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Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BOMAS ettt ennnens | eeeineend 4,118,190,439 [ ...oovvoevercrrecencrirerens | e 4,118,190,439 | ........... 3,890,763,372
2. Stocks:
2.1 PrEferred SIOCKS. ...ttt | festienteenbe s sse e | serieesi ettt | st LU O
2.2 COMMON SIOCKS.....vevurereereaensseessereseesssessessssessssesssssessesssseesssssssessssesssssessssssssssssnnnes | sessssesens 8,741,687,524 | .....vvevvverercerneenenes [ e 8,741,687,524 | ........... 8,203,540,277
3. Mortgage loans on real estate:
BT FIISEIBNS ..ottt | esteenb s esneennie | serineni ettt | seent e L0 RN
3.2 Other than first liens
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)......cvvievereeee e ieesssesses st s ssss s sssssssesses s b es e ssesssssssessessssassessesssssssssans | stessesssssesssssssessesssssssessess | svsesississessesisssssessssssssans | sevessesessesesssssssssssssasens (01 O
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)......cvviereeiie e seesetesses s sessess s ssss s s s sesses s sessesassssssssessessssassessesssssssssans | stessesssssesssssssessesssssssessess | svesssisssssesisssssesssssssnsnns | sevessesesesessssssssssnssasens (01 O
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......ovvevievereeeieteeseresiessisssesesiens | seevesiesssesissessessssssssnns | eevesesisssssesssissssssssesssnes | eesessesesissesssssesssssseses (01 OO
5. Cash ($....211,997,870), cash equivalents ($.....241,503,211)
and short-term investments (3.....759,564,484)..........ccouevvureeneeeinneeeesesessneesssesesssssssssnes | onseeeens 1,213,0685,565 | ..coueveermrreemeresnneeeenns | werneeeens 1,213,065,565 | .....ccvvevnn. 783,747,440
6. Contract loans (including §.......... 0 PrEMIUM NOES).....oucvuivriciesieeseieiesie et sesses e ssesans | sressessessessesssssessssssssesss | sevessisssssssssessessssssssessns | eessesssssessessessessessssns (01 OO
T DIVALIVES. .....oooieerieiiirir ettt | sebiesi bbbttt [ cereni et | e LU N
8. Other iNVESIET @SSELS......c.urvvermrcereeeeisreeeeisse et sss s ssst s sss st sssssssssnnns | cosssesens 1,847,552,644 | ...ooevvererierneeririnereenns | e 1,847,552,644 | ........... 1,820,680,134
9. ReCeiVaIES fOr SECUMHES........cvuuurereririieericeierise st esssssensnns | eereenesesesnnns 11,880,634 | ...ocvorireererieeens [ i 11,880,634 | ...ccooverie. 1,341,262
10.  Securities lending reinvested collateral @SSets............ocvueecieincieiieieeesee e eiesiens | e 63,960,228 | ....cvviverriereeirisieiens | e 63,960,228 | ................ 63,105,725
11, Aggregate write-ins fOr INVEStEA @SSELS.........c.uevciiiecicieicee et sienes | sressessens s ssesss s sasssanes (01N S {0 R 0 | 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cc.cvereevcreeecieeeeeeeeeeeeesesieeeeiens | e 15,996,337,034 [ ...ooovvvirrieeireei. 0]....15,996,337,034 | ......... 14,763,178,210
13. Title plants less §......... 0 charged off (for Title INSUFErS ONIY)........c.ccvveueveereerreieiseieieiesieiees [ e | cerssseiesesssesessssens | cevessessiesessssssssssessensQ [ oo
14, Investment income due and aCCrued..........ccccormiierereniineinsinsineinesnessesessessessesnsennns | sevverinenennen 46,490,943 | | 046,490,943 | o 49,370,381
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccoouveeeis| verrrerines 584,937,966 | ..cccovvren 50,888,007 | .....ccc..e. 534,049,959 | ....ccovuu 481,286,202
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremiumS).........ccoveevrrreiieeins [ cerrrieinrrrrrsrrirnins [ creirenrssssnssssieees | e (01 OO
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... ).ttt sttt ssnns | senssenssenssenssssssssenssensans | sesiesssesss st ettt nstens | srestestes st L0
16. Reinsurance:
16.1  Amounts recoverable from M INSUETS............ccvvveveievrireiscieeese e sessssessesee s | seevesseseseens 57,806,985 | ...coevereriereesereieeens | e 57,806,985 | ....cccuuee. 66,544,914
16.2 Funds held by or deposited with reinsured COMPANIES..........cc.covveevevereiereereieeeeisien | ceereireieiens 11,676,131 [ .o | e 11,676,131 [ coocvereeee 21,415,939
16.3 Other amounts receivable under reinSUraNCE COMTACES..........ccrverieirerrerrerireriseinens | cerreriresinesinesiessessessens e | oo LU N
17. Amounts receivable relating to UNINSUIEA PIANS..........c.v i ecneseesnsieessessessessssenens | seresessessssssssssessssssssssssnss | erreessesssssssssessassssssssansns | cessssessssssessessnsssnssassnes (01 OO
18.1 Current federal and foreign income tax recoverable and interest thereon............cccoeeveevvveeven [ ceveivinennas 119,814,691 | ..coevieeeceeeceeeieees | e, 119,814,691 | .............. 105,347,581
18.2 Net defermed faX @SSEE......c.u vttt nientes | seseesssesssessssessessessnessesen | onstseesnssseessesssesssessessns | stsieesisesi st LU R
19.  Guaranty funds receivable or 0N dEPOSIL...........ccoruurierreriririieerreseise e seceseiesesssesessenes | eeeeesesesseneenees 101,490 130,896
20. Electronic data processing equipment and SOtWare...............ccocuveveieiecieeesisieesee s | cvevveieiennns 35,655,070 | ccvevrenen 32,360,568 | ..cceveveerenne 3,294,502 | cooevrrere, 2,680,104
21.  Fumniture and equipment, including health care delivery assets ($.......... [0) JSSURT ISP 23,383,136 | .covrrenee 23,383,136 | ovoeveeeeerererneeeeeieena (01
22. Net adjustment in assets and liabilities due to foreign exchange rates...........coewrvrrrrenrneneinns | cerrrirerrnrrnneeies [ | e (01 OO
23. Receivables from parent, subsidiaries and affiliates.............ccoouereviriciieiesieieeeeesesesie | e, 24,780,565 | .....ocvuvee. 24,780,565 | ..covvveverrerereieiea (1] I 70,513,392
24. Health care (§......... 0) and other amouNts rECEIVADIE.............oru e ieeneees [ creineiresiesiseesesssesseens | seeeesssssesseessesssesessessens | oeessseseeesssssssesesseseneens (01 RO
25. Aggregate write-ins for other than invested asSets...........coeuecreeeiiieieseisieeeeese s [ s 434,585,507 | .............. 303,944,649 | .............. 130,640,858 | .............. 122,428,209
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........cccereeerememeeierieessssssessssesssessssssessesssessssssssns | onseeens 17,335,569,518 | .............. 435,356,925 | ......... 16,900,212,593 | ......... 15,682,895,828
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........cceuvevecees [ ervevereieieicsiecsesies [ [ (11 TR
28, Total (LINES 26 NG 27)......courrverreceereereesseeessseesesssssessssssesssssesssssesessssssssssssssssssssssssssssssssssnns | conseeees 17,335,569,518 | ......couuec 435,356,925 | ......... 16,900,212,593 | ......... 15,682,895,828

1198. Summary of remaining write-ins for Line 11 from overflow page..........cccocevevereevevenerneenieienes [ o (0 OO 0 [ (0 U 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE).........coveoviveiiierieerieieeereeeccereces L e (O (U I (U 0
2501, PENSION @SSEL.......veeeuereeessareesseesessseeeesssesessssessssssessssssessss e sssssssssssssssssssssssssssssssssssssnssssssssess | sesesssssssen 265,014,413 | ..coovvveennee 265,014,413 [ .ooreererirereeerien (U
2502. CSV 1 INSUFANCE.....vvcvvrreerevrreerissecesssessssesesssesesssessssssssss st sssssesssssssssssssssssssesssssseess | sesesssessens 100,774,918 | coveoeerieeceinneniniseens [ ceeverneennns 100,774,918 | cocvvvvrreeens 97,177,018
2503. Cash Clearing @CCOUNES...........cccvcueuriiicieieetes ettt ss s seessss s ssensnes | soessesssssanees 21,690,457 | coovereeeeereeesesieien | e 21,690,457 | cooevereee. 15,070,165
2598. Summary of remaining write-ins for Line 25 from overflow page.........cocvevceieceieeereseenies | e 47,105,719 | oo 38,930,236 | .cvovverrrrenn 8,175,483 | .cccvevvna 10,181,026
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 abOVE)........ccniirieeissreessiessssiessssissssri | ceveesssnenes 434,585,507 | ..o 303,944,649 | ............. 130,640,858 | .............. 122,428,209




Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....846,493,149) ..o st sansaens | evresiesiesienienans 2,036,775,794 | ...ooeverree. 1,930,207,036
2. Reinsurance payable on paid losses and [0S adjuStmeNnt EXPENSES...........cvvueuiiriiiriiiriiireieseeseeseeeeeissenenes | erveseneseneeneinnaes 76,019,637 [ oo 32,804,780
3. LOSS AAJUSIMENT EXPENSES. ......euieuirieiriiiseiiseitsee bbb bbbttt | eeeten et eaes 171,167,271 [ o 155,342,000
4, Commissions payable, contingent commissions and Other SIMIlAr ChArGES..........vruririeirirrirrreseseisiesssssssssssssees | rreeeeesesssssesesessesssssssssssenses | seresesnsessssessssssssssssssssssesnes
5. Other expenses (excluding taxes, liICENSES @Nd fEES)........cucuviuiiiuciiiciceeee ettt sans | ereeresissesieres e 460,141,046 | oocovvererirern 474,196,899
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)...........ccevuivririrrircirirciiiecieee et | creeaesissessaessaenans 20,685,819 | .coocvvvcrviereine 19,491,103
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES))........ccevrrerrrrirriieiereieies | ceerieeiieeie e niens | et
7.2 Netdeferred tax lIADIIILY..........cvvirriciic bbb | reriene s 506,317,122 [ cooocveereris 454,233,000
8.  Borrowed money §.......... 0 and interest thereon §......... 0ttt sns | srentenses sttt sttt sentns | eeveste sttt
9. Unearned premiums (after deducting uneared premiums for ceded reinsurance of $.....432,300,378 and including
warranty reserves of §..........0 and accrued accident and health experience rating refunds
including §$.......... 0 for medical loss ratio rebate per the Public Health Service Act)..........cccoevieinirniininincscnnes [ v 1,574,759,453 | ..ocoovveae 1,415,616,390
10, AQVANCE PIEMIUML ...ttt tteeettetetee ettt e et s s bbb £ b £ b £ b £ s b e s b s s b s b b e bbbt b e s b s b es st ensebantebns | ebessebansesnssebnssebees 4,821,186 | oovoveveievereeieiee 11,292,777
11.  Dividends declared and unpaid:
1101 SHOCKROIABTS. ...ttt bbb s bbb sttt e b e s et b nbenns | £etsebatsetassetssebsssebas b et sebessebentes | eebebebeb et et et bt s et s et es
11,2 PONCYNOIETS. ..ottt s bbb bbb s et s st nsesnbessnins | abebaetebsetessntessetensebensebestesntanas | betsebassetassetasseb s b eb s b e st santaneas
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........c.curirurirririiriniirineieineeiree et sesssesssessnis | cersessseessneinseees 253,101,137 | oo 228,871,494
13. Funds held by company under reinSUranCe trEaMES............cuoiururirririiririieireieree ettt ettt ebenseis | etessetesseanssebenseeeees 7,145,945 [ oo 7,244,294
14. Amounts withheld or retained by company for acCount 0f OtherS............ccceiririiriire s [ e 15,862,608 | .....covvvevirciriiines 14,682,459
15.  Remittances and items NOt @lIOCALEM. ..ot | ettt ees 5,631,665 [ ..oovvvviciriciriins 4,210,062
16.  Provision for reinsurance (including $.......... 0 CEITIEA). ...ttt nnns | ebeeberni e 88,424,768 | ...oovevrierine 88,424,768
17.  Net adjustments in assets and liabilities due to foreign eXChange rates...........ccoueiririirinerereseeeseeseeesen | e 175,589,746 | ..o 180,044,583
18, Drafts OULSTANAING. . ..cucvieeeiiei ettt bbbt bbb s s bbbt bbbttt s et s anbens | £etsebatsetassebs b et sbes s b et et essebents | sebebebeb bbbttt en
19.  Payable to parent, subsidiaries and affiliates...........ccceuririririri e | et 124,240,289 | ....cooveerieieieeeae
20, DEMIVALIVES. ... .cvercteici ittt R bbb bbbt b ettt sse b nnetes | Shetietet ettt sttt tas | etsebeta bbbttt
21, PaYable fOr SECUMHIES. ......cviueeiieecieicie ettt nsbensenns | brebensetensessnseennaes 36,209,710 | .ovovvricreiines 11,264,301
22.  Payable for SECUNtIES IENAING. ........coiuiiriiieie sttt nsesensenens | orebeneieneissseennaes 63,960,228 | ....covevririine 63,105,725
23.  Liability for amounts held under UNINSUIEA PIANS...........cccuiiriiiniiiieieiieeeees st snsesessenns | cbemeisssetsssstsssetesse bt ssbenas | etsebsssessssebass e s s es e bessebaneas
24, Capital notes §.......... 0 and interest thereon §......... Dttt sttt nsnns | ehbentes ettt entas | ebesae et
25.  Aggregate Write-ins fOr [IADIITHES. ...........cueiririeiee bbb esenneiens | ertisnssssnessnssesnnees 43,877,048 [ .o 45,210,156
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25).........cveieieirieerrrrscncnnneessesesssssessssenss | seessenssnssnnsnnens 5,664,730,472 | .coovvvierine 5,136,241,827
27, ProteCted Cll HADIIIES. .........vueviueiiici ettt s st ss et ssesnsesnbesaes | Shemetesessssetsnsessnsesssbennessnbsnss | botsebsesessssesssssesssenssenssbsnsesaneas
28.  Total liabilities (LINES 26 @NG 27)........cc.vruiurierimrieirersinerssie ettt | _snssesssssesseees 5,664,730,472 | ..ooovvvivirinins 5,136,241,827
29.  Aggregate write-ins for Special SUMPIUS fUNGS........c.oceuiriiriiriiicir bbbt | coetebnt bbb (0 OO 0
30, COMMON CAPILAI STOCK..........ceerieirieieieireie ittt bbbt s bbb bbbt ebesebennts | cbetsebntsetsssebssse s bbb es et nebesas | Hetsebesebats et bbbt eneas
31, Preferred Capital SIOCK..........coiiiiiieiiree bbbttt ettt bens | cheneb et ettt tas | etseb e bbbt eneas
32.  Aggregate write-ins for other than special SUFPIUS fUNDS..........c.overiirririnrinininine s eeeeseesseens | sressessessessessesesnens 1,250,000 | oo 1,250,000
33, SUIPIUS NOLES.....ueureececececerrreresseeseese s esessessesse st s ee e n s n s s s nsassessessnssens | sresnsssssnessnssnssesnnsnsnsnnsnnsnnsnnes | seresnsenesnnenensnsesnsnsnsnsnsaes
34, Gross paid in and CONLIIDULEA SUMPIUS. .......vuverrerieriricicireiseis st sssssesse s ssessess s essessessessessessessessassasses | sresssesessessesssssesssnsnsssnssnnsanes | seseeseessensssssssesssnssssnsssnes
35, UnasSigned fUNAS (SUMPIUS)........ccvueviveiiieiiieicieie sttt et b bbb bbb s s b s nse b s s bbb ssesssenaens | onvesessessssesans 11,234,232,121 | oo 10,545,404,001
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0) ettt | errer et naens | ettt
362 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) vttt enees | eererintesist s eses s s ensensntessntens | eresietesiee s ettt n s ensaenes
37.  Surplus as regards policyholders (LiNes 29 t0 35, 18SS 36)..........ccccveriueriieiiieiciricsiesse e sesssenes | evieseseseienans 11,235,482,121 | oo 10,546,654,001
38, Totals (Page 2, LINE 28, COl. 3)........cuiiuiiririirirecineieiresesiseesiessts ettt | eeesinnsinniens 16,900,212,593 | ..covvvvrennes 15,682,895,828
DETAILS OF WRITE-INS
2501, Miscellaneous aCCOUNTS PAYADIE.........cciivrueiriicieieissie ettt ss e sttt nssnsesessnsesesesnssnsnns | evessssssesnsessssnnnens 47,666,048 | ..o 48,999,156
2502. SSAP 92 defined benefit plan contra li@bility.............ccccevieiiirriirieicse e sesenns | e (3,789,000) [ ...oovvvrrerirre (3,789,000)
2503, £ SERERERE et e
2598. Summary of remaining write-ins for Line 25 from overflow page.. .0 .0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 BDOVE). .....rvureurerierersresrrssressesassssesssesssssessnsssessnssesssnssesssssssssssssssssssssseans 43,877,048 45,210,156
2901.
2902. ...
2903.
2998.
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)..
3201, GUAANEY FUNAS.....eveeririreieieie ettt
3202, oAbt
3203, e
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LN 32 @DOVE). ... reurerereriririirserseseisese s seses s s essessenssneas




Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COMPANY
STATEMENT OF INCOME

16.

17.

Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOMe taxes (LINES 8 + 11+ 15)...... i
Dividends to policyholders

(8,827,390)] ......

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............. (Written $.....2,075,248,313).......cvrmmrerieiesisesssiesssisessssssssssss s ssssssssesssessenssssssssssssessens | srensienes 1,976,629,361 | .......... 1,944,798,782 | .......... 2,624,437,845
1.2 Assumed........ (written $ | e 1,009,803,155 | .............990,748,237 .1,323,739,512
1.3 Ceded (written $ B [ 879,290,166 | .............853,052,353 .1,163,942,245
14 Net......oooon. (written $.....2,266,285,419).......c.ervmerririrernrierisiesisssesssssessesse s ssesssssssssssssessens | sreesenes 2,107,142,350 | .......... 2,082,494,666 2,784,235,112
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,355,712,623):
20 =T OO ISP 1,029,149,230 | .............826,275,077 | .......... 1,145,143,166
2.2 ASSUMEM......oovrireireieie ettt sttt nnnnns | enrensenieed 418,881,924 | .............460,384,546 | .............871,334,042
2.3 CBABM. ...ttt ntennanns | srenresenes 241,392,984 .r.285,023,537 | ............504, 775,678
24N oo B [ 1,206,638,170 1,001,636,086 .1,511,701,530
3. Loss adjustment EXPENSES INCUITEA.........ceueviieeeeiririereeeisise st sssss e ssssasesesessssssesesessssssssnsessssssssnnssess | ssesessssesesns 72,768,312 | ... 63,670,558 ...101,820,006
4. Other underwriting expenses incurred................ ...600,881,384 ...590,253,552
5. Aggregate write-ins for underwriting dedUCHONS...........c.ccccviveiiicicecec e
6. Total underwriting deductions (LineS 2 throUgh 5).........ccuveueiiiueiieeecscee et
7. Net income of protected cells .
8. Net underwriting gain (loss) (Line 1 miNUS LINE 6 + LINE 7).......c.vueviveiireiiricscscse e | sveveniennns 226,854,484 v 426,934470 | .............372,777,718
INVESTMENT INCOME
9. Net invesStment INCOME BAMEA...........ccoveiiiiiiecicceccceeee ettt sttt b s s st tesese s sennes | sevevererens 170,471,720 .......158,620,094 | .............250,091,119
10. Net realized capital gains (losses) less capital gains tax of $ ...133,904,337 ...125,113,869 | .. ...134,961,650
11. Net investment gain (10SS) (LINES 9 + 10).......ceuuiuriiiriiirieinienieireese ettt sntennes | cveenesennees 304,376,057 ....283,733,963 | .............385,052,769
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §......... 0 amount charged off §.....289,951).........cccceveieineieineesess s | creeesssieessnens (289,951) [ oo (111,305)

(8,938,695)] ..

e 15,222,480)

...101,729,738

coevennnenn. 142,608,007

3703.
3798.
3799.

3702. ...

Summary of remaining write-ins for Line 37 from overflow page..........cocoereuriinienisinceeesee s
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE)..........oiuereiiiiicieieiieeeteeet ettt

18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LINE 17)........coiiiiriiinieirieinieeseieee s sssssssssenens | esseesseens 526,789,495 101,729,738 | ............. 742,608,007
19. Federal and foreign iNCOME taXeS INCUMTEA. ........c.cuiuiiiriieiisieisie ettt nnns | crersssensees 118,514,710 ......178,241501 | .............192,528,895
20. Netincome (Line 18 minus Ling 19) (0 LiNE 22)........ccvcuuriienrieiineisiineiscineissinemssiesssssessesessessssssesssssessssnnes | oovensrsseens 408,274,785 ....523,488,237 | ............550,079,112
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHOr YT .........cvviuririeriiirieisieieee et sssesessnses | aveins 10,546,654,001 | ........10,141,845,737 | ........10,141,845,737
22. Netincome (from LiNE 20)........c.eueuueiieeieieicieiseieiseisei ettt sesssesnses | evsessessnnes 408,274,785 vern.D23,488,237 | .............550,079,112
23. Net transfers (o) from Protected Cell GCCOUNES...........c.vururerrirciriircrcirireieieieises e eeeseeseeeeseeseesssessesnees | sesneesssssssssssessesssnssnssenes | sesessessessemnsessssssesesss | coneensenseseseeeeeenssneeneens
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(40,896,000)..........cccccrmeemermrrerns | vorrreeennes 270,583,082 | ............ (293,889,851) | ..............(65,463,722)
25. Change in net unrealized foreign exchange capital gain (10SS).........euvveereeereereereerernernenienennns | e 30,884,356 ..(95,827,371)| .. ..(108,354,238)
26. Change in net deferred INCOME tAX..........cuiieiiieicieicees ettt sttt eses | eeeseesnseens (11,188,123) | ..coovvvnve. 37,555,014 | ............... 60,707,000
27. Change in NONAAMILIEA ASSELS...........cvvviuriieiriieiieieieeiiee ettt sttt nse e | eressessseens (69,429,998)1 ............141,132,380 | .....cvvvvee. 18,777,107
28. Change in provision for reinsurance... ....(36,502,309)
29. Change iN SUIPIUS NOES........cvuvuueeiiiieieiecieesiieiseie ettt nsenns | nesnesnssnssseansssssnssnnsensnnes | sesessessensesnenenenssessenns | coresesesesseeseseeeseseens
30. Surplus (contributed to) withdrawn from Protected CIIS...........ouriiiiieeeeeeeeeeeeeeeieiei | e | s | e
31. Cumulative effect of changes in aCCOUNtING PHINCIPIES..........cvuevrrureerieciiiciriii st ssessssssessesessessesensenns | seenessesssssssssessesssssssssnnes | sernssessenesemesesesesesss | cnemseseseseeeseeeseseens
32. Capital changes:
32,1 PG MMttt stnes | estessentensentensensnensnsns | sebientnens sttt ssentas | srtess st
32.2 Transferred from SUrplUS (STOCK DIVIENG)........ccveieiiniiririiiieieieeeeeeeieeeieeie e essesseissses | coressssnsssssssensenssssssssssss | oesemenenenesesesesesses | resesesesesesesessesnenes
32.3 TranSErred 10 SUMPIUS.......c ettt bbbttt et st essassens | ebnesnssnssssssssnssssssssassanss | sessemsemsessemessesessessesses | resesesesesesesseeessans
33. Surplus adjustments:
3311 P MMttt bbbt nns | estenienten st st ennensnnns | sebientens sttt ent st | srbest sttt
33.2 Transferred to capital (StOCK DIVIAENG)........cccuueiirriiiiiieirieree ettt ssessenses | crresnessesnesseinesssssssnssnsss | cessessessesesesesesesesses | resesesesesesesessesenns
33.3 Transferred from CAPItal......... ..ot sssssies | ctneeneenetnsense st esssnsenns | cesenen s | et
34. Net remittances from or (t0) HOME OffiCE........uriuiiiriiiiiicceeeeieee e ssssssnnes | sensesnessessessesssisssssssssnnes | stsnssessesesenesesesesenss | e
35. Dividends to stockholders
36. Change iN trEASUNY STOCK. .........vuueueiiieiiiicicii e
37. Aggregate write-ins for gains and 10SSES IN SUIPIUS............c.veierierienieniieiiriieieeeeeeeeeeeeeeeenenesesesessesees | seeseessessees 59,704,018 | .......c.... (161,809,013)] ..............(14,434,686)
38. Change in surplus as regards policyholders (Lines 22 through 37) I P 688,828,120 | .............150,649,396 | .............404,808,264
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38)..........ccoceriuereueiniinireienieneeeeenens | e 11,235,482,121 ....10,292,495,133 | ........10,546,654,001
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from oVerflow Page...........cccoieiiiriiiriiinicneneeee e eeeieieeees [ et 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above) ....0
1401, MiISCEIIANEOUS EXPENSE. .......cuuerieeitiirtiieieietssiecset st sese s bbb bbb s e bbb bbb bbb bbbt 131,331) | v (11,915) | e (17,389)
1402. Balances recovered (Charged Off)...........ocuiriiirire ettt | ebriseiess et eeees 93,526 | ..o 5,681 | (1,265,990)
1403. Loss on foreign exchange . .(4,113,290) ..(13,697,925)
1498. Summary of remaining write-ins for Line 14 from overflow Page..........ccooerieuriiiniciniicnsisisie e seieneies | certeiniesssieisssessienes 0 | [ 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE)......couuiieiiriiieiiiiiiseissiieisssissis s senssssenes | srsessenssess (4,151,095)] ....oovvinnnn, (8,827,390) eenn(14,981,304)
3701. SSAP 102 and SSAP 92 amortization / actuarial (losses) gains. .59,704,018 ....(14,434,686)

....(14,434 686)
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Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

CASH FLOW

Currerit Year PriorZYear Prior Ye?ar Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE...........cccveiiueeeieieiete ettt ettt ss bbb ss st bessnnnens | eeeesenas 2,216,175,159 | ......... 2,302,038,047 |......... 2,869,901,626
2. NetinVESIMENTINCOME. .......ivriiiriieriieri sttt | crbensnens 222,520,270 | ..ccrvvenee 186,914,017 | ....ccenvc. 292,639,585
3. MiSCEllANEOUS INCOME........couvuierceeeeeee ettt ensensenes | cbssisssssies (4,441,046) | ...ocovvnves (8,938,695)] ............(15,222,480)
4. Total (LINES T HMOUGN 3)....cuiuieriiireiiiiseiicieieeiti et | sreiies 2,434,254,383 |......... 2,480,013,369 |......... 3,147,318,731
5. Benefit and [0SS related PAYMENLS..........cc ittt | eineees 1,042,874,073 |............ 894,032,955 | ......... 1,318,632,105
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........cccueuieereveieveieeeiiens [ eeeiesiesiesieieeiens | e [ e
7. Commissions, expenses paid and aggregate write-ins for dedUCtions...........c.cerieurieiriririeinieeeesseseeneees e 670,656,156 | ............ 672,560,224 |............ 877,928,844
8.  Dividends paid t0 POICYNOIAETS.......c.cuviiiireieiririricieieirre st s s ssssssnsesesessssnsssesesnnns | esssssesssnssssnsesssnsnssnns | eoesessssssesesssessssssesssnsns | sesesesssnssssnsesnsnsnsnssesnes
9. Federal and foreign income taxes paid (recovered) net of $.....75,973,955 tax on capital gains (I0SS€S).........cccvev | covrrrenin. 205,083,826 |............ 371,044,240 |............ 417,961,540
10 Total (LINES 5 throUGN 9)......ccuiuuiirriiciiiiciieere ittt | seirerens 1,918,614,055 | ......... 1,937,637,419 |......... 2,614,522,489
11. Net cash from operations (Line 4 Minus LiNE 10).........cccriririuriininiinieisieeseisees ettt sssenas | cresensesnes 515,640,328 | ............ 542,375,950 |............ 532,796,242
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
120 BONGS...voiiriiii bbbt | sreeiiens 1,603,802,675 | ......... 1,987,847,516 |......... 2,499,181,870
12,2 SHOCKS ... veucereeaeeseeeeseete sttt bbb bbbt [ seenienias 701,956,469 |............ 559,837,334 |............ 750,464,273
12.3 Mortgage loans...
124 REAIESIALE.......eueececei b
125 Other INVESIEA @SSELS.......couurvurirriirirciiiieeiserie sttt | cenenienins 144,815,325 | ..ovvevenee 79,456,395 |............ 120,620,619
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............cccccovverreinniinnininncin | v (34,349) | ..o (20,328)| ..cvveeerne (26,616)
12,7 MiSCEIIANEOUS PrOCEEAS. .......cvevuivericiiieiiseisiseisste sttt b s sse s bbb ssessnsessnses st s st sssensnns | stsssesissens 24945409 | ............. 19,091,882 | ............... 6,031,145
12.8 Total investment proceeds (LINES 12.1 10 12.7).....cu ittt sssenens | seesenens 2,475,485,529 |......... 2,646,212,799 | ......... 3,376,301,955
13.  Cost of investments acquired (long-term only):
131 BONGS...voteeii bbbt | sreeiies 1,832,384,722 | ......... 2,269,687,908 |......... 2,881,070,590
13,2 SHOCKS .. vvrererresciees ettt sttt nenes | srenerentas 733,622,200 |.....on.ne. 555,315,698 |............ 792,509,622
13,3 MOMGAGE I0BNS.......cuiiiiiii itttk s bbbttt sttt sans | sbeniesstenstanstesntessnnns | errebenetenetenetenseteniens | sbetreinnreb ettt
1314 REAIESEALE. ... ettt snenns | eesensententensentensensennenns | ceneeneeneeneennennt st nntnns | errentenr et
13.5  Other INVESIEA @SSELS.......cuueuriuiiiiciieieriei ettt | cenenienis 182,234,191 |...vevoeee. 112,727,639 | ............ 150,946,734
13.6 Miscellaneous applications.. ....10,639,372 | ............. 12,221,436 ..13,765,242
13.7 Total investments acquired (LINES 13.1£0 13.6)......ccvvuuruuriurrneiicineisiieiseie it | erseiiees 2,758,780,485 |......... 2,949,952,681 |......... 3,838,292,188
14.  Netincrease or (decrease) in contract 10ans and PreMiUM NOES.............evrrrrereerrinirerninieeeeeeeeeeesesseseeseeseessees | ressessessessessesessennnsnees | seeneensesssnsssssnssnssessessns | cosssessessessessesesesesnes
15. Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14)........ccccovrrurrrrrrrrnrnensnsensenssnsenssnsssseseseseninns | ceeeeneens (283,294,956) ..(303,739,882) .......... (461,990,233)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrPIUS NOLES, CAPITAI NOLES.......ceuieuierieircicirere ettt sstents | ensessnsssssessessessensenenns | sonesresnesneensenesnsssssnssnns | eessesnssnssassensensensennenns
16.2 Capital and paid in SUrPIUS, 1€SS trEASUNY STOCK........c.cueurireiriieiriieirtie et sssenens | seessessstessissessssnnssenns | erneiemetsnesssessssessssees | contsesnssesnesssneeenneieneeas
16.3 BOMTOWEM fUNGS......cveirireieieie bttt ss e esesnns | ensessnsssssessessessensensenns | coneunesnesnesnssnssssssssnsinns | resessessessassansensennenenns
16.4 Net deposits on deposit-type contracts and other insurance liabilities............covrreerieirneirererercrieees | e [ e | e
16.5 Dividends t0 SIOCKNOIAETS..........ccu vttt | enseesnsssssessessessensenenns | conemneineenesneesesnsssssnninns [ eeeeesnseessaneensenenenenns
16.6  Other cash provided (APPHEA)........c...vuereuierriiiiieiineine et | ceseresis 196,972,753 |...ccoovve. 171,583,821 | oo 41,957,622
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........ [ ............ 196,972,753 | ..ccoevne. 171,583,821 | ..ooocvnve 41,957,622
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)......cc.cccovveevee [ covirvrnnns 429,318,125 |............ 410,219,889 |............ 112,763,631
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YN ....cvvvirvriiciiiceiei ittt | cenerienins 783,747,440 |............ 670,983,809 |............ 670,983,809
19.2 End of period (Ling 18 PlUS LINE 19.1)........euuiuririeeiicieiiieiscicesctee et sseensenes | eveeeres 1,213,065,565 | ......... 1,081,203,698 |............ 783,747 440
Note: Supplemental disclosures of cash flow information for non-cash transactions:
T 0 vvvvvvvvvvvvvvvvvvvv— | | | |
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Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 1 - SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A Accounting Practices (required NAIC disclosure regardless of whether there is any significant change)

The accompanying financial statements of Factory Mutual Insurance Company ("Company") have been prepared on the basis of accounting

practices prescribed or permitted by the Rhode Island Division of Insurance.

The state of Rhode Island requires insurance companies domiciled in the state of Rhode Island to prepare their statutory financial statements in
accordance with the National Association of Insurance Commissioner' (NAIC) Accounting Practices and Procedures Manual subject to any
deviations prescribed or permitted by the Rhode Island Division of Insurance. The Company has no state prescribed or permitted practices.

State of
Domicile Current Period Prior Year
NET INCOME
(1) FACTORY MUTUAL INSURANCE COMPANY state basis (Page 4, Line 20,
Columns 1 & 3) RI 408,274,785 550,079,112
(2) State Prescribed Practices that increase/decrease NAIC SAP
(3) State Permitted Practices that increase/decrease NAIC SAP
(4) NAICSAP (1-2-3=4) RI 408,274,785 550,079,112
SURPLUS
(5) FACTORY MUTUAL INSURANCE COMPANY state basis (Page 3, line 37, Columns
1&2) RI 11,235,482,121 10,546,654,001
(6) State Prescribed Practices that increase/decrease NAIC SAP
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=8) RI 11,235,482,121 10,546,654,001

B. Use of Estimates

No significant change.

C. Accounting Policy

1-5. No significant change.

6. (required NAIC disclosure regardless of whether there is any significant change)

U.S. government agency loan-backed and structured securities are valued at amortized cost. Other loan-backed and structured

securities are valued at either amortized cost or fair value, depending on many factors including: the type of underlying collateral, whether
modeled by NAIC vendor, whether rated (by either NAIC approved rating organization or NAIC Securities Valuation Office), and relationship of

amortized cost to par value and amortized cost to fair value.

7-13. No significant change.

D. Going Concern (required NAIC disclosure regardless of whether there is any significant change) - Not applicable

NOTE 2 - ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS
No significant changes

NOTE 3 - BUSINESS COMBINATIONS AND GOODWILL

No significant changes

NOTE 4 - DISCONTINUED OPERATIONS

No significant changes

NOTE 5 - Investments
A. Mortgage Loans

No significant change.
B. Debt Restructuring

No significant change.
C. Reverse Mortgages

No significant change.
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Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 - Investments (continued from preceding page)

D. Loan-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)

(1)

NS
E L

Description of Sources Used to Determine Prepayment Assumptions

Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, not including anticipated
prepayment at the date of purchase. Loan-backed securities are valued using an effective yield based on current prepayment assumptions

obtained from Bloomberg. Prepayment assumptions are reviewed periodically and updated in response to changes in market interest rates.

Other-Than-Temporary-Impairment (OTTI) Loss Recognized in the Aggregate - Not applicable

OTTI by CUSIP - Not applicable

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized

in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a

non-recognized interest related impairment remains):

a. |The aggregate amount of unrealized losses: 1. |Less than 12 Months $
2. 12 Months or Longer $ 1,850,581

b. |The aggregate related fair value of securities with 1. |Less than 12 Months $
unrealized losses: 2. |12 Months or Longer $ 18,313,663

OTTI Additional Information

All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether other-than-temporary
impairments should be recognized. The Company asserts that it has the intent and ability to hold these securities long enough to allow the
cost basis of these securities to be recovered. These conclusions are supported by a detailed analysis of the underlying credit and cash
flows of each security. Unrealized losses are primarily attributable to credit spread widening and increased liquidity discounts. It is possible
that the Company could recognize other-than-temporary impairments in the future on some of the securities, if future events, information

and the passage of time causes it to conclude that declines in value are other-than temporary.

E. Repurchase Agreements and/or Securities Lending Transactions

(1)

Policies Requiring Collateral
No significant change.
Collateral Pledged

No significant change.
Collateral Received

a. Aggregate Amount of Cash Collateral Received

No significant change.

|b. |The fair value of that collateral and of the portion of that collateral that it has sold or repledged

63,960,228

(required NAIC disclosure regardless of whether there is any significant change)

(4)

Collateral Administered by an Affiliated Agent
No significant change.

Collateral Reinvestment

No significant change.

Collateral Not Permitted to Sell or Replege
No significant change.

Collateral Transactions Beyond One Year

No significant change.

F. Writedowns for Impairments of Real Estate, Real Estate Sales, Retail Land Sales Operations and Real Estate with Participating Mortgage Loan
Features

No significant change.
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Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 - Investments (continued from preceding page)

G. Low Income Housing Tax Credits

No significant change.

H. Restricted Assets

No significant change.

l. Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change) - Not applicable

J. Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)

Not applicable

K. Structured Notes - Not Applicable

NOTE 6 - JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

No significant changes

NOTE 7 - INVESTMENT INCOME

No significant changes

NOTE 8 - DERIVATIVE INSTRUMENTS

No significant changes

NOTE 9 - INCOME TAXES

No significant changes

NOTE 10 - INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

No significant changes

NOTE 11 - DEBT
A Debt

No significant change.

B. Federal Home Loan Bank Agreements (required NAIC disclosure regardless of whether there is any significant change) - Not applicable

NOTE 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER

POSTRETIREMENT BENEFIT PLANS

A. Defined Benefit Plan

(1)-@)

No significant change.

(4)

SS;:JZ?:SZLSQI zgtst Pension Benefits Postretirement Benefits Special or %osrxr;\(’:\it:)aj\ﬁeneﬂts per
Current Period Prior Year Current Period Prior Year Current Period Prior Year
Service cost $ 37,648,481 |$ 41,715,750 |$ 1,378,829 |$ 1,484,250 |$ $
Interest cost 71,533,412 66,022,500 6,543,493 6,181,500
Expected return on
plan assets (122,547 ,555) (126,176,250) (6,287,195) (6,796,500)
Transition asset or
obligation (85,500) (96,000) 1,311,750
Gains and losses 31,473,890 3,526,500 3,634,286 3,474,750
Prior service cost or
credit 103,607 35,907,000 1,252,237 2,484,750
Gain or loss
recognized due to a
settlement
curtailment
Total net periodic
benefit cost $ 18,126,335 |$ 20,899,500 |$ 6,521,650 |$ 8,140,500 |$ $

(required NAIC disclosure regardless of whether there is any significant change)
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Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS (continued from preceding page)

(5)-(21)
No significant change.
B. Description of Investment Policies
No significant change.
C. Fair Value of Plan Assets
No significant change.
D. Rate of Return Assumptions
No significant change.
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.
Impact of Medicare Modernization Act on Postretirement Benefits

No significant change.

NOTE 13 — CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

No significant changes

NOTE 14 - LIABILITIES, CONTINGENCIES AND ASSESSMENTS
No significant changes

NOTE 15 - LEASES

No significant changes

NOTE 16 - INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL INSTRUMENTS WITH CONCENTRATIONS OF
CREDIT RISK

No significant changes

NOTE 17 - SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

A. Transfers of Receivables Reported as Sales - Not applicable
B. Transfer and Servicing of Financial Assets
(1) Loaned Securities
No significant change.
(2) Servicing Asset and Liabilities (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
(3) Servicing Assets and Liabilities Subsequently Measured at Fair Value - Not applicable
(4) Securitized Financial Assets that Transfer as a Sale (required NAIC disclosure regardless of whether there is any significant change)
Not applicable

(5) Transfers of Financial Assets Accounted for as Secured Borrowing - Not applicable
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Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 17 — SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES (continued from preceding page)
(6) Transfers of Receivables with Recourse - Not applicable
(7)

Repurchase Agreements - Not applicable

C. Wash Sales (required NAIC disclosure regardless of whether there is any significant change) - Not applicable

NOTE 18 — GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE PORTION OF PARTIALLY INSURED PLANS

No significant changes
NOTE 19 - DIRECT PREMIUM WRITTEN/PRODUDUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

No significant changes

NOTE 20 - FAIR VALUE MEASUREMENTS (required NAIC disclosure regardless of whether there is any significant change)

A Inputs Used for Invested Assets Measured at Fair Value
(1) Fair Value Measurements at Reporting Date
The Company categorizes its invested assets that are measured at fair value into the three-level fair value hierarchy. Item 4 provides a
discussion of each of these three levels.
Assets at Fair Value Level 1 Level 2 Level 3 Total
Bonds $ $ 35,125,607$ $ 35,125,607
Common Stocks - Industrial and Miscellaneous 5,042,311,528 5,042,311,528
Common Stocks Mutual Funds 715,076,254 87,121,728 802,197,982
Total $ 5,757,387,782|$ 122,247,335|$ $ 5,879,635,117
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
The Company has no assets measured at fair value in the Level 3 category.
(3) Policy on Transfers Into and Out of Level 3
At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that
would cause an instrument to be transferred into or out of Level 3. The Company has no assets measured at fair value in the Level 3
category.
(4) Inputs and Techniques Used for Fair Value
The valuation techniques required by the Fair Value Measurements guidance (SSAP 100) are based upon observable and unobservable
inputs. Observable inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.
These two types of inputs create the following fair value hierarchy:
Level 1 Quoted prices for identical instruments in active markets
Level 2 Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets
that are not active; and model-derived valuations whose inputs are observable or whose significant value drivers are
observable
Level3  Significant inputs to the valuation model are unobservable
The Company retains independent pricing vendors to assist in valuing invested assets when the prices are not available from the SVO.
When available, the Company uses quoted market prices to determine the fair value of investment securities, and they are included in
Level 1.
When quoted market prices are unavailable, the Company uses quotes from independent pricing vendors based on recent trading activity
and other relevant information, including market interest rate curves, referenced credit spreads and estimated prepayment rates, where
applicable. These investments are included in Level 2 and are primarily comprised of fixed income securities which are NAIC rated 3 or
below.
In infrequent circumstances, the pricing is not available from the pricing vendor and is based on significant unobservable inputs. In those
circumstances, the investment security is classified in Level 3. There are no Level 3 investments at reporting date.
(5) Derivative Fair Values - Not applicable
B. Other Fair Value Disclosures - Not applicable
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Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 20 - FAIR VALUE MEASUREMENTS (continued from preceding page)

C. Fair Values for All Financial Instruments by Level
Not Practicable
Type of Financial Instrument |Aggregate Fair Value| Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
Bonds $ 4,297,081,470| §  4,118,190,439| $ $ 4118190439 § $
Common Stocks 5,844,509,510 5,844,509,510 5,757,387,782 87,121,728
Cash, Cash Equivalents,
Short Term Investments 1,213,065,565 1,213,065,565 1,213,065,565
Securities Lending
Reinvested Collateral Assets 63,960,228 63,960,228 63,960,228
Total $§ 11,418616,773] § 11,239,725742| §  7,034,413575| §  4,205312,167| § $
D. Not Practicable to Estimate Fair Value - Not applicable

NOTE 21 - OTHER ITEMS

No significant changes

NOTE 22 - EVENTS SUBSEQUENT

No significant changes

NOTE 23 - REINSURANCE

No significant changes

NOTE 24 - RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

A-E. No significant change.
F. Risk Sharing Provisions of the Affordable Care Act - Not applicable

(required NAIC disclosure regardless of whether there is any significant change)

NOTE 25 - CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES (required NAIC disclosure regardless of whether there is any
significant change)

No significant changes

NOTE 26 - INTERCOMPANY POOLING ARRANGEMENTS

No significant changes

NOTE 27 - STRUCTURED SETTLEMENTS

No significant changes
NOTE 28 — HEALTH CARE RECEIVABLES

No significant changes

NOTE 29 - PARTICIPATING POLICIES

No significant changes

NOTE 30 - PREMIUM DEFICIENCY RESERVES

No significant changes

NOTE 31 - HIGH DEDUCTIBLES

No significant changes

NOTE 32 — DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES
No significant changes

NOTE 33 — ASBESTOS/ENVIRONMENTAL RESERVES

No significant changes
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Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 34 - SUBSCRIBER SAVINGS ACCOUNTS
No significant changes
NOTE 35 - MULTIPLE PERIL CROP INSURANCE

No significant changes
NOTE 36 - FINANCIAL GUARANTY INSURANCE
A. Financial Guarantee Insurance Contracts
No significant change.
B. Schedule of Insured Financial Obligations at End of Period (required NAIC disclosure regardless of whether there is any significant change)

Not applicable
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Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

1.2
2.1

22
3.1

3.2
33

41
42

6.1
6.2

6.3

6.4

6.5

6.6
741

72

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3
9.31

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act?

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity?

If yes, date of change:

Yes|[ ]
Yes|[ ]

Yes|[ ]

No[X]
No[ ]

No[X]

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

Have there been any substantial changes in the organizational chart since the prior quarter end?

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

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

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

Yes[X]

Yes|[ ]

Yes|[ ]

No[ ]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

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

1

Yes[ ] No[X]

213112012

NAT ]

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.

1

213112012

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).

01/10/2014

By what department or departments?
Rhode Island Division of Insurance

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

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

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

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

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

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

NIA[X]
NIA[X]

No[X]

No[X]

No[X]

1 2 3
Affiliate Name Location (City, State) FRB

0ocC

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards?

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

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

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

(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).
The Code of Ethics was amended to refer to the whistleblowing process referenced in the Code of Conduct.

Have any provisions of the code of ethics been waived for any of the specified officers?

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

Qo7

Yes [X]

Yes [X]

Yes|[ ]

No[ |

Nof[ |

No[X]



Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.1
10.2

1.1

1.2

13.

14.1

15.1
15.2

16.1
16.2
16.3
17.

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,036,810,028
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] 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 2,691,526,706 2,897,178,036
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 993,433,806 1,036,810,028
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 3,684,960,512 $ 3,933,988,064
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 63,960,228
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 63,960,228
Total payable for securities lending reported on the liability page: $ 63,960,228
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[X] No[ ]
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
JP Morgan Worldwide Securities Services 383 Madison Ave. New York, NY
RBC Investor Services 200 Bay St. Toronto, Ontario CANADA
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)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
174 Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
JP Morgan Worldwide Securities Services Sanford C. Bernstein & Co LLP White Plains, NY
JP Morgan Worldwide Securities Services Standish Mellon Boston, MA
JP Morgan Worldwide Securities Services CSFB New York, NY
JP Morgan Worldwide Securities Services Morgan Stanley Philadelphia, PA
JP Morgan Worldwide Securities Services Goldman Sachs New York, NY
JP Morgan Worldwide Securities Services Blackrock Financial Management Inc New York, NY
RBC Investor Services BMO Asset Management Inc Toronto, Canada
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe 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.
2. 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.
3.1 Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
3.2 Ifyes, give full and complete information thereto:
4.1 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[ ] No[X]
4.2 Ifyes, 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
0.000 0.000 0
Total XXX XXX 0 0 0 0 0 0 0 0
5.1 Operating Percentages:
5.1 A&H loss percent 0.000%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent excluding cost containment expenses 0.000%
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. $ 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 Ifyes, please provide the amount of funds administered as of the reporting date. $ 0
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Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
NAIC Certified Effective Date
Company ID Domiciliary Type of Reinsurer Rating[  of Certified
Code Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6)  |Reinsurer Rating
U.S. Insurers
10527........... 03-0339975......... Saint George InSUrance COMPANY...........uuieieieieniinminmiensererseseesesse s VT Unauthorized... [ ..cccooeverenenines | e
14862........... 54-1846993......... NiSource Insurance Corporation, INC...........c.oeureuriiurieinieiesieee s UT.oeee Unauthorized... [ ..ccooeeeeeeveeeees [,
22713........... 23-0723970......... Insurance Company Of NOTth AMENICa. ... PA........... Authorized....... [ |,
All Other Insurers
AA-3190569........ Burgundy Reinsurance Company, Ltd Unauthorized...
AA-5760054........ Coltivi INSUrANCE PE LEG. ..o e ss s Unauthorized...
..................... AA-3190181........ | Elco INSUraNce COMPENY..........coiueviveiiieiireicisseisietss s Unauthorized... [ .ooooovvrveeeiviiicees [ e,
..................... AA-3190186........ | White Rock Insurance (SAC) LIMItE..........ccoueveireriierieiieiceesie e Unauthorized... | ..ocooveeveeiceies | o,

Qo9



Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE 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 Prior3Year Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccccoevvveveeen AL | L [, 28,141,384 | ... 22,533,000 |..coovrrirrnnes 333,333 [ .o 8,549,392 [ ...ccvvrirnnnn 677,592 | ..oovirirnen. 2,634,733
2. Alaska......coorrrrrnreneeneen AK [ L | e 5,850,573 [..oovvrrrrne. 7,705,140 (.o, 930,325 | ovoveeireeieinne 96,442 | ..ooovrrininne 3,059,474 | ..o 1,027,404
3. Arizona.....oeeeeeeen A AZ [ L 25,285,265 | ............... 26,508,074 | ...cccvevnee. 16,904,605 | ......ccooce.... 3,098,161 | ......cc....... 48,853,918 | ....coccvveon. 52,069,912
4, Akansas.......cooeeerininneee AR | oL | e, 15,717,720 [ .oovenen 15,463,781 [ .oovvvrnne. 7,099,855 |...ocovvvnene. 3,661,564 19,137,798 [ .o 7,408,618
5. California... ...278,287,778 | .............277,599,977 29,246,407 25,311,077 29,077,466 51,445,339
6. Colorado......cccoervrrrrrerrireenen CO oL | e 15,938,450 [ ..cvrvrrnnee 15,802,016 [ ..ccovvvrnene. 6,100,666 11,341,224 10,815,102 26,153,387
7. Connecticut..........ccooevereeeeen. CT [l [ oo 17,606,492 |............... 13,275,818 [ .ovvvirnee. 3,052,070 |....ccooevuee. 2,464,159 |....cccoevnee. 5,208,203 | ....cccoevrerne. 1,795,277
8. Delaware.......ccccoeovererrcreene DE [ oo Lo e 1,701,394 | .o 860,393 [ oo 96,694 | ..ooovvririenne 183,629 | ..ovvverviennes 1,958,928 | ....covvvvrrrnnn. 467,515
9. District of Columbia...........DC| ...l | e 9,289,794 |...ccoovrveee. 8,562,159 |....ccevvrnee. 1,383,437 | oo 528,728 | ....oovvveune. 6,191,140 [..ccooovrrrrrnen. 919,111
10, Florida.......ooovovvvvvrvevrinren FL o Lo | e 87,523,755 | ..ocvveenne. 96,854,088 |....ovevvvrnnes 6,585,921 [ ..ocrverenee 12,092,039 | ..cccovvrnvne 22,751,734 | oo 11,397,310
11, Georgia......ccoevererverierieieene . GA | oL | e 53,610,809 |....ccceevne. 54,488,556 | ............... 16,761,818 | .......c........ 5,879,076 | ............... 46,789,156 | ......ccoo..... 14,400,145
12. [ SRRSO | SRR EVPRN ISR 6,327,365 [ ...cocovvrenne. 6,106,628 | ...ooovovvvrrene [GLI74 ) E— 136,540 | ..ovvvevvrrrrnnnns 188,567 | wovvvrvrreereerene 58,143
13, 1daho......cccoeveeveveveveseceeeen D L | 5,658,858 |......cccevn... 4,680,007 | .ooveveereierererisieniens | e 2,255,018 | ...ccovrrrne. 7,885,546 | ....coovveveereieieierennns
S 1111310 ISR | B ISR ISP ISR 55,523,803 | ..cccvvvreenes 62,898,853 | ..ccoverrinnes 8,657,518 [ ..ccrvvrnnee 21,455,796 | ..coovvrenne. 38,004,386 | ....oovrnrnne 45,177,219
15, Indiana.......cccooovvererrieiennns 34,865,858 | ... 25,358,598 | ...ocovverirenn 1,919,445 | ..o 13,981,052 10,655,016 [...ccoovvnee. 6,979,297
16. 17,988,551 17,863,813 ....2,096,684 102,629,030 [ .o 832,330 ...1,192,623
17. 13,451,412 10,942,519 [ .oooireienne, 721,489 | ..o 6,427,548 12,639,369 [...ccoovrvnee. 1,161,713
18, Kentucky.....oocoovrenrnireennn. 41,082,330 37,614,680 |..ccovrrennee 7,540,187 | ....oooce. 141,151,165 19,603,905 18,045,268
19. Louisiana... 40,925,999 36,978,120 ....5,514,115 1,124,797 38,741,693 27,927,587
20.  Maine.....ccocovvvvneneneeneeneene ME | o Lo [ 7,087,345 (..o 7,964,341 (.o, 729,903 [ .oovveeenes 101,542 | v, 95,915 | oo 1,170,774
21, Maryland......c..coovvvrniniennns 22,611,061 | ..ccvvvneee. 21,823,976 | ..ccovrvrnee. 13,551,279 | covovvvieinen. 7,133,922 .o 20,673,987 | .covrrernee. 24,238,684
22. Massachusetts.................... MA]...... Lo 41,482,050 | ..o, 41,751,057 | .o, 22,967,309 | ..cocvvrnee. 21,365,831 | ..coovvvvne. 20,264,926 | ............... 30,346,108
23, Michigan........cccoovrvrivrneirennes 33,035,887 | ..ccvvrrnne 32,301,949 | oo 5,540,757 | ..oevvrrernes 11,554,151 | .ooverne 15,010,970 | ..ccovvvrnvne 19,437,168
24.  Minnesota............cccoeevrenne. 30,193,344 | ......ccouc.... 24,403,004 |....ccoevnnee 5,928,652 |............... 15,234,239 | ...ocvrrnre. 8,139,747 | ...ccoeevne. 26,999,436
25, MiSSISSIPPI..eeerrerrerrerrirrirines 16,361,029 |...ccoovnve. 16,614,356 |[....ccovvnne. 3,431,354 | oo (19,901 covvvevrirene 6,137,274 | ..ccoevvrnne. 2,903,686
26.  MiSSOUTi.......cooeeveerrcriiennes 31,448,306 | ............... 34,988,808 | .............. 20,110,452 | ..coovvvvne. 13,195,707 | ..cvvvnee 45,500,034 |............... 17,099,266
27. Montana.........ccoeverrerrereeeee MT | s Lo [ 6,136,492 [ ...ccovrvernne. 4,659,759 | ..ovvvrrriiirnn. 540,024 |......cccovvvrerne. 540,517 [.ovovierirernns 533,987 | .covveiriiren. 2,085,035
28.  Nebraska..........cocoevevereeeee . NE | oo Lo [ 8,101,106 [ ....ccevvnvee. 7,753,386 | ...cccovvvnvne. 6,136,009 |.....ccco....... 4,029,688 |............... 10,665,899 |......cc.cc...... 2,520,549
29.  Nevada.....coooorverrrrirrinn. 19,619,741 15,476,649 |......ccooe..... 1,162,345 | ...coovvrinn 8,109,786 |......cocrvvne. 2,446,866 |........cco..... 2,095,315
30. New Hampshire. ...4,831,348 ....3,509,970 |...................687,542 | ..... 2 (49,293) [ ..o 424264 | ..o, 283,012
31, New JErsey....oovvvrnrrrereineines 34,545,803 33,274,562 | .00 2,963,041 | e 13,001,798 29,669,474 29,441,846
32, New Mexico........cooeververeeee . NM | s Lo | e 3,816,820 |......ccoo....... 5,867,186 [......cc.cceee.d,596,783 | oo | e 4,498,978 | ................. 5,562,022
33, New YOrK...ooovoeeerrieieinens 70,618,319 | .ovvvrennes 65,834,173 | .oovvvvrnnns 42,559,287 | ...covrvvnne. 33,740,686 | ............. 225,936,241 | ..o 220,042,901
34.  North Carolina....................... 52,970,680 | ......c........ 49,593,579 | ..coocvvevren 3,431,947 .o 6,419,638 |....cccccouve. 5,049,913 [ ...ccoevnnnn 4,465,218
35.  North Dakota.......c.coeerrerreeee ND | oL v 9,601,963 | .....coevvvnee 10,167,822 |...ccovvrnne. 9,620,083 |....ccccvvene. 9,058,495 | ......ccooune. 29,514,986 | ..cccovvrrrrennes 9,382,483
36.  ONi0..coivevcreieeeeea OH]|....... [ U 43,952,627 | ...coovnene. 43,639,304 | ... 25,565,520 | .....ccccovvnne 5,940,938 | ............... 88,437,717 | .ccveree. 55,789,672
37. Oklahoma........cccvvvrrrrrerennn. 19,048,325 | ....oovvnvne. 16,866,356 | ......cce.... 25,152,710 | .cevvrerneen. 10,637,997 | ............. 123,588,615 | ...coovvrene 7,091,789
38, Oregon......cccvevevrevrerserernnns 30,684,801 | ... 29,796,490 |...ccovvvvrenne, 705,683 |...ccooovvnine, 2,582,830 [ ..cocverrerrrnns 892,212 | .o 2,313,666
39.  Pennsylvania..........cccoeevenen. 74,105,683 |..coovvnvne. 76,030,729 | ..ccvvvrene. 32,929,437 | .ovvvrennn 34,998,517 | ..ccovvnee. 114,035,886 | ............. 166,362,691
40. Rhode Island.........cccooeoveeeeee R | oo L [ 6,874,947 | ...ccoevnee. 4,213,847 | .o, 1,257,949 | ..ccoovvirnnn 7,016,682 |.....coevuve. 2,929,579 | ..ocvirernenn. 6,374,743
41.  South Carolina.. 32,103,824 32,474,748 22,973,299 15,363,075 54,311,413 17,011,687
42.  South Dakota...........ccceeeee.SD | oL [ 4,072,319 | .o, 4,379,132 | oo, 1,563,228 | ...ccovvvernnnn 2,334,665 |....ccoererrnnns 989,972 [ ...covvvrirnen. 2,294,052
43. 39,104,643 | ..coovvnenes 41,027,038 | .coovverrnnnn 2,450,981 [ ..oovvrrnnes 20,729,537 | .ccovvvrne. 11,448,293 | ............... 17,793,103
44, ....166,630,005 | .............161,083,661 86,667,903 36,191,876 ....209,346,628 ....111,028,666
45, Utah.....coooovvevecnenrnnenenenn UT L [ 12,609,070 |...cccovvnvvnee 13,270,941 [ .o 349,939 ..o, 1,221,153 | v 1,141,538 | .o 1,423,543
46.  Vermont........coceeveveverereeeen VT | Lo [ 4,849,319 | ..ccovvrrnnne. 4,139,841 | .ooovrre. 1,279,622 | ..ooovvernnn 3,546,792 [ ..covvvererrnnn, 104,568 |....cccovvrrnnes 2,878,395
47, Virginia.....o.oceeverveneerrneinninnens VA[....... [ S 33,257,650 | ..ccvvervne 32,781,637 | oo 16,010,997 | .oovvvrnvnee. 16,146,776 | ..cccovvnnvnn. 18,285,554 | ...ccovvvnvee 12,613,594
48.  Washington............cccevuune. WA ... Lo oo 51,659,545 | .....cceeon.. 50,103,654 | ............... 15,813,067 |...ccvvvvvnen. 1,009,328 | .........c..... 18,362,730 | ..ccooevveven 13,508,078
49.  West Virginia.........coccovereuneen. WV ... IS 5,411,260 [...cocovvvnne. 4,869,546 | ..ovooveveeeeerneinrinnens | v [ s 700,911 [ 828,888
50.  Wisconsin........cccooovevevereeee W il | 25,130,522 | . 23,866,128 | ....ccooevveiee 5,073,280 |.....ccconne. 3,754,289 | ......ccooc.e. 26,481,649 |............... 13,589,237
51, Wyoming.....coeveervereevennenee WY | Lo 02,372,302 [ e 3,731,516 [ oo 500,082 |.....cccrvenee. 2,009,153 [ .ooovvrieenes 4,998,031 | ..ovvrvvreennen. 1,976,171
52.  American Samoa.........c.coeeee . AS [ oot Nuct | 279 | e 193 | oo | e [ e | e
53.  GUAM.....ovvrrrrrnrnrrenerenens QU | L | i 161,522 [ 173,439 | oo
54.  Puerto Rico.........ccoeevreeee PR | L | .. 16,619,868 | .. 14,903,585 |....cccccvvvrrrne, 238,760
55. .66,951
56.  Northern Mariana Islands.....MP | ......L....| cooeooereiirineeneenn8,539 [ 0,275 [ e
57. 193,919,772 81,813,421 141,197,899 | ............. 171,599,364 | ............. 153,852,775
58. ....163,872,538 ... 172,583,410 |...coovoeve. 58,022,605 |......cccc..... 14,970,599 [..ccoovnnnn 98,365,796 | ....coovven.. 75,896,852
59. 2,075,248,313 2,042,051,976 |............637,278,212 725,721,735 | ..........1,699,252,048 | ..........1,331,029,823
DETAILS OF WRITE-INS
58001. AFG AFGHANISTAN B .. 0,65 I 21,275 | (23,829) [ .ovrvreereereereernnrnernnrens [ v | e | e
58002. DZA ALGERIA.........cccooovrvrans [ onne ) 9.9 I 35,773 | oo 83,913 | e [ [ e | s
58003. ARG ARGENTINA........ccccovvnne [ et ) 9.9 I 470,666 | ..o 749,339 [ oo | e | e | s
58998. Summary of remaining write-ins
for Line 58 from overflow page... | ... XXX.| cccovrvrnne 163,344,824 | .......... 171,773,987 | ............... 58,022,605 | ......ccoeen.. 14,970,599 | ...ccovvnen 98,365,796 | ....covvnvnee. 75,896,852
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... ] ..... XXX [ e 163,872,538 | ............ 172,583,410 [............... 58,022,605 |......ccco.... 14,970,599 [ ..ccoovnnen 98,365,796 | ..o 75,896,852

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
a

(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for September 30, 2016 of the FACTORY MUTUAL II\ISURAI\ICE COMPANY

Organizational Chart

September 30, 2016

Policyholders

Factory Mutual Insurance Company
NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs

FM Insurance Company Limited
NAIC 00000 GBR
AlIN 1D AA-1120610

FM Approvals LLC
NAIC 00000 RI
Fed ID 05-0520189

FMRE Holdings LLC
NAIC 00000 DE
Fed ID 27-1439297

TSB Loss Control Consultants, Inc.
NAIC 00000 GA
Fed ID 58-2190659

FMIC Holdings, Inc.
NAIC 00000 RI
Fed ID 05-6009005

FM Global de Mexico S.A. de C.V.
NAIC 00000 MEX
AlIN ID AA-2730043

Factory Mutual Insurance
Company
Escritorio de Representag¢do No
Brasil LTDA
NAIC 00000 BRA

|
] ] ] | ]
FM Engineering FM Approvals FM Approvals Watch Hill Insurance Corporate FM Global Appalachian FM Global Affiliated FM Risk Engineering
International Limited Assessoria E Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Insurance
Limited NAIC 00000 Representacdo NAIC 00000 VT Inc. S.deR.L.de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR GBR LTDA Fed ID 20-2740839 NAIC 00000 RI NAIC 00000 MEX Fed ID 05-0284861 Fed ID 27-0433536 NAIC 10014 RI NAIC 00000 BMU
NAIC 00000 BRA Fed ID 05-0453751 Fed ID 05-0254496 Fed ID 98-0131767
O |
P | | | | | |
[EEY
Two 95 95 95 95 FISIIIar(IIIiZ::I FM d.o Brasil FMCENEII}:'ETINE N.ew
Ledgemont LLC || Hayden Mezz Owner Hayden LLC Hayden Lender LLC Hayden Mezz Colombia Servicos de sh °"shu " |r‘1:g Lt Providence
NAIC 00000 DE LLC NAIC 00000 DE NAIC 00000 DE Lender LLC SAS Prevencao de ( NZ'I‘E 02'())0 : t l\{luFual
Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NAIC 00000 Perdas Ltda. o Limited
Fed ID 46-0655775 Fed ID 46-0644539 oL NAIC 00000 N NAIC 00000
BRA BMU
I I I I
Hobbs Brook 601 275 175 Johnston 101 3460 Atwl::dl e Hol::lbilj:olar HOI::;bELSCOIar |:IV|IdASIa
Management Wyman Buildin Edgewater Legac 265 Winter Preston oldings
Lic Hoz:i f;:ok Edgthcater W\I/.mean LLC e g dgthate gacy LLC Ridge LLC NAICD(:EOOOO NAIC 00000 NAIC 00000 Pte. Ltd.
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 Fed 1D 46. DE DE NAIC 00000
DE GBR OE OF DE DE DE DE DE Fed ID 30- Fed ID 35- SGP
Fed ID 04- Fed ID 04- Fed ID 04- Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- Fed ID 46- 1737956 0871090 2566166
3516897 3516901 3516936 8836334 1439940 2766487 1440057 2775533 1609795
| |
93 Building 404 610 Lincoln Park Ridge Neponset Hobbs Solar Hobbs Solar Green Street
LLC Wyman LLC LLC Bldg LLC 401 285 Central West River 245 81 2L 3LLC Plaza LLC
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000 NAIC 00000
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE
DE Fed ID 04- Fed ID 04- Fed ID 04- NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE Fed ID 38- Fed ID 32- Fed ID 30-
Fed ID 04- 3516903 3516902 3516937 DE RI RI Fed ID 04- Fed ID 20- Fed ID 38- 3982389 0486346 0939299
3516935 Fed ID 27- Fed ID 27- Fed ID 27- 3516938 2775533 3942900
1169682 1595571 1439297




Statement for September 30, 2016 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE Y

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

[4%9)

1 2 3 4 5 6 7 10 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 D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Mgﬁﬁfers Name Code | Number | RSSD | CIK |nternational| or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s)
0065...... Factory Mutual Insurance Company & its Affiliates.... |21482. [05-0316605 |........... [.cceeer | covrrererrennn. Factory Mutual Insurance Company...........cccoeveverereereneereeneeinns | Rliieiiiiii [RE i | ettt ssssensens | sssessesssssssesssssssesses | svossissessesssns | sosessessssossssssssssssesses st esses s b s s s s sssessessssaes 1.
0065...... Factory Mutual Insurance Company & its Affiliates....| 10014. [05-0254496 |........... | cccees [ corrrrvrenninnens Affiliated FM Insurance Company..........coe.eveerereeersnsenseseenssnsenns FMIC Holdings, INC.......vvvrrerrenrirrieinrinrieisiienenns Ownership......... ...100.000 |Factory Mutual Insurance Company...... 1.
0065...... Factory Mutual Insurance Company & its Affiliates.... | 10316. [05-0284861 |........... [.oeevee | covrerrerrernnns Appalachian Insurance Company...........cccceveverrenierenienennens FMIC Holdings, INC.....covverererrieieiesieeseienins Ownership......... ...100.000 |Factory Mutual Insurance Company...... 1.
0065...... Factory Mutual Insurance Company & its Affiliates....|00000. [AA-1120610]......cccc. | ccoeeer [ cormerrrenreneens FM Insurance Company Limited............ccooverneenrineneeneernesiennnns Factory Mutual Insurance Company.................... Ownership......... ...100.000 |Factory Mutual Insurance Company......
0065...... Factory Mutual Insurance Company & its Affiliates.... [00000. [98-0131767 |......ccc. | coveer | ovrererrierenns Risk Engineering Insurance Company Limited FMIC Holdings, INC....c.covvevecrereecesce e Ownership......... ...100.000 |Factory Mutual Insurance Company......
0065...... Factory Mutual Insurance Company & its Affiliates.... |00000. [AA-2730043|........... [.oeeeer | eovrrerrerrennn. FM Global de Mexico S.A. de C.V.....ccovevvvieirieereeienie MEX.......... [D1S TR Factory Mutual Insurance Company.................... Ownership......... ...100.000 |Factory Mutual Insurance Company......
0065...... Factory Mutual Insurance Company & its Affiliates....|00000. [20-2740839 | ......c.... [ccoeees [cerrrrvrernennens Watch Hill Insurance Company. FMIC Holdings, INC......cuverrerrerrereinirneineieesinnnenns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0065...... Factory Mutual Insurance Company & its Affiliates.... |00000. [05-0453751 | ....ccoee [wovivee | evrrvrrerrennne Corporate Insurance Services, Inc. FMIC Holdings, INC.....covverrererieiecsieeseienins Ownership......... ...100.000 |Factory Mutual Insurance Company......
0065...... Factory Mutual Insurance Company & its Affiliates....| 00000. |.....c.ccoeomenee | cerrrrnees [ errnes [ cormerneenneneens New Providence Mutual Limited............coooeurininnrnnininereins Risk Engineering Insurance Company Limited.... | Ownership......... ...100.000 |Factory Mutual Insurance Company......
Factory Mutual Insurance Company - Escritorio de

0065...... Factory Mutual Insurance Company & its Affiliates.... [00000. | .......cccoeerves [rrervervnns [rrvinns [evrererieinns Representagao No Brasil LTDA. Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates....|00000. [05-0520189 | ......c.... | ccoeees [ corrrrerenreneens FM ApProvals LLC........ccovrircnereiencnsiseseess s eeesseseeeens Factory Mutual Insurance Company Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000. |.......c.ccceeveres | cvrrveveies | evvees [evrvererreerenns FM Engineering International Limited..............ccccovuveeririeiicnnnne FM Insurance Company Limited Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000. | .......cccocoeves [eoervrrvies [roviens [ erverererieinns FM Engineering Consulting (Shanghai) Co. Ltd...........cccccoeeuueee FM Global Services LLC..........cccoevvevvereiericrnnnns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates....| 00000. |.....cccoecevrnne | cevrrinnes [erreres [eorerrnrenninnens FM Approvals LImited...........coovrurinninenineneseeseeceeneeens FM Approvals LLC........cccoerrumrnrereininrirsireienenns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000. |....c..cccoeeves [rreveirnes [rrvivne [evreierrennns FM Approvals Assessoria E Representagéo LTDA. ................... FM Approvals LLC.........cccovevevieeririeeseienes Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates....|00000. [27-1439297 | ......ccc. | ccoees [ coreerreeneeneens FMRE Holdings LLC........oooiririreereireireeeeeereieeeeeseieese oo Factory Mutual Insurance Company.................... Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [ 00000. [58-2190659 |........... |ccoeer | vovrererreerenns TSB Loss Control Consultants, INC...........cccceeeieevecreenieins Factory Mutual Insurance Company Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000. [05-6009005 |........... [woeeves | coverererrennn. FMIC Holdings, INC.....oocveiveieiciieciescee e Factory Mutual Insurance Company Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates....| 00000. FM Global Servicios, S.de R.L. de C.V......ccovvvvvrvriivrnrrrreinns FMIC Holdings, INC......cvuvvrrerrenrirrininrinrieeeiinnenns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000. . |FM Global Services LLC........ccccoooveviviereririniennenns . . |FMIC Holdings, Inc..... ..| Ownership... ...100.000 |Factory Mutual Insurance Company
0000...... Factory Mutual Insurance Company & its Affiliates....| 00000. FM do Brasil Servicos de Prevencao de Perdas LTDA.............. FM Global Services LLC..........ccovevrereerrinreneenens Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000. |04-3516902 B10 LINCOIN LLC.....oviecteeecteece e FMRE Holdings LLC.......cccooovveevieercesiieerne Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000. |04-3516903 |... . {404 Wyman LLC.... . . |FMRE Holdings LLC... Ownership... ...100.000 |Factory Mutual Insurance Company .
0000...... Factory Mutual Insurance Company & its Affiliates....| 00000. |04-3516936 275 WYmMaN LLC......ovriieerreee s FMRE Holdings LLC........ocovrvrirrnrrrirerierineireios Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000. [20-8836334 |........... [.cceever | covrererrernnns 175 WYMAN LLC.....voeeee e FMRE Holdings LLC.......ccooooveiiriiriecrisieienne Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates....|00000. [04-3516937 | ......ccc. | ccoeees [ corrrrrreneeneens Park Ridge Building LLC.........ccoourrirrereeenereeeeseeeeeees FMRE Holdings LLC........cccovvureenerrreieeereireins Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [ 00000. [04-3516935 |......ccc. |coveer [ ovveerveverenns 93 BUIIING LLC.....coicee e FMRE Holdings LLC........ccccoovveeviieeeicesiieenne Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000. [20-2775533 |......c.... [ oeeeer | eoverererrennn. 265 WINEr LLC.....ooveecee et FMRE Holdings LLC.......ccccoevererrieieerireieinne Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates....| 00000. |.....cccoevrenne | cerrrinees [errmes [corernnennennens 245 WINEr LLC....ooecerieeeecseieee ettt seessees DE........... 265 WInter LLC.......voeeeeceerirereieeeseiseeeesseeneenns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000. [27-1440057 |......ccc. [woeevee | eorerrrrerrennns FMEC Legacy LLC......c.oviieeeieeeseee e FMRE Holdings LLC.......ccocoovvierrinieirisieienns Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates....|00000. [04-3516938 | ......c.... |ccoees [ coreerreeneeneens Neponset RIVEr LLC..........ocnurieinireeeeeeneese e FMEC Legacy LLC.......coeveeneereieincencireieieeeeneens Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000. [27-1439297 |......c... [ eeeeer | coverererrernn. West GIOCESEr LLC.........cvcveeeeevcieecieesees et snes FMEC Legacy LLC........ccoovvveereerieeeese s Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000. [04-3516901 |......cccc. [woeever | covrerrerrernnn. 601 Edgewater LLC.........coviieririeicseese et FMRE Holdings LLC........ccccovvererririecrisieienne Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates....|00000. [27-1595571 | ......ccc. | ccoeeer [ cormerereneeneens 285 Central Avenue, LLC FMRE Holdings LLC........ccovvurererrirereierereireies Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000. [04-3516897 | ......cc.. | coveer | eovvererreerenns Hobbs Brook Management LLC FMRE Holdings LLC.......ccccoovveevieeicesiceenne Ownership......... ...100.000 |Factory Mutual Insurance Company......
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Statement for September 30, 2016 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 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 D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code | Number | RSSD | CIK |nternationall or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000. |.......cccccoeveres | cvrrvrveres | eveees [ . | Hobbs Brook Limited.. . |GBR ..|DS... . |FMRE Holdings LLC... Ownership... ...100.000 | Factory Mutual Insurance Company.
0000...... Factory Mutual Insurance Company & its Affiliates....|00000. |45-2766487 |........... | ....... 101 Edgewater LLC........cccvvveieeieieceeee e FMRE Holdings LLC.........ccooververrieieerireieinne Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates....|00000. |27-1169682 |.......... |....... 401 EAGEWALEr LLC......ooeeececereeceeseere e FMRE Holdings LLC........ocovvvrrrerrrrereinrereireies Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates....|00000. [27-1439940 |........... [.coees | .e . [Johnston Building LLC................... . |FMRE Holdings LLC........cccoovivereirirrrerereieieiaes Ownership... ...100.000 |Factory Mutual Insurance Company
0000...... Factory Mutual Insurance Company & its Affiliates....|00000. |.....cccoerrerne | cerrerees | vevrees FM Global Services Colombia S.A.S FM Global Services LLC.........cccoverrereerreneeneenens Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [ 00000. |37-1699077 |......cccc. |coveer | ovvererreverenns Two Ledgemont LLC.........ccoevieicceeececeee e DE........... 95 Hayden Mezz Owner LLC............ccccvvvevrrernnes Ownership......... ...100.000 |Factory Mutual Insurance Company...... |...
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000. [46-0627887 |........... [ .cceeer | coverererrennn. 95 HaydEN LLC.......oveveeciceee e s DE........... FMRE Holdings LLC.........cccoeveierrieieerieieinne Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates....|00000. [46-0639741 |......c.... [ ccoeres [ corrrrvrenneneens 95 Hayden Lender LLC..........ccvvrenrerneneenrereiesresessisessssesssnens DE.......... FMRE Holdings LLC.......ovvvvrirerrirrireiereneieins Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... [00000. [46-0655775 |....ccccco. | covees | ovveerreierenns 95 Hayden Mezz Owner LLC.........cccoovvvieveiveeeieeeeece s DE............ FMRE Holdings LLC........ccccooveeriieeicesieeine Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates....|00000. [46-0644539 |........... | cccees [ correrveeneeneens 95 Hayden Mezz Lender LLC.........ccovurerinieneirsineneneeeeeeneenes DE....c.... FMRE Holdings LLC........cccoeurerneerirereineireireins Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000. [46-1609795 |........... [ .eeeeer | coverererrernn. 3460 Preston Ridge, LLC........ccoveveieieeeeee e FMRE Holdings LLC.......ccccoovveevieeecesiieeine Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000. [46-1737956 |........... [ .eeeeer | covrrerrerrernn. 1301 ABWOOA LLC.....ooeiic s FMRE Holdings LLC.........cccoevererrieiecrieieinne Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates....|00000. [38-3942900 |......c..c. |ccoeees [ corrermrenreneens 81 WYMAN LLC.....ooc ettt FMRE Holdings LLC........oocvrurenerrirrereiecireireies Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000. [30-0871090 |........... [woeevee | errvrrerrernns HODDS S0Iar 1 LLC......vvveeceeireieecee e FMRE Holdings LLC.......ccocovviveirinieirisieienns Ownership......... ...100.000 |Factory Mutual Insurance Company...... |...
0000...... Factory Mutual Insurance Company & its Affiliates.... |00000. [38-3982389 |........... [.cceees | covirererrennn. HODDS Solar 2 LLC........covveieveiecee e FMRE Holdings LLC.........ccoovevvereieiecricieinne Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates....| 00000. [32-0486346 |........... |.ccoees [corrrrvrerrenens HObDS S0Iar 3 LLC.......oveveereieieeisrieeseeeseee st FMRE Holdings LLC........coccvvvvinrrrireirernnereireins Ownership......... ...100.000 |Factory Mutual Insurance Company......
0000...... Factory Mutual Insurance Company & its Affiliates....|00000. |...........c....... FM Asia Holdings Pte. Ltd FMRE Holdings LLC.......ccoooeveierririeerieieienne Ownership ...100.000 |Factory Mutual Insurance Company...... |...
0000...... Factory Mutual Insurance Company & its Affiliates....|00000. [30-0939299 | ... . | Green Street Plaza LLC. . |FMRE Holdings LLC... Ownership... ...100.000 |Factory Mutual Insurance Company.
0000...... Factory Mutual Insurance Company & its Affiliates.... | 00000. | 35-2566166 Hobbs Solar 4 LLC FMRE Holdings LLC.........cccooeveviiereiieiiiecine Ownership ...100.000 |Factory Mutual Insurance Company...... |...
Asterisk Explanation

[1

| Pool Participants:Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (2%).




Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COMPANY
PART 1- LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
R PP ISR 315,129,992 | ..ovovvviene 280,405,303
2. Allied lines.......cccrverenes ....593,806,808 ...274,666,202
3. Farmowners MUltiple PEFil.........ccvciriienirieeeesieseseseesieeees [ e ereneiens | reseresees e
4. Homeowners MUItiPle PEFil...........cvireiirerene e | et
5. Commercial MUItIPIE PEIl........vuverrerrrrinrnrrireinireeeeeeseseseesseeessees [ oveeessensesssssensesssssessssssnses | oees
6. MOrtgage GUAANTY.......c.cccuiueiirciiiree e | corneensiense s [ e s
8. OCEAN MANMNE......covveieieeieieieieieieie et ssssssssesssssssssessnses | cvenieinnsesnsennnernnsn 90,932 [ i, (69,256) (468.274)
9. Inland marine........ .96,939,986 .27.017
10. FiN@NCial QUAraNtY......c.cccovvveereiriieeiesisieeesesssssssssssssssessssssssssssesssssssnses | sesssesessssssssssssssssssssssssssnnss | eosvnnssssssssssssnssssssssnsssensns | sneessnsnssssessssnennsess0:000 [ oeriiisisisisiscessiceens
11.1. Medical professional liability - occurrence....
11.2. Medical professional liability - claims-made.
12. Earthquake.......cccoovvveeveerriieeeesseeeiees .
13. Group accident and halth..............ccceievieiiieiicieece s | e nens | ensessesiseseesieessesneens | sveesresereneieseerennersi000000 | o
14. Credit accident and health...........ccccorririninnnnssesesssese s
15. Other accident and health....

. Workers' compensation....

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

. International..
- WaITanty......o.coeccc e
. Reinsurance-nonproportional assumed property. N
. Reinsurance-nonproportional assumed liability...............cccooenicnieninneens

. Reinsurance-nonproportional assumed financial lines...........cc.cccovvvevreunnee.
. Aggregate write-ins for other lines of business

Other liability-occurrence..
Other liability-claims made.......
Excess workers' compensation I
Products liability-0CCUMTENCE. .........cererirerceerrseeee s

Products liability-claims made............cccruvrreiririireeeees
19.2 Private passenger auto liability
19.4 Commercial auto liability.........

3401.
3402.
3403.
3498.
3499.

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

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

Prior Year
Year to Date

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......
. OCEAN MAMNE......eeereeieiie ittt
L INANA MAMINE. ... s
. Financial guaranty....

. Earthquake.........ccoevvveecnncccecnns
. Group accident and health...
. Credit accident and health............cccoeurererrreninesssee s
. Other accident and health..............ccoeeiiieieiiieciece e
. Workers' compensation....

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

o WAITANEY ..o
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability...........
. Reinsurance-nonproportional assumed financial lines.............cccocovrieririnnnn.
. Aggregate write-ins for other lines of bUSINESS...........covrvererernrnineeen,
L TOMAIS ..t

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

Other liability-occurrence..
Other liability-claims made.......
Excess workers' compensation
Products liability-occurrence....
Products liability-Claims Made...........cceorrrrrrrieeerieeeseseee s
19.2 Private passenger auto liability............cccoevvrreeeerniceesseecessseees
19.4 Commercial auto liability.........

........................................ (5,515)
............................... 222,930,192

322,233,250
..559,662,914

............................... 305,168,120
..615,943,515

3498: Sum. of remaining write-ins for Line 34 from overflow page..........cccoeveevrenens [ ovreireireienccccccccne 0 [ o 0 |t 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LN 34).....ccoiviiiiiiiiiiiininsninnes | o 0 f o 0 [ o 0
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 1 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 Prior Year-End Year-End Loss and LAE Loss and LAE Total 2016 LAE Reserves on | Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and [Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 [ (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2013 + Prior..coos [ oo 159,746 | oo, 598,511 | oo 758,257 | coovveircniinas 71,994 [ [ i 71994 [ 109,673 | .o [ cenririniiis 568,169 | ..oovvovrerrinns 677,842 | oo 21,921 [ (30,342)] ..o (8,421)
2. 2014 [ 185414 | .o 53144 | .o, 238,558 | ooiviiiiieinienas 97,294 [ [ 97,294 [ .o 71,079 [ [ 53144 [ .o 124223 | .o (17,041)] 1o [V (17,041)
3. Subtotals
2014 + Prior....... [ oo, 345,160 | .o 651,655 | .oooveiviniins 996,815 | ooovvvvrniinns 169,288 | ..o (V] I 169,288 | ..ocivininene 180,752 | ..o, (V] I 621,313 | oo 802,085 | ..oovieririniiiienes 4,880 | ..o, (30,342) ] ..o, (25,462)
4. 2015, [ 868,013 | .o 220,721 | .o 1,088,734 | .o, 444,182 | ..o | i 444,182 | oo, 397,664 | ..o | i 161,721 [ 559,385 | ..cccoviniiiiinas (26,167)] .ocovvvvirrirines [GISHOL0[0) ] I (85,167)
5. Subtotals
2015+ Priof....c.. [ coovvenn, 1,213173 | e, 872,376 | oo 2,085,549 [ .o B13,470 | (] I 613,470 | oo 578,416 | ..o, (V] I 783,034 | oo 1,361,450 | .ooovvininnins (21,287)] v (89,342) | ..ovevvrinnens (110,629
8. 2016, [ D, S D, S T .0, S T DO, SR [P 543,542 | oo 543,542 |...ccoovvnnnn. D 0.9, SR [P 753,529 | oo, 92,964 [ ..o 846,493 | ...cccoovnnnee D0, SR R )., SO [T XXX
7. Totals....coovienes | corrrviiriiis 1213173 | o 872,376 | ..o 2,085,549 [ ..o 613,470 | oo 543,542 | covvvernnnn. 1,157,012 | v 578,416 | oo, 753,529 | oo 875,998 | ....ccovvenee. 2,207,943 | ..o (21,287)] o (89,342)] v (110,629)
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 | .............. 10,546,654
| P (001.8)%] 2. ........... (10.241)%] 3. oo (5.305)%
Col. 13, Line 7
Line 8
L — (1.049)%




Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY
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? NO
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? NO

Explanation:
4. Thedata for this supplement is not required to be filed.

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

2.
3. The data for this supplement is not required to be filed.
4 The data for this supplement is not required to be filed.

Bar Code:

AN 0 A0 0 ARL AR
* 2 1 48 2 2 016 4 900000 3 =
AN 0 A0 O LA AR e
* 2 148 2 2 0164550000 3 =*
AN A0 R AR LA AR
* 2 1 48 2 2 016 3 650000 3 =
AN RO R TAOR LA AR e
* 2 148 2 2 0165050000 3 =*

Q15



Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE 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, Prepaid BXPENSES......c.uvueieiiericiesiessssssessessssssessssssssssssssesssssessessssssessasssssssssessssssssessssssssessassns | sessssssssnnes 24,505,619 | ..covvrrnnee 24,505,619 | .oooovverererreenininn 0
2505. CSV director compensation plan ..6,156,311 |.. . 6,156,311
2506. Miscellaneous receivable........... .4,370,152 | . 2,019,172 | ...
2507, INtANGIDIE @SSEL.......coucveieevercter ettt sttt n et aensenstans | seeresresereens 12,073,637 | .. 212,073,637 | o 0]...
2597. Summary of remaining Write-ins fOr LINE 25.........ciiiiiiiiisiesessciecescsisissssessssssesssssensensns | sssssssensens 47,105,719 | ................38,930,236 | ...ccoovovvennn. 8,175,483

Q16




Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Schedule T:

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
58004.
58005.
58006.
58007.
58008.
58009.
58010. BANGLADESH..

58011. BRB BARBADOS...
58012. BLR BELARUS.......
58013. BEL BELGIUM....
58014. BMU BERMUDA. e . .
58015. BOL BOLIVIA...... .. .43, . et ereesees s iees s ies s [ creriessres s sess s senes | eestes sttt enseas
58016. BRA BRAZIL....... ..4,150,000 1,827,725
58017. BGR BULGARIA.....
58018. BFA BURKINA FASO.
58019. KHM CAMBODIA............
58020. CYM CAYMAN ISLANDS...
58021. CHL CHILE......cooooveereerrceere.
58022. CHN CHINA........c..ccoovvirrirririnnes
58023. TWN CHINA - TAIWAN
58024. COL COLOMBIA..........ccccrmvvnee.
58025. CRI COSTARICA...
58026. HRV CROATIA ........ccooovvvvrrrrn.
58027. CUW CURACAO ...
58028. CZE CZECHOSLOVAKIA...
58029. DNK DENMARK.............
58030. DMA DOMINICA........cccoovrrmrrnne.
58031. DOM DOMINICAN REPUBLIC..
58032. ECU ECUADOR.........ccccorsvmnmn.
58033. EGY EGYPT...........
58034. SLV EL SALVADOR...
58035. FJI Fll.....ovverene.
58036. FRA FRANCE.....
58037. DEU GERMANY.............
58038. GHA GHANA
58039. GRC GREECE............
58040. GTM GUATEMALA
58041. HTI HAITI............
58042. HND HONDURAS..
58043. HKG HONG KONG.
58044. HUN HUNGARY.....
58045. IND INDIA........oooverrerrerrrerrie
58046. IDN INDONESIA..........ccoormrenne.
58047. IRQ IRAQ........
58048. IRL IRELAND.
58049. ISR ISRAEL....
58050. ITA ITALY ..o
58051. CIV IVORY COAST ..
58052. JAM JAMAICA................
58053. JPN JAPAN....
58054. KWT KUWAIT.
58055. LAO LAOS......
58056. LBY LIBYA......
58057. MYS MALAYSIA.
58058. MEX MEXICO.........
58059. NLD NETHERLANDS.....
58060. NCL NEW CALEDONIA.
58061. NZL NEW ZEALAND......
58062. NIC NICARAGUA...
58063. NGA NIGERIA....
58064. NOR NORWAY.......cccoomrurmrrren.
58065. PAK
58066. PAN
58067. PNG
58068. PRY
58069. PER
58070. POL
58071. PRT
58072. QAT
58073. ROM ROMANIA..............
58074. RUS RUSSIA
58075. KNA SAINTKITTS.....cccoovvvvrrnnes
58076. MAF SAINT MARTIN DUTCH...
58077. SAU SAUDIARABIA..................
58078. SGP SINGAPORE..........
58079. SVK SLOVAK REPUBLIC..
58080. ZAF SOUTH AFRICA.....
58081. KOR SOUTH KOREA.
58082. ESP SPAIN.............
58083. LKA SRILANKA........ccccoorrrrnne. .
58084. SUR SURINAM..........cccoerrmnc. . , 026 | oo 3,422,223 | .ooeveeeeeeeeereeeeerreeeins | i 3,808,613 | oo 1,215,437
58085. .24,726 | ... ..18,041
58086. CHE SWITZERLAND.......coocooveee | e XXX | i 30771 | 00 0862,470 | e [ e 390,556 [ o | e
58087.
58088.
58089.
58090.
58091. ARE UNITED ARAB EMIRATES
58092. GBR UNITED KINGDOM...........
58093. URY URUGUAY.......cccoorrrrrrnnn.
58094. VEN VENEZUELA
58095. VNM VIETNAM...
58096. All Others
58997. Summary of remaining write-

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

2395680 | . 1,674,477




Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOr YEAT. ... ssisinees | rebseississi st (01 TR 30,922
2. Cost of acquired:
2.1 Actual cost at iMe O BCQUISITION. .........c.vueeieirciieiieeeieiee bbbttt nsenns | chtbseb sttt sttt s e nsenses | Hretseseb bbbt
2.2 Additional investment made after GCQUISIION. ...t | sebeti bbbttt nensenns | ceere e
3. Current year Change iN ENCUMDIANCES. .........uuuiuirriirrierseisesseesesseesessessessessessesse s ss bbb bbbt ees | enbessessess st st st ssens e ssens | rebsebes bbb
4. Total Gain (I0SS) ON GISPOSAIS.........cvuevrrreereireireieieiieiti et | sbbesbesb sttt ettt | coreie e
5. Deduct amounts reCeIVEd ON AISPOSAIS...........ccovuiuriiiriiiriiirieirieisee ittt bttt et ensesensess | sbetessessstessstsssetesetesesessesnnsesenss | stbebsssesissesesesssessesenses 30,664
6. Total foreign exchange change in book/adjusted Carmying VAIUE. ...t | sesessssssssssssss st | et
7. Deduct current year's other-than-temporary impairment reCOgNIZEA. ... | e | eeer s
8. Deduct CUITENt YEAr's EPrECIALION. .........c..evuiueircireiseeeiei ettt bbbttt | eriensensenseneneneren e sersensen s | dreries s ses st 258
9. Book/adjusted carrying value at end of current period (LINeS 1+2+3+4-5+46-7-8).........cceeriiriniriiriirenee e | et [0 TR 0
10.  Deduct total NONAAMItIEA BMOUNES..........c.oiuiiieriiieici ettt s bbb bbb bbb s et essesensess | £tbemssisssstsssshsnsstsnsetsesensnsessnsesss | £onbesinssssnssssesassetansstanseeansensneanas
11. Statement value at end of current period (Line 9 MiNUS LiNE 10)........cuiiiuiiiiiiiiiiieiieisieiet sttt snsssnseses | fontesnssssesnssesnsss st snssesnsenees 0 ] e 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI..........c.curieuriuiiniriniieiririeieinis | et (01 TR
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISIEION. ..........cuiuriirii bbb
2.2 Additional investment made after aCqUISItion............cccoveurinnieninnccneeeins
3. Capitalized deferred interest and other..............ccooevirninninnecninn
4. Accrual Of dISCOUNL.......cueuiieiiieicricreceree e
5. Unrealized valuation INCIEASE (ABCTEASE).........cuuuiuiiieiiirirtieireie ettt s b ss bbb nas
6. Total ain (I0SS) ON QISPOSAIS......c.ervueuieireiiseiiieiiiei ittt bbb bbb s bbbttt ettt ssebessebanss | £enbessstessntesebassebassebessebassebassenas | £rebesebesetesetes et st s s s b s nbenas
7. Deduct amounts reCeivVed ON dISPOSAIS.........c.cruiuriiiriiiriieirieie ettt sttt sse b s sse s sensens | £ebesssinssebnssebsssebsstessesesnssenssenas | oebesebsssebssebes et st en bbb en b enas
8. Deduct amortization of premium and mortgage interest points and COMMITMENT FEES..........c.vriiuriiiriiiriirierreceieees [ et | et
9. Total foreign exchange change in book value/recorded investment excluding accrued INTETESt...........c.vririiririiricinis [ et | e
10. Deduct current year's other-than-temporary impairment FECOGNIZEM...........euiueuiuriiieiiirieieieieiieissiesseseeseseieeseesseesseaees | frtsessissssssssessnssssssessessnsssensssenss | foneesisesssnessnssssessssesassessnsessssacas
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)....... | coooooivniniinicnisnieniennes 0 s 0
12, Total valUBtIoN GIIOWANCE. ..ottt | orbsts sttt ens e ensenss | crrererner e
13, SUDLOLal (LINE 11 PIUS LINE 12)...u.ceuceieiiiieiieieieieieeie et | bbbttt 0 [ 0
14.  Deduct total NONAAMItEA BMOUNLS...........ciuiiiiiiririiicceee et | srbsts st ens s enensenss | crsererier s
15. Statement value at end of current period (Line 13 MINUS LINE 14)........ciiiiiiiiiiicii e snesnesnes | snessessesss s snesnssnssnsensensensenes 0 [ 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YT ........ccuiuriririerieresee ettt ssssnsenss | soeeessesssesssseses 1,820,680,134 | ..o 1,755,181,848
2. Cost of acquired:
2.1 Actual cost at ime O BCQUISIHION. ...........vueeeeecreiieireieieieiei ettt sttt ss e nsenns | chnetssssesssb et et est st st essessensensenses | cressessesesnes e st s e b et enas
2.2 Additional investment made after @CQUISIION...........ccccrieurirerieie ettt ssens | eesesessessssessntesneas 182,234,191 | oo 150,946,734
3. Capitalized deferred iNterest @NA OTNET..........cviire bbbttt ants | essessessess st st estensense s ns s ensessees | reeseseees sttt
4. ACCTUBL OF BISCOUNL. ...ttt | sesessessess st st st essensensensensensensenns | corebetiesne ettt
5. Unrealized valuation iNCrEaSE (AECTEASE).........c..uuuiuuiuriuriiieriertirtireiseisssesiess st | eressessessensesenenens (46,953,882) [ ....oovvvvrcererereinnne (8,622,337)
6. Total gain (I0SS) ON QISPOSAIS........iverieiriiisiieiseieiieieiie ettt ettt s b st s bbbt ensebnsenans | bebebebsstesnsesnsesanes 36,407,526 | ...ocvvverriiern 44,280,857
7. Deduct amounts reCeived ON dISPOSAIS...........c.curiuriiiririiriiieiieie ettt sse s nsessnns | bebsssessssessesassesnes 144,815,325 | oo, 120,620,619
8. Deduct amortization of premium and AEPrECIALION. ............c.iuiuiiiiiririerireii sttt | srbessess st ess sttt | coei e
9. Total foreign exchange change in book/adjusted Carmying VAIUE...........c.cuiuiiiiiiriiiiisiisiiciseiscesesenee e | sesessssssss st | et
10. Deduct current year's other-than-temporary impairment FeCOgNIZEA.............civiiiiieieieieceeee e | ssessssnesnes | essessssssssessensenensenenss 486,348
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccocerrririrnenirinieirceiseenees | e 1,847,552,644 | ......oovcvrn. 1,820,680,134
12, Deduct total NONAMIttEd BMOUNES...........c.iuiiiiiiriiieciciiee st | oebstb sttt sttt enensenss | ceieresser s sen st
13. Statement value at end of current period (Line 11 mMiNUS LiNE 12)......cuiiiiiiiiiiisieisieisisisseisiessesseisnsesnesenenessesensenss | oerssssessssssssessees 1,847,552,644 | .........c.......... 1,820,680,134
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 YEar..........cccvcuevieieieieieieseeeeieseveesveeienes | eveiesesssesnns 12,094,303,649 | ...coccoovvvvneee. 11,682,722,188
2. Cost of bonds and StOCKS ACGUITET...........c.iueiuiueicieiicisicie ettt st bbb snaens | evesesssesesesannas 2,566,006,922 | ...covevvverernn 3,673,580,212
3. ACCIUAL Of GISCOUNL........ouveverierecieees et bbbttt | ebsentensene st annentes 2,139,246 [ oo 1,394,369
4. Unrealized valuation iNCrease (JECTEASE)...........ceviuevireiiieeiiteietesietsi ettt sttt bbb s ssessnsesns | essssessssessessssesnes 358,432,966 | .....ccceveverereee (137,489,384)
5. Total gain (10SS) ON AISPOSAIS........ccvivirieiriiiieiiiie ettt sttt b st bsns st b st snsessnsesnsas | evsssessesessessssesnes 169,633,166 | ..cvcvevvieeriiane 219,176,846
6. Deduct consideration for bonds and stocks diSPOSEA Of ............cceuiieiiiciiiciceie et | ereerenieren e 2,305,759,144 | ..o 3,249,646,143
7. Deduct amortization of PremiUML...........cccvieiiieiiiieicieceie ettt sse st snsessnses | srebessessssessssessnsesas 27,713,820 | oo 36,806,476
8. Total foreign exchange change in book/adjusted Carrying ValUE............c.vwreirrerirerreeeeeeseesseseeseeseeseesssssssssessennes | seseesessessessesesseeneenns 2,834,981 | oo (3,316,874)
9. Deduct current year's other-than-temporary impairment reCOgGNIZEM..........coueuieerieriiiriiriciresteeeeseeeeenseensees | s seesnsesnseesnees | coersesssssssssesssesssnees 55,311,089
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9).........ccvvrrrrrnrnenrnenininreseereeseeseenees | cereereereeneineins 12,859,877,965 | ....cvvverirnee 12,094,303,649
11, Deduct total NonadmItled @MOUNES..........c.viiieiiicre it esensene | fthstsshsnsehsnserssssrsnsernesennnsenssennss | cotbsssnesssnessseesns e s en e en e
12. Statement value at end of current period (Ling 10 mMINUS LiNE 11)......iuiiiiieiiecececs e esesseesesssensienssennnes | ovsessnsessnsesineas 12,859,877,965 | ... 12,094,303,649




Statement for September 30, 2016 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISsO

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).eruvrerererrerireriseeriessseesiessse s ssssessssssssssesssssnsens | sessssessssnessnens 3,653,538,188 | ....oucrvrrrrirae 1,277,830,154 | ..oovvercrririennne 636,059,384 | ..ccoovvrerrrrirnnenn (15,370,352) [ cvvovvvvvreernnne 3,504,655,638 | ......vveonreennn. 3,653,538,188 [ ....covvvvvrrrennne 4,279,938,606 | .....cvovvrrrnns 3,644,078,893
2. NAIC 2 ()i ssssnsssesssssessessessessessesssesnesnesns | sessessseseneeneeneens 399,740,089 | ..o 47,769,494 | ..o 72,320,036 | ...ccoovvvvrirrinnes 15,110,042 | ..o 385,557,756 | ..ovvvvreeeieiiine 399,740,089 | ....covvvvrriiine 390,299,589 | ..o 378,304,907
3. NAIC 3 (8)-ruerrrerererireresseeiseessse s enssnas | sessseesssnsesseeneens 135,971,389 | .ovvvvverrcrirrnnnne 21,657,884 | ..o 23,389,154 | ovoorvrereriniiiens 5,565,004 [ ....covverrerenenens 137,569,610 | .ovvovvcvercerinnens 135,971,389 | .ovvorervrrcrienens 139,805,123 | .oovovvverrerrrnens 126,051,185
4. NAIC 4 ().t sesssessssens | sviessssessssesssnans 122,580,406 | .....ovvvvrcrirnrninne 24,375,411 | oo 35,731,100 | cvvonrircrirrninne (4,012,942) | oo 115,415,621 | .oooovvrirciricnens 122,580,406 | .....ocvernrrirnnns 107,211,775 | oo 124,405,401
5. NAIC 5 (@) ueverereierireesierisessie s sssessses s ssssenssesssens | seesesesesseeseesssinns 40,686,710 | .cooovvrercrrirerrienns 8,767,669 | .....cocvvvrcrirrrrnne 14,047,306 [ ...oovvorrierrinne (1,229,791) | cvvorvvrrcrirerrirend 41,900,906 | ...ovvvvmrerrriinnnns 40,686,710 | ..oovvevnrrrrriirenns 34,177,282 | oo, 41,337,979
8. NAIC B ()..vevuerererirrerserieerieeeisess e sessesssesessenes | onsssessssssessesssiens 3,376,868 [ .....ccooocvviicrniiennes 1,752,001 |, 1,041,000 | .o, 221294 | ..o, 1,748,688 |.....oocovvvvviirnnen, 3,376,868 [ ..o 4,315,163 | ..o, 36,387
7. Total BONGS....oceeriresrieeisie s s s ssnssssnsssnsssssssnssnes | senssssssssssassess 4,355,893,650 | ....oveivirinen: 1,382,152,613 | ..ovvverscrinnnienaes 782,587,980 | ...oovvveinriscrinninnas 289,255 | oo 4,186,848,219 | ..o 4,355,893,650 | ...ocveririenns 4,955,747,538 | ...ovcvvivieninns 4,314,214,752

PREFERRED STOCK
8. NAIC Tt sent s eneniens | seessise st | e | st | e ennii | cessieeese ettt enees | rensb sttt ennses | et s (U RN
9. NAIC 2uooieieesri st | e | e | s | et | cesseress sttt enens | reresi st | e nenes (U RN
10, NAIC 3iee ettt sssssnsts | stsessesesssssssessssesnsenssastassennes | sesessesesessesenetsssssanstsstastesies | sesessessessessesnsesesesesstssinntes | sesessessesses et esesesssesetentantne | sesestessessessessessessessessessesnenee | nernessesessensensessensessessensenenenns | ereeneensensessenetsst st nsensennennens 0 | e
11 NAIC 4t es sttt nes | rneess sttt ensnns | srtseens sttt ennns | seeeis ettt ens | sreeesss et | eeesreeet ettt ettt | etesi ettt es et enenns | st (U SRR
12, NAIC Bt es st nen st nes | onesss st | srisesss ettt ennns | sereis et ene | ettt | ereseeeeie ettt | enebe ettt | s s (U RN
13, NAIC B sess s esess s enenseesssenes | nssssnssss s s | eresssssssss s | censesssesssss e | e | snssosssesssnes e | cosneesssse s | e 0 s
14, Total Preferred StOCK........ o rwririeeeeeereeseereeseissiseissesessenseneessssesssssenss | ersesssssssssssssssssssssesessesseees 0 [ oo 0 [ oo 0 [ s 0 [ o (N 0 | oo [0 OO 0
15, Total Bonds and Preferred StocK.........cuurreirirnsrinssneissinnssnensssnnssieinsens | serssnesssssenees 4,355,893,650 | ....ooovvirinen: 1,382,152,613 | ..oovvevscreniniennes 782,587,980 | ...oovvveinrirnnriniennas 289,255 | ..o 4,186,848,219 | ..o 4,355,893,650 | ...occeririeinns 4,955,747,538 | ...occvvivieninns 4,314,214,752

(@)  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:
NAIC 1§.....837,557,098; NAIC28§.......... 0; NAIC3S....... 0; NAIC4S..... 0; NAIC5S....... 0; NAIC6S...... 0.




Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Actsual Interest éollected Paid for Acc?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, ...eoiierri s | s 759,564,484 |....oovvvn XXX ovvenerrisenienes | oorrissrissiineniens 759,612,050 | ..ooovvevreriniesniris 755,088 | .ovooovvvirrirnrisniinees 86,559
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEAI...........cciriiriiiriiirieisese e ssnsesns | eniesesiesesessse s 410,963,423 | oo 325,283,762
2. Cost of short-term inVeStMENS ACQUINE..........coiviiiieiiieicieiesie ettt snsesns | sesessssessssessssessssesas 708,807,818 | ..cvveveeereeeeiaas 671,375,906
3. ACCIUAL OF GISCOUNL........ooeeieeeiiccete ettt sttt en bbb seae bbb s s sssssesessssesesesssensntetesssanss | sbesessssssssesesesssesesessenaesas 18,701 | v 13,976
4. Unrealized valuation iNCrEASE (AECTEASE)..........ceururerrerreireireieireireisetseeseesei sttt st st essessessensensessensensenns | oetsessessssesesesssssssssssssnesssssssnssnes | atsesssssnsssssssssss s sssessassessessensensenns
5. Total gain (I0SS) ON GISPOSAIS........cuuevreriereereiriicieiieisei sttt esssnssies | rebeseseseses e eseeees (3,398) [ cvvereereerereeeire s 4,386
6. Deduct consideration reCeived 0N diSPOSAIS..........cc.eurireuriieiiieiiieieeieisie sttt sse st snsesnnens | sressssesssessssesnsienas 360,075,165 | ..cvovverererereeeeennne 585,508,176
7. Deduct amortization Of PrEMIUM...........cceieiiieiieieieieiee ettt ettt es st sensesensens | sresessessssessssesetasseseseses 146,895 | oo 206,431
8. Total foreign exchange change in book/adjusted CAITYING VAIUE.............c.vuiiiiiiriiriiiriescirienciniiseeneeeeeeseeseees | ettt | eeesesessessses ettt enensees
9. Deduct current year's other-than-temporary impairment rECOGNIZEM...........cururrrmermrreireieieereeeeeeeeeeeeereeneessesnees | et ses s ssesnssnens | fonssnssnssnssnssns st snsensansenssnsens
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-6-7+8-9).........c.ceviririrneininninieienienes | e 759,564,484 | ..o 410,963,423
11. Deduct total nonadmitted @MOUNLS............cccciuiiiiiiiiiciisr s | fbstt st | srbesb bbbt
12. Statement value at end of current period (Line 10 MiNUS LiNE 11)......iuiiiiiiiiiieiieiieiieisisicisise e snsnsssnsssensssenes | aressssssssssssssessssenans 759,564,484 | ... 410,963,423

QsIo03




Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

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 September 30, 2016 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI..........ccccveviueiiieieiieeceicesssse s ssas | erressssesisse e esse s 140,185,971 | oo 241,267,251

2. Cost 0f cash eqUIVAIENES ACGUINET............cuiveviieieieicieicieie ettt sb bbb sensens | soesessesessesssaesssessaenes 2,424,930,670 | ..ooererreeeeriiieinns 8,397,398,421

3. ACCTUAI OF GISCOUNL.......covveacrrieerriieri ittt bbbttt | Hresb et st e bbb 40,567 [ ..o 29,454

4. Unrealized valuation INCrease (ABCTEASE)...........cvuveeuirerieeiee ettt ass s ssssesnes | sresissesssesesesse s ssssessssessssessssessesesses | seesessesessessssessssesssse s st st s b s ebessesaes

5. Total gain (I0SS) ON AISPOSAIS.........ccvuevrireriiieiiiie ittt b bbb s sesseses | sebssessssessesessesentes s s ssntasntans (30,951 v (31,002)

6. Deduct consideration received 0N diISPOSAIS...........vvueuririiiririeiriiiierreeissireesse s ssssssssssessssssssssesssns | sesessssssssessssssssssssessses 2,326,529,994 | ....ccvvrieerieinne 8,496,995,472

7. Deduct amortization Of PrEMIUM...........ccceieieireiieiieie ettt ns et nsens | ebsesessessssesssse s s s s s s s essesnes 168,098 | ..o 112,573

8. Total foreign exchange change in book/ adjusted Carrying ValUE.............cccvveiireiiireieeieeceieeeesesneiens | e 3,075,046 | oo (1,370,108)

9. Deduct current year's other-than-temporary impairment reCONIZEM.............cvruriiiriiirieiiciieeerieriees | s ssrsnnrsnes | eoessssessnses s er st ss st ee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........ccccccevverrierieiieieiins | o 241,503,211 | oo 140,185,971
11. Deduct total NONAAMItEd BMOUNTS...........oveirrireiieeieie ettt ss s s esessessessesses | neessesessesssesessssseseseesesseesesseesnssnesnssnes | cossosesnssnssnssnssnssnssnssnssnssnsansansensensessns
12. Statement value at end of current period (Line 10 MINUS LiNE 11)......vovioiiiiiiieiiscsicsiceseieseesenssienes | ersessserssseessses s 241,503,211 | oo 140,185,971

QsI08




Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement for September 30, 2016 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1 | FMRE HOLDINGS LLC...... ittt ettt WALTHAM.....ovvinrinnninnnnncrnnncnne | MALL [INVESTMENT IN AFFILIATE. ..ottt | sossssenssnsens 01/31/2010.... 5,012,948
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 0 5,012,948 0 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
G3927R 90 9|GCM GROSVENOR FM GLOBAL INVESTMENT FUND LP ... INEW YORK.. . |UNITED PARTNERSHIP AGREEMENT...........cccocevrvunee ... | 11/08/2005.... 1 772,400
380990 22 6|GSPE-GOLDMAN SACHS PRIVATE EQUITY IX...c..vvverrernenne ... INEW YORK.. . |UNITED PARTNERSHIP AGREEMENT...........cccovvrvnnee . 108/28/2007.... 1 503,861
380990 85 3|GSPE - GOLDMAN SACHS PRIVATE EQUITY VINTAGE FUND Vl.......ccovvvevenriirnnns NEW YORK. . |UNITED PARTNERSHIP AGREEMENT..........cccrvvrnnne 11/28/2012.... 1 4,050,000
380990 23 4|GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS Xl.......cccovvevrrrrerierirenns NEW YORK.. . |UNITED PARTNERSHIP AGREEMENT...........cccovuvvnnee ... | 08/19/2011.... 1 1,843,403
GLOBAL TACTICAL TRADING MANAGERS LLC.........ccovevvrrvnrrrnns NEW YORK.. . |UNITED PARTNERSHIP AGREEMENT...........cccoovvvunnee . 107/01/2016.... 1 60,000,000
482997 82 2| MSPE-KPS SPECIAL SITUATIONS FUND [l.......vuumreriirieniienierenceesiiesienieens NEW YORK .|MORGAN STANLEY.........cccouunee 11/13/2007.... 1 71
531994 92 9| MSPE-LIBERTY PARTNERS Il, LP.......ovvreriiereniieinerierienienes NEW YORK.. .|MORGAN STANLEY.... ... | 04/25/2008.... 1 125
351990 00 7| MSPE-PAINE & PARTNERS CAPITAL FUND Hl.....ovviireiieiiniicineiersniseienisienines NEW YORK.. .| MORGAN STANLEY.... . | 06/01/2006.... 1 .20,972
PIMCO ABSOLUTE RETURN STRATEGY Il ONSHORE LLC........ccccnvverrrirrrririnens NEWPORT BEACH.........ccconmurinns .| PACIFIC INVESTMENT MANAGEMENT COMPANY.........vvvurrimmrrmerirrerenisnescriennes | ceveereneriens 07/15/2016.... 1 25,000,000
630548 FP 3| MORGAN STANLEY PRIVATE MARKET FUND VI LP . | W CONSHOHOCKEN.. . | UNITED PARTNERSHIP AGREEMENT........cviumiimiiniiierineiseesssissesissiseessssiseenas ... | 01/16/2014.... 1 2,300,000
94999W 92 3| MSPE-WAYZATA OPPORTUNITIES ... | WAYZATA . | MORGAN STANLEY........c.cceceen. . 102/22/2006.... 1| | 8,059
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffillated............voi e ieiis ettt ettt ettt es 0 94,498,890 0 0 ... XXX.......
4499999. Subtotal - UNGffiliated.............ccoo.orverrrrrrieriereiseiesssessiesseeseeesesseeesssses s 0 94,498,890 0 0 ... XXX.......
4599999. Subtotal - Affiliated....... 0 5,012,948 0 0 [ XXX
4899999, TOMAIS........vvvreveereiaeiee ettt ee et bbb RS e kR E R ke 4eEseEReeR SRRk R AR e R R LR LSRR ee R eeeR SEkieeE s oA R LR LR LR LR LRt 0 99,511,838 0 0 ... XXX.......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B./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 Real Estate - Affiliated
FMRE HOLDINGS LLC IWALTHAM ....................... | MA. | INVESTMENT IN AFFILIATE........cccoonneen. 01/31/2010 | 09/01/2016 | .......... 888,966 | ..o | e | e | | e 0 888,966 | ........ 888,966 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated...........ccccooiiiiiiiiiiiiiiiissciscississiins | e 888,966 | ................... (L [ (V] [P {0 (L] [P 0 0 888,966 | ........ 888,966 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
MSPE-BLACKSTONE CAPITAL PARTNERS V LP
091994 43 4|CO-INVEST NEW YORK .| MORGAN STANLEY... .. | 12/27/2006 |08/04/2016 | ..........422,642 | ....... (B77,991) | ovvovvirerirerirnees | v [ e | e (377,991) | covvoevrerrnciiins | e 44,651 | i 420,238 | ..o | e 375,587 | ........ 375,587
092999 01 0|MSPE-BRAZOS EQUITY FUND I L.P...cccvvrnirrrirnnne DALLAS . | MORGAN STANLEY... . [ 12/06/2005 |08/04/2016 | ..........184,866 | ....... (135,888) | ..cvvvvverrereenees | wrverrerierirneennee [ erverierireseneens | s (135,888) | ..vovvererervceriins | e 48,978 | i 103,538 | .oooucvverrerienes | e 54,560 | .......... 54,560
MSPE-COLUMBIA CAPITAL EQUITY PARTNERS I
197998 78 4|(QP), L.P. (2006-09-29) ALEXANDRIA. . | MORGAN STANLEY... . | 02/22/2006 |06/28/2016 (914) .. (914) 766 ..12,847 212,081 | e 12,081
MSPE-COLUMBIA CAPITAL EQUITY PARTNERS IV
197990 A0 4|(QP),L.P. ALEXANDRIA.........ccccouc.. VA.. [MORGAN STANLEY......cccovvrvrrrrrrrirerniins 10/31/2006 | 08/01/2016 | .......... 855,623 | ....... (751,698) | .vovvvvvvereriveies | e [ | covenes (751,698) | ..ocvvverrrerinns | v 103,926 | ..... 1,142,390 | oo | e 1,038,464 | ..... 1,038,464 | ....ccovvveiinnn
GCM GROSVENOR FM GLOBAL INVESTMENT
G3927R 90 9|FUNDLP NEW YORK.... . |UNITED PARTNERSHIP AGREEMENT.. |11/08/2005 | 08/26/2016 | ....... 1,268,929 | .......383,521 | oo | v | e | s 383,521 | oo | e 1,652,450 | ..... 4,394,670 | ..oovrvririiren | e 2,742,220 | ... 2,742,220 | ........... (1,915)
380990 22 6|GSPE - GOLDMAN SACHS PRIVATE EQUITY IX...... NEW YORK.... .| UNITED PARTNERSHIP AGREEMENT.. | 08/28/2007 | 09/23/2016 | ....... 2,908,155 | ..ovvs(184,562) | .cvovvvvrrerrerens [ verierierierenns [ v | e (184,562) | ..cvooovereevrines | ervene 2,723,592 | ..... 5,963,306 3,239,714 3,239,714 | ........ 153,793
GSPE - GOLDMAN SACHS PRIVATE EQUITY
380990 23 4|PARTNERS XI NEW YORK......cccvvvirrinne NY.. | UNITED PARTNERSHIP AGREEMENT.. |08/19/2011 |08/17/2016 | ....... 1,045,262 | ....... (102,610) | vvovverrererernins | evrrierireniseenns | v | e (102,610) | oo | v 942,652 | ... 2,656,564 | ....ooovvvvvrinin | e 1,713912 | ... 1713912 | ... 199,956
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Statement for September 30, 2016 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

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 | in B/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.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
999183 18 9|MSPE-H...G. EUROPE CAPITAL PARTNERS, L.P..... [NEW YORK...........cecvuuue NY.. [MORGAN STANLEY.......ccccommrrmrrierirnenns 10/28/2006 |07/19/2016 | .......... 158,522 | ......... (81,921) | ocvvveereirerinne [ e | e | v (61,921) [ ovvveererirrines [ v 96,601 | .......... 96,601 0
MORGAN STANLEY INST. FUND OF HEDGE
617447 55 2|FUNDS W CONSHOHOCKEN...... PA.. | UNITED PARTNERSHIP AGREEMENT.. |06/28/2004 |07/01/2016 | ..... 25,498,023 | ....(6,271,649) | .ooevvvrrrreriiees | orrrnerieeinnies [ e (6,271,649) | oo | e 19,226,374 |....25,000,000 | ...ccoovrververrne | venne 5,773,626 | ..... 5,773,626 | ..oovvveerinrrrnns
617447 53 7| MORGAN STANLEY IFHF SPV LP......ccccovvvirrvirniirnns W CONSHOHOCKEN...... PA.. | UNITED PARTNERSHIP AGREEMENT.. [09/01/2011 | 06/24/2016 | ..........941,647 | ......(471,085) | .ccovvvvrvvrerinns | verrverivrnnverinns | errvnerrenverinnnns | oereend(A71,085) | oo | v 470,582 | ........ 470,582 0
Y52991 75 2|MSPE-LION CAPITAL FUND I, LP. NEW YORK.... .| MORGAN STANLEY... .. | 07/26/2007 |08/08/2016 5,467 5,467 0
578990 01 2|MSPE-MBO CAPITAL 2 NEW YORK.... . .| MORGAN STANLEY... .. | 05/22/2006 |07/21/2016 | ..cc0ee087,722 | 1orerr (38,484 | oo [ e | cevnreinciineinees | ceereeenn(38,484) [ oo | s 49,238 | ........ 326,688 | ..o | i 277,450 | ........ 277,450 | ..o
351990 00 7|MSPE-PAINE & PARTNERS CAPITAL FUND Ill, L.P. [NEW YORK.......ccccoovurvunee .| MORGAN STANLEY........cccosvurrrrrrrirerirens 06/01/2006 |06/27/2016 | ........... 16,815 | .oevcoecs(1,807) | covrvercvrcrivnns | e [ rveerneeinnnisnnnes | evveerennd(1,807) | oo | e 15,008 | .......... 15,008 0
696990 0A 9|MSPE-PALAMON EUROPEAN EQUITY II, L.P........... LONDON.....oevvrrerirnens .| MORGAN STANLEY........ccosvermrririrrerians 01/24/2006 |08/23/2016 | ..........213,928 | .......(107,589) | ...vvervrererrrvrns | cerrrerirneernerinnens | vevrveeneennnennnns | oeeeree(107,589) | oo | e 106,339 | ........ 106,339 0
MORGAN STANLEY PRIVATE MARKETS FUND IV
617449 G2 3|LP W CONSHOHOCKEN...... PA.. | UNITED PARTNERSHIP AGREEMENT.. [01/18/2008 |08/19/2016 | ...... 3,849,354 | ....(2,475,727) | .. e AT5,727) | oo | e 1,373,627 | ... 1,373,627 0
38098G 90 9|GOLDMAN SACHS PRINCETON FUND, LLC... NEW YORK.... .| UNITED PARTNERSHIP AGREEMENT.. | 12/01/2009 | 07/01/2016 | ..... 68,400,906 | ..(11,400,906) | .. (11,400,906) | .....ocvvvrvrriinns | e 57,000,000 |....63,101,480 | .....ccccoovurvrrenns | wouad 6,101,480 | ..... 6,101,480
817999 63 4|MSPE-SEQUOIA CAPITAL INDIA GROWTH FUND I. | CAYMAN ISLANDS .| MORGAN STANLEY........cccrsvurrrerrrirerirens 07/14/2006 |08/23/2016 | .......... 161,626 | ......... (87,342) | .. (87,342) | ..o [ v 74,284 | ......... 74,284 0
RIVERVIEW STRATEGIC OPPORTUNITIES FUND |
654315 GE 7|LP W CONSHOHOCKEN...... PA.. [ UNITED PARTNERSHIP AGREEMENT.. [02/01/2014 |08/29/2016 | ...... 5,172,719 | ....... (897,584) | ..o | v [ e | s (897,584) | ..o | v 4,275,135 | ..... 4,275,135 0
94999W 92 3| MSPE-WAYZATA OPPORTUNITIES.........coconivinerinns WAYZATA....ccooiviirinerins . | MORGAN STANLEY........ccoveermrrerrrierirens 02/22/2006 | 07/22/2016 | ....coonvvenreviriens | vrereians 8,059 | .vvoeririreirens [ e 8,059 8,059 | oo 16,118 8,059 8,059
291998 54 0|MSPE-EMERGENCE CAPITAL PARTNERS I, LP..... NEW YORK.... . |MORGAN STANLEY... | 1112112007 [ 068/24/2016 | .....voervirvcrnns [ errierinniieinninens | veireresissiesnnns | e | oo | seeessssenennend 0 [ e | v 114,444 | oo | v 114,444 | ... 114,444
482997 82 2|MSPE-KPS SPECIAL SITUATIONS FUND lII, LP....... NEW YORK.... . .| MORGAN STANLEY... o [ 1171312007 [ 09/23/2016 | ...oouveeerrerirerins | covererierrinesiens | eneeiessseerienines | cesessnsrsesienens | sevsesssnenieninees | neessssnssiend 0 60,947 60,947 | .......... 60,947
556998 24 3|MSPE-MADISON INTL REAL ESTATE LIQUIDITY..... [NEW YORK.......ccc.osvvuneee .| MORGAN STANLEY........cccosvemrrirrrrncrins 11/08/2007 | 08/15/2016 | ...eouvveurvrcrreeins | rerernerierineiriens | rseersssiessinenies | eernesissieessesins | seseensisssssnessnnes | neesessesssssend 0 { v [ e | e I XV R P 13,630 | coovrenne 13,630 | v
65099N 90 6| MSPE-NEWBRIDGE ASIA IV, L.P....ccoverriiinrrrinins NEW YORK......cccvvernrines . |MORGAN STANLEY.......cocovrrirrmrrrrirarins 12/13/2005 | 09/23/2016 [ ....ouvvrevrerrrrierns [ erveirerrseireiieninns [ e | sevseeensssssnsnnns | s | e 0 5,931 5,931 5,931
MSPE-OCM EUROPEAN PRINCIPAL
675990 01 4|OPPORTUNITIES FUND, L.P. LOS ANGELES................ CA.. [MORGAN STANLEY.......ccovurrrmrreriirniins 06/16/2006 | 08/05/2016 | .....ovvuverirrernnns | ervreereminnrernnins | evrirernsinsinninns | eeeeresissiensnnns | eeverisssseeennnins | s 0 24,244 24244 | ... 24244 | ..o
MSPE-OCM PRINCIPAL OPPORTUNITIES FUND IV,
670998 12 9|L.P. NEW YORK.....coccmvrirrinne NY.. [MORGAN STANLEY........cooommrrrrrierircens 11/28/2006 | 08/03/2016 | ...couvvurvuerrrerins | crrerermsrinnniiens | eveerssinsssnenies | cernerissssnsssesins | seseossssnessessnees | neessssnsssend 0 [ v [ e | e 120,177 | oo | e 120177 | oo 120,177 | o
871999 01 7|MSPE-SYMPHONY ICON INVESTORS LLC.. . |NEW YORK.... . |NY..|MORGAN STANLEY... .. [ 06/01/2007 | 09/23/2016 | ....ouvvurveerirerins | cevrrerierrinsninens | eneeienieesienies | eevessnsinesienens | crveesssnesieninnes | e 0 { e e | s 19,800 | oo | v 19,800 | .oooveene 19,800 | ..o
928990 14 2|MSPE-VMG EQUITY PARTNERS, LP . [NEW YORK.... .. |[NY.. | MORGAN STANLEY... . [ 01/24/2007 | 08/26/2016 | .... [0S ORI [SPOOOTOOTRTOUROL FURTOTROTOROURORl [PVTRRRRN 0 5,934 5,934 5,934
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ..o ....111,189,503 | ..(22,971,774) L(22971,774) | 0 | 88,217,729 |..109,919,988 | ................... 0 ...21,702,259 |...21,702,259 | ........ 351,834
4499999. Subtotal - Unaffiliated .|...111,189,503 | ..(22,971,774) (22,971,774) | o0 | s 88,217,729 |..109,919,988 | ....cccovvrvnnns 0 [...21,702,259 |....21,702,259 | ........ 351,834
4599999. Subtotal - Affiliated . 888,966 | ...oooorieriinn 0 . L0 | 0. RO 888,966 | ........ 888,966 0 0 0 0
4899999, TOMAIS........ vttt ek R R HEeLEe LR ...112,078,469 | ..(22,971,774) | ...cvovvvccrnnnd ()] [ (O 0 | .(22971,774) | ..o 0]... 89,106,695 |..110,808,954 | .......ccccuurun 0 [...21,702,259 |....21,702,259 | ........ 351,834
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912828 2A 7| UNITED STATES TREASURY.......ctrimiimiieiiiieieriisissesssssssssssesssssesssssssssssssesssssssssssssssssssensns | oeeeseees 08/31/2016.... | VARIOUS........oorvimrimrimeiieiiieesieessesessssssse s ssssssssse st sssssessnans ....7,944,297 8,000,000 3,098 | 1FE

912828 2D 1| UNITED STATES TREASURY.......cvviiiimiiieiiiiiieiinsseissssiessssssss s ssssssesssesssss s ssssssssssessins | esesnees 08/26/2076.... | CITIGROUP..........coouiiriiimiireiseissiies sttt | inebsessbesss bbbt enssenns | neisssses s ens e sseesas 1,989,609 2,000,000 1FE

912828 G3 8|UNITED STATES TREASURY. 08/31/2016.... | BANK AMERICA MERRILL ...2,111,875 2,000,000 13,329 [1FE ..

912828 J2 7|UNITED STATES TREASURY. .| 08/31/2016.... | VARIOUS. ....7,273,086 ..7,000,000 30,911 |1FE

912828 M5 6|UNITED STATES TREASURY. 08/25/2016.... | BANK AMERICA MERRILL. .......citiiiicieticieieiiee ettt ses s st tssessssssessaesessssans | evsesesesssssssissssesessssssssissesesesenss | soesiesesesessssssessesesses 2,116,563 2,000,000 12,595 [1FE....ccooviiierirnnnn

912828 P4 6| UNITED STATES TREASURY.......coiviuiimirieriiieierisissesseesssessesssssessssssssssssssesssesssssssssssssssensns | eeeseees 08/05/2016.... | BARCLAYS US FUN ....2,009,531 2,000,000 15,625 [1FE. ..o

912828 R3 6| UNITED STATES TREASURY.......criiiiiiieiiieiieeiseiseisssssesssessssessessssssessssssss e ssssssssssnsns. | oeseseees 08/05/20716.... | VARIOUS........ourermiitmiimeiseiiieiesee it ssse ettt nbes | inebseesbes s is bbbt enssens | nsisssses b ess e 5,551,602 | .ooovrvrrireeieinii 5,500,000 | .ooooirriienieiineieii 19,098 [1FE. ..o

912828 S9 2| UNITED STATES TREASURY.......crtiimriiiieiiiieienisiesisessissssesssssisssssssssssssesssesssssssssssssssesine. | onsesenes 08/05/2016.... | VARIOUS........ooorviiriririeiiieiiesiieeiesissise st ssssssssens 25,950,313 | 6,000,000 1,087 [1FE

912828 TJ 9| UNITED STATES TREASURY....cocoimiuiiiuirmerineessesssssesssssssnssssssensssesssssssssssssssensssssssssssssssnsensns | sonsessees 09/13/2016.... | JEFFERIES & CO....uviuiiiiriisisseissiessssess s s ssssenas 209,123,750 | s 9,000,000 11,923 [1FE i
0599999. Total Bonds - U.S Government.. 44,070,626 43,500,000 07,666 XXX
Bonds - All Other Government

135087 A6 1|CANADA GOVERNMENT. 09/14/2016.... | NATL FINANCIAL SERV.......cceiuuiiimiimeiriiisiisesiesisseisessssssse s ss s ssssssssssssssnes | onssssssssssssssssssssssssssssssesssanss | onsisssssssssesssssssssesas 2,596,750 2,500,000 11,301 [1FE i

135087 A8 7|CANADA GOVERNMENT. 09/13/2016.... | VARIOUS........ooiiiirirririiieiiesiiesiesissise s e 1,691,390 | e 7,601,000 25,502 |1FE

135087 B3 7|CANADA GOVERNMENT. 09/19/2016.... | MILLER TABAK e 1,053,780 | o 1,040,000 712 |1FE

135087 D5 0|CANADA GOVERNMENT 09/15/2016.... | VARIOUS .10,335,863 9,343,000 52,803 | 1FE

135087 E2 6|CANADA GOVERNMENT. 08/09/2016.... | VARIOUS 12,397,483 ....12,265,000 7,465 |1FE

135087 E5 9|CANADA GOVERNMENT. 09/15/20716.... | RBC DEXIA.......coueimuieuiemeiresisesisse s sesessse st sens | Hinebsesb st ss st n s ensnens | bneissssesssness s 2,211,736 2,206,000 861 |1FE

135087 E6 7 |CANADA GOVERNMENT 09/19/2016.... | VARIOUS.......ooviiiiiiiiierinieie ittt sssssenes 2,576,205 | oo 2,493,000 | ..o 10,652 [1FE....ccccovivieririnnne

135087 F2 5[CANADA GOVERNMENT. 07/13/2016.... | SCOTIA BANK.......ocvvuririereriieererisisieesiessesisse s sssssans 8,011,460 | oo 7,940,000 22,678 |1FE

135087 F3 3| CANADA GOVERNMENT 09/13/20716.... | SCOTIA ..ottt bbbt ssntes | cesenbebnss st n s enienes | sbebsess s esesbeees 7,457,250 7,500,000 7,038 |1FE

135087 F5 8[CANADA GOVERNMENT. 09/16/2016.... | VARIOUS ....6,681,421 ..6,678,000 2,693 | 1FE

135087 F6 6|CANADA GOVERNMENT. 07/19/2016.... [ VARIOUS........ooeoeiterieieeesesiseeseves s see st sessesss s ss s ses s ssses s ssss s esssssanssessssssssansnsanns | sosessessossssssnsesssasssnssessessssssinses | seessesssessnsssssessessones 8,024,625 8,037,000 8,379 |1FE

135087 YL 2|CANADA GOVERNMENT 06/30/2016.... | DOMINION SECURL.......ccoiimiiriiriieiriiinieissiessessssisessssss s ess st sssssss s ssesssssessssanes 4,583,024 | s 4,280,000 | ..ooovovreeriieees 17,442 [1FE....cooviiiiins

135087 YZ 1|CANADA GOVERNMENT. 08/23/2016.... | VARIOUS........ooreimermeireimeieseesieesesissesss s ssse st ssss st ssssssssans B 25T AT8 | s 3,830,000 24,395 |1FE

135087 ZJ 6|CANADA GOVERNMENT. 09/13/20716.... | VARIOUS.......oooiiiiiimiireiseiie i ssss bbbt ntes | nebsessbes s ss bbbt ssenns | nsissssnsssesss e iseesas 6,337,965 5,648,000 43181 [1FE i

135087 ZS 6|CANADA GOVERNMENT. 08/18/2016.... | VARIOUS ....1,979,955 1,400,000 8,841 | 1FE

68323A CX 0|PROVINCE OF ONTARIO 07/19/2016.... | LAURENTI... ...3,189,180 ..3,000,000 1FE..

74814Z ER 0 [PROVINCE OF QUEBEC........ccoouiiivimiimiirsrississsssisseenssnnenes [ON 07/19/2016.... | T D SECURITES.. ....3,441,960 3,000,000 14,671 |1FE...
1099999. TOtal BONAS = All OtNET GOVEIMMENE. ..o rtstesersseasseeesseesssessees st e8 8888888888810 E £ EE 10 HEE £ EEE bR 192,827,525 | oo 88,761,000 | ..o 269,299 XXX
Bonds - U.S. States, Territories and P

207720 2L 5[{CONNECTICUT ST ettt ensssnssnns | cessesionns 08/08/2016.... | MORGAN STANLEY........cooirumrimrinmrierirerirnresesissrienienes 1,586,542 | oo 1,325,000 1FE

207720 Y5 5[ CONNECTICUT STttt ess s sss st ssssssssssssssssssnns | cosessnnes 07/25/2016.... | PERSHING DLJ ....2,058,388 1,625,000 9,931 |1FE

246381 GQ 4|DELEWARE ST ottt ssnens | essanines 09/15/2016.... [WACHOVIA.......cooiiiireiriiiiieineisieisi st nes 202,353,299 | L 1,950,000 5,146 [1FE

246381 GR 2| DELEWARE ST.....oiiiiiiiieiiiieiiesiesesseesssssse sttt sessssnsnes. | soessneees 09/14/2016.... | BARCLAYS........cooomirieriiririeererisesisesienseessesssssnns 2 3,845374 | s 3,115,000 7,788 | 1FE

373384 AC 7| GEORGIA STATE.....couiiiuiireiiieieiieitee ettt | seeeeseees 09/06/2076.... | PERSHING DLU.......couuiireeiriiiiaeiseiisesiseesse sttt | inebsesssessses s st ss s senisnns | nsissssesssesssssssssenas 1,824,364 | ..o 1,405,000 [ oooocreoerircerrieieiis 12,099 [1FE ..o

419791 YD 4 HAWAIL STATE ...ttt ssssessssssessenssesssssssssssnens | sevesneeons 09/13/2016.... | VARIOUS........oorvimirimirimeiieiiessieeiesissssss s ssse st esesssssse st sssesesssens ....3,354,289 3,045,000 41,140 [1FE e

419792 HN 9| HAWAII ST. 07/13/2016.... | WACHOVIA ....2,587,289 2,180,000 28,461 |1FE

419792 KA 3|HAWAIIST. .1 09/01/2016.... | BARCLAYS...... ....2,809,341 ..2,150,000 1FE...

574193 KK 3|MARYLAND STATE 09/07/2016.... | BARCLAYS US FUN 1,639,509 | oo 1,375,000 1FE
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57582R  GC 4| MASSACHUSETTS STATE......coiiiiiiriiiiinrieissssiesssssssse s sssessssssssssssesssssessessssssessesssssensonss | aosnssnsens 07/25/2016.... | GOLDMAN SACHS........cotiiiiiieiitieiesieiessssss st esssisssens. | sissnssesssessnssssssessesssssessssssnsses | srossessissessessasssessessanes 534,390 8,889 [1FE

57582R  JX 5| MASSACHUSETTS STATE.......coiirieririeririieiseriessisessessssssssessssssssssesssssssssssssssssssesssssssssssnsss | sevsssenns 08/15/2016.... | PERSHING DLJ ...1,034,978 4,613 |1FE

57582R KK 1|MASSACHUSETTS STATE oottt sssses s ssnses | sevissinns 07/29/20716.... | VARIOUS........ooiiiiiimiirieirsiie ittt ntes | inebsessbes s ss bbb senssnns | nsisssssesssens e iseenas 4,146,623 3,611 |1FE

594612 CQ 4|MICHIGAN STATE oottt 06/24/2016.... | BANK AMERICA MERRILL ....3,390,887 1FE

594612 DD 2|MICHIGAN STATE .| 07/14/2016.... | PERSHING DLJ ...861,494 1FE

60412A EU 3| MINNESOTA ST....ooiiiieieiiieieiee ettt sttt st st ssensesanns | sessnsinee 09/06/20716.... |WACHOVIA. ..ottt s bbbt s s b ssssessesses | ebsessesansessesssssssessessessnsessesnsins || sbessessesssssssassessnsansans 2,999,904 | oo 2,400,000 | s 12,667 [1FE.....ccccovvierrrnnn

658256 2F 8| NORTH CAROLINA STATE......coiiiiieimiriuiimeriressieesessssssessessseessesssssessssssssesssenssesssssssssssnssss. | eeeseees 08/08/2016.... | MORGAN STANLEY........ccorumrrimrrmrrierirerereesenissrienienes ....2,320,740 2,000,000 278 |1FE

658256 2G 6| NORTH CAROLINA ST......iiiiitiiieiieiieities et sss st enssnisns | soesescens 09/07/20716.... | VARIOUS........ooiermiiiniimeiseiie sttt es | Hinebse st s s ss bbbt enssens | nsisssses s ess s 5,358,935 | ooeieerieieiinina 4,500,000 9,722 |1FE

658256 S7  8|NORTH CAROLINA ST oottt | seneesenes 07/13/2016.... | MORGAN STANLEY........cooiruririmrinrrienierirsesesisssienienes 23,978,790 | oo 3,465,000 | ..o 16,170 [1FE ..o

658256 W7 3| NORTH CAROLINA ST ..ottt ss st ess bbbt ensssninns | soneesneees 07/13/2016.... | BANK AMERICA MERRILL ....1,634,074 1,300,000 7,764 | 1FE

677521 F8 4|OHIOST.. 1 07/11/2016.... | NATL FINANCIAL SERV.....coiiiiiiiieiineieississiesiss sttt esssisssesses. | aosssssessesssssesssssnssesssssonssnssenss | sooesnsssssesssssessnssanes 2,807,269 ..2,145,000 35,452 | 1FE

677521  XT 8| OHIO STttt | eeeteees 09/01/2016.... | NATL FINANCIAL SERV. ....4,090,581 3,515,000 83,969 | 1FE

877522  LZ 5| OHIO STttt | eereteees 09/14/2016.... | MORGAN STANLEY ......ciuuiimiimiireiiseeise st sisse st ess bbbt sssneiss | fonebssssssssesssssssssbsssssessenssnns | nsissssssssessssssseenas 2,481,354 2,040,000 29,183 |1FE

70914P  C2 6| PENNSYLVANIA ST....oouiiiiieiiieiieissiieiiess st sssse st ssssessess s ssssessensnas. | oeeesncnes 08/12/2016.... | VARIOUS........oooriiirirriaiiieiiesiieienisssise et ....3,604,462 2,830,000 17,472 [1FE i

70914P D9 O PENNSYLVANIA ST....oouiiiiieriieerieiseisessessse st sss st ss st ssssssssssssssnsnas | soesesncess 08/09/2016.... | BANK AMERICA MERRILL 1,977,402 | s 1,580,000 1FE

70914P  SH 6 PENNSYLVANIA ST oottt | oenereens 07/20/20716.... | STIEFL-F ..ottt | inebsee st es s bbbt ssnns | nsisssses st isesnas 2,622,032 2,205,000 16,538 [1FE. ..o

735389 XE 3| PORT SEATTLE WASH REV......cooiiiiriiiiiiiieiseieriessesssesssisssssessesssessssssssssesssesssensesssnse | oeessneees 07/20/2016.... | BANK AMERICA MERRILL D,824725 | 4,625,000 1FE

93974D  YG 7| WASHINGTON ST...o.oiuieuiiirimeimeisesisssisesssessssessssssssssesssessssssssssssssssesssessssesssssssssssssessssessans | sessossenns 08/30/2076.... | CIT GROUP.........cuuuieuirmertseiseesesissessee st bbb s bbbt | Hanebsesb st bs bbb enisens | bnsisessesssness e sssenas 2,556,391 | oo 2,020,000 | .oveonierienieeieeieii 13,186 [1FE. ...

97705M DN 2| WISCONSIN STATE.....ccoiuiieieimiiieisisassesssssseessessssesanssssssssasssanssssssssesssssssssesssssssssansssssnssssessanses | aosnssnnens 07/13/2016.... |MORGAN STANLEY.........ccoovvirirerierercrieieieierieieisinaas 0000:3,266,007 | i 2,685,000 1FE
1799999. Total Bonds - U.S. States, TErTtOrEs N0 POSSESSIONS. ... rureisriuiriiistissmeserssiss e esssess s sre s e ss st en s eef 8 E s f e bR € e s eE bbb JT.549,433 | 63,305,000 | ..oooiiriniennis 413,117 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P ns

015302 2R 2|ALEXANDRIAVA.... .| 08/03/2016.... | CITIGROUP. ....1,353,062 ..1,130,000 1FE

015302 2U 5|ALEXANDRIAVA bbbt | feeeireens 07/28/2016.... | CITIGROUP.........cuuuieuiitneriieiseiseeissesse st esb et | Hinebsesb st bbbt ensnens | bneisesbesssness s sseenas 2,620,668 2,045,000 1FE

03588H CC 8| ANNE ARUNDEL CNTY MD.....ovveiiiiiriirriiirsinisisssesesssssessesssssessssssssssessssssssesssssssssessssssssses | sonsssnsens 09/06/2016.... | PERSHING DLJ ....2,470,004 2,090,000 45,864 [1FE.......ccocovvvvrvirnianne

052397  DC 7 [ AUSTIN TXo.eouiiuuimmeitseesseesseeisesseessessse st ss st | seesinenns 09/13/2016.... | WACHOVIA.......oeviereieeiieieineiiessisesses e ....2,847,075 2,550,000 1FE

052397  DJ 2 AUSTIN TXouoouiimmiieitiiiieiiseise s iss st | enireees 09/08/2076.... | WELLS FARGO........cuvuuiimiiiniiseiseisssisssssesssesesse bbbttt | sieebbsessssessansbsss s st sninns | sbseesssesssesssssissessnsss 862,913 | .o 670,000 1FE

100853 VR 8 [BOSTON MASS.......couririemriiiiieiiesieeeseesssisss st sess st sssessssensenssssssnens | cosessnnns 07/20/2016.... | GOLDMAN SACHS.........ccorerimrrieririnerieriserienieseseenns ....1,345,375 1,210,000 [ ovooververceieirerierins 19,663 [1FE......coivererrerins

131537 D3 3|CALVERT CNTY MD .| 07/26/2016.... |HUTCHINSON SHOCKLIY E& CO ....2,241,694 ..1,875,000 1FE

131537 D5 8|CALVERT CNTY MD 07/21/2016.... | CITIGROUP..........cocrrrrrririereriseieresissieninines 21,252,140 | e 1,000,000 1FE

235219 KF 8| DALLAS TX..ootieriiuieieiseessesiseesessssesse sttt sttt | seeesaeees 07/15/2016.... | CIT GROUP.......ovvvrrrrrrereereriserierienireenns LT84BT | 1,445,000 31,108 |1FE

29508R  GS 9| ERIE CNTY NY FISCAL STABILITYAUTH.....ovuiiiiririeiineineriesiesiseesssisessssssesssessssissisnses | aevineenns 08/03/2016.... | NATL FINANCIAL SERV.......ciiimiiimiimeiiniiseiiesiseeissessesssssssessses s ss bbb ssssssessss | sieesssessssssssssssssssssesssasssanssnns | sisesssesssosssnsessessnsssns 919,869 | ..oovveririreeieieii 755,000 1FE

395460 3Q 9| GREENSBORO NC......ciiiiiiiiriiiieiisiieesie sttt ssssssssssesssessssesssiennnes. | oneesnenes 09/23/2016.... | WACHOVIA........eviriiiiiiririeiiesinesiesissesssis s 1,430,445 | 1,165,000 1FE

401784 C2 T7|GUILFORD CNTY NC oottt sttt ssissssnnns | sevinseinns 09/16/2016.... | WELLS FARGO......... ...1,231,150 1,000,000 6,250 |1FE

438701 H6 4|HONOLULU CITY & CNTY HI WSTWTR SYS REV.....c..cviviriirieieiniineesisisissssenssssseessssiness | sevsesenes 08/18/2016.... | BANK AMERICA MERRILL 221,289,331 | 1,020,000 1FE

438701 H7 2|HONOLULU CITY & CNTY HI WSTWTR SYS REV.......cccimiuiirireimeiinrrieniesisseesssssesssessssenensns | seveneens 08/18/2016.... | BANK AMERICA MERRILL........oouvirtireiaiinerierieeeseesssise e essssiss s sesssssssssssssessss. | sisesssesssssessssssssssesssesssssssssssnns | svsesssesssnesssesssssssnsssn 617,395 | oo 490,000 1FE

584002 RV 3| MECKLEBURG CNTY NC.....ooiiiiuiiriiriieiseisesisesssesssssise s ssssssssesssss s ssssssssssessssssssssssssssss | oesescees 07/2712016.... | WACHOVIA. ...ttt bbbt | Hinebsee st s bbbt srens | neisssses s ees e eseenas 1,313,920 | .ovvevecies 1,000,000 8,333 |1FE

59163P HV  8|METRO OR ettt | seeeienes 07/14/12016.... | WACHOVIA.......oerierrieiieriieineriessisesiesissesesis s ....2,470,358 2,200,000 33,917 [1FE

615683 KP 3| MOORE CNTY NC.....cooiiiuiiriiriieiseisesisesisesssss s ss st ess st ss s sssssessssssssssnss | oesesneees 07/14/2016.... | CITIGROUP, ...1,620,514 1,400,000 5,444 | 1FE

64966M EJ 4|NEW YORK, NY .1 08/09/2016.... | GOLDMAN SACHS........ooiiermeireiiineinrieseissiesssisene 4,340,963 ..3,750,000 1FE

681712 L9 4|OMAHA NEB 06/27/2016.... | HUTCHINSON SHOCKLIY E& CO....oucvvrrirmermirieiriiieseieessesissessessesssesssesssse s ssssssssesssessssssssess | sioesssessssessssssnssssesssesssnssssssnns | sroesssesssesssesssssssnssene 642,360 2,917 | 1FE
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718814 Q4 1 [PHOENIX ARIZ.......oovriviveiieiiiiieiisie sttt esse bbbt ss s sessessesssssssansesans | sessssenes 08/31/2016.... | BARCLAYS.......ooiireireieiiireisieieiesiese e ......2,618,680 2,000,000 1FE
735439 NM 9| PORT TACOMA WA REVENUE.........ccotviiuiirierireireessesssesssessesesseessssssessessesssssessssssssssesssessnns. | seeesneees 08/17/20716.... | BARCLAYS.......ouiiuieireireiseisessssessesssessssess sttt | Hiresbsessssees s s st snsanes | ebssesssessseensesesess s 419,469 | ..o 320,000 1FE
735439 NN 7| PORT TACOMA WA REVENUE..........coiiiiiiiiieiiciseiiseissiiss st sssssesssas | soeseseees 08/17/20716.... | BARCLAYS.......oitriiiiimeineisssises et enes | Hieebbseesssess s s b enninns | sbsesssesssesssnscssess s AATT24 | oo 345,000 1FE
751622 PA 3|RAMSEY CNTY MN oottt | eeeesenes 07/21/2016.... | JEFFERIES & CO.....couuiiiriirririiiiesiiesisesis ittt | sisesssensssas s st sssnnieens | sbisesssessssessenessssnsse 874,468 1FE
771588 TP 5|ROCHESTER MN .| 09/15/2016.... | WACHOVIA .. 1,777,649 ..1,395,000 21,119 [1FE
796237  3Z 6| SAN ANTONIO TX...oouiiiiiiiiiiiiiiieiisiiesiicsie st | oesesienes 08/12/2016.... [ CIT GROUP........couriririiieiieiiesieiessi bbbt nsninnre | cisesbesssss s s sssensssssssensenes | soessessessesssssessessanes 1,361,838 1,085,000 1FE
810453 TG 9| SCOTTSDALE AZ........ooiiiiiieiieineiieiiessise st s sttt ensesenne | soeeesenes 06/30/2016.... | CITIGROUP.........coovurvrcrirrireeeeeieerierireeessenns 1,830,232 | o 1,530,000 1,063 [1FE
849254 UW 5| SPOTSYLVANIA CNTY VA.. ..ottt issssses st sss st sssssssssesnins. | soeseseees 08/19/20716.... | BANK OF .......couituiimimneiiaesiseeesseessse s s ssse st es bbbt eees | Hinebsee st st ensnens | neiseises st eseenas 2,990,960 | .ovoeverrireieiieiinae 2,450,000 1FE
864813 Q3 7| SUFFOLK VA ...ttt | seeeesoenes 07/27/2016.... | BANC OF AMERICA.........cooiriiieriniieniiristiie it 1781969 | 1,385,000 769 |1FE
864813 Q4 5|SUFFOLK VA 07/18/2016.... | BANK AMERICA MERRILL 113,560,888 | ..o 2,720,000 1FE
930863 5D 3|WAKE CNTYNC. {09/08/2016.... | WACHOVIA.......oviiirieiieitieeci ettt | aebstssensesb s s st es b enienss | sbessnssessersssesensensees 1,662,468 ..1,390,000 2,317 | 1FE
938234 RP 8| WASHINGTON CNTY OR oot sttt enssesnns | sosssseees 07/12/2016.... | CITIGROUP, 22,311,335 | 1,940,000 1FE
2499999. Total Bonds - U.S. Political Subdivisions of States, Termitories and POSSESSIONS....................cccrueiieuereeiueieeetetereeeieeesietetereseseseseseies eteveresesesessesesessesesesssesesessesesessssesesssesessaes 54,291,607 | ..cocovveverrirerrnn 44,665,000 | ..oocoooveverieice 178,764 XXX
Bonds - U.S. Special Revenue and Special A it
02765U KW 3| AMERICAN MUNI PWR-OHIO INC OH REVENUE...........ccooevimirierirrieerneieeissesensssisssssssinnenes | seviseinns 07/14/2016.... | BANK AMERICA MERRILL........oouviriireiiiaeiiesieeessessssise st ess st ssissssssssensss. | sisesssssssessssssssssesssesssnsssssssnss | svsesssesssesssnsssessansssn 478,996 1FE
040649 MF 9| ARIZONA ST TRANSPRTN BRD EXCISE TAX REV.......cccoiiiriinriiineisseinssieesiesesesississsssnnns | ereseens 09/01/20716.... | JP MORGAN........cotuiirmiinieisiieessse s iss bbb bbb bbb nssens | Hinebseesbes s ss bbbt enssnns | nsisnssesssenss e sseenas 1,070,256 1FE
091096 LF 2|BIRMINGHAM ALA WTRWKS BRD WWTR REVENUE..........ccccoconivimiricierieessineiieseseneenes | eeerenes 08/24/2016.... | GOLDMAN SACHS.. ...1,787,170 1FE
101029 UJ 3 [BOSTON MA WATER & SWR COMMISSION........ccrrumiirerimrimeissnineisessesesssissessssssssssesssssesans | cesessnns 08/17/2016.... | BANK AMERICA MERRILL.......coouvtmiiriereineise it ssesssesss s ss st ssssssssssins | nsssssssesssessssssssssssssesssasssanns | sonsesssssesssnssssssssnsesas 1,611,270 | oo 1,315,000 1FE
161681 TU 5|CHASKA MN INDEP SCH DIST #112 MUNICIPAL.......covvuivniieieririninsieisnssesessssienssssssssnsens | covsnsnsens 08/30/2016.... | VARIOUS........oooriiiiiiiieriiieie ittt ....3,321,461 2,585,000 57,060 | 1FE
181070 EM 1 [{CLARK CNTY NV WTR RECLAMATION DIST.......vuueeeuiemerieeisneeseisnsessssssssenssessseesssssessnensns | cesessnns 08/18/2016.... | RAYMOND JAMES..........vvumrererinerinerienirseessseinsins 21,649,768 | o 1,260,000 1FE
249174 SF 1|DENVER CO CITY & CNTY SCH IDST KH1.......oviiiiiiieriiecississiissiessiessessssissssssssessssssess | eseseens 08/10/20716.... | STIEFL-F ..ottt sttt bbbttt | Hinebseesb s bbbt enssnns | nsisnsses st sseenas 2,003,179 | cocovvverrreriineiirneerenn 1,620,000 | oo 16,650 [1FE.....coivrerrcrinnns
259230 MD 9|DOUGLAS CNTY NE HHOSP AUTH #2.......ccovverireriereneeieninceieenns .| 08/04/2016.... | BARCLAYS 1,004,879 1FE
29270C K4 6|ENERGY NW WA ELEC REVENUE........ccosiuiiiieireiierieserneesssissisessesssesssssssssisssssessessssessanns | sevsseenns 09/21/2016.... | BANK AMERICA MERRILL..........ovvtcerieiseieciiesiesiis s sssss s ssssssssasssssesses | sessssessssssssssssssssssssesssasssssssnns | sveessssesssesssssssasssssssaens 858,155 7,969 | 1FE
31307Q RE G FHLMC... ..ottt nssenss | crersanins 06/29/2016..... | JP MORGAN........ccoiiurrmirriireiieierisisiss st sssssenes 09,289,403 | i 8,852,320 | ..ooverciiees 13,278 [1FE....ccocviiiircrane
3132WD  MZ 4 |FEDERAL NATLMTG oottt ssssssnssnins. | cvsasssnns 08/31/2016.... | INTL FCSTONE..........cccovvvrerrrerircererinerieneenes 14,534,093 | .o 13,786,600 | ..ocvvvererrercerrenieineninns 17,425 [ 1o,
3140EB MN 8 [FEDERAL NATLMTG  ooiiociiiiciiseie ittt sttt sssssnins | cisnssinns 07/28/2016.... | FNMA................... 14,469,285 | ..o 13,711,916 | v 13,331 [
3140EY  XJ 5[FEDERAL NATLMTG oottt sttt sensssasssssesnsenins. | cesesiones 06/30/2016.... | FNMA.........ccooeen. ....5,637,803 5,376,537 8,065 |1
347148 AC 2|FORT COLLINS CO WSTWTR UTILITYENTERPRISE... .| 08/10/2016.... | JANNEY MONTGOME ....1,251,223 ..1,080,000 1FE
37358M DK 4| GEORGIA ST ROAD & TOLLWAY AUTH REVENUE...........ccovviieiereiciiiece e ssnnns | evensnens 09/15/2016.... | STIEFL-F......cooiiireieieierieie e ....1,423,484 1,140,000 8,075 [1FE
392274 K6 2|GTR ORALNDO FL AVIATION AUTH ARPT FACS.......ccommrireriemnrinermesiesssseesssisssssessesssessses | neeseees 06/24/2016.... | CITIGROUP.........ccoouervrerirrireererisersenieeeseenns 1,196,560 | oo 1,000,000 1FE
407287 LX 7 |HAMILTON CO OH SALES TAX.....otiuiimiineiiiriseeineississsssesssesssssissssssssssssseesssssssssssssssssesssns | aevinseenns 08/04/20716.... | RBC CAP.......cuuiiimiirtiseiieieseesse s isse bbb bbbttt | Hieesbsesss e ssessbs b s b eesnntinns | sesesssesssenssnsesens s 693,582 | ..o 570,000 1FE
414018 5Q 0 |HARRIS CNTY TX FLOOD CONTROL DIST.....covuuvirrerrinriierieneieeiesessissessesssiesssenessssssssensnes | veveeneons 09/19/2016.... | BARCLAYS........cevmriiririneeieissiesiesiesesssissiens 22,723,291 | 2,720,000 64,222 |1FE
41981C NQ 9 [HAWAII ST HIGHWAY REVENUE..........cooomiiiiimeiiiniiseiisiieesssisesssssssessesissesssssisssssessssssssnes | cesnessnnes 08/11/2016.... | BAIRD, ROBERT W......coutiuuiimiiiueiimeiseisseisseisesssessse bbbt ssensns | sisesssessssessssssssssessesssssssnsisnns | sessesssessssssssessessnsssns 706,375 | oo 545,000 1FE
442435 AN 0|HOUSTON TX UTILITY SYS REVENUE........c.oovrirriieierieiniiienssiessisissssesssssssesssisssensssns | sessessnes 07/21/2016.... |[WACHOVIA........cooeviriiereieiieee e ....4,395,825 3,500,000 34,514 |1FE
445047 ER 0| HUMBLE TXINDEP SCH DIST......couuiiieririeiermieiserieeseessesssssisssssssssssssesssssssssssssssssssssesssssssee | sevessenns 08/11/2016.... | RAYMOND JAMES..........ovvomevmirinerierienireessseisisens 02,335,176 | oo 1,800,000 3,750 | 1FE,
46613C 6X  8[JEAFLAELEC SYSREV ..ottt ssesnsssines | cisnsianns 06/24/2016.... | FIRST TENNESSEE .........coveviteciereieeiecsiesisesses s seesssse s s s sssssssssesssaesssesssenns | ensseesssssssessssssssssssssssesssesssanns | osssessssissssesssesssssaas 2,681,274 | oo 2,170,000 26,522 | 1FE
485424 QL 2| KANSAS ST DEPT OF TRANSPRTN HIGHWAY REVE.........cccocvomiimeririeeiininerinesisensesesssesnnns | veveeeia 07/13/2016.... | PIPER JAFFRAY.......coiiirimiiieiiiieiesissisessesssessssesssesssssssessssessesssessssessssens 21,282,530 | oo 1,000,000 | .ooooverrerririrerienins 19,028 [1FE. ..o
495289 4E 7| KING COUNTY WA SEWER REVENUE...........ooiiuiieiiniieiieeiseessiesiesssessssissessssisssssesssesenns | sevinseins 09/16/2016.... | CITIGROUP.........coooervrrrrrireirerieseienieeiseenns 1,491,509 | s 1,155,000 1FE
523510 ES O|LEE CNTY FL SOL WST SYS REVENUE.........cooviniiriiiieineiersniseieersssiessenines 08/25/2016.... | BANK AMERICA MERRILL ...2,728,913 2,250,000 2FE




€¥030

Statement for September 30, 2016 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

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)
546589 C4 2|LOUISVILLE & JEFFERSON CNTY KY MET SWR.......ccovvmiimiiiersinsinniensnseesessssesessssssssnnes. | vernnines 08/12/2016.... |MORGAN STANLEY ........coiiiiiiriieiieietesiese et sse st st sse b sss s s ssssssesses | esesssssessessssessessesssssssssssesansens | sbessessesssssssssessessssnsns 743,028 | ... 600,000 1FE
546589 YT 3|LOUISVILLE & JEFFERSON CNTY KY MET SWR.......cvvimiurrireimerinnieriesssesessesssssssessessnns | eeeseees 08/10/2016.... | NATL FINANCIAL SERV........cocrmivrrerirrernrrinrrs 1,066,478 | oo 850,000 1FE
581664 GE 3 |MCKINNEY TXINDEP SCH DIST........oiiiiiniiiieiiiiieinissiesiesisesissisisessssssssssssssssssssnsies | oesesenes 08/23/2016.... [ WEEDEN & CO....ccvvviiiiiriieiseiiessi ettt nsansens | sisestssnssssssessessssssessssssssensnenss | sooesnssnsssessasssessessnes 1,906,434 | .ovvvvvirienieis 1,465,000 1FE

59259N 4G 5|MET TRANSPRTN AUTH NY REVENUE 08/15/2016.... | HUTCHINSON SHOCKLIY E& CO 21,900,515 | oo 1,500,000 [ .oooocverrerriirieiienins 17,083 [1FE ..
59261A FU 6|MET TRANSPRTN AUTH NY REVENUE .| 06/27/2016.... | NATL FINANCIAL SERV.. ....3,243,088 ..2,770,000 1FE
594477 LY 7 [MICHIGAN ST FIN AUTH REVENUE.........cooiiiiiiiieinieierieeesieissisie s ssssisssssesssnsnns | oessnnines 09/14/2016.... | GOLDMAN SACHS......... oottt bbbt nssnnne | cesestssssssssessesssssessssssssensenes | soessesssssessasssessessanes 2,357,063 1,950,000 1FE
59447T ME 0 [MICHIGAN ST FIN AUTH REVENUE..........cccooiuiririiiiniieriesiesesessssssss e sssesssessssssssssenes | cesnersenns 09/22/2016.... | GOLDMAN SACHS.........ccoiiemrinrrerierieeeseessesssrsenienes 1,830,613 | s 1,495,000 1FE
598022 HJ 3 |MIDPENINSULA CA REGL OPEN SPACE DIST.......cocumiiuiirrireiieiserssssssssesssseesssssssessssssesssns | oeseseees 09/09/2016.... | MORGAN STANLEY .......ouurimuiiuiereiieeisseisseesssisse st essses bbbt nssssias | nebsessssssssesisssssss st s sesssens | onsissssssssessssssssenas 131,211 | 995,000 1FE
60637A LL 4 |MISSOURI ST HLTH & EDUCTNL FAC REV......ccoviviiririiiiiniieriesiesisseissieesieneesesssssssienenes | oeveenenes 09/21/2016.... | GOLDMAN SACHS.........cooirirririrnerirerieresteiseissrienienes 02,515,160 | oo 2,000,000 1FE
62476R  AC 9| MTA HUDSON RAIL YARDS TRUST OBLIGS REV.......ccovvureiriirerinerieriesenessssissessssssensesennes | sevsseenn 09/15/2016.... | GOLDMAN SACHS.........cooieerinrierieriseeseesssissssenienes 1,569,195 | oo 1,360,000 1FE
626207 Q8 0|MUNICIPAL ELEC AUTH GA .1 07/26/2016.... | BANC OF AMERICA........cooiiiiiiieiiiieieiseiesisssisssi sttt sss s sssssessessnsns | aosssssessesssssessssssssesssssssssssenss | soesssssssessssssessessanes 1,227,529 ..1,140,000 6,333 [1FE
645791 AH 7|NJ ENVRNMNTL INFRASTRUCTURE TRUST... 07/26/2016.... | CIT GROUP.........ccooerrerierirrireererissrienienes 22,107,753 | s 1,805,000 37,103 |1FE

646066 QX 1|NEW JERSEY ST EDL FACS AUTH REV......cooiiiiiiiririeineieiieiiesiessss e ssssssesssessssissssssses | oeseseees 06/28/2016.... | GOLDMAN SACHS........ouiutiiuieieiieiiieisseisssseses st es bbbt | nebsessbess s bbbt esssens | bnsissssesssessseesseenas 1,979,025 | .ooovvveiciriis 1,500,000 | .oooovevrercerreieiienies 17,708 [1FE ...
646066 RF 9|NEW JERSEY ST EDL FACS AUTH REV.......cccviiiiririiiriinineiiesiessiesississssessssssesssesissssssnss | oneeseees 08/09/2016.... | MORGAN STANLEY.........ccoiruurrimrimrierirerirresesisssienienes 2814810 | 1,885,000 32,726 |1FE
646066 WV 8| NEW JERSEY ST EDL FACS AUTH REV.......ccoiiiiiriierieineieriessssssessssissessssssessssessssisssssssns | oneeseens 08/02/2016.... | HUTCHINSON SHOCKLIY E& CO ....2,582,628 1FE
64971W M2 3|NY CITY NY TRANSITINAL FIN AUTH REVENUE..........cccostiimiimiiiiineisniissieesiesssessssissisnses | oerereens 07/26/2016.... | BANK AMERICA MERRILL........couiimiiriiriiiniisesiiesisesiseesssiss sttt ssssssssins | nsssssssssssesssssssssssssssssssnsssanss | onsisssssssssessssssssssas 1,077,669 1FE
64986D AR 6 |NEW YORK ST ENVRNMNTL FACS CORP.........cccomtrumrrierirrerieissinssessiessseessssssssessesssnessns | veveneeons 07/27/2016.... | GOLDMAN SACHS.........ccoreerinirnerierieeenseeieeseerienienes ....1,067,304 3,733 | 1FE
65887P TH 8| NORTH DAKOTA ST PUBLIC FIN AUTH. .....couuiiireimeirerineineeieeieisesisssssessessseesssssssssesssssnas | esesneees 07/2712016.... | JEFFERIES & CO.....ccuuiiurirmeimeieeieeeiseesseeisse s ese st s bbb | Hhsesbses bbb s b essnninns | ebssesssesssnessnsessessnsss 882,640 | ..o 780,000 1FE
67760H CD 1| OHIO ST TURNPIKE COMMISSION.......cooiiiiriiririiieirerisiessesssissssssssssssssssessssssessessssssensssssnsss | eonsssnsens 08/08/2016.... [WACHOVIA.......coooiiiririiiiisiseisieisi st nes 21,099,237 | e 980,000 26,052 |1FE
67765Q DU 7 |OHIO ST WTR DEV AUTH WTR POLL CONTROL ...ccvumvireemrinimeriseniseesessssssssssessesessessnns | ceseeennns 08/22/2016.... | BARCLAYS........covviriirireimerinerinesiesissesssesssssessenes 21,088,974 | oo 835,000 2,551 | 1FE
682001 EV 0| OMAHA NE PUBLIC PWR DIST oottt essessssssssessessns | oersnnines 08/22/20716.... | VARIOUS.........ooiiiiieiciisie ettt sttt s st bsessssessens | ebsessesassessesssssssessessessnsessesnsins || sbessesssssssssssssessnsansnns 4,505,215 3,580,000 240 [1FE
682001 EY 4|OMAHA NE PUBLIC PWR DIST. .| 08/03/2016.... | CITIGROUP ....2,003,898 ..1,560,000 1FE
682001 FB 3| OMAHA NE PUBLIC PWR DIST ...ociiiiiciieieiienies ettt sssssessssessssssssssenes | soesssncees 08/17/2016.... | RAYMOND JAMES........coiiumiimeimmrianeesessesiseisssssssssse st es bbbt sessnnts | finesssssesssessssesssstssssssnsasssnns | sonsisssssesssnssssssssnsenas 1,053,520 1FE

684517 JV 8| ORANGE CNTY FL SSCH BRD COPS ......cooiviiiiieiieinsisiresieisssssssssssssssesssssssssssssessssssssens. | oessanees 07/15/2016.... [WACHOVIA.......cooiiiiiririeiiiieseisieisi st sssssenes 102,002,760 | oveeeieiiieeenen2,000,000 | i 46,944 [1FE......cccooieviiinns
686507 GS 7| ORLANDO FL UTILITIES COMMSSION REVENUE...........ccooomiiirireinieiserisessessssesensssenens | eeeseees 06/23/2076.... | CITIGROUP.........cuuuivimeireiseeseeessesssesssesesse s ess et es bbb bsens | Hisestsesss e es b st nnsines | ebssesssessssensnnesens s 966,265 1FE
70869P LH 8| PENNSYLVANIA ST ECON DEV FINGAUTH REV....ccovuiiiieiiiieieieieseiesieseiessiessesessssssssssnens | oevsnninns 09/21/20716.... |RBC CAP.....oeiieieeieietie ittt sessassesns | ebsessesensessesssssssessesessnsessesnsins | sbessessesssssssassessnsnees 3,785,243 | ..o 3,025,000 2FE
709221 TY 1|PENNSYLVANIA ST TPK COMMN OIL FRANCHISE...........otviirierireierieereeisssiesiesesssesssissens | eeesenes 08/03/2016.... | NATL FINANCIAL SERV........ocviriririemiiimirieriesessessesssssesiesssesessesssssssse s sssesessssssssssssssesssesssns | sioesssesssssssssssnssssesssessssssnsssnns | sroesssesssessesssssssnsssns 238,882 1FE
709224 RB 7|PENNSYLVANIA ST TURNPIKE COMM TURNPIKE..... .| 08/24/2016.... |HUTCHINSON SHOCKLIY E& CO ...745,434 6,446 | 1FE
709224 RP 6| PENNSYLVANIA ST TPK COMMN......ctiiiiiiiimireiinieiresisissssie s ssssisesssssssssssessessssssessons. | oersnnees 09/23/2016.... | GOLDMAN SACHS........ooeiieeiieiieiiiisie ettt e bbb s st s snsens | ebssssssessessnsassessessssssessesesansens | sbessessesssssssssessessssansses 488,335 1FE
709224 RS 0|PENNSYLVANIA ST TPK COMMN......oiviuiimiirriieemenissesessesssesssesssssessssssssssssssensssssssssssssnssss. | oneeseees 09/23/2016.... | GOLDMAN SACHS.........cooiemerinirierieesiserseessesessienienes 1,920,733 | oo 6,365,000 1FE
745190 ZP 6|PUERTO RICO HIGHWAY & TRANSPRTN REVENUE...........covviiiriieineiinieneiiesisseisssiseisnnes. | eeereens 08/09/2016.... | BANK AMERICA MERRILL.......couvimiiriiriintiieiiesiseeisees s ssesssess bbb sssssns | snessesssssssessssssssssssssssssesssanss | onsisssssnsssesssssssnsesas 1,052,980 | ..oovooeiciriieiis 1,000,000 5,979 | 1FE
76541V MJ 3| RICHMOND VA PUB IMPT SER A.....cooouiiimiiiiiiieriieiesisiseiiessesssessss s sssssssesssssesssssnsss | oevesnenes 04/19/2016.... | BARCLAYS US FUN.. 1,906 [1FE
792895 F4 1| SAINT PAUL MN INDEP SCH DIST #625.........cctrumrererierireiseeissisessessssessssssssssssssesssesssssssnss | onseseees 09/19/2016.... | BLAIR WILLIAM. .....courirmirniisineiseeiiesesesssss st sssssssse st s ...1,611,812 1,320,000 9,167 |1FE
792895 Q3 1| SAINT APUL MN INDEP SCH DIST #B25.........cccvuirierniriirerisissiresiessisssesssssssssesssssssssssssesnnsns | oernnees 06/29/2016.... | PERSHING DLJ 202,382,905 | i 2,085,000 1FE
796253 5L 2| SAN ANTONIO TX ELEC & GAS REVENUE...........cccniviiimiierieeisiseesssssessessesssessssssssssssnins | soeeeseees 06/29/2016.... | BANCAM ROBERTS..........coumirimrimeimerisisiessensesisesssssssessesssessssenns 21,863,743 | 1,425,000 1FE
796253 5U 2| SAN ANTONIO TX ELEC & GAS REVENUE.........coooiiiiiciieicieseieseisessee s sissieniens | erinnines 08/19/2016.... | JANNEY MONTGOME.........coocitmiermiimiineiseiisesisee s bbbt st sssessins | fntbseessessses s ssssssisesssessesssanns | onsissssssssessssssssenas 1,851,687 | .oooveeeicieiieiens 1,465,000 5,290 [1FE
837545 KF 8| OUTH DAKOTA ST CONERVANCY DIST......oivuurrimirmerierirresnessssssessessesssssesssssssssessesssesssnns | eeesenes 07/15/2016.... | WACHOVIA.......ooerierriieirieieriesssesiesiseserisssssss s 21,808,412 | s 1,425,000 33,448 |1FE

845267 WZ 2| S W TXINDEP SCH DIST.....ouiiriireeieiieiieriesiseesssisessesssesss s ssesssesssesssssssssssssessssssns | nseseees 07/18/2016.... | MORGAN STANLEY. 2,676,196 | o0 2,280,000 | oo 12,033 [1FE i
882117 2E 3| TEXAS ST A&M UNIV PERM UNIV FUND .| 08/15/2016.... | NATL FINANCIAL SERV.. ..1,132,192 6,103 | 1FE
89546R MT 8| TRI-CNTY OR MET TRANSPRTN DIST.....cviviririiririinineriesiesesenssssessriesssesssenssesssssssssssnsssns | sevsneeons 09/20/2016.... | BONY.....ocvorrerrrirrrirerirnes ....1,980,625 3,972 | 1FE
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914302 AC 8| UNIV HOUSTON TX...oooiiiuiiririeiissiieissesiseesssssesssesssssssss s ssssssss st ssssssssssssssessssesssessssssssnnss | esssnees 08/30/2016.... [ EXCHANGE..........coocivieireriieeieresiesie et ssesssssssens | saesssssessisssssessssssssssessessessies | sessissesssssssessassessessenes 141,555 | oo 135,000 1FE

914302  AZ 7| UNIV HOUSTON TX..oouivirrimrimurimessessessseseseessesssssse s essss s ssssssssesssesssssessssssssssesssesssassssssssnens | oeeesneees 08/30/2016.... | EXCHANGE 008,936,198 | i 6,430,000 1FE

914402 S2 9| UNIV SYS OF MARYLAND MD AUXILARY FAC .....ccvuriiriiimrirneirniississsiesssissessssssssssssssesssns | oeseseees 08/03/20716.... | BARCLAYS.......oiiuriiriimeireissieses st | Hieebiseesssessssssss b st sssnninns | sbsesssesssesssnsissnssnsssd 691,261 | oo 635,000 8,749 |1FE

915115 6W 4| UNIV OF TEXAS TX PERMANENT UNIV FND......ccoiiimiiiinirinirrisrissiiesiesessesssssesseseseseseeens 07/07/2016.... | SCOTT & STRING ......6,415,150 5,000,000 7,639 | 1FE

91514A  EL 5| UNIVERSITY OF TEXAS TX UNIV REV....cccosivririieririnirneriesineerenieenns .| 08/09/2016.... | RBC CAPITAL 3,274,613 ..2,495,000 1FE

928172 N5 0| VIRGINIA ST PUBLIC BLDG AUTH PUBLIC FAC.......ccciiviiririiiiernnineiesieissisiesssssessessssessnsnens | vernnies 09/22/2016.... | HUTCHINSON SHOCKLIY E& CO...vvuiirriririieiieiiesiseeesseisss st ssssssessssssssnes | onsssssssesssssssssssssssssssssssnsssanss | onsisssssssssesssnnsssssssns 1,440,648 1,130,000 1FE

928172 Q3 2|VIRGINIA ST PUBLIC BLDG AUTH PUBLIC FAC........coimiririieieiinineriesiesesensssesesssssssnins | eeeseees 09/21/2016.... | WACHOVIA.......oeriereiieiieieirerisssiesiesissesesssesssssesssessssssssnens 2,074,630 | oo 1,720,000 1FE

928172 SK 2| VIRGINIA ST PUBLIC BLDG AUTH PUBLIC FAC.........cocimiimririeirineiseiiesieeessesssissessssssessnns | oereseens 09/08/2016.... | GOLDMAN SACHS........oiuiiuieieiieiiseisseisesises it es bbbt | eebseesbesss st esisens | bnsissssesss st essenas 1,118,550 | oo 1,000,000 5,833 | 1FE

953429 JA 6| WEST ISLIP NY UNION FREE SCH DIST......ccoiiiiiiiiiiiminiisssiisniienississsnessssssensensssnssessssssnnns | onveesenes 09/01/2016.... | JANNEY MONTGOME.........couuiiriumiiiaiiisiiseneetessesisssisessess s st ensssnessenssnssssnssensses | beoesssensssnssssnsssssssensensssnsssnnssnns | srsesssmmssssssenesssssnnsenns 924,382 | .o 865,000 673 |1FE
3199999. Total Bonds - U.S. Special ReVENUE aNT SPECIAl ASSESSMENL. ... .c.iv e rerieieeieeeeateetser st ets st eeeesseseeseseeseeseses st seeseseeseeesseseetesssesessnsaes | eeassessesssssssassessesseseesessessetantessesnssasensessnsanes 177,483,438 | ... 151,597,373 | oo 587,600 XXX
Bonds - Industrial and Miscellaneous

00191A  AB  2{ARD FIN S A. ..ottt sttt | soesetcees 09/13/20716.... | VARIOUS.......coomiiimrimiimerieesseesseesssisses st s st enins | Hisestsenss e es s s st snsines | ebsesssessseess s s 854,563 | ..o 850,000 5FE

007903 AU 1| ADVANCED MICRO DEVICES.........ooiiiiiiieineiiesiiesiseesss e ssssssesis st ssssssessssssssssssssssses | eseseees 08/31/20716.... | VARIOUS.......ooumirmiimiimeiieitiee ittt ssse sttt ns | Hbeesbsesss bbb s st nsinns | sesaesssessseess s esens s 495580 | ..o 500,000 8,188 | 5FE

007903 AX 5| ADVANCED MICRO DEVICES..........cccomiuiiririiiierisiiesisssisessesssesssesssesesssssesssesssenssessssssssnss | oneesnenes 07/26/20716.... | JP MORGAN.........oruuuiimiiritinceisesist ittt e | Herestsenes bbbttt | ehisesssesss s 194,250 | v 200,000 6,813 | 5FE

007903 BD  8|ADVANCED MICRO DEVICES.......c.cosvueeireeieiessiesiessissssse s ssses s ssssssssssssssss | eeessenens 09/09/2016.... | BARCLAYS US FUN 50,000 50,000 4FE

013093 AC 3| ALBERTSONS COS LLC/S......oouiiriiiieiieiiieiseeise s isssssesssssssss st ssssssssssesssns. | esesnees 09/06/2016.... | BANK AMERICA MERRILL..........ovvuverreeneieeiessieseeseseseissssssessssesssessssssssssesssssesssesssssssssssssass | enssessssiesssesssesssssssssssssssnsssanss | orssessssssssesssnsssnssons 1,362,375 1,438 [4FE

013817  AK T{ALCOAINC ettt | oeetenes 07/22/2076.... | VARIOUS........ooieimirimiimiriessiessestssisses sttt | Hbrestseneseessssese st nnsines | erssesssessssensenessesesses 385,188 | ..o 375,000 | i 10,685 [3FE......ccovveririrerirs

013817 AU 5 ALCOA INC ..ottt bbbt | coeiteens 07/25/2016.... | VARIOUS.......oooiirmitmiimeieeieseeese st ss stk enb s | Hbiesbsesbs e ss s b s s bt sssnntinns | ebssesssessseens s ss e 932,188 | ..o 850,000 21,277 |3FE

013817 AV 3]ALCOAINC bbbt | erienies 06/29/20716.... | CS FIRST....ouuiuuiesiereisseeiseississesssessssesssss s ssss sttt s bbbt | sisebsseesseess s s s s esssnntsens | sbsssssesssenssnnssenssnsssns 106,375 | oo 100,000 1,200 | 3FE

013817 AW 1 [ ALCOA INC....oooieitieriseeis sttt | beeetenes 07/25/2016.... | VARIOUS........oorerieimeireimeieeesiseesesissssss s ssse st st sssssssans e 1,579,338 | e 1,525,000 22,189 |3FE

019736 AD 9|ALLISON TRANSMISSION.. 09/14/2076.... | CITIGROUP.........ouuuitriiriise s ieseess st ens | Hieebiseess e ss s s s ess st | ebsesssesssesss s issess s 500,000

02155E AA  6|ALTICE FINANCING ... .| 06/28/2016.... | CS FIRST. 418,000

030981 AJ 3|AMERIGAS PARTNERS LP 06/21/2016.... | BANC OF AMERICA. 250 3FE.

03674X AF 3| ANTERO RESOURCES FINANCE  ......cooiiiiiiieieiiiessiensssseiesssisssess s nssssssisessssssns | nessessnnes 09/09/2076.... [ JP MORGAN........ccoruuiiriritieistieisesssisessesssisssssss s ss st ss s ensesnnns | sisbasssessessnssssssessesssssessessansses | sresssesssssessessasssessessanes 100,875

03690A AA 4| ANTERO MIDSTREAM.......vvuurimririereinsiseisesssessesssssissssssssssssesssss s ssssssssssenssssssssnsssnssss. | soesesncees 09/08/2076.... | JP MORGAN........oocuumimuitreesseesseeese s s sssesssessss s bbb s bbb ses e | Hbiesbsens e es b s n e nniines | ebssesssesssnens st s 400,000

03938L AQ 7| ARCELORMITTAL....ccouuiiruiimiiriesiessisesssesiseesssssssssesssesss bbbt | soesssanees 07/26/20716.... | JP MORGAN........oueiuiiriiritieitsee et stk sss s | Hieebbseess e ss s b s st ssssnbanns | sbsessssesssesssse s nesss 315,000

03938L AU 8|ARCELORMITTAL oottt | seensnenes 06/28/2016.... | PERSHING DLU......ovorierermiiairieriseseseesseisesse s ses st ess st ssenns | sisesssesssssssssssnssssesssesssssesssssnns | srsesssesssessseseseessnsssnes 306,735

03969A AE 0|ARDAGH PACKAGING .| 07/01/2016.... | VARIOUS. ...406,000

05453G  AA 3| AXALTA COATING SYSTEMS 08/02/2016.... | BARCLAYS US FUN......cooiiiiiririiiniinieississiesisisise st ssssssssssessassnss. | siesssssessesssssssssessssssssesssssonses | sossesssssessessasssessssnes 497,955

055604 AA 0| BMC EAST LLC......couiiurieeiieiceiseise ettt | seeeesneees 09/08/2076.... | BANK OF .......ouvimiimiimeisieesseessseseesseessse st ss s ss st bbb | Hesestsenss b st snnines | ebsesssessseessenesees s 250,000 | .eooverrirceieieeieeinae 250,000 AFE

060505 DR 2|BANK OF AMERICA CORPORATION........oiutuiimiirmiinitieissesisseesssesesssssseessssessessssssssssesssesssas | eseseees 08/29/2076.... | VARIOUS.......coomiirmiimiineiieitiee it ssse s s skt is | Hbeesbsesss s ansbsse b s st nninns | sesaesssesssesssnsessens st 613,875 | oo 600,000 | c.ooeveiienieeeiens 10,244 [3FE....ocoiiriircri

060505 DT 8|BANK OF AMERICA CORP...........otiiiiimrirririeiiiesiiesisesissessssisssiess s siesssessssssennns | oneesnenes 07/19/2016.... | BANC OF AMERICA..........coouiiiiiiiiiiienisiatrie ittt nsbienns | siresssenssstssssssssssessenesessssnienns | srssesssessssessesessssnssees 151,688 | oo 150,000 2,268 | 3FE

07556Q BJ 3 [BEAZER HOMES USA INC.......ciuiiuuiiieiieeireisesissessessesssssessessssssss s ssssisssssesssessssessanns | cesessanes 09/09/2076.... | ©S FIRST....ouuiuureueereesseeiseiseeseesssesssesssse s ss s es st o8k bt | Hbiebbseeb s es s b s b sssnnbanns | ebssesssessseess s esens et 303,000 | ceoeveerireireeieeieri 300,000 AFE

085789 AE  5|BERRY PETE CO....ooviiiiiiiiieieiisiecssississsssse st essss s ssessssssssessssssssssssessessans | oessansnes 06/29/2016.... | BARCLAYS US FUN 16,500 50,000 6FE

097390 AC 4 |BOISE CASCADE CO DEL......coouiuirimieriieeiiesieeississesssssssssesssss s ssssssssssesssesssssssssssssssssnsns | sevsssenns 08/16/2016.... | WELLS FARGO......couvvuivmnerisriseeiseessssssessesssessssessesss sttt | sisesssesssassssssssessessessssssssnssnes | svssesssessssessesssssssssssnn 200,000 | .eooverrereernieeieeieae 200,000 AFE

103304 BL 4[BOYD GAMING CORP oottt | cesnsianes 06/28/20716.... | UBS SEC........ceouuiemiiiueieieiseisseeise sttt ess s s ss bbb b bbb s | Hbeebbsee bbb s b nniens | sesaesiess et 103,849 | v 100,000 1,647 [4FE

12008R  AJ  6|BUILDERS FIRSTSOURCE.........ccoimieiriiriiiieriieeienisssisesiesssssssesssssessssssessssessenssssesssssssensnss. | oesesenes 08/18/20716.... | VARIOUS.........ovvimieimrimiinniiessiesseessiss s sss sttt snssnies | rsisesses s sess s neensenes | soesssssessessessseensenes 552,375 | oo 550,000 16 [4FE

1248EP BR 3| CCO HLDGS LLC/CAP CORP ..ottt sssssssssssssssnns | sevsssenns 07/06/2076.... | JP MORGAN........ouceuuirmieuetseesseeisse s s st st es bbb bbbk b bbb s | Hhiebbses s s es s bbb st essnntinns || sbssesssessseens s esessnneaes 195,700 190,000 2,322 | 3FE

12543D AL 4|CHS/CMNTY HEALTH SYS .. 06/28/2016.... | SUNTRUST. 194,500 2,044 | 5FE
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126307 AQ 0 CSC HLDGS INC.....oorriireiriireririsiresieisesssie st sssssssssessassessesssnsns | aovsssesens 09/22/2016.... | VARIOUS........ooiiiiiiiieieieie sttt sssssenes 1,254,500 | e 1,250,000 122 | 3FE
13057Q  AF 4| CALIFORNIA RES CORP.......coiiimirimririereeieisesiesisesessesssssssesssessssssssessssssssssessssssssesssssssssssnnsss | sevsnsenns 08/30/2076.... | VARIOUS.......coomivimrimirimerieessesseesssissessesssse st seess bbb n st ensns | Hisestsenssaees s s st nsesnnsanes | evssesssessssessesssensnsssa 248,250 | ..o 500,000 8,850 |6FE
13057Q AG 2| CALIFORNIA RESOURCES CORP.........ccoviiimririreiiiniiinsisssississsssssiessssssssessssssssssesssssssssssnss | sevsnsinns 09/01/20716.... | VARIOUS.......cooiiimiimiireiieiiies ittt sttt | Hieebbseess e ss st s s ess et | sbseesssesssesss s isessnsesns 304,318 | oo 450,000 7,667 | 5FE
156700 AR 7 [CENTURYLINK INC 08/16/2016.... | VARIOUS ......1,017,500 7,453 | 3FE
156700 AS 5|CENTURYLINK INC .| 08/01/2016.... | VARIOUS. ...666,250 , 3FE...
156700 AX 4| CENTURYLINK INC......oouiiriiiiiiiiiieisiieie et ensessssssnsens | avensnsins 07/2712076.... | CS FIRST ...ttt bbb bbb nbns | 2hsbanss s bbbt bnnres | sresbsesssns st eebanes 156,375 150,000 1,688 | 3FE
156700 BA  3[CENTURYLINKING ettt ssssnssnnne. | cesesiones 08/16/2016.... | BANC OF AMERICA.........couiimiriiiieiieriseiseeisssssessess s st ses st sesssssnens | sisesssessseesssssssessessenssesssssssnes | srsesssesssessssesesssssnsssnn 216,938 | ..o 200,000 5,313 | 3FE
161571 HE 7 [CHASE ISSUANCE TRUST......ccouiiiiiiiineineitssiee st isesssssssesses s isssssssisssssesssesssssssssinnns | cosessnnss 07/20/20716.... | JP MORGAN........oetuirmienitieeisneetse s ese bbb es bbbkt sene | finebsee st sttt ensrens | eeisssbes s ees s 5,998,999 | .o 6,000,000 1FE
165167 CC 9 [CHESAPEAKE ENERGY CORP ..ot sssessenssssssssssssesssensnes | covesienns 06/28/20716.... | VARIOUS........ooivirririimiiieiiieiiesss sttt | Heresbsenessses bbb sesnnieens | sbesesssesssensenesnssesseae 299,563 | ..o 350,000 1,047 [6FE
165167 CG 0| CHESAPEAKE ENERGY CORP.......ccoiiumiiiiiierisniseesssesessessessssissessssssssssssesssssssssssssssssssessnns | cesessnnns 08/15/20716.... | STIEFL-F.....ouivuiitreeiseiseiseesesesesssesise s essse sttt | Hhesbsees bbb st nnianns | ebssesssesss st nnsias 161,500 102 |6FE.
165167 CL 9 |CHESAPEAKE ENERGY CORP  ....ccccocvvrvviirinnne .| 08/17/2016.... | STIEFL- ...188,125 6,269 |6FE
171871 AP 1 [ CINCINNATI BELL INC......ooiiuririireeieeissiesiesieseseesssise st sssssessssssssssesssnssssssssnssss. | cvsessenes 09/16/2016.... | MORGAN STANLEY .......couutiuuiimeriersssiseesessssesiesssessssesssessssessesssesssssessessssss st sssssssssssssssesss. | sisesssessssesssssssessesssesssssssssssnes | svsesssesssesssessssssssnsssnes 500,000 4FE
184502 BL 5|CLEAR CHANNEL COMMUNICATION. ......cciiiiumiiriiriiriinneiseniseeeseessesssssssssesssessssssssssssssssnses. | cesesinnns 09/06/2076.... | BARCLAYS........iuuiiimiiimtireisesiseestessse s skt | Hbeebbsessssess bbb st eesnninns | sbbassssessseess s essess st 166,460 | .ovvveereicieiieeiin 203,000 4,263 | 5FE
184502 BQ 4 [CLEAR CHANNEL COMMUNICATION.......cviiirrirririniirieeiienierissesseisssssessessesessssssssessssenses. | cevesienns 07/28120716.... | STIEFL-F ..ottt | Herestsenes bbbttt | ehisesssesss s 130,635 | .o 307,376 102 |6FE.
184502 BT 8| CLEAR CHANNEL COMMUN........coiumiiimrireirrsssinessesiesesessssssssssesssessssssssssssssessessssessssinnns | cossssnnns 07/26/2016.... | MORGAN STANLEY........coorrumirimrrrnemrenirereseessssssssiensenes 39,270 68,000 264 |6FE
18683K AA 9| CLIFFS NATURAL RESOURCES INC......cocetiiiiriirniiniiietieeisseiseissssissssssiesssssssssisssssssssins | aevinssins 08/23/20716.... | VARIOUS........oomriimiimiineiieiiies it ssse sttt | Hieebbssesssess s s ettt | sbsssssesssesssne s 176,125 5,236 | 6FE
18683K AB 7| CLIFFS NATURAL RESOURCES INC ........eiviirireirreiniiiesineeiesisseiesssssiessesssssssssssensesseninns | seveneion 08/19/20716.... | STIEFL-F......ovitiiireireirtiieisieesiesiesissese sttt | Hirestsenesees s n et sntenns | erssesssessseenseneseesesnees 165,060 3,813 | 6FE,

18683K AG 6| CLIFFS NATURAL RESOURCES INC......c.coiuiirieirerinsiierineesseiseissssissssesssessssessssisessssssssnns | seviseens 08/25/20716.... | VARIOUS.......coourirmeimeimeiieitieeesessssise s ss st bbb bbbt rs | Hiiebbsesbs e ss s b b s st sesnnianns | sbssesssessseess s esses s 328,973 | .o 350,000 | coooeveirerierieeeeeiens 11,044 [BFE......ccovvrircr
23311R AC 0| DCP MIDSTREAM LLC.....ootiiriiiiiriieinirsiesissiesessssesssesss st ssessssssessesssssessssessassens | aonnssnsens 09/09/20716.... | VARIOUS........coooviiiciciie sttt st st bssessesanns | ebssssssessessesassessessssssessesesansans | sbessessesssssssssessessnssnsaes 276,875 | oo 250,000 9,845 | 3FE.
23918K AQ 1|DAVITA HELTHCARE PARTNER  ....cooiiiiiiieiiericieeise st ssssssssssensssissnsnnss. | soesesncens 07/07/20716.... | VARIOUS.......coomiermetmiimeiieesseeeseesssise s sssss sttt enirs | Hiestsenss e es b s st snsinns | ebssesssesssnessenesens s 307,500 | ..oovvrrireireeieeienie 300,000 7,510 |4FE

23918K AR 9| DAVITA HELTHCARE PARTNER ......cooiiioirieiiiriieiciseiseeie st ssssessesssssnssnns | soesessanns 07/05/20716.... | VARIOUS........oooviieieiciisie ettt s st sssensens | ebsessesessessesssssssessessessnsessesnsins | sbessesssssssssassessnsnsnns 1,655,125 21,650,000 | oo 15,083 [4FE......cccovvviririiin
25470X AX 3|DISH DBS CORP .1 06/29/2016.... | BANC OF AMERICA ...307,125 .300,000 1,421 [4FE
256746 AB 4| FAMILY TREE ESCROW ......oiiumiiriiiiiineiserieeesessss e ssesssesss st ssssssss st ssssssssssssns. | soesesneees 06/29/20716.... | JP MORGAN........oueeuuimmieuetsseetseeisse s s st s s bbb bbb s | Hbiebbses s s es b b s st sesnnbinns || ebssesssessseess s esensnseaes 106,462 100,000 1,981 [3FE
26817R  AM 0| DYNERGY FINANCE I/IFINC ....oooiiiiiiicierinieiniesesiesssssessesssisessssssessnssssesssssessessssssessens | aonsssnnens 05/26/2016.... | CORRECTION TO PR QTR....cuvuiiiiireiiiiririisisisssiesssssssssessssssesesssssssssssssesssssssssesssssssssesssssssssons. | stsessssssssessosssssesssssssssessessosss | rerssssssssosssssssesessnsnes (G015 10) ) [ (50,000) (281) |4FE.
29273V AD  2|ENERGY TRANSFER EQUITY ..ottt ess st ssssessssssnsnes. | soeeesncees 06/27/20716.... | JP MORGAN........o.ceuuimuitueetseessesese s ssessse st s stk ess e | Hbesbsess e ss bbb s snsinns | sbssesssesssnensenesens s 289,125 | oo 300,000 8,078 | 3FE
29273V AF  7|ENERGY TRANSFER EQUITY oottt ssssnsessnnns | soessnsinns 06/22/2016.... | BANK OF .......ooiiiiiiieieieiiisseie st sees 45,000 50,000 199 | 3FE
29358Q AC 3[ENSCOPLC ettt | crseriinns 07/18/2016.... | MORGAN STANLEY .......couiiuuiimirieriseeseesessiessesssesesessssssssessess s ses st ssssssssenes. | sioesssesssssssssssnsssesssesssssesssssnns | sreesssesssessesessssssnssees 116,250 150,000 2,063 | 3FE,
30257W AA 4|FAGE DAIRY IND S A .| 07/27/2016.... | CITIGROUP ...200,000 .200,000 AFE
30283W AC  8|FTSINTERNATIONAL INC oot ssssssssenssnsns | sessessanes 08/25/2016.... | BANC OF AMERICA........ccovvriieiieiiieissisiesississsssss s sesssssssesessssanes 81,500 |t 100,000 1,721 |4FE
319963 BP 8| FIRST DATA CORP......cotvuuiiuiririreiseeseessesssestesessessssssess st sssssssensensns. | soeeesneees 08/01/20716.... | VARIOUS.......coomieimrimiimerieissesseesssesses s ss st es bbbt enirs | Hesestsesssaees s s st nnnsnes | ersesssesssnesseneseesnsssa 880,813 | ..o 850,000 9,683 | 5FE
32008D AA 4| FIRST DATA CORP ...ocoiouiiiiiiiieiis sttt ssseesnns | aeeiseinns 06/29/20716.... | BARCLAYS.......ooiuuiirmiimtimeisesesee it s es bbbt | Hheesbsesss bbb st essnntnns | sebaesssessseess s esens et 300,375 | oo 300,000 9,167 | 3FE
32008D AB 2| FIRST DATA CORP .....coouiiiiririirtiietisiiesiesessesssies s esssssssssssssssessesssesssns | sevesnsions 09/19/20716.... | VARIOUS.......coomriimirimiimiiieiiiesiesis st ssis sttt | Heresbsenesstes bbbt | sbesesisessseessenesnesessea 256,813 | oo 250,000 2,260 |4FE
35906A AH 1|FRONTIER COMMUNICATIONS.... 08/02/2076.... | CITIGROUP.........ouuuiiumiireeiseiseeeaseessesssesssse s bbb | Hbiesbseess e es bbbt essnnbanes || sbssesssessseess s esess i 161,000 150,000 3,872 | 3FE
35906A AT 5|FRONTIER COMMUNICATIONS .. 08/02/2016.... | VARIOUS........ooiiiiieiiieinieiesisies st sssssenes .. 1,160,733 ..1,066,000 35,277 | 3FE

35906A AW 8| FRONTIER COMMUNICATIONS 08/25/20716.... | VARIOUS.......coomieimrimeimeiieisieessessssiseess sttt enins | Hisesssesssaees s s st nnsanes | evsesssessssensesssensnsseas 341,656 | ..o 317,000 | coooveerieeieeeeeens 13,549 [3FE.....oivrerrcris
361841 AH 2| GLP CAPITALLP/FIN Il ottt | oeeeseees 04/13/2016.... | MORGAN STANLEY........coooiimrrinrinrireiiesisseessssissrsesnienes 1,500 3FE
36186C BY 8 GMAC st | nerinnian 06/30/2016.... | MORGAN STANLEY .......cuuiiuuriuiiieriseeseesessssesssessseseseessessssessesssesssssesssssssss s ssssssssssssssesss. | sioesssessssessssssnssssesssessssnesnsssnns | srsesssesssesseseseessnssenes 587,500 7,222 | 3FE
36740P AA 1| GATES GLOBAL LLC.......coouiiuiiieiieeiicisseie it es it | soesesncens 08/23/2016.... | BANK AMERICA MERRILL. ......coovviviierieeeeecis s veseeesesssseeseesse s ssessessesssesssssesssssssssssnssssans | seestesssessessssssssnsssssensssssessosssns | sessossssssssnssnssessessones 808,563 5,808 |5FE
389375 AK 2| GRAY TELEVISION INC. .1 09/07/2016.... | WELLS FARGO ...150,000 4FE

404119 BN 8|HCAINC 06/29/20716.... | RBC CAP.......ovvuuirirrirtiseisisaesiessseeessees sttt | Horestsenes s ss s st nnienns | eresens et 715,309 | woovvveververereerrerireeeee 100,000 | oo 10,694 [3FE......coivrirrcrins
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40537Q AL 4| HALCON RESOURCES CORP........c.ceoirriiririiirsissiesiesissesessssssssssesssssssesssssssssessssssssesssensns | sessesssnes 09/19/2016.... | BARCLAYS........cooreriiriieieieieciese e 48,250 50,000 617 |4FE
42704K AA 4|HERC SPINOFF ESCRO LLC  ....ooiiiceireineiiciiesiiesseeiseesessssssse st sssssssssessesssssssssssnnns | woesesncees 05/26/2016.... | CORRECTION TO PR QTR .....coumvimrimeemmrimermessessssesesssssssessesssessssesssssssessesssesssssssssssssssssns | senesssesssnsssesssssssesssesssnssssssnns | seeseesssessesssesssesssesens (150,563) | woovvvvererrererireereninn (150,000) AFE
428040 €S 6| HERTZ CORP.....cooviiriiirrireiieiisesiiesise sttt ssinsssennes | eevisninns 09/08/20716.... | BANK OF ........ouivuiiriiiiiisiineiiss st ssse st sis s bbb | Hheebbsee s s bbb sttt | sbsessssesssenss e s 550,000 | ..ooveerirriiiieiieiinan 550,000 4FE
435765 AG 7 |HOLLY ENERGY PARTNERES LP.......ccooomiiiiririiiiriiiieiiesiiesiesisssssssssssise st ssesessesneens 07/13/2076.... | CIT GROUP........coiviuiiiriirrisiitiiesiriesisesesses bbbt | Horesbsenesees b sb et | sresensenss s 400,000 4FE
45672N AG 6|INFOR USINC .| 06/30/2016.... | CS FIRST. ...386,000 3,683 | 5FE

45824T AG O [INTELSAT JACKSON HLDGS ......oouoiiiieeiieiieicisiieie ettt sssssssssessssessessssssssssas | svesseneens 08/16/20716.... | BARCLAYS.......oouieiieieieeie ettt se sttt se s nsessenies | ebssssssessessesansessessssssessesnsansans | sbessessessessssssassessnssnsnas 479,813 | oo 650,000 | oo 18,667 |5FE.......cccoovviiviins
45824T AR 6 [ INTELSAT JACKSON HLDGS........ccovvemerriiimerierirsessesssssessesssesssessssssessesssesssssssssssssssesens | cosnessnnns 07/15/20716.... | VARIOUS.......coomiiimrimiimeiieisieesseessesisesse sttt enirs | Horestsensssees s st eses s snienes | erssesssessseessesesensnsseaes 181,875 4,933 |4FE
47215Y AA 5| JDA ESRW/UDABOND FNCE  ....ooiiiiiiciieiiieiteeie sttt sssssss s | soenesncens 09/22/2016.... | BANC OF AMERICAL.........cooiimiimiiieiieitee sttt ettt ssbeens | Hbsessseessse s ensbsss b st essnninns | sesaesssessseessssessess e 100,000 5FE
48126H AA 8|JPMORGAN CHASE & CO. 07/20/20716.... | VARIOUS.........oovuiieirimiieeiieiii ittt sssssnnies | enbesbiessesss s niensenes | soessesnessesiessieenienes 282,825 7,730 | 2FE
48126H AC 4|JPMORGAN CHASE & CO. 07/21/20716.... | JP MORGAN........ouceuuitmrtietseessee st ssse st stk ess s | Hisestsess e es b s n e sesnniinns | ebssesssesssnensssesens s 404,563 7,405 | 2FE
48250N AB 1 |KFC HLD/PIZZA HUT/TACO .| 06/28/2016.... | JP MORGAN ..151,875 328 | 3FE
546347  AJ 4| LOUISIANA PAC CORP.........ccourimiriieierireesesisissssssesssessss s ssssssss s essssssssssss s esssssssssssnens | seeeesneees 09/07/2016.... | BANK AMERICA MERRILL..........ovvoieeeeeieeeeieeeeeeeeeseeesse s esesssssesssesssessss s ssesssnssssssnssnsse | sesssesssssssssssssssssssssssssssssssesns | svssssissssossssesessesssssenns 400,000 3FE
549463 AE  7|LUCENT TECHNOLOGIES INC  ...ooiiuiiiriiieiieiineissiee sttt esssessssnsne | soeeesnens 07/28/20716.... | BARCLAYS.......ooiiuiiiiimtirieisesesee it ssse s es bbbkt | Hhiebbsesss e ss bbb st sniens | sbsaesssessseessseesens et 320,750 | ceovverieiieeii 300,000 7,328 | 3FE
552953 CC 3|MGM GRAND INC Lottt | eeeeienes 06/29/2016.... | CITIGROUP.........cvuuuivirrirririiniisiiiesisesis s | Hiresbsensssses bbbttt | sbesessesss s enesnesenres 315,750 | oo 300,000 5,500 | 3FE
55303X AA 3| MGM GROWTH LP/MGP ESCROW.........ccomiurrieimerierireisessssissssessssssessssissssesssesssssssssssses | soesesneees 08/09/2016.... | BANC OF AMERICAL.........ccouiimiimeiimeeiessssisersssssse st st ssssss st sss bbb ssbsenns | sisestsessssessssssssssess s ssesssnsanns | avssesssesssessnsesessnsssnes 500,000 | ..oorerrereirenireererii 500,000 4FE
55336V AB  B{MPLXLP s | erereees 06/20/2016.... | DEUTSCHE BANK........otuuiiiriireiriieisesiies et sttt st tsnins | sbsesssessssessssssesss s esssnnisens | eeesassisssssesssesssssssessas (GO0 00 N (50,000) (978) | 2FE
55336V AD 2| MPLX LP...oouiiieirieiiiiissieet sttt | eeeeienes 06/10/2016.... | JP MORGAN.......ceruurimmrirrriirierirsisseiesssessiessessssssssssassssensenes (6) | 2FE
553420 AG 9| MPT OPER PARTNERESP / FINL .....tvuiiiiiiiiiieirerineiinesiesiessss e ssessssssessssssssssssssssssnsssns | aevsssenns 07/13/2016.... | BARCLAYS US FUN.......cuuiimmiimiimcimieiseise s es s ss bbb esbssstas | sisesssessssessassssssssess s sssssnianns | sessesssesssnsssssessessnsssns 100,000 | weveveereieirerieeeienes 100,000 3FE
55354G AD  2[MSCIINC et | erinnies 08/01/20716.... | JP MORGAN........cootiiieiiiiiiieiieistesie ettt sttt se b ssessessesssense | ebssssssessessssassessessssssessesesansens | sbessessesssssssssessesssssnsaes 500,375 | oo 500,000 3FE
608328 BC 3| MOHEGAN TRIBAL GAMING AUTH. ..ot esssssssssessesssssssssssssssnsnes | nseseees 08/16/20716.... | VARIOUS.......coouiirmeimiimeiseesseeseesssise s essses stk b et ensns | Hiiestsenss e ss b s s b snsinns | ebssesssesssnensesesens s 592,813 | oo 550,000 23,617 |4FE
626717 AH 5|MURPHY OIL CORP, 08/12/20716.... | JP MORGAN........ccoruuiiriiiiieisitietieissis sttt bbbt nnns | shsbanssess e es st s b es e bnnnes | sresbsesssns s st ensessaen 200,000 4FE
629377 BW 1|NRG ENERGY INC .| 08/09/2016.... | VARIOUS ...151,250 651 |4FE
629377 CB 6|NRG ENERGY INC 07/19/2016.... | MORGAN STANLEY.........coutiuureuieseitseeiseesestssessesssesessesssssssess st ss s sss st essssissssseses | sisesssessssessssssssssessesssssssssssnns | sessesssesssnsssnsesessnsssnns 700,000 4FE
62947Q AU 2 [NXP BV/NXP FUNDING LLC.....c.ovtririiiiiriiiirenisisisssieisissssessessssssessssssssesssssssssssssessessssssesssssane | oessnsenes 07/28/2016.... | BARCLAYS US FUN......ooiiiiiririiiniinnieisissiesisisise st ssssssssssessassnss. | siesssssessesssssssssessosssssessssssnses | sossesssssessesssssessssnns 662,188 | ..o 650,000 5,139 |4FE
63938C  AD 0| NAVIENT CORP......coouiitirimtimeiieisiestesssisess st sb sttt sessssssnnnes | nesssseinns 07/26/20716.... | JP MORGAN........ooceuuimmitueesseesseeise s s ssse st s st s bbbt s | Hoesbsens e ss b s n e nnsinns | ebssesssesssensssesens s 250,000 3FE
651290 AR 9 [NEWFIELD EXPLORATION CO  ...ooiviieiieicicieieee st sssss s ssssssesssssssssnnss | sessnsnnes 06/29/20716.... | JP MORGAN........coouiieieiriiieie ettt sttt s et s bbbt ensessebnsense | ebsessssessessesassessessssnsessesnsansens | sbessessessesnssssensessnsnsnns 145,500 90 | 3FE
65341X  AA 6| NEXSTAR ESCROW CORP........ccotiimiriririiiieieiseiiesisessssessesessssessesss st ssssssenssesssee | soesesncnes 07/13/2016.... | BANCAM ROBERTS........cettumieimrimiiiiaisiesisesissesessssessess st enssesssne | sisesssesssssssssssnesssesssesssssesssssnns | srsesssesssesssesesesssnsssnes 550,000 4FE
65409Q BB 7 |NIELSEN FIN LLC/ NIELSEN .| 07/28/2016.... | JP MORGAN.... ...104,125 1,444 |3FE
670001 AA 4 NOVELIS CORP......ovvriiririiiieiisie et ssssssessenssnssnens | oessansnes 08/15/2016.... [ MORGAN STANLEY.......coiiiiiiiiiireiiiisisnsieseisssiessessssesesssss st ssss s sssssssssessssssssessssssssssnses | sossssssssessssssssessosssssessssssnses | sossesssssessessassessssnes 400,000 4FE
670001 AC 0| NOVELIS CORP........evmureritiertrieiseeseesssessesisessss s sesssesse st sssse st nsenssesssne | soeesneees 09/07/2016.... | MORGAN STANLEY .......couiiuuiimirieriseeseesessssessesssesssse st ssssessesssessssses st sessssssssssesss. | sisesssessssessnssssssssesssesssssssssssnes | svsesssesssesssessssessnsssn 450,000 | ..o 450,000 AFE
682680 AQ 8| ONEOK INC.....ouovuiiuiriiesiieitses it | eereseees 08/08/2076.... | VARIOUS.......coorirmeimiimeiieieies st es st s s bbbttt eniss | Hbeesbseess bbb st essnntnns | eesaesssessseess s essens e 144,625 | oo 150,000 142 | 3FE
700677 AN 7| PARK OHIO INDS INC-OHIO........couriiirimririiiiiesiieeiesissisesiessiessesesssesssssssssessesssesssssssennss | neesenes 07/26/20716.... | VARIOUS........ooriimiririimiiieiiisiiesissiateie bbbt | Herestsenessses bbb sesnnieens | shisesssesssensenessssessea 252,050 | ceoovroririeneenien 250,000 6,094 |4FE
708130 AC 3| J.C. PENNY CO INC.....otiuuirurirrireirssiseisesieeisse st ss st sssssssnnns | soeessneees 08/25/2016.... | BARCLAYS........covuiiiirieirerineiinesiesiseisssesssssssssenes 42,234 50,000 1,195 |5FE

708160 BS 4 [J.C. PENNY COINC. ..ottt ssssssensssssnsens. | oessansnes 09/07/2076.... | VARIOUS........coooviteiiiiie ettt sttt s s bsssessesanns | ebssssssessessnsansessessssssessesesansens | sbessessesssssssssessessnssnssas 454,625 | ..o 500,000 | .o 15,653 [4FE.......ccocovvvrvirnennne
T3179P  AK 2{POLYONE CORP.......coivtriiretmeimeiiesisesssseesssiss sttt enssssssns | soesesncees 07/20/2076.... | VARIOUS.......cooiiimrimiimeiieesseessessssiss s sesss sttt enins | Hesestsesss e es s st st nnssees | ersesssesssness s nsssas 313125 | o 300,000 5,556 | 3FE
737446 AE 4| POST HLDGS INC.....ouiuuieuiiriiiieeiseeiss ettt | oeseseens 07/07/2016.... | STIEFL-F ..o eenieees 53,875 50,000 384 |4FE
737446 AG 9| POST HLDGS INC.....oueouveeivinrirerireeesteisesie ettt sssssssesssennss. | soeeesnenes 07/15/2016.... | JEFFERIES & CO......oouviuieieimeiaiieiiessiestesissesessssssse st sssss sttt enssensss | esssssssesssesssssesssssssssessenssnnes | soeessssesessssssnessnenes 532,500 | ooovvrrrierieeierieenne 500,000 2,917 |4FE
737446 AJ 3|PORTHOLDINGS INC oottt | soeeesneens O7/1412076.... | STIEFL-F ..ottt bbb | Hhiebbsee bbb bbb nnianns | ebssesssessseess s esess s 466,250 322 |4FE
737446 AK 0|POST HLDGS INC .107/25/2016.... | BANK OF ...975,000 4FE
76152R  AA 4| REVLON ESCROW CORP........coviuriumiierirreicniisisssiesssesssesssssesssssesssesssessesssssssssssssssesssesssee | sesssneenns 07/21/2016.... | BANC OF AMERICA.........coomiimiiieiiiieierississeie st s sttt sssseens | sisesssessssesssssssessessesssesessnsenns | srssesssesssoessesessessnssen 225,000 AFE
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CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
76882A AB 6| RIVERS PITTSBURGH LP/FIN.......ccoiiiiiiiriiieieiissieiissisiesisisessssesssssssessssssssessssssssssssssssssnes. | vessessees 08/02/20716.... | VARIOUS........coooeiiieiciie ettt s b sessesanns | ebssssssessessesassessessssssessessesansens | sbessessesssssssssessessnsansnes 813,500 | .o 800,000 681 [4FE
78454L AN 0| SM ENERGY CO....ccouriuirmmrirerereesesisseise it ss st ssss st ssssssssssensnns | woeeesneees 09/07/2016.... | BANK AMERICA MERRILL..........ovvtieeeeeseeseieeeeeeseeseeesse s esesssesesssesssessss s ssesssnssssessssnsse | seesssasssssssssssossssssssiesssssssssssenns | sossssissssossssesssssssssenns 300,000 | .eoorerrerereireeierinne 300,000 4FE
78469X  AD 9| SPX FLOW INC ..ottt st | coesesenens 08/04/2016.... | BANK AMERICA MERRILL.........oucviriiriiiioneiieiisesisessss st sssss sttt ssssensss | siesssssssasssassssssssssssesssesssssssanns | sesssssssssesssnsessessnsssns 350,000 | .oooveeririiieieiiian 350,000 4FE
78469X AE 7|SPXFLOW INC 08/04/2016.... | BANK AMERICA MERRILL...........ovvoriereeseiseieeeeeseesssesssessessssesssssessssesssessssesssssssssssssssssssssnssss | seesssnsssssssssssssssssssesssasssssssnns | soeesssssssosssssssssssssssenns 450,000 4FE
785592 AR 7|SABINE PASS .109/19/2016.... | BANC OF AMERICA ...500,000 3FE
79546V AL 0| SALLY HLDGS LLC......oviiiririiiiieisi it sssessesssnns | sessessaees 06/30/2016.... | CITIGROUP.......coeiiriiiiiiiririiiciesiei sttt nis | sitbnssess bbbt bnnnes | sresbsesssss s s ensessanes 156,843 150,000 820 | 3FE
79970Y AD  7|SANCHEZ ENERGY CORP ..ottt ssssss st ssessssssssnsenss. | soesesncees 09/12/2076.... | VARIOUS.......coomiiimrimiimeiiessseessessssissesesssss sttt bbbt enirs | Hbrestsenessees s s st snienns | erssesssessseensesesensnsseas 316,688 | ..o 400,000 3,428 | 5FE

80874Y AU 4| SGMS ESCROW CORP......couuuiiuiirrireiteise it sesess sttt ssssssniss | oesesncens 08/05/2076.... | VARIOUS.......coorirmiimiineiieiesesise et es sttt eniis | Hbeesbseesssessensbsse b s s b eesnninns | sesaesssessseess st TT9,791 | o 825,000 | ..o 15,812 [5FE. ..o
829259 AW 0| SINCLAIR TELEVISION......cocviiiirimirimiiieiiriieiisissisesiessi s ssssssessessssssssssssssssesssensns | oeeesenes 08/15/2016.... | WELLS FARGO.......couvuuiieuirirrirrioiisiiaesiesieses s bbbt | sisestsenesses s st sassnienns | evssesssesssessesesssssnssen 250,000 | ..o 250,000 4FE
852060 AG 7| SPRINT CAP CORP........ocuiiierieriitesssiseise sttt sssssntas | seeessneees 07/1212016.... [ VARIOUS........ooeeeceeeecevseeee st ses s ss s ssssssssssssssssssssasssesssssesssnsssssnssssssssnssnnes | sesiesssessissssssssnsssssesssnsssssesssns | sessissessssssnssassessessnes 339,375 4,466 |4FE
85207U AE 5|SPRINT CORP .1 06/24/2016.... | CS FIRST ..ot ...211,563 5,236 |4FE
85207U AF  2|SPRINTCORP ettt ssesntas | nevisssinns 07/1412016.... [ VARIOUS........oooeeeeececiesseeee st ses s es s snss s sssssss s sssssessssssnssnsssssnssssssnsnssnnes | sessosssessissssssssmssnsssssnsssssassses | sessissessssssmssasssssessnes 272,750 7,963 |4FE
86765L AD 9| SUNOCO LP FINANCE CORP ..ottt sttt ssissssssnins | soesesnnens 06/30/2016.... | DEUTSCHE BANK........iiuuiiriirrireiieiseiseseseeisee i cs sttt snins | Hbsesssessssessassissess st eessnniinns | sesesssesssesssssessessnseses 150,750 | wovorrereeiseirerieeiiens 150,000 2,318 |3FE
87612B BC 5| TARGA RES PARTNERS ..ottt sessssse s ssesssesssne | oesesnenes 09/22/2016.... | WELLS FARGO.......couvuuiieairirerirristiissiesiiesieses st | siresssensssss bbb sasnnienns | sbssesssessssensesessesessees 350,000 | ..o 350,000 3FE
878742 AT 2| TECK RESOURCRES LIMITED.......cotuiuiiriernimeinersessinessenssssesessssssssssesssessssssssssssssenssssssse | onseseees 08/10/20716.... | VARIOUS.......ooumiermrtmiimeiseesseesessssise s s sttt eni s | Hiestsesss e essebs s eesnnsinns | ebssesssessssessesesens s 830,875 | .o 900,000 2,675 |4FE
878742 AW 5| TECK RESOURCRES LIMITED 08/02/2016.... | VARIOUS.........ooooieeeeeeeeriiesieeees s esesssessse s s s ssse s esssasssssssnssssssssnsssns | sessssesssassssssssssessssesssesssssssnns | sveesssesssesssisssssssssssenns 538,375 2,396 |4FE
878744 AB 7|TECK RESOURCRES LIMITED 09/08/2016.... | VARIOUS.........oooeeieeeseeeiesseee s s sase s es s sssssss s s s ssas s sssssssssessssssssssssssnssanes | sessesssesssssnsssssssssssssssesssssosssns | sessomsesssssssesssssnssessnes 518,813 4,001 | 5FE
87927V AR 9| TELECOM ITALIA CAP......ootiiitmiireiieieseiieeteeisse s sss bbbt | woesesacens 09/12/20716.... | VARIOUS.......ooomiimmieimiineiteetses st ess st bbb bbbt is | Hbiebbsests e es s b s st sssnnbanns | sbssesssessseessnsessessnsssas 376,625 | ..oovoerieieeeeri 350,000 3,560 |3FE
87927V AV 0| TELECOM ITALIA CAP....coutirriiirieerisiseisisissie st ss st esssssssssessssssssasssensns | nessessanes 09/12/2016.... | BANK AMERICA MERRILL. .......cuiuiiiiiieiciicieecseeiete st sesseeteseseses st tesessssssesssessssassssesssesssenses | eoesissssesessssessssssssessssssssssissesanss | stesessssesissesssisssesassnenes 440,500 | oo 400,000 8,665 | 3FE
88947E AN 0| TOLL BROS FIN CORP........otvturimimmerireieieesesiseisessssssesssessssssssssssss st esssssssssssssssssnssessssssnnes | soesesncess 08/01/2016.... | PERSHING DLU.....ouvtrriruireeaeiseriseseseessessssse s ses bbbt st ssenns | sisesssessssessssssssssessensssssssnssnes | svssesssesssesssssssessnsssnn 205,000 | .eooverrererenieeienie 200,000 2,649 |3FE
893647 BA 4| TRANSDIGM INC......ooviuuiiriiieiiesiieiissise sttt st | soesssnees 06/29/2016.... | MORGAN STANLEY ......ciirrimriiriiieiiiesiseiss st ssessse s sss bbb bbb bssnes | sieesssesssassssssssssseessesssesssennssnns | sbsesssesssesssssesssssnsssans 349,688 | ..o 350,000 230 |5FE
893830 BB 4| TRANSOCEAN INC .| 08/12/2016.... | JP MORGAN.... 45,250 50,000 700 |4FE
893830 BC 2| TRANSOCEAN INC.....ocvvmiirmiiriiaeiieiisesieeiseetsssiss sttt | oeeereens 08/18/2016.... | VARIOUS........oooooireeieieriieesiecses e sse s s s sssss s ssessses | seessssesssassssssssssassssesssesssssssnns | sveesssesssesssssssasssssssees 239,625 | ..oeveerireiieeieieri 300,000 5,188 | 5FE
90327C AD 2| USAA AUTO OWNER TRUST ....coiiiiiriiieiriieissisisisssssssssssesesssssssssesssssssssssesssssssssesssssssssenss | aossssnsens 09/12/2016.... | BANK AMERICA MERRILL 02,999,840 | i 3,000,000 1FE
912909 AK 4| UNITED STATES STEEL CORP ....viviiirriiireiseiie i esesess st ssss st sssssssssssnsans | soneesneees 08/18/2016.... | BANC OF AMERICAL.........ccouiimtiimeiiieeiesisseisesss sttt ettt ssbienns | sisestsessssesssssssess st s ssssssnsinns | sbssesssessssessssesensnsssas 331,500 | oo 300,000 7,154 | 4FE
920479  AA O VALVOLINE INC.....cooiieiiieiiiecieieieisiste ettt sttt ssessssssessessessnsas | sressnsinee 07/19/120718.... | CIT GROUP.........oveieiiieiieicieieie ettt ns st essessessnss | ebssssssessessesassessessssssessesnsansens | sbessessessesnssssessessnsnsnes 355,250 | ovoveereeeee e 350,000 15 |4FE
92532W AA 1| VERSUM MATERIALS INC 09/23/2016.... | VARIOUS ......1,056,913 3FE
958102 AK 1|WESTERN DIGITAL CORP .| 08/11/2016.... | VARIOUS ...732,663 21,233 |3FE
966244 AA 3| WHITEWAVE FOODS CO......cvuirrirriiiiiriieiness e ssssssssesssssessessssssssesssssssssessessssssenss | oersanses 07/05/2016.... | JEFFERIES & CO 55,016 51,000 739 |4FE
969457 BB 5| WILLIAMS COS INC DEL.......ovuourireeriiniriseriessesessessesssessesssesssssesssssssssesssesssssessssssssssesssesssns. | oneeseees 08/05/2076.... | VARIOUS.......coomiermrimieimerieissesseesssissessesssse sttt enins | Hesestsesss e es s s st snseees | ebssesssessseess s nsssa 270,625 | ..o 250,000 1,302 |3FE
969457 BD 1| WILLIAMS COS INC oottt | ceeeereens 08/08/2076.... | VARIOUS.......coorirmeimiimeiieieies st es st s s bbbttt eniss | Hbeesbseess bbb st essnntnns | eesaesssessseess s essens e 165,375 | v 150,000 1,798 |3FE
969457 BG 4 |WILLIAMS COS INC oottt | eeesenes 08/05/2076.... | JP MORGAN.........oruuuiimiiuitiscetseristise i ssiess sttt tesne | Heresbsenesstes bbbttt | ehisesisesss s 166,875 | oo 150,000 5,217 | 3FE
969457 BV 1| WILLIAMS COS INC DEL......covuririmiireriieseeiesssesiseessesssesssssesssseessssssssssesssessssssssssssssssssssessnns. | onsesncees 08/15/2016.... | VARIOUS........ooereieiseeceesseeee st ss s ssne s ss s sss s s sssss s sss s sssssenssessessnsssnssnsnssanes | seessesssessessssssssssssssessessessenssns | sessossssssssnssssssssessones 190,000 1,677 |3FE

97381W AN 4| WINDSTREAM CORP........c.octuiiiiiiiririiieisiesesssiessssissisesssssss s ssess s esssssssssesssssnsne | sessessanes 08/02/20716.... | VARIOUS........cooovitieiiiie ettt sttt ss b sessesanns | ebssssssessessnsassessessssssessesesansens | sbessessesssssssssessessnssnsans 980,500 | .overveirivrerrerneenn 1,000,000 | e 18,180 [4FE.......ccocovvvvririnnee

97381W AT 1| WINDSTREAM CORP.....cotrimivmrrieririiseessesssessesssesssseessssssssssessessssssss s ssesssesssssesssssssssessns. | oeeeseees 09/07/2076.... | VARIOUS.......coomieimrimiimerieissesseesssese s sssss st enins | Horestsesss s s s st ens s snseens | ebssesssessseessesesensnssss 501,875 | oo 500,000 | c.oovvrirrierieeeeeens 16,469 [4FE........cooorvirrers

988498  AK 7| YUM! BRANDS INC......coouuiirmiimiireiieiiieeiseeiss st ssse st bbbt | eesesacens 07/14/20716.... | JP MORGAN........oueiuuitaitueetcitsee s ssae et bbbk esr s | Hbeebbseess bbb st eesnninns | eesaesssessseess st 900,750 | .eovvrrerrireiieeieeens 1,050,000 | .ovooverrercirreireiienies 12,023 [4FE....cooooiiriiici
BL1424 14 4| MAGNUM HUNTER RESOURCES CORP ......cccosvuiiriirimirierisenenssisssssssssssssenssnesssssssssnnnes. | conersnns 08/08/2016.... | GOLDMAN SACHS.........ccouieerimirerirerieeenseeseesesrienienes 1,352 1,352 4FE
BL2136 43 2|EXAMWORKS GROUP INC 06/29/2016.... | GOLDMAN SACHS........ouiuuiemeiieiineeisseisesssessess st s bbb s | Hiesbsesssseesssbsse s st sessnianns | sessesssessseessnsessess e 175,000 175,000 4FE
06367X VK 4|BANK OF MONTREAL.... 06/24/2016.... | DOMINION SECURI e [,5T4,025 | 7,500,000 34,767 |1FE
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064149 7L 5| BANKNOVA SCOTIA......ciiiriieriiieinsisississessssie s ssssesessssanes [ 07/12/2016.... | CIBC........... 28,572,800 | .o 6,400,000 796 [1FE

064151 BL 6| BANK NOVA SCOTIA HALIFAX ..ottt sssssssse st Cuvee 06/29/2016.... | T D SECURITES........ccosvremrrrmerrrerireererinenns e 1766,365 | oo 1,730,000 2,019 | 1FE

07813Z BU 7 [BELL CANADA.......cooiiirineiieeiseisesiiss e Cue 08/09/2016.... | MR BEAL.......ouiiuiiririiieiiieiiseeiss s sbse st bbbt | inebs bbbttt | it 9,980,400 | ...oovvvrerriiirirniinns 10,000,000 2FE

11282Z AL 2|BROOKFIELD REN ENG 08/09/2016.... | T D SECURITIES 25,997,000 | oo 6,000,000 2FE

135952 76 6|CIBC 08/24/2016.... | T D SECURITIES ....3,834,665 3,779,000 8,811 | 1FE

135962 DN 2|CIBC 07/19/2016.... | VARIOUS .11,998,000 ....12,000,000 1,797 [1FE

136375 CG 5[ CANADIAN NATL RY CO...ovtvruiiumrimriiereiceseeissisessessssess st ssssssesssenssesens Cuee 07/19/2016.... | DOMINION SECURL........coorvmmrerririernriseeserieesiessesssssisesssesssssss st sssesssssssssessessssessessssssnes e 1124120 | e 1,000,000 | .ooooverrercriieirerierins 13,203 [1FE ..o

23384N AV 9| DAIMLER CANADA FINANGCE.........coiiiumiimiiiiieiiesisseissesississe st Cuve 07/19/2016.... | VARIOUS.......oouiiiiiiiineineiieeeieeiss st 11,998,830 | .cvvveirieieie 12,000,000 2,198 | 1FE

25675T AD 9 |DOLLARAMA INC Cuoee 07/19/2016.... |W D LATIMER........covvirirrirrinniierinnrierierereenne 0008,280,000 | oo 6,280,000 2FE

29250Z AV 0|ENBRIDGE PIPELINES Cuee 08/04/2016.... | NATIONAL BANK ......1,636,853 2FE.

335934 AF 2|FIRST QUANTUM MINERALS. 07/19/2016.... | VARIOUS ..831,970 28,792 | 5FE

34527A BD 1|FORD CR CDALTD Cuvee 08/10/2016.... | WOOD GUNDY. ...7,973,504 | ... . 7,805 | 2FE,

40427H RV 7 |HSBC BANK CDA | C 09/07/2016.... | SCOTIA. ....ooieeeereiteeesee e | Hinebsee st s bbbt ensrens | bneisssbee st 5,908,192 | ooooervreireeineiinii 5,770,000 90,555 |1FE

45823Z AA 0 |INTACT FINANCIAL CORP Cuoee 06/29/2016.... | T D SECURITES........ccovtremmrrmrirerirrirriienins ....2,216,500 2,000,000 36,758 |1FE

45823Z AC 6|INTACT FINANCIAL CORP Cuee 06/29/2016.... | T D SECURITES........ccosvrvmrrmerrerireirerineins 1,408,403 | o 1,250,000 22,212 |1FE

70632Z AA 9 |PEMBINA PIPELINE CORP 07/26/2016.... [RBC DEXIA.......ouoimiiiiieiriiisiiei ettt nsssrenss | cisessssssssssessessssssensssssssensenes | sbessessssssesssssessessanes 1,864,543 1,700,000 27,786 |2FE

780086 MZ 4|ROYAL BANK CDA. | Cu 09/07/2016.... | RBC DEXIA. 206,200,000 | oo 6,200,000 1FE

86721Z AM 1 [ SUNCOR ENERGY INC.....cooiirmiimiimeiiieineiseesesisse s sssesssse st ssseses Cuve 09/08/2016.... | WOOD GUNDY......oouiuuiermiermeemmeeseesersseessesssesssss s ssssssssse st es s s st ss s ssesssenssees | anesssesssesssesssssssssssssssesssasssanes | sossessesssesssnssssssssneenas 4,987,550 | oooervreieieieii 5,000,000 2FE

86721Z AN 9 [SUNCOR ENERGY INC......ooiiiiiiiriiinrieirisieisissiesiessssesesss st sssssssssessessssns Cuovvren 09/08/2016.... | WOOD GUNDY.......covrmirrirrieirinrsssisnssssesssssesssssssssesssssssesessessanes 1,898,100 | e 1,900,000 2FE

891160 LV 3| TD BANK. ..ottt Curee 09/20/2016.... | VARIOUS........ooriimirrmririimeriisesieesesissessesssssse st sssss s ssssssssans A7,565,601 | .ovvoeeericienins 17,571,000 9,009 |1FE

892329 AP 8|TOYOTACRCDAINC | Cue 09/01/2016.... | WOOD GUNDY ......cooiiriiriiriieimiiseeisisisesisssssssse s ess st ssssssss s essssssssssssesssssasssesss | sosessssnssssssessessssssesssssesssessnens | sooessssnssesssssesessenes 1,020,470 1,000,000 6,596 | 1FE

89353Z BX 5|TRANSCANADA PIPELINES LTD 07/19/2016.... |W D LATIMER.. 1,085,940 ..1,000,000 303 |1FE

30251G AS 6|FMG RESOURCES AUGUST. ] P 08/11/2016.... | VARIOUS.......coouriimrimeimeieeetsee st ss stk bbbt is | Hbiesbsesbs e ss s b b s st sesnnianns | ebssesssessseessnsesessnsesas 902,625 32,906 |3FE

46115H AT 4|INTESA SANPAOLO S P Foees 08/02/2016.... | PERSHING DLU......oviririiiiireriiisiresisisisss e ss sttt ssssssssssssssanssessns | siesssssessssssssssssessesssssessssssnsses | sossessissessessasssessessnes 188,406 1,087 | 3FE

62947Q AV 0[NXPBV/NXPFDG LL o 07/28120716.... | BANK OF .......ouvomiimiiaeitiessseesssiseessessse st ees bbb | Hhiesbsen st nnsines | ebssesssesssnenssnesens s 208,000 1,773 |3FE

62947Q AW 8[NXPBV/NXP FDG LL Fo 08/08/2016.... | BANK AMERICA MERRILL. .......couiiiiitetiiieeteiiiieete ettt esesse sttt esssas s ssaeses s sesssesssenses | etessssesesessssesissssesessssssssssesesanss | stesessesssissesssessssesassseens 250,000 3FE

780097 BB 6|ROYAL BK SCOTLAND GR.....cooivimiimmrimiiireienissisessesssesssesss s sssssssssssess s sssnesssesssesens Roiiee 08/10/2016.... | USB SECURITIES........ctiueiimieieririristississesiesssesess s st ssssses st ssssss e sssenssns | sisesssesssssssssssnssssesssesssssesssssnns | srsesssesssessesessesnssenes 750,000 AFE

80627D AC 0|SCHAEFFLER VERWALTUN 09/08/2016.... | CITIGROUP..... ...600,000 4FE

82620K AL 7 [ SIEMENS FIN NV....oiitiiiisiiiersssiisssesssess s ssesesssss e ensss sttt Foes 09/06/2016.... | GOLDMAN SACHS.. ....2,742,108 ..2,750,000 1FE
3899999. Total Bonds - INAUSErial AN IMISCEIIANEOUS. ... ... ruureiietissie ettt fhsees e Rt b et 189,823,162 | ..o 189,315,728 | oo 960,149 XXX
83099997, TOtAI BOMAS = PAIT 3. ...tttk E 18484848 4EEE 110 E8eEEeeE oL E LA o8 AR R 1e £heEEeLE oL E oAb bk 636,045,791 | ..o 581,144,101 | oo 2,516,595 XXX
8399999, TOAI BONMS... ... ceeoiesieiieiesrisis etk o8 £ R AR R E e eRE Rt 636,045,791 581,144,101 | oo 2,516,595 XXX
C Stocks - Industrial and Mi:

009717 10 1 [ AKAMAI TECHNOLOGIES........cootiiiiiririiisineieisssssiesssessesesssssssesssessssssssesssssssssessssssssesssssns | oessnsees 08/23/2016.... |[BONY....coovvrvvierrririririnnns 140,000.000 | woovoereerreeriiinieiereens 7,394,066 XXX u

01626P 40 3| ALIMENTATION COUCHE TARD.......ctvuuirimerireririeseeissisessesssesssesssssssssssessssssssensssssessssssnsnss. | sesescees 06/24/2016.... | T D SECURITIES.......coiiviriirieeierieesesiessisesiesssssssssesssessensesessenns 4,383.000 | .oooovvrririerieereeens 231,345 XXX L

02079K 10 7 [ ALPHABET INC.....coutiiuiiuiinriseiseeisetse s es bbbt | coeeeracens 08/19/2016.... | BONY....ovvvrriririniiciins 7,000.000 | oo 5,424,386 XXX L

025932 10 4| AMERICAN FINL GROUP INC O....ccoecourimurirririereniieissiiessessssessssessessessssssssessesssssssessssssenins. | oesesenes 08/30/2016.... | SANFORD BERNST.......... 2,300.000 | ..o 170,761 XXX |

032511 10 7| ANADARKO PETROLEUM CORP  ...coiiiiiimeinceissisesiesies st sssssesssssssns | soesesneees 08/31/2016.... | VARIOUS. 205,000.000 XXX L

036752 10 3|ANTHEMINC .| 06/28/2016.... | VARIOUS 60,000.000 XXX |

049164 20 5| ATLAS AIR WORLDWIDE HLDGS.........ccovvveirimrirciisiiseisssissssssssesssssssssssssssessssssssssssssssssssssssss | oesssnens 09/23/2016.... | SANFORD BERNST.......... 6,530.000 XXX |
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053332 10 2[AUTOZONE INC......coviriirriiisirerisisisssie st sessesssssssssessns | oessansnes 08/22/2016.... |[BONY....covvrvirerrririririnnns 2,000.000 ......1,584,437 XXX |
060505 10 4| BANKAMERICA CORP NEW.......coiimiriiiiieieeiieiseesssssesssesssssessssssssssssesssesssssssssssssssesssessnns | seseseees 08/12/2016.... | BONY....ovvorerrerirrcrirnns 1,000,000.000 | ....coomvrmvrermrennrrnnns 14,570,970 XXX L
073302 10 1|BEAEROSPACE INC.......oiuiiiiiiriiiisieetse sttt | soesssnees 09/23/2016.... | SANFORD BERNST.......... 3,450.000 | ..o 166,087 XXX L
109641 10 O [BRINKER INTERNATIONAL INC ...ocvomiiiiiieiiriiceieniiiesiessiessenssssssessssssssessessssssssssnnss. | covesienns 07/13/2016.... | SANFORD BERNST. 6,341.000 | .oooovvvecrierieeine 294,672 XXX |
122017 10 6|BURLINGTON STORES .| 08/10/2016.... | SANFORD BERNST. 7,406.000 ...559,473 XXX L
12514G 10 8| CDW CORP.......itieieieteee ettt sttt nsensenies | ensesnsens 07/20/2016.... | SANFORD BERNST. 4,790.000 ...195,780 XXX L
125509 10 9 CIGNA CORP.......couririireieeiierie ittt niennes | criersines 08/11/2016.... 45,000.000 | ..oovoorirrerenireireenns ,683,047 XXX L
128195 10 4 [ CALATLANTIC GROUP.......coiimiiiiiieiietiieitee sttt st essssnssninns | cesnsianes 09/09/2016.... 25,050.000 | oo 901,487 XXX |
151020 10 4[CELGENE CORP it sssessessnsenins. | cessesionns 08/25/2016.... 25,000.000 | coovveerierieniieiis 2,499,519 XXX L
156782 10 4 [CERNER CORP........coooiimrirriiecieise ittt ssnsensns | cesssinens 07/06/2016.... 33,900.000 ......1,969,549 XXX |
172967 42 4 |CITIGROUP INC .| 06/27/2016.... 40,000.000 XXX |
192446 10 2| COGNIZANT TECHNOLOGY SOLUTION.......cevurmrvurrmrireriiieieniseessssssessesssesssssssssssesssssensns | cesessnnns 08/24/2016.... | VARIOUS........ooriimeirririiieiiseesieesesisssssssse s ess st ssssssssans 140,000.000 XXX L
235825 20 5| DANA HOLDINGS CORP.......ccoovuiirrirtirniiseisesisesiseesseisssis st sesinsins | soeseseees 07/28/2016.... | SANFORD BERNST.......... 10,880.000 | .eoveveernrireiiniieeiiees 149,023 XXX |
25179M 10 3| DEVON ENERGY CORP NEW........eiiiririiiiiiniiieeirissesssisssiesiesissssssssessssessesesssessssessssesins | seseseseons 08/03/2016.... | BONY.....coorrirrinrrrcrirnes 180,000.000 | .voovermrrrrirriiniennd 6,784,072 XXX L
254687 10 6| DISNEY WALT CO..ocorrirmermrimeiseiiesesseesessse st sss sttt issnsnsns | soeessneees 08/29/2016.... | BONY.....covvvrirrrenrrrcrinns 40,000.000 | ..ovvrrvrrerenrrnireenns 3,793,480 XXX L
28140H 20 3|EDUCATIONRLTY TR 08/30/2016.... | SANFORD BERNST. 18,350.000 XXX |
292104 10 6|EMPIRE STATE REALTY TRUST 09/23/2016.... | SANFORD BERNST. 21,310.000 ...458,227 XXX |
29275Y 10 2| ENERSYS ...ttt sttt | eenereens 08/10/2016.... | SANFORD BERNST.......... 12,050.000 | .eoverncernrireiieeieeeienes 733,730 XXX L
29413U 10 3| ENVISION HEALTHCARE CORP ......coviiiireiriirirsieisisssiessssssisesssssssssesssssssssssesssssssssessessssssenss | aonnssnsens 08/24/2016.... |BONY ....covvvrrrirrerreierennns 190,000.000 | coovoreeereirieirieiereenns 4,392,924 XXX |
297425 10 O|ESTERLINE TECHNOLOGIES.........coooiieiiveeeeeeeeeeeeeeeeessiesseesseesessessess s ssessssesssssseessessseessssssen | enreeenees 06/30/2016.... | SANFORD BERNST.......... 1,260.000 | oooovvrrereererinerieries 75,097 XXX L
30219G 10 8 |EXPRESS SCRIPTS HOLDINGS CO......ccoiviiiiiiiiiiieiisisssissiissiiesiesisssssssiesssiesssssssssienes | siseeiinns 08/25/2016.... | VARIOUS.........oooiiiiieiiieiieieee ittt 60,000.000 | ..ovvvoreriirirriins 4,492,236 XXX L
34959) 10 8|FORTIVE CORP .1 07/02/2016.... | SPINOFF.. 38,000.000 ...225,198 XXX |
38141G 10 4| GOLDMAN SACHS GROUP INC.......ovvuurirrermeerriaeisesisessseesssesssssessssssssssssisssssssssssssssssssssnse | cesessnnss 08/12/2016.... 40,000.000 XXX L
388689 10 1| GRAPHIC PACKAGING HLDG CO....coouvurriiiririieiniissiessissisessssssssssessssssssesssssssssessesssssssens | oessnnses 06/29/2016.... | SANFORD BERNST......... 7,050.000 XXX |
402635 30 4| GULFPORT ENERGY CORP........ccoreririreiirieriesieessesissise st ssssssssssssssensssssssssnsss | sesessenns 08/10/2016.... | SANFORD BERNST.......... 5,600.000 XXX L
423452 10 1|HELMERICH & PAYNE oottt sssnns. | esnsesnns 09/23/2016.... | SANFORD BERNST......... 3,230.000 XXX L
42809H 10 7 [HESS CORPORATION oottt enssnssnninns | cesesiones 08/02/2016.... | VARIOUS........oorvimrirrimeiieriessieessesisssssesse st sssssessssessse st ssssssssens 280,000.000 XXX L
45667G 10 3|INFINERA CORP. .| 06/29/2016.... | SANFORD BERNST. 8,670.000 XXX |
45688C 10 T[INGEVITY CORP oottt | cressnins 07/21/2016.... | SANFORD BERNST. 4,536.000 XXX u
458118 10 6 |INTEGRATED DEVICE TECHNOLOGY......ovivirereriermrinersersineesesssesessesssssessessssesssssssessssssnsssns. | sevessenns 09/23/2016.... | SANFORD BERNST.......... 14,200.000 | ©oovevnerneirerierierienes 310,820 XXX L
49803T 30 O [KITE RLTY GROUP TR.....oiuiiiiiiiiiierissiseiesisisesesiesssss e ssssenes | soesinsines 08/15/2016.... | SANFORD BERNST.......... 22,890.000 | ..oovvviiiericiienis 680,789 XXX |
53219L 10 Q|LIFEPOINT bbbt | ceeesenes 08/25/2016.... | SANFORD BERNST.......... 4,800.000 | oo 282,891 XXX L
548661 10 7|LOWES COS INC.....otruuiimmiirerireiseesssise sttt | seeesseens 09/09/2016.... | BONY....covvvrrirrerirrncrinns 50,000.000 | oooorerncrrnrererieein 3,740,218 XXX L
55973B 60 7| MAGNUM HUNTER RESOURCES.........cccooeiiiiiieiiieieieiesse s sssessessssssssssssesssenses | soesessenns 08/24/2016.... |[RECEIVE FREE.........cooeiiiieeiiecetetiseeecese et sess st sesas s nenees 98.000 XXX u
58155Q 10 3| MCKESSON CORP......ccooirimiimimeriieriesiesiseessessssessestssssssses st sessssssensesssssessssansns | cosessones 09/14/2016.... | BONY....ovvorverrrerirrcrinns 25,000.000 | coooeeenerrieriieninns 4,338,577 XXX L
59408Q 10 6 [MICHAELS COS INC......cooiiriiiiireriiiceisieiesiss ettt sssensnnens | oerinsines 09/08/2016.... | SANFORD BERNST......... 7,600.000 | oooverereeiceiericrines 198,376 XXX |
61166W 10 1| MONSANTO CO NEW.......coiiiuiimirirrireiriisesiessessssessessssssssessesssesssssssssssessesssesessssssssssssessns. | esesneees 09/13/2016.... | VARIOUS........oorvimirimirimeiieiiessieeiesissssss s ssse st esesssssse st sssesesssens 55,000.000 | ..ooveevencrieriierirenes 5,688,575 XXX L
617446 44 8| MORGAN STANLEY DEAN WITTERECO.......ccoumiirrinirieriesereesssissssssssessssessesssssssessesssnsssas | nseseees 08/12/2016.... | VARIOUS.......cooriimiriiaeiieieeeeieesesisss s ssesssse st sssss et 140,000.000 ....4,055,638 XXX L
64111Q 10 4|NETGEARINC.... 09/23/2016.... | SANFORD BERNST. 9,470.000 XXX u
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678026 10 5| OIL STSINTL INC....oiuiiiiiiieiitieersisissisbe sttt bssss s ensesssssenss | oessansnes 08/30/2016.... | SANFORD BERNST......... 2,880.000 90,936 XXX |
68268W 10 3| ONEMAIN HOLDINGS INC......ooeviriemmriirmrieseseeesesisssse s ssessssessesssssssssssssssssssns | soeeeseees 07/14/2016.... | SANFORD BERNST.......... 4,390.000 | ooooevrrrinrrerieeereeens 117,509 XXX |
736508 84 7| PORTLAND GEN ELEC CO....otvuuiiriiiiineiseiisiiisise st esssssssssssnsss | soeseseees 08/03/2016.... | SANFORD BERNST.......... 18,400.000 | .eovvverernrireiiniiieniins 816,593 XXX L
741503 40 3|PRICELINE.COM INC 06/27/2016.... 3,500.000 ......4,203,957 XXX |
74736K 10 1|QORVO INC .| 08/10/2016.... | SANFORD BERNST. 2,050.000 ...111,657 XXX L
749660 10 6|BI VOMPANY PRIMER oottt nssins | ersnnines 08/11/2016.... | SANFORD BERNST. 11,320.000 XXX |
758766 10 9| REGAL ENTERTAINMENT GROUP ......coiiimieiiimerieriesescessssisesiesieseseessesssessessesssssesssssnens | soeeesneees 08/10/2016.... | SANFORD BERNST.......... 5,050.000 | ..ocoorrerirrinirieries 109,686 XXX L
759351 60 4|REINSURANCE GROUP AMER .......cooiiiiimiiiiineiieiississe e sssssss st esssssssssssessssssssssnees | soesesnnees 08/11/2016.... | SANFORD BERNST.......... 880.000 89,520 XXX L
78454L 10 0| SM ENERGY COMPANY......coviuimimimmimiimiieesiinesienissesssssssssssessesssesesssssssseessesssesssssssssssesssensns. | oeeesenes 08/09/2016.... | SANFORD BERNST.......... 23,870.000 | ..o 650,134 XXX L
78469X 10 7|SPXFLOW INC 08/23/2016.... | SANFORD BERNST. 8,370.000 | oooovvrrrierireeieeirennns 243,858 XXX |
816300 10 7|SELECTIVE INSURANCE GROUP.. .| 08/24/2016.... | SANFORD BERNST. 14,240.000 XXX u
82568P 30 4| SHUTTERFLY INC....ooioriieuiieirieriesisecsssisesiess st sssss sttt sssnsesssn. | soeeesncees 07/20/2016.... | SANFORD BERNST. 2,140.000 ...108,171 XXX |
826197 50 1| SIEMENS A G..ocoonioiiiiiteietsi bbb bbbt | eeeereens 08/04/2016.... | BONY....ocvomrirriniiriies 10,000.000 | ovoorercrrrireririinns 1,134,331 XXX L
830879 10 2| SKYWEST, INC.....coiviuiiuiieiiieiiericeieisiie ittt | ceeeesoenes 08/30/2016.... | SANFORD BERNST.......... 10,560.000 | .oovereverririieirieries 296,914 XXX L
835898 10 7|SOTHEBY'S s st | eeeerenes 07/13/2016.... | SANFORD BERNST.......... 6,560.000 | .oooovrnieerirerieireenns 180,269 XXX L
845467 10 9| SOUTHWESTERN ENERGY CO....ccooouiiumiiriiiiieireiisiisesisesisseissssssssesssesssesssssssssssssssesssessss | oeseseees 07/08/2016.... | SANFORD BERNST.......... 35,590.000 | .ooovvernieniiniienieinns 438,977 XXX L
855244 10 9| STARBUCKS CORP........oivmuriuiiiiireriereiceisise sttt | soessnenes 07/22/2016.... | DEUTSCHE BANK........uviuiiiiireiisieieiseiie sttt 30,000.000 | .oovveerrcrieriierienes 1,726,326 XXX |
87164P 10 3| SYNERGY RES CORP......coooiitmiireiiertieeiieete s ss st | woesesacens 09/12/2016.... | SANFORD BERNST.......... 25,090.000 | .ooovernrrnriieeienieenns 172,943 XXX L
880349 10 5[ TENNECO INC....oiiririiirieieisissiessisisesie sttt nsssenns | sersansns 08/10/2016.... | SANFORD BERNST......... 1,460.000 | oooveeererciriecriene 81,720 XXX |
901109 10 8| TUTOR PERINI CORP.......coiiuriieieirerineisenssessessse st ssesssssss st ssssss s sssessssssssssanens | soeeesneees 08/30/2016.... | SANFORD BERNST.......... 4,060.000 | oo 96,600 XXX L
90130A 10 1| TWENTY-FIRST CENTURY ....cotiiiiiiiiiiiitieinisessisisssesie s nssssssisensesssens | vessessaees 08/04/2016.... | BONY... 60,000.000 XXX |
913017 10 9| UNITED TECHNOLOGIES CORP... .| 09/09/2016.... | BONY... 20,000.000 XXX |
91324P 10 2| UNITEDHEALTH GROUP INC.......otiimiieiiiiirciieeiseisessessssessesssssesssssssssssssesssss s esssssssssssessns | eseseees 09/13/2016.... | BONY... 40,000.000 XXX L
92532F 10 0 |VERTEX PHARMACEUTICALS INC......cocoviiriiirieriieisieieisessss s issssssssssssssssessssssessessssssensens. | oersnnees 08/12/2016.... |[BONY....covrrvirreriririririnnns 22,000.000 XXX L
94106B 10 1| WASTE CONNECTIONS INC......cooivmmrirrireerniseiseisesssesssesssssesssssessssessessssssssssssssssssssenssssssnses | soesesncees 06/23/2016.... | WACHOVIA.......ooviereiieieisineiiessiseeses e ssssssssssess s 2,945,000 | ..o 266,747 XXX L
950755 10 8| WERNER ENTERPRISES INC.......covuiviiiiiieiiiiiieissisierisiessssssissssssesssssessessssssssssssssansns | oersnnies 08/10/2016.... | SANFORD BERNST......... 9,380.000 | ..o 226,842 XXX |
958102 10 5| WESTERN DIGITAL CORP........oivimrimirierirriieeinissesesiessssessesssssesessssssessesssssessssssssssssensnas | soesssneees 08/03/2016.... | BONY.....coorrerrrirrricrirnns 30,000.000 XXX L
966387 10 2|WHITING PETE CORP NEW. .| 07/08/2016.... | EXCHANGE 27,102.030 XXX |
98310W 10 8| WYNDHAM WORLDWIDE.............ooveiueiieiiiiiessieisiesie e sssssssesssssse s sssssssessssssssssssssssssans | sesessssans 07/27/2016.... | JP MORGAN........ccoriiriirreieiieieiisis s ssenes 30,000.000 XXX |
989207 10 5|ZEBRA TECHNOLOGIES CORP.- CL A......coouuviuiimirierireseseesssssessesssessssesssssssssessessssssssssssens | seeeesneees 08/09/2016.... | VARIOUS........oorvimrimrimiimeriseesieesesissssessessse s esssssesse st sssssssnans 92,000.000 ......5,085,538 XXX L
GO177d 10 8| ALLERGAN PLC......ooiiiiiiieie ittt bbbt st essnsienins | ceeiineinns 08/25/2016.... | VARIOUS.......oouriimiiiiireineiieeiieises et 66,000.000 .15,983,903 XXX L
G3922B 10 7|GENPACTLTD ottt sisssienine | sevesenions 09/08/2016.... | SANFORD BERNST.......... 11,490.000 | .ovvonvrrrirrierieiis 276,698 XXX L
G48833 10 0| WEATHERFORD INTERNATIONAL......covvtuiimrimeineineisesisesisseesssesssssesssessssessssisssssesssessssessanes | cesessanss 08/02/2016.... | BONY... 75,300.000 386,447 XXX L
H84989 10 4| TE CONNECTIVITY LTD ..ottt sssssessessssssessesssnssns | nessessanes 08/02/2016.... | BONY... 30,000.000 ...1,742,376 XXX |
112585 10 4 |{BROOKFIELD ASSET MANAGE - CL A......ccvivireerrinereriereeeiesineenns | Cee 06/24/2016.... | VARIOUS........oorvririrrireimeiieesieesesissessssse st ssssssse st sssssssnans 5,397.000 | ..ooorrerriireriens 232,824 XXX L
13645T 10 O CANADIAN PAC RY LTD....couiiriimmiimeiseiieesseessesssss s sssssss st bs s ssens Cuee 07/21/2016.... | VARIOUS.......oooiiiiiieiireiiesiieseiss st 4,499.000 | oo 844,075 XXX L
15135U 10 9| CENOVUS ENERGY INC oottt Cuee 08/10/2016.... | VARIOUS........oorvimrirrireiieriessieeienissssss s ssie st ssssssssse s ssssssssnens 24,375.000 | .ooooveenrierierienieenns 462,747 XXX L
351858 10 5|FRANCO NEVADA CORP......cccovvutrimeirerinseinesiesiseisesissias A 07/19/2016.... | VARIOUS. 12,620.000 | oo 1,218,898 XXX L
39945C 10 9|CGI GROUP INC 07/27/2016.... | TD WATER.. 3,370.000 ...208,078 XXX |
458237 10 6| INTACT FINL CORP SUB RCPT......cettuirimrimeimiiseiiiessenisesiseessessesessesssesssssssesessssessesssessssesas Cuvee 06/24/2016.... | NATL FINANCIAL SERV.. 2,656.000 | ..o 236,737 XXX L
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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)
68272K 10 3|ONEX .. [ 06/27/2016.... | VARIOUS........ovvriiiriiiriniicseissiessisie st ensssnes 4,908.000 | .oovrerreirenieeas 389,256 XXX
73927C 10 O|POWER FINANCIALCORP ..o Cuvee 08/29/2016.... | VARIOUS........oorirrimeimeiiesiieesiesisseiss st esssssessssss st ssessssssnans 15,072.000 | woovernerrrererieerierienes 450,131 XXX
739721 10 8| PRAIRIESKY ROYALTY.....oiiiiiiimiimeisiisiies st sssss st Cue 09/12/2016.... | VARIOUS........ooriiiiieireiisiiesiiseiss sttt 6,787.000 | oo 184,183 XXX
828336 10 7|SILVER WHEATON CORP. | Ce 08/10/2016.... | VARIOUS.........ovuiirimieiiieiiireiesississsiessissstesissesssse s esesssss s 17,198.000 | .oovevvvrrrirriieriieninsd 672,210 XXX
893530 10 7| TRANSCANADA CORP......ccotrverierimeirersssisessiensesisseesenssssans Cuee 08/08/2016.... | VARIOUS........oovummrimrimeiieriieeesessse e sssssssessesssssessssss st ssesssssssans 16,821.000 | ovooeerncereirerieeinn 1,006,960 XXX L
G4705A 10 0|ICON PUB LTD CO SPONSOR .| 07/20/2016.... | SANFORD BERNST. 3,290.000 232,757 XXX
Y09827 10 9|BROADCOM LTD 09/09/2016.... | BONY....oovvniriririrnrirnnens 15,000.000 | oo 2,474,231 XXX
9099999. Total Common Stocks - Industrial and MISCEIANEOUS.................c.ceviviireiiiiietiieeeieteteee ettt ettt s saeaesessaetenesetesens arsesesesassssesassssesesasassesansesesesansesasensesessans 192,229,044 XXX el 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
30277@ 10 1[FMIC HOLDINGS, INC......iveuireriemimisinssesssensseesssnsssessens st sens s ssssssssssssssnssssnssnssne | cosesssnne ‘ 07/08/2016.... | CAPITAL CONTRIBUTION. .....coouiieririnrinnnines 61,718 XXX
9199999. Total Common Stocks - Parent, SUDSIAIANIES AN ATTIIAIES. ................ocovevereieeeeeeeeeeeeeves e ereeee s etereesev s eeseeeesaseesessenesesesesssstes aveesaseesasssssssesssasessaseesessssssseesessssansereiens 61,718 XXX e 0 XXX
C Stocks - Mutual Funds
78464A 73 0| SPDR S&P 0&G EXP&PRD 07/25/2016.... | BONY.... 200,000.000 6,685,840 XXX
922042 77 5| VANGUARD INTL EQUITY INDE 09/11/2016.... | PERSHING DLJ 100,000.000 4,562,800 XXX
9299999. Total COMMON STOCKS = MULUAI FUNGS............ccvieiviiiiiiteteicecteie ettt ettt st eseceetesessetesenseeesesessesesensesesessnses  tetssssesassssesessessesassseesassssetesansseesssasaetana .11,248,640 XXX el 0 XXX
9799997, Total COMMON STOCKS = PAMt 3.........coouiviiieceiieecieictceee ettt ettt s e se e et sesasesssananse aetesasassssansesstesesasassansnans tetasassssesssesessasestasasssantsssansasasanensssnantasas 203,539,402 XXX e 0 XXX
9799999, TOtAl COMMON SHOCKS. ...t eesseesersserseees s s s8££ 0810116 o8 E LR 8 EEE R E L 0L LR bbbt 203,539,402 XXX e 0 XXX
9899999. Total Preferred and COMIMON STOCKS..............c..ciuiiiueiiiieiteeectcteteeetete ettt tes et evesaee et esaetesesesaesenenee  eartesessssetesesessesesaseetesasae  etetassssesessassesasneesesesassesasssssessesastesansreees 203,539,402 XXX el 0 XXX
9999999. Total Bonds, Preferred @and COMMON STOCKS...........c.ovivieeriieeerereseeseseeseeeesessessssessessesssssssesssesesesssesssssssessasseses | seesssssseesesssasssssasssssssens  ssessesssessssssssssssasssssssassessesnesssassessssansns 839,585,193 XXX 2,516,595 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....5.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15

E
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/AC.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator

CUSIP Identification Description n Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)

Bonds - U.S. Government

36179N  LF 3| GNMA PASS-THRU MTG SINGLE .......cccocoovvunirieris . 109/01/2016. | MORTGAGE PAYDOWN. 573,718 573,718 586,265 573,138 579 579 573,718 0 ...16,467 [08/20/2043.... [ 1..cccoereee

36179Q 6P 1[GNMAPASS THRU .....cccooovivnrrrvrnncivnnvccisncvessnnnens | - | 09/01/2016. | MORTGAGE PAYDOWN.......covvvenrnne [ o | v 799,917 799,917 842,288 810,814 ceerneerenen(10,897) [ oo (10,897) | oo e 199,917 0 ....18,766 |03/20/2045.... [ 1.............

36179Q RZ 6| GNMAPASS THRU .....ccooovvemnnrrriserrcrrsereisrscreissennenens | - | 09/01/2016. | MORTGAGE PAYDOWN. 964,706 964,706 | ........... 1,034,562 964,641 65 65 964,706 0 25,561 | 10/20/2044.... [ 1.............

36179Q YR 6 |GNMAPASS THRU ......cccoovivnmrriicnnceiinscceivssncirinnnennns | - | 09/01/2016. | MORTGAGE PAYDOWN.......cocvvvvens [ oo | v 1,071,511 | ..o 1,071,511 | ..ccccee. 1,108,175 | ...........1,073,098 (1,587) (1,587) ...1,071,511 0 ...21,876 |01/20/2045.... [ 1.............

36181G DG 1|GNMA PASS-THRU MTG SINGLE ... . | 09/01/2016. | MORTGAGE PAYDOWN 1,430,137 1,430,137 1,443,209 1,428,266 1,871 1,871 1,430,137 0 33,331 | 06/20/2043....

36186N  WN 5| GOVT NATL MTGE ASSN......ccccooucvvmeriinericncriisenicnenneee | . | 09/15/2016. | MORTGAGE PAYDOWN. 255,710 255,710 259,406 256,004 (293) (293) 255,710 0 | et 4,571 | 08/15/2045.... [ 1.............

36200Q 2T O GOVT NATL MTGE ASSN.......cccoovvrvsvmvervssvcerrsnvenennnne | - | 09/01/2016. | MORTGAGE PAYDOWN 4,508 4,508 4,605 4,511 (3) (3) 4,508 0 210 [02/15/2032.... [ 1.oecer.....

36200Q  JJ 4| GOVT NATL MTGE ASSN.......ccccvvvvmvvvvvvrnvnsnnvvnnnnnnnnnnnnns | - | 09/01/2016. | MORTGAGE PAYDOWN 2,501 2,501 2,585 2,504 (3) (3) 2,501 (VN 117 | 03/15/2032.... [ 1..coovvveve
36201M  2F 8| GOVT NATL MTGE ASSN.......cccoeevmmevirmrrmneriveersnnennnns | - [ 09/01/2016. | MORTGAGE PAYDOWN. 8,780 8,780 9,082 8,793 (13) (13) 8,780 {0 O 411 1 05/15/2032.... | 1.ccvoreeene

36202C  6Y 4| GOVT NATL MTGE ASSN.......cccccocooecevevcvcsvvcsvsicccccccccces | . | 09/01/2016. | MORTGAGE PAYDOWN 6,286 6,286 6,302 6,289 (2) (2) 6,286 0 244 [12/20/2028.... | 1............

362040 NZ 5| GOVT NATL MTGE ASSN. . | 09/01/2016. | MORTGAGE PAYDOWN 30,325 30,325 27,510 30,095 230 230 30,325 0 02/15/2024....

362090  H9 8| GOVT NATL MTGE ASSN.......cccoooivvmmvicsinnncssnnncccnnnne | . | 09/01/2016. | MORTGAGE PAYDOWN 437 437 429 437 0 437 0 18 | 02/15/2029.... [ 1.............
0599999. Total BONDS = U.S GOVEIMMENL........ooovvvreeirssssississsss s | cvsssssien 5,148,536 | ......... 5,148,536 | ......... 5324418 | .........5,158,590 cooveiennnen(10,053) | o0 ..(10,083) | coovovcicicnciinnnenn 0 ....5,148,536 0 0 0 [ e 122,826 XXX XXX
Bonds - All Other Government

135087 A4 6| CANADA GOVERNMENT...........cccooovvrvvvicicicicicicicncnenenes | C| 08/09/2016. | VARIOUS, v 11,868,638 | .........11,748,000 | ........ 11,913,329 (33,936) (33,936) | e | e 11,879,393 | oo [ v (10,755) | vvvvvvvvennnn(10,755) | ... 102,563 | 09/01/2017.... | 1FE....

135087 B8 6| CANADA GOVERNMENT.........cconmurverrmevrriererreiienennns | C| 07/05/2016. | T D SECURITES 2,584,000 2,500,000 2,582,875 (4,463) (4,463) 2,578,412 5,588 5588 | ........15,342 |03/01/2019.... | 1FE..

135087 D3 5| CANADA GOVERNMENT..........cccoovvvmmmrvrcrrenvrearenenes | C 09/08/2016. [ VARIOUS........ooooorviiiecrrinceniisnnens | covveveniseveninenesens | cvvveeeens 4,060,704 | ........... 3,200,000 | ............ 3,783,820 (5,893) (5,893) B TTT027 | s 282,777 | oo 282,777 | ........61,600 | 12/01/2048.... | 1FE..

135087 D5 0| CANADA GOVERNMENT.. C| 07/13/2016. | VARIOUS. 2,227,312 0,946,000 .11,869,423 934,183 ..(18,073) | . .(18,073) | .. 1,850,627 | .oovevvviiericciiiiens | 000 376,685 | ... 376,685 | ....... 151,466 | 06/01/2025....

135087 E5 9| CANADA GOVERNMENT.........ccccoomerrmericnnriirerennennenee | C| 06/24/2016. [ DOMINION SECURL........cooerieeriencrins [ v | v 7,236,590 | ........... 7,187,000 | .......... 7,216,375 | ccoovrrs 185,654 (1,416) (1,416) ....7,215,038 21,553 21,553 | ........53,860 |09/01/2020.... | 1FE..

135087 E7 5| CANADA GOVERNMENT.........ccccoervremmmrmrrrsmnnriennnnen | A| 07/13/2016. | SCOTIA 5,843,123 5,860,000 5,832,985 2,729 2,729 5,835,715 7,408 7,408 2,930 | 11/01/2017.... | 1FE..

135087 F2 5| CANADA GOVERNMENT.......ccccommvrvmmerrecnnernrennernnes | G| 09/08/2016. [ SCOTIA.....ocvevermcreimrenrirrsresnernrenns | srisverssissesssinessssns | eveveneeens 7,974,936 | ........ 7,940,000 8,011,460 (2,368) (2,368) 8,009,092 (34,156) (34,156) | .........31,733 | 03/01/2021.... | 1FE..

135087 ZS 6| CANADA GOVERNMENT...........oococccmsiccrrsscerssiiees | €| 07/13/2016. [ T D SECURITES....ooovsoeeereceeresss | eovseeeresseeeessseeess | oveeeeis 1,447,000 | oo 1,000,000 | oo 1,269,000 | ...........1,267,983 (3,384) (3,384) 1264899 | 182401 | 182401 | .......20,761 | 12/01/2045.... | 1FE..

135087 ZV_ 9| CANADA GOVERNMENT...........ccoooouvvcicicicicicncscncncncnenes | C| 07/11/2016. | VARIOUS, 2,617,026 2,600,000 | .......... 2,626,832 (9,366) (9,366) 2,617,466 (440) (440)| .........33,171 | 03/01/2017.... | 1FE....
1099999. Total Bonds - All Other Government. 55,859,329 52,981,000 ..55,106,099 2,387,820 0 ..(76,170) | . ..(76,170) | .. 5,028,269 0 831,061 831,061 | ....... 473,426 XXX XXX
Bonds - U.S. States, Territories and P

207720 Y3 O|CONNECTICUT ST e . 1 07/15/2016. | BANK AMERICA MERRILL.......ccvvevene | wovrermiinereiiscreiines | evevveeens 1,841,178 | s 1,490,000 | .ccooveveee 1,815,848 (3,820) (3,820) ...1,812,028 29,150 29,150 | oo 7,450 | 05/15/2024.... | 1FE..

207720 Y5 5| CONNECTICUT ST. . | 08/16/2016. | NATL FINANCIAL SERV. 2,068,593 | .......... 1,625,000 2,058,388 (1,586) (1,586) 102,056,802 | oo | e 1,791 | 11,791 14,670 | 11/15/2029.... | 1FE..

419791 YD 4 [HAWAIl STATE .| 09/16/2016. | VARIOUS 3,351,760 3,045,000 3,354,289 (2,893) (2,893) 3,351,397 364 364 ...44,649 | 02/01/2019.... | 1FE....

419792 HN 9 [HAWAII ST. . | 07/26/2016. | JP MORGAN 2,584,826 | ........... 2,180,000 2,587,289 (2,588) (2,588) 2,584,701 125 125 ...31,792 [ 04/01/2021.... | 1FE..

419792 KA 3 |HAWAIIST. . | 09/08/2016. | GOLDMAN SACHS. 2,802,891 | ........... 2,150,000 2,809,341 (1,623) (1,623) 2,807,717 (4,827) (4,827) ...44,493 | 10/01/2027.... | 1FE....

57582R  GC 4| MASSACHUSETTS STATE... . | 08/09/2016. | BANK AMERICA MERRILL 534,600 500,000 534,390 (1,009) (1,009) 533,381 1,219 1,219 03/01/2018....

594612 CQ 4| MICHIGAN STATE . 107/11/2016. [ JP MORGAN.......cooueriecrierinerireniiens [ cvevirneniseriessinesieenis | cvireeeiens 3,406,575 | ........... 2,650,000 3,390,887 (3,269) (3,269) 3,387,618 | oo | v 18,957 | oo 18,957 11/01/2024.... | 1FE..

594612 DD 2| MICHIGAN STATE .| 08/16/2016. | CITIGROUP. 862,862 720,000 861,494 (476) (476) 861,018 1,844 1,844 700 |03/15/2022.... [ 1FE....

646039 KE 6 |NEW JERSEY ST .1 07/15/2016. | MATURITY ...ccoommrriierrieecreiinennesns | eriseessssssssssssesssies | eveeeseeens 2,755,000 | ............ 2,755,000 | ........... 3,117,172 2,793,798 (38,798) (38,798) ....2,755,000 0| 144,638 | 07/15/2016.... | 1FE..

658256  2F 8 | NORTH CAROLINA STATE........cccccommmmmrvmmmverisnnncnnnne | - | 08/11/2016. | NATL FINANCIAL SERV. 2,320,800 2,000,000 2,320,740 (1,157) (1,157) 2,319,583 1,217 1217 | s 1,667 |06/01/2020.... | 1FE..
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658256 2G 6| NORTH CAROLINA ST.......cccccooeeevevemevevevevevesesesesesecencces | . | 08/12/2016. | MORGAN STANLEY. 2,391,780 2,000,000 2,389,160 (1,545) (1,545) 2,387,615 4,165 4,165 | ........... 1,944 | 06/01/2021.... | 1FE........
658256 S7 8 |NORTHCAROLINAST i . | 07/15/2016. | WELLS FARGO. 3,976,781 | .......... 3,465,000 3,978,790 (2,004) (2,004) 3,976,786 (6) ®)] ........18,865 | 06/01/2021.... | 1FE........
658256 W7 3 [NORTHCAROLINAST s . 108/29/2016. | BANK AMERICA MERRILL......c.ovvvene [ covrermrrinerirnneinerireenns | v 1,624,038 | .......... 1,300,000 | ... 1,634,074 (6,108) (6,108) rernnene. 1,627,966 (3,928) (3,928) | .........16,250 |06/01/2023.... | 1FE........
677521  6Q  4[OHIOST e . | 08/29/2016. | WACHOVIA. 5,521,978 | ........... 4,600,000 | ........... 5,492,492 (37,955) (37,955) cerennn.D,454,537 67,441 67,441 | ... 106,056 | 09/15/2021.... [ 1FE........
677521 F8 4 |OHIOST. . 107/14/2016. | BANK AMERICA MERRILL......c.oevvene [ covrirmrrirerirnrrinerireenns | cvvrereenne 2,780,478 | ........... 2,145,000 2,807,269 (938) (938) 2,806,331 (25,853) (25,853) 36,942 | 09/15/2025.... | 1FE........
83710R  QH 3 |SOUTH CAROLINA STATE .| 07/20/2016. | GOLDMAN. 1,418,299 1,095,000 1,383,116 ...(10,640) | . ..(10,640) | .. 1,372,476 45,823 45,823 04/01/2025....
93974D YG 7| WASHINGTON ST. . 109/16/2016. | JP MORGAN 2,523,101 | ...cccooeuc 2,020,000 2,556,391 (1,533) (1,533) 2,554,858 (31,756) (31,756) | .........18,517 | 08/01/2031.... | 1FE........
93978H CY  9|WASHINGTON ST HEALTH CARE.......cccoccoommvirirnrrnnnns . | 08/10/2016. | GOLDMAN SACHS 603,526 575,000 662,274 600,852 (9,072) (9,072) 591,780 [ oo [ e 11,745 | oo 11,745 | ........25,076 | 10/01/2017.... [1FE........
97705M DN 2| WISCONSIN STATE . | 07/20/2016. | USBCORP. 3,261,631 2,685,000 3,266,007 0 3,266,007 (4,377) (4,377) 05/01/2022.... | 1FE........
1799999. Total Bonds - U.S. States, Territories and Possession: ........46,630,697 | .........39,000,000 | ........: 47,019,411 3,394,650 0 [ ooeeen(127,014) [ coviiiiiiiinien [ ieiee(127,014) | i | 46,507,601 | ..ooovvevrineneenn | e 123,094 | s 123,094 | ... 550,831 XXX XXX
Bonds - U.S. Political Subdivisions of States, Territories and P
015302 2R 2| ALEXANDRIA VA . | 08/15/2016. | NATL FINANCIAL SERV. 1,354,960 1,130,000 1,353,062 (1,108) (1,108) 1,351,954 3,006 3,006 | ... 1,413 |07/15/2021....
015302 2U  5[ALEXANDRIAVA s . | 08/02/2016. | BLAIR WILLIAM 2,618,009 2,045,000 2,620,668 0 cierenn2,620,668 (2,659) (2,659) 07/15/2024.... | 1FE........
041431 RA  7|ARLINGTONCNTY VA s .| 08/08/2016. | WACHOVIA.........cooiiieicrireresnicscscniscens [ oviiiiiiiiiiiiiiiiiiiiiiiiinns | cveverenen 1,325,320 | .oovovene 1,000,000 | ..oooveven 1,306,730 (7,391) (7,391) coerenen 1,299,339 25,981 25981 | .......13472 |08/15/2026.... | 1FE........
100853 VR 8 |BOSTON MASS . 107/27/2016. | BANK AMERICA MERRILL.........coovees [ corvierieenrieriienrienens | v 1,345,968 | .......... 1,210,000 | oo 1,345,375 (1427) (1,427) rerenn. 1,343,948 2,020 2,020 | ........21,343 | 03/01/2019.... | 1FE........
131537 D3 3| CALVERT CNTY MD. . | 08/22/2016. | JEFFERIES & CO. 2,244900 | ... 1,875,000 2,241,694 (4,672) (4,672) 2,237,022 7,878 7,878 5990 [07/01/2021.... [ 1FE.......
131537 D5  8|CALVERTCNTYMD s . 1 08/16/2016. | BANK AMERICA MERRILL. .....covvevne | covrermiirnereiiecreiines | evevveeens 1,252,940 | .coooeeeee 1,000,000 | ..cooveveee 1,252,140 (1,658) (1,658) cerennn 1,250,482 2,458 2,458 2,361 | 07/01/2023.... | 1FE........
235219  KF 8 |DALLAS TX. . 109/07/2016. [ PERSHING DLJ.....ocvorreeverrerienvrirene [ cvvrirmeeinererneeinerinenns | cveereens 1774518 | ........... 1,445,000 | .......... 1,784,691 (7,168) (7,168) v 1,777,522 (3,005) (3,005) | ........41,544 |02/15/2023.... | 1FE........
25476F RW 0| DISTRICT OF COLUMBIA. . | 08/29/2016. | RBC CAP. 2,677,605 2,320,000 2,677,512 ...(16,852) | . .(16,852) | .. 2,660,660 16,945 06/01/2020....
25476F  SA 7 |DISTRICT OF COLUMBIA ..o . 107/12/2016. [ PERSHING DLJ......ccoorievriericcnirene [ v | v 1,241,107 | oo 975,000 | oo 1,225,341 (1,819) (1,819 cereeene 1,223,522 | e | e 17,585 | s 17,585 06/01/2024.... | 1FE........
29508R  GS 9| ERIE CNTY NY FISCAL STABILITY AUTH..........cccooevnn. . | 08/19/2016. | PERSHING DLJ 921,206 755,000 919,869 (543) (543) 919,327 1,879 734 |05/15/2022.... | 1FE........
353172 Z3 6 |FRANKLIN CTY OH cevernesnsesesseneessnennnens | < | 06/28/2016. | BANK AMERICA MERRILL 2,399177 | ..cceoeeae 2,175,000 2,394,066 (688) (688) 2,393,378 5,800 5,800 8,760 | 12/01/2019.... | 1FE........
414005 WG  9|HARRISCNTY TEX  ooccciesereisserensenenns . | 07/12/2016. | PERSHING DLJ 907,193 700,000 895,447 (147) (147) 895,300 [ .vvooveververieeries | e 11,893 | oo 11,893 | oo 292 |08/15/2027.... | 1FE........
438701  H6 4 |HONOLULU CITY & CNTY HI WSTWTR SYS REV...... . | 09/06/2016. | MORGAN STANLEY........cccciiieiivcverens [ wovvvviviiimiiiiiiisiniinininns | cveveveien 1,291,340 | ..o 1,020,000 | ..ovoveve 1,289,331 (69) (69) cooven 1,289,262 2,079 2,079 | oo 142 | 07/01/2031.... | 1FE........
438701  H7 2 |HONOLULU CITY & CNTY HI WSTWTR SYS REV....... . | 09/08/2016. | RBC CAP. 619,718 ...490,000 617,395 (164) (164) 617,231 2,487 2,487 340 [07/01/2032....
447025 VC 8 |HUNTSVILLE ALA cevvrrnsnssssssssssssssssssssssssssssssssssn | | 08/29/2016. | PERSHING DLJ.....coooovevcicicicviccviians [ o | v 2,111,663 | .......... 1,835,000 | ..ovoveve 2,112,030 crvverenennn(12,949) | s | e (12,949) 2,099,081 | ... | corvriiininnns 12,582 | oo 12,582 | ........15,547 | 02/01/2020.... | 1FE........
447025 VY 0|HUNTSVILLE ALA ceevrrnnensissssesesssenesssnenn |« | 07115/2016. | CIT GROUP. 2524716 | ......... 1,940,000 2,509,429 (2,966) (2,966) 2,506,463 | ....ccoooovrieriinnins | i 18,253 | oo 18,253 | ..o 5,389 | 05/01/2027.... | 1FE........
584002 RV 3 [MECKLEBURG CNTY NC........ccccoovvurvmmnvervmnrveirennnees | - | 08/01/2016. | HUTCHINSON SHOCKLIY E& CO...... [ ovvoeevvcierrviciennns | v 1,315,700 | ........... 1,000,000 | ........... 1,313,920 (263) (263) ciere 1,313,657 2,043 2,043 8,750 | 12/01/2025.... [ 1FE........
59163P HV 8 |METROOR covvivivnnnissssisssssisssisssisisisssisinines | o | 08109/2016. [ VARIOUS......ooooooveririiiriiiciiiisisisiiins | covssssssssssssssssssssssssssss | cvvvevenens 2,468,010 | ......... 2,200,000 | ......... 2,470,358 (5,337) (5,337) coovenenn 2,465,021 2,989 2,989 | .......40,222 |06/01/2019.... [ 1FE.......
615683 KP 3| MOORE CNTY NC . 107/26/2016. | CITIGROUP.........cocovvvvmrinerirerinerines [ v | v 1,618,960 | ........... 1,400,000 | ........... 1,620,514 (1,561) (1,561) werenen. 1,618,953 7 T s 7,389 | 06/01/2020.... | 1FE........
64966H B5 8| NEW YORK, NY cererisisssssssssssssssssssssssssssss | < | 06/28/2016. | BANK AMERICA MERRILL 3,031,630 2,690,000 3,029,344 (2,984) (2,984) 3,026,360 5,270 5,270 56,042 |08/01/2019.... [ 1FE.......
64966H YQ 7 [NEWYORKNY. . | 08/11/2016. | WACHOVIA. 1,024,530 1,000,000 1,129,440 1,025,760 ...(13,696) | . ..(13,696) | .. 1,012,064 03/01/2017....
64966M  EJ 4 |NEW YORK, NY. . 108/19/2016. [ CITIGROUP.........ccovvvierincrirerineriines [ v | v 4,352,700 | ...coouuce 3,750,000 | ........... 4,340,963 (2,452) (2,452) rerenn4,338,510 08/01/2020.... | 1FE........
681712 L9 4|OMAHANE e .| 07/14/2016. | BARCLAYS 638,760 500,000 642,360 (980) (980) 641,380 (2,620) (VA:7[0) ) I— 4,444 | 11/15/2024.... | 1FE.......
751622 PA 3| RAMSEY CNTY MN cevermsesennsssesessneenenn | o | 08/10/2016. | JANNEY MONTGOME 876,331 810,000 874,468 0 874,468 1,863 1,863 02/01/2019.... | 1FE........
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810453 7G 9| SCOTTSDALE AZ. .| 07/14/2016. | MORGAN STANLEY........ocooiiievivcvinens [ covvvvivviiviiiiiiisiiiiiiiinns | cvevevene 1,829,084 | ........... 1,530,000 | .oovoveve 1,830,232 (2,128) (2,128) ....1,828,104 980 980 3,825 | 07/01/2021.... | 1FE........
849254 UW 5| SPOTSYLVANIA CNTY VA....cccoorimmnivnriineivssisnnnnenns | . | 09/02/2016. | NATL FINANCIAL SERV. 2,983,806 | ........... 2,450,000 2,990,960 (510) (510) 2,990,450 (6,644) (6,644) 681 |06/01/2022.... [ 1FE........
864813 Q4  5|SUFFOLK VA . | 08/02/2016. | CIT GROUP. 3,561,867 2,720,000 3,560,888 (1,838) (1,838) 3,559,050 2,817 2,817 3,022 | 02/01/2026.... | 1FE........
938234 RP_ 8 |WASHINGTON CNTY OR i . 1 08/29/2016. | USB SECURITIES 2,307,999 | ... 1,940,000 2,311,335 (8,312) (8,312) 2,303,023 4,976 4,976 | .......10,778 |06/01/2021.... | 1FE........
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession; 52,619,717 | ........43,905,000 | ......... 52,659,562 | ...........1,025,760 (99,682) 0 (99,682) [ 52,456,199 20 ] 163,519 | o 163,519 | ... 328,412 XXX XXX
Bonds - U.S. Special R and Special A
040649 MF 9| ARIZONA ST TRANSPRTN BRD EXCISE TAX REV..... . 109/12/2016. [ USBCORP........ccoorivrerieriineririniinsies [ v | v 1,083,718 | oo 880,000 | ..coccvees 1,070,256 0 ....1,070,256 (6,538) (6,538) 07/01/2022.... | 1FE..
101029 UJ 3| BOSTON MA WATER & SWR COMMISSION............... | . [ 09/08/2016. | BLAIR WILLIAM..........ccoovmremmmmriinnnns | oo | cvvvreeens 1,627,562 | ........... 1,315,000 | ........... 1,611,270 0 1811270 | s | s 16,293 | oo 16,293 | .o 11/01/2032.... | 1FE..
13066Y QH 5| CALIFORNIA ST DEPT WTRRE........cococvcvcvcrcrcrcrcncncnens | . | 05/23/2016. | JP MORGAN 1,290 47,524 0 1,290 1,290 | oo (1,250) | 05/01/2017..... | 1FE..
161681 TU 5| CHASKA MN INDEP SCH DIST #112.......coevvvevrrinrrins . | 09/08/2016. | VARIOUS. 3,307,986 2,585,000 3,321,461 (3,981) (3,981) 3,317,480 (9,494) (9,494) 63,356 |02/01/2025.... | 1FE..
176553  EE 1| CITIZENS PPTY INS CORP FL........cccovvvvvvvvevvvvvnvvvvvnnnees | - | 07/29/2016. | MORGAN STANLEY..........oooovvvvvvviiinnns [ covvmvnvmeneeensenseseeeeeeeees | v 4,400,443 | ... 4,230,000 | coovvveven 4,832,507 ...4,482,488 ceererenen(104476) | i | cerereenenc(104,176) | ...4,378,312 22,131 22,131 | ..o 156,026 | 06/01/2017.... | 1FE....
176553  EF 8| CITIZENS PROPERTY INSURANCE CORP FL. . | 09/02/2016. | WACHOVIA. 1,292,223 1,245,000 1,442,831 1,325,404 (38,762) (38,762) 1,286,641 5,581 5,581 ..57,478 | 06/01/2017....
181059 FU 5| CLARKCNTY NEV SCHDISTF......cccoovvivmvvveivevvvcnanne | - [ 09/15/2016. | MORGAN STANLEY.......coevvvviierrriens | oo | v 3,127,568 | ............ 3,035,000 | ............ 3,358,652 3,232,160 (39,275) (39,275) ....3,192,886 (65,318) (65,318) | ....... 115,499 | 06/15/2019.... [ 1FE..
181070 EM 1| CLARK CNTY NV WTR RECLAMATION DIST........ccc.. | . [09/01/2016. | WACHOVIA.........oooomermrimmrmriinennriines | eeimsereiisersiisnessiiees | everenenens 1,647,715 | ...ccceen. 1,260,000 | ....ccceon. 1,649,768 (714) (714) ....1,649,054 (1,340) (1,340) | ..ot 1,225 |07/01/2026.... | 1FE..
190813 NU  5[COBB CNTY GA KENNESTONE HOSP AUTH............. |. [09/20/2016. [ BANK AMERICA MERRILL........cccooeve [ onrimmmmmmriienineriienns | v 445,641 | oo 420,000 | oo 501,421 | coovean 454,728 oo (11,123) [ (11123) | .......443,605 2,036 2,036 20,533 |04/01/2018.... | 1FE..
207737  JE 8| CT STATE GENERAL REVENUE  ........ccccccovvvvvvccinns .| 07/25/2016. | CITIGROUP...........ooviiiiiiiieicicrsinrinsiins [ coviiviiiiiiiiiiiiiiiiiiniiinns | cveveieien 1,291,703 | ..o 1,130,000 | .oovoveve 1,290,562 (4,250) (4,250) ...1,286,312 5,391 5,391 ....32,488 | 01/01/2020.... | 1FE....
231266 LS 4 [ CURATORS UNIV MO SYS FACS.......cccoonuuvvevmmerrivnnens |« | 0711202016, | WACHOVIA. ....oooomrivirereincreirnnenes [ vveereienereineessinneenns | vvvereinns 1,922,790 | coovenees 1,500,000 | ..cooeveee 1,911,585 (3,594) (3,594) 1,907,991 | s | 14,799 | i 14,799 ...15,417 [11/01/2026.... | 1FE..
232769 BE 8 |CYIPRESS-FAIRBANKS TX INDEP SCHDIST............. |. | 08/02/2016. | PERSHING DLJ.........ccoouvvrmmmrervinnnens [ v | v 1,398,156 | ........... 1,110,000 | ........... 1,350,459 ....1,347,323 e (16,084) [ s 1(16,034) [ oo ....1,331,289 66,867 66,867 39,775 | 02/15/2024.... | 1FE..
303823 LM 8|FAIRFAX CNTY VA INDI . | 07/12/2016. | WACHOVIA. 635,840 500,000 623,375 (1,007) (1,007) 622,368 13,472 13,472 4,444 | 05/15/2031....
3128K1  B7  5|FHLMC GOLD . 109/01/2016. | MORTGAGE PAYDOWN. 3,369 3,369 3,291 3,341 27 27 3,369 0 | v 124 112/01/2030.... | 1.cooonaee
3128K2 UM 2 |FHLMC GOLD . | 09/01/2016. | MORTGAGE PAYDOWN 3,620 3,620 3,536 3,617 3 3 3,620 {1 133 [01/01/2031.... [ 1.............
3128K4 YG 4 |FHLMC GOLD . | 09/01/2016. | MORTGAGE PAYDOWN 1,368 1,368 1,397 1,367 0 1,368 0 59 [04/01/2036.... | 1..coovevenene
3128K7 4z 8 |FHLMC GOLD . | 09/01/2016. | MORTGAGE PAYDOWN 2,413 2,413 2,518 2,411 2 2 2,413 (VI I, 113 09/01/2038.... | 1.............
3128K9 F2  5|FHLMC GOLD . | 09/01/2016. | MORTGAGE PAYDOWN 4,392 4,392 4,197 4,386 5 5 4,392 (VN 146 |02/01/2036.... [ 1......cccoe.e
3128KD 5D  3|FHLMC . 109/01/2016. | MORTGAGE PAYDOWN. 66,655 66,655 67,660 66,639 15 15 66,655 0 2,888 | 08/01/2036....
3128KF  J3 5 |FHLMC, . | 09/01/2016. | MORTGAGE PAYDOWN 5,972 5,972 6,132 5,982 (10) (10) 5972 0 279 [10/01/2036.... | 1.............
3128KF L2 4|FHLMC . | 09/01/2016. | MORTGAGE PAYDOWN 448 448 460 448 0 448 0 21 [10/01/2036.... | T..oovcreeene
3128KM  UW 3 |FHLMCPC . | 09/01/2016. | MORTGAGE PAYDOWN 2,116 2,116 2,093 2,116 0 2,116 0 78 [03/01/2037... [ 1..cocveveeene
3128KQ  HL  3|FHLMCPC .1 09/01/2016. | MORTGAGE PAYDOWN 91,862 91,862 88,632 91,322 540 540 91,862 0 3,366 |05/01/2037.... [ 1...ocvvvevee
3128LX FW  5|FHLMC. . 109/01/2016. | MORTGAGE PAYDOWN........cooommmuiene [ crvrirmmrinerienniineriennns | cvvvenniinenns 184,802 | ..covvris 184,802 | ..oovvven 171,895 | v 182,895 1,907 1,907 ....184,802 0 12/01/2035.... | 1.cveroereee
3128M7 5T 9 |FHLMCPC .| 09/01/2016. | MORTGAGE PAYDOWN..........ccccceiere [ covvvvmvmvevmrmrenenevesenenens | o AL VLT I— ATAAT3 | 179,465 | oo 172,087 (914) (914) LATIATS 0 08/01/2040.... [ 1.....ccoceeee
3128M7 EK  8|FHLMC PC. . | 09/01/2016. | MORTGAGE PAYDOWN 93,380 93,380 91,640 93,049 330 330 93,380 0 02/01/2039....
3128M8 NC 4 |FHLMC PC . 109/01/2016. | MORTGAGE PAYDOWN. 244,998 244,998 269,345 247,100 (2,102) (2,102) 244,998 0 11/01/2039.... [ 1occereeeee
3128MJ B8  2|FHLMCPC . | 09/01/2016. | MORTGAGE PAYDOWN 72,134 72,134 72,066 72,124 10 10 72,134 0 06/01/2035.... | 1....covveveee
3128MJ  E8  9|FHLMC . | 09/01/2016. | MORTGAGE PAYDOWN 5,699 5,699 5,862 5,735 (36) (36) 5,699 0 262 | 10/01/2036.... | T.covvereeene
3128MJ QG 8|FHLMC, . | 09/01/2016. | MORTGAGE PAYDOWN 339,494 339,494 363,577 341,281 (1,787) (1,787) 339,494 0 9,847 1 07/01/2041... | ..o
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3128MM EC  3|FHLMC . | 09/01/2016. | MORTGAGE PAYDOWN 5,961 5,961 6,001 5,968 (7) (7) 5,961 242 1 07/01/2021.... [ 1....ccceeeee.
3128PC  DJ  8|FHLMCPC . 109/01/2016. | MORTGAGE PAYDOWN. 41,417 41,417 42,193 41,521 (104) (104) AAT | s [ e [ e [ e 1,519 [01/01/2021... [ 1..ocevveecee
3128PC MS 8 |FHLMCPC GOLD 15....overererrereriseeenis . | 09/01/2016. | MORTGAGE PAYDOWN 26,327 26,327 26,743 26,377 (49) (49) 26,327 931 |02/01/2021.... | 1oeeoeveeene
3128PC TV 4 |FHLMC PC GOLD 15...ceeereeerereiineresesnesenenns . | 09/01/2016. | MORTGAGE PAYDOWN 15,519 15,519 15,772 15,566 (47) (47) 15,519 621 |03/01/2021... | Torevereeene
3128PC TW 2 |FHLMC PC GOLD 15....crcvnevcieseicins . | 09/01/2016. | MORTGAGE PAYDOWN 17,852 17,852 18,143 17,901 (49) (49) 17,852 747 103/01/2021.... | Tooeveeeene
3128PH N9  8|FHLMCPC GOLD 15. . | 09/01/2016. | MORTGAGE PAYDOWN 18,422 18,422 18,781 18,492 (70) (70) 18,422 740 |01/01/2021....
3128PH PL  9|FHLMCPC GOLD 15....cciriineiensiseiieneines . 109/01/2016. | MORTGAGE PAYDOWN. 7,766 7,766 7912 7,783 (17) (17) 7,766 311 {01/01/2021.... [ 1o
3128PY DL  5|FHLMCPC GOLD 15....vceveireceriseeens . 1 09/01/2016. | MORTGAGE PAYDOWN.........ccoovvvrens | womrrmvermnmrennnnnieinens | coovevenenns 105,129 | oo 105,129 | oo 110,370 | oo 105,577 (448) (448) 105,129 | s [ s [ 0 [ s 2,105 |02/01/2027.... [ 1......ccevoe.
312926 5W  2|FHLMC GOLD . | 09/01/2016. | MORTGAGE PAYDOWN 2,799 2,799 2,806 2,799 0 2,799 | oo | e | o0 | s 129 109/01/2029.... [ 1.
31292H AK 0 |FHLMC GOLD. . 1 09/01/2016. | MORTGAGE PAYDOWN. 114 114 110 114 0 114 6 [01/01/2030.... [ 1.cvevereee
31292H QN 7 |FHLMC PC .1 09/01/2016. | MORTGAGE PAYDOWN 6,940 6,940 6,835 6,933 7 7 6,940 287 |05/01/2032.... [ 1.............
31292k  ZP 5 |FHLMC GOLD . | 09/01/2016. | MORTGAGE PAYDOWN 631,941 631,941 657,416 636,552 (4,612) (4,612) 631,941 03/01/2040....
312930 5P 1 |FHLMC. . | 09/01/2016. | MORTGAGE PAYDOWN 62,336 62,336 62,324 62,335 2 2 62,336 [ oo [ e | e [ s 1,630 [03/01/2039.... | 1....cccoeeeee
312939 PM  7|FHLMC GOLD, . | 09/01/2016. | MORTGAGE PAYDOWN 13,633 13,633 14,326 13,844 (212) (212) I T OO VOPOTORRROOOOOTRY IOV | B DT 454 1 03/01/2040.... | 1.............
312940 4Q  9|FHLMC GOLD. . 109/01/2016. | MORTGAGE PAYDOWN........coovomruiene [ rrrirmminerienniineriennns | cvvveniinenas 409,503 | .ooorriene 409,503 | ............. 433,497 | oo 412,007 (2,504) (2,504) ....409,503 13,717 | 06/01/2040.... | 1..coooeeene
312940 PZ  6|FHLMC GOLD, . | 09/01/2016. | MORTGAGE PAYDOWN 286,996 286,996 289,261 287,342 (345) (345) 286,996 8,781 |05/01/2040....  1............
312941 NL 7 [FHLMC GOLD . | 09/01/2016. | MORTGAGE PAYDOWN 206,054 206,054 214,892 207,775 (1,721) (1,721) 206,054 | ....oovverriieriiniins [ e [ e [ 6,102 |07/01/2040.... | 1........c....
312944  PJ 4 |FHLMC. . | 09/01/2016. | MORTGAGE PAYDOWN 228,598 228,598 241,707 229,645 (1,046) (1,046) 228,598 6,099 |12/01/2040.... [ 1.............
312948 6P  5|FHLMC GOLD . | 09/01/2016. | MORTGAGE PAYDOWN 219 210 209 210 0 210 9 10 | 01/01/2030....
31294F PT 7 |FHLMC GOLD. . 109/01/2016. | MORTGAGE PAYDOWN. 16 16 15 16 0 16 11 05/01/2030... | 1.
31294F 75  5|FHLMC GOLD. . | 09/01/2016. | MORTGAGE PAYDOWN 1 1 1 1 0 1 05/01/2030.... [ 1...cvvveeeene
31294k TD 7 |FHLMC GOLD . | 09/01/2016. | MORTGAGE PAYDOWN 43,624 43,624 43,754 43,624 0 43,624 | ..o [ e [ e [ 1,448 09/01/2018.... | T.evvcrenene
312962 GT 4 |FHLMC . | 09/01/2016. | MORTGAGE PAYDOWN 27,432 27,432 28,358 27,594 (162) (162) 27432 | i | v | eeveivesnriiisnenn0 | e 1,006 | 10/01/2018.... { 1....ccceeecec
312963 AY  7|FHLMC . | 09/01/2016. | MORTGAGE PAYDOWN 30,297 30,297 31,589 30,517 (220) (220) 30,297 | cooovevevevivivirininiinns [ o | o0 [ e 1,023 | 11/01/2018.... | 1.
3129%6M 32 0| FHLMC GOLD. . 109/01/2016. | MORTGAGE PAYDOWN. 103,119 ...103,119 ...102,942 ...103,097 22 22 03,119 3,371 | 09/01/2033....
31296S M3 7|FHLMC .| 09/15/2016. | MORTGAGE PAYDOWN.........ccccccciere [ covvvvmvmvmvermvenevenevesenens | v 141475 | oo 141475 | oo 144,504 | oo 142,115 (640) (640) FOOROROOONN 113 £ [OOSR SVOTOTOPOTSOROPORSTOTRY IS | B I 4,911 01/01/2034.... | 1............
31296S M5 2 |FHLMC . | 09/01/2016. | MORTGAGE PAYDOWN 5,231 5,231 5,430 5,293 (62) (62) 5,231 209 |01/01/2034.... | T.cvevereenne
31297M  AQ 1| FHLMC GOLD. . | 09/01/2016. | MORTGAGE PAYDOWN 3,951 3,951 3,982 3,954 (3) (3) 3,951 | oo | crveeisensienissnins | e | e 145 |03/01/2035.... | 1.............
31297M XV 5|FHLMC GOLD . | 09/01/2016. | MORTGAGE PAYDOWN 4,599 4,599 4,405 4,585 13 13 L 1ot [ ) ISOOOOON | N I 158 | 04/01/2030.... [ 1....cocvevene
31297P  ME 8| FHLMC GOLD . 109/01/2016. | MORTGAGE PAYDOWN. 423 423 440 422 0 423 18 [ 10/01/2034.... [ 1..ccevuneece
31297T  WF 6 [ FHLMC GOLD . | 09/01/2016. | MORTGAGE PAYDOWN 38,109 38,109 36,436 37,827 282 282 38,109 | ..oovvvvvevvvevirivininnns [ o | cevnennennnnnnnnnnnennsQ [ e 1,261 | 09/01/2035.... | 1.............
312970  SF 8| FHLMC GOLD. . | 09/01/2016. | MORTGAGE PAYDOWN 4,731 4,731 4,532 4,724 8 8 4,731 10/01/2030....
31297V Y8  5|FHLMC GOLD . 109/01/2016. | MORTGAGE PAYDOWN. 4,520 4,520 4,347 4,503 17 17 4,520 | oo [ e [ o0 [ 151 | 11/01/2035.... | 1.
31298N  FU  4|FHLMC GOLD . | 09/01/2016. | MORTGAGE PAYDOWN 1,281 1,281 1,084 1,102 178 178 1,281 60 |05/01/2031.... [ 1............
31306X 2A  0|FHLMC . | 09/01/2016. | MORTGAGE PAYDOWN 744,811 744,811 776,942 748,539 (3,728) (3,728) X N 12,464 | 10/01/2027... | 1.evevon
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31307M  2H 8 |FHLMC . | 09/01/2016. | MORTGAGE PAYDOWN 301,025 301,025 307,139 301,678 (654) (654) 301,025 0 5,211 |05/01/2030.... | 1...ocvcvevee
31307P Q5  1|FHLMC . 109/15/2016. | MORTGAGE PAYDOWN. 658,609 658,609 680,811 661,986 (3,377) (3,377) ....658,609 0 12,971 [ 11/01/2030.... | 1o
31307Q  RE 9 [ FHLMC. . 109/01/2016. | MORTGAGE PAYDOWN. 80,239 80,239 84,201 (19) (19) 80,239 0 303 | 05/01/2031.... | 1..coecevee
3132GG A2 1|FHLMC GOLD . | 09/01/2016. | MORTGAGE PAYDOWN 274,190 274,190 284,515 275,106 (915) (915) 274,190 0 | cveens 7,351 | 08/01/2041.... | 1.evveoeneee
3132GS BF 5| FHLMC GOLD . 109/01/2016. | MORTGAGE PAYDOWN........ccoovvviens | comrmvermmnmicisenniiinnns | cooerevceenns 790,210 790,210 816,756 791,521 (1,311) (1,311) ....790,210 0 19,349 | 03/01/2042.... | 1...ccceeeeee
31326V L6  7|FHLMC . | 09/15/2016. | MORTGAGE PAYDOWN 459,830 ...459,830 LAT7,218 ..461,048 (1,218) (1,218) 59,830 0 8,853 |08/01/2042....
3132HP KK  9|FHLMC . 109/15/2016. | MORTGAGE PAYDOWN. 43,971 43,971 45,194 44,036 (65) (65) 43,971 0 856 |11/01/2042.... [ 1.............
3132HP NB  6|FHLMC . | 09/01/2016. | MORTGAGE PAYDOWN 243,204 243,204 254,281 243,997 (793) (793) 243,204 (0 [ 4,755 | 11/01/2042.... [ 1.............
3132HQ EG 3 |FHLMC. .1 09/01/2016. | MORTGAGE PAYDOWN 502,676 502,676 526,239 504,070 (1,394) (1,394) 502,676 0 ...10,710 | 12/01/2042.... | 1.............
313206 E6 7 |FHLMC . 109/15/2016. | MORTGAGE PAYDOWN. 59,315 59,315 60,919 59,411 (96) (96) 59,315 0 | e 1,186 [02/01/2043.... [ 1.............
3132J7 K6  8|FHLMC GOLD .| 09/01/2016. | MORTGAGE PAYDOWN.........cccccciere [ covvvvmvmvmvevmnevevevevenenens | o 417,589 | ............. 417,589 | ............. 435467 | ............. 418,738 (1,149) (1,149) ..417,589 0 8,900 |03/01/2043.... | 1............
3132J9 G7  7|FHLMC GOLD . | 09/01/2016. | MORTGAGE PAYDOWN 114,921 114,921 ..119,805 ..115,123 (203) (203) 14,921 0 05/01/2043....
3132J9 TD  0|FHLMC GOLD . | 09/01/2016. | MORTGAGE PAYDOWN 290,482 290,482 300,649 291,097 (615) (615) 290,482 0 05/01/2043.... [ 1.............
3132QR  QE 3 |FHLMC .1 09/01/2016. | MORTGAGE PAYDOWN 43,533 43,533 44,948 43,733 (200) (200) 43,533 (V1 R 1,020 | 07/01/2045.... [ 1.............
3132QU RS 4 |FHLMC . 109/01/2016. | MORTGAGE PAYDOWN. 635,759 635,759 656,537 637,287 (1,528) (1,528) 635,759 0 13,177 | 12/01/2045.... | 1...oooeeee
3132QU  UZ  4|FHLMC . | 09/01/2016. | MORTGAGE PAYDOWN..........ccccooiere [ covvvvmvmrevmrmninenerenenenens | o 171,981 | oo 171,981 | oo 171,067 | oo 171,918 63 63 ..171,981 0 3,079 [12/01/2045.... | 1.....ocvcveee
31371H X9 4 |FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 2,724 2,724 2,452 2,712 13 13 2,724 LU 108 [10/01/2029.... | 1.
31371 BD 5| FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 7,706 7,706 7,549 7,693 13 13 7,706 0 331 102/01/2030.... | 1...oveveeene
31371L  T9 0 |FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 11,768 11,768 12,364 11,855 (87) (87) 11,768 0 08/01/2019....
3137IN  MC 6| FNMAPASS-THRU INT 15 ....c.ccceoovcrrmiriverrrerirncnnnee | . | 08/01/2016. | MORTGAGE PAYDOWN. 80,181 80,181 82,360 80,456 (275) (275) 80,181 0 10/01/2022.... [ 1.ccveroeee
31379R  WW 4 | FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 308 308 298 283 26 26 308 0 14 106/01/2028.... [ 1.............
313837 JH 2| FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 1,929 1,929 1,846 1,929 0 1,929 0 84 [09/01/2029.... | T.covcreeene
31385W X8  7[FNMAPASS-THRU LNG30Y.....cccommrvccvnrncanennn | . | 08/25/2016. | MORTGAGE PAYDOWN. 53,128 53,128 55,594 53,405 (276) (276) 53,128 0 2,513 | 09/01/2032.... | 1.vvveeeeen.
31387C XK 2| FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 343 343 348 343 0 343 0 16 | 04/01/2031.... [ 1..cocvvveve
31389F S84  5[FNMAPASS-THRU LNG30Y. . | 08/01/2016. | MORTGAGE PAYDOWN. 9,198 9,198 9,229 9,196 2 2 9,198 0 399 [02/01/2032....
3138A7  4J  4|FNMAPASS-THRU LNG30Y.....vvrrrrrvrrvcrrrernnnnnnns | - | 08/01/2016. | MORTGAGE PAYDOWN 610,052 610,052 646,502 613,309 (3,257) (3,257) 610,052 0 19,358 | 03/01/2041.... | ...
3138AB  Z3 6| FNMAPASS-THRU LNG 30 Y....ccocconmurrimmerriisnennnns | . | 08/01/2016. | MORTGAGE PAYDOWN 302,085 302,085 313,932 302,767 (682) (682) 302,085 0 8,577 | 04/01/2041.... | 1.eeceveveneee
3138AH 7B 6 [FNMAPASS-THRU LNG30Y.......cccoooiivmvrveivervrencnn | . | 08/01/2016. | MORTGAGE PAYDOWN 6,553 6,553 6,993 6,624 (71) (71) 6,553 0 219 [07/01/2041.... [ 1.....c.c....
3138AS PL 0 [FEDERAL NATL MTG . | 08/25/2016. | MORTGAGE PAYDOWN 271,000 271,000 286,633 271,568 (568) (568) 271,000 (VN R 7,266 |09/01/2041.... [ 1..cocveveves
3138E0 AE 9| FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN. 16,574 16,574 17,697 16,649 (75) (75) 16,574 0 | v 443 | 01/01/2042.... | 1.cvoernnene
3138E2 VY  8|FEDERAL NATL MTG .| 08/01/2016. | MORTGAGE PAYDOWN..........ccccooiere [ covvvvmvmvmvmrmrenenerevenenens | o 110,103 | covvvvveeee 110,103 | covvvvveve 118,843 | oo 110,541 (438) (438) ...110,103 0 2,920 |12/01/2041.... [ 1..cocvcveve
3138E5 CL 0 |FNMAPASS-THRU INT 15 . | 08/01/2016. | MORTGAGE PAYDOWN 236,131 236,131 248,601 237,228 (1,097) (1,097) 236,131 0 01/01/2027....
3138ED WV 9| FEDERAL NATL MTG . 108/01/2016. | MORTGAGE PAYDOWN........coooovmrviene [ rrrirrmirerirenniineriennns | v A1797 | A1797 | e 432,619 | oo 412,654 (857) (857) L A11,797 0 05/01/2042.... | 1.ccooreene
3138EN LD  9|FHICHC . | 08/25/2016. | MORTGAGE PAYDOWN.........cccccceiere [ covvvvmvmrevmvevmnenennsenenens | o 788,752 788,752 852,838 792,629 (3,877) (3,877) ....788,752 0 ....23,470 | 09/01/2044.... [ 1.............
3138LS KA 7 |FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 289,036 289,036 306,062 290,034 (998) (998) 289,036 0 6,844 | 05/01/2042.... [ 1......cc..
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3138LT Q6  8|FEDERAL NATL MTG .| 08/01/2016. | MORTGAGE PAYDOWN 802,620 802,620 851,279 807,404 (4,784) (4,784) 802,620 0] ....16,350 |06/01/2027....  1...........
3138M7 YZ 2 |FEDERAL NATL MTG . 108/01/2016. | MORTGAGE PAYDOWN........cococommuuens [ rmriemnineriennineriennns | v 108,007 | .ocovvree 108,007 | .ovvveenee 115,348 | ..ccoev 108,624 (618) (618) cervenene 108,007 0 2,521 | 12/01/2042.... | 1o
3138NX 52 6 [FNMAPASS-THRU LNG30Y.....ccccoovviivmmmrivernrirrenne | . | 08/01/2016. | MORTGAGE PAYDOWN........cvvvervne [ o | v 188,749 | oo 188,749 | oo 198,776 | cooooverees 189,315 (566) (566) rervrnereenn 188,749 (0 [ 4,582 |02/01/2043.... [ 1.............
3138WQ Q5 4| FNMAPASS-THRU LNG 30 Y...ccoocomuerrivserviiscennee | - | 08/01/2016. | MORTGAGE PAYDOWN 45,579 45,579 45,109 45,558 20 20 45,579 0 912 | 05/01/2043.... | 1.oeveveeene
3138WV 87 7 [FNMAPASS-THRU INT 15 Y .o . | 08/01/2016. | MORTGAGE PAYDOWN 277,751 277,751 286,604 278,139 (388) (388) 277,751 0 5,553 | 06/01/2028.... | 1.oveoeren.
3138XP QX 4| FEDERAL NATL MTG .| 08/01/2016. | MORTGAGE PAYDOWN 1,271,261 1,271,261 1,380,311 1,291,364 (20,103) (20,103) 1,271,261 0 39,845 |02/01/2044....
3138XP  VH 3 [FNMAPASS-THRU INT 15 Y. oo . | 08/25/2016. | MORTGAGE PAYDOWN. 48,748 48,748 51,562 48,870 (122) (122) 48,748 0 | cveree 1,144 {05/01/2029.... [ 1.............
3138Y4  SJ 9| FNMA PASSTHRU AX3220..........cccoovvecmmrrversrnrreesnnnnnns | - | 08/01/2016. | MORTGAGE PAYDOWN 540,110 540,110 568,297 543,641 (3,531) (3,531) 540,110 0 ..12,527 [10/25/2029.... [ 1.ovevenen.
3138Y6  F3 3| FNMA PASSTHRU AX4685.............coccoovcvuvivcncvcrcncncnnnees | . | 08/01/2016. | MORTGAGE PAYDOWN 12,325 12,325 13,082 12,454 (130) (130) 12,325 0 329 [ 11/25/2044.... [ 1............
3138YE UM 0 |FEDERAL NATL MTG . 108/01/2016. | MORTGAGE PAYDOWN........coooovmrviene [ rvrimmminerienniineriennns | cvvveeniinenes 199,568 | ...ccovvvs 199,568 204,012 200,126 (558) (558) cervenerenn. 199,568 0 3,394 | 06/01/2030.... | 1.cveernenne
3138YJ  Z3 3 |FNMAPASSTHRU AY5261..........ccccccoceoevevevcvcvcvcccccccccee | . | 08/01/2016. | MORTGAGE PAYDOWN. 21,524 21,524 22,556 21,637 (113) (113) 21,524 0 502 |04/25/2045.... | 1............
3138YJ  ZJ  8|FNMA PASSTHRU AY5244... . | 08/01/2016. | MORTGAGE PAYDOWN ...129,683 ..124,273 (650) (650) 0 2,653 | 03/25/2045....
3138YJ  ZX 7 |FNMAPASSTHRU AY5257...........ccccoovvvivvvvvicvnnvecnnnne | . | 08/01/2016. [ MORTGAGE PAYDOWN. 31,709 30,473 (215) (215) 0 699 | 04/25/2045.... | 1.............
3138YK  WE 9 [FHICHC . | 08/25/2016. | MORTGAGE PAYDOWN.........cccocvevers [ covvevevenvnerineneneneneninens | v 12,125 | oo 12,125 | oo 116,085 | coovvvveeec 112,626 (500) (500) covenenen 112,125 0 2,808 [05/01/2045.... [ 1......cocvene
3138YU UG 4 |FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN. 843,255 843,255 896,090 846,006 (2,751) (2,751) 843,255 0 ...21,257 [ 07/01/2045.... [ 1.cccvveeee
3138YU  UU  3|FEDERAL NATL MTG .| 08/01/2016. | MORTGAGE PAYDOWN.........cccccceveee [ wovmmmmivmmmmmiiiiiniiiinininns | cveveieie 1,048,264 | ......... 1,048,264 | ......... 1,119,431 | ..........1,058,885 covverenennne(10,620) | oo 2(10,620) [ ..coovovevevvviriririnns | 1,048,264 0 ...27,136 | 10/01/2045.... | 1.............
3138YW LC 9 |FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 615,254 615,254 653,419 617,771 (2,517) (2,517) 615,254 0 ...16,917 [07/01/2045.... [ 1.............
31390C MD  5[FNMAPASS-THRU INT15 Y. .o . | 08/01/2016. | MORTGAGE PAYDOWN 15,225 15,225 16,006 15,350 (124) (124) 15,225 0 673 |05/01/2017.... | 1.veveveeene
31390F 4E  6|FNMAPASS-THRU LNG30Y. . | 08/01/2016. | MORTGAGE PAYDOWN 2,737 2,737 2,830 2,738 (1) (1) 2,737 0 05/01/2032....
31390F 4T 3|FNMAPASS-THRU INT15 Y. . | 08/01/2016. | MORTGAGE PAYDOWN. 3,108 3,108 3,295 3,135 (28) (28) 3,108 0 | oo 143 | 05/01/2017.... | 1vvvereene
31390F  4W 6| FNMAPASS-THRU INT15Y ..o . | 08/01/2016. | MORTGAGE PAYDOWN 9,345 9,345 9,911 9,416 (71) (71) 9,345 {1 R 436 | 05/01/2017.... [ 1..coceeevee.
31390G A6 4 [FNMAPASS-THRU INT 15 Y..cooiiiiirreisnreiiisnren . | 08/01/2016. | MORTGAGE PAYDOWN 4,897 4,897 5,194 4,934 (37) (37) 4,897 0 229 |05/01/2017.... | Teooevereenns
313906 CE  5[FNMAPASS-THRU LNG30Y.......cccoooivmvvvivervrnncne | . | 08/01/2016. | MORTGAGE PAYDOWN 1,060 1,060 1,096 1,061 (1) (1) 1,060 0 50 [05/01/2032....  1...ccoeveeene
31390J) 3P 4|FNMAPASS-THRU LNG30Y....micmrmcrcrcrcrcrcncncnenes | . | 08/01/2016. | MORTGAGE PAYDOWN 1,499 1,499 1,598 1,529 (31) (31) 1,499 0 75 |07/01/2032.... [ 1.............
31391Q JP  0|FNMAPASS-THRU LNG30Y. . | 08/01/2016. | MORTGAGE PAYDOWN. 18,978 18,978 19,524 19,006 (28) (28) 18,978 0 703 |11/01/2032....
31400S CJ  6|FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 42,654 42,654 42,874 42,654 0 42,654 (V) R 1,278 | 04/01/2018.... | 1.............
31401B P4 1 |FNMAPASS-THRU INT 15 Y .ciovcrrrererrrircrerinenenns . | 08/01/2016. | MORTGAGE PAYDOWN 39,247 39,247 40,701 39,469 (222) (222) 39,247 0 | cveee 1,307 [05/01/2018.... | T.cooveveeene
31402E  R7  5|FNMAPASS-THRU LNG30Y....cccccoomvivmurrivsvnnes | . | 08/01/2016. | MORTGAGE PAYDOWN 4,666 4,666 4,722 4,677 (11) (11) 4,666 (VI 156 |08/01/2033.... | 1.............
31402G R4 7|FNMAPASS-THRU LNG30Y.....cccrimrvrvrvrnnnnnnnns | - | 08/01/2016. | MORTGAGE PAYDOWN 46,500 46,500 47,038 46,591 (91) (91) 46,500 (VN R 1,691 | 07/01/2033.... | ...
31402K VX 9|FNMAPASS-THRU INT 15 Y .o . | 08/01/2016. | MORTGAGE PAYDOWN. 23,035 23,035 23,737 23,137 (102) (102) 23,035 0 841 (07/01/2018.... [ 1..ccvvveneee
31402L QU 9| FNMAPASS-THRU LNG30Y......ccccooomrerernnns | - | 08/01/2016. | MORTGAGE PAYDOWN 36,020 36,020 36,436 36,088 (68) (68) 36,020 (V) R 1,202 | 08/01/2033.... | 1.............
31403F PK 4 |FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 26,244 26,244 27,743 26,306 (62) (62) 26,244 0 10/01/2033....
31403) W6 9 |FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN. 8,383 8,383 8,566 8,385 2) 2) 8,383 0 307 [12/01/2033.... [ 1..oevvveneee
31403N  GB 7 |FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 4,565 4,565 4,679 4,629 (64) (64) 4,565 (VN 167 |11/01/2033.... [ 1...ocvcvevee
31404G 2B 6| FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 28,323 28,323 29,102 28,547 (225) (225) 28,323 0 951 |02/01/2019... | Torevcreeens
31404M L4 8| FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 64,562 64,562 66,216 64,703 (141) (141) 64,562 0 | v 2,115 | 03/01/2034.... [ 1.............
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31404P LS 8|FNMAPASS-THRU INT 15 Y. . | 08/01/2016. | MORTGAGE PAYDOWN 55,907 55,907 54,422 55,632 275 275 55,907 (VN R 1,670 | 04/01/2019.... | ...
31404W TV 8| FNMAPASS-THRU INT 15 Y..coooiiiirriicriinriiisniirenies . | 08/01/2016. | MORTGAGE PAYDOWN. 50,367 50,367 49,392 50,161 206 206 50,367 0 | coveree 1,552 [05/01/2019.... [ 1...cceveeecee
31405R  AM 8 |FNMAPASS-THRU LNG30Y.....cccooomrmrvcvrerrcnncnn | . | 08/01/2016. | MORTGAGE PAYDOWN 52,866 52,866 53,824 52,965 (100) (100) 52,866 [\ 1,749 [10/01/2034.... [1.............
31405R AN 6 [FNMAPASS-THRU LNG30Y....cccooovvmmmrrirrerreinnennn | . | 08/01/2016. | MORTGAGE PAYDOWN 13,553 13,553 13,798 13,560 (7) (7 13,553 LU I 497 | 10/01/2034.... [ 1........cc...
31405R  G3 4 |FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 719 719 728 718 1 1 719 0 26 [09/01/2034.... [ 1...ccceeeeeee
314068  F2  1|FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 75,545 75,545 76,660 75,745 (201) (201) 75,545 0 2,817 |01/01/2035....
31406C TB 4| FNMAPASS-THRU LNG30Y....cocovmmrcmnrirercnnnenes | . | 08/01/2016. | MORTGAGE PAYDOWN........ococvieri | o | vvvieenines 138,548 | ..ccoor 138,548 | covvvvene 140,843 | ..ccoov 138,618 (69) (69) ...138,548 0 | et 4,489 |12/01/2034.... [ 1....cc.ocecee
31406E ML 5|FNMAPASS-THRU LNG30Y....cccccooomvrvmvrrerrevnnees | . | 08/01/2016. | MORTGAGE PAYDOWN 9,766 9,766 9,928 9,771 (5) (5) 9,766 0 358 |01/01/2035.... | 1..cooveveeene
31406E  Z5  6|FNMAPASS-THRU LNG 30 Y.....rrrrrrrrrrrrcrrnnnnnns | - | 08/01/2016. | MORTGAGE PAYDOWN.......oooouvins [ cvvveverivirivenssenenesssenens | covsssssssss 107,521 | oo 107,521 | oo 105,673 | covvvveeree 107,429 92 92 ...107,521 (VN R 3,154 |03/01/2035.... [ 1...ocvovevee
31406K LR 9| FEDERAL NATL MTG . 108/01/2016. | MORTGAGE PAYDOWN........coooovmrviene [ rvrimmminerienniineriennns | cvvveeniinenes 199,728 | ..oovvrs 199,728 203,005 200,059 (330) (330) ...199,728 0 | cvereens 7,321 | 01/01/2035.... | 1.coeoeeaae
31406L  JC 3| FED NATL MTG ASSN #813059.............cocoescscscrcrrucnnnes | . | 08/01/2016. | MORTGAGE PAYDOWN 52,072 52,072 50,595 52,028 44 44 52,072 (V) R 1,909 | 03/01/2035.... | 1.............
31406M LG  9|FNMAPASS-THRU LNG30Y. . | 08/01/2016. | MORTGAGE PAYDOWN 162,167 ...162,167 ...163,231 ..162,215 (48) (48) 62,167 0 6,229 |01/01/2035....
31407B  HM 4 |FNMAPASS-THRU LNG 30 Y....ccccccoomvivmvrvivsvnnes | . | 08/01/2016. | MORTGAGE PAYDOWN 227,983 227,983 221,518 225,018 2,966 2,966 227,983 (V] 8,405 |06/01/2035.... [ 1.............
31407E  VE  O|FNMAPASS-THRU INT 15 Y. . | 08/01/2016. | MORTGAGE PAYDOWN 89,284 89,284 91,112 89,533 (249) (249) 89,284 0 3,275 |07/01/2020.... | 1..cocveveves
31407F DK 3 [FNMAPASS-THRU INT 15 Y...ccooiiiiiirinriineiieniins . | 08/01/2016. | MORTGAGE PAYDOWN. 21,685 21,685 20,535 21,482 204 204 21,685 0 652 [10/01/2020.... [ 1.............
31407L MV 6| FNMAPASS-THRU LNG30Y.......cccooccoovrerernnns | - | 08/01/2016. | MORTGAGE PAYDOWN 310,971 310,971 308,347 310,222 749 749 310,971 0 12,747 | 06/01/2035.... | 1.............
31407S A2 8|FNMAPASS-THRU LNG 30 Y....ooccoomumrermmerrirrsennnnne | - | 08/01/2016. | MORTGAGE PAYDOWN 4,344 4,344 4,134 4,322 22 22 4,344 LU 144 | 08/01/2035.... | 1.....oovevens
31408H KX 2 |FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 36,346 36,346 35,040 36,104 242 242 36,346 0 02/01/2036.... | 1.............
31409F E6 1|FNMAPASS-THRU LNG30Y. . | 08/01/2016. | MORTGAGE PAYDOWN 35,873 35,873 35,582 35,849 25 25 35,873 0 03/01/2036....
31409T RE 0 |FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN. 15,919 15,919 15,420 15,755 164 164 15,919 0 585 |04/01/2036.... [ 1.....cccocuc..
31409X  5A 3| FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 3,833 3,833 3,879 3,832 1 1 3,833 {1 166 |05/01/2036.... | 1.............
3140E5 3K 8 |FEDERAL NATLMTG . | 08/01/2016. | MORTGAGE PAYDOWN 394,172 394172 | v 410,308 395,804 (1,632) (1,632) 394,172 0 | cnsd 9,195 | 10/01/2045.... | 1..cvvvveneee
3140E8 V6 2| FEDERAL NATL MTG .1 08/25/2016. | MORTGAGE PAYDOWN........ccoovvviens | comrmvermnmvcienniiinens | coorrevenannd 470,873 | ......ceenu 470,873 | ...........u 492,100 (299) (299) ....470,873 0 11/01/2045.... | 1..cocveveeene
3140EU  TK  5|FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 309,483 309,483 324,449 (489) (489) 309,483 0 01/01/2046.... | 1......cococne
3140EW  7A 7 |FEDERAL NATL MTG . | 08/25/2016. | MORTGAGE PAYDOWN. 148,105 ...148,105 . A51,773 (71) (71) 48,105 0 03/01/2046....
3140EY  XJ 5 |FEDERALNATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 74,074 74,074 77,674 (18) (18) 74,074 (VN S, 185 | 04/01/2031.... [ 1.
3140F3  6F  0|FEDERAL NATL MTG . 108/25/2016. | MORTGAGE PAYDOWN........covcvevmrs | corrrmrevmenresmnnnesnens | cvoresveninns 179,713 | v 179,713 | e 183,967 (36) (36) LA79,713 0 676 |06/01/2046.... | 1...oocoveeene
31410E 2N 7 | FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 313 313 310 309 4 4 313 0 12 | 07/01/2036.... [ 1.............
314106 PQ  0|FNMAPASS-THRU LNG30Y.....cccccvrmrvrvrninnunnnnns | - | 08/01/2016. | MORTGAGE PAYDOWN 24,572 24,572 26,280 24,799 (228) (228) 24,572 (VN R 1,060 | 11/01/2037.... | 1.
31410S  4X 2 |FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN. 1,004 1,004 1,021 1,004 0 1,004 0 44 109/01/2036.... [ 1...ccoovuneee
314100  GK 2| FNMAPASS-THRU LNG30Y.......ccocccccvcccvcccccccceces | . | 08/01/2016. | MORTGAGE PAYDOWN 5,770 5,770 5,505 5,712 58 58 5,770 0 212 | 03/01/2037.... [ 1..........c..
31410W  3E  6|FNMAPASS-THRU INT 15 . | 08/01/2016. | MORTGAGE PAYDOWN 14,654 14,654 15,052 14,704 (50) (50) 14,654 0 697 |09/01/2022....
31411A  JG  1|FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN. 43,818 43,818 44,102 43,889 (71) (71) 43,818 0 | cveree 1,845 [11/01/2036.... [ 1........cec..
31411H  P7  9|FNMAPASS-THRU LNG30Y......ccccccoooeoececccvcvcceccrccee | . | 08/01/2016. | MORTGAGE PAYDOWN 3,017 3,017 3,043 3,026 (9) (9) 3,017 (VN 121 01/01/2037.... [ 1..covveveve
3141IN XZ  5|FNMAPASS-THRU LNG30Y....cccoervmmurrvsrerrrienennn | . | 08/01/2016. | MORTGAGE PAYDOWN 74,023 74,023 71,929 73,664 358 358 74,023 0 2,933 | 03/01/2037.... | 1.evvevenee
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31411W AU 1|FNMAPASS-THRU LNG 30 Y.....ccccooorururururennns | - | 08/01/2016. | MORTGAGE PAYDOWN 23,238 23,238 23,421 23,257 (19) (19) 23,238 0 826 |04/01/2037.... [ 1.............
31411W  FH 5| FNMAPASS-THRU INT 15 Y..cooooiiiiiriiiriinricsniienies . | 08/01/2016. | MORTGAGE PAYDOWN. 82,171 82,171 82,203 82,171 0 82,171 0 2,963 | 05/01/2022.... | 1..coocvveeae
31412L D2 3 |[FNMAPASS-THRU LNG30 Y. | . | 08/01/2016. | MORTGAGE PAYDOWN 9,760 9,760 9,385 9,751 9 9 9,760 0 356 |03/01/2037... | 1.coeveveeene
314128 4L 6 |FNMAPASS-THRU LNG 30 Y....occommurrcrmmerrrrennrenee | - [ 08/01/2016. | MORTGAGE PAYDOWN.......covvveeeens | worrmrerirrmrinnennrinnens | cooeeereinns 133,003 | .ccvii 133,003 | .o 134541 | e 133,685 (682) (682) cevenennen 133,003 0 5,207 | 04/01/2038.... | 1...covvuneee
314128 5T 8 |FNMAPASS-THRU LNG30Y....ccccccoomvivmurvivsvnnees | . | 08/01/2016. | MORTGAGE PAYDOWN 4,582 4,582 4,630 4,583 (1) (1) 4,582 (V1 183 |05/01/2038.... | 1.............
31414U 5K  0|FNMAPASS-THRU LNG30Y. . | 08/01/2016. | MORTGAGE PAYDOWN 3,121 3,121 3,140 3,122 (1) (1) 3,121 0 05/01/2038....
31416R QR 7| FNMAPASS-THRU LNG 30 Y....ccccoimercmurirerivnnnnnes | . | 08/01/2016. | MORTGAGE PAYDOWN. 76,597 76,597 76,585 76,597 0 76,597 0 06/01/2039.... | 1ccvereeaae
31416X LY 4 |FNMAPASS-THRU INT15Y .o . | 08/01/2016. | MORTGAGE PAYDOWN 315,093 315,093 337,396 319,093 (4,000) (4,000) 315,093 (0 [ 8,421 |01/01/2026.... [ 1.............
31416X  NA 4 |FNMAPASS-THRU LNG 30 Y....cccrrrrrrvrrrrrvnnnnnnnns | - | 08/01/2016. | MORTGAGE PAYDOWN......ocooouvivrins [ cvvvevererivisensvsninessnesens | v 730,824 730,824 745212 734,029 (3,204) (3,204) cooverenennn 130,824 0 ...21,882 |02/01/2041.... | 1...........
31418A SC  3|FNMAPASS-THRU SF30LTV.....ccccoomurvmmrrrervnennnens | - | 08/25/2016. | MORTGAGE PAYDOWN 502,145 502,145 514,306 502,845 (701) (701) 502,145 0| ......13,534 | 04/01/2043.... | 1.ccovevveuee
314188 S8  0|FEDERAL NATL MTG cevvisssisisisisisssisssssssssssssssnss |« | 08/01/2016. | MORTGAGE PAYDOWN........cooiciiiirs [ covvivmvvvivevensvenesnsenenens | s 169,439 | coovvvvreee 169,439 | coovvvvveee 180,876 (669) (669) coeverenn 169,439 0 2,325 |07/01/2045.... [ 1.....ocvcveee
31418P UE 3| FEDERAL NATL MTG . | 08/01/2016. | MORTGAGE PAYDOWN 28,088 28,088 28,726 28,185 (97) (97) 28,088 0 837 |03/01/2040....
314180  4W  1[FNMAPASSTHRU ......ccccooimmmrivinnriissnnciissnnciisnneens | - | 08/01/2016. | MORTGAGE PAYDOWN.......ovvocrnns [ o | e 476,229 | ............. 476,229 | .............. 525,489 | .............. 486,090 (9,861) (9,861) ceerennnn 476,229 0 15,787 | 07/25/2040.... | 1.............
31419A DS 3|FNMAPASS-THRU LNG30Y.....rrrrrrrrrvrrrrnnnnnns | - | 08/01/2016. | MORTGAGE PAYDOWN.......coooi [ crvviverevirenenevenenenenenens | v 113,400 | coovvveveee 113,400 | covvvveree 123,322 | oo 114,127 (728) (728) coevenenenn 113,400 (VN R 4,298 |09/01/2039.... | 1............
31419) SH 2 |FNMA PASS-THRU . | 08/01/2016. | MORTGAGE PAYDOWN. 680,316 680,316 676,808 679,803 513 513 680,316 0 18,026 | 11/01/2040.... | 1.coooueeee
31419M AU 5|FNMAPASS-THRU INT15Y....ioieviviiiiiivirniiiiinnnens .| 08/01/2016. | MORTGAGE PAYDOWN..........ccccoeiere [ covvvvmvmrmrmrmnenenevenenenens | o 707,447 707,447 746,024 711,564 (4,118) (4,118) Y (1 -4 0 ....16,492 | 12/01/2025.... | 1...........
347148 AC 2 |FORT COLLINS CO WSTWTR UTILITYENTERPRISE. | . | 08/29/2016. | WACHOVIA..........cccovveiivmrermnmrerrencnes [ coerevvinevisenciccsenens | v 1,248,286 | ........... 1,080,000 | ........... 1,251,223 (1,144) (1,144) wiere 1,250,079 (1,793) (U] — 1,560 |12/01/2021.... | 1FE........
41981C  NQ 9 [HAWAII ST HIGHWAY REVENUE..........ccococouucvuuuucuuncnes | . [ 09/09/2016. | RAYMOND JAMES.........oovvmmmmmmmvmnnnnns | crmrererenerenenenesescsesesess | i 702,565 545,000 706,375 (270) (270) coeverenenenn 106,105 (3,540) (3,540) | ovoveverenen 454 |01/01/2026.... | 1FE........
45203H KU  5]ILLINOIS ST FIN AUTHREVENUE ..........cccoovcimnmnne | . | 08/23/2016. [ BARCLAYS.......ociiiriiiinrciiisnnciions | oo | cvviiisnnenns 491,855 | oo 460,000 | .o 529,750 | .overeriene 490,364 (8,208) (8,208) cerenennn 482,157 9,698 9,698 | .........17,953 | 05/15/2018.... | 1FE........
455288 QU 3| INDIANAPOLIS IND LOC PUB IMPT BD BK.................. | . | 07/01/2016. [ ISSUE CALLED at 100.000...........cccce. | cooveveveememmmmmmmmmininninnns | cvevereie 1,715,000 | .oovoveve 1,715,000 | .oovoveven 1,796,274 | ..........1,724,425 (4,740) (4,740) coeren 1,719,685 (4,685) 85,750 |01/01/2017.... | 1FE.......
46613C  6X  8|JEAFLAELECSYSREV  ...cccocvvmeccvisenncinecnn | - | 07/12/2016. | BARCLAYS. 2,679,950 | ........... 2,170,000 2,681,274 (2,956) (2,956) 2,678,317 1,633 | ........31,344 | 10/01/2023.... | 1FE........
485424 QL 2| KANSAS ST DEPT OF TRANSPRTN HIGHWAY . . | 08/08/2016. | NATL FINANCIAL SERV. 1,263,990 1,000,000 1,282,530 (1,827) (1,827) 1,280,703 (16,713) ..22,222 1 09/01/2030....
542424 FU  5|LONG BEACH CAHARBOR REVENUE .................... |. | 09/07/2016. | MORGAN STANLEY. 2,683,551 2,370,000 | .......... 2,730,690 2,727,807 cevrerenenens(T2,610) | s | ceveeeeeeenne(72,610) 2,655,197 28354 | ... 117,315 | 05/15/2019.... | 1FE........
544495 R9 7 |LOS ANGELES CALIF DE......c.ccocouevurrimmrvernrreriesernenns |« | 07/11/2016. | CITIGROUP.......couriiriinrieriinniienns | v | ceeniinens 1,262,400 | ........... 1,000,000 | .o 1,236,520 (1,374) (1,374) rerenen 1,235,146 27,254 | ... 7,639 |07/01/2035.... | 1FE........
544495 T4  6|LOS ANGELES CA DEPT WTR & PWRREVENUE....... .| 07/11/2016. | BARCLAYS........ooioirrereiereiniciesesnieneiens [ coviiiiiiiiiiiiisiisiiiinninnns | cvnveieiens 1,440,479 | ..o 1,150,000 | ..ovoveve 1,396,560 (3,513) (3,513) e 1,393,047 | e | i AT A32 | ATA32 | ..o 8,785 |07/01/2040.... | 1FE.......
546589 C4 2 |LOUISVILLE & JEFFERSON CNTY KY MET SWR....... . 108/19/2016. | MORGAN STANLEY.......ccoevvrermermririns | correrermenresiesnnesnees | cvoreerenenns 745,644 600,000 743,028 0 cevenennen 143,028 2,616 05/15/2023.... | 1FE........
546589 YT 3 |LOUISVILLE & JEFFERSON CNTY KY MET SWR....... . 109/08/2016. | MORGAN STANLEY.........ccvvvevermreins | corrrmverirssvemssereniins | cvvvneeens 1,065,526 | .............. 850,000 | ........... 1,066,478 (962) (962) v 1,065,516 10 10 [ oo 1,535 |05/15/2024.... | 1FE........
549208 EN 2| LUBBOCK TXHLTH FACS DEV CORP .......cccccoevececcc .| 07/01/2016. | ISSUE CALLED at 100.000............cccc. [ coovevevererererererererenenens | v 125,000 | coovvveveee 125,000 | coovvvvveee 125,000 | coovvvvevee 125,000 0 coevenenen 125,000 (VN R 1,406 | 07/01/2030.... | 1FE........
568571 CG 6| MARION & CLACKAMAS CNTYS OR SCH DIST ......... . 108/10/2016. [ HUTCHINSON SHOCKLIY E& CO...... [ cocovmrvercrieriincrirennns | v 1,577,232 | .o 1,445,000 | ..cooeveee 1,575,426 (5,910) (5,910) cerenen. 1,669,516 7,716 7,716 9,633 | 06/15/2019.... | 1FE........
57583P  EX 3| MASSACHUSETTS ST FEDERAL HIGHWAY............... . 108/08/2016. | WACHOVIA...........covovernmrmrinererenns | coereeeriessseniseseniens | eveeneeens 1813114 | .......... 1,705,000 | ........... 1,815,262 (7,680) (7,680) creren. 1,807,682 5,532 5532 | .......10,609 |06/15/2018.... | 1FE.......
57584X  FX 4 |MASSACHUSETTS ST DEV FIN AGY REVENUE......... . | 09/13/2016. | PIPER JAFFRAY. 982,262 790,000 948,837 945,668 cevverneenen(11,808) [ s | cervirnennn(11,605) 934,004 | ...ocvvvriieriienins | i 48,199 | .o 48,199 | .........35,660 | 08/15/2024.... | 1FE........
59259N 4G 5| MET TRANSPRTN AUTHNY REVENUE ............ccccooeee | . | 09/02/2016. [ VARIOUS.........cccoomirrinrrciinnniiiinns [ crvveisennvissenniiisnneins | v 1,901,715 | ........... 1,500,000 | ........... 1,900,515 (1,946) (1,946) coevenn. 1,898,569 3,146 3,146 20,981 | 11/15/2033.... [ 1FE........
59261A  FU  6|MET TRANSPRTN AUTHNY REVENUE ............... | . | 08/16/2016. | USB SECURITIES 3,238,739 2,770,000 3,243,088 cevverenenen(1483T) | i | e (14,437) K22 1. I I I 10,088 | oo 10,088 | .........18,851 | 11/15/2020.... | 1FE........
59447P  QF 1| MICHIGAN ST FIN AUTH REVENUE ........cccoocovcuimmnnine . 1 08/10/2016. | STIEFL-F. 208,224 200,000 223,574 208,663 (2,851) (2,851) 205,812 2,412 2412 | 6,000 | 11/15/2017.... | 1FE........
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59465H DM 5| MICHIGAN ST HOSP FIN AUTH..........ccccicmeiiiiiiinnnns .| 08/15/2016. | BARCLAYS........coovvvevcrcrmrenencrcncncneseiens [ ovviiiiiiiiiiiiisisisisninnnns | cvevesene 3,194,286 | ......... 3,160,000 3,030,408 3,033,936 1,008 1,008 3,034,944 coren 159,342 | 159,342 | ...... 125,808 | 11/15/2046.... | 1FE........
598022 HJ 3| MIDPENINSULA CA REGL OPEN SPACE DIST........... . 109/13/2016. | PIPER JAFFRAY .......ocevumirineriinnicnens [ v | v 1,296,276 | .............. 995,000 | .o 1,311,211 0 LGBTI21T | | (14,935) | coveerennn(14,935) | oo 09/01/2027.... | 1FE........
60636W KT 1 |MISSOURI ST HWYS & TRANS COMMN STRD.......... | . | 08/26/2016. | BANK OF 2,574,400 2,500,000 2,720,425 2,538,453 +(19,000) | vovoovrriins ...(19,000) 2,519,453 54,947 54947 | ... 104,167 | 05/01/2017.... | 1FE........
611530 AJ  5|MONROEVILLE PA FIN AUTH UPMC REVENUE......... . 1 09/07/2016. | RBC CAP......ccvveerrrermrrrernermrisnenesinns | srisnersssssssssssseseisnes | eveeneeens 1,295,178 | coooeees 1,145,000 | ..cocceeee 1,311,128 ...1,301,645 (25,791) (25,791) 1,275,854 | e | i 19,324 | i 19,324 | ........61,544 | 02/15/2020.... | 1FE........
626207 Q8 0 MUNICIPAL ELEC AUTH GA.......cccoovmvinmrmrirereicsnnenns .1 08/19/2016. | CIT GROUP.........oooirrveierrriinrieiiins | coerereiiessseiieseseiiiens | cvveneeens 1228179 | ...ccccco.. 1,140,000 | ........... 1,227,529 (2,682) (2,682) ....1,224,848 3,331 3,331 01/01/2019.... [ 1FE........
645791 AH 7| NJENVRNMNTL INFRASTRUCTURE TRUST. . | 08/22/2016. | WACHOVIA 2,106,868 1,805,000 2,107,753 (5,259) (5,259) 2,102,494 4,374 4,374 09/01/2020....
645918 U5 0 |NEW JERSEY ECONOMIC DEV A.......ccoovvirrinciirennines . 109/21/2016. | BANK AMERICA MERRILL.........cccccocoe | corvnrinriminnineinciienes | v 2,467,260 | ............ 2,250,000 | ............ 2,603,678 ....2,483,788 (53,277) (53,277) ....2,430,511 36,749 36,749 | ... 120,313 | 03/01/2019.... | 1FE..
646066 QX  1[NEWJERSEY ST EDL FACS AUTHR ......cccoccoovvvvcneeee | . | 07/11/2016. | BARCLAYS US FUN.......ocoevvvercrnrans [ vermverenersnncvccseenne | s 1,975,680 | ........... 1,500,000 | ........... 1,979,025 (1,962) (1,962) ...1,977,063 (1,383) (1,383) 20,625 | 07/01/2025.... [ 1FE..
646066 RF 9| NEW JERSEY ST EDL FACS AUTH REV.........ccccceeeeooe .| 08/15/2016. | PERSHING DLJ 205,640 | ........ocoeee 160,000 204,954 (121) (121) 204,833 807 807 2,956 |07/01/2024.... | 1FE..
64711N  ZY 4| NEWMEXICO ST FIN AUTH REVENIUE..................... | . | 09/08/2016. | RAYMOND JAMES. 3,047,271 | ..cccooeue 2,415,000 2,919,711 2,916,829 (26,230) (26,230) 2,890,599 v 156,672 | 156,672 ...89,892 [06/15/2027.... | 1FE..
64971W M2 3| NY CITY NY TRANSITINAL FIN AUTH REVENUE....... .| 0801/2016. [ STIEFL-F......ooooeeeererereereececeeereeerereeeeees [ covviiiiiiiiiiiiisissisisniinns | cveveieiens 1,079,070 | ..ooovvveeee 870,000 | .......... 1,077,669 (136) (136) ...1,077,533 1,537 1,537 725 |05/01/2035.... | 1FE....
64986D AR 6 |NEW YORK ST ENVRNMNTL FACS CORP. . | 08/01/2016. | PERSHING DLJ. 1,074,234 ...840,000 1,067,304 (95) (95) 1,067,209 7,025 7,025 4,083 |06/15/2032....
64990A EB 7 |NEW YORK STATE DORM AUTH REVNUES............... .| 07/13/2016. | PIPER JAFFRAY ......coovivrveinnreciiinens | covesereeiessseiseseneiiens | v 1,262,300 | ........... 1,000,000 | ........... 1,236,300 (2,426) (2,426) ...1,233,874 28,426 28,426 ....17,083 | 03/15/2033.... | 1FE..
64990A EL  5|NEW YORK STATE DORM AUTH REVNUES............... . 108/02/2016. | BANK AMERICA MERRILL........cvvvevne | wovrcrmiirneneiiecreiies | evevvenens 1,245,120 | ...ccceon. 1,000,000 | ...oooerene 1,226,900 1(10,922) | oo 1(10,922) | oo ...1,215,978 29,142 29,142 ...19,444 | 03/15/2023.... | 1FE..
65820H C9 2| NORTH CAROLINAMED CARE ........ccccooevmmrvenernnnnees | - | 09/01/2016. | BLAIR WILLIAM. ...ccccomriiiriricnennns | covverireriiscirssiincinees | cvvvienees 1,252,965 | .....ccooe. 1,170,000 | oo 1,334,291 ...1,274,990 (29,384) (29,384) ....1,245,606 7,359 7,359 ...44,850 [06/01/2018.... | 1FE..
65887P TH  8|NORTH DAKOTA ST PUBLIC FIN AUTH.........cccccooooeoe .| 08/10/2016. | NATL FINANCIAL SERV. 883,163 780,000 882,640 (360) (360) 882,280 882 882 | ..o 433 | 10/01/2019.... | 1FE....
67760H CD 1| OHIO ST TURNPIKE COMMISSION........cccocvrvmrerrrienee |+ | 08/12/2016. | WACHOVIA......coomreemrrrenrerinennrines | cevverreesrinnensnisseennins | cevvennens 1,099,491 | .ol 980,000 | ..o 1,099,237 (1,044) (1,044) ....1,098,193 1,299 1,299 ...27,249 | 02/15/2019.... | 1FE..
677659 TF  1|OHIO ST WTR DEV AUTHWTR POLL CONTROL ...... | . | 08/09/2016. | WACHOVIA. 2,342,650 | ............ 2,160,000 2,350,339 (13,795) | oo ....(13,795) 2,336,545 6,105 6,105 22,365 | 06/01/2018.... [ 1FE..
67765Q DU 7 [OHIO ST WTR DEV AUTH WTR POLL CONTROL .. . | 09/12/2016. | PERSHING DLJ 1,078,052 ...835,000 1,088,974 (1,260) (1,260) 1,087,713 (9,662) (9,662) 4,871 | 06/01/2029....
682001 EV 0| OMAHA NE PUBLIC PWRDIST ......ccccooermmrnenernonennn | . | 08/16/2016. | STIEFL-F. 2,336,836 | ........... 1,855,000 2,328,006 0 2,328,006 8,830 8,830 02/01/2024.... | 1FE..
682001 FB 3 [OMAHANE PUBLIC PWRDIST .....cccoocvvvmvvivevcmrncrane | - | 09/15/2016. | WACHOVIA........ooomverirerncvcnrenenes [ e | v 1,046,297 | .............. 835,000 | ..oovevene 1,053,520 (1,532) (1,532) ....1,051,987 (5,690) (5,690) 3,015 | 02/01/2030.... | 1FE..
684517  JV 8| ORANGE CNTY FL SSCHBRD COPS ......ccccommurrern . | 08/01/2016. | ISSUE CALLED at 100.000 2,000,000 2,000,000 2,002,760 0 2,002,760 (2,760) (2,760) ...50,000 |08/01/2031.... | 1FE..
686507 GS 7 [ ORLANDO FL UTILITIES COMMSSION REVENUE...... | . | 07/14/2016. | PERSHING DLJ 971,303 810,000 966,265 0 966,265 5,038 5,038 10/01/2021.... | 1FE..
702282 PN 8| PASADENA CA UNIF SCHDIST .......cccoooovuvuncncncnencncns | . | 07/21/2016. | MORGAN STANLEY. 867,074 670,000 846,579 (2,659) (2,659) 843,920 23,154 23,154 5,676 |08/01/2028.... [ 1FE....
70869V  AZ 7 |PENNSYLVANIA ST ECON DEV FING AUTI . 107/01/2016. | ISSUE CALLED at 100.00! 3,235,000 3,235,000 3,707,504 3,567,785 (23,602) (23,602) 3,544,183 (309,183) | ...........(309,183) | ....... 161,750 |07/01/2022....
709224 KL 2| PENNSYLVANIA ST TPK COMMN OIL ......ccccccevevcnens . | 09/08/2016. | BANK AMERICA MERRILL 298,126 235,000 286,028 285,851 (3,195) (3,195) 282,856 | .....ooovvveveverinirinnns | coveenenenenns 15470 | oo 15470 | ........... 8,682 | 12/01/2025.... | 1FE....
709224 RB 7 | PENNSYLVANIA ST TURNPIKE COMM ........cccooeuvvenene | . | 09/08/2016. | BANK AMERICA MERRILL......coooovvne [ cvvrmvirrererincreiiincnens | v 748,308 595,000 745,434 (692) (692) ..744,741 3,566 3,566 | ..o 7,933 | 06/01/2027.... | 1FE..
762322 AJ 4 |RHODE ISLAND ST TRUNPIKE & BRIDGE AUTH........ .1 09/11/2016. | PIPER JAFFRAY .......ooerrvinrveiinenens | covereveiisnnicisnnciiinnns | coenevenannd 489,081 | .....coeeenu 395,000 | ..ot 485,218 (5,834) (5,834) ....479,384 9,697 9,697 12,069 | 10/01/2024.... | 1FE..
773835  BL 6 |ROCKPORT IND POLLUTION CT.........ccccoceeevcvvvcccccccc | . | 09/20/2016. | PERSHING DLJ 624,328 620,000 620,000 620,000 0 620,000 4,328 4,328 8,801 |06/01/2025.... | 2FE....
786134 PG 5| SACRAMENTO CNTY CA SANTN DISTS FING ........... | . | 08/24/2016. | BLAIR WILLIAM........cooooviviimmiririennies | crernineriinnineriennins | v 1,096,095 | ........... 1,155,000 | .o 1,071,263 | coeveeee 1,071,263 | oo | i 11,537 | e | s 11,537 21,082,799 | s | i 13,296 | .ooooovvrenee 13,296 | .o 7,850 | 12/01/2035.... | 1FE..
792895 Q3 1| SAINT APUL MN INDEP SCH DIST #625..................... .| 08/15/2016. | MORGAN STANLEY. 2,387,221 2,085,000 2,382,905 (4,886) (4,886) 2,378,018 9,202 9,202 6,081 |02/01/2020.... | 1FE....
796253 5L 2| SANANTONIO TX ELEC & GAS REVENUE. . | 07/11/2016. | NATL FINANCIAL SERV. 1,866,807 1,425,000 1,863,743 0 1,863,743 3,064 3,064 02/01/2027....
796253 5U 2| SAN ANTONIO TX ELEC & GAS REVENUE................. | . | 09/15/2016. | WACHOVIA.......c.coevviomerimrineriinninens | creerrinerieesinesiesnins | cveeienens 1,825,434 | ....ccooee 1,465,000 | ..cooovoe 1,851,687 (2,544) (2,544) ....1,849,143 (23,709) (23,709) ...10,581 [02/01/2032.... | 1FE..
837545  KF 8| OUTH DAKOTA ST CONERVANCY DIST.........cccc0c...... .1 08/09/2016. | WACHOVIA......ccoovoviveicriicscscicscscscsiins [ o | cveveseien 1,607,001 | .oovevee 1,425,000 | ..oooveven 1,608,412 (3,660) (3,660) ...1,604,752 2,249 2,249 ...37,802 | 08/01/2019.... | 1FE....
845267 WZ 2 [SWTXINDEP SCHDIST.......ccommurrvrmmerrerimeerrireneennens | - | 08/15/2016. | RBC CAPITAL 2,680,550 2,280,000 2,676,196 (2,167) (2,167) 2,674,029 6,522 6,522 ...14,883 |02/01/2021.... | 1FE..
914301 V5 2| UNIV OF HOUSTON TX . 1 08/30/2016. [ EXCHANGE..........covvverinerenerineriinens [ cverirneeineriseineriennes | cverereen 8,106,437 | ........... 8,000,000 | .......... 9,420,080 8,319,421 rr(188,361) | oo | cvrrerrenn(188,361) | oo ....8,131,061 (24,624) (24,624) | ....... 400,000 | 02/15/2017.... | 1FE..
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914301 V7 8| UNIVERSITY HOUSTON TEX UN.......ccccvvvvvvvcvrvrnrvrnncnns | | 0813012016, [ EXCHANGE.......oovvvvvvrvrerncnrrrnnnricirinins [ oviiviiiiiiiisisisiiisnsininns | cvevereien 7,077,753 | .......... 6,565,000 | ......... 8,047,968 | ...........7,235,829 crererenens(139,780) | oo | eererennenc(139,780) | v | 7,096,049 [ oo [ v (18,296) | .............(18,296) | ....... 328,250 |02/15/2019.... [ 1FE.......
914402  S2 9| UNIV SYS OF MARYLAND MD AUXILARY FAC .......... . | 08/09/2016. | MORGAN STANLEY. 691,198 | ............ 635,000 691,261 (408) (408) 690,853 345 345 9,243 | 04/01/2019.... | 1FE........
91514A  EL 5 |UNIVERSITY OF TEXAS TX UNIVREV......cccccoovvvvnenns . | 09/01/2016. | NATL FINANCIAL SERV. 3,285,017 | ...coeene 2,495,000 3,274,613 (3,013) (3,013) 3271599 | oo | e 13418 | oo 13418 | .. 5,198 | 08/15/2026.... | 1FE........
917565 ER 0 [UTAH ST TRNSIT AUTH SALES TAX REVENUE......... . 1 08/03/2016. | HUTCHINSON SHOCKLIY E& CO....... | ceoovereververeiirscreiirins | eveveerens 2,778,873 | ........ 2,135,000 | ............ 2,775,735 cevvrneenen(10,124) s (10,124) | oo 2,765,611 | s | i 13,262 | .ooovovirenee 13,262 | .........72,546 | 06/15/2025.... | 1FE........
927793 VY 2|VIRGINIA COMWLTH TRANSN BRD.........ccccocreceerucee | . | 07/11/2016. | JEFFERIES & CO......ccooevvvvvrrrriinncns [ oo | v 6,141,581 | .......... 5,150,000 | .......... 6,134,783 cevrenene(12,022) [ s (12,022) | o 8,122,761 | e | s 18,820 | .oovvve 18,820 | ........42,201 | 05/15/2021.... [1FE........
928172 SK 2| VIRGINIAST PUBLIC BLDG AUTH PUBLIC FAC. .| 09/16/2016. | FIRST-TE 1,114,200 1,000,000 1,118,550 (791) (791) 1,117,759 (3,559) (3,559) 6,806 |08/01/2019....
952347 TY 8| W CONTRA COSTA CA UNIF SCHDIST.......ccooomuruuns . 107/21/2016. | COREMARK 2,852,057 | ........... 2,120,000 2,860,389 (8,581) (8,581) 2,851,807 250 250 | .........61,833 | 08/01/2024.... | 1FE..
952530 Y3 1 |WEST DES MOINES IA .1 08/15/2016. | WACHOVIA..........oooerernmnmrinecerenns | coerereriesssenieseneniens | cvveneeens 1,170,296 | ........... 1,045,000 | ........... 1,170,390 (6,227) (6,227) ....1,164,163 6,133 6,133 | ..o 9,144 | 06/01/2019.... | 1FE..
952530 Y4 9| WEST DES MOINES IA . 1 07/26/2016. | CITIGROUP..........cooooosisiissssisissssisiiiiss [ oiiiiiiiiiiiiiiiiiiiiinnns | cvssesesen 1,371,792 | coovevee 1,185,000 | ..ovoveves 1,369,730 (4,362) (4,362) ....1,365,367 6,424 6424 | ... 7,242 | 06/01/2020.... | 1FE..
3199999. Total Bonds - U.S. Special Revenue and Special A .......163,650,967 | ......145771,043 | ....... 168,467,241 | ........ 77,408,874 cerer(1,085,608) | o0 | ni(1,085,608) | oo 0| ... 163,151,838 0 499,126 | i 499,126 | ....3,601,651 XXX XXX
Bonds - Industrial and Miscell
00165A  AF 5 |AMC ENTERTAINMENT INC . | 08/02/2016. | PERSHING DLJ. 51,094 50,000 51,125 (86) (86) 51,039 55 55 2,856 |02/15/2022....
007903 AU 1 [ADVANCED MICRO DEVICES...........cccoooccvmmrvecerennne | . | 09/23/2016. | TENDER EX 513,540 500,000 | ..ovvrorneenst 495,580 99 99 895,679 | s | s 17,861 | oo 17,861 ....11,482 | 08/01/2020.... | 5FE..
007903  AX 5 [ADVANCED MICRO DEVICES.........cccoovvrermmurvrrmnerecnene | . | 09/23/2016. | TENDER/EXCHANGE. 78,110 73,000 70,993 44 44 71,036 7,074 7,074 3,315 | 08/15/2022.... | 5FE...
007903 AZ  0|ADVANCED MICRO DEVICES . 109/23/2016. | TENDER EX 545,000 500,000 | ..oorernnnst 469,438 2,844 2,844 o BT2,282 | e | e 72,718 | o 72,718 ...18,938 [03/01/2019.... | 5FE...
007903 BD 8| ADVANCED MICRO DEVICES.............cocovvvvvvrrvvvrnnennnene | - | 09/20/2016. | BARCLAYS US FUN 51,000 50,000 50,000 0 50,000 1,000 1,000 27 |09/01/2026.... | 4FE....
008674 AH 6 [ AHERN RENTALS INC......coovovumrrrirmreririernriseeenniseeenns | 0712712016, | STIEFL-F...oooooreeeriieerriisecevinsennes | coveeresssesseseessesnees | evoseessesenns 141,000 | ..ooovrvnneee 200,000 | .ccoovervvenee 201,500 | oooveiriens 163,000 38,428 (88) 38,340 201,341 (60,341) (60,341) ...10,489 | 05/15/2023.... | 4FE...
00928Q AL  5|AIRCASTLELTD . | 08/02/2016. | BARCLAYS 367,353 350,000 350,000 350,000 0 350,000 | oo | errieenreenn 17,353 | oo 17,353 12/15/2018.... | 3FE..
02005N BB 5|[ALLY FINANCIAL INC . | 08/02/2016. | BARCLAYS. 456,876 ...450,000 ..444,938 1,087 1,087 46,024 10,852 05/21/2018....
02005N  BE 9| ALLY FINANCIAL INC . | 08/02/2016. | BARCLAYS 603,948 600,000 582,375 3,251 3,251 585,626 | ...ocveeecrrrerivcriins | e 18,322 | i 18,322 11/05/2018.... | 3FE...
02155F  AA 3| ALTICE FINANCING SA . | 08/02/2016. | CS FIRST. 259,375 250,000 250,000 250,000 0 250,000 9,375 07/15/2023.... | 3FE..
026874 DD 6 [ AMERICAN INTL GROUP..........ccoourvremmermrirmsererrnnennn | - | 07/28/2016. | WELLS FARGO. 3,065,670 2,950,000 2,939,764 2,940,168 509 509 2,940,677 124,993 | ..o 124,993 07/10/2025.... | 2FE...
03674X  AF 3| ANTERO RESOURCES FINANCE . | 07/28/2016. | VARIOUS, 335,125 350,000 350,344 269,500 80,800 3 80,803 350,302 [ covooreeerriereinenine | e (15177) | ccoevveeee(15,177) | .........13,164 | 06/01/2023.... | 3FE..
03690A AA 4| ANTERO MIDSTREAM ......cccovvvvvvvvvnvcvnvnvnnncncncncncncncneneee |+ | 09/09/2016. | JP MORGAN........cocoiiiicivsisisiiciiin [ cvvvevevevevesesssssesssesenens | v 100,625 | coovvveveee 100,000 | covvvvvvveee 100,000 0 .......100,000 625 625 15 | 09/15/2024.... | 4FE...
03938L AZ  7|ARCELORMITTAL . 1 07/21/2016. | VARIOUS. 1,272,438 1,250,000 1,175,500 722,500 256,807 4,868 261,675 1,181,050 91,388 91,388 06/01/2025....
03969A AG  5|ARDAGH PACKAGING.........cocovvmvmverermrmrmrcrmreresmsesesesesens .1 08/02/2016. | CITIGROUP...........covoimieirisierisississiians [ covviiiiiiiiiiiiisisiiiiniinnns | cveveieien 1,017,500 | .oovoveve 1,000,000 994,000 937,500 56,500 56,500 994,000 23,500 23,500 ...85,667 | 06/30/2021.... | 5FE...
03969L  AA 4 [ARDAGH FIN HLDGS .......cccoovvemerrrrvverrirmscreerssenennnnes | - | 09/16/2016. | ISSUE CALLED at 104.313. 556,152 533,157 528,657 507,508 306 608 914 530,463 25,689 25,689 54,796 | 06/15/2019.... | 5FE...
045054  AC 7 [ASHTEAD CAPITAL INC.......occoovmvvrrivnrerincreerinnvecnans | - | 07/13/2016. | VARIOUS........oooorveienreciieniins [ verevciiencicsenciisennns | v 1,008,000 | ........... 1,000,000 | ........... 1,013,563 | ...........1,005,266 7,404 (578) 6,826 ....1,012,092 (4,092) (4,092) ...42,469 |10/01/2024.... | 3FE..
04523X  AB 3| ASPECT SOFTWARE INC........cccoooevevevevevevevevcvevevevevens .| 07/15/2016. | CORPORATE REORG........ccoouvvvvvvvvens [ cvvvevevevsvensnesssssssesssnns | ovssssmsmsmsmsssssasmsnnnns | covmesssenenns 400,000 365,500 314,000 63,316 8,396 71,712 385,712 ciereeeeene(385,712) | orrrrrrnd(385,712) | e 05/15/2017.... | 6FE...
04765B  AD 4 | ATKORE INTERNATIONAL INC .....ovvvverriiniinrnis . 103/09/2016. | VARIOUS. 750 (41,709) | covorereeene2,753 | coiseriieniies | e | e 42,753 750 750 3,810 | 10/09/2021.... | 4FE...
06051G  EA 3| BANKAMER FDG CORP.........ccovvevermrmrermrmrmrcrnvnsesnrnienens .1 08/01/2016. [ MATURITY......oooooiicicicicicicicsiiciiiins [ coviiviisiiinisissississnnnnnns | cveveseiens 1,000,000 | ..oooveve 1,000,000 997,490 999,747 253 253 ....1,000,000 0 65,000 |08/01/2016.... | 1FE...
07388V AE 8 |BEAR STEARNS CMBS 2007. . | 09/12/2016. | MORTGAGE PAYDOWN 775,666 775,666 890,622 781,265 (5,599) (5,599) 75,666 0 30,907 |01/12/2045....
12008R  AG 2 |BUILDERS FIRSTSOURCE INC...........ccccccouvvueiennvenne | . [ 07/13/2016. | CITIGROUP. 299,626 283,000 283,000 283,000 0 283,000 | .ovoevveerieriesries | e 16,626 | ..ooovvveneee 16,626 13,505 | 06/01/2021.... | 4FE...
12429T AC 8| BWAY HOLDING COMPANY............ccommvimvvreeirivninnirnnnnnns .| 08/02/2016. | VARIOUS 642,875 650,000 673,750 606,938 65,304 (1,834) 63,470 670,407 (27,532) (27,532) ...56,588 | 08/15/2021.... | 5FE...
1248EP  AY 9| CCOHLDGS LLC/ CAP CORP  ....covvvvurnririernririnennns . | 08/29/2016. | CITIGROUP. 262,658 250,000 246,875 246,893 277 277 247,169 | oo | v 15,488 | ..o 15,488 ...12,068 | 09/30/2022.... | 3FE...
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125058 AA 8 |CBRE SVCSINC .| 07/13/2016. | PERSHING DLJ 260,228 250,000 250,000 250,000 0 250,000 [ .ooovoerrrreeermireenns | ereerninenes 10,228 | oo 10,228 ...10,521 | 03/15/2023.... | 2FE........
12505B AC 4 |CBRE SVCSINC . 107/13/2016. | JP MORGAN 791,160 750,000 750,000 750,000 0 250,000 | oo | i 41,160 | oo 41,160 ...33,141 [03/15/2025.... | 2FE........
12505F AB 7 [CBS OUT AMER CAP LLCIMMR.........cccoovvvvsuvvrrinnnennne | . | 08/02/2016. | CIT GROUP 519,065 500,000 501,500 501,314 (111) (111) 501,204 | .ovooveerrrereirerine | v 17,861 | oo 17,861 ...18,958 |02/15/2022.... | 3FE........
125430 AL 4| CHS/CMNTY HEALTH SYS IN....cvveerrreirereiiieenriinns . | 08/15/2016. | CITIGROUP. 94,250 | .cooviiinnns 100,000 99,250 50,612 (37) (37) 99,200 (4,950) (U 1510) ) 4,067 |11/15/2019.... | 5FE........
125430 AV 2| CHS/COMMUNITY HEALTHSYS .o, . 1 09/19/2016. | CANTOR 216,525 250,000 240,875 234,835 871 6,949 241,785 (25,260) (25,260) 19,622 |02/01/2022.... | 5FE........
126307 AC  1|CSCHLDGS INC . | 08/03/2016. | CITIGROUP. 278,750 250,000 300,000 267,500 (5,067) 5,328 272,828 5,922 5922 02/15/2019.... | 4FE...
126307 AH 0| CSCHLDGS INC . 109/22/2016. [ VARIOUS.........coooerierincriienineiiienis. [ cvsviensiscsiensiscsiennns | v 1,241,313 | s 1,300,000 | oo 1,276,875 | ..........1,150,500 | ............128,172 1499 | oo | e 129,671 cerenen 1,280,171 (38,859) (38,859) 55,242 | 06/01/2024.... | 4FE........
126670 QT 8| COUNTRYWIDE ASSET-BACKED CERTIFICATES...... .1 08/25/2016. | MORTGAGE PAYDOWN.........coovevrers | comrrmvermnmvernenneeinens | coovevenenns 125310 | oo 161,886 74,639 75,013 0 75,013 50,298 50,298 | .......... 4,995 |08/25/2034.... | 1FM........
126685 DX  1|CWHEQHEQ LN TR 2006-S2 A-3........cccccvvvvvrcrrrcrcncncnes | . | 08/25/2016. | MORTGAGE PAYDOWN.....coovevevevevens | coererenenenenenenenesenesenens | coviiiiiiiinns 111,466 | oo 111,466 27,757 LECKC VI N I 14,943 | oo [ e 14,943 34,573 | oo | e 76,893 | oo 76,893 | ... 4,001 |07/25/2027.... | 1FM........
12668G  AC 6| COUNTRYWIDE HOMES CMO.......cccomeremrrinerireriins . 108/25/2016. | MORTGAGE PAYDOWN........coooommruiene [ crvrimminerienniineriennns | cvvveeniinenes 134,235 | ocovir 134,235 64,171 64,171 0 BAATT | o [ e 70,064 | ..coooeeennst 70,064 | .......... 5,063 | 08/25/2036.... | 1FM........
13057Q  AF 4| CALIFORNIARES CORP...........cccooocmumircrcicicncicscscnennnnnes | . | 08/17/2016. | VARIOUS 372,235 736,000 301,713 5,428 5428 307,140 65,095 65,095 31,098 |11/15/2024.... | 6FE........
13057Q AG 2| CALIFORNIA RESOURCES CORP... . | 07/27/2016. | BANK AMERICA MERRILL 292,973 ...449,000 ...369,569 ..209,475 126,320 4,009 .130,329 374,054 (81,081) (81,081) 22,550 |12/15/2022....
143436 AL 7| CARMIKE CINEMAS et . | 08/02/2016. | STIEFL-F. 304,474 290,000 292,500 250,000 (110) (110) 292,390 | coooveeeeeeeeeeeens | e 12,084 | .o 12,084 12,567 | 06/15/2023.... | 4FE........
144577  AH 6| CARRIZOOIL & GAS INC........ccoovvvvvrvvvrvvvrrrcrcrcrcrvcnccncnes [ o [ 08032016, | JP MORGAN.....oovovvvevvvvvvvivvvviinvnvninnnens | cveverenenesenenenenesesesenens | covvivinnnnnns 465,000 | ............. 500,000 | ............. 497,000 287,000 63,000 72 63,072 ...497,072 (32,072) (32,072) 20,747 |04/15/2023.... | 4FE........
147448 AG 9| CASELLAWASTE SYSINC.......cccoovivimmveiinnrceisnnnecanns | - [ 08/02/2016. [ VARIOUS........oooorvicnisnnriiisnnees | o | v 1,121,976 | oo 1,100,000 | .o 1,111,785 | ..........1,096,116 | .............11,788 (1,349) [ covvoernererincrns [ e 10,439 e 1,106,554 | e | e 15,422 | v 15,422 82,547 |02/15/2019.... | 5FE........
156700 BA 3| CENTURYLINK INC .| 07/20/2016. | VARIOUS 951,719 900,000 904,500 (127) (127) 904,373 | ..oovovevevevereririninins | e 47,346 | .....ooovee 47,346 20,438 |04/01/2024.... | 3FE.......
16165L AC 4| CHASEFLEX TRUST CMO........cccoevvvemervreserrrinnenns | - | 05/03/2016. | PRIOR YEAR INCOME. 0 0 12 | 06/25/2036.... | 1FM........
165167 CC 9| CHESAPEAKE ENERGY CORP ..o . | 08/19/2016. | TENDER EX. 398,000 | .oouererneenst 400,000 344,063 4,086 4,086 348,148 [ oo [ i 49,852 | ...ovvvvennn 49,852 | ........... 7,169 | 12/15/2018.... | 6FE........
18538R  AH 6 | CLEARWATER PAPER CORP.. . | 09/12/2016. | CITIGROUP. 661,375 650,000 659,000 632,125 26,246 (523) 25,723 657,849 3,526 3,526 39,208 |02/01/2025....
21036P  AH 1| CONSTELLATION BRANDS INCQ . | 08/02/2016. | JP MORGAN 346,530 300,000 300,000 300,000 0 300,000 | cooooereeriieriierins | v 46,530 | .cooovrrenen 46,530 ...13,700 [05/01/2022.... | 3FE........
212015 AN 1[CONTINENTAL RESOURCES  .......cccoooiimmrrrrirrrenns .1 07/26/2016. | DEUTSCHE BANK.........oooereverirnrens | coreverimnmveseenneinens | coorvevenannd 402,939 | ...cooveeennt 450,000 322,400 4,305 4,305 326,705 [ ..o [ e 76,234 | ...cocooveeent 76,234 ...11,163 | 06/01/2024.... | 3FE........
21871D AC 7 |CORELOGIC INC . | 07/18/2016. | ISSUE CALLED at 103.625..........ccoevvv. | covrmrrreverenreriennrisnnens | cvoreereienns 725,375 700,000 708,250 704,500 1121 (498) 623 ...705,123 20,252 20,252 32,001 | 06/01/2021.... [ 4FE........
221643 AH 2 |COTT BEVERAGES INC . | 07/13/2016. | BARCLAYS. 978,500 950,000 924,875 923,955 2,228 1,674 3,902 927,856 50,644 50,644 ...53,474 | 07/01/2022.... | 4FE........
228227 BD 5| CROWN CASTLE INTL CORP .| 07/13/2016. | BARCLAYS........coovvvovercrmrcnnncscncncncsciens [ covviiiiiiiiisiiisisiniiniinnns | cveveveiens 1,698,392 | ..ovoveve 1,493,000 | .oovoveven 1,523,600 | ..........1,517,469 (1,630) (1,630) e 1,515,839 | o oo 182,853 | s 182,553 ...79,036 | 01/15/2023.... | 2FE........
23290H AA 1| DEMATIC SA/DH SERV LUX . | 08/03/2016. | WELLS FARGO. 1,152,250 1,100,000 1,121,750 1,105,094 (1,755) 9,890 1,114,985 37,265 37,265 12/15/2020....
23918K  AQ 1| DAVITA HELTHCARE PARTNER .| 08/25/2016. | WELLS FARGO. 310,500 300,000 307,500 (146) (146) 307,354 3,146 3,146 9,567 |07/15/2024.... | 4FE........
23918K AR 9 |DAVITAHELTHCARE PARTNER ......cccoimmmiriirminrinn 10972112016, | STIEFL-F....ovooeereveierieirereeeereeeeenes | ervsverssinssssssesesses | eveeneeens 1,646,625 | .......... 1,650,000 | ..cocveee 1,655,125 (94) (94) cevenen. 1,665,031 (8,406) (8,406) 33,229 | 05/01/2025.... | 4FE........
247916 AF 6 | DENBURY RESORCES INC..........cccovvvermmrmriranrrirsnnnns . | 07/27/2016. | VARIOUS, 510,250 500,000 593,325 (3,921) (3,921) 589,403 | ..o [ e (79,153) (79,153) | .......... 9,825 | 05/15/2021.... | 5FE........
25470X  AX  3|DISHDBS CORP . | 08/02/2016. | BANC OF AMERICA..........ocvvvvvrnrnrcrinns [ covviveviverivinenenensnssesens | v 415,500 | ............. 400,000 | ............. 408,250 (55) (55) ...408,195 7,305 7,305 | oot 4,392 |07/01/2026.... | 4FE........
26112T AE 6 | DOWNSTREAM DEV AUTH.......ccccoevvimerivvriirerinsninenn | | 07/20/2016. | MORGAN STANLEY. 301,875 300,000 299,756 300,003 2 2 300,005 1,870 1,870 33,338 | 07/01/2019.... | 4FE........
26817R AM 0| DYNERGY FINANCE Il INC ......ocovvvvevevevevcvevriiririinnnns . | 05/26/2016. | CITIGROUP. (50,313) (50,000) (52,438) (56,557) 4,862 209 5,071 (51,904) 1,591 1,591 | oo (1,969) | 11/01/2019.... | 4FE.......
29084T AC  8|EMDEON INC . | 08/02/2016. | CITIGROUP. 529,690 500,000 ...496,250 ..463,750 32,732 387 33,119 96,870 32,820 32,820 29,333 | 02/15/2021....
30066A AD 7 |EXAMWORKS GROUP INC........ccccoevvmurunverrereenernennns | - | 07/27/2016. | ISSUE CALLED at 111.677 335,032 300,000 300,000 298,500 1,500 1,500 300,000 35,032 35,032 13,219 | 04/15/2023.... | 4FE........
319963 BE 3| FIRST DATA CORPORATION .| 07126/2016. | VARIOUS.........oovvvvvvvvrvrverrrrvnvnnnsnsneniens [ covvevssssssssssssssesssssssens | cosssssssiss 169,290 | covvvvvveee 162,000 | covvvvvveee 174,555 | oo 170,505 1,333 (1,050) 283 ..170,788 (1,498) (1,498) | ........... 8,141 | 11/01/2020.... | 3FE.......
32008D AA 4| FIRST DATA CORP NEW......cccooureimmerriimmerriisseneinnnnns | - | 09/19/2016. | VARIOUS 305,438 300,000 300,375 (1) (1) 300,374 5,063 5,063 12,042 | 01/15/2024.... | 3FE........
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32008D AB 2| FIRST DATA CORP NEW........cccccoeeeeeesecesvvesvvvcvcveveccceces | . | 08/01/2016. | VARIOUS 608,188 600,000 600,000 592,500 7,500 7,500 600,000 8,188 8,188 23,591 |01/15/2024.... | 4FE........
35671D BC 8| FREEPORT-MCMORAN INC ........ccccccoeveurunnrivnnunnns | . | 07/05/2016. | MORGAN STANLEY. 237,000 300,000 228,750 168 168 228,918 8,082 8,082 | ........... 5,132 | 03/15/2043.... | 3FE........
35804G  AJ 7 [FRESENIUS US FINANCE Il.......ovoorveerrereeeecreiins . | 08/02/2016. | CITIGROUP. 318,939 300,000 300,000 300,000 0 300,000 | cvvooreeererrereeeree | cvererereenes 18,939 | v 18,939 ...12,856 [02/01/2021.... | 3FE........
361841 AG 4 |GLP CAPITALLP/FINII . 108/02/2016. | MORGAN STANLEY.......coevvrimerrrirnns | corrrerenmmneresiennsesnees | evoreereiinns 156,000 | ..ccoovvneee 150,000 | ..oovvvve 150,000 0 ....150,000 6,000 6,000 | .ccoovenee 1,768 |04/15/2021.... | 3FE........
36740P AA 1 |GATES GLOBALLLC. . 108/02/2016. | CITIGROUP..........coisvvveerrrrcierreiiens | oo | cvvvseeens 1,037,250 | ........... 1,150,000 | ........... 1,138,000 833,750 305,780 785 | oo [ v 306,565 ceere 1,140,315 | wierer(103,085) | ...........(103,065) 72,317 | 07/15/2022.... | 5FE........
374270  AF 7| GETTY IMAGES INC . | 06/30/2016. | GOLDMAN SACHS. 3,112 3,112 2,801 1,940 971 26 997 2,937 175 175 75 | 10/18/2019.... | 5FE...
404119 BM 0 |HCAINC . | 08/02/2016. | JP MORGAN 312,054 300,000 300,000 300,000 0 300,000 | oo | e 12,054 | i 12,054 | ......... 9,969 |03/15/2019.... | 3FE........
404119  BQ  1|HCAINC . 108/02/2016. | BANK AMERICA MERRILL......c.oevvvene [ o | cverrnrienes 480,659 | .............. 450,000 | .............. 450,000 | .............. 450,000 0 .....450,000 30,659 30,659 18,966 | 04/15/2025.... | 3FE........
404121 AG 0 [HCAINC . | 08/24/2016. | CITIGROUP. 53,375 50,000 53,250 51,250 1,910 (242) 1,668 52,918 457 457 | oo 2,432 |05/01/2023.... | 4FE........
42704K  AA 4| HERC SPINOFF ESCROLLC ...coooviviiirieriiccrirenians . [ 05/26/2016. [ STIEFL-F.......ooovvieriievrirerinnrirerieenns [ v | cvvvieniiend (150,188) | .............(150,000) | ............. (150,563) 0 ....(150,563) 375 375 06/01/2022.... | 4FE........
428040 CS 6 [HERTZ CORP . | 09/08/2016. | VARIOUS 553,910 550,000 550,000 0 550,000 3,910 3910 10/15/2024.... | 4FE.......
435765 AG  7|HOLLY ENERGY PARTNERES LP... . | 09/14/2016. | DEUTSCHE BANK. 408,000 ...400,000 ...400,000 0 00,000 8,000 8,000 4,000 |08/01/2024.... | 4FE...
446413  AH 9| HUNTINGTON INGALLS ......ccoooviirrmiivnrercrcrcicsenenns . 108/02/2016. | PERSHING DLJ.......cvvooereviicreiiinnns | coverevciinnnicisenniiinnns | cooreveeennd 427,248 | oo 400,000 | .............. 400,750 | .............. 400,743 (36) (36) .....400,707 26,541 26,541 ....14,333 [ 11/15/2025.... | 3FE........
44701Q  AZ 5 [HUNTSMAN INTLLLC.....ccoovvrmmererrncrermeererssenressnennes |« | 07/20/2016. | CIT GROUP.......ooourvirerriisnreiiinenies [ cvereriisenerisessiinenees | cveeereveneens 412,500 | ..ovvrrennnns 400,000 395,125 369,000 27,702 343 28,045 397,045 | ..o [ e 15,455 | ..o 15,455 ...13,542 [ 11/15/2020.... | 4FE........
45763P AE 6| INMARSAT FIN PLC . 1 09/06/2016. [ VARIOUS.........cooovvererrieiireieineinniins | erieiieeiesineissiseienees | eeveeiienins 194,875 | ..covvrennn 200,000 | .oovrerrienes 199,000 | .ocovvrenne 196,000 3,159 79 3,238 .....199,237 (4,362) (4,362) | .ovvenee 7,935 | 05/15/2022.... | 3FE........
459745 GA 7 [INTERNATIONAL LEASE FIN .......ccccocooeeecvvccccvccccccccccee | . [ 08/10/2016. | CITIGROUP.........ooovevvveviveviviviviviviniiinns | comvevesesesesesssesesesesssess | coveiiiiieinns 125,250 | covvvvvveee 125,000 | covvvvveree 124,995 | oo 125,000 0 .....125,000 250 250 8,063 |09/01/2016.... | 2FE........
459745 GC 3 |INTERNATIONAL LEASE FIN .......ccoevvvemmervrieserneinnenns | . | 08/10/2016. | WELLS FARGO 55,250 50,000 51,750 50,777 (169) (169) 50,608 4,642 4,642 09/01/2018.... | 2FE........
459745 GE 9| INTERNATIONAL LEASE FIN .......cccoovvvmmmveivmsnneiinnnnes [ . | 08/11/2016. [ BARCLAYS......cooviirvrivervrcrernrions | coervevennssesseneness | cvvviesenenns 160,688 | ......cccocee 150,000 | ..oovvvvenene 160,875 (3,686) (3,686) .....157,189 3,499 3,499 09/01/2017.... | 2FE.......
459745 GG 4|INTL LEASE FINANCE CORP . | 08/11/2016. | BARCLAYS. 259,688 250,000 247,780 249,511 247 247 249,758 9,930 9,930 03/15/2017.... | 2FE...
459745 GH 2 |INTL LEASE FINANCE CORP . | 08/16/2016. | CITIGROUP 546,250 500,000 550,000 532,977 (5,856) (5,856) 527121 | oo | v 19,129 | i 19,129 05/15/2019.... | 2FE........
459745 GQ 2 |INTERNATIONAL LEASE FIN ........cccoovvvmmrvivssnvernnnnns | . | 08/25/2016. | CITIGROUP. 581,625 550,000 551,750 551,516 (172) (172) 551,344 30,281 30,281 04/15/2021.... | 2FE........
47215Y  AA 5| JDA ESRW/JDA BOND FNCE . 109/22/2016. | BANC OF AMERICA.........comverrmrrmnnres | coerereimnmenresennsesnens | evoreeereionns 101,750 | coooveie 100,000 | ..oovvree 100,000 0 .....100,000 1,750 1,750 10/15/2024.... | 5FE........
516806 AE 6 [LAREDO PETROLEUMINC..........ccccoovvimmmrvrivrnrrriannnn. | - | 08/03/2016. | VARIOUS. 274,250 300,000 300,625 261,000 39,575 (38) 39,537 300,537 (26,287) (26,287) ....16,701 |03/15/2023.... | 4FE........
526057 BU  7|LENNAR CORP . | 08/02/2016. | PERSHING DLJ 525,000 500,000 500,000 500,000 0 500,000 25,000 25,000 ...16,250 | 11/15/2019.... | 3FE........
527298 BL 6 |LEVEL 3 FING INC. . | 08/02/2016. | BARCLAYS 875,500 850,000 850,000 0 50,000 25,500 25,500 ..16,486 |03/15/2026.... | 4FE...
546347  AJ 4| LOUISIANA PAC CORP..........ccccovnummmcrmnnncnnnenencnerenenenenes |« | 0900712016, [ VARIOUS.....ooovvvevvvvvcrervrrvnvrnnvnvnsnsninns [ covsssssisssssssssssssssssssess | cossssssssss 403,750 | ............. 400,000 | ............ 400,000 0 .....400,000 3,750 3,750 09/15/2024.... | 3FE........
552704 AB 4 [MEGENERGY CORP  ..cccooiovcrrrivcreiiiscreiiscneinns . | 07/28/2016. | VARIOUS. 248,875 350,000 352,938 245,000 | ............107,437 (RLCZ ) ORI 107,273 352,274 ceenenn(103,399) | ...........(103,399) ...22,419 |01/30/2023.... | 5FE........
553420 AC 8| MPT OPERATING PARTNERSHIP...........ccocovmrrviirnnnnns . | 08/12/2016. | ISSUE CALLED at 103.438 827,504 800,000 797,063 798,120 183 183 .....198,303 29,201 29,201 ...42,931 |05/01/2021.... | 2FE........
55342U  AF 1| MPT OPER PARTNERESP / FINL........cccccoeoevevevevevevers . | 08/02/2016. | PERSHING DLJ 328,620 300,000 300,000 0 300,000 28,620 28,620 8,606 |03/01/2024.... | 3FE........
553420 AG 9| MPT OPER PARTNERESP /FINL .....cccccoeuvnirienninans . 108/02/2016. [ RBC CAPITAL.....cooervireiimriineiiennins [ v | cvvveesiinenns 104,771 | e 100,000 | .ocovvrere 100,000 0 .....100,000 4,771 AT | 175 | 08/01/2026.... | 3FE........
55616X AL 1|MACYSRETAILHLDGS INC........cccccoeoeoevereverererevererecce | . | 07/28/2016. | JP MORGAN 502,305 500,000 | .............. 473305 | ............ 473,631 1,543 1,543 ...475173 27,132 27,132 12,134 | 06/01/2024.... | 2FE........
56808R AC  0|MARINADISTRICT . | 08/01/2016. | VARIOUS. 156,908 ...156,908 ...155,339 ...156,027 194 194 56,221 687 687 5,723 | 08/15/2018.... | 3FE...
595112 BD 4| MICRON TECHNOLOGY IN......cccccosevmmrrvnernnrrrncrnnnnes | « | 07/19/2016. | CITIGROUP.......ovvvriiiiiinrireriinniins | crvevienninesiensinesiens | cvevieeeines 131,625 | cooovrrs 150,000 | .ooovvronene 150,875 | ocoveris 134,625 | .............16,178 (49) [ cooveoerirerieeiieei [ e 16,129 180,754 | e [ e (19,129) | voveeereenn(19,129) | i 7,678 | 08/01/2023.... | 3FE........
59565X  AA  8|MIDCONTINENT EXPRESS PIPE............ccccooooeeeeeeeccccee | . | 08/02/2016. | BARCLAYS, 518,750 500,000 504,375 503,510 (317) (317) 503,193 | ...ooovevevevevivirininnns | cevvereneniens 15,557 | oo 15,557 31,597 |08/01/2021.... | 4FE........
61754)  AF 5[ MORGAN STANLEY CAP 2007-T......ceooomurermrrineriarinns . | 09/13/2016. | MORTGAGE PAYDOWN 82,922 82,922 92,271 83,267 (345) (345) 82,922 0 | coenad 3,496 | 06/11/2042.... | 1FM........
626717 AH 5| MURPHY OIL CORP........ccocommrermerrmrcrnerrneernerinnennnens | - | 08122016, | VARIOUS 204,469 200,000 200,000 0 200,000 4,469 4,469 08/15/2024.... | 4FE........
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629377 BJ  0|NRGENERGY INC .| 09/01/2016. | ISSUE CALLED at 102.750..........cccoce. [ covveverererererererererenenens | covsssessiss 719,250 700,000 729,113 682,500 | .............45,362 TECH:1.7J 1 I I 41,910 ...724,409 (5,159) (5,159)| ........57,750 | 09/01/2020.... | 3FE........
629377 CB 6| NRGENERGY INC . | 08/11/2016. | VARIOUS. 346,250 350,000 350,000 0 ....350,000 (3,750) (3,750) 626 |01/15/2027.... | 4FE........
62947Q AU 2 [NXP BVINXP FUNDING LLC.........ccooovvcvmmvrrirrrrurrinnnnnnn. | - | 08/02/2016. | BARCLAYS US FUN 206,250 200,000 203,750 (21) (21) 203,729 2,521 2,521 | e 1,656 |06/01/2021.... | 4FE........
640217  AF 2 [ NEIMAN MARCUS GROUP INC . | 07/29/2016. | VARIOUS, 1,084 1,084 1,024 8 8 1,032 52 52 7 | 05/16/2018.... | 4FE........
644535 AF 3 [NEW GOLD INC . | 09/13/2016. | VARIOUS, 516,000 500,000 | .....cccoo... 493,938 396,250 98,280 456 98,736 ....494,986 21,014 11/15/2022.... | 4FE........
64972C UM 6 |NEW YORK CITY NY HSG DEV CORP .| 09/01/2016. | FIRST-TE 1,701,850 1,685,000 1,688,656 1,688,231 (767) (767) 1,687,464 14,386 11/01/2018....
651290 AR 9| NEWFIELD EXPLORATION CO.......cccoevumurinerrnnnennnne | . | 07/28/2016. | DEUTSCHE BANK 811,750 850,000 827,585 397,500 | ............102,500 558 | v | i 103,058 828,143 | ..o [ i (16,393) ...(16,393) 36,184 |01/01/2026.... | 3FE...
65410C  AA 8| NIELSEN FINANCE LLC/CO.......ccocccommrurvmrmrerrvannennnnne | - | 08/11/2016. | VARIOUS 365,813 350,000 350,000 350,000 0 350,000 [ vvvooereeererrereevree | cverirereinns 15,813 | v 15,813 | .........16,584 | 10/01/2021.... | 3FE..
67054L  AB 3| NUMERICABLE GROUP SA.........ccccooususususisescscscscncnencce | . | 09/12/2016. | BANK AMERICA MERRILL.......ooovvvvins [ covviviviviririveninsvenisenens | v 709,625 700,000 701,125 683928 | ............17,159 (96) | eovvevevererireririririns | v 17,063 ....700,992 8,633 8,633 | .......45500 |05/15/2022.... | 4FE...
674215 AG 3| OASISPETROLEUMINC ..o . 107/20/2016. | DEUTSCHE BANK. 567,000 600,000 613,500 381,000 231,694 (963) 230,731 611,732 | e | v (44,732) ...(44,732) | .........38,393 | 03/15/2022.... | 5FE...
69349L AN 8| PNCBK CORP . | 09/06/2016. | ISSUE CALLED at 100.000...........cccoc. [ wooovvvevveeivieiiiiiiiinniinns | cvevereie 1,000,000 | ..oooveve 1,000,000 999,080 999,772 208 208 999,980 20 20 | .......12,025 |10/03/2016.... [ 1FE....
69362B AX  0|PSEGPWRLLC . | 09/15/2016. | MATURITY 500,000 500,000 ..498,730 ..499,810 190 190 500,000 0 ..13,750 | 09/15/2016....
699320 AH 0 [ PARAMOUNT RESOURCES LTD.........ccccoorvvurrmrrrrnnnnnns . | 07/26/2016. | STIEFL-F. 501,875 500,000 | ..ovvrorneenst 497,665 | .............. 407,500 90,334 131 90,465 ....497,965 3910 3,910 39,531 | 06/30/2023.... [ 4FE...
702150 AC 7 [PARTY CITY HLDGS INC........cccouvvvrmmmrrrrmvnrerrscnrernenne | - | 08/02/2016. | BANK AMERICA MERRILL......cvvvvcns [ v | v 1,051,250 | ..ooverene 1,000,000 976,563 243,125 6,875 1,457 8,332 978,020 [ ..ovooerrverecrriens [ e 73,230 | oo 73,230 | ........58,949 |08/15/2023.... | 4FE...
71647N  AB 5| PETROBRAS GLOBAL FIANCE . 1 08/08/2016. [ TENDER EX......cocvorrrirerimrrinerierniens [ v | cvvveesinenes 754,341 793,000 B76,360 | ..o | e | e 13,242 | e | s 13,242 ....689,602 64,739 64,739 | ........13,167 |01/15/2019.... | 4FE...
71647N AP 4| PETROBRAS GLOBAL FIANCE .1 07/01/2016. | VARIOUS, 824,150 800,000 792,016 152 152 ....792,168 31,982 31,982 | oo 7,793 | 05/23/2021.... | 4FE....
74977X  AB 7 |RSIHOME PRODUCTS INC.......ccocovvvvrrmvmreerrmcrreirennnenns | - | 07/20/2016. | STIEFL-F. 315,000 300,000 300,000 300,000 0 300,000 | .oooorieriieriiinnins | e 15,000 | oo 15,000 | .........16,792 | 03/15/2023.... | 4FE...
758766 AH 2 [REGAL ENTMT GROUP........cccooiomermrimrernricsereriennnnnns | - | 08/02/2016. | JEFFERIES & CO. 674,375 650,000 644,000 644,810 419 419 645,228 29,147 29,147 33,222 | 03/15/2022.... | 4FE...
76152R  AA 4 |REVLON ESCROW CORP. . | 07/22/2016. | STIEFL-F. 227,925 225,000 225,000 0 225,000 2,925 2,925 08/01/2024....
761735 AB  5|REYNOLDS GRP ISS/REYNOLD .......ccccooevwvemmmnnnnne | . | 06/16/2016. | TENDER EX 301,650 300,000 287,083 2,185 2,185 289,268 | ..o | e 12,382 | e 12,382 | .........15,725 | 05/15/2018.... | 5FE...
761735 AG 4 |REYNOLDS GROUP ISSUERLLC........cccovvvcrrrrrrrnnns . | 06/16/2016. | TENDER E! 205,750 200,000 201,277 200,690 (84) (84) 200,606 5,144 5144 | .......13,650 |08/15/2019.... | 4FE...
761735 AL 3 |REYNOLDS GROUP ISSUER LLC........cooevrvererrirrannnns . | 06/16/2016. | TENDER EX. 2,357,500 2,300,000 2,285,813 | ..........1,897,163 | ..............49,812 (394) | covvoerererrirneenne | e 49,418 2,303,581 53,919 53919 | ... 144,900 | 04/15/2019.... | 5FE...
767754 CG 7 |RITE AID CORP. . | 08/02/2016. | MIZUHO 210,542 200,000 | .oovoerrrenns 198,875 | .covvveeae 199,160 77 77 199,238 [ s [ i 11,304 | oo 11,304 | ..o 8,625 | 06/15/2021.... | 4FE...
78388) AT 3| SBA COMMUNICATIONS CORP..........cccoocesesesesccuuuncccce | . | 09/14/2016. | BANK AMERICA MERRILL 921,375 900,000 892,602 893,788 588 588 894,376 26,999 26,999 | .......51,675 |07/15/2022.... | 4FE...
78454L AK 6| SMENERGY CO . 107/29/2016. | JP MORGAN 550,875 650,000 627,500 ...481,000 1,544 629,269 ..28,532 | 11/15/2022....
78469X AD 9| SPXFLOW INC. . | 08/05/2016. | STIEFL-F. 354,563 350,000 350,000 0 350,000 08/15/2024.... | 4FE....
78469X AE 7 |SPXFLOWINC .1 08/05/2016. | STIEFL-F....ooooureeerereercrrirecreinsennes | coneeressessesessesnees | cvoresresannd 455,658 | ...ocoovvuene 450,000 | .ooveriiene 450,000 0 ....450,000 08/15/2026.... | 4FE...
78659Q AA 0 SAFWAY GROUP HLDG LLC/SAF........ccoovvievmrrrirnnenes . 108/02/2016. | MIZUHO.........ccvoerreiiencenriciienniens | coverevcniisnsvcsienniiinnns | coonevenannd 474,161 | ... 465,000 | .............. 472,957 | oo 465,788 3,876 (1,096) 2,780 ....468,568 5,593 5,593 23,328 | 05/15/2018.... | 4FE...
79546V AJ 5| SALLY HOLDINGS/SALLS CAP ......cocoovomorcrcriciisirssas .| 08/30/2016. [ VARIOUS........coovvvvvvvevnvnrersvevsnsssssnsnens [ covesmssssssssssssssssssssnnnns | cvevesenens 1,778,625 | ..ovoveve 1,700,000 | .oovoveven 1,770,938 | ..........1,755,232 2,714 (5,105) (2,391) coovenenn 1,752,841 25,784 25784 | .......72,108 |06/01/2022.... | 3FE....
80626P AA 8| SCHAEFFLER FINB V.....cccocoommrivvernnnicnrinseiicncinnnnenns | . | 09/06/2016. | BANK AMERICA MERRILL 81,845 80,240 79,813 80,004 58 58 80,062 1,783 1,783 5,884 | 08/15/2018.... | 3FE...
816752 AC 3| SEMINOLE HARD ROCK ENTMT...........ccccooeeceecccuucccccee | . | 08/30/2016. | WELLS FARGO. 303,750 300,000 304,988 300,750 2,857 (393) 2,464 303,213 537 537 | .......14,051 |05/15/2021.... | 3FE....
82967N  AJ  7|SIRIUS XM RADIO INC.. . | 08/02/2016. | MIZUHO 51,130 50,000 47,250 47,989 247 247 48,237 2,893 2,893 1,535 |05/15/2020....
82967N  AQ 1| SIRIUS XM RADIO INC.......ccoorirrinerirriireriireriieniirenaes . 1 08/29/2016. [ USBCORP. 309,690 300,000 302,625 301,947 (244) (244) 301,703 7,987 7,987 | .......16,156 |10/01/2020.... | 3FE...
83404D AA 7 |SOFTBANK CORP. .| 08/02/2016. | BARCLAYS.........coovrvereierermiescscinseieiens [ covviiiiiiiiiiiiisiisisinininns | cveveseiens 1,037,500 | .oovoveven 1,000,000 961,334 973,249 3,350 3,350 976,599 60,901 60,901 | ........36,125 |04/15/2020.... | 3FE....
847791  AA 8| SPEEDY CASH INTERHLDGS .........ccocvummrimmrieriinens . | 07/14/2016. | VARIOUS. 324,188 550,000 574,081 288,750 273,389 (2,380) 271,009 559,759 (235,572) (235,572)| .........38,028 | 05/15/2018.... | 5FE...
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852060 AG 7| SPRINT CAP CORP.........ccoovvrmmnrrinnnnnnnnnnnnnnnsnenesecsesesesens . | 08/04/2016. [ VARIOUS........ccovvvvvvvervrnrensrnvssesssensnnns [ covvimssssisssssssssssssssnnnes | cvevesesens 1,294,188 | ..ooovove 1,300,000 | ..ovoveve 1,165,125 | ....ooooveeen 491,505 | .....cc31,251 | i A1 ORI S 48,586 | ooooovvvvcrcrccrccrcicins | v ,180,592 | s coreree113,596 | 113,59 | .........56,043 | 05/01/2019.... | 4FE........
852061 AF 7| SPRINT NEXTEL CORP........ccccoerumerimmrinnrinerisennnnnns. | . | 07/25/2016. | BANK AMERICA MERRILL 52,000 50,000 47,688 49,160 283 283 49,443 2,557 2,557 3,990 | 08/15/2017.... | 4FE........
852061  AK 6 [ SPRINT NEXTEL CORP.........ccccommvvvvmmnrcssncniisnnnrens |« | 07/252016. | VARIOUS........coorveiirrrinnnvnisnecniiins [ comeeriseeeniessseiissnens | cvevevennnens 163,125 | coovvve 150,000 | ..ovvvvenen 150,000 | ..oovvvvenen 150,000 0 ceererrenee 180,000 | oo | e 13125 | oo 13125 | .. 9,488 | 11/15/2018.... | 3FE........
852061 AQ 3 [SPRINT NEXTEL CORP........ccocommmrrmmerresnenrrisnnnncrnns | o | 071122016, | VARIOUS......oooorvriererriiinenrissnnnriins | cveeeresseresisessiinenens | cveeeresneens 159,250 | .ooovviineee 150,000 | ..oovvvve 156,625 | ...ccoovvnnee 151,500 4,980 (724) 4,256 LN ) 3,494 3,494 9,009 | 03/01/2020.... | 3FE........
85207U AE  5[SPRINTCORP s .| 07/2712016. | VARIOUS..........oooorrvicerrisnnniiinnnnns | coresereiissnesieseseiins | cvvvseeens 1,576,688 | .......... 1,650,000 | ........... 1,627,313 | ..........1,241,625 386,736 1,805 388,541 coevee 1,630,165 (53,478) (53,478) 09/15/2021.... | 4FE........
85207U  AF 2| SPRINT CORP .| 07/25/2016. | DEUTSCHE BANK 46,438 50,000 54,500 37,800 6,241 (237) 6,004 53,804 (7,367) (7,367) 09/15/2023.... | 4FE...
866860 AA 7| SUNPRODS CORP........ccccoevmmmrimerirmnnincrirennincsrennenes |+ | 08/03/2016. | NOMURA ... | v | e 1,040,000 | .cooeneee 1,000,000 | ..o 976,250 | ..cooveruena 874,370 | ...........103,695 1,926 | oo | e 105,621 979,990 60,010 60,010 03/15/2021.... | 5FE........
878742 AT 2| TECK RESOURCRES LIMITED..........cccoorvrermrmrrrianennnnn. | - | 09/08/2016. | VARIOUS. 382,125 | ..o 400,000 373,500 377 377 373,877 8,248 8,248 01/15/2021.... | 4FE........
88033G CL 2| TENETHEALTHCARECORP  ....cccommmvmrermrinnnnns . [ 08125/2016. | VARIOUS......oovvvvvvvvvrnrrrrnnrnninnennsnnninns [ covvevesssssssssesssssssssssens | cosssssssssns 745,000 750,000 753,563 731,250 22,141 (13) 22,128 cooverenennn 153,378 (8,378) (8,378) 06/15/2020.... | 3FE........
893647 BA 4| TRANSDIGM INC. . | 06/06/2016. | STIFFEL NICOLAUS 300,563 300,000 300,000 0 300,000 563 563 06/15/2026.... | 5FE........
893830 AK 5| TRANSOCEAN INC .1 08/02/2016. | PERSHING DLJ.......oiovcvcicicicicicicicicss [ covviveievcicrcnencviscsssesens | o 198,260 | covvvvvvv 200,000 | ............. 183,500 1,775 1,775 coirereneeeee188,.275 | s | v, 12,985 | oo 12,985 | .......... 4,466 | 04/15/2018.... | 4FE.......
893830 BB 4 [ TRANSOCEAN INC . | 07/13/2016. | TENDER EX. 1,080,000 1,200,000 1,022,750 ...786,000 252,346 11,345 263,691 1,049,691 30,309 30,309 52,500 |12/15/2021.... | 4FE...
90320X AA 9 |UPCBFIN VILTD . | 08/24/2016. | VARIOUS, 954,053 912,000 942,769 935,442 (1,934) (1,934) 933,508 20,545 20,545 | .......66,612 | 01/15/2022.... | 3FE........
914906 AP 7| UNIVISION COMMUNICATIONS  .....cocoovvrencrcrcrcrccccs . [ 08/30/2016. | JP MORGAN.........ccieiececerevirsrcririciren [ covvivevivenesssenenesesssesens | covsssssssss 724,613 678,000 684,555 682,834 (396) (396) 682,438 | ..o | i 42174 | oo 42,174 | .......44,112 | 09/15/2022.... | 4FE.......
914906 AR 3| UNIVISION COMMUNICATIONS..........cccooosmrvmmrrrennnnne | . | 09/12/2016. | JP MORGAN 2,340,625 2,250,000 2,231,000 | ...........1,688,750 37,727 1,587 39,314 2,233,065 cerreneren 107,560 | 107,560 | ........95,524 [05/15/2023.... | 4FE........
914906 AS 1| UNIVISION COMMUNICATIONS..............cccooeoeeeeeeecccccee | . | 08/02/2016. | BANK AMERICA MERRILL 309,375 300,000 304,125 286,500 | .............17,411 (208) | oo | v 17,206 303,706 5,669 5669 | .....14,948 [02/15/2025.... | 4FE......
92769V AF 6 | VIRGIN MEDIA FINANCE PLC.......ccoovommerrrirrcreiircrennns . 108/02/2016. | BARCLAYS.......oooerrerrmrerenneennees | everversissmsssssssesesses | evevneeens 1,012,500 | cooeeee 1,000,000 | ..cooveveee 1,008,250 985,000 23,149 (415) 22,734 v 1,007,733 4,767 4767 | .......48,167 | 10/15/2024.... | 4FE........
949746 RN 3 |WELLS FARGO & CONEW..........cccoouvvivmmmveriisrnrerinennnns | . | 08/02/2016. | CITIGROUP 825,000 750,000 750,000 750,000 0 cervrrereeen 190,000 | oo | s 75,000 | oo 75,000 | .........28,029 |01/01/9999.... | 2FE........
966387 AV 4| WHITTING PETROLEUM CORP .. .| 07/08/2016. | EXCHANGE 36,990 951 37,941 82,000 2,252 2,252 6,552 |03/15/2021.... | 3FE...
966387 AX 0| WHITING PETROLEUM CORP.........ccccoevumvrrmerennnnenens | . | 07/08/2016. | EXCHANGE 70,000 70,000 70,000 51,100 | cooverceeern 18,900 | oo | e | ceivenienins 18,900 70,000 0 | v 2,489 |04/01/2023.... | 4FE........
969457 BV 1| WILLIAMS COS INC DEL........ccoevvrevrmrrrcsmrnrrsscrerrennnns | - | 09/15/2016. | JP MORGAN 51,375 50,000 47,625 4 4 47,629 3,746 3,746 687 |06/24/2044.... | 3FE........
96950F AM 6| WILLIAMS PARTNERS L P........covouerrrirerriiicrrisisenens . | 08/02/2016. | JP MORGAN 580,326 600,000 | .covervvene 495,500 3,713 3,713 cereeennnn 499,213 81,113 81,113 | ........10,822 | 03/04/2024.... | 2FE........
97314X  AM 6 | WIND ACQUISITION FIN SA........cccooviivmmmiiisnveirinnne | - | 09/13/2016. | VARIOUS. 810,750 800,000 800,000 788,000 | cvvovererers 12,000 | coooiieriiirierines | e | e 12,000 800,000 | ovoorveerrrrereeerine | cverirereins 10,750 | covvvoene 10,750 | ........44,234 | 07/15/2020.... | 3FE........
98212B  AG  8|WPXENERGY INC . | 06/28/2016. | DEUTSCHE BANK 244,375 250,000 250,000 202,500 | .oovvveeB7,500 | i | e | i 47,500 250,000 (5,625) (5,625)| .........19,536 | 08/01/2023.... | 4FE........
98877D AC  9|ZF NORTH AMER CAP.. . 109/14/2016. | BANK AMERICA MERRILL 1,215,250 1,150,000 1,132,785 1,005,375 34,208 975 35,183 1,134,308 80,942 80,942 04/29/2025.... | 3FE...
BL0001 63  8|SUNPRODUCTS CORPORATION..........ccocvmvmvevmvrrirnnnns . [ 09/01/2016. | VARIOUS........oovvvvvvvvvrvrvrvrvrvnvnnnsnnneninns | covvovssssssssssssssssssssesens | cosssssssssns 499,658 | ............ 499,658 | ............ 477922 | oo 466,681 | .............11,926 3,513 [ oo [ ceveieieieie 15,439 | oo | corriieeeeeee82,120 | s | i 17,538 | oo 17,538 01/01/2020.... | 4FE........
BL1134 53  7|RUE21INC e . | 07/28/2016. | GOLDMAN SACHS 583,603 | .....ccc.. 1,238,128 | .coeceeee 1,151,150 | oo 992,979 | ............165,586 9,093 | i | i AT4,679 | oo [ e 1,167,658 [ s rrvenennn(584,055) | ...........(584,055) | ........53,053 |10/10/2020.... | 4FE........
BL1245 33  3|JCREWGROUPINC .. . | 07/29/2016. | VARIOUS, 2,834 2,834 2,654 1,827 847 17 864 2,691 143 143 773 |03/05/2021.... | 4FE........
BL1650 29  2|ONEX cetiiissssssssssssssssssssssssssssenens | o | 0412712016, | VARIOUS, (104) (31,489) | oo 19,643 | s | e | i, 19,643 (104) (104) | s 491 | 02/03/2022.... | 4FE........
BL1658 04  8|SS&C TECHHOLDINGS INC ......ccoooovurimerinerirnennnnn | . | 07/29/2016. | VARIOUS. 299,178 297,400 295,913 294,797 1,217 118 1,335 296,133 3,045 3,045 9,516 | 07/08/2022.... | 3FE........
BL1728 61  9|BASSPROGROUPLLC cevveresssssssssssssssssssssesens | < | 04113/2016. | GOLDMAN SACHS (6,343) (33,246) 31,534 31,534 (6,343) (6,343) 06/05/2020.... | 4FE........
BL1731 73 8 |ENDO INTERNATIONAL . | 07/14/2016. | VARIOUS. 492,790 ...498,750 ...497,503 6,109 93 6,202 97,681 (4,891) (4,891) 06/24/2022.... | 3FE...
BL1753 27  8|SS&C TECHHOLDINGS INC  .....ccccoovvommrvvrrrnennnnn | . | 07/29/2016. | VARIOUS. 39,612 40,883 40,679 17 23 194 40,720 (1,108) (1,108) 886 |07/08/2020.... [ 3FE........
BL2136 43  2|EXAMWORKS GROUPINC ... | - | 08/08/2016. | GOLDMAN SACHS........cooovcvcicviii [ cvvvevevevevevevsvenesssesesnns | s 426344 | ............. 425,000 | ........... 424,700 0 cooverenen 424,700 1,644 1,644 06/17/2023.... | 4FE........
BL3298 77 7 |RENAL CARE GROUP INC ceevveennesennssssesnsesseeneens |« | 07113/2018. | VARIOUS......occvvvverrireneirsenniiiseneins | ovvereiinecrinnneesesnneens | vvvevenins 1,164,755 | .......... 1,172,063 | ........... 1,160,636 | ...........1,160,342 470 763 1,233 v 1,161,576 3,180 3,180 | ........27,962 | 11/17/2022.... | 4FE........
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00206R  BX 9 |AT&TINC C|07/13/2016. | T D SECURITES.........ccccccvcccviviviciiicns | covsssssssssssssssssssssssssis | cvvvevenens 3,150,370 2,935,000 2,935,000 2,935,000 0 2,935,000 218,370 | 215,370 | .......72,741 | 11/25/2020.... | 2FE.......
009089 AB 9| AIR CANADA 2013-1......cccoovmrimcrrnrincrireninssiiennennnes | A 08/02/2016. | BANK OF NOVA SCOTIA 207,821 201,984 201,126 201,263 53 53 201,316 6,505 6,505 | .......... 7,841 | 11/15/2022.... | 2FE........
009090 AC  5[AIRCDAPASS THRU TR......cccooveemmmmrermrmreisnrnrrennnnnn | A 08/02/2016. | CIT GROUP 97,250 | coocveveeens 100,000 | ..oovvevenene 100,000 94,897 5,103 5,103 crevernnnn. 100,000 (2,750) (2,750) | oo 4,444 | 03/15/2020.... | 3FE........
06367V 6B 6 | BANK MONTREAL C| 08/09/2016. | WOOD GUNDY. 5,986,194 5,827,000 5,824,727 5,824,727 0 5,824,727 v 161,466 | 161,466 | ....... 112,194 | 03/16/2022.... | 1FE..
06367V HF 5| BANK OF MONTREAL........ccccovurmmrvirnerirmerinerirnenennennnen | C| 07/12/2016. | CIBC. 6,251,400 6,000,000 6,274,680 (50,669) (50,669) 6,224,011 27,389 27,389 | ... 161,731 | 09/13/2018.... [ 1FE..
064149  8J 9| BANK NOVA SCOTIA .| C| 07/06/2016. | SCOTIA 5,008,000 5,000,000 5,000,023 4,999,824 10 10 4,999,833 8,167 8,167 05/01/2018....
064151 BL 6 |BANKNOVA SCOTIAHALIFAX ..o C| 07/06/2016. | SCOTIA.......rieeiiriireiiiriiseiienninens | o | e 1,772,056 | .......... 1,730,000 | .cooee 1,766,365 (147) (147) ...1,766,218 5,838 5,838 06/15/2020.... | 1FE..
07329V AJ 9 |BCIMC RLTY CORP........oorirmvermrerermrerereenereseennrennnns C| 06/28/2016. | DOMINION SECURI 3,517,865 | ............ 3,464,000 | ............ 3,473,976 ....3,468,103 (1,373) (1,373) ....3,466,730 51,135 51,135 93,053 |06/29/2017.... | 1FE..
07813Z BK 9 |BELL CANADA C| 08/09/2016. | RBC DEXIA, 11,512,620 | .........10,500,000 | ......... 11,580,660 crererenens(107,631) | s | ceereeeeene(107,631) | i | e 11,473,029 39,591 39,591 | ... 266,775 |02/26/2019.... | 2FE..
07813Z BM  5|BELL CANADA .. | C107/18/2016. [ W D LATIMER......ocrievrreriicnrirenienns [ v | v 4,647,465 | ... 4,500,000 | ........... 4,604,310 ....4,565,954 (21,202) (21,202) o AB4AT52 | e L A02,713 | e 102,713 | ... 168,903 |09/13/2017.... | 2FE...
07813Z BN 3 |BELL CANADA . | C| 06/30/2016. [ DOMINION SECURI........cocovumrmrermrenns [ eorvvriviimimiiinininininiinnns | cveveieies 4,529,267 | ..oooveven 4,280,000 | .oovvveve 4,600,837 ...4,478,381 covverenenen(B2,TTA) | s (B2TT4) [ ..4,435,607 93,660 93,660 | ... 145,060 | 04/26/2018.... | 2FE....
07813Z BU  7|BELL CANADA C| 09/16/2016. | MILLER TABAK. 5,409,382 5,428,000 5,417,361 241 241 5,417,602 (8,220) (8,220) 10/01/2021....
112822 AA 6 |BROOKFIELDRENENG PART ..o C| 08/11/2016. | T D SECURITES, 3,228,023 | ........... 3,095,000 3,094,876 3,094,876 0 3,094,876 LA33147 | 133,147 81,949 |06/02/2025.... | 2FE...
112822 AL 2|BROOKFIELD REN ENG..........ccevevevevrnenensnsnsnsnnnennnns | C| 0812612016, [ VARIOUS.......oovvvvvvvvvvvenvivnsvensnsnsnsnsssnnns [ wovsssssssssssssssssssssssnenns | cvevererens 1,011,125 | oo 1,000,000 999,500 1 1 999,501 | ..oovvveveveveverinininens | eeveeeeeeeiens 11,624 | oo 11624 | .......... 1,840 | 01/15/2027.... | 2FE..
135952 HzZ  2|CIBC. C| 07/07/2016. | NBCS SECURITY .....overuumrrirrrinerienns | cvvrerniineriieesieneseseeniins | coeenienens 7,790,969 | .......... 7,675,000 | ........... 7,829,645 ....1,780,940 (30,979) (30,979) T TA9,981 | s | i 41,008 | ...ccvvvenen 41,008 | ... 133,183 | 10/18/2017.... | 1FE........
136442 AW 7| CANADIAN PACIFICRRCO  ...oovovvvvvevevevcrererevererenenens C| 08/09/2016. | RBC DEXIA..........oocoiiiiicvivivcvivcviiiiiicns | covsisisiscsssssssssssisisisiss | cvvvevenes 2,741,324 2,535,000 2,895,507 2,817,929 covverenennn(T0,743) | s 70,743 [ oo ...2,747,186 (5,863) (5,863)| ....... 110,472 | 06/01/2018.... | 2FE........
14161Z CE 6 [CARDSII TR .. | C| 08/24/2016. | T D SECURITES. 3,885,303 3,779,000 | ........... 3,779,000 3,779,000 0 3,779,000 | oo ...106,303 | ..ccoouuueee 106,303 10/15/2020.... | 1FE........
14911Z AR 2| CATTERPILLARFIN SERVLTD .......cccoovvrrvmmvvrrisnnenens | C[ 09/01/2016. | WOOD GUNDY.......ooovermverercvcrierenes [ v | s 1,007,270 | ....ccceo.. 1,000,000 999,810 999,837 32 32 999,868 7,402 7,402 06/03/2019.... [ 1FE........
17039A AE 6| CHOICE PROPERTIES REIT. . | A| 09/15/2016. | RBC DEXIA 2,266,276 2,248,000 2,248,022 2,248,000 0 2,248,000 18,276 18,276 09/14/2020....
206519 AA 8| CONCORDIAHEALTHCARE..........ccccouerimmremnerinnreennnes | A] 08/15/2016. | CITIGROUP........corvvuiiiiiinrieriinnis | cevevienninesiensineniens | cvevieeeines 113,625 | cooovirs 150,000 | ocovvris 150,815 | cocoveri 130,875 | ..............19,910 (173 [T I, 19,856 ... 160,732 (37,107) (37,107) | ooooved 9,436 | 04/15/2023.... | 5FE........
23384N AV 9| DAIMLER CANADA FINANCE........cccoornmurrmerrnererneners | C| 08/19/2016. | T D SECURITES....oovvorerervererernvniines | cvverirereenerirnseissrnnne | cvvveeneed 5419429 | ... 5,406,000 | ............ 5,406,676 (5) (5) 5,406,672 | oo | s 12,757 | oo 12,757 13,075 | 07/08/2021.... | 1FE........
25675T AD 9| DOLLARAMA INC. C| 09/13/2016. | WOOD GUNDY. 631,429 628,000 628,000 0 628,000 3,429 3,429 2,252 | 07/22/2021.... | 2FE...
292502 AV 0|ENBRIDGE PIPELINES, C|09/19/2016. | NATIONSBANK..........coovvveemrveicrerniins [ comrrveirerevcissnnicisennns | v 1,652,682 | .......... 1,637,000 | ........... 1,636,853 3 3 1,636,856 | oo | e 15,827 | 15,827 | oo 5,920 | 08/10/2026.... | 2FE...
316701 AA  9|FIFTH AVENUE LP .| C| 08/05/2016. | ISSUE CALLED at 100.000. 46,561 46,561 50,244 49,137 (250) (250) 48,888 (V7.0 ) I 2,193 |08/05/2021.... | 1FE........
31943B  BF 6| FIRST CAP REALTY INC C| 08/23/2016. | T D SECURITES. 2,527,200 2,250,000 2,575,575 2,520,833 (38,766) (38,766) 2,482,067 45133 | ... 103,734 | 04/30/2020....
319438 BW  9|FIRST CAPRLTY INC C| 08/04/2016. | NBCS SECURITY....ooovvvvvrrieinieinieicieies | covsesssisssssssssssisisssisins | cvvvevenens 1,647,900 | .oovoveven 1,500,000 | .oovoveven 1,635,975 (3,022) (3,022) 1,832,953 | s [ el 94T | 14,947 | ........34,021 | 07/31/2025.... | 2FE....
458232  AC 6 |INTACT FINANCIAL CORP.........ccoeervvmmerremrerrirnrenneens | C[ 0911412016, | SCOTIA.....vvvverrrevmrrrerseenrirnernrinnens [ vvveresimnesessneeresneeens | nverennns 1,408,450 | ......c.... 1,250,000 | .ccovereee 1,408,425 (6,093) (6,093) ...1,402,332 6,118 | ........34,526 |08/18/2021.... | 2FE...
45834Z  AB 5 |INTERPIPELINE LTD....oooioiireeicrecscceeiesvecisneciiinns C| 08/09/2016. | NEWCREST CAP.........ocoommrmricverniis [ covrevcivenevcissnnicsennns | cvevevenenn 2,602,625 2,500,000 2,653,075 2,629,477 (30,271) (30,271) 2,599,206 3,420 3,420 99,393 |07/30/2018.... | 2FE...
539481 AJ  0|LOBLAWCOSLTD . | A| 09/14/2016. | NATL FINANCIAL SERV. 2,864,600 2,500,000 2,886,629 2,851,388 (29,592) (29,592) 2,821,796 | ccovvvvevrrrrrrerrnniens | e 42,804 | ............. 42,804 | ... 123,830 | 09/12/2023.... | 2FE....
68245X  AB 5[ 1011778 B.C. UNLIMIT....cooooiriiriirirerinniresiesiiens A[09/13/2016. [ VARIOUS.........coovorrinrriinriinniisnriinnns [ cveriensinesiensinesiennns | cvieriins 1,446,617 | cooee 1,400,000 | .coovereee 1,400,538 ....1,400,476 (43) (43) 1,400,432 | s | i 46,184 | .....cco...c. 46,184 | .........73,961 | 01/15/2022.... | 4FE...
766910 AV 5|RIOCAN REIT. 07/19/2016. | T D SECURITES 2,606,029 2,560,000 2,607,846 2,606,926 e (T2T) [ s L(11,727) 2,595,199 | oo | e 10,830 | oo 10,830 | ........64,716 | 03/05/2018.... | 2FE....
780086 FE 9 |ROYAL BANK CANADA 09/07/2016. | WOOD GUNDY. 2,128,158 1,800,000 .12,157,658 (69,726) (69,726) 2,087,932 | .o [ 40,226 | ... 40,226 | 222,904 |07/12/2018....
86721Z AC 3| SUNCOR ENERGY INC......coetvumriirrrirriieriicsesiesiinenes 09/08/2016. | VARIOUS 5,377,234 5,000,000 | ........... 5,459,250 ....5,447,683 oo (112,148) [ i | een(112,148) 5,335,534 [ .ooooovrrreriesriiieni | e 41,699 | i 41,699 | L 208,421 |05/22/2018.... | 1FE..
86721Z AL 3 [SUNCORENERGY INC.........cccovvvvvvvvvrrrvrvnrrrnrvvnreverevnenee | C| 0712612016, | SCOTIA...covvvvrvrrrcrrrerecencecncceeeenneneneneeees | covsesisisssssssisssssssisiiins | cvvveveiens 1,692,605 | ........... 1,604,000 | ..oocvevens 1,598,595 ...1,699,424 420 420 ....1,599,844 33,581 |11/26/2021.... [ 1FE....
8797MM  AZ 6| TELUS CORP 09/13/2016. | NATL FINANCIAL SERV. 2,212,194 2,211,000 2,210,160 2,210,370 197 197 2,210,567 32,302 | 03/27/2018.... | 2FE...
891145 7U  2|TDBANK 07/13/2016. | SCOTIABANK........oovverrcreriircrenns | cevrerserereisesenissnnnnns | cvvvernnnd 8,103,643 | .......... 7,940,000 | ........... 7,940,000 0 7,940,000 | oo v 163,643 | 163,643 | ........58,721 | 03/08/2021.... | 1FE.......
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891145 T7 9| TORONTO DOMINION BK ONT C| 09/20/2016. | WOOD GUNDY.......ocovvvvvvvveveveverereverenes | covsssssssssssssssssssssssssins | cvvvevesens 2,792,132 | ......... 2,571,000 | .......... 2,701,787 2,693,825 (9,427) (9,427) 2,684,398 e 107,734 | 107,734 | ........96,802 | 07/24/2024.... | 1FE........
90664Z AW 0 [UNION GAS LTD. C| 08/18/2016. | RBC DEXIA.........ooooriineririinciieniiens | v | e 1,068,620 | ........... 1,000,000 999,460 1 1 999,461 69,159 69,159 8,745 | 06/01/2046.... | 2FE........
949746 RQ 6 | WELLS FARGO & CO NEW C| 08/24/2016. | VMDM VALEURS............occovmrvrcvernnin [ crmrererernvcissenreisnenne | v 4,315,751 | .......... 4,020,000 | ........... 4,031,398 ...4,030,815 (642) (642) ...4,030,173 285,578 285578 | ....... 120,540 | 05/21/2025.... [ 1FE........
95751Z AR 4| WESTCOAST ENERGY INC........ccooeurremrrrreressenreennnnne | C| 09/15/2016. | RBC DEXIA 3,084,912 2,928,000 | ............ 2,926,800 2,926,800 0 2,926,800 crreeen108,112 | 158,112 | ........86,645 |12/08/2025.... | 2FE........
BL1668 87 2 |VALEANT PHARMACEUTICALS INTERNATIONAL...... | A| 05/18/2016. | VARIOUS. (6,852) (17,570) | cvvovereeenn 16,264 | oo | e | veveeeninens 16,264 (6,852) (6,852) (2,666) | 03/13/2022.... | 3FE........
BL1813 22 1|CONCORDIA HEALTHCARE. A| 08/16/2016. | GOLDMAN SACHS 175,688 ..175,688 ...168,469 274 274 68,743 6,945 6,945 2,327 | 04/15/2023....
U60901  AC 6| MOLSON COORS INTL LP......cvvuiririineiieriineiieniis C| 09/19/2016. | M&T ..ot | v | coeesienens 1,044,791 | s 1,035,000 | ........... 1,034,762 ...1,034,784 56 56 ....1,034,840 9,951 9,951 23,543 | 09/18/2018.... | 2FE........
00772B AP 6 |AERCAPIREAND CAPLTD  .....cccoccvvvevevvsencnennns | F | 08/25/2016. | JP MORGAN 264,845 250,000 251,250 (72) (72) 251178 [ oo [ e 13,667 | covvveves 13,667 | oo 7,676 | 07/01/2022.... | 2FE........
00772B AQ 4| AERCAP IRELAND CAP LTD.......vereverererererenssesenenens R| 08/02/2016. | BARCLAYS..........ccovvvvvrmvmvermvnrnrernsssnnens | cvovevesesesesssesesesiseninons | cvvvveeeeeeee 798,135 750,000 740,750 937 937 ....741,687 56,448 56,448 ....27,268 | 10/30/2020.... | 2FE........
034863 AN 0| ANGLO AMERICAN CAPITAL .. | F|06/29/2016. | DEUTSCHE BANK.........coeveemrrmmriennns [ rereeenrirerissiserienens | cvvvenninenes 192,250 | .ooovvrenene 200,000 | .covrvriienes 179,750 1,240 1,240 180,990 | e | i 11,260 | oo 11,260 | .......... 4,652 | 05/14/2020.... | 3FE........
151200 BU 6| CEMEX SABDE CV......cccccoooeemevevesvvvvvvevevcvcccvcccscceccreccces | F| 08/03/2016. | BANK AMERICA MERRILL....ocoovvvcvene | oo | v 443708 | ............ 400,000 399,944 37 37 399,981 | ..oovoveveveveviririninins | e 43727 | oo 43,727 ...12,228 | 04/16/2026.... | 4FE........
22546D AB 2| CREDIT SUISSE INTERNATIONAL .| F| 08/02/2016. | BARCLAYS 1,035,000 1,000,000 1,031,750 1,027,966 3,784 3,784 1,031,750 3,250 3,250 01/01/9999....
780099 CJ 4 |ROYALBK OF SCOTLAND........ccooocommmrmiimnnreivsnnneennne | F| 08/11/2016. | VARIOUS.........ooovrriienrisnnniiiins [ o | cvereviiennd 478,500 500,000 500,000 500,000 0 500,000 (21,500) (21,500) 12/31/2099.... | 4FE........
806261 AM 5[ SCHAEFFLER FINB V.....cooccomververmrcreirrenrcisnenriennennenes | F| 09/13/2016. | BANK AMERICA MERRILL 522,250 500,000 500,750 | oo 491,500 9,250 (49) 9,201 500,701 21,549 21,549 05/15/2023.... | 3FE........
80627D AC 0| SCHAEFFLER VERWALTUN.......cccoevrenerivnnniennrnnnnnnes | F| 09/21/2016. | VARIOUS 600,061 600,000 600,000 0 600,000 75 75 261 [09/15/2026.... | 4FE........
3899999. Total Bonds - Industrial and Miscellaneous -......228,276,781 | .......223,260,625 | ....... 226,186,118 | ...... 142,461,271 3,957,915 (544,697) 0 [ 3,413,218 0 225,072,174 0 3,204,613 3,204,613 | ....6,872,853 XXX XXX
8399997. Total Bonds - Part 4. .......552,186,027 | ......510,066,204 | ....... 554,762,849 | ... 231,836,965 | ......... 3,957,915 | ........(1,943,224) | o0 | s 2,014,691 .0 ] .....547,364,617 .0 ...4,821,413 ...4,821,413 | ..11,949,999 XXX XXX
8399999. Total Bonds. .......5562,186,027 | .......510,066,204 | ....... 554,762,849 | ....... 231,836,965 | .......3,957,915 | ........(1,943,224) | ..........ccc.........00 .....2,014,691 .0 | .......547,364,617 .0 ...4,821,413 ...4,821,413 | ..11,949,999 XXX XXX
Common Stocks - Industrial and Miscell
000957 10 O|ABMINDUSTRIESINC  .cocooivovirirreiserireeeisenieeniene . 109/08/2016. [ SANFORD BERNST.........ccovvueruervrrires [ v 1,990.000 | .ooccocvvveneeas 79,063 XXX 64,574 0 64,574 | oo | e 14,489 | .o 14,489 | oo 589 XXX | IS
002824 10 0 [ABBOTTLABS . 08/17/2016. [ BONY.......vvoervercrerissneeniesnenmssneees | cereesenens 50,000.000 | ........... 2,235,896 XXX ] 1,302,853 ...2,245,500 | ...........(942,647) e (942,847) | e ....1,302,853 933,043 933,043 39,000 XXX I
007903 10 7 [ ADVANCED MICRO DEVICES .........ccoeevemmrmreenennnnene | - | 06/29/2016. | SANFORD BERNST. 26,900.000 | ..cooerirenee 138,922 XXX | 125,395 | .ccviiiiiens 77,203 | cooveeereed8,192 [ s [ [ 48,192 125,395 | i | i 13,527 | oo 13,527 | oo XXX | F—
00817Y 10 8 |AETNAINC. . | 08/02/2016. | BONY. 20,000.000 2,330,769 XXX 473,150 ...2,162,400 | ........(1,689,250) +(1,689,250) | ..ooooos e AT3150 | s ....1,857,619 ....1,857,619 XXX I
01626P 40 3| ALIMENTATION COUCHE TARD.........cccuvmmvmvermrmrererenens .| 09/09/2016. [ VARIOUS.........coovvvvvvvevererrvevnsvnsnssnvnnens | coveverenens 14,754.000 | .....ooooeeen 971,072 XXX ] 902,086 | .............. 428,258 1,357 1,357 902,086 68,985 68,985 XXX I
025816 10 9| AMERICAN EXPRESS . | 08/08/2016. | BONY. 95,000.000 6,170,644 XXX 7,585,621 6,607,250 .978,371 7,585,621 414,976) | . 1,414,976) XXX
032511 10 7| ANADARKO PETROLEUM CORP .| 06/29/2016. [ JP MORGAN..........oooooiviiiicriiiicsisiicsian [ oo 50,000.000 | .......... 2,673,947 XXX 2,387,300 0 2,387,300 286,647 286,647 XXX I
032654 10  5[ANALOG DEVICES . | 07/26/2016. | BONY. 30,000.000 | ........... 1,887,577 XXX | 1,284,003 ...1,659,600 | ...........(375,597) (375,597 | v ....1,284,003 603,574 603,574 25,200 XXX | E—
037833 10 0 [APPLE COMPUTER . | 08/29/2016. | BONY. 62,000.000 | .......... 6,719,391 XXX ] 6,402,230 ....1,263,120 94,763 94,763 8,402,230 | oo LG317,161 | 317,161 ....76,920 XXX I
057224 10 7|BAKERHUGHES, INC.........ccccoococvvvcvirerrrernrnrinnnennnns |+ | 0811212016, [ BONY..oooooooiveveieiiviiiiiviiivivisisisisisinininnns [ wovevernnen 50,000.000 XXX ] 901,289 ...2,307,500 | ........(1,406,211) ....(1,406,211) 901,289 coeee1,669,427 ....1,669,427 ..41,309 XXX I
089302 10  3|BIGLOTSINC . [ 08/25/2016. [ VARIOUS.........ocoomerimrinerinerineriienns [ v 4,957.000 XXX | s 220,991 | s 191,043 29,948 29,948 220,991 | oo | e 46,418 | oo 46,418 | ... 3,473 XXX I
109641 10 0|BRINKER INTERNATIONALINC ..........ccoovvvvvvvrvcvrrrnencee | . | 08/30/2016. | SANFORD BERNST........ococvvvevvvevevevenes [ covereseseie 1,650.000 XXX 79,101 0 79,101 9,119 9,119 XXX I
12621E 10 3| CNO FINL GROUP INC. . | 08/08/2016. | SANFORD BERNST 8,430.000 XXX ..484,464 542,729 (58,265) (58,265) 84,464 (32,102) (32,102) 6,255 XXX
127387 10 8 | CADENCE DESIGN SYSTEMS INC........cccccoouvvrmeruennnns | . [ 07/08/2016. | BONY. 50,000.000 | ........... 1,251,488 XXX | 114,156 ....1,040,500 (926,344) (926,344) cererereeen TT4156 | cerenn 1,137,332 LW 1187,332 [ XXX | IS
149123 10 1| CATERPILLAR INC DEL.......cvvvvvrrrvrcvnncrcrcrcscscscsnscncnenes | . | 07/08/2016. | BONY. 20,000.000 | .......... 1,546,558 XXX ] 893,400 ...1,359,200 | ...........(465,800) <......(465,800) 893,400 653,158 653,158 ....30,800 XXX I
163851 10 8| CHEMOURS CO. . | 08/18/2016. | VARIOUS. 206,000.000 2,510,014 XXX | 1,287,500 o 1104,160 | 183,340 | s | i | e 183,340 e 1,287,500 | e 1,222,514 ...1,222,514 ...18,540 XXX | E—
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168905 10 7| CHILDREN'S PLACE . | 08/04/2016. | VARIOUS........coovvvvvevvvvverernvensnirsssnenins | coverererenens 4,454.000 | coovvvvv 358,777 XXX ] 265444 | ............. 192,317 8,661 8,661 265,444 93,333 93,333 2,264 XXX I
191216 10 0| COCACOLACO . | 06/30/2016. | VARIOUS. 50,000.000 2,261,071 XXX | 2,036,555 | ..........2,148,000 | ..........(111,445) conenen(111,445) 2,036,555 224,516 224,516 | .........35,000 XXX IS
23317H 10 2| DDR CORP. . | 09/23/2016. | SANFORD BERNST 30,010.000 555,173 XXX 488,256 | .............. 505,368 | ............. (17,112) cevrreene(AT2) [ | ... 488,256 66,917 66,917 | .........16,581 XXX | E—
235825 20 5 [DANAHOLDINGS CORP........ccouurvummmereermmererrnenreennens | - | 06/29/2016. | SANFORD BERNST. 5,240.000 54,888 XXX | 112,837 | cooverins 72,312 | coieeeeenB0,525 [ i [ [ 40,525 | .o | e 112,837 (57,949) (57,949) 629 XXX | E—
235851 10 2| DANAHER CORP . | 07/02/2016. | RETURN OF CAPITAL 225,198 XXX 225,198 225,198 0 225,198 0 XXX I
268648 10 2| EMC CORP/MASS .| 07/19/2016. | VARIOUS. .550,000.000 5,036,002 XXX 4,721,413 .14,124,000 402,587) .(9,402,587) | .. 4,721,413 10,314,588 | ......10,314,588 | .......155,250 XXX
291011 10 4 |EMERSON ELEC CO.......cocommirrriinnineriinnineriiensiienes . 108/03/2016. [ VARIOUS.........ccoooovrvimmriinriinriieniienins [ ceriinens 140,000.000 | ........... 7,399,245 XXX ] 4,239,740 | ...........6,696,200 | ........(2,456,461) ceeer(2,456,461) [ oo | 4,239,740 | cerennn3,169,505 | ........3,159,505 | .......133,000 XXX | E
31787A 50 7 |FINISAR CORP. . | 09/16/2016. | SANFORD BERNST 20,850.000 | .............. 471,390 XXX 303,159 303,159 0 303,159 creren 168,231 | 168,231 | v XXX | E—
33582V 10 8 |FIRST NIAGARA FINL GP INC........cccoovveemmmmreesennrrennne | - | 07/19/2016. | SANFORD BERNST. 59,140.000 596,361 XXX ] 569,145 | ......o......d 641,669 | .....cooeennd (72,524) cevvernnennns(72,524) 569,145 27,216 27,216 | ..ot 9,462 XXX | F—
369604 10 3| GENERAL ELEC CO.......cocevevermmrvcverrnrncncrrsreenercnennns | - | 08/03/2016. [ JP MORGAN.......cooivirricrierineriiiens [ cereiens 100,000.000 | ........... 3,109,952 XXX ] s 1,620,000 | ...........3,115,000 | ........(1,495,000) creeer(1,495,000) [ oo | e 1,620,000 | oo v 1,489,952 | .........1,489,952 | .........69,000 XXX | E
37045V 11 8| GENERAL MOTORS. .| 07/01/2016. | BANK AMERICA MERRILL 2,206.000 41,441 XXX 6,665 53,650 | ............ (46,985) covverennnn.(46,985) 6,665 34,776 34,776 XXX I
387328 10 7| GRANITE CONSTRINC. . | 08/16/2016. | SANFORD BERNST .9,610.000 471,308 XXX ..278,702 ..412,365 133,663) (133,663) 278,702 XXX
402635 30 4| GULFPORT ENERGY CORP.........ccccoocemmmrvivincnciiennnens | - | 07/07/2016. [ SANFORD BERNST.........coooorviircrinns | o 10,310.000 | .............. 315,464 XXX 312,865 0 312,865 XXX | E—
447011 10 7 [HUNTSMAN CORP. .| 06/28/2016. | SANFORD BERNST.........cccccvevevevavere [ vovererenan 10,120.000 | ...oooovveeees 134,704 XXX ] 225792 | coovovccn. 115,064 | oo 110,727 | i | o | v 110,727 225,792 (91,088) (91,088) 3,795 XXX I
45073V 10 8|ITTINC. . 107/20/2016. [ SANFORD BERNST.........coovvmmrienvrres [ v 5,440.000 | ..o 179,441 XXX | 253,332 | s 197,581 55,752 55,752 253,332 | oo | e (73,891) | voveeereenn(73,891) | o 1,993 XXX | IS
45168D 10  4[IDEXX LABS CORP . 08/02/2016. [ BONY........oooooeveveveeemeeivivesiissesmsmmesinnnens | covevesenend 60,320.000 | ........... 6,252,586 XXX ] 196,711 | ..........4,398,534 | ........(4,201,823) crererei(8,201,823) | i | v 198,71 [ w0000 8,065,875 | ........6,055,875 | .ooooovvrriir XXX I
457187 10 2| INGREDION INCORPRTD......ccccovvrmmerrermserrirsennennnenees | - | 08/24/2016. | VARIOUS 3,695.000 | ....cooos 491,416 XXX 310,283 | .cocvvnnens 354,129 | ..ccceouennd (43,846) cevereeennn(43,846) 310,283 e 181,132 | 181,132 | oo 5,124 XXX | E—
459200 10 1| INTERNATIONAL BUSINESS MACHS..........ccccovvvvrranns . | 08/11/2016. | VARIOUS, 35,000.000 5,653,722 XXX 571,823 | .........4,816,700 | ........(4,244,878) v (4,244,878) 571,823 5,081,899 5,081,899 | .......115,500 XXX | E—
478160 10 4| JOHNSON & JOHNSON . | 06/30/2016. | BONY... 0,000.000 7,118,817 XXX 3,676,849 6,163,200 486,351) .(2,486,351) 3,676,849 ,441,968 3,441,968 XXX
49338L 10 3| KEYSIGHT TECHNOLOGIES INC .......cccoovviiirririiirncnns . [ 06/29/2016. [ SANFORD BERNST.........ccovvmeruenvrrires [ overireraians 3,990.000 | ..oovvvenen 115,928 XXX | s 151,996 | .ocovvris 113,037 38,959 38,959 ceerevennnn. 151,996 (36,068) (36,068) XXX | E
512807 10 8|LAMRESEARCH CORP........cccoocivmmrmrrirmrerrernrercrennnens | - | 09/22/2016. | SANFORD BERNST. 5,320.000 | ..oovrrener 492,714 XXX | e 190,008 | .............. 422,514 (232,506) (232,506) crevernnn. 190,008 302,706 302,706 | ........... 4,788 XXX | E—
521865 20 4 |LEARCORP. . | 06/29/2016. | SANFORD BERNST.........covvvvurmrrevnnas | corirrerenans 1,080.000 | .oovvrivenes 111,199 XXX 91,543 28,251 | .o (18,344) cerennenn(18,344) 91,543 | oo | i 19,656 | ..ooovvvenee 19,656 | oo 706 XXX | F—
526057 10 4| LENNAR CORP . | 07/14/2016. | BONY. 50,000.000 | ........... 2,433,287 XXX ] 2,569,220 | ...........2,445500 | ... 123,720 | oo [ e [ s 123,720 2,569,220 reeennn(135,933) [ ..........(135,933) | ........... 4,000 XXX I
55345K 10 3 |MRC GLLOBAL cocvivnvivininisssisssisisisisisssisessnssinenes | | 08/31/2016. | SANFORD BERNST....coovovevevivviiciirs [ v 9,280.000 | .............. 137,972 XXX ] 146,393 | coovvvveree 119,712 26,681 26,681 coeverenen 146,393 (8,421) (8,421) XXX I
55616P 10 4| MACYSINC . | 06/27/2016. | VARIOUS. .150,000.000 4,712,117 XXX 5,102,600 5,247,000 144,400) (144,400) | .. 5,102,600 (389,883) (389,883) | .......164,625 XXX
59001A 10 2| MERITAGE HOMES CORP.........cccccoeeeeemevemevevevivercrcrcnc | . | 09/14/2016. | SANFORD BERNST........ooovvvvevvvevevivines [ cevmieieie 19,550.000 | ...ooooeeeeen 675,214 XXX 604,166 664,505 (60,338) (60,338) 604,166 | ..o | eriiriiiinnns 71,048 | oo 71,048 | ..o XXX I
595112 10 3| MICRON TECHNOLOGY INC......coooommerveercrrieecreiinens . 108/19/2016. | VARIOUS.........cooorerrirerrirneenrirnnenns | coveven 331,000.000 | .......... 4,905,911 XXX [ 5272,826 | ..........4,686,956 | ..........585,870 | ...cccccoumrmmmriuns [ omriimriinriinniinnns | e 585,870 5,272,830 (366,915) | ..........(366,915) | ovoouuvee 1,219 XXX | E—
59522) 10 3| MID AMERICA APARTMENTS COMM COMMON STK| . | 08/15/2016. | SANFORD BERNST 9,640.000 985,425 XXX 671,488 716,491 (217,573) (217,573) 671,488 313,938 | 313,938 | ........19,266 XXX I
62886E 10 8 |NCRCORPORATION .o . 109/08/2016. [ SANFORD BERNST.........ccoouumeriemenines [ v 11,070.000 | ...........u 369,743 XXX 357,614 270,772 86,841 86,841 357,614 | oo | v 12129 | 12,129 | i XXX IS
69860T 10 0| PANOLAM INDUSTIRES INTL.......ccccovvvvmmurmrerserneencns | - | 08/30/2016. | MERGER 149.000 | ..ovvvvenen 106,289 XXX 78,231 14,900 63,331 63,331 78,231 28,057 28,057 XXX VR
73172k 10 4 |POLYCOM INC. . | 07/15/2016. | SANFORD BERNST..........coocrvvmrerreerne | corerernns 70,590.000 | ..cooervvenes 847,417 XXX 869,201 738,907 (62) (62) 869,201 (21,785) (21,785) XXX | F—
742718 10 9|PROCTER & GAMBLE CO........cccoooovvmmvviirerreeirnnnes | . | 06/30/2016. | BONY. 20,000.000 | ........... 1,691,033 XXX 1,333,014 | ...........1,588,200 (255,186) (255,186) v 1,333,014 358,019 358,019 | .........26,648 XXX I
745867 10 1| PULTE HOMES INC .| 08/18/2016. [ VARIOUS.........oovvvevvvevevevnrevsvenssssnsnnens | wovevenenens 12,640.000 | .......oooeee 251,147 XXX ] 242,167 | cccocceee. 225245 | ..o 16,922 | s | e | i, 16,922 242,167 8,980 8,980 | ....12413 XXX I
749660 10  6|BI VOMPANY PRIMER cevenerisssnessessnessennenes |« | 07/06/2016. | SANFORD BERNST 6,350.000 96,705 XXX 83,609 75,883 7,726 7,726 83,609 | ..o | i 13,096 | .coooovvvenee 13,096 | .covveeriennins XXX IS
758750 10 3| REGAL BELOIT CORP.. . | 06/29/2016. | VARIOUS 2,050.000 XXX .147,.219 ...119,966 27,253 27,253 (38,196) (38,196) XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
E
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/AC.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
76169B 10 2| REXNORD CORP NEW........cccvcvvvvvvvvvrvvvvrnnrcrncnncrrnnnnnenee | o | 08/18/2016. | BONY..ooovvvvvvvvvvvvvercvcrcnnenecvnnnnscssssnnsenins | cerereses 275,000.000 | .......... 5,831,100 XXX | 5471910 | ... 4,983,000 | ccccccc.. 888,910 | oo [ v [ e 488,910 | ....cccccccccvcccccciiices | weerenennn. 5,471,910 359,190 359,190 XXX I
835898 10  7|SOTHEBY'S cevvnneriinssnnesssssnesssssnessssnenen | < | 09/08/2016. | SANFORD BERNST.......ooivciiciieins [ e 1,880.000 | .coocrrien 73,753 XXX 57,766 0 57,766 | oo | e 15,987 | oo 15,987 | ovvverienninens XXX IS
844895 10 2| SOUTHWEST GAS CORP........cccoovrvemrmrresnrerresenecnenes | - | 09/09/2016. | SANFORD BERNST. 5,120.000 375,465 XXX 259,736 282,419 (22,684) (22,684) 259,736 crereen115,730 | 115,730 | o 6,052 XXX | E—
87305R 10 9| TTM TECHNOLOGIES INC.....ccccoomurvermrerrernnerririnnnneens | - | 08/18/2016. | SANFORD BERNST.......ocvvevmvervrerrernins | vevvverenns 18,380.000 | ...ccooouuue 191,066 XXX | 124,249 | ............. 119,654 4,595 4,595 cevenenen 124,249 66,817 66,817 XXX | E—
882508 10 4| TEXAS INSTRS INC . | 07/26/2016. | BONY. 90,000.000 5,819,573 XXX ] 4,540,655 | ..........4,932,900 (392,245) (392,245) ceereeenn 8,540,655 | 1,278,918 | 1,278,918 XXX I
90384S 30  3|ULTA SALON COSMETCS .| 07/26/2016. | BONY... 4,800.000 6,440,801 XXX 2,928,869 4,588,000 (1,659,131) .(1,669,131) | .. 2,928,869 ,511,932 3,511,932 XXX
918204 10 8| V.F.CORP. . 1 07/15/2016. | BONY. 50,000.000 | .......... 3,209,200 XXX ] s 1,876,498 | ..........3,112,500 | ........(1,236,002) ceeer(1,236,002) [ oo | e 1,876,498 | 1,332,702 | ........1,332,702 | .........37,000 XXX | E
928298 10 8| VISHAY INTERTECHNOLOGY IN.......ccccoowrvrvermruiranenn | . | 06/29/2016. | SANFORD BERNST. 7,410.000 88,660 XXX 90,867 89,291 1,576 1,576 90,867 (2,207) (2,207) 926 XXX | E—
931142 10 3| WAL-MART STORES INC........coommererererirerireresevenenennnens .| 08/09/2016. [ VARIOUS........coovvvvveveverersvesenssssssnnsnens | coveverenens 75,000.000 | .......... 5,447,841 XXX ] 3,624,294 | ........4,597,500 | ...........(973,207) ceerenennn(973,207) 3,624,294 v 1,823,548 | ........1,823,548 | ......118,738 XXX | I
95040Q 10 4| WELLTOWER INC . [ 06/30/2016. [ BONY.....oovevirriecrierieneriserienesinenies [ ovniirenees 11,400.000 | ..oovvvenen 864,265 XXX ] 881,545 | ..o 775,542 | ... 106,008 | oo | e [ s 106,003 881,545 | ..o [ e (17,280) | .............(17,280) | .........19,608 XXX | IS
95082P 10 5| WESCO INTL INC .| 07/01/2016. | SANFORD BERNST.........ccccccoevevevevera [ vovmrvvenen 10,050.000 | ...oooooveeees 524,724 XXX ] 482,903 | ............. 438,984 | ........e3919 | i | e | i 43,919 | oo | 882,903 | i | i 41,821 | oo 41,821 | o XXX I
95709T 10 0| WESTARENERGY INC . | 07/25/2016. | SANFORD BERNST 0,890.000 XXX 667,674 885,945 (218,271) (218,271) 667,674 506,292 506,292 23,397 XXX
G16234 10 9|BROOKFIELD BUSINESS PART.........cccoovvuummrrrirsnnenns C| 07/05/2016. | CS FIRST.......oorvrerereriisererissnneriinnns [ overeieinns 1,816.000 XXX 71,224 0 71,224 (27,259) (27,259) XXX Ui
G29183 10 3| EATON CORP. .1 08/11/2016. [ BONY......covvrurrrirmerrirnneeireneeisseneees | cevereenens 77,800.000 | ........... 5,100,634 XXX ] 3,903,387 | ..........4,048,712 | ...........(145,325) ceveeneennn(145,325) 3,903,387 we 1,197,247 | 01,197,247 | ..110,238 XXX | E—
G3198U 10 2| ESSENT GROUP LTD cerenereeessnessisessnesssesienens |« | 08/15/2016. [ SANFORD BERNST.......ccovvvenriineies [ v 6,720.000 | ..coovvenen 172,635 XXX | 161,483 | .ocover 147,101 | i 14,382 | s [ v | e 14,382 | v | e 161,483 | e | i 11,153 | v 11153 | s XXX | E
G4388N 10 6| HELEN OF TROY LTD......ccccceoeeeeeesvevvccvcvsvsvsvsvsvcvcccccccce | - | 08/08/2016. | SANFORD BERNST 5,840.000 564,128 XXX ] 367,403 | ............ 550,420 | ...........(183,017) crerennnn(183,017) 367,403 e 196,726 | e 196,726 | .oovvvvvvvceccceece XXX I
G9319H 10 2| VALIDUSHOLDINGSLTD  ..ccovvvercrveercreierecneienens . | 09/02/2016. | VARIOUS. 6,630.000 325,075 XXX 257,305 306,903 | .....ccccoes (49,598) cevvrnennn(49,598) 257,305 67,770 67,770 6,796 XXX | E—
G97822 10 3 |PERRIGO CO JESS——— I X1 14 [P [ E (01NN G 30,000.000 2,545,201 XXX 3,960,039 0 3,960,039 wen(1,414,838) | .......(1414,838) | ........ 8,700 XXX [
Y2573F 10 2| FLEXTRONICS INTL LTD.. . | 08/15/2016. | BONY... .250,000.000 3,212,365 XXX 2,707,005 2,802,500 (95,495) (95,495) 2,707,005 05,360 ...505,360 XXX
064149 10 7| BANK NOVA SCOTIA HALIFAX......c.cverveverreriincrireninns C| 08/29/2016. | SCOTIA 7,069.000 | ...covvunes 487,019 XXX ] 303,961 | .ccoovvvnenee 164,776 (85,789) (85,789) 303,961 cerenern 183,059 | 183,059 XXX | E
124900 30 9| CCL INDUSTRIES INC ceverrnserernesssesennsnnsennnenns | G| 08/11/2016. | FURMAN SELZ. 775.000 | oo 184,983 XXX | s 148,395 | ..ovvvnn 101,864 | ...oooeenve (18,158) ceverenene(18,188) [ e | e 148,395 36,588 36,588 775 XXX | E—
351858 10 5| FRANCO NEVADA CORP......cccccommmereimmerririnnenreennennes | A| 08/10/2016. | VARIOUS 5,907.000 612,791 XXX 584,025 0 584,025 28,766 28,766 XXX | F—
375916 10 3|GILDANACTIVEWEARINC  ..cccoovicverricsccceccsecnee | §| 08/10/2016. [ VARIOUS.......ooovcricecciiinens | ceveviieeen 4,309.000 | .....ccoeoo.. 164,431 XXX | e 149,482 52,519 (8,654) (8,654) cervrrerneeen 149,482 | s | s 14,949 | .o 14,949 XXX I
56501R 10 6| MANULIFE FINANCIAL CORP  ........cooovvvvvvvvriiiiriiininns C| 08/05/2016. [ SCOTIA......oocvcvererererercrerencnceenesencseseeess | v 14,804.000 | .............. 253,049 XXX 309,623 307,035 2,588 2,588 309,623 (56,574) (56,574) XXX I
68272K 10 3| ONEX C| 06/27/2016. | VARIOUS. .1,949.000 154,054 XXX ...161,957 0 61,957 (7,903) (7,903) XXX
717046 10 6| PEYTO EXPL & DEV CORP NEW.............cccccoeneeerecerere. | C| 08/10/2016. | PETERS & CO. 5,256.000 | ............ 197,563 XXX ] 179,162 | oo 130,717 | oo 8446 | s | e | v ABA46 | oo | i 179,162 | i | i 18,400 | oo 18,400 | .......... 4,567 XXX I
780087 10 2| ROYAL BK CDAMONTREAL QUE............cccoeuvvernennnnn. | C| 06/24/2016. | VARIOUS 22,560.000 | ........... 1,742,056 XXX | 1,192,373 | o 567,692 | ..........(403,449) cereneennn(B03,449) [ oo | e 1,192,373 | v 549,683 | il 549,683 | ........24,322 XXX | E—
866796 10 5| SUNLIFE FINANCIAL SVCS CAN..........cccoovveivurvveenanee | G| 08/10/2016. [ VARIOUS.........occooireirrvcirccriiinns | v 18,144.000 | ...ocovvenee 766,174 XXX | s 746,756 | wooveoerrenn 194,261 (9,198) (9,198) cevrrrereeen TAB,TE6 | o | e 19,418 | v 19,418 | ........12,932 XXX I
867224 10 7| SUNCOR ENERGY INC .| C| 07/21/2016. | RBC DEXIA 2,562.000 92,236 XXX 84,327 0 84,327 7,909 7,909 | oo 1,486 XXX I
Y09827 10 9| BROADCOM LTD. R| 08/26/2016. | VARIOUS........coooirimnrinsriinninsnisinins | covieriiens 75,000.000 | .........13,173,034 XXX ] e 10,200,664 | ...........3,628,750 | ...........(576,980) {CY(SRL:10) ) [ [ 10,200,664 | ....cooovvirieiniines e, 972,370 | ........2,972,370 | .........75,468 XXX | N
9099999. Total Common Stocks - Industrial and Miscellaneou: .......160,394,535 XXX ] 109,329,714 | ....... 120,809,733 | .....(34,343,043) | ......................0 L0 (34,343,043) | ...ooovovvvvivin0 | 109,329,718 | o0 | ...51,064,822 1 ......51,064,822 | ...1,763,210 XXX XXX
Common Stocks - Mutual Funds
01882C 10 4| ALLIANCE BERNSTEIN US STRATEGIC VALUE ........ . 108/01/2016. [ GOLDMAN........ocovvrerreirerirrinerirennns [ v 1,628.295 | ..covvvvis 74,594 XXX | 23973 | 72,231 | oo (48,258) ceeeenenen(48,258) 23,973 50,621 50,621 XXX A
81369Y 60  5|SELECT SECTORSPDRTR......cooococncvcncncncncccncncncccnceees | | 08/12/2016. | BONY..ovovvvvvvvvvcvcvcvsvsssssssssssssssssssssssssses | coneees 1,170,000.000 | ........27,907,986 XXX ] s 10,952,616 | ........ 27,881,100 | ......(16,928,484) | .......cccocoooccccvvcicce | covvvvvvvcvcscscscscscicne | cone (16,928,484) | .....cccccccccccccviicces | cvvveenn 10,952,616 ......16,955,370 | .......16,955,370 | .......460,905 XXX I
9299999. Total Common Stocks - Mutual Funds. cnen.27,982,580 XXX | 10,976,589 | ......... 27,953,331 | .....(16,976,742) | ..oooovvvvvcrnncnn 0] (16,976,742) | ..oovvvcvrerrcene0 | e 10,976,589 | .....coocvvninenn0 | ... 17,005,991 | .......17,005,991 | .......460,905 XXX XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/AC.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
9799997 Total Common Stocks - Part 4 ...188,377,115 XXX ] 120,306,303 | .......148,763,064 | .....(51,319,785) | ..c..00000.....0 O (51,319,785) | ..ooovovevvvvverennnn0 | -......120,306,307 .0 ].......68,070,813 | .......68,070,813 | ....2,224,115 XXX XXX
9799999. Total Common Stocks ....188,377,115 XXX [ 120,306,303 | .......148,763,064 | ......(51,319,785) | ...cccvvvvrvencnnn0 0] (51,319,785) | ..vvvvvericnninenn 0 ....120,306,307 .0 | ......68,070,813 | ......68,070,813 | ....2,224,115 XXX XXX
9899999. Total Preferred and Common Stocks ....188,377,115 XXX s 120,306,303 | .......148,763,064 | ......(51,319,785) [ ......ccccoooreeeenn0) 0 (51,319,785) [ ...cvvccvcnnnn0 ....120,306,307 ...0 |......68,070,813 | ......68,070,813 | ....2,224,115 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks ....7140,563,142 XXX ] 675,069,152 | .......380,600,029 | ......(47,361,870) | ........(1,943,224) | .........occ000......0 | ..o (49,305,094) | .........ccco00....0 ....667,670,924 .0 ]......72,892,226 | .......72,892,226 | ..14,174,114 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....2.




Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

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 September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIL
Designation /
Market Book/Adjusted Maturity

CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

Cash Equivalents (Schedle E Part 2 Type)
000000 00 0 |SHINKIN CENTRAL BANK............. Crvvvrrves [ evrrerernererneene | vevverieninennnn 1,000,000 | oo 1,000,000 | 10/14/2016...
69033L LQ 0 |OCBC NEW YORK | Ces .....1,500,000 | 11/30/2016...
000000 00 0 |BANK OF TOKYO UFJLTD LONDON.. Currrne 09/26/2016...
000000 00 0 |BANK OF MONTREAL, LONDON | Cos 09/26/2016...
000000 00 O |SKANDANAVISKA ENSKILDA BANKEN ORI 09/26/2016...
000000 00 0 |NORDEA BANKNEW YORK......... SR 09/26/2016...
000000 00 0 | SVENSKA GC....ocrouuriimeimiireiiaeiseisesssesssssess s bbb bbb ORI 09/26/2016...
000000 00 O | CANADIAN IMPERIAL BANK G.C......coooriuriirarieaiiisiiesssessssssssssss s sss sttt SR 09/26/2016...
000000 00 0 |DEUTSCHE BANK SECURITIES INC Coerrrres [ v [ oo 210,290 09/26/2016...
638730 W 1 [ NATIXIS NY CP.oooieiiiieiiiesie ittt SR 749,937 09/30/2016...
000000 00 O |HSBC SECURITIES,INC s o ...2,000,000 09/26/2016...
000000 00 O |MLPIERCE FENNER & SMITH INC.... SR 50,000 |..... 50,000 | 09/26/2016...
000000 00 0 |MIZUHO SECURITIES USAINC..... 3,800,000 | .oveurrrnrerns 3,800,000 | 09/26/2016...
000000 00 0 |NATIXIS NEW YORK BRANCH....... .....3,000,000 |09/26/2016...
000000 00 0 |NATIXIS NEW YORK BRANCH....... .3,000,000 | 09/26/2016...
000000 00 0 |NOMURA SECURITIES. ...1,000,000 09/26/2016...
000000 00 O |PERSHINGLLC. .10,000,000 09/26/2016...
83369Y DJ 2 |SOCIETE GENERALE NEW YORK 09/30/2016...
000000 00 O |AUSTRALIA NEW ZEALAND LONDON.......ccoutummiuuniemmeriseresessesissesssssssssssessseess st sssssssnsseses 09/26/2016...
000000 00 0 | BARCLAYS BANK PLC......couuuiiiriiiieimrimiisisiesisese et bbb 09/26/2016...
000000 00 0 |BANK OF MONTREAL, LONDON 09/27/2016...
000000 00 0 |BRED BANQUE POPULAIRE.........cocoumiumriirirrinreienirsissesssseesienesessesessenns 09/26/2016...
000000 00 O |LANDESBANK BADEN WUERTTEMBERG, STUT......couiuirimimeimeriesiesssesssseisesssessessesssssssssssssssssssssssessssens 09/26/2016...
000000 00 0 |NATIONAL BANK OF CANADA LONDON 09/26/2016...
000000 00 O |SOCIETE GENERALE PARIS........ 09/26/2016...
000000 00 O |STANDARD CHARTERED LONDON.......cocsiiimiirmiiimiiaiieiiisiiesissesssie it 09/26/2016...
000000 00 O |DEN NORSKE BANK OSLO......ccoirumiememuiinsissesssesssesesseessssssessessssessssssssssssssssssesssssssssssssssassssns 09/26/2016...
000000 00 O |RABOBANKNETHERLANDS.........ccoocmiiimmiirmiirrireiieissssssisesssssssesssssssssssssssns 09/26/2016...
86563K 6C 2 | SUMITOMO MITSUI TRUST BANK LTD,NY... .....1,000,000 |10/26/2016...
90275D CR 9 |[UNION BANK OF SWITZERLAND, STAMFORD... ,000,000 .1,000,000 | 03/13/2017...
000000 00 0 |BNP Paribas Paris....... ...3,000,000 10/28/2016...

9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).....coviiirieiiierinissiesissisnsssisnsasenas 63,960,228 | ..coovovirnnee 63,960,228 XXX

9999999.  Totals 63,960,228 63,960,228 XXX

General Interrogatories:

1. Total activity for the year: Fair Value $.....854,503  Book/Adjusted Carrying Value $.....854,503

2. Average balance for the year:  Fair Value $.....57,994,769  Book/Adjusted Carrying Value $.....57,994,769

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

QE10




Statement for September 30, 2016 of the FACTORY MUTUAL INSU RANCE 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 September 30, 2016 of the FACTORY MUTUAL INSU RANCE COM PANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
ANZ BANKING GROUP LIMITED SINGAPORE 9,377,048 7,183,170 7,083,389 | XXX
BANK OF AMERICA (OPERATING)...........ccooesserveenne. HARTFORD, CT. (1,966,346) 1,060,944 1,048,453 | XXX
BANK OF AMERICA (LOSS PAYMENT)........cccccvevvrerenne HARTFORD, CT. reeen(15,922,253) | ... (11,388,352) | .ocovovnvns (7,869,266) | XXX
BANK OF AMERICA (CDR AP).. . HARTFORD, CT (6,014,122) (4,281,528) (5,571,031) | XXX
BANK OF AMERICA (PAYROLL)... . HARTFORD, CT 428,373 (7,664,521) XXX
BANK OF AMERICA - SINGAPORE..........cccocommurrernens WILMINGTON, DE. 8,606,567 8,606,566 8,606,567 | XXX
HSBC BANK OF AUSTRALIA LIMITED USD ACCOUNT AUSTRALIA 20,480,600 21,642,414 4,920,525 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. HONG KONG 7,268,866 7,230,655 5,531,991 [ XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. USD
ACCOUNT HONG KONG 8,723,652 8,665,872 8,951,849 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. SINGAPORE (922,668) 7,291,582 5,843,132 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. USD
ACCOUNT SINGAPORE 0.250 16,367 6,562,365 | .............. 10,495,189 | ..oovvvvvennn 12,049,931 | XXX
HSBC-BANK MALAYSIA BERHAD MALAYSIA 9,618,799 | ..ovvrvnener 11,350,685 | .............. 12,494,889 | XXX
HSBC-BANK MALAYSIA BERHAD USD ACCOUNT..... MALAYSIA 329,906 323,773 289,588 [ XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. USD.....  NEW ZEALAND. 294,072 439,168 458,748 | XXX
HSBNZ NZD1 NEW ZEALAND. 5,166,843 5,318,742 5,539,755 [ XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. AUD..... NEW ZEALAND. 484,990 489,347 487,644 | XXX
JP MORGAN CHASE NEW YORK, NY. 0.280 22,103 52,108,332 51,545,139 66,718,111 | XXX
JP MORGAN PRIV EQ-M.STANLEY........ccocccvevrrvinnnnns NEW YORK, NY. 0.280 227,136 31,909,885 33,843,905 5,383,561 | XXX
JP MORGAN CHASE SINGAPORE BRANCH.............. SANANTONIO, TX 7,421,673 7,423,023 7,423,004 [ XXX
JP MORGAN CHASE LONDON BRANCH. LONDON.......oorrveimnreiisriessssssisnsssssnsssssssssssnnns | sosssnsssssssnnsines | sovssennend 0.280 1,176 4,286,018 4,324,658 4,668,271 | XXX
NORTHERN TRUST DDA CHICAGO, IL 9,145,257 2,317,961 3,408,647 | XXX
ROYAL BANK (RES ACCT).....cooovmverirereeirnericensnseenn TORONTO, ON, CAN 0.550 36,398 (1,976,348) (1,010,708) XXX
ROYAL BANK (USD ACCT)....oovvvvvvvvrvrrrnrrncennensesesnenieeees TORONTO, ON, CAN 35,845,917 53,336,715 | ... 16,006,789 | XXX
ROYAL BANK (PAYROLL)......cvveeerirrrircriieriisniireniiene TORONTO, ON, CAN (594,163) XXX
ROYAL BANK (LOSS PAY).....ccovvvvvvnnrnnnnnsnensenesssesescsesens TORONTO, ON, CAN 22,210,013 54,835,794 | ............ 48,489,351 | XXX
RBC INVESTOR SERVICES..........ccomvinerierinerirerins TORONTO, ON, CAN 896,137 XXX
0199998. Deposits in.....5 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX 205 (103,688) 208,020 26,812 | XXX
0199999. Total Open Depositorie: XXX XXX 303,385 0 [ 214,259,887 ....272,994,052 | ..oovoveve 211,990,709 | XXX
0399999. Total Cash on Deposit. XXX XXX 303,385 0 [ 214,259,887 ...272,994,052 | ........... 211,990,709 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 9,122 8,601 7,160 | XXX
0599999. Total Cash, XXX XXX 303,385 0 [ o 214,269,008 ...273,002,654 | ........... 211,997,870 | XXX
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8

Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Bonds - U.S. States, Territories and P (Direct and 1) - Issuer Obli
CANADA GOVT ....oviiiuirrietieeste etttk n bbb ies febeebbes bt b e bt n bbb en bbb | anbrenseres 08/04/2016....... 10/20/2016....... 1,499,615 1,175
CANADA T-BILL. 111ttt 8808818188108 b ek kiR R e s bbbt | antetrenes 08/29/2016....... 11/1712016....... 749,507
CANADA GOVT... .... | 09/01/2016....... 11/03/2016....... 649,714
CANADA GOVT... cevenrirenins | eereeeenen | 09/20/2016...... 10/04/2016....... 5,349,771
CANADA T-BILL. .08 bbb bttt | enesenienes 09/21/2016....... 10/03/2016....... | ..... 64,348,177
1199999. U.S. States, Territories and Possessions (Direct and Guaranteed) = ISSUBT OBIGALIONS............vueiuiuii oottt et et et etssesesssesessesseeesesseessseeseeseeseseesessetss | fetsesessessessetassessessessesesses et aesensetsessesenses et et ensessessntensessetansansesses | eenes 72,596,784 0
1799999. Total - U.S. States, Territories and Possessions (DIreCt @NA GUAANEEEA). ... ..erururirirrersiisieeersstessssesssssssesesssess st ssesersssesessesss | esssesessaesseesass e et e et ees et en s s etsane | oe81eeEeeEen bbb bt en bbbttt ettt sensnnsnnens | neres 72,596,784 0
Bonds - U.S. Special R & Special A Obli and all Non-G Obligations of A and Authorities of Go and Their U.S. Political - Issuer Obli
HARRIS CNTY TX CULTRUAL EDU FACS FIN REV TX b ... | 08/17/2016....... 1,405,000 35,125
MAINE ST HSG AUTH MTGE PURCHASE ME cevenrrenes | eereennens | 08/2412016....... 2,784,280 4,208
TAMPA FL HLTH SYS REVENUE FL.... ettt ittt b e ombsehsenb e en bbbt en et nesentnnns | ceseisenias 08/23/2016....... 1,206,550 21,833
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligation 5,395,830 61,166
3199999. Total - U.S. Special Revenue & Special A 1t Obligations and all Non-Guaranteed Obligations.. 5,395,830 61,166
Total Bonds
7799999, SUDLOAIS = ISSUBT ODIIGAIONS. ... ce ettt ettt ses sttt ses et sesses e eeeee s 28 ees e sesee8 o8 o8 ee8eEseeseEee8 e eEeeEeesees e sehees  484e1eeseeseEeeseeeEseEeeteEseheeEeeseeseeneseeEeesees | £1eEsetaeseesee et seseeseeseseeEeesee et sehees et et eeten et et setsnsenensstentenssenntennanse | cones 77,992,614 61,166
8399999, SUDLOTAIS = BONGS..... .ttt tes ettt rs st e es s f 888 E 8 f LR 8 EE A8 E L E £ Ef£EE R £E 84 EE 8 ESE b8 o8 E o R eEEeEE 16 LEeLEeEeEE R R EEEEeE LA R eEE oL R eEE SR eRE £ EeeEEeLE R R E AR R f LRt | eenes 77,992,614 61,166
Sweep Accounts
HSBC AUSTRALIA TERM DEPOSIT e | 1213112014 | 0.700 8,815,000 | cvvuvvuvrririeeierieieeet e | et 42,373
HSBC BRAZIL ..ottt v | 0173071990, [ v 5,060,496
J P MORGAN MONEY MARKET FUND................ 103312015 .o [ e 0490 [ | e 88,174,861 435,907
BANK OF AMERICA AUSTRALIAN TERM DEPOSIT 07/01/201 9,542,775 198,130
BANK OF AMERICA AUSTRALIAN (USD) TERM DEPOSIT. SRR [ 07/01/2015.c... [ 0400 | o | e 26,432,176 | ..ot | e 77,227
ANZ AUSTRALIAN TERM DEPOSIT . ... oo titetttteietssttstesess s smssss s8££ Rt ehfeeE bbb et 03/31/2015....... | cvovvreenne0.250 | o | s 27,485,199 303,277
8499999. Total - Sweep Accounts. 163,510,597 0 1,056,914
8699999. Total - Cash Equivalents.... 241,503,211 61,166 1,069,271
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