX  7|AVALON BAY COMMUNITIES  2.950 2026 05.........ccvvvmiimerireiseesneineisesssssssesssssssssssssesssas | sesseenes 05/04/2016.... |UBS AG......oovmiiriiiiieineiiesies e ssenes 999,660 | ....... 1,000,000
058498 AT 3|BALL CORP 5.250 2025 07 .| 06/27/2016.... | VARIOUS..... ..4,000,000
06051G EM 7 [BANK OF AMERICA CORP  5.700 2022 01......cooeveurerereereeseissesesessesssssesessesssssssssssssssanss | sevosseanes 05/23/2016.... | CITIGROUP GLOBAL MARKETS 1,000,000
06051G FX 2|BANK OF AMERICA CORP  3.500 2026 04...........cccovurrrermimieerermsiessnsisesssssesssssessenssssesens | oesensenes 04/15/2016.... | BAS-MERRILL LYNCH......c.cvrvvirivniiiieierisnierinines 2,005,140 | ....... 2,000,000
081437 AF 2|BEMIS CO 6.800 2019 08.......comrvurrmmrirerireesenssssise et ss st ssesssnnes | sesessesas 03/31/2016.... | KEYBANC CAPITAL MARK........coomtrimrimerirerisieseesssisessesssesss st sssssss st essssssssnsssnenes 0 .0
05565E AH 8|BMW US CAPITAL (144A)  2.800 2026 04.............. Roeen. 04/04/2016.... | J P MORGAN CHASE SECURITIES INC.......ooouiimiiiiireiiieiseieiiesiesesessss s sssesssessssssssssss | esssssssessssessssssssssessssesssasssnses | osssssssessssssssssssssnns 1,998,620 | ..o 2,000,000 | cooovvrriieireeieieeeeeens 0 [ 1FE i
10112R AV 6|BOSTON PROPERTIESLP  3.125 2023 09........ccoreumrrimirmericrireeseessesssssssesssesssssesessesssnsnsn | severenenes 04/1412016.... | MORGAN STANLEY........couutrimimmerimerimeesteseessesssesssesssssesssssssssssesssesssssassssssssssessesssesssssssesssssessns | oeessoesssessssessssssssessesssesssnsssnnss | ooesssesssmsssesssnsssnnssens 1,016,440 | ..oovooevereris 1,000,000
172967 JIN 2 |CITIGROUP INC 1.700 2018 04, .| 04/07/2016.... | CITIGROUP GLOBAL MARKETS 998,400 1,000,000
172967 KN 0|CITIGROUP INC 3.400 2026 05 04/26/2016.... | CITIGROUP GLOBAL MARKETS 997,980 | ....... 1,000,000
191216 BW 9[COCA-COLA CO 2.550 2026 0B..........couuemmrerrereesseniseesensessiessensssesessesssens s | seeesseenas 05/25/2016.... | CITIGROUP GLOBAL MARKETS.........couivmmrimieieesinissisesssessssesssensss s ssssssssessesssassssssssssssssnens 999,820 | ....... 1,000,000 | .oovornerrrrrerierieneeeneenend 0 [ 1FE e
202795 JH 4|COMMONWEALTH EDISON 2550 2026 0B...........cooorermremeenerinerereesseissisessenssesisessssesnees | seeerienes 06/20/2016.... | CITIGROUP GLOBAL MARKETS.........couuiuurimiirneemeiseissesssesssesssssissssssssssssseess s ssssssssssssssnss | oesssossssessssessssssssssssssesssasssnses | oessssesssesssssssssssnsenns 1,000,000 | .oovooneveiieiierireens 1,000,000 | .oovvverernirerieeireenieeiseenenenad 0 [ 1FE e
21036P AN 8| CONSTELLATION BRANDS INC 4.750 2024 11........ovvoiviirinirierieneienississsisessssssessesesssssenes | veerenenes 06/13/2016.... | GOLDMAN SACHS & CO......ovirrirmiimiieiiierieriiiesesia sttt ssssestsens | eesisesssessssssssssssssssesssenssssssnnss | ooesisesssnsssenssssessnssens 1,571,250 | woocvervierieris 1,500,000
067383 AE 9|CRBARD INC 3.000 2026 05........oucerueemrnnrieeeseesesissesersesssesessssesess st ensesines | sereseeeins 05/04/2016.... | BAS-MERRILL LYNCH. 999,820 | ....... 1,000,000
228189 AB 2| CROWN AMERICAS 4.500 2023 0. | e 06/24/2016.... [ MORGAN STANLEY.... 2,030,000 | ....... 2,000,000
233851 CH 5|DAIMLER FINANCE NA LLC ( 2.000 2021 07.....ccouevrmiemereerireesensseeseesssssessenssssessssssssenssenes Roeen. 06/30/2016.... | J P MORGAN CHASE SECURITIES INC 999,620 | ....... 1,000,000 AFE oo
23918K AQ 1|DAVITA HEALTHCARE 51252024 07 ..o | eeinsiies 04/11/2016.... | BAS-MERRILL LYNCH......ccvuuiiiiiimiiitineiisiiee sttt snsas | eebtssssessssess s bsssssesssesssssssnnes | essssesssesssssssssssnsenns 1,017,500 | .ooovoreeieiieriens 1,000,000 AFE..iiii
25470X AB 1|DISH DBS CORP 78752019 09......eouvierrrierieeeseeisseise et sessessessess s | seeserenes 05/31/2016.... | DEUTSCHE BANC.......couviuiemuiimiiieiiesisesiseessessssessesssesssssesssessse st sessssssss. | eestsesssesssssssssssssessesssesssssssnnss | ooesssessssssesssnsssnnesens 1,107,500 | .oovernverieriereins 1,000,000 BFE e
26444G AC 7 |DUKE ENERGY FLORIDA PROJ 2.538 2029 09.........cccmturmrimeirerisesereesseisseessessssesnessssisssssnses | sevoneeanes 06/15/2016.... | RBC CAPITAL MARKETS.......couiiiimeiieriiesisees st ise sttt snsseees | esbssesssesssaessansssssssssssessssessnnss | eesssesssesssssssssssnssnns 1,999,920 | ..ovooeerrierienis 2,000,000 1FE...
26441Y AZ 0|DUKE REALTY LP 3.250 2026 06 .| 06/16/2016.... | J P MORGAN CHASE SECURITIES INC 990,700 | ....... 1,000,000
29364N AT 5|ENTERGY MISSISSIPPI  2.850 2028 0B............cvurrereermrinirieriserereessesssessesssenesseesssssssssenes | reveseesns 05/10/2016.... | CITIGROUP GLOBAL MARKETS.........couirimrimrerieiirissesessessiesssensss s sssessssessessses s ssssssssssnens 999,680 | ....... 1,000,000
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294429 AL 9|EQUIFAXINC 3250 2026 08........cvovirireiericieieiieie s | e 05/05/2016.... | WELLS FARGO SECURITIES 999,640 | ....... 1,000,000
26907Y AA 2| ESH HOSPITALITY (144A)  5.250 2025 05........ccoevermrermirimeimerisessieesensssesessssssessensssssssssnens. | seerenenes 05/06/2016.... | CANTOR FITZGERALD..........ceveuervierirerireenerieeniensesseneseenns 982,500 | ....... 1,000,000
29736R AE 0|ESTEE LAUDER CO 2.350 2022 08......oviraiiiieiiesieeieisssississ s | neeeseneins 03/30/2016.... | MORGAN STANLEY.........cosvrumivrmrririreirerineiseniienes 0 .0
30231G AT 9|EXXON MOBIL CORP 3.043 2026 03..........oorereirriiieiieriee st 04/01/2016.... | BARCLAYS CAPITAL INC......cooorirriinriirierireieissisesiesiesesessssissssesssssssenssssssssssssssssssessene | coeviesssssssssssssessenesssensennns | oernenenessssesssenssone 1,022,820 | tovievirevirnnninsineiinns 1,000,000
313747 AU 1|FEDERAL REALTY INVESTMEN 3.950 2024 01.... .| 04/15/2016.... | WELLS FARGO SECURITIES ..2,000,000
31942D AB 3| FIRST CASH FINANCIAL  6.750 2021 04.......coovriireririciniineissinsienssiesessssisessssssssssnsesssssensns | sesesenenes 06/21/2016.... | WELLS FARGO SECURITIES 1,610,000
32008D AA 4 |FIRST DATA CORP (144A)  5.000 2024 01........coveuerrrrrrermrmereemsnsesersesssesesseesssssssssessesssseesnes | revesneeens 06/2712016.... | VARIOUS........ocerrermiieiiisriesestessissise sttt | eebtestsenes s eb s en et sssnnns | eerssessseestensssesnnsend 4,958,750 | ....... 5,000,000
345397 XZ 1|FORD MOTOR CREDIT CO LLC 3.096 2023 05..........coourermremeimmersnereseesesssseisessssssesssensssesees | soeereneses 04/29/2016.... | DEUTSCHE BANC.......couiiuuiimmiinieieisessssise st ss st es bbb bbbt | eettssssessssess s bssssseess s ssasssnnes | esbssesssesssssssssssanseans 1,000,000 | .oovorneeiieiierieens 1,000,000
34959) AB 4 |FORTIVE CORPORATION (144 2.350 2021 0B.........coourremerirrerminiinieriieriesssenssesessesessessssensns | sevssiones 06/06/2016.... | MORGAN STANLEY........cccovtrumrrmrirerirriririenrienienes 999,770 | ....... 1,000,000
34959) AC 2 |FORTIVE CORPORATION (144 3.150 2026 0B............coovoerererereeerieiecressiesssesssssssssssesssssssesssas | evresssenns 06/06/2016.... | MORGAN STANLEY.........coutiuuimmermersmeeseesessseessesssesssseesssssssssesss s ss s s ssesssesssssssssssssssns | essssesssessssessssssssssesssesssnsssnsss | ossssesssnsssesssssessssens 1,992,880 | ..ooverrrirrerieninens 2,000,000
37045X BK 1| GENERAL MOTORS FINANCIAL 3.700 2023 05.... .| 05/04/2016.... | DEUTSCHE BANC... 997,430 1,000,000
36162 AB 2|GEO GROUPINC 6.000 2026 04..........ocommremrreerrerieeeseessessers st | seerienes 04/11/2016.... | WELLS FARGO SECURITIES 2,000,000 | ....... 2,000,000
361841 AH 2|GLP CAP/FINII 53752026 04......ooneveiiierieeieeisese et | ceineiins 04/11/2016.... | J P MORGAN CHASE SECURITIES INC........coouiimiiiiiiieeiseieiiesiesissssss e sssesssssssssssesss | esssssssesssssssssssssssssssesssasssanses | oesssesssessssssssessansenns 1,000,000 | ..o 1,000,000
38141G VU 5|GOLDMAN SACHS GROUP  2.625 2021 04..........ocvvrrerriemiinnrierierisesissisesiesienesssssssinnns. | sevnsions 04/20/2016.... | GOLDMAN SACHS & CO......ucvirmrirmiimiiairieriereises sttt ssesssesens 999,350 | ....... 1,000,000 TFE s
382550 BF 7|GOODYEAR TIRE & RUBBER  5.000 2026 05..........ccorvvumermmerirrereesnnisersesssesssseesssessessesssesssns | seereenes 06/17/2016.... | CITIGROUP GLOBAL MARKETS.........couutiuurimrermeesmieiserssessseessesssssssssssssssssssesssssssssssssssssssesssens | sessssesssessssessssssssssesssesssnsssnnss | sossssesssnsssesssnssssssens 2,612,000 | oo 2,600,000 3FE
40139L AA 1| GUARDIAN LIFE GLOBAL FUN 2.000 2021 04........coorverreriimrirerieiisesessesssissssssssessssssssssesess | veveseseens 04/20/2016.... | DEUTSCHE BANC.......ccoviririniirniieeineinseiissisessienes ....1,003,940 1,000,000 AFE s
410345 AJ 1|HANESBRANDS INC (144A)  4.625 2024 05..........coomrvrmivrmirereriersieneiensssesseesesssesssenssenesssssenss | nevesesenns 06/13/2016.... | VARIOUS.......oooirririiaiieeiieris et 3,515,000 3,500,000
410345 AL 6 |HANESBRANDS INC (144A)  4.875 2026 05..........cvomrermeereinerserieeeseesssessesssssssssssesssssssesssess | sevesseesns 06/15/2018.... | VARIOUS........ocimeiriiaitseiiesiseeiseeis skt | eebben b ee b s s bbb s s nesn et | eebssesisesssensss s 4,516,250 | ooovvorricireeiin 4,500,000
446413 AH 9| HUNTINGTON INGALLS INDUS 5.000 2025 11......couivrrererirrernirsiersssseesesssisesessessssssesessssens | revseesnes 06/14/2016.... [ VARIOUS........ooririiiiririiersisiesis sttt ssnisentnns | sbessessessssssessessssssssessasssnssensns | tresssssssosssessssessnes 3,158,750 | oo 3,000,000
46284V AB  7|IRON MOUNTAIN (144A)  4.375 2021 0B........ccovvumrererreeenersersseeiseessssssssiesssessssessssssssssenens | woeesenenes 05/2412016.... | GOLDMAN SACHS & CO......ovvmurirmrimiimeiieriseseseesssisss st sssssss st s sssssssesssens | sessssesssessssessssssssssesssesssnsssnnss | sessssesssnsssesssssessssens 2,000,000 | .oooererrirererenreenns 2,000,000
46289R  AA  3[IRON MOUNTAIN US HLDNGS  5.3752026 06...........corvvermrerriierrcrieeiscisseissssssssssseeessssnees | sevneians 06/01/2016.... | GOLDMAN SACHS & CO.....ouvvviiiriirmiiaiiieiiesiscis sttt 2,990,000 | ....... 3,000,000
46849L SQ 5|JACKSON NATIONAL LIFE (1 3.050 2026 04.... 04/25/2016.... | DEUTSCHE BANC... 995,810 1,000,000
46625H HQ 6|JP MORGAN CHASE 4.950 2020 03 04/01/2016.... | BNY MELLON CAPITAL MARKETS INC.......ocuuuiiurireiineineiseessessessesssseessesssssessesssessssssssssss | oessssessssssssessssssssssssssesssssssnsss | sossssesssmsssssssssssnsenns 1,105,180 | .oovereeerierieniiens 1,000,000
46625H QW 3 |JP MORGAN CHASE 3.300 2026 04.........coovviriiiiicieisse s | e 06/22/2016.... | J P MORGAN CHASE SECURITIES INC.......cooviiiiriiiiiiiiierisniesenisissssssesssssessessssssssesssssnnss | snsesesssssssssssesnsssssessssssssenss | oessssssssssemsssensnes 1,018,500 | oo 1,000,000
485170 BA 1| KANSAS CITY SOUTHERN  3.125 2026 0B...........cccourvmmrernrercesnisssesessssssessesssseesessssssnsnsns | sevesseeens 05/12/2016.... | MORGAN STANLEY........cccmtrumrrrmerrerireeserinerseneenes 999,730 | ....... 1,000,000
513075 BH 3|LAMAR MEDIA CORP 5.375 2024 0ottt niens | eeernees 06/24/2016.... | BARCLAYS CAPITAL INC.. 982,800 945,000 | .o 23,139 | 3FE..c.oioieiereiiinne
526057 BW 3|LENNAR CORP 48752023 12 06/08/2016.... | CREDIT SUISSE FIRST BOSTON.......ccovrverrirererrernenns 2,000,000 | ....... 2,000,000 .59,042
53219L AP 4 |LIFEPOINT HEALTH INC (14 5.375 2024 05.. .1 05/13/2016.... | VARIOUS..... 1,251,250 | s 1,250,000
538034 AG 4|LIVE NATION ENTERTAINMEN 5.375 2022 06..........cccrvvrrrrrererreinernierssssssesessssssssssssessnssssens | soesennens 06/14/2016.... | VARIOUS..... 2,807,488 | ....... 2,720,000
548661 DM 6|LOWES COMPANIES 2.500 2026 04........oevvmrererieriesereesssssessest s | neeesneenns 04/11/2016.... | WELLS FARGO SECURITIES 995,440 | ....... 1,000,000 | .oovornerrrrrerierieneeeneenend 0 [ 1FE e
571903 AS 2|MARRIOTT INTERNATIONAL = 3.125 2026 0B...........cccorivmreericrireeerneesssesessessesissessssissssnnes. | eoeerieees 06/07/2016.... | DEUTSCHE BANC.......ccorvirerinrireirenieineriseessninenes 996,670 | ....... 1,000,000 | .oovvverernirerieeireenieeiseenenenad 0 | 2FE e
57629W BY 5|MASSMUTUAL GLOBAL FUNDIN 2.000 2021 04..........ccooverererirrermmiriieiieriiessenssssesesssessinenin | severerenes 04/12/2016.... | BAS-MERRILL LYNCH........ccoovrvririiriieinisiierienes 999,720 | ....... 1,000,000 | .oovoverermrierinerierieniceieeiead 0 [ 1FE i
55303W AA 5| MGP ESCROW ISSUER (144A) 5.625 2024 05.........c..cooumrrmerireererineessessesisssesessssessessssssessses | seeseneses 04/06/2016.... | J P MORGAN CHASE SECURITIES INC 250,000 250,000
60871R AG 5|MOLSON COORS BREWING CO  3.000 2026 07........cevvrreereriiinirnnierssnseesersssessesssessssessnssns | sesnseeres 06/28/2016.... | BAS-MERRILL LYNCH......c..coovvrrririiieieriseireninines 998,450 | ....... 1,000,000
61746B EA 0|MORGAN STANLEY 2.500 2021 04.......oooereeiierierieeisesesssess et | senienes 04/18/2016.... | MORGAN STANLEY........ccnvvemrriermrerireenerinerieninenes 996,640 | ....... 1,000,000 | .oovorevernrereeerieriereeeneenend 0 [ 1FE s
628530 AV 9| MYLAN INC (144A) 31252023 0ottt | ereseniias 06/20/2016.... | CREDIT SUISSE FIRST BOSTON.......ccvuvrirrrirerinriniinas 981,160 | ....... 1,000,000
651229 AZ 9|NEWELL BRANDS INC (144A) 5.000 2023 11.......cccoivmmrimerieririeieniieessssessesssenssenesssssesssnenes. | svereenes 04/19/2016.... | EXCHANGED.........coouiimrieiieicnieisesie s ssessssesssensssenns 543,005 500,000
62947Q AU 2| NXP BV/NXP FUNDING LLC ( 4.125 2021 06. Roeen. 05/18/2016.... | BARCLAYS CAPITAL INC.. 11,000,000 | oo 1,000,000
62947Q AV 0 |NXP BV/NXP FUNDING LLC ( 4.625 2023 06. R 05/18/2016.... | BARCLAYS CAPITAL INC.. 1,000,000 | oo 1,000,000
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68389X BM 6| ORACLE CORP 2.650 2026 07......covvveiriiiieieicinieeeesses e | e 06/29/2016.... | J P MORGAN CHASE SECURITIES INC. 996,240 | ....... 1,000,000

68557N AC 7 |ORBITAL ATK 5.500 2023 10......vurrereermreaerienieniees s essnenns | ceinsiies 06/22/2016.... | VARIOUS........ocereirmiiairierieseseseseesssssessess s bbbt ens | eebbestsensssees b sen st esnsnnns | eerisessseessenssssessesed 4,207,500 | coooeverrereereieiin 4,000,000

688239 AE 2| OSHKOSH CORP 5.3752025 03....coovriririieeiieiieeise sttt | seesienes 06/2412016.... | VARIOUS.......oooirririiiieeiie bbb 2,312,500 | ....... 2,250,000

718172 BU  2|PHILIP MORRIS INTERNATIO 2.125 2023 05........ccvvuuirierirrerenisriseieessieseenesssessssesseessenes 04/28/2016.... | J P MORGAN CHASE SECURITIES INC 990,020 | ....... 1,000,000

69354P AA 9| PINNACLE ENTERTAINMENT | 5.625 2024 05 .1 05/09/2016.... | VARIOUS..... 3,619,350 ..3,630,000

737630 AB 9|POTLATCH CORP 7.500 2019 1 ot | eerernees 04/07/2016.... | BAS-MERRILL LYNCH.......ccoevrieiecieieieceieeinns ....1,082,500 1,000,000

74256L AU 3| PRINCIPAL LIFE GLOBAL FU 3.000 2026 04...........cccoovrvemmermerirrireereresssssessesesesessessessssssensns | severeenes 04/11/2016.... | CREDIT SUISSE FIRST BOSTON.......c.ovvvurrrrererrercenne 997,340 | ....... 1,000,000 | .oovererermrerierieriereeeneenend 0 [ 1FE e

74368C AB 0|PROTECTIVE LIFE GLOBAL ( 1.7222019 04........ccoovvenvrrrrinnes Roeen. 04/12/2016.... | DEUTSCHE BANC.......cuuiiiuiimniemieaeiseesseisse s sises st es bbb bbbt | eebbesssessssesssssssssseentessseessnnes | eebssesssesssssssssssnssnns 1,000,000 | .oovorneeiieiierieens 1,000,000 | .oovvrerereirnieeeirenieeeeseeenad 0 [ 1FE i

693656 AA 8|PVHCORP 4.500 2022 12.....ccouviiiierieriee e | s 06/15/2016.... | BB&T CAPITAL MARKETS.......couiiiiiiiiiiieiriiie et 399,000 400,000 | ...oovernvene 250 |3FE

74834L AZ 3|QUEST DIAGNOSTICS 3450 2026 0B...........veruernrieerieriseniseeseeissss e | e 06/20/2016.... | CREDIT SUISSE FIRST BOSTON... ....1,023,370 1,000,000

74836) AF 0 |QUESTAR MARKET RESOURCES 6.800 2020 03. .| 06/23/2016.... | CREDIT SUISSE FIRST BOSTON... 1,012,500 ..1,000,000

760759 AR 1|REPUBLIC SERVICES 2.900 2026 07......oouvereemnreersseessensesesssesesseess st sesessssssensenes 06/20/2016.... | BAS-MERRILL LYNCH 997,850 | ....... 1,000,000

80282K AH 9| SANTANDER HOLDINGS USA 2.700 2019 05 R 05/23/2016.... | J P MORGAN CHASE SECURITIES INC 999,800 | ....... 1,000,000

810186 AL 0|SCOTTS MIRACLE (144A) = 6.000 2023 10........cocmrrmrrirerirrerieisnieerierisesssessssssesessessesesessenns | severerenes 06/21/2016.... | VARIOUS........ooorriimiiaiiiiieri sttt | eebbsest e bbbt nsinnee | eebisessseestenssenesnniens TAT6,834 | oo 7,026,000 ,

826418 BK 0| SIERRA PACIFIC POWER (14 2.600 2026 05...........cooevererermeernnimeisersesssesssesssseesessssssssssesssee | seeerenenes 0471312018.... | VARIOUS.......oorereirmieaiiseiiesis s bbbttt | eebbes s et s s st n s sssnnts | eebssesssnessenssne s s 1,994,810 | .o 2,000,000 | .ooorvrennes 217 |1FE

83001A AB  8|SIX FLAGS ENTERTAINMENT 4.875 2024 07.........ovvumrireiiniieniierieeseeissisesssesssesesssssssssenses | soessenenes 06/28/2016.... | WELLS FARGO SECURITIES.........cooiiimiireiiriiseisseiss st i ssssssessssens | sessssssssesssasssssssssssessssesssasssonsss | ossssssssesssssssssssnssnns 4441250 | oo 4,500,000

86787G AJ 1[SUNTRUST BANK 3.300 2026 05.........oocvrmeeeererireriesesens e essssnienene | e 05/11/2016.... | SUNTRUST ......cevvmirrerirrimirierinssiesiesisseesessssssenienes 994,940 | ....... 1,000,000

87612E BE 5| TARGET CORP 25002026 04.........oocvrmeieiieiieeieirseise et snsenies | eeissiins 04/04/2016.... | BARCLAYS CAPITAL INC.. 2,999,730 | ....... 3,000,000 | eourenrerrireriereeieeieei 0 [ 1FE e

879369 AD 8|TELEFLEXINC 5.250 2024 06.........corvvrrerririirieiciet e | e 05/12/2016.... | KEYBANC CAPITAL MARK ......viiiiririiiiiirerisisiesieissss st ssssansnenes 2,634,463 | ....... 2,515,000 | coovoevcerirreiereneeis 55,749 |3FE......ooiovirininnn

879369 AE 6| TELEFLEX INC A.875 2026 0.........coomreerrierireeiseisensssssse s sssss s esssesssssinns | neeesssenas 05/11/2016.... | J P MORGAN CHASE SECURITIES INC 100,000 100,000 | ovorucernrinerrerieeeeeserienen 0 |3FE s

88023U AE 1| TEMPUR SEALY INTERNATION 5.500 2026 0B............coourrvrerimerireeseiinsissisesssesessssssisssssnsens | veveseseens 05/20/2018.... | VARIOUS.......ooiiririiiisiie it ....3,013,750 3,000,000

882508 BA 1|TEXAS INSTRUMENTSINC  1.850 2022 05 .| 04/29/2016.... | BAS-MERRILL LYNCH. 1994780 | o 2,000,000

883556 BN 1| THERMO FISHER SCIENTIFIC 3.000 2023 04.........ccoomiruerirrereerneinersensesssessssisessesssessssessns | woeereeses 04/04/2016.... | BAS-MERRILL LYNCH. 995,120 | ....... 1,000,000

887317 BA 2| TIME WARNER INC 2.950 2026 07......coivrreirireinierrireeree e | seeernes 05/05/2016.... | CITIGROUP GLOBAL MARKETS.......cottiiiiiiiiirerissesiesisisssssssssssse e ssssssessesssssesssessessssssessesss | ssesssessosssssossessssssssessssssnsensns | oessssssssssemsssessnes 1,974,040 | oo 2,000,000

893647 AT 4|TRANSDIGM INC 7.500 2021 07 ....oovvirrireireeseresesiessessseesessssssse st ssesssssssssessssensns | eevssines 06/28/2016.... | MORGAN STANLEY.........coutiuuiiuermmerimseseeseessesssesssesssssessssssssssse st s sssssssssssssssesssessssssssssssssns | essssesssessssessssssssssesssesssnsssnnss | ossssesssnsssessssssssssens 1,048,750 | .oovorvrrierienircens 1,000,000

893647 BA 4| TRANSDIGM INC (144A)  6.3752026 0B...........cccorrvmiirriierirerirseiiseiseesiesiesisessseissessessesess | sessienes 05/25/2016.... | MORGAN STANLEY .......oouiiiiiuiireiimeiseisssisessseesssesssssessssssssse st ss st isssins | estsssssesssasssssssssssessssesssesssensss | oessssssssesssssssssssnssnns 1,000,000 | ..o 1,000,000 | .oovvrererirniieeireeiieeneenad 0 [4FE i

904764 AR 8| UNILEVER CAPITAL 2.100 2020 07 . | 04/07/2016.... | WELLS FARGO SECURITIES 826,448 804,000 3,377 | 1FE

92343V CR 3| VERIZON COMMUNICATIONS | 3.500 2024 11 .| 06/20/2016.... | BAS-MERRILL LYNCH. 3,000,000

929160 AS 8|VULCAN MATERIALS 4.500 2025 04.......ooniiiieiie e | e 05/03/2016.... | BAS-MERRILL LYNCH. 1,000,000

931427 AQ 1|WALGREENS BOOTS ALLIANCE 3.450 2026 0B............ccovevemrerrerenmnnirseesersssessensenssssesssssnens. | severenenes 06/22/2016.... | BAS-MERRILL LYNCH........coovvvreriniceeriserienienes 2,012,240 | ....... 2,000,000

25468P DK 9| WALT DISNEY COMPANY  3.000 2026 02.........ccrvmmiemermerireeseesneessessssssesssessseesssssassssssss. | sesseeees 06/21/2016.... | MORGAN STANLEY .......couiiuuiuuiimmeiieiseisssssesssesssesss s sssssssse st ss bbb isssiae | essssssssessssessassssssssessssesssasssnnes | eesssesssnsssssssnsssnsenns 1,059,630 | ..o 1,000,000 AFE oo

94106L BD 0| WASTE MANAGEMENT INC  2.400 2023 05.........coouiriuerirererrerieinsieeriesiesesssesssssessssessenens | vevereenes 05/09/2016.... | BAS-MERRILL LYNCH........ccooovrvmirieriirininirirerienes 998,980 | ....... 1,000,000 2FE. i

94973V AX 5|WELLPOINT INC 31252022 05.......cooneveieeiiereee ettt | erinniis 06/21/2016.... | MITSUBISHI SECURITIES (USA) INC ....1,026,670 1,000,000 2FE

94974B GM 6| WELLS FARGO 2.600 2020 07......oovvreerriirirercireniee e | crernes 06/23/2016.... | MORGAN STANLEY. 1,026,470 1,000,000 TFE i

949746 RW 3| WELLS FARGO & CO 3.000 2026 04.........oocoomremcrirerirsereesssissers s | ceinsiees 04/15/2016.... | WELLS FARGO SECURITIES 996,570 | ....... 1,000,000 | .oovorevernrereeerieriereeeneenend 0 [ 1FE s

95709T AN 0 [WESTAR ENERGY 2.550 2026 07........oorirriiiiniciienicnesis s | e 06/13/2016.... | J P MORGAN CHASE SECURITIES INC 998,590 | ....... 1,000,000 | .oovorerereirnrierireeieeiseeeeinad 0 [ 1FE e

984121 CH 4|XEROX CORP 2.800 2020 05.......coouremmrearrierierisseseessesiess s | seesinenes 04/01/2016.... | CITIGROUP GLOBAL MARKETS.........coirumrimreriesirissesessessiesssensss s ssssssssessessses s ssssssssessnens 945,370 | ....... 1,000,000 | oooovvrrercercrinerierienes 10,967 [2FE......coovvererreris

989207 AC 9|ZEBRA TECHNOLOGIES CORP  7.250 2022 10........ccorvuurererrnemreeseesassisessesssesesessssssssssesens | soeerenenes 05/10/2016.... | BAS-MERRILL LYNCH........ccooovriiirerieireriseierienes 1,057,500 | oo 1,000,000 5,639 |4FE

98877D AC 9|ZF NA CAPITAL (144A)  4.750 2025 04... R 06/08/2016.... | CITIGROUP GLOBAL MARKETS 1,016,250 | s 1,000,000 5,806 |3FE




9'¥030

Statement for June 30, 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)

064151 EF 6|BANK OF NOVA SCOTIA  2.090 2020 09........ccvvererrrvrirrrrnns (SR 05/27/2016.... | TD SECURITIES.......coviriiireiiieiresisisisssie s iesssisssesse s sss s ssssssse s sssesssssssssenss. | ssesssessossssssessessssssssessassensensns | ressesssssosssemsssessnes 5,074,500 | .o 5,000,000

135952 WG 7|CANADIAN IMPERIAL BANK  2.350 2019 06..........covvveurrrnnee Cuvrr 06/21/2016.... | BANK OF NOVIA SCOTIA. ....ooorvirrereriireesiestesssseessssssessesisesssssss s ssssssesss s sssssssssesssessses | sessssesssessssssssssssssssesssesssnsssnnss | ooerssessssssessssssssnssens 3,082,980 | .verrrririreeienns 3,000,000

780086 MH 4|ROYAL BANK OF CANADA  2.030 2021 03......couuivmuiimiirrireeiseiseisssssesssessssssssssssssssssesssenes Cur 05/27/2016.... | RBC DOMINION GLOBAL MARKETS........ccotiimiiiriimeineiseissiessssesssssissessssssssssesssesssssssssssssssns | esssssssssssssssssssssssssssesssesssonsss | sosssssssesssssssnssssssnns 5,048,000 | ..ooovvvrriiiciiinas 5,000,000

780086 MN 1|ROYAL BANK OF CANADA  1.400 2019 04........ovvmirimiirieienirinsiieiseesseesesesssesesseessiensenes Cuvrrns 04/20/2016.... | RBC CAPITAL MARKETS.......otiuiiiiiiieristissisis ittt ensenes 999,680 | ....... 1,000,000

01748T AA 9|ALLEGION PLC 5.8752023 09... 06/06/2016.... | JANNEY MONTGOMERY SCOTT INC B TT1688 | s 4,491,000

404280 BA 6|HSBC HOLDINGS PLC 3.600 2023 05 Fros 05/18/2016.... | HSBC 999,630 | ....... 1,000,000

714264 AM 0|PERNOD RICARD SA (144A) 3.250 2026 0B............ccoorrrmmerirererrererisssisessenesesesseessssssessenssenens Frvi 06/01/2016.... | J P MORGAN CHASE SECURITIES INC 994,420 | ....... 1,000,000

780153 AU 6|ROYAL CARIBBEAN CRUISES 5.250 2022 11.......oviuuiiriiireireisseessisesississessssissessessseseseenas |- 06/01/2016.... | BAS-MERRILL LYNCH.......couuiiiiiimiinimeiissiee st sts sttt snsas | eebbesssessssessssssssssessssesssssssnnes | eetssesssesssssssssssnsenns 1,275,280 | .oocvoreeereieiierieens 1,216,000

97655 AE 2 |WIN 2016-1 1A5 CMO  3.500 2046 01.......cooorvumimirrirmisiiisnniienienessessssisnsssenssensssessnsssnssenes | coeesnienes 06/06/2016.... | PRIOR PERIOD ADJUSTMENT.........ccrvvummiiiminniicnienirnenns 110,514 110,514 | v 430 [1FE
3899999. Total BONAS = INAUSHIA] BN MISCEIBNEOUS. ... vvurreereeresseesssisssesssess e es s sss st 88888 f 8888888881808 4840848108 E 16 £E84EEE oL L HEEEHEEE 4L E 84 L8 L8480 E L8 £EEEf£EE 1084 E 488 4EE £ £EE L 1A 8L E L4 EE L1111 EE L8kt 200,093,071 196,457,514 | oo 1,230,827 XXX
8399997, TOtAl BONAS - P ...ttt 44k bbbt b b b eh e e4 ek e0bee bt heebehsee s b eebeE e ek LEeLseEeEeEh oL Lo heehLE b eEfeE e h oL E oL feh e b oL b eE e h e L heE L E oL h o8 heLE oL b oL LE e E oL E oL E e b oL f e E L b E L h LR h bbbt 559,004,172 ...1,479,748 XXX
8399999, TOAI BONGS........ruetiesrsers et s ssessees stk 8804848 E 80888808 4EE81EEE 0856 £ E0EHLEf 1A 8 4HEE o EEH£0EoEEf1EE £ 1eLEHEEE SR LR EE LR 1R E LR E L E LR LR E LR E LR R0 LE 1R R AR R0 LR R LR 559,004,172 ....1,479,748 XXX
Common Stocks - Industrial and Miscellaneous

03674X 10 6| ANTERO RESOURCES CORP.........ccovtiiriiiirirrirtiierinsiiesisesisssesssiessssessesesssssssssssssessessns | severenenes 05/02/2016.... | DIST FROM PARTNERSHIP.... ..94,750.000 XXX

229663 10 9| CUBESMART .......iuuiiriirmerimeisseiseessessse st st bbbt | seaeninenes 0412912018.... | VARIOUS.......oooimireiaiiae it ens | nebsse b st 2,500.000 XXX

253868 10 3| DIGITAL REALTY TRUST INC.....oviiuiiriiiniireiieiiisiie st ssssssssssssssssesssesssessssnnns | sossineees 04/27/2016.... | MERRILL LYNCH NORTH AMERICA ALGO 161 1,100.000 XXX

29444U 70 0 |EQUINIXINC 05/26/2016.... | CREDIT SUISSE NORTH AMERICA ALGO 355 100.000 XXX

29476L 10 7|EQUITY RESIDENTIAL PROPERTIES TRUST.......cooimiimiimrierierieessesssisssssessesssessssessssssssins | soeeseneses 05/04/2016.... | WELLS FARGO NORTH AMERICA ALGO 250............ccconen. 500.000 XXX

364670 10 8| GAMING AND LEISURE PROPERIES INC Wi ..oovvviiiierieieiinisisnsersisssiessssssesesssssssssssensnns | soresenenes 06/09/2016.... [ VARIOUS........ooouiiririiirirenieisisss et ensensnins | rensessasssessssssnsnnes 21,900.000 XXX

370023 10 3| GENERAL GROWTH PROPERTIES INC.......ccomiuieeimeemerieriierieniesesseesssssssssenssesssseesssssssssesins | soersnenes 04/28/2016.... | CREDIT SUISSE NORTH AMERICA CASH 355........ccotrimrimerierireisenissisessessssessessssesssssssssnes | esssssessssssssssnesssesens 4,200.000 XXX

40609P 10 5|HALLADOR ENERGY CO. 05/12/2016.... | DIST FROM PARTNERSHIP.......cctviiiiiriiiiriiiiississiesis st sssisssessens | sesesssesssssessesssssessnn 2,471.000 XXX

42225P 50 1|HEALTHCARE TRUST OF AMERICA INC REIT, .| 04/06/2016.... | JP MORGAN SECURITIES NORTH AMERICA CASH. .....5,665.000 XXX

49446R 10 9[KIMCO REALTY CORP......otiiuiimiinriieeteeiseissesiseise st ess st ssesssssssssssnens | sevseianes 06/27/2016.... | GOLDMAN SACHS NORTH AMERICA CASH Q05..........ccoremrimreemerieriseeiseesssssssssessessssessssins | essesssssssssssssssssesens 3,000.000 XXX

531172 10 4 |LIBERTY PROPERTY TRUST.....coviiiiiriiiieisieisnsiesienisiesssssssssssesssssssesssssssssessssssssssssnesssssans | sessssess 05/17/2016.... [ VARIOUS.......ovouiiririiieirenieisiss et ensnins | ensessnssessssssnssnes 28,600.000 XXX

55303A 10 5|MGM GROWTH PROPERTIES LLC CLASS A......oiiirrireerrineriesieseseesssissssessesssesssssssssssses | soerenenes 05/19/2016.... | VARIOUS.......ooucimiimiimerieriseeiseesssisebse s bbbt eninne | enisesssenssssssessaes 26,694.000 XXX

74736A 10 3| QTS REALTY TRUST INC CL Ao ..ottt sse s nsesss s essssnsens | sressesanes 05/26/2016.... | CREDIT SUISSE NORTH AMERICA ALGO 355........cc.ccevuneee 900.000 XXX

758849 10 3| REGENCY CENTERS CORP........coovierieiniimerierieseieeiseissssie st sssssssssesssesssssssssensses. | soesenenes 06/27/2016.... | RAYMOND JAMES NORTH AMERICA CASH 725.............. .....1,100.000 XXX

78440X 10 1|SL GREEN REALTY CORP [ O472972018.... | VARIOUS.......oovimrireiseiseiaesiesseses s ..2,500.000 XXX

81721M 10 9| SENIOR HOUSING PROP TRUST .....covviireriiirirmiieisessiessssieiesssissssssssssssssssessssssssesssssssssonss | sosevenenes 06/06/2016.... | VARIOUS..... ....79,400.000 XXX

828806 10 9| SIMON PROPERTY GROUP INC......ccorumiemrinirmenienissesesssessessessessssssssssssessenssssssssssssnens. | seerenenes 06/09/2016.... | VARIOUS.......oooomiirmeiaiiaerieseeeesseesssessse sttt ens | nebenessess st senens 1,900.000 | .ooovernerneieerrerieries 378,424 XXX

84610H 10 8| SOVRAN SELF STORAGE INC......oviiuiieiiiiiieiieeisesesissiee st ssssssssssesssssesesssssissssssssns | nevesneenns 05/26/2016.... | VARIOUS.......oooimimiiniiae it bbbt ens | Hnsbsee bbb eens 9,800.000 | ovouverrireiieienins 1,001,840 XXX

862121 10 0|STORE CAPITAL CORPORATION........ccouriuiiririerirrirtiisissssiesisesesssessssesssiessenssssesssssssssenes. | seesenenes 06/09/2016.... | VARIOUS..........coumiimiieiiieiisriiteissiesiie ettt enisne | enisnesnnsasssesiens 56,800.000 | ...ovvvrreeriircirierins 1,470,604 XXX

866674 10 4| SUN COMMUNITIES INC......coumiimmierrercimiieisseeeessiee s esesssssse st ssssssssssssssesssessssssanees | soessnenes 05/04/2016.... | ROBERT W BAIRD & CO. NORTH AMERICA ALGO........cvumreuerinrireiseeiseisesesesssesssessssessessans | eseessssssesssssssnssssssens 1,200.000 XXX

92276F 10 O [VENTAS INC ..ottt essnins | ansssnenes 06/28/2016.... [ VARIOUS........coouriririiiriresieisisssie et ensnins | rensesssnssesssssnnsenes 17,800.000 XXX

92339V 10 O VEREIT INC.....ovvreimiireiieiiieeseetseisesss sttt ssenssesnnas | sesenenenes 04/12/2016.... | UBS SECURITIES NORTH AMERICA ALGO 642........ ..15,400.000 XXX

929042 10 9| VORNADO REALTY TRUST ....ciuiiiiiinrireiineiseisssisesssesssssiss sttt ssesssessssssnss | weesineses 05/09/2016.... | VARIOUS.......ooiimiriiiiae ittt ens | esbsne b st nens 1,800.000 XXX

948741 10 3| WEINGARTEN REALTY INVESTORS.........ccostviiririrerieirieriesieseesssesssssssessesssessenssssssenes | soevenenes 06/09/2016.... | VARIOUS..........coomimmiimirieiirecestessseieerie sttt enisne | estsesssensaessessees 13,900.000 XXX

95040Q 10 4 [WELLTOWER INC.....ouiiiuiierimsisissersessssssssenssses sttt st sssssnsnne | ansssnesans 05/17/2016.... | DEUTSCHE BANK AG NORTH AMERICA ALGO 573.....ccoiiiiiiisnisssmsensssississsnsssssssnssnsssessenss | ossssssssssssssssssssssssens 1,000.000 XXX
9099999. Total COmMMON SOCKS - INAUSHIAI ANA IMISCEIIANEOUS..............oveoveeeveeeeeeeeeeeeereeeeeeeseee e eeees s eeeeveeseeeseesesseeseesseesesseseseeseessaessessessasesesss eeesssessoesaeseeseeseeseesesesseseessseseessseseseesesaesesessessesssesesesssass e et et seseseseee s e es et ssees e eseessenssesseesssees et esees et eeseessses s sasseseessaeresessseeneisses XXX
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Statement for June 30, 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

1 2 3 4 5 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)
9799997, TOtal COMMON SLOCKS = PA 3...........cvuiveiiieiieeieteiieieet ettt ettt ettt b s seesse b essssessssessssensesssss  ssssessessesssssssesssssesessessess | sossesssssessssessesssssssessessessesassessesssssssessessesassessessessesessessesassessesssssesessesseseesessesses et essessebsesessessessesessessebassessessessessssessesssssnsesssssessnsansessssnsns | avsessesesssssssessessesnes 12,556,741 XXX e 0 XXX
9799999, TOLAI COMMON SHOCKS. ...ttt eresertstesserseess s es etk 8181880081 EE £S48 E 4R 8 SEEE 14 £ £EEHoLEHEE 8448 R oL R 8 SE0E 08 1EE £ eEEoEEE 1AL LR 8oL R AR ELE 0L L84 E 408 HLE 10 E L8R EEHEEE L 488 HEE 108 E LR E L8 E bbbt | crensens st 12,556,741 XXX e 0 XXX
9899999, Total Preferred @nNd COMMON STOCKS. .............ccoiiiiiiereieieieeiieeieteteceeteteeetetevesietetese et eveseseeseseeaesesesaseesesaesesess  etesssssessssesesasasssesssssesess  avasssesssssesesasessssssesesesasessssassesesesseesesassseesesseses et s sees s sseses s s sseessesetes s s sees s s esesesessseesseseset s s ssese et etesasassesasnsesnssassssassnsesesasassassnnsesssns | cuesesssesesseesissiesasas 12,556,741 XXX e 0 XXX
9999999. Total Bonds, Preferred and COMMON SOCKS...............iiieiiriririeiiiiiiieiieieiesiet it sse e eeaise | eoetesatesesesseesssesseeesetasete | &1eeesaeeseeess et s s eesseee s e e ee L e b eeet Lo s 4L LR oL L eLe sk R oL oL Lo b LR bbbttt bttt nentenisane | eresenisnnssssssenssiend 617,446,137 XXX | s 1,479,748 XXX
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Statement for June 30, 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
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Number of Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Shares of 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 Stock Consil ion 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)
Bonds - U.S. G t
217194  AA  T7|COPILLC 3813 e . | 06/05/2016. | REDEEMED. 63,077 63,077 63,077 63,077 0 0 0 0 63,077 0 0 conee 1,139 112/05/2021... | 1.
89152T AC 9| TOTEM OCEAN 4514 | | 06/18/2016. [ REDEEMED...........oooveiceeceeciervesisennnsisnennns. [ cevvesiennnsisnnns | coevveeennens 46,875 46,875 46,875 46,875 0 0 0 0 46,875 0 0 ceeenn 1,058 [ 12/18/2019.... [ 1....
912828 FF 2 |USTREASURYNOTES  5.125.......cccoeviemmmmnnne | . | 05/15/2016. | MATURED. 2,825,000 2,825,000 2,856,497 2,826,168 (1,168) 0 (1,168) 0 2,825,000 0 0 | e | 72,391 | 05/15/2016.... | 1....
925387 AC 6| VESSEL MANAGEMENT SERV 5.850...........ccoceuuce . 1 05/01/2016. | REDEEMED. (165) 0 (165) 0 0 0 2,223 | 05/01/2027.... | 1....
71375Q  AB 6| PERFORADORA CENTRAL  5.240 E| 06/15/2016. | REDEEMED 9 0 9 0 0 0 12/15/2018....
36202F 2L 9| GNMA [ PASS #00005279 3.500.........c0cmervuemcrirneees .1 06/20/2016. | PAID ON PRINCIPAL.........ccoovveriiirriirmriiinniienins [ eevireriiinniiienins | e 740,691 740,691 771,360 769,481 (28,791) 0 (28,791) 0 740,691 0 0 | o0 | e 10,850 | 01/20/2042.... | 1....
36202C HM 8| GNMA I PASS #2036  8.000...........ccccouwwrrsrmnune | - | 06/20/2016. | PAID ON PRINCIPAL 608 608 618 616 9) 0 9) 0 608 0 0 21 |07/20/2025.... | 1....
36202C K7 7| GNMAIIPASS #2118 7.500........ccccoe0eeeeeeererereceee | . | 06/20/2016. | PAID ON PRINCIPAL 4,574 4,574 4,651 4,628 (54) 0 (54) 0 4,574 0 0 [ 0| i 129 | 11/20/2025.... | 1.....
36202C PS  6|GNMAIIPASS #2233  7.500........ccccoeuuevrvreruenns | . | 06/20/2016. | PAID ON PRINCIPAL 3,122 3,122 3,074 3,079 43 0 43 0 3,122 0 0 | e | e 103 | 06/20/2026.... | 1....
36202C QY 2| GNMAIIPASS #2271  8.500..........c.ccceoeeeeeeecerccee | . | 06/20/2016. | PAID ON PRINCIPAL 1,664 1,664 1,705 1,716 (52) 0 (52) 0 1,664 0 0 56 |08/20/2026.... [ 1.....
36202C RF 2| GNMA Il PASS #2286  8.500. 06/20/2016. | PAID ON PRINCIPAL 2,482 2,482 2,525 2,543 (61) 0 (61) 0 2,482 0 0 88 [09/20/2026....
362020 HK 0| GNMAIIPASS #2934  7.500..........cccooovurrveumnunee | - | 06/20/2016. | PAID ON PRINCIPAL 614 614 603 597 17 0 17 0 614 0 0 19 |06/20/2030.... | 1....
36202D SP 7| GNMAIIPASS #3226  5.500...........ccccoeeeeeeeeerereceee | . | 06/20/2016. | PAID ON PRINCIPAL 8,626 8,626 8,265 8,257 369 0 369 0 8,626 0 0 [ 0| i 196 | 04/20/2032.... | 1.....
36202D TD 3| GNMAIIPASS #3248  5.500........ccccoevvevrvrveruennns | . | 06/20/2016. | PAID ON PRINCIPAL.......ocrvorrvirriinniieniiinsiiienes | orviieeiiinsiiiens | eevioeeiienens 11,461 11,461 10,933 11,003 458 0 458 0 11,461 0 0 262 |06/20/2032.... [ 1....
36202D UU 3| GNMAIIPASS #3295  5.500...........c.ccccoeeeeeeecercccee | . | 06/20/2016. | PAID ON PRINCIPAL 5,695 5,695 5,684 5,684 1 0 1 0 5,695 0 0 [ 0| s 133 | 10/20/2032.... | 1.....
36202D U7 4 |GNMAIIPASS #3306  5.500......ccccccceuwrrvrreumnennee | - | 06/20/2016. | PAID ON PRINCIPAL 67,416 67,416 67,289 67,291 124 0 124 0 67,416 0 0 1,594 |11/20/2032.... | 1....
362020 VM 0 |GNMAIIPASS #3320  5.500.........c.cccoouwurrrsrmnunne | - | 06/20/2016. | PAID ON PRINCIPAL 84,279 84,279 84,819 84,869 (590) 0 (590) 0 84,279 0 0 12/20/2032.... | 1....
36202D  YY  1|GNMA Il PASS #3427  4.500. 06/20/2016. | PAID ON PRINCIPAL 380,532 380,532 355,720 363,359 0 380,532 0 0 08/20/2033....
36202D 2B 6| GNMAIIPASS #3470  4.500.........c.ccoeuveevrrrerueenns | . | 06/20/2016. | PAID ON PRINCIPAL........ovoirvirriinniieniiinsiienes | ovreiesiiinsiiiens | eeviveeiienens 14,682 14,682 13,595 13,866 0 14,682 0 0 11/20/2038.... | 1....
362020 4N 8| GNMAIIPASS #3529  5.000.........ccccoouwwrrvsumnunee | - | 06/20/2016. | PAID ON PRINCIPAL 227,924 227,924 217,846 219,881 8,043 0 8,043 0 227,924 0 0 03/20/2034.... [ 1....
36202D 5P 2| GNMA Il PASS #3554  4.500..........cccouurrvrrvennenee | - | 06/20/2016. | PAID ON PRINCIPAL 82,946 82,946 76,803 78,834 4,113 0 4,113 0 82,946 0 0 05/20/2034.... | 1....
36202E  F2 O |GNMAIIPASS #3785  5.000.........cccccccocorvviermnneeee | . | 06/20/2016. [ PAID ON PRINCIPAL..........ooooomvveenreiienniiiens [ covveeiienniiinens | e 427,291 | oo 427291 | o 416,341 | oo 419,016 8,275 0 8,275 (VI [T 427,291 0 0 11/20/2035.... | 1....
36202E  XT  1|GNMAIIPASS #4290  5.500..........cccccccccvcvcvcvccins | - | 06/20/2016. [ PAID ON PRINCIPAL........oovvvvvvirriiirivrninicinccccncans | coveeenenencnenenees | ccvveveais 118,809 | ..oovovevene 118,809 | w.oovvvevene 118,314 | oo 118,274 535 0 535 (I [ 118,809 0 0 11/20/2038.... | 1.....
36176S SV 3| GNMA PASS TH #0074832 3.500... . | 06/15/2016. | PAID ON PRINCIPAL 83,730 83,730 87,511 87,688 (3,958) 0 (3,958) 0 83,730 0 0 04/15/2042....
36176J GJ 3| GNMA PASS TH#00767301 3.500............cccccooeeecco. | . | 06/15/2016. | PAID ON PRINCIPAL...........ccccccccccicimiiicicviiiiiiiins | covsvsvsssvssisiians | covevvvvvnnens 11,368 11,368 11,881 12,005 (637) 0 (637) 0 11,368 0 0 [ 0| s 168 | 04/15/2042.... | 1.....
36176X FR 5| GNMA PASS TH#00778976 3.500..........cccoeuvrrenere | . | 06/15/2016. [ PAID ON PRINCIPAL.......oorveverrmrrierrcreirenriiines [ ceeveeveereinnees | oeerennnns 448,040 | .............. 448,040 | .............. 470,372 | oo 480,803 (32,763) 0 (32,763) LI [P 448,040 0 0 .6,407 | 03/15/2042.... | 1....
36206Y CH 2| GNMA PASS TH#424972 4.000...........ccccoevvvernnnne . 106/15/2016. | PAID ON PRINCIPAL.........ccooorvvermrviinmrniissnnins | vsrnrniisseeis | cvvinnneens 126,421 | covvree 126,421 | coovrreneen 123379 | oo 125,550 871 0 871 (VI [P 126,421 0 0 2,051 | 10/15/2018.... | 1....
36208F  JZ 4| GNMA PASS TH#449480 7.500.....cccccccc0ecererererne .| 06/15/2016. | PAID ON PRINCIPAL 3,544 3,544 3,634 3,640 (96) 0 (96) 0 3,544 0 0 [ 0| s 111 | 10/15/2027.... | 1.....
36209G RV 1| GNMA PASS TH#471300 6.000.........cccovurerernruunne . | 06/15/2016. | PAID ON PRINCIPAL 28,248 28,248 27,594 27,677 571 0 571 0 28,248 0 0 822 [01/15/2032.... [ 1....
36209Y TV 0| GNMA PASS TH #485764 .| 06/15/2016. | PAID ON PRINCIPAL 9,242 9,213 9,213 29 0 29 0 9,242 0 0 223 |09/15/2031.... | 1.....
36210N RP 6| GNMA PASS TH #497394 . | 06/15/2016. | PAID ON PRINCIPAL 41,494 40,632 40,534 959 0 959 0 41,494 0 0 1,231 |01/15/2029....
36212N  AM 9| GNMA PASS TH #538312 . | 06/15/2016. | PAID ON PRINCIPAL 40,336 39,834 39,789 548 0 548 0 40,336 0 0 ...1,080 [02/15/2032.... [ 1....
362134 CE 2| GNMA PASS TH#548269  6.000.............c.cooocrrrerere .| 06/15/2016. | PAID ON PRINCIPAL 3,304 3,271 3,271 33 0 33 0 3,304 0 0 83 | 02/15/2032.... | 1.....
36213C U4 0| GNMA PASS TH#550603 5.000..........ccocvvvermcrenens . | 06/15/2016. | PAID ON PRINCIPAL 24,453 24,170 24,196 257 0 257 0 24,453 0 0 509 |08/15/2035.... | 1....
36213C  YY 0| GNMA PASS TH#550727 5.000.........cccoovvrrevmrenere . 106/15/2016. | PAID ON PRINCIPAL.........coovvvveeervrirnmnnisnnnens | vveenerissneenns | v 165,046 | .............. 165,046 | .............. 162,434 | ......cccc.... 162,989 2,057 0 2,057 (V] [ 165,046 0 0 3,720 | 11/15/2035.... | 1....
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Statement for June 30, 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

E

0 NAIC

r Current Year's Bond Interest Desig-

e Unrealized Other-Than- Total Foreign Foreign | Stock nation or

i Number of Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market

g Shares of 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 Stock C n 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)

362130 74 3| GNMAPASS TH#551663 6.000.............cocoovevevenene .| 06/15/2016. | PAID ON PRINCIPAL 3,826 3,826 3,814 3,814 12 0 12 0 3,826 0 0 95 | 09/15/2031.... | 1.....
36213E B9 6| GNMA PASS TH#551864 6.000...........cocoueevrrureee . | 06/15/2016. | PAID ON PRINCIPAL 1,466 1,466 1,440 1,438 28 0 28 0 1,466 0 0 37 | 11/15/2031.... | 1....
36213E  PU 4| GNMA PASS TH#552235 6.000............ccoorvrerennne . 1 06/15/2016. | PAID ON PRINCIPAL 3,511 3,511 3,428 3,422 88 0 88 0 3,511 0 0 80 | 12/15/2031.... | 1....
36213E  PY 6| GNMA PASS TH #552239 . | 06/15/2016. | PAID ON PRINCIPAL 3,263 3,263 3,196 3,190 73 0 73 0 3,263 0 0 80 [12/15/2031.... | 1....
36213E  UH 7 | GNMA PASS TH #552384 . 1 06/15/2016. | PAID ON PRINCIPAL 889 889 862 854 35 0 35 0 889 0 0 22 |02/15/2032.... | 1....
36213E UL 8| GNMA PASS TH #552387 .| 06/15/2016. | PAID ON PRINCIPAL 4,588 4,588 4,849 4,882 (295) 0 (295) 0 4,588 0 0 02/15/2032....
36213E  YG 5| GNMA PASS TH #552511 . | 06/15/2016. | PAID ON PRINCIPAL 57,087 57,087 60,343 61,056 (3,969) 0 (3,969) 0 57,087 0 0 04/15/2032.... | 1....
36213F HD 8| GNMA PASS TH #552928 . | 06/15/2016. | PAID ON PRINCIPAL 9,684 9,684 9,850 9,699 (15) 0 (15) 0 9,684 0 0 202 | 12/15/2017.... | 1....
36213F HE 6| GNMA PASS TH #552929 .| 06/15/2016. [ PAID ON PRINCIPAL.....ooovvvvvcrerercrcrcscncrcncncscinsenes | covvveeeneneseseeens | v 43,472 43472 44,090 43,523 (51) 0 (51) 0 43472 0 0 865 | 12/15/2017.... | 1.....
36213F QS 5| GNMA PASS TH#553165 . | 06/15/2016. | PAID ON PRINCIPAL 20,803 20,803 21,850 21,634 (831) 0 (831) 0 20,803 0 0 519 | 04/15/2033.... | 1....
36213F WW 9| GNMA PASS TH #553361 .| 06/15/2016. | PAID ON PRINCIPAL 73,573 73,573 73,010 73,134 439 0 439 0 73,573 0 0 .A779 | 07/15/2033.... | 1.....
36213G U5 8| GNMA PASS TH #554204 . | 06/15/2016. | PAID ON PRINCIPAL 454 454 446 444 9 0 9 0 454 0 0 11 | 12/15/2031....
36213R 5P 8| GNMA PASS TH #562554 . 1 06/15/2016. | PAID ON PRINCIPAL 4,312 4,312 4,269 4,264 48 0 48 0 4,312 0 {0 USRTRRRR |  EOPRO 107 | 01/15/2032.... | 1....
362137 EC 3| GNMA PASS TH #563631 . 106/15/2016. | PAID ON PRINCIPAL.........ocrmvmrrvernrriireerreinnennes | cevreeeeeissnnees | eervesenennns 17,571 17,571 17,785 17,559 12 0 12 0 17,571 0 0 325 |09/15/2017.... | 1.....
36213U YC 8| GNMA PASS TH#565107  6.000..........ccoouevererernnene . | 06/15/2016. | PAID ON PRINCIPAL 51,654 51,654 52,655 52,423 (769) 0 (769) 0 51,654 0 0 1,504 |10/15/2032.... | 1....
36213X  2H 6| GNMA PASS TH#567876  6.000.............cocoovcrererere .| 06/15/2016. | PAID ON PRINCIPAL 65,063 65,063 65,975 66,061 (998) 0 (998) 0 65,063 0 0 1,626 | 10/15/2032.... | 1.....
36213X 4T 8| GNMA PASS TH#567934  5.000..........ccoceererrerenns . | 06/15/2016. | PAID ON PRINCIPAL 4,973 4,973 5,043 4,983 (11) 0 (11) 0 4,973 0 0 | e | i 104 | 12/15/2017.... [ 1....
36200Q LQ  5|GNMAPASS TH#569235 6.000..........ccccoovvrvrrrnens 06/15/2016. | PAID ON PRINCIPAL........covevereriererneninereeens | oveesseerisensnes | severeeesnens 11,009 11,009 11,222 11,323 (314) 0 (314) 0 11,009 0 0 305 |03/15/2032.... | 1....
362000 WM 2| GNMA PASS TH #569552 . | 06/15/2016. | PAID ON PRINCIPAL 37,340 37,340 37,299 37,306 34 0 34 0 37,340 0 0 906 | 01/15/2032....
36200Q W6 7 | GNMA PASS TH#569569 6.000...........ccccoovrvvunnee . | 06/15/2016. | PAID ON PRINCIPAL 39,581 39,581 38,493 38,444 1,137 0 1,137 0 39,581 0 0 987 [01/15/2032.... | 1....
36200R  WR 9| GNMA PASS TH#570456 6.000..........cccoovrvevmrenere . | 06/15/2016. | PAID ON PRINCIPAL 25,691 25,691 25,785 25,785 (94) 0 (94) 0 25,691 0 0 641 [11/15/2031.... [ 1....
36200S AG 5| GNMA PASS TH#570707  6.000..........ccccerrrernnns . 106/15/2016. | PAID ON PRINCIPAL........cocmmvrrrerrrriernerreinnenees | cevsseereineneens | cervesesennns 46,668 46,668 45,982 46,090 578 0 578 0 46,668 0 0 cennenn 1,168 [ 12/15/2031..... [ 1.
362008 A2 6| GNMA PASS TH#570725 . 1 06/15/2016. | PAID ON PRINCIPAL 51,092 51,092 50,537 50,439 653 0 653 0 51,092 0 0 1,025 1 01/15/2032.... | 1.
36200S A6  7|GNMA PASS TH#570729 .| 06/15/2016. | PAID ON PRINCIPAL 6,053 6,053 5,987 5,995 58 0 58 0 6,053 0 0 [ 0| s 151 | 01/15/2032.... | 1.....
36200S BH 2| GNMA PASS TH #570740 . | 06/15/2016. | PAID ON PRINCIPAL 4,328 4,328 4,248 4,255 73 0 73 0 4,328 0 0 01/15/2032....
36200S WM 8| GNMA PASS TH #571352 .| 06/15/2016. | PAID ON PRINCIPAL 1,213 1213 1,184 1,182 31 0 31 0 1213 0 0 29 |12/15/2031.... | 1.....
36200W  BU 4 | GNMA PASS TH#574351 6.000........ccccomerrrerernns . | 06/15/2016. | PAID ON PRINCIPAL 2,620 2,620 2,586 2,586 34 0 34 0 2,620 0 0 66 |01/15/2032.... | 1....
36200W  T6 8| GNMA PASS TH#574873 6.000.........cccoovvrvrcrens . 1 06/15/2016. | PAID ON PRINCIPAL 5,461 5,461 5,385 5,384 77 0 77 0 5,461 0 [ TUSUOPO | I RO 142 |12/15/2031.... | 1....
36200X E6 2| GNMA PASS TH#575357  6.000.........c.cococrercrcrcrers .| 06/15/2016. | PAID ON PRINCIPAL 89,268 89,268 88,822 88,785 483 0 483 0 89,268 0 0 1,832 | 12/115/2031.... | 1.....
36200X JQ 3| GNMA PASS TH#575471  6.000.......ccccouvvuevrrieneee 06/15/2016. | PAID ON PRINCIPAL 1,194 1,194 1,158 1,146 48 0 48 0 1,194 0 0 30 |01/15/2032.... | 1....
36200X XP 9| GNMA PASS TH #575886 .| 06/15/2016. | PAID ON PRINCIPAL 5,454 5,454 5374 5374 81 0 81 0 5,454 0 0 [ 0| s 136 | 12/15/2031.... | 1.....
36200X YB 9| GNMA PASS TH #575906 . | 06/15/2016. | PAID ON PRINCIPAL 2,029 2,029 2,002 1,998 31 0 31 0 2,029 0 0 51 |01/15/2032....
36201A NV 6| GNMA PASS TH #577404 .1 06/15/2016. | PAID ON PRINCIPAL.........coovuumrrimrrimmerieniinnniines | cevenreseneissninns | ovriieniins 10,498 10,498 10,358 10,358 139 0 139 0 10,498 0 0 263 [12/15/2031.... [ 1....
36201A  PS 1| GNMA PASS TH#577433  6.000.........c.cccocrercrcrerere .| 06/15/2016. | PAID ON PRINCIPAL 6,928 6,928 6,902 6,901 27 0 27 0 6,928 0 0 [ 0| s 173 | 02/15/2032.... | 1.....
36201A SW 9| GNMA PASS TH#577533  6.000..........ccvcvurerrernnns . 106/15/2016. | PAID ON PRINCIPAL........commmrrvirrnriireerriinnennes | cevsseeseinseseens | sevvisesennns 46,166 46,166 45,556 45,407 759 0 759 0 46,166 0 0 943 |01/15/2032.... | 1....
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36201A XN 3| GNMA PASS TH#577685 6.000...........c.cocoercrercrere .| 06/15/2016. | PAID ON PRINCIPAL 91,892 91,892 93,672 94,384 0 (2,492) 0 (2,492) 0 91,892 0 0 0 2,667 |10/15/2032.... | 1.....
36201A 3T 3| GNMAPASS TH#577810 6.000.........ccocruucvrrueneen . | 06/15/2016. | PAID ON PRINCIPAL 3,150 3,150 3,091 3,090 0 59 0 59 0 3,150 0 0 0 79 | 01/15/2032.... | 1....
36201B RQ 1| GNMA PASS TH#578395 6.000...........cccccoorvrerennne . 1 06/15/2016. | PAID ON PRINCIPAL 7,440 7,440 7,544 7,594 0 (154) 0 (154) 0 7,440 0 0 (V[ [, 167 | 10/15/2032.... [ 1....
36201B RT 5| GNMA PASS TH#578398 . | 06/15/2016. | PAID ON PRINCIPAL 3,055 3,055 3,115 3,141 0 (85) 0 (85) 0 3,055 0 0 0 76 [10/15/2032.... | 1....
36201C  JW 5| GNMA PASS TH #579077 . | 06/15/2016. | PAID ON PRINCIPAL 22,207 22,207 21,881 21,859 0 347 0 347 0 22,207 0 0 0 570 [12/15/2031.... | 1....
36201C  KF 0| GNMA PASS TH#579094 .| 06/15/2016. | PAID ON PRINCIPAL 16,662 16,417 16,391 0 271 0 271 0 16,662 0 0 0 343 | 12/15/2031....
36201C LA 0| GNMA PASS TH#579121 . | 06/15/2016. | PAID ON PRINCIPAL 22,591 22,591 22,276 22,274 0 317 0 317 0 22,591 0 0 0 625 |01/15/2032.... [ 1....
36201C LZ 5| GNMA PASS TH#579144 . | 06/15/2016. | PAID ON PRINCIPAL 32,079 32,079 31,177 30,973 0 1,106 0 1,106 0 32,079 0 0 0 916 | 01/15/2032.... | 1....
36201C  YP 3| GNMA PASS TH#579518 .| 06/15/2016. | PAID ON PRINCIPAL 7,515 7,515 7,288 7,274 0 241 0 241 0 7,515 0 0 (U [ 184 | 02/15/2032.... | 1.....
36201D SR 4| GNMA PASS TH #580228 .1 06/15/2016. | PAID ON PRINCIPAL.........coouumirinrriimirinniiinniines | covenreseniiesnions | ovriireniins 15,443 15,443 15,135 15,353 0 91 0 91 0 15,443 0 0 0 319 | 05/15/2018.... | 1....
36201E M7 2| GNMA PASS TH #580982 .| 06/15/2016. | PAID ON PRINCIPAL 7,009 7,009 6,905 6,913 0 97 0 97 0 7,009 0 0 (U [ 175 | 02/15/2032.... | 1.....
36201F CW 5| GNMA PASS TH #581585 . | 06/15/2016. | PAID ON PRINCIPAL 7172 7172 7,213 7170 0 2 0 2 0 7172 0 0 0 10/15/2017....
36201F  XP 7| GNMA PASS TH #582186 . 1 06/15/2016. | PAID ON PRINCIPAL 2,172 2,172 2,149 2,147 0 25 0 25 0 2,172 0 0 0 54 |01/15/2032.... | 1....
36201F 5T 0| GNMA PASS TH #582358 . | 06/15/2016. | PAID ON PRINCIPAL 9,272 9,272 9,402 9,461 0 (189) 0 (189) 0 9,272 0 0 0 232 [10/15/2032.... | 1.....
36201F 5U 7 | GNMA PASS TH #582359 . | 06/15/2016. | PAID ON PRINCIPAL 9,977 9,977 10,116 10,139 0 (163) 0 (163) 0 9,977 0 0 0 250 [10/15/2032.... | 1....
36201G  TK 1| GNMA PASS TH #582954 .| 06/15/2016. | PAID ON PRINCIPAL 6,848 6,848 6,813 6,811 0 37 0 37 0 6,848 0 0 (U [ 171 | 02/15/2032.... | 1.....
36201H 2U 6 | GNMA PASS TH #584087 . | 06/15/2016. | PAID ON PRINCIPAL 1,884 1,884 1,921 1,936 0 (51) 0 (51) 0 1,884 0 0 0 47 10/15/2032.... | 1....
36201H 2W 2| GNMA PASS TH #584089 . | 06/15/2016. | PAID ON PRINCIPAL 900 900 917 918 0 (19) 0 (19) 0 900 0 0 0 23 [10/15/2032.... | 1....
36201L  2X 1| GNMA PASS TH #586790 . | 04/15/2016. | PAID ON PRINCIPAL 94,339 94,339 94,885 94,859 0 (520) 0 (520) 0 94,339 0 0 0 1,415 |07/15/2033....
36201M  FN 7| GNMA PASS TH #587073 . | 06/15/2016. | PAID ON PRINCIPAL 27,872 27,872 27,679 27,673 0 199 0 199 0 27,872 0 0 0 696 |05/15/2032.... [ 1....
36201M  PT 3| GNMA PASS TH #587334 . | 06/15/2016. | PAID ON PRINCIPAL 29,174 29,174 29,497 29,193 0 (19) 0 (19) 0 29,174 0 0 0 596 | 10/15/2017.... | 1....
36201M 6K 3| GNMA PASS TH #587774 . 106/15/2016. | PAID ON PRINCIPAL........commvrrrerrrriernenreinenees | cevsesereiseneens | cervvsesenens 15,217 15,217 15,433 15,229 0 (12) 0 (12) 0 15,217 0 0 0 313 [12/15/2017.... | 1....
36201N M4 9| GNMA PASS TH #588179 .1 06/15/2016. | PAID ON PRINCIPAL.........oovvuumrrernerimerinriirneeins | cevereesesnisnenne | ovrevrereens 48,991 48,991 50,974 50,807 0 (1,816) 0 (1,816) 0 48,991 0 0 0 ...1,222 (01/15/2033.... | 1....
36201P 5N 1| GNMA PASS TH #589553 .| 06/15/2016. | PAID ON PRINCIPAL 71,942 71,942 73,223 72,093 0 (152) 0 (152) 0 71,942 0 0 0 ..1,543 | 12/15/2017.... | 1.....
36201S XE 4| GNMA PASS TH #592077 . | 06/15/2016. | PAID ON PRINCIPAL 3,165 3,165 3,162 3,161 0 3 0 3 0 3,165 0 0 0 66 | 08/15/2033....
36201V AE 2| GNMA PASS TH #594105 .| 06/15/2016. | PAID ON PRINCIPAL 285,154 285,154 270,022 275,382 0 9,772 0 9,772 0 285,154 0 0 0 ...4,907 | 09/15/2033.... | 1.....
36201V AF 9| GNMA PASS TH#594106  4.500..........ccccomerrernnn . 106/15/2016. | PAID ON PRINCIPAL........cormmvervirnnrieeenriiinnenees | cevrneeseinennins | cevvesisenens 48,285 48,285 45,765 46,448 0 1,838 0 1,838 0 48,285 0 0 0 ...1,004 | 09/15/2033.... [ 1....
36201V A6 9| GNMA PASS TH#594129 4.000..........coccvervverennne . 1 06/15/2016. | PAID ON PRINCIPAL 54,210 54,210 52,906 53,862 0 349 0 349 0 54,210 0 0 0 946 [10/15/2018.... [ 1....
36201V B4 3| GNMA PASS TH#594159  4.000.........c.cococrercrcrcrens .| 06/15/2016. | PAID ON PRINCIPAL 74,009 74,009 72,228 73,512 0 496 0 496 0 74,009 0 0 0 ..A1175 | 10/15/2018.... | 1.....
36201V VN 9| GNMA PASS TH#594721 4.500.......ccccoevvuevrrireneee 06/15/2016. | PAID ON PRINCIPAL........ccoocomirinrimerinnniniiiinens | overisesiinesinns | sevireriinens 48,764 48,764 49,145 48,973 0 (209) 0 (209) 0 48,764 0 0 0 757 |07/15/2033.... | 1....
36200A BA 6| GNMA PASS TH#595033 .| 06/15/2016. | PAID ON PRINCIPAL 3,587 3,587 3,657 3,694 0 (107) 0 (107) 0 3,587 0 0 0 90 |10/15/2032.... | 1.....
36200A HD 4| GNMA PASS TH #595228 . | 06/15/2016. | PAID ON PRINCIPAL 9,246 19,246 19,577 19,289 0 (42) 0 (42) 0 19,246 0 0 0 12/15/2017....
36200A HG 7| GNMA PASS TH #595231 .1 06/15/2016. | PAID ON PRINCIPAL.........ccoovvrrimrrireriinnniirenins [ eevveriiineiiienins | e 115,162 | ccovvree 115,162 | ccvvren 7,142 | s 115,397 0 (235) 0 (235) LV [P 115,162 0 0 0 12/15/2017.... [ 1....
36200A RE 1| GNMA PASS TH#595485 5.000...........cccocoercrererere .1 06/15/2016. [ PAID ON PRINCIPAL....oovvvvvererrrcrcicicncicicscinicieies | covveeeeeeeeeeneeees | v 16,386 16,386 16,668 16,417 0 (31) 0 (31) 0 16,386 0 0 0 312 [12/15/2017.... [ 1.....
362000 3B 7| GNMA PASS TH#598494 5.000.........cccocvvvvrrerennne . | 06/15/2016. | PAID ON PRINCIPAL 21,892 21,892 22,203 21919 0 (27) 0 (27) 0 21,892 0 0 (VI 456 | 12/15/2017.... | 1....
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36200E  BQ 3| GNMA PASS TH#598647 5.500...........cccocrercrcrerere .| 06/15/2016. [ PAID ON PRINCIPAL......ooovvvvcrcrercrcrcrcncicncinscicieies | covveveeeeneeeeeeens | v 14,076 14,076 14,394 14,416 (340) 0 (340) 0 14,076 0 0 320 |04/15/2033.... [ 1.....
36200E B6 7| GNMA PASS TH#598661 5.000..........cocvuurrrieneen . | 06/15/2016. | PAID ON PRINCIPAL 23,021 23,021 23,418 23,257 (236) 0 (236) 0 23,021 0 0 | e | s 482 |05/15/2033.... [ 1....
36200E CQ 2| GNMA PASS TH#598679 5.500...........ccccrmrvrerennne . 106/15/2016. | PAID ON PRINCIPAL.........ooovmverrrvrererneeriennees | corseevesisnnenes | cevverineeens 10,187 10,187 10,435 10,407 (220) 0 (220) 0 10,187 0 0 265 |05/15/2033.... | 1....
36200E DL 2| GNMA PASS TH #598707 . 106/15/2016. | PAID ON PRINCIPAL.........ocmvmrrvernrreermenreinnnnees | cevrnereeiesnnens | cevvesesenens 17,913 17,913 17,928 17,913 (0) 0 (0) 0 17,913 0 {01 [POORPPORPPPPON | I IO 420 |07/15/2033.... | 1....
36200E DX 6| GNMA PASS TH#598718 . 1 06/15/2016. | PAID ON PRINCIPAL 36,023 36,023 38,108 36,743 (720) 0 (720) 0 36,023 0 0 665 |07/15/2018.... | 1....
36200E D5  7|GNMA PASS TH #598724 .| 06/15/2016. | PAID ON PRINCIPAL (510) 0 (510) 0 15,559 0 0 07/15/2033....
36200M QW 6 | GNMA PASS TH #604469 . | 06/15/2016. | PAID ON PRINCIPAL 86,838 86,838 80,136 82,084 4,754 0 4,754 0 86,838 0 0 07/15/2033.... | 1....
36200M  RT 2| GNMA PASS TH #604498 . | 06/15/2016. | PAID ON PRINCIPAL 69,632 69,632 69,926 69,804 (172) 0 (172) 0 69,632 0 0 07/15/2033.... | 1....
36200M SE 4| GNMA PASS TH#604517 .| 06/15/2016. | PAID ON PRINCIPAL 9,904 9,904 9,706 9,841 63 0 63 0 9,904 0 0 [ 0| i 192 | 08/15/2018.... | 1.....
36200M  SP 9| GNMA PASS TH #604526 . | 06/15/2016. | PAID ON PRINCIPAL 98,363 98,363 95,934 97,662 700 0 700 0 98,363 0 0 1,654 |08/15/2018.... [ 1....
36200M TR 4| GNMA PASS TH #604560 .1 06/15/2016. [ PAID ON PRINCIPAL.......oovvvvrvercrcrercicncncinicinsnieies | ceveeveeeeeeeeeenees | v 247,025 247,025 247,226 246,748 277 0 217 0 247,025 0 0 08/15/2018.... [ 1.....
36200M  T7 8| GNMA PASS TH #604574 . | 06/15/2016. | PAID ON PRINCIPAL 76,328 76,328 75,899 75,985 343 0 343 0 76,328 0 0 08/15/2033....
36200M VM 2| GNMA PASS TH #604620 . 106/15/2016. | PAID ON PRINCIPAL.........ccooorvvermreiinnmrriissnnins | ovsrnveiissneens | covinnneens 118,610 | oo 118,610 | oo 112174 | o 113,994 4,616 0 4,616 (VI [P 118,610 0 0 09/15/2033.... [ 1....
36200M WA 7| GNMA PASS TH #604641 . 106/15/2016. | PAID ON PRINCIPAL.........ocrmvmrrvernrriireerreinnennes | cevreeeeeissnnees | eervesenennns 11,555 11,555 10,880 11,053 502 0 502 0 11,555 0 0 205 |09/15/2033.... | 1.....
36200M 3K 7 | GNMA PASS TH#604802 4.500.........cccorerevemrrenene .1 06/15/2016. | PAID ON PRINCIPAL.........ccoovuumirinrmimnerieniiinsiines | coveneeseniienniins | ovriireniins 10,436 10,436 9,883 10,043 393 0 393 0 10,436 0 0 | e | e 196 | 11/15/2033.... | 1....
36200N RJ 2| GNMA PASS TH#605389 5.000.............cocvvrerererene .| 06/15/2016. | PAID ON PRINCIPAL 76,446 76,446 75,526 75,647 799 0 799 0 76,446 0 0 1,469 | 04/15/2034.... | 1.....
36202S X8 6| GNMA PASS TH#608303 4.500..........ccccoerrrrernnns . | 06/15/2016. | PAID ON PRINCIPAL 78,469 78,469 78,837 78,456 14 0 14 0 78,469 0 0 1,469 |10/15/2018.... | 1....
36202V 5J 8| GNMA PASS TH #610249 . 106/15/2016. | PAID ON PRINCIPAL.........coovrrerrrvrerernreriennnes | corsnevesssnenes | ceveesinenens 48,375 48,375 471,770 48,181 194 0 194 0 48,375 0 0 906 |07/15/2018.... | 1....
36202V VT 5| GNMA PASS TH#610926 . | 06/15/2016. | PAID ON PRINCIPAL 1,011 1,011 1,017 1,014 (3) 0 (3) 0 1,011 0 0 19 |07/15/2033....
36290N  6C 1| GNMA PASS TH#613867 .1 06/15/2016. | PAID ON PRINCIPAL.........coovumirimrrimmerieriiinnines | coverreseneissniins | v 15,716 15,716 15,789 15,717 (1) 0 (1) 0 15,716 0 0 294 109/15/2018.... [ 1....
36290Q RQ 0| GNMAPASS TH#614395 4.500.........cccoouvvrvrrrnens . | 06/15/2016. | PAID ON PRINCIPAL 61,382 61,382 61,037 61,218 164 0 164 0 61,382 0 0 1,192 |07/15/2018.... | 1....
36290Q TP 0| GNMA PASS TH#614458 4.500.........cccomervrerrennns . | 06/15/2016. | PAID ON PRINCIPAL 6,444 6,444 6,817 6,548 (104) 0 (104) 0 6,444 0 (01 PPN | I IO 121 | 06/15/2018.... | 1....
36290Q UY 9 |GNMAPASS TH#614499 4.500..........cccoovvrvernnens . 1 06/15/2016. | PAID ON PRINCIPAL 7,949 7,949 8,409 8,063 (114) 0 (114) 0 7,949 0 (1 [ OO | B PPN 145 | 06/15/2018.... [ 1....
36290Q VT 9| GNMA PASS TH#614526 4.500..........ccccoeeermrrreveee 06/15/2016. | PAID ON PRINCIPAL 20,439 20,439 21,623 20,818 (379) 0 (379) 0 20,439 0 0 381 | 06/15/2018.... | 1.....
36290R QZ 9| GNMA PASS TH#615272 . | 06/15/2016. | PAID ON PRINCIPAL 74,982 74,982 75,545 75,282 (300) 0 (300) 0 74,982 0 0 07/15/2033....
36290R Q2 2| GNMA PASS TH#615273 4.500............ococvmvercrenene .1 06/15/2016. [ PAID ON PRINCIPAL......oovvvvvrvercrrrcrcinsescicsnscseieies | ceveeveeeeeeseeeeees | v 141,332 | oo 141,332 | oo 142,392 | coovvevevee 142,018 (686) 0 (686) (0 [ 141,332 0 0 07/15/2033.... | 1.....
36290R  TT 0| GNMA PASS TH#615362 4.500.........cccccvvvvrmverennne . | 06/15/2016. | PAID ON PRINCIPAL 33,690 33,690 33,268 33,549 141 0 141 0 33,690 0 0 07/15/2018.... | 1....
36290R T4 5| GNMA PASS TH#615371 4.500.........ccccoovvvrermrencne . 106/15/2016. | PAID ON PRINCIPAL..........coooovvemimrmnirinsnriiinnnens | corisseveiisnnenns | cevveiisenens 15,409 15,409 15,498 15,460 (51) 0 (51) 0 15,409 0 0 257 |07/15/2033.... | 1....
36290R  YE 7| GNMAPASS TH#615509 4.500............ocvcvvvererenene .| 06/15/2016. | PAID ON PRINCIPAL 81,509 81,509 75,332 77,162 4,347 0 4,347 0 81,509 0 0 1,705 | 08/15/2033.... | 1.....
36290R YM 9| GNMA PASS TH#615516  4.500.........cccovurererernnnne 06/15/2016. | PAID ON PRINCIPAL 23,543 23,543 22,293 22,683 860 0 860 0 23,543 0 0 | e | s 479 |09/15/2033.... [ 1....
36290R  ZJ 5| GNMA PASS TH#615545 .| 06/15/2016. | PAID ON PRINCIPAL 64,535 64,535 60,349 61,290 3,245 0 3,245 0 64,535 0 0 1,196 | 09/15/2033.... | 1.....
36290R  4Y 6| GNMA PASS TH#615639 . | 06/15/2016. | PAID ON PRINCIPAL 68,021 68,021 64,306 65,358 2,662 0 2,662 0 68,021 0 0 09/15/2033....
36290R 5E 9| GNMA PASS TH #615645 . 1 06/15/2016. | PAID ON PRINCIPAL 4,548 4,548 4,206 4,311 237 0 237 0 4,548 0 0 85 | 09/15/2033.... | 1....
36290S BW 0| GNMA PASS TH#615753 4.500...........cccocoercrrrerere .| 06/15/2016. | PAID ON PRINCIPAL 56,132 56,132 55,010 55,795 337 0 337 0 56,132 0 0 1,003 | 08/15/2018.... | 1.....
36290X JW 1| GNMA PASS TH#620477 4.500.........cccocormerrerns . | 06/15/2016. | PAID ON PRINCIPAL 5,086 5,086 4,828 4,909 177 0 177 0 5,086 0 0 94 |08/15/2033.... | 1....
36290X PJ 3| GNMA PASS TH#620625 4.500............cccoorvverennne . 106/15/2016. | PAID ON PRINCIPAL..........cooovvvermrnreresneerinnnnes | corsseeesisneenns | ceveesineeens 13,619 13,619 12,930 13,169 450 0 450 0 13,619 0 0 256 | 09/15/2033.... | 1....
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36290X QX 1| GNMA PASS TH#620670 4.500...........cccococrcrcrcrcre .| 06/15/2016. | PAID ON PRINCIPAL 5,394 5,394 5,107 5,193 201 0 201 0 5,394 0 0 [ 0| s 101 | 09/15/2033.... | 1.....
36290X 4B 3| GNMA PASS TH#621018 4.500.......ccccoevuuevrrieneen . | 06/15/2016. | PAID ON PRINCIPAL 65,308 65,308 65,798 65,344 (36) 0 (36) 0 65,308 0 0 1,267 |10/15/2018.... | 1....
36291A D6 3| GNMA PASS TH#622125 4.500...........ccccvervverennne . 1 06/15/2016. | PAID ON PRINCIPAL 56,509 56,509 56,915 56,534 (25) 0 (25) 0 56,509 0 0 1,016 | 10/15/2018.... [ 1....
36291Q BW 3| GNMA PASS TH #634653 . 106/15/2016. | PAID ON PRINCIPAL.........ormerrvererrirnnerrirnneneins | vseersisssnseins | cvvvneneens 159,349 | .ccoviiens 159,349 | .ccooienn 161,952 | .coovies 161,201 (1,852) 0 (1,852) (VI [P 159,349 0 0 2,728 | 12/15/2034.... | 1....
36291R  RF 1| GNMA PASS TH #635986 . 106/15/2016. | PAID ON PRINCIPAL.........ccooorvveimrerinnriissnnens | vsenveiisseeens | o 114713 | 114713 | 116,587 | .oovvoene 115,863 (1,150) 0 (1,150) (V) IO, 114,713 0 0 12/15/2034.... | 1....
36291R  2G 6| GNMA PASS TH#636275 . | 06/15/2016. | PAID ON PRINCIPAL 63,050 63,050 62,292 62,541 509 0 509 0 63,050 0 0 03/15/2035....
36291S VW 7| GNMA PASS TH #637029 .1 06/15/2016. | PAID ON PRINCIPAL.........ccoouimiiimriiimniieniiinniines | coveeseireniiesnions | ovniieniin 17,194 17,194 17,475 17,402 (208) 0 (208) 0 17,194 0 0 359 | 12/15/2034.... | 1....
36292F  S2 4| GNMA PASS TH#647737 5.000........cccccovvrvevmrenene . | 06/15/2016. | PAID ON PRINCIPAL 4,545 4,545 4,492 4,500 45 0 45 0 4,545 0 0 91 |08/15/2035.... | 1....
36292H  S6 1| GNMA PASS TH#649541 5.000...........cocvovevererenens .| 06/15/2016. | PAID ON PRINCIPAL 8,095 8,095 8,001 8,023 72 0 72 0 8,095 0 0 [ 0| i 170 | 11/15/2035.... | 1.....
36176E  5W 7| GNMA PASS TH#764361 3.500.......ccccouvveevrrieneen . | 06/15/2016. | PAID ON PRINCIPAL 556,258 556,258 580,681 592,707 (36,449) 0 (36,449) 0 556,258 0 0 8,052 | 01/15/2042.... | 1....
36176E  6E 6| GNMA PASS TH#764369 3.500..........coc0crcrcrcrcrc .1 06/15/2016. [ PAID ON PRINCIPAL.......oovvvvrrercrcrercicncicicicscinieies | coveeveeeeeeneeenees | v 141,551 | oo 141,551 | oo 147,766 | ..ovvevevee 149,939 (8,389) 0 (8,389) (0 [ 141,551 0 0 01/15/2042.... [ 1.....
36176Q NH 3| GNMA PASS TH#772892 . | 06/15/2016. | PAID ON PRINCIPAL 143,021 ..143,021 ...149,300 ..152,473 (9,452) 0 (9,452) 0 43,021 0 0 01/15/2042....
36176Q NT 7 | GNMA PASS TH#772902 . 106/15/2016. | PAID ON PRINCIPAL.........ccooorvvermreiinnmrriissnnins | ovsrnveiissneens | covinnneens 183,113 | oo 183,113 | oo 191,153 | oo 196,128 (13,015) | ... 0 [ (13,015) | 0| 183,113 0 0 2,625 | 01/15/2042.... | 1....
36176Q NX 8| GNMAPASS TH#772906 3.500.......ccccomerrrernennns . 106/15/2016. | PAID ON PRINCIPAL.........ovmerrvererrirnnernirssnnnins | nvereissenseinns | cvvrneneens 176,516 | ccovvevs 176,516 | oo 184,266 | .....ccccoo.. 186,396 (9,880) 0 (9,880) (V) IO 176,516 0 0 2,104 | 01/15/2042.... | 1.....
36225A TG 5| GNMA PASS TH#780551 7.500.......ccccnmruevrrieneee . | 06/15/2016. | PAID ON PRINCIPAL 2,583 2,583 2,648 2675 91) 0 91) 0 2,583 0 0 87 | 04/15/2027.... | 1....
36225A  YM 6| GNMA PASS TH#780716  7.500..........cccocourcrcrcrcre .| 06/15/2016. | PAID ON PRINCIPAL 1,519 1,519 1,557 1577 (59) 0 (59) 0 1,519 0 0 48 |02/15/2028.... | 1.....
36225B 2L 1| GNMA PASS TH#781679 4.000.........cccocormvrrernns . | 06/15/2016. | PAID ON PRINCIPAL 72,338 72,338 70,597 71,815 523 0 523 0 72,338 0 0 1,207 |12/15/2018.... | 1....
36241K  BF 4| GNMA PASS TH#781838 . | 06/15/2016. | PAID ON PRINCIPAL 98,404 98,404 | ...coovverene 107,365 | coovvvs 106,588 (8,185) 0 (8,185) 0 98,404 0 0 3,527 | 12/15/2029.... | 1....
36241K  BG 2| GNMA PASS TH#781839 . | 06/15/2016. | PAID ON PRINCIPAL 38,938 38,938 42,149 4117 (2,232) 0 (2,232) 0 38,938 0 0 06/15/2025....
36241K  BL 1| GNMA PASS TH#781843 .1 06/15/2016. | PAID ON PRINCIPAL.........coovvmirinrmimmeiieniiinniines | coverreieniinniins | orreirenian 42,906 42,906 45,255 44,600 (1,694) 0 (1,694) 0 42,906 0 0 11/15/2028.... [ 1....
36241K  BM 9| GNMA PASS TH#781844 . | 06/15/2016. | PAID ON PRINCIPAL 539,827 539,827 568,379 566,548 (26,721) 0 (26,721) 0 539,827 0 0 03/15/2032.... | 1....
36241K  CT 3| GNMA PASS TH#781882 . | 06/15/2016. | PAID ON PRINCIPAL 37,975 37,975 40,680 40,321 (2,346) 0 (2,346) 0 37,975 0 0 03/15/2035.... | 1....
36241K  CU 0| GNMA PASS TH#781883 . 1 06/15/2016. | PAID ON PRINCIPAL 31,980 31,980 34,253 33,959 (1,978) 0 (1,978) 0 31,980 0 0 988 |03/15/2035.... | 1....
36241K  CV 8| GNMA PASS TH#781884 .| 06/15/2016. | PAID ON PRINCIPAL 32,084 32,084 34,372 34,145 (2,062) 0 (2,062) 0 32,084 0 0 982 |03/15/2035.... | 1.....
36241K DH 8| GNMA PASS TH #781904 . | 06/15/2016. | PAID ON PRINCIPAL 251,731 251,731 247,746 248,529 3,202 0 3,202 0 251,731 0 0 5,099 | 04/15/2035....
38375B  ZA  3|GNR2012-H27 HACMO  2.000..........cccevvvvvvnenennnne | - | 06/20/2016. | PAID ON PRINCIPAL 37,753 37,753 38,700 38,239 (485) 0 (485) 0 37,753 0 0 279 | 11/20/2062.... | 1.....
38375B  C9  1|GNR2012-H31 HACMO  1.650......ccccccenuurrrinucnens | . | 06/20/2016. [ PAID ON PRINCIPAL.......oorvevermrreemrcrrineeriiines [ ceeveevreereinnees | evverennnns 180,545 | ..ccoovenen 180,545 | .ccovvieneen 182,597 | oo 181,491 (947) 0 (947) LV [P 180,545 0 0 ...1,386 | 10/20/2062.... | 1....
38375B G2 2 |GNR2013-HO3 HA 1750, . | 06/20/2016. | PAID ON PRINCIPAL 36,964 36,964 36,953 36,944 20 0 20 0 36,964 0 0 280 |12/20/2062.... [ 1....
38375B  R5  3|GNR2013-H07 LA 1650 .1 06/20/2016. | PAID ON PRINCIPAL......coovvvvevcrcvcrcrcicncncicncicscieies | covvvveeeeeeneeeeees | coviviiais 131,494 | oo 131,494 | o 130,467 | wovvvevevenen 130,854 640 0 640 (0 [ 131,494 0 0 910 |03/20/2063.... | 1.....
38375U JP 6| GNR2014-H12 KA 2.750... . 1 06/20/2016. | PAID ON PRINCIPAL.........ccoovimriinnriimriinnnirnniins [ eevverivinsiiinnins | e 176,175 | v 176,175 | v 176,987 | .covvvienene 176,954 (779) 0 (779) LV [P 176,175 0 0 2,045 | 05/20/2064.... | 1....
38376R ML 7 |GNR2015-H32 KA .1 06/20/2016. | PAID ON PRINCIPAL......ooovvvvrrerercicrcicinicicscscinieies | cevevvveeeeeeeeenees | v 449,559 | ............. 449,559 | ..oovvvvere 446,661 | ..oovvevee 446,662 2,897 0 2,897 (O [ 449,559 0 0 5221 [ 12/20/2065.... | 1.....
36225C PC 4 |G2(ARM) #80418 . | 06/20/2016. | PAID ON PRINCIPAL 2,978 2,978 2,985 2,954 24 0 24 0 2,978 0 0 23 |06/20/2030....
36202K 6Z  3|G2(ARM) #8988 . 1 06/20/2016. | PAID ON PRINCIPAL 3,276 3,276 3,284 3,266 1 0 1 0 3,276 0 0 26 | 10/20/2026.... | 1....
36230S DW  1|G2757317 AT s .1 06/20/2016. | PAID ON PRINCIPAL......ooovvvvrrcrcrrrercreicncicscscinieies | cevevveeeeeeeeeenees | v 197,892 | ..oovvvevee 197,892 | ..oovvvevere 203,612 | .ccccocevrens 199,001 (1,109) 0 (1,109) (0 [ 197,892 0 0 2,828 |02/20/2061.... | 1.....
38378N  EW 9| GNR2013-162 A (PROJEC 2.750........cccconuuvrerrennres | - | 06/16/2016. | PAID ON PRINCIPAL.......ovvrcrrirmcrrirseeniinennes | cevvseensisnennens | sevvssisenens 12,070 12,070 11,923 11,958 112 0 112 0 12,070 0 0 | e | e 138 | 09/16/2046.... | 1....
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38378X  P6 2| GNR2014-166 PL 2.500.......cccvvvvvvvverrrnrnnnnnnnnnns | - | 06/16/2016. | PAID ON PRINCIPAL 91,193 91,193 91,221 91,209 0 (16) 0 (16) 0 91,193 0 0 991 |05/16/2055.... | 1......
38378Y S8 3| GNR 2014-34 PA (PROJEC 2471....cccoiricviiiirins . | 06/16/2016. | PAID ON PRINCIPAL 57,555 57,555 57,787 57,777 0 (222) 0 (222) 0 57,555 0 0 593 |09/16/2053.... [ 1....
38379K  H5 0| GNR2015-130 AH (PROJE 2.900.........cccovvvvrrvrrennne . 106/16/2016. | PAID ON PRINCIPAL.........ccoovvvreervriinmrniisneeen | vveeeersssnnens | o 172,695 | coovvrenene 172,695 | .oovvrrerene 176,797 | voovvrreeee 176,522 0 (3,827) 0 (3,827) (VI [T 172,695 0 0 2,089 | 08/16/2047.... [ 1....
38379K PV 4| GNR2015-70 AB (PROJEC 2.300.........cevvreeerrrrerenns . | 06/16/2016. | PAID ON PRINCIPAL 534,916 534,916 529,901 530,096 0 4,820 0 4,820 0 534,916 0 0 ...5,126 | 11/16/2048.... | 1....
38379K RM 2| GNR 2015-86 AC (PROJEC 2.650............ccccoeoeeeee. | . | 06/16/2016. | PAID ON PRINCIPAL 232,395 232,395 233,829 233,752 0 (1,357) 0 (1,357) 0 232,395 0 0 2,570 | 03/16/2050.... | 1....
83162C VY 6| SBAP 2013-20L 1 3.380. 06/01/2016. | PAID ON PRINCIPAL 217,458 217,458 217,458 217,349 0 109 0 109 0 217,458 0 0 3,935 | 12/01/2033....
0599999. Total Bonds - U.S Government. ...15,573,915 ...15,673,915 ...15,669,676 | ........ 15,690,320 coienene(116,405) | o0 .(116,405) | .ocoovvvcicnnennnl0 ...15,673,915 0 0 ....303,617 XXX XXX
Bonds - All Other Government
01285P  BY  3|ALBERTA CAP FINANCE AU 4.350............cccoooo. | C| 06/15/2016. | MATURED. .....4,000,000 .....4,000,000 .....4,069,630 .....4,008,325 0 (6,325) 0 (6,325) 0 .....4,000,000 0 0 [ 0 | 87,000 |06/15/2016.... | 1FE..
626209 JJ 0|BRITISH COLUMBIAMUNIC 3.000.........cccoccmevvreneen C| 06/01/2016. | MATURED ......3,000,000 ......3,000,000 2,995,980 2,999,549 0 451 0 451 0 ......3,000,000 0 0 | corerrrerinennnnd0 | i 45,000 |06/01/2016.... | 1FE..
13509P  CT 8| CANADA HOUSING TRUST  2.750........................ | C| 06/15/2016. | MATURED. ......7,000,000 ......7,000,000 6,991,670 6,999,138 0 862 0 862 0 ......7,000,000 0 0 96,250 | 06/15/2016.... | 1FE....
13509P CT 8| CANADA HOUSING TRUST 2.750. C| 06/15/2016. | MATURED 4,000,000 ..14,000,000 ..14,130,760 ..14,012,499 0 .(12,499) | . (12,499) | .. 4,000,000 0 0 ...192,500 |06/15/2016....
135087 YB 4| CANADA TREASURY BONDS 4.000..........ccccouveeenes C| 06/01/2016. | MATURED ....29,000,000 ....29,000,000 ...30,946,240 | ......... 29,138,625 e [ e (138,625) | 0 ....(138,625) 0 29,000,000 0 0 ...580,000 |06/01/2016.... | 1FE..
302152 PX 2 |EXPORT DEVELOPMENT CAN 4.300..................... | C| 06/01/2016. | MATURED. ......1,000,000 .....7,000,000 e 1,441,770 .....7,048,190 il | n(d48,190) | 0 1eeerd(88,190) [ o0 ......1,000,000 0 0 ....150,500 | 06/01/2016.... | 1FE..
45950K BN 9| INTERNATIONAL FINANCE 2.250........cocvvevurieneen F| 04/11/2016. | MATURED .....2,100,000 ......2,100,000 2,088,576 2,099,253 0 747 0 747 0 ......2,100,000 0 0 23,625 |04/11/2016.... | 1FE..
629352 MX 7 [CANADANHA PASS THRU P 1.750........................ | C| 06/15/2016. | PAID ON PRINCIPAL 58,482 58,482 57,540 57,842 0 640 0 640 0 58,482 0 0 [ 0| i 472 10/01/2018.... | 1FE....
629352 4Z 2| CANADA NHA PASS THRU P 1.800...........ccc.co.e..o. | C| 06/15/2016. | PAID ON PRINCIPAL 26,137 26,137 26,238 26,181 0 (43) 0 (43) 0 26,137 0 0 216 |12/01/2018.... | 1FE..
1099999. Total Bonds - All Other Government. ....66,184,619 ....66,184,619 ...68,748,404 | ....... 66,387,600 0 (202,981) 0 (202,981) 0 ....66,184,619 0 0 ....1,175,564 XXX XXX
Bonds - U.S. States, Territories and P:
658256 WX 6| NORTH CAROLINA GENERAL 5.000...................... | . | 06/01/2016. | REDEEMED ....15,000,000 ....15,000,000 ...16,018,950 | ......... 15,050,541 0 (50,541) 0 (50,541) 0 ...15,000,000 0 0 .....375,000 | 06/01/2019.... | 1FE........
68607L XN 2| OREGON GO (TAXABLE) PE 5.305...........cccooeeneree. | . | 06/01/2016. | MATURED. .....1,949,310 .....1,949,310 22,007,595 | ..........1,951,345 0 (2,035) 0 (2,035) 0 .....1,949,310 0 (U ESPOURRRRRRON | I ISR 51,705 | 06/01/2016.... [ 1FE........
928109 UJ 4 |VIRGINIA GENERAL OBLIG 5.000...........cccocwveereene | . | 06/01/2016. | MATURED. ......3,755,000 ......3,755,000 ..4,011,316 3,828,200 0 | coevreeerenn(73,200) | covvervrriirecnn0 +(73,200) 0 3,755,000 0 0 93,875 | 06/01/2016.... [ 1FE........
97705L  KQ 9| WISCONSIN GENERAL OBLI 5.000........c..ccoccoennee. . 105/01/2016. | REDEEMED.........cooocooiivieinieiincniiissssinsssnisinns | ovssenssssssninens | covsonsnenss 430,000 | .............. 430,000 | .............. 426,814 | .o 429,629 0 371 0 371 [V I 430,000 0 (O [PSSSRN o [ [P 10,750 | 05/01/2023.... | 1FE........
1799999. Total Bonds - U.S. States, Territories and Possession ....21,134,310 ...21,134,310 ... 22,464,675 | ... 21,259,715 20 | nn(125404) | e 0 ....(125404) | .oovvvvvvvinnrinnnnnn0 ...21,134,310 0 0 ....531,330 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and P
182252 SK 3| CLARKSTON COM SCH GO Q 4.750...................... | . | 06/02/2016. | REDEEMED. .....4,820,000 ...4,820,000 ...4,984,073 ...4,826,109 0 (6,109) 0 (6,109) 0 ...4,820,000 0 0 ... 114,475 | 05/01/2023.... | 1FE....
182252 SM 9| CLARKSTON COM SCH GO Q 4.750...........ccooeeenen. | . | 05/02/2016. | REDEEMED. ......4,940,000 ....4,940,000 ....5,083,705 ...4,945278 0 (5,278) 0 (5,278) 0 ....4,940,000 0 0 ...117,325 | 05/01/2025.... | 1FE..
262608 NW 8 |DUPAGE & WILLCO SD # 5.000............cc.couweeeeue. | . | 06/30/2016. | REDEEMED ......2,980,000 ....2,980,000 ...3,176,084 2,995,048 0 (15,048) | ..... 0 [ cnn(15,048) 0 2,980,000 0 0 | coverrrerinernend | e 74,500 |12/30/2022.... | 1FE..
262608 NX  6|DUPAGE & WILL CO SD # 5.000............cccovvvvennnener | - | 06/30/2016. | REDEEMED .....8,115,000 ....8,115,000 ....8,657,998 ...8,149,187 0 (34,187) 0 (34,187) 0 ....8,115,000 0 0 ....202,875 | 12/30/2023.... | 1FE....
262608 NY 4 |DUPAGE & WILL CO SD # 5.000..........ccoovreruuene | . | 06/30/2016. | REDEEMED ......8,530,000 ....8,530,000 8,912,229 8,559,646 0 ) ) 0 ....8,530,000 0 0 ...213,250 | 12/30/2024.... | 1FE..
613664 U9 0| MONTGOMERY CO SCH & PU 5.000...................... .| 04/01/2016. | REDEEMED ......5,050,000 ....5,050,000 5,337,194 5,057,958 0 ) ) 0 ....5,050,000 0 0 ...126,250 | 04/01/2022.... | 1FE....
680616 PK 9 [ OLENTANGY LOCAL SD GO 5.000. . | 06/01/2016. | REDEEMED. 3,500,000 3,500,000 3,778,285 3,513,382 0 )| . ) 0 3,500,000 0 0 12/01/2021....
680616 PL 7| OLENTANGY LOCAL SD GO 5.000........cccvvvereruunne .| 06/01/2016. | REDEEMED. ......3,670,000 3,570,000 3,722,796 3,578,938 0 (8,938) 0 (8,938) 0 3,570,000 0 0 12/01/2022.... | 1FE..
763227 QQ  1|RICHARDSON GO REF §200 5.250............c.cc........ .| 06/27/2016. [ REDEEMED..........ccocommmeeemmmimimimemimmmmmismmmmimmssnnninnns | coveeseeseeeseeeeees | covsiissis 195,000 | ..oovovevenens 195,000 | wooovevevere 205,967 | ...cccccce 196,151 0 (1,151) 0 (1,151) (0 [ 195,000 0 0 8,873 |02/15/2018.... | 1FE....
763227 QT 5|RICHARDSON GO REF 200 5.000...........comuereevnne . | 06/27/2016. | REDEEMED. 680,000 680,000 700,760 680,259 0 (259) 0 (259) 0 680,000 0 0 | o0 | 29,467 | 02/15/2021.... | 1FE..
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763227 QU 2| RICHARDSON GO REF 200 5.250............cccce...ooo .| 06/27/2016. [ REDEEMED..........ooooomveviememimimiiemiiisssisimssssissnininnns | coveesseeeeeseneeees | covissssins 740,000 740,000 780,219 740,558 0 (558) 0 (558) 0 740,000 0 0 0 33,670 |02/15/2022.... | 1FE.......

763227 QW 8| RICHARDSON GO REF S200 5.000.........ccocoourruunee .1 06/27/2016. | REDEEMED..........coooviieeriieriiseiieniiisnieniiesniiiens [ eevieniiisssienins | e 600,000 600,000 614,136 600,161 0 (161) 0 (161) 0 600,000 0 0 0 26,000 |02/15/2024.... | 1FE........

783243  4S 4 |RUTHERFORD CO SCH & PU 5.000..........cccoovveeeres . | 06/01/2016. | REDEEMED. ......2,840,000 2,840,000 2,925,001 2,844,188 0 (4,188) 0 (4,188) 0 2,840,000 0 0 (VI I 71,000 |06/01/2026.... [ 1FE........

821686 A7 7 [SHELBY CO GENERAL OBLI 5.000..........ccccoovuers | . | 04/01/2016. | MATURED. ...12,600,000 | ........12,600,000 | ........13,751,136 | ......... 12,632,795 0 (32,795) 0 (32,795) 0f.....12,600,000 0 0 0| ....315000 |04/01/2016.... | 1FE........

821686  ZJ 4 |SHELBY CO GENERAL OBLI 5.000..........ccccooewcrerere | . [ 04/01/2016. [ MATURED............ccommviemmrmiiinnriisserciessneiissenenns | coveisenniisnnnnns | covveeninns 160,000 | ....cccoeees 160,000 | ....cccceee. 174,618 | coveren 160,416 0 (416) 0 (416) (VI [P 160,000 0 0 0| ......4,000 |04/01/2016... | 1FE......

967244  JH 8| WICHITA GENERAL OBLIGA 3.500. .| 06/01/2016. | REDEEMED 3,479,450 3,445,000 3,580,802 3,508,534 0 (29,084) 0 (29,084) 0 3,479,450 0 0 0 60,288 |06/01/2019....

969871 WX 6| WILLIAMSON CO GENERAL 5.000........cccccuvmiueens . | 04/01/2016. | MATURED ......3,875,000 | ...........3,875,000 | ...........4,326,980 3,886,742 0 [onn(11,742) w0 | (11,742) 0 3,875,000 0 0 0 [ oo 96,875 | 04/01/2016.... [ 1FE..
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession ....66,674,450 | ........66,640,000 | ........70,611,982 | ......... 66,875,350 0 (200,900) 0 (200,900) 0] .....06,674,450 0 0 0 |...1,670,597 XXX XXX
Bonds - U.S. Special R e and Special A

196797 XK 5[ COLORADO WTR RES PWR D 5.800..........ccccvuuuee . | 04/27/2016. | REDEEMED..........ccoomirieerieriinriieniiessiieniieseiiiens | eeviessiissisenees | coeeiinnens 155,000 | .ovrvoreen 155,000 | .ovrvorneee 155,000 | covvrornen 154,997 0 3 0 3 LV [P 155,000 0 0 0f.....0268 [09/01/2017.... | 1FE..

212239 DX 2| CONTRA COSTA CO HOME M 7.900..........ccccccoeeeee | . | 05/01/2016. [ REDEEMED.........oooomvvomveemevimimimimmsisisismsmsmssnissnnnnns | coveeeeeneeneeseeens | v 40,000 40,000 42,027 40,240 0 (240) 0 (240) 0 40,000 0 0 0| .....1580 |0501/2017.... [ 1FE...

414158 NU 5| HARRIS CO HSG FIN CORP 6.70! 06/01/2016. | REDEEMED 4,000 14,000 13,821 14,075 0 (75) 0 (75) 0 14,000 0 0 0 ...469 |06/01/2025....

452226 8C 0| ILLINOIS SALES TAXREV 5.000..........cooveeerrrceennns . | 06/15/2016. | REDEEMED. ....6,000,000 ....6,000,000 ....6,268,560 6,014,739 0 | e (14,739) 0 .-(14,739) .0 ....6,000,000 0 0 0| .....150,000 |06/15/2024.... | 1FE..

485428 ZU 3 |KANSASDEV FINAUTHRE 4.812.........cccoovvvvuunuenes .| 05/01/2016. | MATURED ...4,000,000 ....4,000,000 ....4,000,000 ....4,000,000 0 0 0 0 0 ...4,000,000 0 0 0 96,240 | 05/01/2016.... | 1FE..

606901 A4 8| MISSOURI H/E FAC (WASH 5.500........c.ccocreeerenenes | . | 06/15/2016. | MATURED.........covuurmimriirriineiieseiineiiessinssieneies | ovsisnessiissiiens | eveseeinens 500,000 500,000 538,820 511,808 0 [ .overenn(11,808) 0 ..(11,808) 0 500,000 0 0 0 [ oo 13,750 | 06/15/2016.... | 1FE..

621800 AS 0| MT LAUREL TWP MUN UTIL 6.350...........cccccocoomes | - | 08/15/2016. [ REDEEMED........oooorovomveemeeimiiimiomnisiimsssssmssninnnnnnns | coveeeeeneeneeneeens | v 45,000 45,000 45,000 44,999 0 1 0 1 0 45,000 0 0 0 1,429 | 06/15/2017.... | 1.....

64711M 2P 1| NEW MEXICO FIN AUTH SR 5.000..........ccvvvvrmrenes . | 06/01/2016. | REDEEMED. ....1,400,000 ....1,400,000 ....1,463,602 ...1,403,217 0 (3,217) 0 (3,217) 0 ....1,400,000 0 0 0 35,000 |06/01/2021.... | 1FE..

64711 2Q 9| NEW MEXICO FIN AUTH SR 5.000..........cccovrvrens . | 06/01/2016. | REDEEMED. ....1,475,000 ....1,475,000 ....1,538,440 ....1,478,207 0 (3,207) 0 (3,207) 0 ....1,475,000 0 0 0 06/01/2022.... | 1FE..

64711M 2R 7| NEW MEXICO FIN AUTH SR 5.00 06/01/2016. | REDEEMED 1,555,000 1,555,000 1,618,133 1,558,189 0 (3,189) 0 (3,189) 0 1,555,000 0 0 0 06/01/2023....

64711M 28 5| NEW MEXICO FIN AUTH SR 5.000........ccccruverrruenee .| 06/01/2016. | REDEEMED. ....2,100,000 ....2,100,000 ....2,220,960 ....2,106,123 0 (6,123) 0 (6,123) 0 ....2,100,000 0 0 0 06/01/2024.... | 1FE..

64711M 2T 3| NEW MEXICO FIN AUTH SR 5.000...........cccccvvrunes . | 06/01/2016. | REDEEMED. ...2,210,000 2,210,000 2,294,422 2,214,259 0 (4,259) 0 (4,259) 0 2,210,000 0 0 0 06/01/2025.... | 1FE..

64711M  2U 0| NEW MEXICO FIN AUTH SR 5.000..........ccvvrermmrenes . | 06/01/2016. | REDEEMED. 2,325,000 2,325,000 ...2,410,118 2,329,289 0 (4,289) 0 (4,289) 0 2,325,000 0 0 0 06/01/2026.... | 1FE..
64711M 2V 8| NEW MEXICO FIN AUTH SR 5.000..........cccooverererenes . | 06/01/2016. | REDEEMED. ....2,445,000 ....2,445,000 ....2,530,599 ....2,449,310 0 (4,310) 0 (4,310 0 ....2,445,000 0 0 0 06/01/2027.... | 1FE..

649876  KY 4| NEW YORKLOC GOVT ASST 5.250..........cocmvvevenene .| 04/01/2016. | MATURED ....5,265,000 ....5,265,000 ...5,470,440 5,281,228 0 [.....(16,228) | .... 0 ..(16,228) 0 5,265,000 0 0 0 04/01/2016.... | 1FE....

660065 AE 3 |NORTHHUNTINGTON TWSP 7.10 04/01/2016. | MATURED. 5,000 45,000 45,000 44,987 0 13 0 13 0 45,000 0 0 0 04/01/2016....

686053 DD 8| OREGON SCHBRD(TXBLE)P 5.023.............c........ | . | 06/30/2016. | MATURED ....2,500,000 2,500,000 2,500,000 2,500,000 0 0 0 0 0 2,500,000 0 0 0 06/30/2016.... | 1FE....

79061B CA 1 |STJOSEPH CO HOSP S99 5.450.........coccoerrrerens . | 04/14/2016. | FINAL PAYMENT. 305 | i 448,839 17,954 (V0 17,954 0 0 17,954 0 17,954 0 | coovrrereenn(17,649) | i (17,649) | v 105 | 02/15/2012.... | 6*...

31349G 52 8 |FH(ARM) #755364 2.640.......ccccooovvvvmmruriiincnenns . 1 06/15/2016. | PAID ON PRINCIPAL 3473 3,473 3,501 3,463 0 10 0 10 0 3,473 0 0 0 35 {01/01/2029.... | 1.....

31349S KR 3|FH(3/1 ARM)#781204 2.842............cccovvvvvvvrvrnuec .| 06/15/2016. | PAID ON PRINCIPAL 3,089 3,089 3,086 3,080 0 10 0 10 0 3,089 0 0 0 33 | 02/01/2034.... | 1.....

31295N  AQ 1| FH (5/1 ARM)#789015 2.730.....cccccevremrurrerirerirnns . | 06/15/2016. | PAID ON PRINCIPAL 590 590 592 588 0 2 0 2 0 590 0 0 0 6 |02/01/2032.... | 1....

313356 NC  5|FHLMC GOLD PASSTHRU = 6.500......................... | . | 06/15/2016. | PAID ON PRINCIPAL 3,789 3,789 3,538 3,652 0 138 0 138 0 3,789 0 0 (U [ 106 | 04/15/2026.... | 1.....

31294M  GB 1| FHLMC GOLD PASSTHRU . | 06/15/2016. | PAID ON PRINCIPAL 90,396 90,396 90,833 90,909 0 (513) 0 (513) 0 90,396 0 0 0 05/15/2026....

3128GW  SZ 2| FHLMC GOLD PASSTHRU . | 06/15/2016. | PAID ON PRINCIPAL 25,659 25,659 25,792 25,658 0 1 0 1 0 25,659 0 0 0 517 | 11/152017.... | 1.....
3128GW  US 5 |FHLMC GOLD PASSTHRU  5.000 .| 06/15/2016. | PAID ON PRINCIPAL 9,547 9,547 9,553 9,535 0 1 0 1 0 9,547 0 0 (U [ 196 | 11/15/2017.... | 1.....
3128MM QB 2| FHLMC GOLD PASSTHRU  2.500 . 106/15/2016. | PAID ON PRINCIPAL.........ormeervirerrirerrirnsennins | neersissensiins | cvvvneneens 135,886 | ..ccovneen 135,886 | ..ccoovreneen 141,703 | oo 140,536 0 (4,651) 0 (4,651) LV [P 135,886 0 0 0 1,446 | 11/15/2027.... | 1.....
3128CU  GZ  3|FHLMC GOLD PASSTHRU  6.500. . 106/15/2016. | PAID ON PRINCIPAL..........cooovvvermrnreresneerinnnnes | corsseeesisneenns | ceveesineeens 17,254 17,254 17,924 17,894 0 (640) 0 (640) 0 17,254 0 0 (V) I 468 | 04/15/2022.... | 1....
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3132GR LV 1|FHLMC GOLD PASSTHRU = 3.500.............cccocvuweeee | . | 06/15/2016. [ PAID ON PRINCIPAL........coovvvvrvcicrcicrcicicsnicicicicens | covevenevencncneeees | i 100,177 | oo 100,177 | oo 102,697 | woooveverene 102,891 (2,714) 0 (2,714) (0 [ 100,177 0 0 ..1,423 | 02/15/2042.... | 1.....
3132GS LQ  0|FHLMC GOLD PASSTHRU  3.500...........cccceeuueee | . | 06/15/2016. | PAID ON PRINCIPAL 70,391 70,391 72,183 71,954 (1,564) 0 (1,564) 0 70,391 0 0 ...1,024 |03/15/2042.... [ 1....
3128MJ  TB 6 [ FHLMC GOLD PASSTHRU  3.500..........ccccoccrerenee | . [ 06/15/2016. | PAID ON PRINCIPAL........ooooorvreemrrrieenneiinenns | covresereesissnnnns | eevveeniens 184,757 | oo 184,757 | covvrerene 182,303 | oo 182,519 2,238 0 2238 (VI [T 184,757 0 0 2,697 | 09/15/2043.... | 1....
313375 LL  5|FHR17271CMO 6.500.......c00mrriieniniins . 106/15/2016. | PAID ON PRINCIPAL.........ormerrvererrirnnerrirnneneins | vseersisssnseins | cvvvneneens 102,908 | ...ccooveneee 102,908 | ...ccooveveee 102,667 | ..ccoovven 102,648 261 0 261 (VI [P 102,908 0 0 2,787 | 05/15/2024.... | 1....
31337TB  JR  2|FHR 1998 PE CMO 7.500.......ccmmrreriiinenens . 106/17/2016. | PAID ON PRINCIPAL..........cooovvvvmirrmreinsvrciinnnees | covvssvveiisnnenns | cevvviinnnens 10,320 10,320 10,707 10,289 31 0 31 0 10,320 0 0 293 [10/17/2027.... [ 1....
3137BA  HX 3 |FHR4345AB 3.000... .| 06/15/2016. | PAID ON PRINCIPAL 356,821 356,821 363,567 362,555 (5,735) 0 (5,735) 0 356,821 0 0 02/15/2040....
3137BD GH  3|FHR4383 TP 3.000.......cccemererrineriennenen | - | 06/15/2016. | PAID ON PRINCIPAL ...2,465,123 | ...........2,465,123 2,528,677 2,532,968 (67,845) 0 (67,845) 0f.....2465123 0 0 09/15/2044.... | 1....
313858 B4 9|FN(ARM) #550959 3.103......cccocommmmrerrmrmririnenns . | 06/25/2016. | PAID ON PRINCIPAL 6,186 6,186 6,284 6,185 1 0 1 0 6,186 0 0 77 |08/01/2029.... | 1....
31379X  VF 9|FN(10/1 ARM#432714  2.306......ccccceeeeeecevrccvrrrcc .| 06/25/2016. | PAID ON PRINCIPAL 5,813 5813 5,902 5,776 37 0 37 0 5813 0 0 56 |12/01/2027.... [ 1.....
31402Q 5N 7|FN (10/1 ARM #735353  3.008........ccoovrremmrerrrrrirenes . | 04/25/2016. | PAID ON PRINCIPAL.........ccoovvmmriimmriieriinsrirenins [ eeviereisnniiienins | coeeiines 216,707 216,707 228,942 217,768 (1,062) 0 (1,062) 0 216,707 0 0 1,992 1 03/25/2035.... | 1....
31405T ZC  9[FN(10/1 ARM#799139 2.288.........cooovvvvvvvrriininnnns .| 06/25/2016. | PAID ON PRINCIPAL 1,928 1,928 1,937 1,925 3 0 3 0 1,928 0 0 16 | 04/01/2035.... | 1.....
31402D GG 9|FN (3/1 ARM) #725699 . | 06/25/2016. | PAID ON PRINCIPAL 3,500 3,500 3,515 3,487 13 0 13 0 3,500 0 0 36 |08/01/2034....
31404M BN 7 |FN (3/1 ARM) #772345 . 1 06/25/2016. | PAID ON PRINCIPAL 33,691 33,691 33,712 33,627 65 0 65 0 33,691 0 0 318 | 03/01/2034.... | 1....
31405N  4F 9| FN (3/1 ARM) #794722 . | 06/25/2016. | PAID ON PRINCIPAL 3,887 3,887 3,856 3,877 10 0 10 0 3,887 0 0 41 110/01/2034.... | 1.....
31385H 6B 3| FN (5/1 ARM)#545466 2.536.........cccocrurvvvrrirerrins . | 06/25/2016. | PAID ON PRINCIPAL 430 430 433 430 0 0 0 0 430 0 0 5 (01/01/2032.... | 1....
31389D W4  5|FN (5/1 ARM) #622667 2.301.......cccoommmmvmmvermiinninnnns .| 06/25/2016. | PAID ON PRINCIPAL 2,954 2,954 2,968 2,950 4 0 4 0 2,954 0 0 28 |12/01/2031.... | 1.....
31392B  6U  5|FNGT 2002-T4 A2CMO  7.000.........correvmmrrrirnennns . | 06/25/2016. | PAID ON PRINCIPAL 5179 5179 5,348 5,198 (18) 0 (18) 0 5179 0 0 | e | i 165 | 12/25/2041.... [ 1....
31359V YH O |FNGT99-T2A1CMO  7.500........ccccooveerervrreennnnn | . | 06/19/2016. [ PAID ON PRINCIPAL 5,050 5,050 5,257 5217 (166) 0 (166) 0 5,050 0 (4 TSRO | N RS 150 |01/19/2039.... | 1....
31418A VF 2| FNMA PASS TH #FN MA151 2.50¢ 06/25/2016. | PAID ON PRINCIPAL 33,681 33,681 33,513 33,542 139 0 139 0 33,681 0 0 383 | 07/01/2028....
31371F  E9 9 |FNMA PASS TH #250460 7.000..........cccoceveveneneene | . | 06/25/2016. | PAID ON PRINCIPAL 1,909 1,909 1,831 1,857 52 0 52 0 1,909 0 0 57 |01/25/2026.... | 1....
31371 DT 1|FNMA PASS TH#255814 5.500...........ccccoovurennnn. | . | 06/25/2016. | PAID ON PRINCIPAL 7477 7477 7,475 7,470 7 0 7 0 7477 0 (0 SR | I RS 162 | 08/25/2035.... [ 1....
31373D EF 8| FNMAPASS TH#290034 7.500........cccoccrmuereennenne | - | 06/25/2016. | PAID ON PRINCIPAL 2,202 2,202 2,166 2,178 24 0 24 0 2,202 0 0 71 |08/25/2024.... | 1....
31375F  MB 1| FNMA PASS TH#333454 7.000...........ccccocoeurerenn. | . | 04/25/2016. | PAID ON PRINCIPAL 59,382 59,382 56,970 57,708 1,674 0 1,674 0 59,382 0 0 1,386 | 02/25/2026.... | 1.
31382M  ZX 5| FNMA PASS TH #486858 7.000.................c.ccc....... | . | 06/25/2016. | PAID ON PRINCIPAL 2,336 2,336 2,363 2,353 (18) 0 (18) 0 2,336 0 0 68 |03/25/2029.... | 1.....
31389S 3C 6| FNMA PASS TH#634495 5.500. 06/25/2016. | PAID ON PRINCIPAL 8,352 8,352 8,514 8,364 (13) 0 (13) 0 8,352 0 0 03/25/2017....
31391T UL O [FNMA PASS TH#676587 5.500............cccocvevmnenenens | - | 06/25/2016. | PAID ON PRINCIPAL 20,287 20,287 20,370 20,358 (71) 0 (71) 0 20,287 0 0 [ rrrrrrrrrrnnnn0 | i 469 | 12/25/2032.... | 1.....
31402R  F9  5|FNMAPASS TH#735592 5.000........ccccccrmuvreerreeene | - | 06/25/2016. | PAID ON PRINCIPAL......cvvvvurririmcrniriserrisneenns | covveneenisinsenees | ceevesenneen 303,011 303,011 289,612 292,097 werirenennn 10,914 | 0 .....10,914 0 303,011 0 0 5,829 | 05/25/2034.... [ 1....
314030 SP  5|FNMAPASS TH#745826 6.000.............ccccoeuuueeee. | . | 06/25/2016. | PAID ON PRINCIPAL 9,994 9,994 9,957 9,956 38 0 38 0 9,994 0 0 205 |07/25/2036.... | 1....
31405N TV 7|FNMA PASS TH#794464 6.000............................. | . | 06/25/2016. | PAID ON PRINCIPAL 2,430 2,430 2,492 2,513 (83) 0 (83) 0 2,430 0 0 61 |09/25/2034.... | 1.....
31406Y TU 4 |FNMAPASS TH#824163 5.500.........ccccceocvrvevunens | . | 06/25/2016. | PAID ON PRINCIPAL........cerveuriiriiirieniinsniies | covveriieniiseniins | v 19,982 19,982 20,185 20,127 (146) 0 (146) 0 19,982 0 0 | e | s 458 |04/25/2035.... [ 1....
31407B  XH 7 |FNMA PASS TH#826080 5.000...........ccccccoeeeeereccee | . | 06/25/2016. [ PAID ON PRINCIPAL.........mvrrrrrririririvnnicinirinsenns | covveencececnceeeees | v 243,511 243,511 253,560 256,262 w1215 | 0 ..(12,751) 0 243,511 0 0 5,029 |07/25/2035.... | 1.....
31408G  ZW 0 |FNMA PASS TH #851357  6.000. 06/25/2016. | PAID ON PRINCIPAL 13,827 13,997 13,972 (146) 0 (146) 0 13,827 0 0 279 |02/25/2036....
31408) D4 0 |FNMAPASS TH#852523 5.500.........cccccoeveeuunennr | . | 06/25/2016. | PAID ON PRINCIPAL 5722 5,689 5,689 33 0 33 0 5722 0 (0 OO B PPN 143 |01/25/2036.... | 1....
31409T QM 3 [FNMA PASS TH#878060 5.500..............ccovewerenenens | - | 06/25/2016. | PAID ON PRINCIPAL 694 694 683 684 10 0 10 0 694 0 0 16 | 03/25/2036.... | 1.....
314100 3G 5|FNMAPASS TH#898199 6.000........cccoccomuerernneene | . | 06/25/2016. | PAID ON PRINCIPAL 3,990 3,990 4,010 4,008 (18) 0 (18) 0 3,990 0 0 83 [11/25/2036.... | 1....
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31411A  RJ  6|FNMAPASS TH#902389 5.500............ccc0e0e0eoeeoco. | . | 06/25/2016. | PAID ON PRINCIPAL 7,032 7,032 6,941 6,941 0 91 0 91 0 7,032 0 0 (U [ 155 | 11/25/2036.... | 1.....
31411Y  VZ  3|FNMAPASS TH#918732 5.500.........cccccocuureennenee | . | 06/25/2016. | PAID ON PRINCIPAL 2,792 2,792 2,732 2,726 0 66 0 66 0 2,792 0 0 0 56 |06/25/2037.... | 1....
313921 DF 2 [FNR2001-55PCCMO  6.500.........ccccccoewrrererunnnes | . [ 06/25/2016. | PAID ON PRINCIPAL........coooorvvrecverinnnerissnnes | covrssererissneens | eeveriiinenens 18,730 18,730 18,905 18,891 0 (161) 0 (161) 0 18,730 0 0 (VI I 488 | 10/25/2031.... | 1....
3136AG XN 7|FNR2013-102DG CMO  3.000.........ccccereerrumrenene | . | 06/25/2016. | PAID ON PRINCIPAL 291,484 291,484 291,029 291,008 0 477 0 477 0 291,484 0 0 0 .3,442 | 05/25/2032.... [ 1....
3136AG  QV 7 |FNR2013-109 BACMO  3.000........c.ccccoorvecmrmuneeeee | . | 06/25/2016. [ PAID ON PRINCIPAL..........coooovriienvniisnricinns [ covvviienvciieens | e 163,579 | oo 153,579 | oo 152,415 | ccovvreen 152,541 0 (VI [P 153,579 0 0 0 1,907 |10/25/2032.... | 1....
3136AD R2  7|FNR2013-41DACMO  1.750 .| 06/25/2016. | PAID ON PRINCIPAL 348,243 348,243 334,313 335,020 0 0 348,243 0 0 0 2,548 |02/25/2043....
31392C  MJ 0| FNW2002-W1 1A4 CMO  6.000........cccouererivcrrrens .1 06/25/2016. | PAID ON PRINCIPAL.........ccoovumeriiinriirmriinniienins [ eevreriiinsiienins | e 131,072 | o 131,072 | s 126,347 | oo 125,575 0 LV [P 131,072 0 0 0 3,262 | 02/25/2042.... | 1....
3133TL  4S  4|FSPCT-17 A5 7460.....ovcevercrereriesnees | - | 06/25/2016. | PAID ON PRINCIPAL 50,375 50,375 50,368 50,136 0 239 0 239 0 50,375 0 0 0 1,494 |07/25/2029.... | 1FE...
31392M  EJ  7|FSPCT-411A4CMO  6.500........cccocrorurcrcrcrcrcrcae .1 06/25/2016. | PAID ON PRINCIPAL......ooovvvvcrnrercrcncrcncncncnenenenenes | covvvvnvevnennnenens | ceveenennen 115,182 | i 115,182 | oo 114,484 | oo 113,982 0 1,200 0 1,200 (0 [ 115,182 0 0 0 3,063 |06/25/2032.... | 1.....
31392M  GY 2 |FSPC T-42 A4 CMO 6.500......0cmmerrniireriennine . | 06/25/2016. | PAID ON PRINCIPAL 42,132 42,073 41,993 0 139 0 139 0 42,132 0 0 0 1,098 |02/25/2042.... | 1....
31393N_ TB  5|FSPCT-551A1CMO  6.500.........cc0c0crcicicicicicicec . 1 06/25/2016. | PAID ON PRINCIPAL 14,308 15,144 15,024 0 (716) 0 (716) 0 14,308 0 0 (I — 405 |03/25/2043.... | 1.....
3199999. Total Bonds - U.S. Special Revenue and Special A it ..38,302,059 ..39,018,511 ..37,986,222 .(133,003) | . 0 (115,049) | .. 0 7,871,173 0 .......892,964 XXX XXX
Bonds - Industrial and Miscell
00038A AA  1|ABBTREASURY USA (144A 2.500.......................... | R| 06/15/2016. | MATURED. ..1,877,000 | ..........1,877,000 | .........1,911,499 | ...........1,880,886 0 (3,886) 0 (3,886) 0 ...1,877,000 0 0 (I [ 23,463 | 06/15/2016.... | 1FE.......
048312 AG 7 |ACETF 2003-1 A3 5.050......ccmmerireniieriieniinns . | 04/20/2016. | REDEEMED. 271,712 271,712 271,702 271,711 0 1 0 1 0 271,712 0 0 0 6,861 | 10/20/2020.... | 1FE........
00508X  AF 1| ACTUANT CORPORATION = 5.625...........ccccceees | . | 04/04/2016. | KEYBANC CAPITAL MARK......cocvovovevevmvevercvnvenenes | coveeeneneseseseeees | v 510,625 500,000 504,375 503,091 0 (195) 0 (195) 0 502,896 0 7,729 7,729 8,750 |06/15/2022.... | 3FE........
009363 AL 6 [AIRGASINC 2.950.......cmmererrenernirnseneennnenes | R| 05/15/2016. | REDEEMED. ...1,000,000 ....1,000,000 998,600 999,848 0 97 0 97 0 999,945 0 55 55 | e 12,292 | 06/15/2016.... | 2FE........
013817 AV 3|ALCOAINC 5.400........ccoomrvcererniiesenecennne | - | 04/13/2016. | GOLDMAN SACHS & CO. ...1,020,000 ....1,000,000 998,480 964,930 34,073 127 0 34,200 0 999,130 0 20,870 20,870 | ......... 27450 |04/15/2021.... | 3FE........
018490 AM 4 [ALLERGAN INC 5.750. . | 04/01/2016. | MATURED 1,000,000 1,000,000 997,170 999,704 0 296 0 296 0 1,000,000 0 0 0 28,750 |04/01/2016....
02209S AL 7 |ALTRIA GROUP INC 4.750......ccmrenerinniennnn. | | 06/27/2016. | HSBC. ...1,144,320 ....1,000,000 995,750 997,421 0 209 0 209 0 997,630 (V[ I 146,690 | ... 146,690 05/05/2021.... | 1FE........
03070Q AN 1[AMERISTARCASINOS  7.500.......ccccccreemrerrennne | . | 04/28/2016. | REDEEMED ....2,075,000 ....2,000,000 ....2,195,000 2,086,508 0 | oo (11,508) | o0 ...(11,508) 0 2,075,000 0 0 0 04/15/2021.... | 3FE........
032511 AX 5 |ANADARKO PETROLEUM COR 5.950.........cccoo.eone | . | 05/02/2016. | REDEEMED 2,039,440 2,000,000 ...1,991,540 ...1,999,011 0 240 0 240 0 21,999,251 [ (V1 40,189 | ..ccovrus 40,189 09/15/2016.... | 3FE........
035242 AA 4| ANHEUSER-BUSCH INBEVF 2.625....................... | R[ 05/31/2016. | SUSQUEHANNA INTL GROUP. 997,870 ....1,000,000 993,470 995,211 0 253 0 253 0 995,464 0 2,406 2,406 01/17/2023.... [ 1FE........
038521 AM 2| ARAMARK CORP 5.750...cocuuuvurincerrcceencennnnes | . | 06/28/2016. | VARIOUS. ...1,028,993 ....1,000,000 ...1,018,750 ....1,009,575 0 (1,943) 0 (1,943) 0 ....1,007,632 0 21,361 21,361 03/15/2020.... | 4FE........
00206R AW 2 |AT&TINC 2.950.. . | 05/15/2016. | MATURED 1,000,000 1,000,000 1,041,110 1,003,337 0 (3,337) 0 (3,337) 0 1,000,000 0 0 0 05/15/2016....
06051G ~ FT  1|BANK OF AMERICACORP  2.625................c.c...... | . | 05/23/2016. | CITIGROUP GLOBAL MARKETS..........coovvrmrmrrrers | covmrmirinicicininss ....1,003,380 ....1,000,000 999,670 999,666 0 31 0 31 0 999,697 0 3,683 3,683 10/19/2020.... | 2FE.......
07330M  AA 5| BRANCH BANKING & TRUST 3.800........cc.coorrnueenn. | . | 06/27/2016. | BAS-MERRILL LYNCH 550,930 500,000 | ..oooreeeenc 498,780 | ..ooorrrunc 498,880 0 41 0 41 LI [P 498,921 0 52,009 52,009 10/30/2026.... | 1FE........
13342B  AE 5| CAMERON INTERNATIONAL 4.500..........ccccouveveree . | 04/06/2016. | TENDERED. ...1,102,970 ....1,000,000 ....1,083,050 ....1,045,125 0 (2,147) 0 (2,147) 0 ....1,042,977 0 59,993 59,993 06/01/2021.... | 2FE........
13342B AJ 4 [CAMERON INTERNATIONAL 3.600..........cccccvvvvvenns . | 04/06/2016. | TENDERED ....2,104,160 2,000,000 2,007,510 2,005,952 0 (208) 0 (208) 0 2,005,744 0 98,416 98,416 04/30/2022.... | 2FE........
13342B AL 9| CAMERON INTERNATIONAL 4.000.........ccocveremruenes . | 04/06/2016. | TENDERED. ...2,125,900 ....2,000,000 ....1,992,820 ...1,994,032 0 108 0 108 0 21,994,140 [ (V[ IO 131,760 | .cvvveeeee 131,760 12/15/2023.... | 2FE........
13342B AP 0 [ CAMERON INTERNATIONAL 3.700..........ccccmmvvvnnees . | 04/06/2016. | TENDERED ....2,082,600 ....2,000,000 ....1,999,750 ....1,999,833 0 (49) 0 (49) 0 ...1,999,784 0 82,816 82,816 28,022 | 06/15/2024.... | 2FE.......
125152 AC  2|CE GENERATIONLLC  7.416.. . | 06/15/2016. | REDEEMED. 109,800 ...109,800 ...109,800 ..104,310 5,489 1 0 5,490 0 09,800 0 0 0 12/15/2018....
15189Y AC 0 |CENTERPOINT ENERGY RES 6.150............ccco.... | . | 05/01/2016. | MATURED ....3,000,000 ....3,000,000 2,989,320 2,998,907 0 1,093 0 1,093 0 ....3,000,000 0 0 0 92,250 |05/01/2016.... | 2FE........
151895 B@ 7| CENTERPOINT PROPERTIES 6.320............cccccoc.o.. | . | 06/15/2016. | MATURED. ....1,000,000 ....1,000,000 ....1,000,000 ....1,000,000 0 0 0 0 0 ....1,000,000 0 0 0 [ oo 31,600 |06/15/2016.... | 2.....
17252M  AJ 9| CINTAS CORP NO 2 2.850......cmirinieniins . | 06/01/2016. | MATURED ...1,000,000 ....1,000,000 999,950 999,968 0 32 0 32 0 ....1,000,000 0 0 0 [ e 14,250 | 06/01/2016.... | 1FE........
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172967 HY 0| CITIGROUP INC 1550, .| 04/07/2016. | CITIGROUP GLOBAL MARKETS..........ccovvvvevevens [ wovvvvvvvvvinininnns ....1,000,390 | ...........1,000,000 998,600 999,230 0 130 0 130 0 999,360 0 1,030 1,030 | e 10,247 | 08/14/2017.... | 2FE........
12665V  AA 0 |CVS LEASE PASS THRU CE 4.163.........ccccoeveeeene | . [ 06/10/2016. [ REDEEMED.........covoeciiiiriinciiierincnisenisssineniiens [ eevisesinesinenns | coveesiinenies 14,922 14,922 14,922 14,922 0 0 0 0 0 14,922 0 0 0 259 | 08/10/2036.... | 2FE........
126650 AW 0| CVS LEASE PASS THRUCE 5.298................c........ | . | 06/10/2016. | REDEEMED. 36,555 36,555 36,955 36,951 0 (396) 0 (396) 0 36,555 0 0 0 807 |01/11/2027.... | 2FE........
126659 AA 9| CVS LEASE PASS THRU CE 8.353.........cccccooenennne | . | 06/10/2016. | REDEEMED. 28,250 28,250 28,329 28,325 0 (75) 0 (75) 0 28,250 0 0 0 984 |07/10/2031.... | 2FE........
89837R  AA 0 |DARTMOUTH COLLEGE (TAX 4.750..........ccccooeoo. . | 05/09/2016. | REDEEMED. 861,153 777,000 764,234 771,874 0 498 0 498 0 772,372 0 88,780 88,780 06/01/2019.... [ 1FE........
302182 AF  7|EXPRESS SCRIPTS HOLDIN 3.125. 04/01/2016. | REDEEMED. 1,003,338 1,000,000 995,970 999,633 0 215 0 215 0 999,848 0 3,490 3,490 05/15/2016....
30231G  AF 9| EXXON MOBIL CORP 2.709....ccrerieeniieni . | 04/01/2016. | BARCLAYS CAPITAL INC. ...1,004,390 ....1,000,000 ...1,001,120 ...1,001,030 0 (18) 0 (18) 0 ...1,001,012 0 3,378 3,378 03/06/2025.... | 1FE........
361448 AK 9 [GATX CORP 3.500......ccuwereriererirreis . 1 04/15/2016. | REDEEMED...........oocmvveeeenrerisenenissnserssnnnninns | sseeessssesenns | covvsnneens 416,993 | .............. 414,000 | ...ovvevennn 415,043 | oo 414,123 0 (94) 0 (94) (V] [ 414,029 0 2,965 2,965 | ... 10,868 | 07/15/2016.... | 2FE........
38250P AB  8|GOOGLE INC 3.625 .| 04/26/2016. | EXCHANGED. 3,861,538 3,540,000 3,620,870 3,628,327 0 (4,793) 0 (4,793) 0 3,623,534 0 238,005 238,005 | ........ 65,170 |05/19/2021.... | 1FE.......
38259P AC 6| GOOGLE INC 2.125.. . | 05/19/2016. | MATURED ....1,000,000 ....1,000,000 994,540 999,538 0 462 0 462 0 ....1,000,000 0 0 (V1 10,625 | 05/19/2016.... | 1FE........
38250P AD  4|GOOGLE INC 3.375 .| 04/26/2016. | EXCHANGED. ...3,778,740 ....3,500,000 3,530,944 3,528,486 0 (1,028) 0 (1,028) 0 3,527,458 0 251,282 251,282 | ........ 88,156 | 02/25/2024.... | 1FE.......
397624 AG 2 |GREIF INC . | 04/04/2016. | JANNEY MONTGOMERY SCOTT I. 1,203,750 1,070,000 1,225,100 1,181,229 1,814 (7,855) 0 (6,041) 0 1,175,188 0 28,562 28,562 56,665 |08/01/2019....
402635 AB 2| GULFPORT ENERGY T750.cciiriereii . | 05/17/2016. | BARCLAYS CAPITAL INC. ...1,022,500 ....1,000,000 ..1,022,500 | ............. 905,000 | ............111,807 f2,083) | 0| 109,775 .0 ...1,014,775 0 7,725 7725 | ... 42,840 | 11/01/2020.... | 4FE........
406216  BF 7| HALLIBURTON COMPANY  2.700........ccccoervrermmrns . | 05/12/2016. | REDEEMED. ...1,010,000 ....1,000,000 997,950 997,987 0 157 0 157 0 998,145 (VI IO 11,856 | coovverenes 11,856 | ......... 13,425 | 11/15/2020.... | 1FE........
406216 BH 3 |HALLIBURTON COMPANY  3.375......c.ccocvvmmmunnes . | 05/12/2016. | REDEEMED. ...1,010,000 ....1,000,000 999,190 999,180 0 64 0 64 0 999,244 (V[ I 10,756 | cooovvrene 10,756 | ......... 16,781 | 11/15/2022.... | 1FE........
448579  AC 6 [HYATT HOTELS 3.875....cooioicicicicscsisisiscncns | . | 04/111/2016. | REDEEMED. ....1,010,000 ....1,000,000 995,710 999,387 0 209 0 209 0 999,596 (I [P 10,404 | oo 10,404 | ......... 25,403 | 08/15/2016.... | 2FE........
458140 AJ  9|INTEL CORP 3.300.....cc0emeemrerrereriresennenenens | - | 05/13/2016. | WELLS FARGO SECURITIES 537,605 500,000 530,940 527,520 0 (1,711) 0 (1,711) 0 525,809 (V1 [ 11796 | oo 11,796 | ......... 10,404 | 10/01/2021.... | 1FE........
46284V AB 7 [IRON MOUNTAIN (144A) 4.375.........cccccoouvvrvenunnnn | . | 06/01/2016. | GOLDMAN SACHS & CO. 2,001,250 2,000,000 2,000,000 2,000,000 0 0 0 0 0 2,000,000 0 1,250 1,250 1,580 |06/01/2021.... | 1....
471109 AE 8| JARDEN CORP 6.125. 04/15/2016. | REDEEMED 381,333 370,000 382,025 381,109 0 224 0 224 0 381,333 0 11/15/2022....
471109 AN 8 |JARDEN CORP (144A)  5.000.......cccccoucvmmrvevcrnnee | . | 04/19/2016. [ EXCHANGED.........coomiviuiriirinerinerineiiinesiesnins [ cevieeiiinesienins | coeeinnens 543,005 500,000 500,000 500,000 0 0 0 0 0 500,000 0 11/15/2023.... | 3FE........
476556 CM 5| JERSEY CENTRAL POWER & 5.625....................... | . | 05/01/2016. | MATURED ....3,000,000 ....3,000,000 ....3,151,230 3,005,239 0 (5,239) 0 (5,239) 0 ....3,000,000 0 0 0 | 84,375 |05/01/2016.... | 2FE........
46625H JT 8| JP MORGAN CHASE 3875, | - [ 06/22/2016. | J P MORGAN CHASE SECURITL......coervvvreririns | covveerrisieenens ...2,131,460 ....2,000,000 ....1,988,840 ...1,990,612 0 479 0 479 0 21,991,001 [ (V1 140,369 | ....ccoeoee 140,369 | ........ 70,181 | 02/01/2024.... | 1FE........
49228R AE 3| KERNRIVER FUNDING (14 4.893.........cccoooovevmnunene . 106/30/2016. | REDEEMED...........oocoomrveeeerveinerneissenerissnnisinns | sseeesissesinns | covinnneens 216,808 216,808 215,231 216,648 0 160 0 160 0 216,808 0 0 0| ......4420 |04/30/2018.... | 1FE.......
502413 BB 2|L-3 COMMUNICATIONS COR 3.950......ccccc0e0e0ererer .1 05/20/2016. [ REDEEMED..........coooomoerevmemimimieimimimssisimssmsissnnninnns | coveesneeeeeseseeees | covsssssins 710,325 700,000 694,911 699,005 0 443 0 443 0 699,449 0 [ o 10,876 | ccccoccceeee. 10,876 | ........ 14,209 | 11/15/2016.... | 2FE....
513075 BE  0|LAMAR MEDIA CORP 5.000... .| 06/20/2016. | CITIGROUP GLOBAL MARKETS 1,320,660 1,253,670 1,253,670 0 1,053 0 1,053 0 1,254,723 0 65,937 65,937 41,116 |05/01/2023....
524908 CF  5|LEHMAN BROTHERS HOLDIN 7.875.............ccc0c0... .| 06/16/2016. | PAID ON PRINCIPAL 1,805 226 102 2 1,702 0 1,704 0 1,805 0 0 0 0 |11/01/20009.... | 6*...
52517P  F6 3 |LEHMAN BROTHERS HOLDIN 5.500..........ccccoeveeens . | 06/16/2016. | PAID ON PRINCIPAL 20,420 2,553 1,150 0 [ e 19.270 | il .....19,270 0 20,420 0 0 0 0 |04/04/2016.... | 6*...
52517P VW 0 |LEHMAN BROTHERS HOLDIN 4.800.............c.cc..... . 1 06/16/2016. | PAID ON PRINCIPAL 20,413 20,413 2,552 1,152 0 | 19,261 | o0 ....19,261 0 20,413 0 0 0 0 [03/13/2014.... | 6.....
539830 AE 9| LOCKHEED MARTIN CORP  7.650..........ccccoe0eeccccc .| 05/01/2016. | MATURED 6,350,000 ....6,350,000 ...8,131,525 ...6,410,614 0 (60,614) 0 (60,614) 0 ....6,350,000 0 0 0| ....242,888 |05/01/2016.... | 2FE....
571903 AF 0| MARRIOTT INTERNATIONAL 6.200........cccoccevuvenec . | 06/15/2016. | MATURED ....1,000,000 ....1,000,000 998,160 999,813 0 187 0 187 0 ....1,000,000 0 0 06/15/2016.... | 2FE...
585055 AZ 9| MEDTRONIC INC 2.750....cvcvcvvverevevernrnennennnnnns | - | 04/15/2016. | TENDERED ..3,071,271 2,940,000 2,877,180 2,879,744 0 2,197 0 2,197 0 2,881,941 0 [ v 189,330 04/01/2023.... | 1FE........
611662 BM 8 [MONSANTO CO 2.750.. . | 04/15/2016. | MATURED 1,000,000 1,000,000 997,870 999,822 0 178 0 178 0 1,000,000 0 0 04/15/2016....
61746B  EA 0| MORGAN STANLEY 2.500......ceierieeeieniins . | 05/13/2016. | CREDIT SUISSE FIRST BOSTO........cccommrvuneriens [ covreriererinenens ...1,001,740 ....1,000,000 996,640 996,640 0 39 0 39 0 996,679 0 5,061 04/21/2021.... | 1FE........
667748 AM 9| NORTHWEST PIPELINE COR 7.000..........ccccce..... | . | 06/15/2016. | MATURED ....3,000,000 ....3,000,000 2,989,340 2,999,048 0 952 0 952 0 ....3,000,000 0 0 0 | ....105,000 |06/15/2016.... | 2FE........
677415 CL 3 |OHIO POWER CO 6.000.......ccmiriireieniis . | 06/01/2016. | MATURED ...2,000,000 ....2,000,000 ....1,992,940 ...1,999,372 0 628 0 628 0 2,000,000 0 0 0 60,000 |06/01/2016.... | 2FE........
68557N  AA 1| ORBITALATKINC 5.250......c.ccommrmiierereiiennnns | - | 06/22/2016. | WELLS FARGO SECURITIES ....3,136,250 ....3,000,000 3,053,750 3,022,680 | ..ocvernene 16,868 (4,539) | 0 ...12,329 .0 23,035,009 | oo (V) IO 101,241 | .....coe. 101,241 | .......114,479 | 10/01/2021.... | 3FE........
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695114 CQ 9| PACIFICORP 2950 .| 06/21/2016. | SCOTIA CAPITAL ...1,044,820 | ...........1,000,000 991,010 992,210 0 455 0 455 0 992,665 0 52,155 52,155 | ... 16,635 | 06/01/2023.... | 1FE........
69349L AQ  1|PNC BANKNA 4.200.......ccccmmrcenrinerennennne | . | 06/21/2016. | BAS-MERRILL LYNCH.......oocvviiiiiiiieninciiienins | v | ecvieniies 781,529 700,000 699,797 699,798 0 9 0 9 0 699,807 0 81,722 81,722 | ... 19,028 | 11/01/2025.... | 1FE........
76882A  AA 8 |RIVERS PITTSBURG (144A 9.500...........cccccverurenenne . | 06/15/2016. | REDEEMED. ....1,228,500 ....1,200,000 ...1,294,894 ....1,242,578 0 [ e (14078) | icieenl0 | e (14,078) | 0 ....1,228,500 0 0 (VI I 57,000 |06/15/2019.... | 4FE........
835495 AH  5[SONOCO PRODUCTS 5.625......ccccmmerrienennn | - | 06/15/2016. | MATURED. ....3,000,000 3,000,000 2,982,780 2,998,918 0 1,082 0 1,082 0 3,000,000 0 0 (VI 84,375 | 06/15/2016.... | 2FE........
84383Q AA 1 [SOUTHERN STAR CENTRAL 6.000..........ccccooveveree . | 06/01/2016. | MATURED ....2,000,000 ....2,000,000 ....1,993,260 ...1,999,397 0 603 0 603 0 2,000,000 0 0 06/01/2016.... | 2FE........
882508 AR 5| TEXAS INSTRUMENTS INC 2.37 05/16/2016. | MATURED. 1,000,000 1,000,000 998,930 999,902 0 98 0 98 0 1,000,000 0 0 05/16/2016....
893570 BW 0| TRANSCONTINENTAL GAS P 6.400...........ccccoeeuee. | . | 04/15/2016. | MATURED. ...1,000,000 ....1,000,000 ....1,000,000 ....1,000,000 0 0 0 0 0 ....1,000,000 0 0 04/15/2016.... | 2FE...
893647 AR 8| TRANSDIGM INC 5.500.......cccommereerrrererennnns | - | 06/28/2016. | MORGAN STANLEY. ...1,020,000 ....1,000,000 ...1,012,500 979,530 28,983 (1,444) 0 27,538 0 ....1,007,068 | .oooooonens LV IO 12,932 10/15/2020.... | 4FE...
90388@ AD 3 |ULTRARESOURCESINC  7.770.....cccccccccccererereres .| 05/04/2016. | CITIGROUP GLOBAL MARKETS........coovvvvvvvevens [ wovvvvvvvvnenennnnns ...4,262,500 ....5,000,000 3,668,000 5,000,000 0 5831 | ..o 1,332,000 | ........ (1,326,169) 0 3,673,831 0 [ o 588,669 03/01/2019.... [ 6.....
90520E AC 5| UNION BANK NA 3,000 R| 06/06/2016. | MATURED ....1,000,000 ....1,000,000 997,330 999,726 0 274 0 274 0 ....1,000,000 0 0 06/06/2016.... | 1FE..
90520G  AA 4| UNION BANK NA 5.950.....ccocmmrmierereieieseresesess R| 05/11/2016. | MATURED ....2,000,000 ....2,000,000 ...1,992,120 ....1,999,275 0 725 0 725 0 2,000,000 05/11/2016.... | 1FE....
907818 DK 1 [UNION PACIFIC CORP  4.16 . | 06/20/2016. | WELLS FARGO SECURITIES 1,277,091 1,136,000 1,131,274 1,132,958 0 185 0 185 0 1,133,143 07/15/2022....
907825 AA 1[UNION PACIFIC PASS THR 3.227.........cccooovvrvernnens . 105/14/2016. | REDEEMED............coomrvieenrveinnreeisseneissnnisiinns | vsseeesissesens | covinnneees 240,799 240,799 240,799 240,799 0 0 0 0 0 240,799 05/14/2026.... | 1FE..
05577@ AN 0| UNION PACIFIC RAILROAD 4.830.........cccoconmuureeenne | . | 04/15/2016. | REDEEMED. 97,727 97,727 97,727 97,727 0 1 0 1 0 97,727 0 0 0 2,360 | 10/15/2024.... | 1.....
908594 AC 8| UNION TANK CAR 4710 .1 05/15/2016. | REDEEMED..........coooirieerieeriieiieniiessiieriiinsiiens. [ eevvessisnessennes | coeeiinnens 454,545 | .............. 454545 | .............. 454545 | ............ 454,542 0 4 0 4 LV [P 454,545 0 0 0 [ oo 10,705 | 05/15/2020.... | 1....
912909 AC 2| UNITED STATES STEEL CO 6.050...........ccccovvvrrvec .| 06/09/2016. | VARIOUS ....3,099,858 ....3,000,000 ....2,996,790 ....2,445,000 554,250 225 0 554,475 0 2,999,475 0 [ e 100,383 | ............ 100,383 | ......... 86,885 | 06/01/2017.... | 4FE....
92343V AX 2| VERIZON COMMUNICATIONS 4.600............cccrevenns . | 06/20/2016. | BAS-MERRILL LYNCH 2,236,660 2,000,000 ...1,982,900 ...1,989,922 0 809 0 809 0 21,990,731 [ (VI IO 245929 | ............ 245929 | ... 66,956 |04/01/2021.... | 2FE...
925524 BB 5VIACOMINC 6.250........cccomvmvermreriiescriiennne |« | 04/30/2016. [ MATURED.........oooeurvececrriiereniisenesisssenssnnnes [ cevveesensssenns | eoeevennend 410,000 | .............. 410,000 | ..vvvevennn 442,907 | ..o 411,853 0 (1,853) 0 (1,853) (V] [T 410,000 0 0 (VI I 12,813 | 04/30/2016.... | 2FE...
931427 AH 1 [WALGREENS BOOTS ALLIAN 3.80! 06/22/2016. | BAS-MERRILL LYNCH 1,046,290 1,000,000 976,010 976,803 0 1,071 0 1,071 0 977,874 0 68,416 68,416 11/18/2024....
25468P  DF 0| WALT DISNEY COMPANY  3.150........cccvuevrrirereens .| 06/21/2016. | MORGAN STANLEY. ....1,081,900 ....1,000,000 997,620 997,646 0 98 0 98 0 997,744 0 84,156 84,156 | ......... 24,238 | 09/17/2025.... | 1FE........
94974B  FU 9 |WELLS FARGO 2125 | - | 06/23/2016. | MORGAN STANLEY ...1,017,470 ....1,000,000 997,880 998,557 0 206 0 206 0 998,764 LV IO 18,706 | coovvoenves 18,706 | ......... 14,521 | 04/22/2019.... | 1FE........
966387 AG 7 [ WHITING PETROLEUM CORP 5.000..........ccoeuvvevene . | 05/25/2016. | VARIOUS. 3,030,000 3,500,000 ...2,423,750 ....2,660,000 | ............980,853 .. 14,608 | ......... 1,205,873 (210411) | verernl0 2,449,589 | i 0 [ e 580,411 | i 580,411 | ......120,694 |03/15/2019.... | 5FE...
966387 AH 5[ WHITING PETROLEUM CORP 5.750..................... . 1 05/26/2016. | CITIGROUP GLOBAL MARKETS.......ccoovevermmrins [ vevrmrrirmerrennes | coervinnens 860,000 ....1,000,000 665,000 735,000 290,854 9,021 359,750 (59,875) 0 675,125 (V) IO 184875 | ............ 184,875 | ......... 40,889 |03/15/2021.... | 5FE...
984121 CD 3| XEROX CORP 4500, .| 04/01/2016. | CITIGROUP GLOBAL MARKETS..........ccvvvvveverens [ wovvvvvvririvnnnnnns ...1,010,740 ....1,000,000 ....1,005,680 ....1,003,362 0 (145) 0 (145) 0 ...1,003,218 0 7,522 7522 | oo 17,625 | 05/15/2021.... | 2FE....
988498 AB 7 |YUM!BRANDS INC 6.250. . | 04/15/2016. | MATURED 2,000,000 2,000,000 1,997,780 1,999,446 0 554 0 554 0 2,000,000 0 0 0 62,500 |04/15/2016....
988498 AG 6| YUM! BRANDS INC 3875, .| 04/25/2016. | GOLDMAN SACHS & CO 998,750 ....1,000,000 ....1,006,870 974,540 29,296 (213) 0 29,083 0 ...1,003,623 0 (4,873) (4,873) | ......... 19,052 | 11/01/2020.... | 3FE....
025802 AL 0|AMERICAN EXPRESS CANAD 3.600...................... | C| 06/03/2016. | MATURED ...1,000,000 ....1,000,000 ....1,026,930 ...1,008,275 0 (8,275) 0 (8,275) 0 ....1,000,000 0 0 (V1 18,000 | 06/03/2016.... | 1FE..
23384N  AH 0| DAIMLER CANADA 2.230.....cccccvcinnnriinnnee | C[ 04118/2016. | MATURED..........oooviicreiceciesceciescecissnsseiins | vsseeesisssnnis | v 500,000 | .............. 500,000 | .............. 500,010 | ..ocovovenn 499,987 0 13 0 13 0 500,000 0 0 0 5,575 | 04/18/2016.... | 1FE..
36158Z AV 8 |GE CAPITAL CAN FUNDING 5.100..........ccocmmvevevnnens C| 06/01/2016. | MATURED ....7,000,000 ....7,000,000 ....7,024,300 ....7,000,692 0 (692) 0 (692) 0 ....7,000,000 0 0 0| ....178500 |06/01/2016.... | 1FE....
36158Z BX 3| GE CAPITAL CAN FUNDING 3.550........cccoceuvvveriunns C| 05/05/2016. | TENDERED..........c.ccoouiiiiniirirerinisneissiseieesenins | coreeenissnianinns | convieeiiens 107,221 | o 100,000 99,773 99,880 0 1 0 1 0 99,891 0 7,330 7,330 | ..........1,488 | 06/11/2019.... | 1FE..
36158Z CA 2 |GENERAL ELEC CAP CAN  2.420.........crmrcrcrenens C| 05/05/2016. [ TENDERED..........ccovvvvvrvvvnvrvrnvrnnnnnnnnsnsnnnssssenennnenees | coveesseeseeseeeeees | covsisisis 772,770 750,000 749,963 749,975 0 5 0 5 0 749,980 0 22,790 22,790 | ..........8,155 | 05/31/2018.... | 1FE....
633062 DL 2| NATIONAL BANK OF CANAD 3.580. C| 04/26/2016. | MATURED 1,000,000 1,000,000 1,050,570 1,003,672 0 (3,672) 0 (3,672) 0 1,000,000 0 0 0 04/26/2016....
780086 EW  0|ROYAL BANK OF CANADA  2.070......cccoommrermrreenes C| 06/17/2016. | MATURED ....1,000,000 ....1,000,000 999,770 999,956 0 44 0 44 0 ....1,000,000 0 0 (V1 10,350 | 06/17/2016.... | 1FE..
878744 AA 9| TECKRESOURCES 3.000......ccwcvvvrvrrererrneneeenee | A 05/16/2016. | BAS-MERRILL LYNCH ....1,780,000 ....2,000,000 ....1,600,000 ...1,230,000 | ...........767,132 5123 | 397,364 | ......... 374,891 .0 21,604,891 | (I [P 175,109 | ...cccceeee. 175,109 | ......... 43,000 |03/01/2019.... | 4FE....
87971M AP 8| TELUS CORP 3.650......c.cererrrieserniinnenens | C| 05/25/2016. | MATURED ...1,000,000 ....1,000,000 ...1,030,920 ...1,007,760 0 (7,760) 0 (7,760) 0 ....1,000,000 0 0 0 [ e 18,250 | 05/25/2016.... | 2FE...
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90664Z AN 0 [UNION GAS LTD 4.640........vervvererenennnnnn. | C| 06/30/2016. | MATURED ....1,000,000 | ..........1,000,000 | ..........1,043,550 | ...........1,014,826 il | (14,826) | o0 c0een(14,826) | .0 | ..eeee.ei1,000,000 0 0 0 23,200 | 06/30/2016.... | 2FE........
03938L AU 8| ARCELORMITTAL 6.500.......cccccmmmviencrirennenenn. | F| 06/24/2016. | TENDERED. 526,875 500,000 | ..ooorneeenc 496,785 | ...cccoouune 407,500 90,541 155 0 90,695 LV [P 498,195 0 28,680 28,680 26,903 |03/01/2021.... | 3FE........
05565Q BR 8 |BP CAPITALPLC 4.T742....covvvovevinerrnernnenn. | F| 06/20/2016. | BNP PARIBAS. ...1,119,650 ....1,000,000 | ...........1,000,000 | ...........1,000,000 0 0 0 0 0 ...1,000,000 | oo (V) IO 119,650 | oo 119,650 | ......... 37,146 | 03/11/2021.... [1FE........
22303Q AP 5[COVIDIEN INTERNATIONAL 2.950..........comummrermnenns E| 04/15/2016. | TENDERED ...1,048,860 ....1,000,000 997,730 998,264 0 45 0 45 0 998,309 0 50,551 50,551 9,833 | 06/15/2023.... [ 1FE........
25156P AP 8| DEUTSCHE TELEKOM (144A 3.125.........ccccovvvunerns F|04/11/2016. | MATURED ....2,000,000 ...2,000,000 | ...........1,997,980 | ...........1,999,758 0 242 0 242 0 2,000,000 0 0 0 04/11/2016.... | 2FE...
29358Q AA  7|ENSCOPLC 4.701 .| F| 04/04/2016. | TENDERED. 720,000 1,000,000 697,870 993,013 0 803 295,483 (294,680) 0 698,333 0 21,667 21,667 03/15/2021....
705012 AA 0| PEARSON FUND TWO (144A 4.000..........c.cceuvuunncce F| 05/17/2016. | MATURED..........cooiuiririinnniieniicssiiensissiieniinns [ eevieniiissisenins | coesiinnens 400,000 | ..oooereeenc 400,000 | .oooorernnen A24112 | e 402,005 0 (2,005) 0 (2,005) LV [P 400,000 0 0 0 05/17/2016.... | 2FE...
76720A  AF 3 |RIOTINTOFINANCE = 2.875.......ccccoovvverernnenn. | F| 06/21/2016. | TENDERED. 64,017 63,000 62,173 62,423 0 37 0 37 0 62,460 0 1,557 1,557 | ........1,514 |08/21/2022.... | 2FE...
833636 AC  7|SOC QUIMICAY MINERAD 6.125.........ccouvvvvvvvvnnnns F| 04/15/2016. | MATURED ....2,000,000 ....2,000,000 | ..........2,003,480 | ..........1,999,691 0 309 0 309 0 2,000,000 0 0 (I [ 61,250 | 04/15/2016.... | 2FE...
91911T  AJ 2 |VALE OVERSEASLIMITED 5.625..........ccccoeuunneee | F| 04/12/2016. [ J P MORGAN CHASE SECURITI......coevvvuireerrins | e ....1,005,000 ....1,000,000 992,320 996,539 0 281 0 281 0 996,820 0 8,180 8,180 32,813 |09/15/2019.... | 2FE...
928670 AF 5| VOLKSWAGEN INTLFINNV 2.875...........cccccccnnes F| 04/01/2016. | MATURED ....1,000,000 ....1,000,000 992,810 999,559 0 441 0 441 0 ....1,000,000 0 0 0 04/01/2016.... | 2FE....
980888 AE 1 |WOOLWORTHS LIMITED (14 3.150 F|04/12/2016. | MATURED 260,000 260,000 259,784 259,971 0 29 0 29 0 260,000 0 0 0 04/12/2016....
00841U AN 6 |ABMT 2014-2 A13 3.500........cccmrwcvemcrerivennres | . | 06/25/2016. [ PAID ON PRINCIPAL..........ooooovvcenveceiereiiinns [ covveeeinnviiinens | e 405,317 | ......coo... 405,317 | oo 410,004 | ............. 410,004 0 (4,686) 0 (4,686) (V) IO 405,317 0 0 0 09/25/2044.... | 1FE..
00842B  AC  1|ABMT2015-5A3CMO  3.500.......cccccureerrerreeruenns | . | 06/25/2016. [ PAID ON PRINCIPAL.......o.cveverrrrierrerrinenriiines [ cevveeienreiinens | oveereninns 156,953 | oovvovverens 156,953 | .ooveverens 158,449 | oo 158,419 0 (1,466) 0 (1,466) (V) IO 156,953 0 0 0 07/25/2045.... | 1FM........
00842B AE 7 |ABMT 2015-5 A5 3500 .1 06/25/2016. | PAID ON PRINCIPAL.........ccoovvriiirrieriinnniienins [ eevierniinniienins | e 488,299 | .....cocoouuu 488,299 | ...cccovu 496,845 | .............. 494,494 1,914 (8,108) 0 (6,194) LV [P 488,299 0 0 0 07/25/2045.... | 1FM........
00842D  AC 7 |ABMT 2015-6 A3CMO  3.500........ccccc00000eeeeecoeceee | - | 06/25/2016. | PAID ON PRINCIPAL ...1,076,389 ..1,076,389 | ..........1,082,107 | ..........1,081,776 0 (5,387) 0 (5,387) 0 ...1,076,389 0 0 0 09/25/2045.... | 1FM........
00842D AE 3 |ABMT 20156 A5CMO  3.500......cccccorsmurrrrrsunnenn. | - | 06/25/2016. | PAID ON PRINCIPAL 358,796 358,796 364,626 364,154 0 (5,358) 0 (5,358) 0 358,796 0 0 0 09/25/2045.... | 1FM........
00842C AC  9|ABMT 2015-7 A3 3.500.......comreriererinereins . | 06/25/2016. | PAID ON PRINCIPAL 351,535 351,535 355,380 355,343 0 (3,809) 0 (3,809) 0 351,535 0 0 0 5,030 | 10/25/2045.... | 1FM........
00842T AE 8 |ABMT 2016-1 A5 3.500. 06/25/2016. | PAID ON PRINCIPAL 658,614 658,614 667,258 667,258 0 (8,644) 0 (8,644) 0 658,614 0 0 0 12/25/2045....
00842E AC  5|ABMT 2016-2 A3 (144A) 3.500.......c.cccocrermreererireneen . | 06/25/2016. | PAID ON PRINCIPAL ...1,042,210 ...1,042,210 | ..........1,054,586 | ...........1,054,586 .0 o (12,376) [ il (12,376) [ e l0 ...1,042,210 0 0 0 5,840 | 03/25/2046.... | 1FE..
004375 CS  8|ACCR 2005-1 A2C 1453 s .1 06/27/2016. | PAID ON PRINCIPAL.........covvverrrenrrrereesnnerenies | eevrmerisneesnnnes | coeerennens 704,370 704,370 591,671 661,793 0 2577 | 0 ...42,577 0 704,370 0 0 0 .3,496 | 04/25/2035.... | 1FM........
05949C HU 3 |BOAMS 2005-1 2A5 CMO  2.880........cccceeevveerrecneeens | - | 06/25/2016. | PAID ON PRINCIPAL......cvvevummrriienerrisienrisnnenns | covveseenisnnnenees | eevvesnnees 120,812 | cocvvrees 120,812 81,548 64,111 0 56,701 0 56,701 LV [P 120,812 0 0 0 1,427 |10/25/2035.... | 1FM........
05949C  HU 3 |BOAMS 2005-1 2A5 CMO  2.880..........ccccoovuureeenen. | . | 06/25/2016. | WRITTEN OFF. 0 4,047 2,732 2,148 0 (36) 0 (36) 0 2,112 0 (2,112) (2,112) 54 [10/25/2035.... [ 1FM........
12498N  AB 9| CBASS 2006-CB2AF2  5.501.......cccccccccvermevcvrrccccs .| 06/25/2016. | PAID ON PRINCIPAL 24,372 24,372 13,605 10,621 0 13750 | 0 ...13,750 0 24,372 0 0 0 344 | 12/25/2036.... [ 1FM........
17323 AD  5|CMLTI2014-J2 A1 CMO 3.50 06/25/2016. | PAID ON PRINCIPAL 200,734 200,646 0 (1,638) 0 (1,638) 0 0 0 0 2,798 | 11/25/2044....
172973 W5 4|CMSI2005-4 1A6 CMO  5.500..........cccovvrvvvrceeeneneee | . | 06/25/2016. | PAID ON PRINCIPAL 31,156 35,032 0 6,929 0 6,929 0 0 0 0 815 |07/25/2035.... | 1FM........
172973 5F 2| CMSI 2006-1 2A1 CMO  5.000..........cccovecerevvrenennne | . | 06/25/2016. | PAID ON PRINCIPAL 7,748 5,140 0 2,995 0 2,995 0 0 0 (V1 [ 164 | 02/25/2021.... | 1FM........
225418 CC  0[CSFB2004-2RA1CMO 3441 . 106/28/2016. | PAID ON PRINCIPAL..........coooovrviirnreeinnnrciiinnnees | corvsnvveiisnnenes | cevvviinenens 15,382 15,382 14,829 14,815 0 567 0 567 0 15,382 0 0 0 203 |12/28/2033.... [ 1FM........
225458  FE 3| CSFB2005-2 3A1 CMO  5.000.........cccccccccvvvciccccs | - | 06/25/2016. [ PAID ON PRINCIPAL....coovvvvvicrcicicicvcicscicscsciccnies | covereneveneeeeeeees | o 154,547 | .ooveveve 154,547 | .oovvve 154,012 | oo 152,862 0 1,684 0 1,684 (0 [ 154,547 0 0 0 3,210 |02/25/2020.... | 1FM........
12647P AJ 7 [CSMC2013-7A10 CMO  3.500........ccccocnuvveevernnenes | . | 06/25/2016. [ PAID ON PRINCIPAL........coovrreririnriineriinerineins [ eevieriiineiinnins | e 340,383 340,383 328,652 330,527 (0) 9,856 0 9,856 0 340,383 0 0 0 ...4,688 |08/25/2043.... | 1FM........
12649K AC  1[CSMC 2015-WIN1 A2CMO 3.000............cc.cce......... | . | 06/25/2016. | PAID ON PRINCIPAL 352,506 352,506 360,052 359,101 122 (6,717) 0 (6,595) 0 352,506 0 0 0 ...4,245 | 12/25/2044.... | 1FM........
126694 AA 6| CWHL 2005-19 1A1 CMO  5.500. . | 06/25/2016. | PAID ON PRINCIPAL 3,892 13,892 12,038 3,104 0 0,787 0 13,892 0 0 0 337 |08/25/2035....
126694 AA 6 |CWHL 2005-19 1A1 CMO  5.500........cccceuvvrveruenennn. | . | 06/25/2016. | WRITTEN OFF. 0 94 82 21 0 2) 0 2) 0 20 0 (20) (20) 2 |08/25/2035.... | 1FM........
126694 JR 0 |CWHL 2005-24 A1CMO  5.500..........ccocvvvevvvveeneenes | - | 06/25/2016. | PAID ON PRINCIPAL 93,310 93,310 83,512 52,254 0 81,056 | 0 ....41,056 0 93,310 0 0 0 2,339 [ 11/25/2035.... [ 1FM.......
126694 JR 0| CWHL 2005-24 A1 CMO  5.500........ccccvvemmerrereenens | . | 05/25/2016. | WRITTEN OFF 0 3,911 3,500 2,190 0 (35) 0 (35) 0 2,155 0 (2,155) (2,155) 79 [11/25/2035.... | 1FM........
126694 JR 0| CWHL 2005-24 A1 CMO  5.500..........ccoccerervrrerenr | . | 06/25/2016. | RECOVERY OF PAR WRITE-OFF 0 (38,989) (34,895) (21,834) 0 1,216 0 1,216 0 (20,618) 0 20,618 20,618 0 |11/25/2035.... | 1FM........
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12545€  AD 8 |CWHL 2007-J2 2A3 CMO  6.000........ccccc0e0e0eeererereee [ . | 06/25/2016. | PAID ON PRINCIPAL.........ccoocororrmrriiiiciiiiviiiiins | covevsvsvevisiviiins | oo 883,007 883,007 684,496 617,024 (0) 265,984 0 265,984 0 883,007 0 0 0 23,586 | 07/25/2037.... | 1FM........
12545 AD 8 |CWHL 2007-J2 2A3 CMO  6.000.........cocooervvvener | . | 04/25/2016. [ WRITTEN OFF. 0 35,626 27,617 24,895 0 (205) 0 (205) 0 24,690 0 (24,690) (24,690) 662 |07/25/2037.... | 1FM........
12545E  AD 8| CWHL 2007-J2 2A3 CMO  6.000............ccooewrerenenen. | . | 06/25/2016. | RECOVERY OF PAR WRITE-OFF 0 (681,212) (528,067) | .............(476,014) (0) 63,514 0 63,514 (VI [ (412,499) | oovooverenens (V) IO 412,499 | ............ 412,499 | oo 0 [07/25/2037.... | 1FM........
299770  AB 2|EVER2013-1A2CMO  2.500.......ccccccrmumrermrenrenes | . | 06/25/2016. | PAID ON PRINCIPAL.......oorvverrrreermerriienniennes [ cevrveieeriininens | oeerennnnd 471,184 | oo 471184 | o 426,807 | oo 429,551 .0 LA1633 |0 ...41,633 0] 471,184 0 0 0 4,904 | 03/25/2043.... | 1FE..
33766W  AH 7 |[FKMT 2014-1A8 CMO  3.500........cccoovvermmrrirrnnens . 1 06/25/2016. | PAID ON PRINCIPAL 372,690 372,690 375,951 375,712 0 (3,022) 0 (3,022) 0 372,690 0 0 0 5,165 | 11/25/2044.... | 1FM........
36185N M8 0| GMACM 2003-J10 A2 CMO 4.75! 06/25/2016. | PAID ON PRINCIPAL 36,560 36,560 36,266 36,382 0 178 0 178 0 36,560 0 0 0 722 | 01/25/2019....
3622EB  AC 2| GSAA2007-4 ABACMO  .753......ccccceovmumumunennnnn | . | 06/27/2016. | PAID ON PRINCIPAL 34,710 34,710 14,274 7,079 0 27,631 0 27,631 0 34,710 0 0 (V1 104 |03/25/2037.... | 1FM........
36228F AE  6|GSMPS 1998-2ACMO  7.750........cccoovvwrrerveneee | . | 05/19/2016. | PAID ON PRINCIPAL 8,158 8,158 8,070 7,942 0 216 0 216 0 8,158 0 0 0 206 | 05/19/2027.... | 1FM........
36228F CL 8 |GSMPS 1999-3 A CMO (14 8.000..........ccocvvvvveverenens .| 06/19/2016. | PAID ON PRINCIPAL 1,298 1,298 1,206 1,206 0 91 0 91 0 1,298 0 0 0 41 108/19/2029.... | 1FM........
36228F EC  6|GSMPS2001-2ACMO  7.500.......cccccocemerrmerencen | . | 06/19/2016. [ PAID ON PRINCIPAL........cooerreecrveriencrirerinenis [ eerinerineninenns | cevverinenins 10,550 10,550 10,913 10,758 0 (208) 0 (208) 0 10,550 0 0 0 341 | 06/19/2032.... | 4FM........
36242D UQ  4|GSR2005-AR14A1 CMO 2.378..........ccccoouveveueneeees | . | 06/25/2016. | PAID ON PRINCIPAL.........oooovvvvvvvvvvvvvrvvvenssvnnsnnnes [ wovevssssssssisnnnns | ceveeeeeiens 106,049 | ..oooovevee 106,049 95,878 93,296 0 12,753 0 12,753 w0 | 106,049 0 0 0 930 |01/25/2035.... | 1FM........
362988 AG  5|GSR 2006-6F 2A4 CMO  6.000... . | 06/25/2016. | PAID ON PRINCIPAL 429,419 ..429,419 366,411 356,939 0 29,419 0 0 0 07/25/2036....
362988 AG 5| GSR2006-6F 2A4 CMO  6.000...........ooccomervrerrnrens . | 06/25/2016. | WRITTEN OFF. 0 45,929 39,190 38,177 0 444 0 444 0 38,621 0 (38,621) (38,621) 1,150 |07/25/2036.... | 1FM........
362290 AP 3| GSR2007-AR16A1 CMO 2.383.........ccococeeuercncneners | . | 06/25/2016. | PAID ON PRINCIPAL 28,599 28,599 26,073 25,104 0 3,494 0 3,494 0 28,599 0 0 0 261 |03/25/2037.... [ 1FM........
46628M  AE 6 |JPMAC 2006-CW1 A4 B03......oovecrinerincrinen |« [ 06/27/2016. | PAID ON PRINCIPAL.......oovvnriiriinriieriiinsiiienns | ovveieniiensiiens | evereniins 137,683 | ccovrrenen 137,683 | .covvrnen 112211 | s 133,200 0 4,483 0 4,483 LV [P 137,683 0 0 0 352 | 05/25/2036.... | 1FM........
466247  UP 6 [ JPMMT 2005-S2 1A3 CMO  5.000..........cccccvmmvvrvvnenes .| 06/25/2016. | PAID ON PRINCIPAL 83,643 83,643 81,134 59,482 0 24,161 0 24,161 0 83,643 0 0 0 [ .o 1,977 | 08/25/2020.... [ 1FM........
46630G AD 7 [JPMMT 2007-A12A2 CMO 2.718......cocvvvevrerrrirrenns . | 06/25/2016. | PAID ON PRINCIPAL 79,088 79,088 69,795 63,679 0 215409 |0 ...15,409 0 79,088 0 0 0 857 | 07/25/2035.... | 1FM........
46641C AU 5| JPMMT 2014-1 2A1 CMO  3.500.........ccoocvrrssrvnnennne | . | 06/25/2016. | PAID ON PRINCIPAL L10161,342 | 10161,342 | 1144511 | 1,145,331 .0 16,012 | 0 ...16,012 w0 | 1,161,342 0 0 (VI I 16,812 | 01/25/2044.... | 1FM........
46643K AC  5|JPMMT 2014-5A2CMO  2.500.. . | 06/25/2016. | PAID ON PRINCIPAL 168,664 ...168,664 0 (903) 0 (903) 0 68,664 0 0 0 1,624 | 10/25/2029....
52521R  AE  1|LMT2007-51A3CMO  5.750......ccccvcrimrrincrinnnans .1 06/25/2016. | PAID ON PRINCIPAL.........ccoovvriinrrieriinnnirenins [ eevieriiineiiienins | e 101,574 | ccoovren 101,574 88,641 81,203 0 20,371 0 20,371 LV [P 101,574 0 0 0 2,088 | 06/25/2037.... | 1FM........
52521R AE  1[LMT2007-51A3CMO  5.750......cccccoemrrererrrerrrnns . | 06/25/2016. | WRITTEN OFF. 0 5,309 4,633 4,244 0 (28) 0 (28) 0 4,216 0 (4,216) (G4 [<) ) E—— 153 | 06/25/2037.... | 1FM........
576434 EM 2 [MALT 2003-4 4A1 CMO  5.500.........cccmmmrrermermreenes | - 06/25/2016. | PAID ON PRINCIPAL 39,456 39,456 39,523 0 139 0 139 0 39,456 0 0 0 888 | 06/25/2018.... | 1FM........
55265K NM 7 | MASTR 2002-8 1A4 CMO  5.500...........ccccooevuuneee. | . | 06/25/2016. | PAID ON PRINCIPAL 2,571 2,571 2,596 0 7 0 7 0 2,571 0 0 0 60 | 12/25/2017....| 1FM........
55265K VB 2|MASTR2003-4 2A4 CMO  5.000...........ccovvvvvverenenens | - | 06/25/2016. | PAID ON PRINCIPAL 81,030 81,030 79,741 0 401 0 401 0 81,030 0 0 0 ...1,698 | 05/25/2018.... | 1FM........
55265K  5Y  1|MASTR2004-14A1CMO 4.500. . | 06/25/2016. | PAID ON PRINCIPAL 169,762 ...169,762 ..169,777 0 492 0 492 0 69,762 0 0 0 3,500 | 02/25/2019....
57643M LE 2 |MASTR2005-2 1A5 CMO  5.250........c.ccccccoeeeeeeeeccre | . | 06/25/2016. | PAID ON PRINCIPAL........ooooovvvvvvvvvvvvvvvvnssrvnnsnnnnns [ wovevssesmsssssnnens | eoveeeeniees 144,911 | v 144911 | 140,563 | ..ocvoveveren 114,393 0 30,518 0 30,518 (0 [ 144,911 0 0 0 3,378 | 11/25/2035.... [ 1FM.......
74160M DK 5| PRIME 2004-CL1 1A1 CMO 6.000........cccoovermrreeenns . | 06/25/2016. | PAID ON PRINCIPAL 23,318 23,318 23,864 24,261 0 (944) 0 (944) 0 23,318 0 0 0 626 | 02/25/2034.... | 4FM........
76111X DE 0 |RFMSI2003-S18 A2CMO 4.500........cccccocmmrvrernnnens . 1 06/25/2016. | PAID ON PRINCIPAL 60,140 60,140 59,492 59,827 0 313 0 313 0 60,140 0 0 0 ..1,116 [10/25/2018.... [ 1FM........
81745R  AB 6| SEMT 2013-3 A2 2.500......coommimieneieneneieneeenenenn |« 06/25/2016. | PAID ON PRINCIPAL 263,998 263,998 234,494 236,119 0 27,879 0 27,879 0 263,998 0 0 0 2,662 |03/25/2043.... [ 1FM........
81744y AA 4 |SEMT2013-4 A1CMO  2.325........cccccomuvvmerinenn | . | 06/25/2016. | PAID ON PRINCIPAL 331,482 331,482 294,249 297,722 (0) 33,760 0 33,760 0 331,482 0 0 0 ...3,185 | 04/25/2043.... [ 1FM........
81744Y AB  2|SEMT2013-4 A2CMO  2.500........cccocvvvcvvvrvrvcvcncee | - | 06/25/2016. [ PAID ON PRINCIPAL.........ovvivvvirivirivscsrscinscscsnens | covveenceceeneeeeees | v 483648 | ............ 483,648 | ...oovveve 437,336 | oo A41.788 | oo (0) | vovvvverrr41,860 | o0 ...41,860 il ] 483,648 0 0 0 ...4,997 | 04/25/2043.... | 1FM........
81745Q AE  2|SEMT 2015-1 A5CMO  3.000... . | 06/25/2016. | PAID ON PRINCIPAL 568,919 568,919 578,697 576,585 0 (7,666) 0 (7,666) 0 568,919 0 0 0 6,953 | 01/25/2045....
94984E AD 4| WFMBS 2006-10 A4 CMO  6.000...........ccccoeveveeenee | . | 06/25/2016. | PAID ON PRINCIPAL........cerveucrirriincrierineniines | cevveviseniisesins | oeviennies 183,751 | e 183,751 | e 177,228 | oo 168,837 .0 L A4915 |0 ...14,915 JOOR(1 I IO, 183,751 0 0 0 ...4,592 |08/25/2036.... | 1FM........
94983L  AY 3| WFMBS 2006-2 2A5 CMO  5.500............ococvevevererene .1 06/25/2016. | PAID ON PRINCIPAL......oovvvvrrercrnrercicicncicicicsnieies | ceveeveeeeeeneeeeees | v 786,935 786,935 666,518 623 475 (U [ 163,460 | ccocoocccccccccccccccs0 | o 163,460 0 786,935 0 0 0 [ o 17,262 | 03/25/2036.... | 1FM........
94983L  AY 3| WFMBS 2006-2 2A5 CMO  5.500........c.0coomcrrrerennnns . | 06/25/2016. | WRITTEN OFF. 0 991 839 785 0 (20) 0 (20) 0 765 0 (765) (765) 23 | 03/25/2036.... | 1FM........
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94983L  AY 3| WFMBS 2006-2 2A5 CMO  5.500...........cocovvvveverenens .| 05/25/2016. | RECOVERY OF PAR WRITE-OFF 0 (768) (650) (608) 0 14 0 14 0 (594) 0 594 594 0 | 03/25/2036.... | 1FM........
94985L AH 8| WFMBS 2007-13 A8 CMO  6.000...........ccccooeeuveueeene | . | 06/25/2016. | PAID ON PRINCIPAL 90,700 90,700 76,188 53,091 0 37,609 0 37,609 0 90,700 0 0 0 2,339 | 09/25/2037.... | 1FM........
94985 AH 8 |WFMBS 2007-13 A8 CMO  6.000...........ccccoowrwrnner | . | 06/25/2016. [ WRITTEN OFF . 0 13,775 11,571 8,063 0 (21) 0 (21) 0 8,042 0 (8,042) (8,042) 397 |09/25/2037.... | 1FM........
97652Q AD  1[WIN2014-2 A4 3.500......ccccmmmmverrrerrersserreenns | « | 06/20/2016. [ PAID ON PRINCIPAL.......vvevummrieemrrinierrisnnnenns | covsinerresinennes | cevvesenens 440,392 | ..o 440,392 | ..o 447,961 | oo 439,222 8,524 (7,354) 0 1,170 LV [P 440,392 0 0 0 6,252 | 09/20/2044.... | 1FM........
97652T AH 6| WIN 2015-1 A8 CMO (144 3.000.........ccooccverrrecrerens .1 06/20/2016. | PAID ON PRINCIPAL.........covvvvreenrrreriinsrereniins [ eevverrinneesennes | coeerinnens 517,900 517,900 527,449 525,352 0 (7,452) 0 (7,452) 0 517,900 0 0 0 ....6,497 |01/20/2045.... [ 1FM........
97655) AE 2| WIN2016-1 1A5CMO  3.500 .| 06/20/2016. | PAID ON PRINCIPAL 479,651 ..479,651 ...486,546 ...486,546 0 (6,895) 0 (6,895) 0 79,651 0 0 0 5,841 | 01/20/2046....
05604F AA 3 |BWAY 2013-1515 A1 (144 2.809.......cccocuvuevrvcriinnns . | 06/10/2016. | PAID ON PRINCIPAL 328,438 328,438 327,654 327,431 0 1,008 0 1,008 0 328,438 0 0 0 3,846 | 03/10/2033.... | 1FM........
17319W  AA 7| CGCMT 2013-SMP A 2.110.cccveevreveserrnen | - | 06/12/2016. | PAID ON PRINCIPAL 73,069 73,069 74,598 73,878 0 (810) 0 (810) 0 73,069 0 0 0 643 | 01/12/2030.... | 1FM........
12592F  AA 3| COMM2014-277P A 3.731...ccceevevvevviviviiiiinnnns .| 06/28/2016. | BAS-MERRILL LYNCH .....10,939,453 | ........10,000,000 | ........10,164,462 | ........ 10,143,972 0 (8,024) 0 (8,024) 0 [ .c...i0135,948 | (U [P 803,505 | ... 803,505 | ......183,574 |08/10/2049.... | 1FM........
23305Y BB 4|DBUBS2011-LC3AA2  3.642........cccoomurunerierrins .1 06/10/2016. | PAID ON PRINCIPAL.........ccoovvemruimrrrieriinnniienins [ eevieriiineiienins | e 602,132 602,132 608,142 601,932 0 199 0 199 0 602,132 0 0 0 .....09/473 |08/10/2044.... | 1FM........
36191Y  AZ  1|GSMS2011-GC5A2  2.999.......ccccccoeeoeeeeeecececcceee | . | 06/10/2016. | PAID ON PRINCIPAL 002,105,046 | .........2,105,046 | .........2,126,041 | .........2,105,837 0 (790) 0 (790) 0f....2105046 0 0 0 22,053 |08/10/2044.... [ 1FM........
96221Q AE 3 |WFRBS2013-C18 A5  4.162. . | 06/28/2016. | GOLDMAN SACHS & CO. 5,655,664 5,000,000 0 (7,065) 0 (7,065) 0 .......104,050 |12/15/2046....
45779B BT 5[IMSCI 2013-4 A1 (144A) 2.837......coccvvvrvrrcrerrenenes C| 06/12/2016. | PAID ON PRINCIPAL 9,405 9,405 0 3 0 3 0 [ oooeeeeen9,805 | o0 0 [ 0 | 111 | 04/12/2023.... | 1FE..
75585R  GC 3 |REALT 2006-3 A1 4449 C| 04/12/2016. | PAID ON PRINCIPAL 65,801 65,801 0 89 0 89 0 4,036 | 12/12/2038.... | 1FE..
00442Q  AD 0| ACE 2003-MH1 A4 (144A) 6.500.........ccocoerereerrrnenes .1 06/15/2016. | PAID ON PRINCIPAL.........ccoovvruimrrrreriinnnirenins [ eeviereiineiiiennns | e 124,025 | .coovvee 124,025 | coovven 117,594 | oo 120,143 0 3,882 0 3,882 LV [P 124,025 0 0 0 3,247 | 08/15/2030.... | 1FE..
126342 DZ 4| AMHPT 1996-1 B1 8.000........cooocrererererereresesee .1 06/15/2016. [ PAID ON PRINCIPAL.....ooovvvvrrercrerrrcicnnicinininsnieies | coveeveeeeeeeeeeeees | v 268,110 268,110 277,459 268,162 0 (52) 0 (52) 0 268,110 0 0 0 8,704 |03/15/2027.... | 1FE...
20846Q HN  1|CNF2001-3 A4 6.910....ciiriniini . 106/01/2016. | PAID ON PRINCIPAL.........crmeervererririsenrirnseneins | wnvereissensenns | cvevneneens 126,158 | ..ccooveneee 126,158 | ..coovieneen 126,151 | cccvers 126,156 0 2 0 2 LV [P 126,158 0 0 0 3,562 | 05/01/2033.... | 5AM..
20846Q JW 9 |CNF 2002-2 A2 . 1 06/01/2016. | PAID ON PRINCIPAL 69,743 69,743 69,896 69,757 0 (14) 0 (14) 0 69,743 0 0 0 03/01/2033.... | 1FE..
37934E AD 4 |GFT1998-1B . | 06/10/2016. | RECOVERABLE ON BONDS WRITTEN DOWN. 153,271 ..163,271 0 0 0 0 0 0 0 0 0 ..153,270 06/10/2020....
393505 BC 5[GT1993-2B .| 06/15/2016. | WRITTEN OFF. 0 10,267 9,546 9,276 0 134 0 134 0 9,409 0 (9,409) 2,647 | 07/15/2018.... | 6FE...
393505 RJ 3| GT 1996-10 M1 . | 06/15/2016. | PAID ON PRINCIPAL 322,020 322,020 331,228 322,062 0 (42) 0 (42) 0 322,020 0 0 0 9,765 | 11/15/2028.... | 4AM.......
393505 Y2 2|GT 1999-3 M1 . | 06/01/2016. | WRITTEN OFF. 0 70,005 23,218 0 0 0 0 0 0 0 0 0 0 2,218 | 02/01/2031.... | 6FE...
393505 4 7| GT 1999-4 A7 .| 06/01/2016. | PAID ON PRINCIPAL 52,090 52,090 43,570 29,445 0 22,645 0 22,645 0 52,090 0 0 0 1,587 |05/01/2031.... | 6FE...
393505 3P 5|GT 1999-5 A5 .| 06/01/2016. | PAID ON PRINCIPAL 83,669 83,669 83,631 52,084 0 31,585 0 31,585 0 83,669 0 0 0 2,692 |03/01/2030.... | 6FE...
44890R AC  5[HART 2014-AA3 06/15/2016. | PAID ON PRINCIPAL 2,694,405 2,694,405 2,693,563 2,693,697 0 708 0 708 0 2,694,405 0 0 0 8,791 | 07/15/2018....
674135 DQ 8| OAK 1998-B M2 . | 05/15/2016. | WRITTEN OFF 0 3,795 236 0 0 0 0 0 0 0 0 0 0 84 |05/15/2023.... | 6FE....
674135 DQ  8|OAK 1998-B M2 7.025. . | 06/15/2016. | RECOVERY OF PAR WRITE-OFF 0 (8,781) (547) 0 0 0 0 0 0 0 0 0 0 0 |05/15/2023.... | 6FE...
67087T DW 8| OAK 2002-C A1 5410, . 1 06/15/2016. | PAID ON PRINCIPAL 54,846 54,846 50,166 45,115 0 9,731 0 9,731 0 54,846 0 0 0.....1,198 |11/15/2032... | 3AM.......
3899999. Total Bonds - Industrial and Miscell ...179,372,053 | .......175,832,556 | .......174,580,205 | ....... 172,707,434 2,922,522 996,355 3,590,469 328,408 01...173,035842 | .....ccco...... 0 ...l 6,336,211 | ......... 6,336,211 | ....4,010,940 XXX XXX
8399997. Total Bonds - Part 4. ....386,792,872 | .......383,667,459 | ......391,093452 | ....... 380,906,641 | .......2,940,475 | ........... 217,662 | ........3,590,469 .(432,332) | e | 0.380,474,310 | i 0f....6318562 |.....6,318,562 | ...8,585012 XXX XXX
8399999. Total Bonds ....386,792,872 | ......383,667,459 | .......391,093,452 | ....... 380,906,641 | ........ 2,940,475 | ... 217,662 | ........ 3,590,469 ....(432,332) [ o0 [ 380,474,310 | o 0]....6318562 | ... 6,318,562 | ....8,585,012 XXX XXX
Common Stocks - Industrial and Miscell
015271 10 9| ALEXANDRIA REAL ESTATE EQUITY.....ccocoomurrunnes . | 05/26/2016. | VARIOUS ..6,800.000 | ............ 649,028 XXX | 501,500 | ..ocvornnead 614,448 | .........(112,948) | ...oevvvvvreeennl0 .0 ...(112,948) 0 501,500 (V[ I 147,528 | ......ccc... 147,528 | ........ 12,276 XXX L....
03674X 10 6| ANTERO RESOURCES CORP........cccccoeoevevevevererers .| 06/07/2016. | CITIGROUP GLOBAL MKTS...........ccccccooeeererecceee | 94,750.000 | .........2,782,941 XXX e 2,042,662 | oo 118,352 (3,475) 0 0 (3,475) 0 2,642,662 (I [P 140,279 | oo 140,279 | oo 0 XXX L.
053484 10 1 |AVALONBAY COMMUNITIES INC........cccooeerevrrrenenr | . | 04/01/2016. | JEFFERIES & COMPANY NA CASH ......ccovvvuneee ..1,500.000 | ..o 284,262 XXX | e 146,059 | .........c.... 276,195 | ..........(130,136) | .cococvvrveriinnnnnl0 .0 (130,136) | o0 | i 146,059 | ..o 0 | e 138,203 | ..o 138,203 .3,900 XXX L....
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101121 10 1|BOSTON PROPERTIES INC........ccccooeeceecvcvcccrcccrrris .| 05/25/2016. | VARIOUS ..2,300.000 | ............ 291,463 XXX 209,488 293,342 (83,854) 0 0 (83,854) 0 209,488 0 81,974 81,974 5,865 XXX L.
233153 20 4| DCT INDUSTRIAL TRUST.....ccooomirimrirnireriinniienees . | 05/23/2016. | VARIOUS 13,800.000 | ..coouuneee 573,033 XXX | 393,576 | ....ccceoo.n 515,706 (122,130) | coveviirieennl0 0 ..(122,130) 0 393,576 0 [ oo 179,457 | ... 179,457 | ..........8,004 XXX L....
23317H 10 2|DDR CORP . | 05/05/2016. | VARIOUS. 21,100.000 | ......co.... 379,285 XXX | 182,268 | .........c.... 355,324 (173,056) | vovoovvrnnnnl0 0 (173,056) | o0 | s 182,268 | ....ovvevrerenennnd (V) IO 197,017 | oo 197,017 | ..........7,649 XXX L.....
252784 30 1 |DIAMONDROCK HOSPITALITY CO.....cooorvverrrrererns . | 06/03/2016. | VARIOUS. 63,400.000 | ............ 550,603 XXX 609,271 549,085 0 0 0 0 0 609,271 0 (58,668) (58,668) | ......... 15,038 XXX L....
25960P 10 9 [DOUGLAS EMMETT INC.........cccoorvvemmmrmrimseruriannnnnns | - | 05/11/2016. | VARIOUS. 29,500.000 | ............ 963,382 XXX 598,698 869,922 (316,990) 0 0 ..(316,990) 0 598,698 0 364,684 364,684 | ... 12,628 XXX L....
264411 50 5| DUKE REALTY CORPORATION... .| 05/26/2016. | VARIOUS ..5,600.000 XXX 77,623 17,712 .(40,089) | .. ..(40,089) 0 77,623 0 52,999 52,999 2,016 XXX L
29476L 10  7|EQUITY RESIDENTIAL PROPERTIES TRUST......... . | 05/26/2016. | VARIOUS .....800.000 XXX 33,312 65,272 (31,960) 0 0 (31,960) 0 33,312 0 21,665 21,665 | ..........7,850 XXX L.....
297178 10 5[ESSEXPROPERTY TRUSTINC......cccoovvievmrerirernnenns . | 06/13/2016. | VARIOUS. ..5,800.000 | .........1,259,722 XXX | 948,583 | ..........1,388,578 ..(439,995) | .ooovvviinnnl0 0 ....(439,995) 0 948,583 (V) IO 311,139 | ...........d 311,139 | ........ 17,632 XXX L.
370023 10 3| GENERAL GROWTH PROPERTIES INC.................. .| 06/27/2016. | EVERCORE ISI NORTH AMERICA CASH...........| ..6,300.000 | ........... 180,157 XXX | 74,053 | .........c. 171,423 (97,370) 0 0 (97,370) 0 74,053 (U [P 106,103 | ........... 106,103 | ..........2,394 XXX L....
431284 10 8 |HIGHWOODS PROPERTIES INC.........cccooemerererrrn . | 05/26/2016. | VARIOUS ..1,600.000 | ..ooooeeneest 75,199 XXX | 52,192 | oo 69,760 ceeed(17,568) | v l0 0 <ne(17,568) 0 52,192 0 23,007 23,007 | ..........1,360 XXX L.
44107P 10 4| HOST HOTELS & RESORTS INC........cccccoeoeeeveverens .| 06/27/2016. | VARIOUS 34,500.000 | ............ 523,840 XXX 527,860 529,230 (1,370) 0 0 (1,370) 0 527,860 (4,021) | e 13,800 XXX L.
49446R 10 9| KIMCO REALTY CORP. . | 05/26/2016. | VARIOUS. 12,400.000 359,905 XXX ...186,372 ...328,104 .(141,732) | .. (141,732) | .. 86,372 XXX L
49803T 30 O |KITE REALTY GROUP TRUST.........cccoevvverrverrrcnnns | . | 06/10/2016. [ VARIOUS, 32,000.000 | ............ 838,052 XXX 774,389 643,064 (52,576) 0 4 (52,580) 0 774,386 XXX L.....
69924R 10 8| PARAMOUNT GROUP INC........ccccooeeeueeceescseevccececccce | . | 05/09/2016. | JP MORGAN SECURITIES NAALGO..........cocvcne .1,300.000 | .cocceeens 22,450 XXX 20,735 22,425 (1,690) 0 0 (1,690) 0 20,735 1,715 247 XXX L....
70509V 10 0 |PEBBLEBROOK HOTEL TRUST......ccocommruumerirrrines . | 05/17/2016. | VARIOUS .4,300.000 | ..ccovnneee 114,464 XXX | e 115924 | .....ccccc... 120,486 (4,562) 0 0 (4,562) LV [P 115,924 (1,460) 2,967 XXX L.
709102 10 7| PENNSYLVANIA REAL ESTATE........ccccccocccvivicinnnns .| 05/17/2016. | VARIOUS .7,100.000 | .......... 162,362 XXX | 140,793 | wovvvevevene 155,277 ee(14,488) [ 0 | 0 .....(14,484) w0 | 140,793 0 21,569 21,569 | .........1,491 XXX L.
737464 10 7 [POST PROPERTIES INC........cccouvvermmerriimsereirinnnne | - | 05/04/2016. | VARIOUS. 15,600.000 | ............ 915,024 XXX 717,104 899,232 (205,726) 0 0 (205,726) 0 717,104 (V1 I 197,920 | ..o 197,920 | ........ 14,020 XXX L.....
74340W 10 3| PROLOGIS INC. . | 05/17/2016. | VARIOUS. ..8,500.000 | ............ 399,537 XXX | 206,125 | ..o 364,820 +.(158,695) | ..ooovvvvrrnnnl0 0 ....(158,695) 0 206,125 (VI IO 193,412 | s 193,412 ...3,570 XXX L.
74460D 10 9| PUBLIC STORAGE INC. . | 05/26/2016. | VARIOUS. .....100.000 188,891 XXX .60,631 ..173,390 (112,759) | .. (112,759) 0 60,631 0 28,260 ...128,260 1,190 XXX
758849 10 3| REGENCY CENTERS CORP.........cccccoeuuvmervenernnnne | . | 05/26/2016. | VARIOUS. ..1,800.000 | ..ccovouneee 137,811 XXX | 83,340 | ccovrrrenenn 122,616 (39,276) 0 0 (39,276) 0 83,340 0 54,471 54,471 ....1,650 XXX L....
828806 10 9 [SIMON PROPERTY GROUP INC.........ccoovvvererereranns . 1 05/20/2016. | VARIOUS. ..3,400.000 | ............ 682,061 XXX | 106,228 661,096 (554,868) 0 0 (554,868) (V) IO, 106,228 | ... (VI IO 575,833 | ........... 575,833 ....8,480 XXX L.
867892 10 1 [SUNSTONE HOTEL INVESTORS INC......cocovvvrerenes . | 05/17/2016. | VARIOUS. ..5,200.000 | ...oooereeead 66,633 XXX 59,511 62,991 (3,480) 0 0 (3,480) 0 59,511 0 7122 7122 | 34,721 XXX L....
902653 10 4 [UDRINC . | 06/27/2016. | VARIOUS. ..8,000.000 | ............ 288,782 XXX 95,336 300,560 (205,224) 0 0 (205,224) 0 95,336 (V[ I 193,446 | ............ 193,446 | .........3,725 XXX L.....
92276F 10 0 [VENTAS INC. .| 04/01/2016. | COWEN & CO NORTH AMERICA CASH 226...... .4,200.000 | ............ 264,302 XXX 212,199 0 0 0 0 0 0 212,199 0 52,103 52,103 3,066 XXX L.
92339V 10 0| VEREITINC. . | 04/01/2016. | ROBERT W BAIRD & CO. NA ALGO. 13,200.000 115,453 XXX ...101,904 ...104,544 (2,640) 0 0 (2,640) 0 01,904 13,549 .13,549 3,630 XXX L
9099999. Total Common Stocks - Industrial and Miscellaneou ...13,254,239 XXX 9,877,738 9,892,954 | ........(3,068,652) | .......ccooooooooeeee.0 o | (3,068,656) 0 9,877,734 0 ...3,376,505 | ........ 3,376,505 | ......211,449 XXX XXX
9799997 Total Common Stocks - Part 4 ....13,254,239 XXX ....9,877,738 9,892,954 (3,068,652) 0 4 (3,068,656) 0 9877734 | o) 0. 3,376,505 | ........ 3,376,505 | .......211,449 XXX XXX
9799999. Total Common Stocks ....13,254,239 XXX ...9,877,738 ....9,892,954 | ......(3,068,652) | .....c.c.ooooreeennn0) . (3,068,656) .0 9877734 | 0 ....3,376,505 | .........3,376,505 ....211,449 XXX XXX
9899999. Total Preferred and Common Stock: ...13,254,239 XXX ...9,877,738 ...9,892,954 | ........ (3,068,652) 0 4 (3,068,656) 0 9,877,734 0 3,376,505 3,376,505 | ......211,449 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks ....400,047,111 XXX .....400,971,190 | ....... 390,799,595 | ..........(128,177) | ............ 217,662 | ........3,590,473 | ....... (3,500,988) .0 ] .......390,352,043 | ....ccccvvvernnenc 0 ...9,695,067 | ........9,695,067 | ....8,796,461 XXX XXX

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




statement for June 30, 2016 ofthe. S T. 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 June 30, 2016 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIG
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
U.S. Government - Issuer Obligations
REPO - DEUTSCHE A TREASURY.. | FSURTRRRINN INOR 4,361,434 | oo 4,361,434 | 07/01/2016...
REPO - HSBC A TREASURY 1. 23,916,535 23,916,535 | 07/01/2016...
REPO - MERRILL A TREASURY. .....riuuiiuiimmerireesseesssise sttt PSRRI IR 37,808,563 | ...ovvvuerinnns 37,808,563 | 07/01/2016...
REPO - RBC A TREASURY.......... 1. .37,808,563 ...37,808,563 |07/01/2016...
REPO - TD A TREASURY. 1. .9,807,720 | 07/01/2016...
0199999.  U.S. Government - Issuer Obligation: 113,702,815 XXX
0599999.  Total - U.S. Government...... 113,702,815 XXX
6199999.  Total - Issuer Obligation 113,702,815 XXX
6599999.  Subtotal - Bonds 113,702,815 XXX
9999999.  Totals..... 113,702,815 XXX

General Interrogatories:

1. Total activity for the year:  Fair Value $.....668,088  Book/Adjusted Carrying Value $

2. Average balance for the year:  Fair Value $.....158,069,294  Book/Adjusted Carrying Value $.....158,069,294

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....113,702,815 NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §.......0NAICS: §.......... ONAICE: §

QE10




statement for June 30, 2016 ofthe. S T. 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 June 30, 2016 of the ST PAUL FlRE AND MAR'NE |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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 1,219,540 1,311,939 595,182 | XXX
Bank of America Willmington, DE. 0.000 0 0 890,445 410,879 710,619 | XXX
Johnson Bank RACINE,WL......oooeeeierevesveeeeereesesseseeneesssessesennss | eevvensensinsinsiens | eveeerean 0.000 0 0 530,841 353,681 250,374 | XXX
JP Morgan Chase Bank, N.. San Antonio,T. 0.000 0 0 684,988 250,046 409,848 | XXX
Hinsdale Bank & Trust. Hinsdale, IL 0.000 0 0 436,918 220,345 108,233 | XXX
Midfirst Bank Denver,CO 0.000 0 0 277,269 439,206 810,186 | XXX
Suntrust Bank. Nashville, TN. 0.000 0 0 467,744 547,910 345,282 | XXX
US Bank St. Paul,MN 0.000 0 0 2,523,446 3,960,906 1,819,537 | XXX
Wells Fargo. San Francisco,CA. 0.000 0 0 3,879,941 2,584,756 2,606,874 | XXX
Wells Fargo. Portland, OR 0.000 0 0 131,062 111,910 360,574 | XXX
Commerce Bank. Kansas City, MO 0.000 0 0 556,908 805,656 568,211 | XXX
Citibank, N.A New Castle,DE 0.000 0 0 362,570 180,745 516,158 | XXX
CIBC Mellon. Toronto,ON 0.000 0 0 86,747 428,659 1,237,005 | 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 0 732,819 817,992 1,495,842 | XXX
Royal Bank of Canada Toronto,ON 0.000 0 (U I, 12,371,217 | v 11,367,599 | ..ccoovwenens 19,149,732 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 25,162,455 23,802,229 30,983,658 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 25,162,455 23,802,229 30,983,658 | XXX
0599999. Total Cash, XXX XXX 0 0 25,162,455 23,802,229 30,983,658 | XXX

QE12
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Statement for June 30, 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
All Other Gov ent Bonds - Issuer Obligati
CANADA TREASURY BILLS (CAN. PAY) .... | 05/10/2016....... . 07/14/2016.......| ..... 99,982
CANADA TREASURY BILLS (CAN. PAY) .... | 06/21/2016....... . 07/14/2016....... 3,999,245
CANADA TREASURY BILLS (CAN. PAY) .| 06/21/2016....... . 08/11/2016....... 2,998,247
CANADA TREASURY BILLS (CAN. PAY) 06/21/2016.... 09/08/2016....... 2,997,051
0699999. All Other Government Bonds - Issuer Obligations. 10,094,526
1099999. Total - All Other GOVEINMENE BONAS ...........ccceueiiueteieieiteieicteteteceitetet et eteteeeete s eteteteeaeeetessetetesesaseesesetesesassesessesetesesassesessesetesassssesansesesessssetesnsssesessssetesansssesessssesesas  ansesetessssssesssssesesssstesassssesesssetaras 10,094,526 | ..o | e 1,308
Bonds - Industrial and Mi: (Unaffiliated) - Issuer Obli
LEHMAN BROTHERS HOLDINGS.....c.cutuutiiiiiisiiiieiersssisee s st sens s senssssssssenssssssssenssenssnsssssensensssesenssnsnnsensnens sosssnnsensssnssnssnssenssnssssensssssenenseessensees | snsensnnes | 02001/20100miiiis [ covvevrnnirenes 3.950 |11/10/2009....... 0 0
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations............c.cieerniiiinienniiesrsses s serssneees 0 0
3899999. Total - Industrial and MiSCENIANEOUS (UNGFFIATEA). ... ...cu. ettt ettt ee et essesemsereese | S4aeEeeseesee et eesee 1o e eEoeEees e eheeEeefeE e eeEees | 4heEeeseeseEseseEseEeE oL EeeseE e neben s e bt eesen st st ensensen et snsensnnenansansensnes | ensseissas 0 [0 | s 0
Total Bonds
7799999, SUDLOLAIS = ISSUBT OBIIGAHIONS. ... .otttk fhf oL b0tk £ bbbkt 10,094,526 | ..ooovviviiiiiiiiisnnenn0 | 1,308
8399999, SUDLOAIS = BONGS.... ..ttt s 10,094,526 | ..o | s 1,308
8699999. Total - CaSh EQUIVAIENES..........cuuiiriirriiiie i 10,094,526 | .....ovovrerrieieieeeeeeeseeseesssesesessssssnnsenens0 [ e 1,308




Supplement for June 30, 2016 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

* 2 47 6 7 2 016 4550010 2 =«

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

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

Physicians - Including Surgeons and Osteopaths

ALLOCATED BY STATES AND TERRITORIES

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........cccooveveiersiinnnns V2N SO (01 N (O N (01 SN (1 IS (19,919) ] oo (VI O (1 I 33,495
2. Alaska......iiiniien, AK oo, [V T (VI T [V (0 (1£:) ] — [V (O OO 248
3. ANZONA...ce e VAV [ (01 SO (V1 SN (01 O (V1 IS (42,041) ] v (V1 (1 I 81,852
4. Arkansas.........onineen. AR | [V T [V T [V (VI (31,098) | covorerririiinn [V (0 71,446
5. California.....c.cccovrvrrerrereninns CA| e (01 SO (01 SO (O SN (V1 IS (17,808) [ oo (VI (V1 I 60,590
6.  Colorado.......cccccoomrrrrrerrrennen. (610 I [V T [V T (VI (V1 (VAL X (01 (1 I 42,420
7. ConnectiCUt........ccevvvvrrrrrennnes (O3 I IS [0 (01 (01 (O (11,785) [ .verer . 7,423,515 | o0 [ 29,891
8. Delaware.......ccccoevveiverirniinnee [D] 3 SN [V (VI T (VI (V1 (5,806) [ ...oververerinrirnrenc0 |0 [, 11,740
9.  District of Columbia................ (D0 IS (01 O (V1 SN (O SO (V1 I 2,603,999 [...........2,850,000 |..coccvmrrriveieind | 55,956
10, Florida.......coovveinnernereeeeeecd FL il 0 [ [V (VI (37,702) JUOSL 0 FVURURRRRRPRRRORRO 0 I IO 93,030
11, GeOrgia.....cooerverrerveriererne A | il 0 [ [V O (1 (167,895) | ..o, [V (VI - 104,309
12, Hawaii......coooeeeeveerereereeeeceed H 0 [0 (01 OO (1 I (1,320)
13, 1daho....ceeereeeeeeeeed D |0 0 [0 |0 [ .(254)]....
14, lliN0IS......coooverereereerererseeeeee L | 0 [0 [0 |0 [ .(78,820)]....
15, Indiana......ccccovvevnrrnrnemrnecnend N |0 [0 [0 0 [ (36,165)] ...
16, 1OWa. e A ] 0 [0 [0 |0 (39,321)
17, Kansas....ccoverennrneneenncnncnd KS | o0 | (O ST (O S (1 IS (18,868)
18, Kentucky.....coooeeveeeveeeeeeee e KY [0 | (1 SO (01 SN (1 IS (22,161)
19, Louisiana.......ccovvermrenrnrnnrnec LA |0 | (O ST (O S (1 IS (61,103)
20.  Maine.....cocooererverenreseeeeeeed ME [0 (1 SO (01 O (1 I (4,928)
21, Maryland.......ccccoocvevveevererecd MD [ 0 [ (01 O (01 I (1 I (1,414)
22.  Massachusetts..........ocoveveeeed MA [0 | (01 N (01 N (01 815
23, Michigan.......ccoeevmvvmrrereencee M 0 [ [V O [V O (VI (15,374)
24, Minnesota........cooooveveevereeeecd MN [0 |0 [0 0 [ (26,699)
25, MiSSISSIPPI..veerereererremerernneeedMS [0 |0 [0 0 [ (24,552)
26, MiSSOUIi.....cverrrererrerreriereed MO [0 |0 [0 |0 [ (29,646)
27, Montana........cooeeeveemeeneneceeed MT [0 |0 |0 [0 | (5,812)
28, Nebraska.........cccoeeeverrerverieneee NE [ ool |0 [0 [0 | .(13,081)] ...
29.  Nevada.....coomemmmmrnnenncee NV |0 [0 |0 [0 .(1,614)]....
30.  New Hampshire.. NH 0 0 |0 [0 | ..(1,896)]....
31, New Jersey.....oomeneneneceedN ol |0 0 1 e (59,084)
32, New Mexico.......coovvevmrvmreeeeee NM | o0 [0 |0 |0 [ (3,707)
33 New YOrK...ooooenrinriieins NY | [V (V1 P 951,556 | ..ovvrrrernrrnrinnensd i 942,186
34, North Carolina............cceeuue. 1[0 S [0 [0 (01 (1 (48,365)
35.  North Dakota........c.cccverueeee. [\10 ] S [V [V T [V (VI (10,128)
36, ONi0.oeeeeree e (O] 1N IS (V1 SO (O SO (U1 SO (V1 I 47,857
37.  Oklahoma........cccocuemreerrrcrnnas (011 R (01 (O I (01 (V1 I (3,123)
38, OregoN......ccoeeeveervereeereernnns (0133 [T (01 (01 0 [T i (2,178)
39.  Pennsylvania.........cccoeveuunee. PA| i (01 RN (01 N 0 (10,455)
40. Rhode Island...........cco.vrvunnenn. (U IO (VI [V O 0 [errrerienieeee [, (1,340)
41.  South Carolina...........ccoeenee SO P (O O (1 SO 0 (12,910)
42.  South Dakota (11,501)
43, Tennessee.........cooeoververrrrnns (39,908)
44, TeXAS..errrerernrereeerneenneeens (12,872)
45,  Utah...... .607 |.... ..31,466
46.  Vermont.. (302)].... .81
47.  Virginia... .(59,755)].... 152,153
48.  Washington.......cccoeovemrence WA [0 |0 o0 [0 | (5,861) [ cvonverereermermeneenn0 [0 | 16,509
49.  West Virginia..........cccovvveernee. WV e (1 O (1 N (01 N (1 IS (75,489) [ ...ocvverrrererns (VI O (/1 I 191,786
50.  WiSCONSIN......cvorvrrrrrieriiene WI [V T (O (O (V1 36,797 | .o 250,000 |[..ooovrrrrirrriene. L I 119,958
51, Wyoming.....cccvvvverrererrecnnnns WY o (O N (1 I 93,347 [ |, 92,299 (.o (VI O (1 IO 2,100
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......cccoovrrrrrrrens PR [ (O O [V [V O (V1 S (2,319) [ coovveerrerne. (VI (VI 4,013
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 (O ST | N ST 90 | v (V1 (U 179
59, TotalS. .o | senessssesenesssnsens [ I (V] I 1,044,903 | .3 [, 2,630,431 ]....... 18,990,242 | ..o 9 i, 2,312,385
DETAILS OF WRITE-INS
58001. GBR United Kingdom
58002. Other Alien Combined
58003. AUS Australia
58998. Summary of remaining write-ins for
Line 58 from overflow page...... | veeeeererierennnnad (01 IO (U1 IO (01 PSSR | N ISR (U1 IO (01 IO (01 I 0
58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)......coooeee| cooviiiiiiiiisian 0 i 0 i 0 0 | e 90 | oo [V I [ 179




Supplement for June 30, 2016 of the ST PAUL FIRE AND MAR'NE INSURANCE COMPANY

Designate the type of health care

providers reported on this page.

* 2 47 6 7 2 016 4550010 2 =«

SUPPLEMENT "A" TO SCHEDULE T

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

Hospitals
1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........cccooveveiersiinnnns V2N SO (01 N (O N (01 SN (1 IS (29,626) | ...ccvverrrrirrerrns (VI O (1 I 49,818
2. Alaska.......oeiierienieeienn V21 (01 (01 (O (V1 I (P2 (0 (01 778
3. ANZONA...ce e VAV [ (01 SO (V1 SN (01 O (V1 IS (28,880) | ...cocvverrrrerrrirnns (V1 (1 I 56,227
4. Arkansas........ccoeoeeeerennnas AR | (01 (01 (V1 O (1 IS (21,454) | oo, (0 (1 I 49,288
5. California.....c.cccovrvrrerrereninns CA| e (01 SO (01 SO (O SN (V1 IS (51,949) [ oo (VI (V1 I 176,746
6. Colorado......cccccoveuerrerrrcrnnnas CO | (O (O (O (1 IS (34,584) [ ..o, (01 (1 I 82,599
7. Connecticut.......ccccererrrerennen. CT |, (O SO (O SN (O SO (V1 IS (61,233) [ v |, (1 I 155,318
8. Delaware.......cccoooververerrennne. [0] =3 IS (01 (01 (01 (1 IO (29,222) [ .ooevrreirreeeen0 e, (1 I 59,084
9.  District of Columbia................ (D0 IS (01 O (V1 SN (O SO (V1 I 3,386 |..........1,000,000 |...oooorirrrrrirrarinns LI 47,381
10, Florida......oooceeveeeeeereeeeceecd FL |0 | (01 (01 O (1 IS (96,459) [ ...oovverreirreeeenn0 |, (/1 I 238,012
11, GeOrgia.....ccevreveeeerereerereences GA |0 [0 [0 |0 (V2 )| U N ISR (I 214,394
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 | (A A L) ]
36, ONi0.oeeeeree e (O] 1N IS (V1 SO (O SO (U1 SO (V1 IS (A5, 117) ] cevveeerreeins 0
37.  Oklahoma........cccocuemreerrrcrnnas (011 R (01 (O I (01 (1 IO (18,035) [ ..o 0
38, Oregon.....oeeerneereersrennienns (0133 IS (O SO (O O (O SO (V1 IS (14,066) [ ...ovvevrrrerrrrerrnes 0
39. Pennsylvania.........cccccceeuuennnee (272 [ (O OO (01 O (V1 OO (I P (232,993)| ..o 0
40. Rhode Island..........cccoovvunneeee (=1 I (O (O I (O I (O I (01 0
41.  South Carolina...........ccoeenee SO P (O O (1 SO (V1 SN (1 IS (27,900) [ ..ooeverrerrererres (VI O (1 I 54,159
42, South Dakota.......cc.ceererereeeSD [ ovrerreerieicieeenn0 |0 [0 e (1 I (XL Y0 ] (0 (1 I 15,498
43, Tennessee.......ccoveververenereee IN il |0 [0 e (V1 IS (100,452) [ ...vvvvrerrrrrieranns (VI O (/1 I 155,175
44, TeXaS...meerrenrrerenresrenenie TX [0 |0 [0 e (1 I (13,194) [ oo (0 (1 I 123,284
45,  Utah......
46. Vermont..
47.  Virginia...
48.  Washington
49.  West Virginia..........cccovvveernee. WV e (1 O (1 N (01 N (1 IS (26,175) [ oo (VI O 0
50.  WiSCONSIN......ccoeveereerrrerenenns WH oo (01 (O (O (1 I 12,699 | ..o (0 0
51, Wyoming.....cccvvvverrererrecnnnns WY o (O N (1 SN (1 SN (1 I (1,339) | oo, (VI O 0
52.  American Samoa.................. VAYS] [ (01 (01 (01 (01 [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 I (9,399) | cooovverrrereien. (0 (1 I 16,266
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 (1 I 96,778
58.  Aggregate Other Alien........... (01 [P (V1 IO (V1 IS (V1 IS (V1 IO (V1 IS (V1 (V1 0
59, TotalS. .o | senessssesenesssnsens [ I [ I [ I 1] (1,452,670)] ........... 1,000,001 [ .o, 3 i 2,973,914

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




Supplement for June 30, 2016 of the ST PAUL FIRE AND MAR'NE 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

6 7

Number
Amount of
Reported Claims

8
Direct
Losses
Incurred
But
Not
Reported

© ® N GR W=
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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....

Vermont..
Virginia...
Washington.........cccoceverrenees
West Virginia.........cocoovernnnee.
WISCONSIN......orerirrerireieereens
WYOMING....oveveerereierrereieenns
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

................. (6,300)
................. (1,463)

............... (14,852)
............... (24,922)

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)..............
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Designate the type of health care

providers reported on this page.

Other Health Care Facilities
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SUPPLEMENT "A" TO SCHEDULE T

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

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........cccooveveiersiinnnns V2N SO (01 N (O N (01 SN (1 I (4,601)
2. Alaska.......oeiierienieeienn V21 (01 (01 (O (1 IO (37)
3. ANZONA...ce e VAV [ (01 SO (V1 SN (01 O (V1 I (2,407)
4. Arkansas........ccennrininn AR [ (01 S (01 S (V1 S (V1 I (4,081)
5. California.....c.cccovrvrrerrereninns CA| e (01 SO (01 SO (O SN (V1 IS (17,255)
6. Colorado......cccccoveuerrerrrcrnnnas CO | (O (O (O (V1 I (8,378)
7. ConnectiCUt........ccevvvvrrrrrennnes (O3 I IS [0 (01 (01 (O (2,542)
8. Delaware.......cccoooververerrennne. [0] =3 IS (01 (01 (01 (01 I (2,049)
9.  District of Columbia................ (D0 IS (01 O (V1 SN (O SO (V1 222
10, Florida......oooceeveeeeeereeeeceecd FL |0 | (01 (01 O (1 IS (14,200)
11, Georgia......coeevnereernenreneee s GA |0 [0 [0 el [ (16,509)
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 Mexico.......coovvevmrvmreeeeee NM | o0 [0 |0 |0 [ (1,794)
33, New YOrK.....ooooveeeeeereernranes NY [ (01 (01 I (O O (V1 I (2,602)
34, North Carolina............cceeuue. 1[0 S [0 [0 (01 (O (7,955)
35.  North Dakota........c.cccverueeee. [\V[ ) IS (01 (O (O (V1 I (334)
36, ONi0.oeeeeree e (O] 1N IS (V1 SO (O SO (U1 SO (V1 I (8,233)
37.  Oklahoma........cccocuemreerrrcrnnas (011 R (01 (O I (01 (V1 I (4,265)
38, OregoN......ccoeeeveervereeereernnns (0133 [T (01 (01 (01 (0] (946)
39.  Pennsylvania.........cccoeveuunee. PA| i (01 RN (01 N (01 RN (U1 (2,564)
40. Rhode Island..........cccoovvunneeee (=1 I (O (O I (O I (1 I (668)
41.  South Carolina...........ccoeenee SO P (O O (1 SO 0 |everreeereeineieenend [ (1,213)
42, South Dakota........ccceerrrrereeeSD [0 |0 |0 [0 | (1,769)
43, Tennessee......oeveeeveveeeee IN i) [0 |0 | eceieienennd0
44, TeXaS...coevererereereerersreienans
45,  Utah......
46. Vermont..
47.  Virginia...
48.  Washington
49.  West Virginia.........cccocvvvennee. WV | (01 RN (01 (01 N 0
50.  WisconSin.......ccovvvercrrerennn. WIH o (01 (01 (01 0
51, Wyoming.....cocoevevrernirererennes WY o (01 (01 (01 0
52.  American Samoa.................. VAYS] [ (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 I (LA — 500,000 [..coorrererrrerrnrenns 2 1,025
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 (1 I 136,240
58.  Aggregate Other Alien........... (01 [P (V1 IO (V1 IS (V1 IS (V1 IO (V1 IS (V1 (V1 0
59, TotalS. .o | senessssesenesssnsens [ I [ I [ I [V I (262,176)] ........... 1,235,000 | .o L 581,740

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above)..............
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DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended June 30, 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
................. 2,185,660 | ..ooooeeeee2,523 113 | oo
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
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