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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt | ereieneens 1,293,369,254 | ...oovvermcrrvinenissereenns | verveenens 1,293,369,254 | ........... 1,306,331,820
2. Stocks:
2.1 Preferred SIOCKS. ...t esssins | eesseesssnesienesnessensssnsses | nensseeniesssenss st essins | st enees (U O
2.2 COMMON SIOCKS.....cevueverererareseeesseesseeessessseessseessesssssessssesssssssessssessssessesssssssssssssneses | eoseessceees 925,429,115 | ..o | ceerieceee 925,429,115 | ...coovnvvnn 908,613,910
3. Mortgage loans on real estate:
BT FIISEIBNS ..ottt | esteent bbb nse i | serieeni ettt | et LU O
3.2 Other than firStIENS........cvererecrereree st sssssessenes | ersseesssnessnesesnssssssssensses | sonessssessssssssssssessssesssns | sevessssssessssessssnessesess (U
4. Real estate:
4.1 Properties occupied by the company (less $
ENCUMDIANCES)......vvvvveiiisiie et besse s sss st st s st s s sse s sssessesssssntessesssssssasas | abssssssessessessssestesssssssessess | srsessessssessesisssssessessssssins | nevessessesssesssssessessssensns (11 TR
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)......cvviveiiisise et bt sss st s st s bt s s s ssssesse s ssssessesssssssasas | absssssessessessssestesssssssessens | srsessessssessesssssssessesssssssns | nevessesesssssssssessessssensns (11 TR
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......ocvuevievcreeerereisesesiessisssesesiess | ereviesiesesesesssssessssssssans | eeresesisssssesssessssssssessssnes | eesessesssissssssssesssssssnes (01 O
5.
6.
7.
8.
9.
10.  Securities lending reinvested collateral @SSELS............cciiverciiieeieieee e | e AT775,8271 | coeeeeeeeieeesssieniens | e 47,775,821 | oo 45,813,343
11.  Aggregate Write-ins for INVESLEA @SSEES.........ceveiiiieieiicreeece et ses s ssssssenees | esressesessessesssssesssssessens (01 (L {01 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cc.cceieivriceiscieeseeee s | cvvenienns 2,367,296,347 | ..oveveirerrieieeieniins 0. 2,367,296,347 | ........... 2,391,306,832
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)........cvurvererirrerrireeeeneereereernneseies [ e [ cersereseneesssssssssessessssssenes | sevsessssssssessnssssssssnsenns (0
14, Investment income due and @CCIUB...........cccuuiuiiiiiiieriininieeesesressesisessessesisesnies | seviseisssinns 10,747,032 | oo [ v 10,747,032 | coovvvre 11,819,185
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccoevvecees| vorererinns 119,279,007 | covvervrne 6,491,828 | .............. 112,787,179 | oo 119,695,711
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremiumS)..........ccoeuevveeverieiies [ e [ | v (1 O
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... ).ttt sttt ssnns | senssenssenssenssnssnssenssensans | seriesssesss sttt stenstens | srestest st [0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUENS............ccvvuevrieveireeecreeeie et sessssssseenes | seesensesesenns 45,140,381 | o | e 45,140,381 | ..cooevnve 26,102,550
16.2 Funds held by or deposited with reinsured COMPANIES..........ccovvvveeirerinieieniesenessiens | cervriesenieiisinnnens 13,398 [ .o [ e 13,398 | 62,634
16.3 Other amounts receivable under reinSUraNCe COMTACES..........cvreeneenerrerrernniiieinens | verrernernenneninesineneniens [ | e |,
17.  Amounts receivable relating to UNINSUMEA PIANS..........c.ciririininieeissseessssseesssesssesens | sressessssssesssssssssesssnns | seesesssssssesesssssssssessesnns | nersssesesessssssesesssssse (0
18.1 Current federal and foreign income tax recoverable and interest thereon............ccvcveeeeeenens [ corrrrnenierncierins [ | e 0 [
18.2 Net defermed taX @SSEL........uviuuirreiiriciererrie s sess st sassesssesnssenes | erssessssenesssesssnessessssenssss | sonesssnensessssessssesssenssnes | sevessesssessssesse s seness (U N
19.  Guaranty funds receivable or 0N AEPOSIL..........cccvueiciiviecieieeteee et sniens | e 21,916 | oo | e 21,916 | coevevereeee 27,670
20. Electronic data processing equipment and SOWAIE...........ccc.cvuevueuerierieieinsiseiesssessssssssessnnns | serssssessessssssessssssssssssses | sessessessssssesssssssesessenss | vesessssssesessssssssssesss (1
21.  Furniture and equipment, including health care delivery assets ($.......... 0) et [ e [ s | ettt (01 RO
22. Net adjustment in assets and liabilities due to foreign eXchange rates...........coeuvverrernrreveees | cevveriessiessseeies [ | e (0
23. Receivables from parent, subsidiaries and affiliates.............cccouereririeieieeeeieeeeesesesies | e, 38,156,634 | ...oevereeeeeseeieens | e 38,156,634 | ...ccccvucee. 34,746,862
24. Health care (§.......... 0) and other aMOUNLS FECEIVADIE............cceveevrieirieereieeee et ssssssenes | ceveirerese s sessess e sessssees | eresiesessesssssssssssesnssnses | ersessssesiessssesessssessenes (01 O
25. Aggregate write-ins for other than invested assets............ccviviveieiveirieeeiieeeee e i 6,952,505 | .o (V1 I 6,952,505 | oo 5,495,146
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throuGh 25)........coveeveeeireeiceeeeie e ssssssess s sesssssssssssssnes | cvessssenns 2,587,607,220 | ...ccvvverane. 6,491,828 | ........... 2,581,115,392 | ........... 2,589,256,590
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS..........ococevreeees [ covereereineinniierincncieins [ e | e (01 RO
28.  Total (LINES 26 NG 27)........ccvverrrieereerrirecreiiseensesessseseseeesessssessssssssssssessssssessssseesssnsssssenes | ooevesens 2,587,607,220 | ...ovvvrverrnec 6,491,828 | ........... 2,581,115,392 | ........... 2,589,256,590

1101. ...

OO OSSOSO USPPSRTUTN TPPOPTOOPOSPTURRTORRPORTTN POTOPTPURRTOOPIPTRRPRRTORY FOTRTRTORTRRPRRON (U N
LSO PPOROTUT VSOOPPOPPOPPRORSPRPOTN FOTORPPOURPTOPPORSTRPPRRTOY PO (U
1198. Summary of remaining write-ins for Line 11 from overflow page..........cccocvveverereveneseenienienes [ e (01 O (0 U (0 U 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @D0VE)......cvcveieiiiiiiesieceeeseesessssiens Lo (01N {1 {01 O 0
2501. Equities and Deposits in P0ols and ASSOCIAtIONS.............ccceuereueerierieisiieieseieseeesssssessssnns | eveisssessesienens 350,000 | .oveveererereiereeseeneens | e 350,000 | .ooveveerererines 350,000
2502. Accounts Receivable State Tax REfUNDS...........c.ccueviveieeicicreeece et | seevessisinans 1,194,735 [ oo | e 1,194,735 [ oo 838,158
2503. Cash Clearng ACCOUNTS..........c.cuuevuereieeeieieisestesse et sses st ssesssssssssssssssssas | sessessssssessanss 5,407,770 | coevevereereeeeeiereseenie | v 5407,770 | coveveeernes 4,306,988
2598. Summary of remaining write-ins for Line 25 from overflow page...........c.cvrrnenrenineinnineneins [ corneesnsseisessiseessennes (0 (1] I (0 U 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE).......cocoriireeiiiniriiscriisiiiesci s | oresssenssnenas 6,952,505 | ... ()] 6,952,505 | ..o 5,495,146




Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year $.....80,336,186)...........ccc.vrrrrieiieiieeieciesiss sttt sttt st sssssnnes | sriessiessenssssesseas 360,988,234 | ....cocvevrererinnn 353,285,708
2. Reinsurance payable on paid losses and 10SS adjuStMENT EXPENSES.........vururiierrirrirrircineieeeeieiseessesee s ssessesssesssseesestes | restesssssesssssnssnssnes 4.218,739 | oo 1,718,092
3. LOSS AUJUSIMENT EXPENSES. .....uvrivriieireirciiieise ettt st s s an st bt ensensesnsns | sesessessnsensenseennsantes 54,470,737 | vevvvveeerereirneenne 54,904,891
4. Commissions payable, contingent commissions and other SIMIlAr ChArGES..........cccuiuiieiciiisieeecses et esees | cerrsiese s besseses | ctiesssssssse s ssb s ssaes
5. Other expenses (excluding taxes, licenses and fees)..........c.ccovevervrrenaee. 219,967 ...352,580
6.  Taxes, licenses and fees (excluding federal and foreign iNCOMe taXes).........covureerrereerreeneereeneeneeneinnes 3,743,323 ...5,513,652
7.1 Current federal and foreign income taxes (including $.....22,965,860 on realized capital gains (losses)) 52,551,111 ..46,895,774
7.2 Netdeferred tax liability ..62,392,000 ..62,689,000
8.  Borrowed money §.......... 0 and interest thereon §.......... L0 OO OO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....42,612,905 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $ 365,981,101
10, AdVANCE PIEMIUM.....ovucveirireieeieiete sttt sa sttt b b s st bestes e sssensessesssssnsensesssssnsessessnsessensensnssnsessenss | sersersesenssnsesssssssensenserens 11,9000 | ot 173,987
11.  Dividends declared and unpaid:
11T SHOCKNOIETS. ... bbb bbbttt | cbbesb sttt [ Hetbie bbbt
11,2 POCYRNOIAELS.......oovveeeiireeieiieii sttt nenssnssns | seesssessssseessnensenesa 240,492 | oo 219,489
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccocuiueiiiiieieieieisisse et sssensenas | esesissesssssesessssssens 92,411,170 | o 97,890,524
13.  Funds held by company UNdEr rEINSUFANCE tIEALES...........cceveverreiieeieesireie sttt st es s ss s s ssssessesssanes | estessssssssssssessessssssessessssssssseses | sessessssssessesissesssssesessssssssessnsnees
14.  Amounts withheld or retained by company for aCCOUNt Of ONETS.............cveiiiiieiecicsie e | sesiessssese s sees 379,536 | v 497,254
15, Remittances and items NOt AlOCALEM.............c.uuverrriirir sttt sestssssnas | eesseens st enese s 110,389 [ oo 752,854
16.  Provision for reinsurance (including $.......... 0 CEMIfIEA). ... vttt bensenes | erer e sees 5,245,325 | oo 5,245,325
17.  Net adjustments in assets and liabilities due to foreign eXChange rAtES...........ccvcveieveieice e essiens | eveveesesssseessssssnansd 41,752,916 | covovvveeeerereie 54,501,785
18, Drafts OUISIANAING. ... ..ttt b bbbt s sttt bbb bbb sess st nts | Hiebenaesaesies et es b s bt n e b bn s nsenne | ersesntentes ettt ettt
19.  Payable to parent, Subsidiaries and affliates..........cccirrinrirnnses sttt ss st | ressessens sttt s st ssessentans | nestess sttt aen
20, DIVALIVES. ..ot | sesbie bbb | seb b
21, PaYable fOr SECUMLIES. ......c.vviveiiiiiteiee ettt sttt bbbt et s bbb saessssssestessesntensenes | evebssessesesssssssessesneas 328,951 | oo 29,634
22, Payable for SECUMHES IBNAING........ccevieieiicie ettt bbb bbbt s s s ssenssnsssssenaas | esssessessssssesessessas 47,775,821 | v 45,813,343
23.  Liability for amounts held Under UNINSUIEA PIANS..........cuururiuierireiieiireie et ssessss st st essssse st esssessessesssssssssassans | stessessasssssssssesssssessessasssnssessansss | ressesssssssssnssssnsssessassnnssessansnenns
24. Capital notes §.......... 0 and interest thereon §.......... Dbttt ss s st ns s | eestiessiessess bbbt ss s sents | eebieeste sttt
25.  Aggregate WIite-ins fOr IADIIHES. ...........ccccviveireiciieee ettt s st ses b es s sssns | assisssssssessesisssneenes 16,942.213 [ i 13,202,316
26. Total liabilities excluding protected cell liabilities (LInes 1 through 25)...........c.cveieieecieiseessssessss s sssssseseses | sessesssssiessnssnens 1,072,479,436 | ...cooevvvverrne 1,109,667,309
27, ProteCted CEIl TADIIHES. ..........cvuiveecriceiiiiiiei ittt b s st ntsententes | stmtsens ettt ssne e | cobnss s sese st
28, Total liabilities (LINES 26 @NA 27)........ccurirerreirriiieriieerisesesssssessses s sesss st ess sttt sss e nssessssens | senssesssssnssesens 1,072,479,436 | .coooovvvvcvincen. 1,109,667,309
29.  Aggregate write-ins for SPECIAl SUMPIUS FUNGS. ... ettt sttt s st se st ens e ssessensstns | sressessesssssssssessnsssnssessassnssnssns L0 TR 0
30.  COMMON CAPILAl STOCK.......courveivrciiiicic ittt bbbttt ntntas | eesienaesre st 4,000,000 | coverererirrriereinnn 4,000,000
31, Preferred Captal STOCK..........ccoiuiveieeicictec ettt sae e | sebenbesaese s seesas 7,250,000 | coooveeveeeeeieae 7,250,000
32.  Aggregate write-ins for other than Special SUMPIUS fUNDS..........cc.cocueieircieicissc sttt ssens | criesiesssssssessesses e ssessss s ssesea L0 U 0
33, SUMIUS NOLES.....ooeerereriecieise sttt s st b s8££ e E ettt s et e bsessensntsnssestenssns | sesssesestassnessessastsssnssantnsessentanes | wesestessssesessessanssns st s s nt et nene
34.  Gross paid in and CONtMDUIEA SUMPIUS.........cuuevvivcieiiesice ettt ettt s bt en s sessnsanns | ertessessesssessessensan 270,210,661 | vovovvvrrerererrrens 270,210,661
35, UNaSSIGNEd fUNAS (SUMPIUS).........evuivireieeieriteis ettt s bbbt bt sa st as bbb s s st s ssstensesntas | evsbessesnsassnens 1,227,175295 | ...coocvere 1,198,128,620
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sttt ss st snes | seeeenest et et en s st en s nsentenes | eerestene et ettt
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0.ttt s et esses s sensnnees | srenisnsesesissensesessessenssssssnssnsensens | sresetntessesstene et ens st sntesesntnes
37.  Surplus as regards policyholders (LiNes 29 0 35, I6SS 36).........cucveriiireieieieteeeie ettt ss s s sssessenes | etsssessssossassessns 1,508,635,956 | ....ccoovveirnnnes 1,479,589,281
38.  Totals (Page 2, LiNE 28, COL. 3)........cverreieierererceereece st sesess s esasssessssessessssssessnesssnsssesssines | sesenesssessssensenns 2,581,115,392 [ ...ccoovvvrrrennn 2,589,256,590
2501. Miscellaneous Accounts Payable 16,942,213 13,202,316
2502, oo RS RS S R R R R S R R i | HEsee bRttt | serE e
2503, RS R RS E R R S R R E R R S R R
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)..........ciueieereiieiiesieisisiieses et ssessessess s essesssssesssssesssssssessessnsas
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from OVEMIOW PAGE.........ccccvuivrieeieicteiesce ettt sas s ssesssees | cresssssssssse s ssse s sesses e seees 0 | oo 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 GD0OVE).......ouiuieiieiririitese sttt sssesessssessssessssssessnsesnsnsessesssssnssnses | cressesesssnssssessssnsassesesnsessasanes 0 | 0
3201, RS EE RS S R S R R R R R R E RS R R n i | HEsee s Rttt | eest et
3202, oo eSS 8RR E RS RE e RE e E e RE e EeeR R | HEseee s e Rt e Rt s st st | eesEes s et
3203, RS SE RS S R R S R R R R R R E R S R S Rt | HEsee sttt | eest e
3298. Summary of remaining write-ins for Ling 32 from OVEMIOW PAGE..........rurrrrrerririrnrinrieineissisesesssseseesssssssssssssessssssessessssssesssssessss | sessssesssssssmssessssssssesssssnssessns L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LiNE 32 @D0VE)... .. uoruiruriiireisiiissssseesesssssssssssesssnsssssssssnsssssessenssssssssenssnsssssesssnssnssessens | ssessesssnssnssessasssnssessensanssssessas 0 ] 0
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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.....c.coevvnee (WIIEEN $.....152,202,566).......00000mrvvvserirsesissssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnss | sssssssssanns 197,220,592 | ..ccovvvnne 197,912,029 | ..ccovevnneee 801,640,943
1.2 Assumed......... (written $ 8,311,045 |... 3,631,317 |. ...23,352,288
1.3 Ceded............. (WIiteN §.....93,2871,510)...c..vvurrerrirriinsessesis st sssss st ssss s sssssnssens |_sssssssrassees 100,993,720 [ ...coovvennee 105,656,690 | .............. 414,945,391
1.4 Net.....oovrienne. (WIIEEN §.....87,253,828)...cccvvrrerrerriisecsssssesssssssssessssessssssssssssssssssssssssssssssssssssssssssssssnsssens | sesensssnsees 104,537,917 | ..o 95,886,656 | ...c.vvvvnee 410,047,840
DEDUCTIONS:
2. Losses incurred (current accident year $.....38,924,113):
2.1 DIFECL. ..ttt bbbttt | sentnnt s 66,754,640 | ......cc....c. 100,030,420 | ...covvveneee 388,592,824
2.2 Assumed. . ...4,901,739 |. ...33,171,026
2.3 CRABM. ...ttt [ 32,342,131 [, 55,590,821 [ ...covvvnncee 194,880,667
28 NBL oAb [ cbeeneene s 38,046,082 |.....cocounnns 49,341,338 | coovvvnnn. 226,883,183
3. Loss adjustment EXPENSES INCUITEA..........c.cverreevrieisieeieisesesses st ses s sesesses s sesss s s sssssssesssssssesssssssasssssnsssssseses | svessesssnssnses 5,812,679 ....4,623,665 |. 14,241,113
4. Other underwriting expenses incurred............... 25,623,775 |... ..24,725123 11,775,274
5. Aggregate write-ins for Underwriting dBAUCHONS...........ccevevcveieieeee ettt es st sssss s ssssnsenes | ansessesississessssassnssssssaes {1 O {01 R 0
6. Total underwriting deductions (Lines 2 through 5). 69,482,536 ..78,690,126 .352,899,570
7. Netincome Of PrOtECEA CEIIS..........cveveveiieccse ettt bbb sses s ses e ssssssessssesens | ersssessesssnsesssssssnssnsensens | sresssnssnssssesnssnsessesnsansens | oesessesssossessesnsnsssssssssans
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)......covvivrirereriereeieece e tsstese s sssssssessssnsenes | evesessessssenns 35,055,381 | .ovverernnnne 17,196,530 |...cccovveerneee 57,148,270
INVESTMENT INCOME
9. Netinvestment iNCOME BAME............cocuuiriririririeeieie sttt essens | seesesesnesnees 13,626,002 13,959,995 53,804,099
10. Net realized capital gains (losses) less capital gains tax of $.....(2,653,000).. . (4,927,358)]... .10,631,068 |. ...40,383,993
11. Net investment gain (I0SS) (LINES 9+ 10).......ceuiirireieierieesce ettt st b ses st ssssessesnsans | sressssesesaesanes 8,698,644 24,591,063 94,188,092
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....8,004 amount charged off $.......... D).ttt sanntnns | creerieesi et 8,004 [ .o 44415 | oo, 174,475
13. Finance and service charges not included in premiums .
14. Aggregate write-ins for MISCEIANEOUS INCOME........c.vuivririietiieie ettt bbb s st s sessssaens | aessssessesssssssesnsas (5,289 v 543,029 | ..o (1,604,189)
15. Total other income (LINES 12 thrOUGN 14).......cuueuiuieeieieceiee ettt snns | ersssssessesssssnsessenas 2715 |, 587,444 | .o (1,429,714)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOme taxes (LINES 8 + 11 # 15).. ...ttt stensnsaens | sbeesessessannas 43,756,740 | ..oererrennns 42,375,037 | oo 149,906,648
17. Dividends t0 POIICYNOIAETS..........ccvuevcriieiie ettt s st s s s tenss | snssessesssensessesas 109,495 | .o, 104,608 |....oooveien. 434,520
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......c.ccuiveieiriiieeie ettt sses s sssssssessessans | eessssssessssans 43,647,245 42,270,429 | .............. 149,472,128
19. Federal and foreign income taxes incurred........ .. 12,478,977 ... ....5,353,061 |. ...27,919,103
20. Netincome (Line 18 minus Ling 19) (10 LINE 22).........cccoevriureeerieeieieieeise st sessssessessessss s sssssssssssssses | cvveernssessenes 31,168,268 36,917,368 | .............. 121,553,025
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHIOr YEAI..........c.evucveieeeieieieeieiie s ssesssssssssssssssssssessns | evsessenns 1,479,589,281 | ........... 1,397,649,769 | ........... 1,397,649,769
22. Netincome (from Line 20) ...31,168,268 |... ..36,917,368 121,553,025
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....(1,826,000).........ccc.coevververrierrenerinen | cevrveriieeinnns (3,201,264)
25. Change in net unrealized foreign exchange capital gain (loss) 7,945,586
26. Change in net deferred INCOME taX..........ccvivieiieieieeicieiese sttt sttt es bbb stenaas | ersessesssessenes (1,529,000)
27. Change in NONAAMILEA ASSELS..........ccveiuiicieirceie ettt et ss st saesans | ebsesssssassannes (5,336,915)
28. Change in Provision fOr FEINSUFANCE...........cc.cuuiuiiieiiciicie st ss bbb bbb ss st saes b sssssnns | sessessssssssessessssssessesens
29. Change in surplus notes................
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in aCCOUNtING PHNCIPIES.........ccurvivriieieiieee sttt es s ssesssssens | cessesssssessessss s es s
32. Capital changes:
3201 P MMttt bbbkttt | nebben bbbt baes | eebneb bbbttt eees | Hrestente sttt eeees
32.2 Transferred from SUrPIUS (STOCK DIVIAENG)........c.cvviviieiieriieieiessee sttt ssss st ssssessesss | sresssssessesssssssssessssssssesss | eesessssssssisssssesssssessessns | sesssssessessssssessessssssesenes
32.3 TranSIEImEd 10 SUMPIUS.......cvuucucvirictciesistee sttt bbbt et s s s st ssestnes | sressasssessessssssssessssssnssenss | sevsessssssssesessessssssessensns | stesssssessessssssessessssssssaenes
33. Surplus adjustments:
3311 PG IN.eee ettt | nenien bbbt bnes | eebneb sttt | Heentent et
33.2 Transferred to capital (STOCK DIVIEN)..........ceruiiriiieieeseee sttt ssessssessessssssssss | sssesssessesssssssssessssssssessens | eessessesssessssessssssesesssssss | srnsssssesssssssssssesssssessens

33.3 Transferred from capital

34. Net remittances from or (10) HOME OffiCE.........cuueiiiiiiiiciessee et aaes
35. DivIdends 10 SIOCKNOIAETS. .......c..euieiieiieieiseieieie et sttt
36. Change in treasury stock
37. Aggregate write-ins for gains and losses in surplus
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccceueeveirrieiinrneiesssessessesessesssssessssssessens | ossssessssssssans 29,046,675 |...ccovvrrnnnns 35,680,830 |...ccoovruinnas 81,939,512
39. Surplus as regards policyholders, as of statement date (LINes 21 PlUS 38).......c..cvververereeireinrseieresssssesssssssessenes | eveesinens 1,508,635,956 | ........... 1,433,330,599 | ....cooee. 1,479,589,281
DETAILS OF WRITE-INS
0501, ettt R AR AR R bbb st s s ssentensnnnses | nestestesestensensestensensenses | stiestessentessessentenssessentenns | sestenseses et
0502. ..
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page.
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above) .0
1401. Miscellaneous iNCOME..........covvrrverrereerrerreseeiessenenns . ..100
1402. Balances (charged off) / TECOVEIBA............ccvcveieererceee ettt sttt ettt neen
1403. Gain /10SS ON fOreign EXCRANGE. .......cvcvcvieeiie ettt ettt st s sttt s s s s s sae s
1498. Summary of remaining write-ins for Line 14 from overflow page... .
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiNE 14 @DOVE)........ciuiviieeiiiitiiese e ne s e
3701.
3702. ..
3703.
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceveveveieeieiee et ssessssssenes | evresssssssssseesessesseseenes (0 O (0 R 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE).....oviviueiiiciiiii sttt sseensssesensenesssssnssnsesens | sessesessssssnssnsessnssnsessnas 0 e {1 R 0
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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

CASH FLOW

Currerlt Year PriorZYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUIANGCE. ...........ruvirreerrriireierierceessieres s sess st ssssessssessssessssessessssenns | onsesseesenns 63,183,604 | ............... 63,123,170 | ..ovvevnve 401,256,743
2. NetinVESIMENTINCOME.......couciiiiececc et bbbt sae s sentesaenas | evsesssessnens 11,374,397 | ..o 17,692,507 | ....ccoueee. 68,558,684
3. MiISCEIANEOUS INCOME.......oevecvireieevecieecees ettt sttt b s sss s st s st s tsssssssssssssssesanssssessesnsansansessesnes | sissessesssssensasanns 2715 | oo 587444 ... (1,429,714)
4. Total (Lines 1 through 3).. 74,560,716 ...81,403,121 468,385,713
5. Benefit and [0SS related PAYMENLS........cc.cvviiiciiieeieceee ettt b st s s sassses s ssntessenas | eveesssesinses 45,583,958 | ............... 63,563,855 | ............. 215,541,255
6. Nettransfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS..........c.ouuieunienrinisinneineinseins | e | cretneesesssiseessssssssessesseees [ coseiessessssseessssssssesssees
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.........ccvveveiiriececeeee e | eveireaesienes 33,767,796 | ...covevennn 31,869,884 | ............. 122,144,300
8.  Dividends paid to POCYNOIAETS..........c.cvieiiiciciteccte ettt sse s sssensenns | sresssessesesssenes 88,492 | .ooeiens 84,129 | oo 423,547
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES)........ccevevvrrerrererieriees | eereriiiisieenans 4,170,640 | ....co.......... 2,319,426 | ............... 68,374,921
10, Total (LINES 5 HIOUGN 9)....cvvveeirreeerieeii ittt sttt nent s | oeevsesssnens 83,610,886 | ....ccoccevnnn. 97,837,294 | ....ccounv. 406,484,023
11.  Net cash from operations (Ling 4 MiNUS LINE 10)..........ccovereriireisieieiesieiessetese e sssss s sssssssse s ssesessessssesssssssessssssssnsns | ossesesissenes (9,050,170)] ...vvvrven. (16,434,173) ] vvvvrennn 61,901,690
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS..oooeeeceeeeieseeese et ess sttt | crieentsnenes 58,092,652 |............. 134,395,192 | ............. 527,544,978
12.2 38,176,226 ...48,158,190 | .............188,808,659
12,3 MOTEGAGE J0BNS........ocveieieeiecicte ettt a bbbt s bbb bbb s b b s s s bas st antenss | esstensessesssssssessesssssnsanss | sessesissestessesssssensessesnes | entenseses st st st saees
124 REAIESIAIE......uu ettt ennen | rrene et enetas | sests et et | st
12,5 OthEr INVESIE GSSES........rvvuerrirciiceiieeeiie sttt st nes | Coeesteses st sbsnessesetes | sestseessesssnesst e sesneestens | Hoeestseess st eeees
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestments...........c..ccveeeveeeeceneeieeeseeeeseens | e (2,772)] eveeererernns (C2ZC) | (7,072)
12.7  MISCEIIANEOUS PrOCEEAS. ......uvvveciecirieiie ettt ettt a bbbt e s st s s ssessesnssntessesnsenss | sessessssssansesan 299,317 | oo 7,622,101 | oo 5,070,814
12.8 Total investment proceeds (LINES 12.110 12.7).......ovevereeeeeieeeeie sttt sesse st sss s sssnnes | sresessssaesens 96,565,423 | ............. 190,172,240 | ............. 721,417,379
13.  Cost of investments acquired (long-term only):
131 BOMAS..eooeeeererseieseeeseeeseeesse st ettt ennts | crrnnentreneens 47,005,835 |............. 130,280,179 | .oveoeene 541,814,600
1312 SHOCKS. ..cvvueverecercetsecetee sttt | crineentnnenns 67,200,056 | .......c....... 67,641,962 | ... 219,919,972
13,3 MOTEGAGE [0ANS.......uierecirciiecisirie sttt
13.4 Real estate
13.5 Otherinvested assets
13.6  MisSCEllaNEOUS APPIICALIONS.........c.iviveireirciriieieie ettt sse s sentesns | erssssssassesaas 6,428,759 | oo (U1 I 3,519,717
13.7 Total investments acquired (LINES 13.1£0 13.6).......urverrrerrrerrrernreeneeeeesissesseesssseesessssesssseessesssssessseesssssssenees | sosssssenases 120,634,650 | ............. 197,922,141 | ..ccoveeene. 765,254,289
14.  Netincrease or (decrease) in contract [0ans aNd PrEMIUM NOLES........c..ccceeieiiieiiesiciesssie et sssssesssssesses | setesssessessssesssssesssssessas | sesteessesssssssessessessesseses | stessessessssssessesssssasssessns
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LiNE 14)......c.ovovinrrrnrnrreinensnsieesssesssssssssssssssssessssssness | soveessssesens (24,069,227)| ..ovvverrnnn. (UAZCRI0E) ) — (43,836,910)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES. .......o.cvviericieiecce et b st b et s s s s s ssentes | absassssssestessssssessessasssesaas | estsssessestassessessssessenss | suesssessessnsssesestensessestns
16.2 Capital and paid in SUPIUS, 1€SS TrEASUNY STOCK...........ueiuririirrireieciseireieessie st sssessssessesssssnssens | sesessssessssessssssessessssssessns | sestssssessssssssessessessnnsseses | soesssmssessnsssessnssessnssnssons
16.3 BOIMOWE fUNGS........ooouverririseiieieiecesse it es st es st st et | Crnestenss e st ssesssnans st | eeseseesseessenssseenesenestens | Horensssesss s sseent s
16.4 Net deposits on deposit-type contracts and other iNSUraNCe lIAbIlITIES............c.oveerrerrerienirerrrenceicnenees | e | et sessessseesessenes | coreeeeseeesseessss st
16.5  Dividends 10 SLOCKNOIAETS..............cuuiiiiiiiiiirr e | st | s enssnssnnes | sesiesiesenns 507,500
16.6 Other cash provided (applied) ...(3,134,964)] ... L.37,725494 | ... ...36,330,269
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)............ | coeveereruens (3,134,964) [ ...oovvvveen 37725494 | .............. 35,822,769
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 Line 17).......cccccevvvvvvvveens | covvverennnn. (36,254,361)| ...oovvevevne 13,541,420 | ..coeeeee. 53,887,549
19. Cash, cash equivalents and short-term investments:
191 BEGINNING OF YT .....ouvvirrrirnrirririeriiesieisresi sttt nt s ennnen | cenienssains 130,447,542 | ....ovevvennes 76,559,993 | ....oovvvennn. 76,559,993
19.2  End of period (LiNe 18 PIUS LINE 19.1).....c...vvverreerirerieceieeiireeciseeiseeeiseeeiseeeeseneseesisseesseneseeesssessssesesesssesssssesnnes | cooeeeeseeens 94,193,181 | ............... 90,101,413 | .......c.. 130,447,542
| Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 st | e | srreeeer e | s
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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

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 Affiliated FM 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 Commissioners (NAIC) Accounting Practices and Procedures Manual, subject to any
deviations prescribed or permitted by the Rhode Island Division of Insurance.

The Company applies paragraph 5(a) of SSAP 23, rather than paragraph 5(b) of SSAP 23, with respect to the methodology for translating

the Company’s Canadian branch to USD. This is consistent with the methodology used in prior years, and a permitted practice has been approved
by the State of Rhode Island. The total adjustment to convert the balance sheet to USD is $41,752,916 which appears on line 17 — “Net
adjustment in assets and liabilities due to foreign exchange rates”, on page 3 - “Liabilities, Surplus and Other Funds” of the March 2016

quarterly statement. There is no net impact on surplus, and the effect on 2016 net income would be a decrease to net income in the amount of
$2,104,351 (which would be offset by a corresponding increase to surplus).

State of
Domicile Current Period Prior Year
NET INCOME
(1) AFFILIATED FM INSURANCE COMPANY state basis (Page 4, Line 20, Columns 1
&3) RI $ 31,168,268| $ 121,553,025
(2) State Prescribed Practices that increase/decrease NAIC SAP | | |
(3) State Permitted Practices that increase/decrease NAIC SAP
Application of SSAP 23 regarding translating the Canadian branch to USD RI 2,104,351 6,231,423
(4) NAICSAP (1-2-3=4) RI $ 29,063,917 $ 115,321,602
SURPLUS
(5) AFFILIATED FM INSURANCE COMPANY state basis (Page 3, line 37, Columns 1 &
2) RI $ 1,508,635,956| $§ 1,479,589,281
(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 $ 1,508,635,956| § 1,479,589,281

Use of Estimates

No significant change

Accounting Policies

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.

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

NOTE 2 - ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

No significant change

NOTE 3 -BUSINESS COMBINATIONS AND GOODWILL

No significant change

NOTE 4 - DISCONTINUED OPERATIONS

No significant change

Q06



Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 - INVESTMENTS

A

Mortgage Loans

No significant change.

Troubled Debt Restructuring for Creditors

No significant change.

Reverse Mortgages

No significant change.

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

(1)

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

Impaired Securities for Which OTTI Not Recognized

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 $ 282,672
2. |12 Months or Longer $ 137,102

b. The aggregate related fair value of securities with 1. |Less than 12 Months $ 26,526,817
unrealized losses: 2. |12 Months or Longer $ 30,642,870

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.
Itis 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.

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 |$ 47,775,821 |

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

(4)

(5)

Collateral Administered by an Affiliated Agent
No significant change.
Collateral Reinvestment

No significant change.
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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 - INVESTMENTS (continued from preceding page)
(6) Collateral Not Permitted to Sell or Replege
No significant change.
(7) 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.
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) Net Periodic Benefit Cost (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
(5)-(21)

No significant change.
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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

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
(6) Transfers of Receivables with Recourse - Not applicable

(7) Repurchase Agreements - Not applicable
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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 17 - SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES (continued from preceding page)

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/PRODUCED 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
Assets at fair vallue: $ $ $
Bonds 1,897,575 1,897,575
Common Stocks
Industrial & Miscellaneous 885,793,267 885,793,267
Mutual Funds 39,635,848 39,635,848
Total $ 925,429,115| $ 1,897,575 $ 927,326,690

B.

(2)

(5)

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.

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.

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

Level 3 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.

Derivative Fair Values - Not applicable

Other Fair Value Disclosures - Not applicable
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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 20 - FAIR VALUE MEASUREMENTS (required NAIC disclosure regardless of whether there is any significant change) (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)
Financial Instruments -
assets
Bonds $§  1,341178,398| $§  1,293,369,254| $ $  1,293,369,254| $ $
Common Stocks 925,429,115 925,429,115 925,429,115
Cash, cash equivalents and
short term investments 94,193,181 94,193,181 94,193,181
Securities Lending
reinvested collateral assets 47,775,821 47,775,821 47,775,821
Total Assets $§ 2408576515/  2,360,767,371| $  1,067,398,117| §  1,293,369,254| $ $
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 change.

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
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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

NOTE 33 - ASBESTOS/ENVIRONMENTAL RESERVES

No significant changes

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 March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

1.2
2.1

22
3.1

3.2
33

41
42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

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).
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statement for March 31, 2016 of e AFFILIATED FM INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.)

11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA:
13. Amount of real estate and mortgages held in short-term investments:

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

Yes[X] Nol[ ]

$ 38,156,635
Yes[ ] No[X]

$ 0

$ 0

Yes[ ] No[X]

1
Prior Year-End
Book/Adjusted Carrying Value

Book/Adjusted Carrying Value

2
Current Quarter

14.21 Bonds $

$

14.22 Preferred Stock

14.23 Common Stock

14.24 Short-Term Investments

14.25 Mortgage Loans on Real Estate

14.26 All Other

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $

o|Oo|o|lo|o|o|o|o

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

16.3 Total payable for securities lending reported on the liability page:

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?
Yes[X] NoJ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

0
0
0
0
0
0
0
0
o

Yes[ ] No[X]
Yes[ ] No[ ]

47,775,821

47,775,821

47,775,821

1 2

Name of Custodian(s) Custodian Address

JP Morgan Worldwide Securities Services 383 Madison Avenue, New York, NY

RBC Investor Services 200 Bay Street, 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
Name(s) Location(s)

Complete Explanation(s)

3

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

17.4 If yes, give full and complete information relating thereto:

Yes[ ] No[X]

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 Standish Mellon Boston, MA
RBC Dexia BMO Asset Management, Inc Toronto, Ontario, Canada

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:
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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

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 If yes, please provide the amount of funds administered as of the reporting date. $ 0
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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
NAIC Certified Effective Date
Company ID Domiciliary Type of Reinsurer Rating|  of Certified
Code Number Name of Reinsurer Jurisdiction Reinsurer (1 through 6) |Reinsurer Rating
All Other Insurers
[ | AA-3190188........ | White ROCK INSUTBNGE (SAC) LIMMEM.............oooooo lBmu......... [Unauthorized..|..................... [
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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE 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 Currerft Year Prior3Year Currerzllt Year Prior5Year Currer?t Year Prior7Year
States, Efc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.......ccccoocmvcvnecnc AL e Livoor | o 873,280 | oo 1,059,285 | ...ooiverreeree 220,376 | oo 57,578 [ oo 1,401,918 | oo 296,186
2. Alaska......ccccomrmrinriereneen AK | Levoor | o 691,221 | oo 549,643 | coovvevieriieneennn 28570 | 56,916 [ covvoovvrrirerinnn 288,808 | ..ovvereeririnnns 357,679
3. ANZONA..sen AL Lo | s 1,076,522 | ...covvvrvenne. 1,232,639 | oo AT8T66 | o 565,176 | ccovvrrirrrenne 1,155,406 | ..cooovvvrrrenn 1,149,716
4. Akansas......omnen AR | Lo | o 1,597,043 | oo 1,256,525 | .ooovvrrrrnrrnn 498,305 | oo 104,159 | oo 1,573,265 | oo 601,435
5. California.........ccoccovvrnrirnrennen. CA | e L.... ..23,353,333 ...21,901,531 . 17,432,528 .31,892,320 | .... 19,286,224
6. Colorado......ccccoeremrrrrrrnrnnnn. CO | o Lo | o 2,036,900 | .oovevrrierinnee 1,442,010 | .o (266,156) | oo 660,777 | ooveererirnes 3,840,772 | oo, 4,186,332
7. ConnecticUt........ccocevrrerrrerrrenns CT|..n. Lo | o 1,104,953 | oo 907,536 | .oovvverierrenenn(52,532) [ i 117,766 | oo 2,602,744 | oo 3,152,708
8. Delaware.......cccccomvrmrrniirneines DE|....... Levoor | o 305,173 | oo 295,880 | .ovoerverreeeennd5,000 | i T44.564 | ..o, 287,339 | oo 488,026
9. District of Columbia................. DC|.... (IO [P 1,009,398 | ..ooovvvries 722,712 | oo 326,089 | i 271451 | o 975,801 | .ovovereieiines 852,658
10, Florida........coovvevenrierriniireiiens FL]..... Lo | i 5,807,307 | ccovrvriren. 5,193,502 | coovrrrirriiens 648,953 | ..o (2,298)[ .veerieris 3,682,287 | oo 338,476
11, GeOrgia.. .o GAl...... Levoor [ o 3,314,308 | ..ooovne. 3,439,602 | .oovernnne 1,563,153 | oo 235,833 | v 4,232,353 | oo 3,061,096
12, Hawaii....ocoovorrereiececnes HI....... IS O 26,870 | coovrverreiein 59114 | oo 28,901 [ e 3,700 [ oo 40,067 [ .o
13, 1daho...co D ... Levoor | o 123,720 [ oo 102175 [ = oo | s 12,198 | e 412,233 | oo 362,446
14, lMNOIS ..o IL|..... Lo | o 7,810,279 | oo 6,945,525 | ..o 4,978,865 | ..o 4,850,107 | cooovvvrrrs 87,958,687 | ...ccooounenn 45,157,503
15, Indiana......ccccooeeinrinninninnis IN....... Lo | o 3,128,242 | .o 2,844,326 | ..coovvirn. 388,861 | oo 108,329 | oo 1,028,406 | ..coovverrrenn 1,750,156
16, 1OWA..ciccs IAf....... Lo | o 1,480,238 | ..cooovrvvrienne 1,448,501 | cooooovees 100,000 | .coooovrrrreeenn 152,632 | oo 458,733 | oo 575,887
17, Kansas.......ccoveineinnenneie KS|... Lecoor | o 745,024 | oo 516,726 | oo 31,452 [ 168,324 | 621 | o 126,744
18, Kentucky......coooovieeieneienriien. KY |...... Lo | o 1,025,350 | .oooovrvriennes 1,315,767 | oo 1,547,011 | oo 170,589 [ e 760,175 | oo 4,781,674
19. Louisiana.. L ....1,653,632 1,974,129 (263,171)] .. 4,984,848 4,629,691
20.  Maine.....ooooneineiniriseees Levoor | o 107,756 [ covovvereneeeeen T3 TA2 | i | ceteeieeieeiesieesiesiensens [ it sissiesisssessieeses | seeineies st
21, Maryland.......ccoconieniiniirniinns MD |....... Lo | o 2,209,972 1,595,363 13,758,247 | c.ovvvvrene. 6,485,331
22. Massachusetts.. MA (.. L..... ....6,118,606 .4,618,881 ...2,783,895 14,274,681 | ... 23,397,195
23, Michigan.......cccooeminriurerinennn. MI....... Lo | o 2,350,654 | ..oovvrienen 1,747,234 | 757,575 9,401,639 | covvvrrienns 3,067,233 | oo 9,217,021
24, Minnesota.........cccocoveinriirniine MN]....... [T (PO 2,524,362 | ..ooooeree0re2,300,925 | i 473,990 | oo 182,354 | oooovreeiinnen. 2,128,940 | .o, 3,780,032
25, MiSSISSIPPi.....cevenrerrrennrerneinees MS|....... Lecooe | o 785,897 | oo 552,185 [ 544 | s 886,042 | ..coovvrinne 1,342,231 | oo 2,650,425
26.  MiSSOU.....ocvenrerrecririieiiees MO....... Lo [ o 3,573,567 | .ooveverennn2,499,042 | oo 2,055,804 | ..ooovriienn 4,965,268 | ...coovverrinne 9,827,178 | oo 5,739,774
27.  Montana........cccocmeineinninniins MT]....... Livooe | o 941,539 | oo 648,788 [ 739,839 | oo 30,543 [ oo 2,869,359 | ..o 1,069,771
28.  Nebraska.........ccccooeunerenrrennens NE |....... Levooe | o 255,936 | .o 12,687 [ 260,707 | covvereeeneireis ((GRI0) ) [— 598,957 | .ovvrrirrinne 203,843
29.  Nevada......oommrrensiennnens NV |.... Lo | o 1,940,376 | ..ooooveeernnn 2,169,974 | oo 338,900 | oo 583,286 | ..cocvrrirnenan 2,286,130 | covvverrirrnnne 1,448,413
30. New Hampshire........ccccoouuunee. NH|...... Licooe | o 372,273 | oo 476,490 [ 102,923 | oo 2,965 | oo 326,419 | o 308,096
31, New Jersey....nerneenennn. NJ|....c.. Lo [ i 4,618,828 | ... 4,185,844 | oo 2,433,828 | .ovirienn 8,887,018 | ...ccevoeennn 67,062,885 | .....cooeene 40,138,107
32, New MeXiCO........coeemerermerrnrinnee NM]....... Lecooe | o 313,654 1,733,619 | oo 996,061 | ..ovvvvririenne 1,873,740 | oo 5,776,693
33, New York...... WNY Lo s .11,394,492 .5,705,097 | .. ...7,093,404 143,134,009 | .... .135,361,582
34.  North Carolina..........cccovcuenen. NC|...... (IO (PR 1,622,099 | ...ccoveieen 1,878,804 | oo 2,052,739 | o, 554,559 | ..oovvveiiinnn. 750,427 | oo 4,779,513
35.  North Dakota.........ccccoovvveneeeeeND | e Lecooe | o 119,983 | oo 57,009 | oo 213,091 | o (72,569) ] c.ovvreererrennne 647,652 | oo
36.  Ohi0...ccoveereeneineinerseineene . OH [ i L ....3,786,596 .3,168,812 . ..2,774,574 .14,301,741 36,510,474
37.  Oklahoma........ccccconeemrrnnrrnn. OK [ e Lecooe | o 645,900 | .oooveirciennnnd 623,790 | oo 827,071 | i 521,035 | oo 374,623 | oo 1,409,586
38, Oregon......ccovcuneeeerenciecieneens OR|...... (IO (PO 2,259,207 | covverrirneinnee 2,501,275 | v 183,963 | 477,982 | oo 1,430,510 | oo 1,428,537
39. Pennsylvania..........ccoconeuennen. PA ... (IO (SRR 3,357,453 | oo 3,002,506 | ..oovervvirnernern3TTA16 | i 207,665 | .oooveererenne 2,170,900 | coovverrrienne 4,157 467
40. Rhode Island.......c.ccccocnviernienns RI....... Lecooe | e 848,032 | .ovvrerreeinnes 1,112,521 | oo 559,649 [ oo 75,341 [ oo 4954914 | oo 4,325,824
41.  South Carolina........c.ccecermeerns SCl.. [T (PO 1,345,663 | ..ooovvvriers 852,542 | oovvvvrnirnernen82,026 | i 354,329 | oo 2,532,855 | ..o, 2,070,838
42, South Dakota........ccecrneeneernes SD|...... Lecooe | e 352,373 | oo 260,126 | .ovovvrrrreeennn 20,566 | v 68,918 [ oo 2,281,390 | oo
43, TennesSee........ccomwmmrrerirsiins TN|...... (IO [P 2,396,557 | covvereirecinne 2,322,002 8,772,054 | ..oovvvrirnn 4,152,741 | v 29,156,950
44, TEXAS.oereerierierirerieeisnisenene TX] oo Lo coverrerinennns 13,031,275 | oo 10,255,409 | .coovvvvvinnnee 10,516,355 | ..oovvvinencd 6,495,247 | oo 24,238,527 | oo 21,178,008
45, Utah..eecs UuT|....... Lo 2,287,159 [ 002,186,130 | oo 15,273 | o, 356,431 | oo 414158 | oo 1,097,061
468, Vermont........cvenerenerinseennens \A I Lo | e (679 | e 17,843 | 1,126,837 | oo 16,372 | oo | et
47, Virginia......c.ooeeveeeneeereererrseis VA[...... Lo v 1,266,624 | ... 2,045,373 | o 276,477 | v 2,240,462 | c.ovovrirnn 4,251,525 | .o 10,820,754
48.  Washington..........ccocvvvrneene. WA[...... Lo orrrenrenenen8,299,185 [ o 8241761 | = e | s 4594781 | .ovoveeerrn6,501,939 [ o 8,199,272
49.  West Virginia.........ccocoeveeee . WV | Lo | e 130,118 | el 91154 [ 170,440 e | cveeiiieieieeeeenan2D,376 | e
50.  Wisconsin. L 717,252 2,585,946
51, Wyoming.....cocvververveerrerenenne Lo | cvreieieieeeenenn 91,227 | e 14,259 | 008,683,256 | oo | e eessiesessesenens | eevesesee s 426,414
52.  American Samoa...........c.cceee..
53, Guam.......oen.
54.  Puerto RiCO.......ccccnmrvmrrrrirnns
55.  US Virgin Islands...........c.ccc.......
56.  Northern Mariana Islands....... e [ e .
57. Canada......ccucevmernerrneene CAN [ oL | i 13,151,186 | 0000 18,318,252 [ oo | e 14,189,500 | ..ovvvvrrnee 65,661,752 | ..coovvvnneee 108,806,843
58. Aggregate Other Alien............. 5,906 [ 153,506 | ..o (01 0] e, 3,600,000 | .coocvevrnnnn 3,600,000
59.  TotalS....coouivirnirnirnirsii s (@)...55 | v, 152,202,566 | .............. 144,319,962 [ ....ccoovvee. 62,009,949 | .............. 109,061,237 [ ..o 549,901,241 | .............. 567,284,407
DETAILS OF WRITE-INS
58001. AUS AUSTRALIA.......ccoovmvrnnnes [ eenee ), 9,9, IR (QL0LC) N AT | e [ e e |
58002. AUT AUSTRIA.......ccoomvmernrrans [ e XXX [ e 2,250 [ | e | e ssesssenes [ ittt ssstsnsienies | ettt
58003. BAN BANGLADESH.................. [ ...e. XXX oo, (RTI[0) ) 27,500 | oo [ e | e | s
58998. Summary of remaining write-ins
for Line 58 from overflow page.....| ..... XXXo| e, 17,353 | e (PO T (O (0[N 3,600,000 | ..oovverrienne 3,600,000
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)........ | ..... XXX i, 5906 | .o, 153,506 [ ..o, 0 [, (O] I 3,600,000 | ..o, 3,600,000
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for March 31, 2016 of the AFFlLlATED FM |NSURANCE COMPANY

Organizational
March 31, 2016

Chart

Policyholders

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

- . Factory Mutual Insurance
FM Insurance Company Limited FM Approvals LLC FMRE Holdings LLC TSB Loss Control Consultants, Inc. FMIC Holdings, Inc. FM Global de Mexico S.A. de C.V. Company
NAIC 00000 GBR NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI NAIC 00000 MEX Escritorio de Representagio No
AlIN 1D AA-1120610 Fed ID 05-0520189 Fed ID 27-1439297 Fed ID 58-2190659 Fed ID 05-6009005 AlIN ID AA-2730043 Brasil LTDA
NAIC 00000 BRA
|
] ] | ] 1 | ]
FM Engineering M l:\p?rovals FM Appro'vals 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
Io) !
: [ | | | i l l
Two 95 95 95 95 FM Global FM do Brasil FM Engineering New
Ledgemont LLC Hayden Mezz Owner Hayden LLC Hayden Lender LLC Hayden Mezz cSeIrvrl:zf Servicos de ConsuI.tlng Providence
NAIC 00000 DE LLC NAIC 00000 DE NAIC 00000 DE Lender LLC "s‘;\ s a Prevencao de (Shanghai) Co Ltd Mutual
Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NAIC 00000 Perdas Ltda. NAIC 00000 Limited
Fed ID 46-0655775 Fed ID 46-0644539 NAIC 00000 CHN NAIC 00000
coL BRA BMU
Hobbs Brook 601 275 175 Johnston 101 FMEC 3460 1301 Hobbs Solar
Management Hobbs Brook Edgewater Wyman Wyman Building Edgewater Legacy 265 Winter Preston Atwood LLC 1LLC
LLC Limited LLC LLC LLC LLC LLC LLC LLC Ridge LLC NAIC 00000 NAIC 00000
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 DE DE
DE GBR DE DE DE DE DE DE DE DE Fed ID 46- Fed ID 30-
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
3516897 3516901 3516936 8836334 1439940 2766487 1440057 2775533 1609795
93 Building 404 610 Lincoln Park Ridge Ne;onset Hobbs Solar Hobbs Solar
LLC Wyman LLC LLC Bldg LLC 401 285 Central West fver 245 81 21LLC 3LLC
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 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-
RI Fed ID 04- Fed ID 20- Fed ID 38- 3982389 0486346
Fed ID 04- 3516903 3516902 3516937 DE RI
3516935 Fed ID 27- Fed ID 27- Fed ID 27- 3516938 2775533 3942900
1169682 1595571 1439297




Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10

[4%9)

1 2 3 4 5 6 11 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Directly Controlled by (Name of Attorney-in-Fact,| Provide
Code Group Name Code ID Number [ RSSD | CIK| International) Name of Parent, Subsidiaries or Affiliates n Entity Entity/Person) Influence, Other)| Percentage|  Ultimate Controlling Entity(ies)/Person(s) *
Members
0065...| Factory Mutual Insurance Company & its Affiliates... [ 21482...... 05-0316605.. | ..oovvvvvres | cerrre | cerrrererriieieinnns Factory Mutual Insurance Company..................... RI......... UIP e [ stssiesssssiens | sevsssessesssssssessssssens | sresisssssesesies | cressessesies et ettt T
0065...| Factory Mutual Insurance Company & its Affiliates... [ 10014...... 05-0254496.. [ ....cccovvre | coreee Affiliated FM Insurance Company FMIC Holdings, Inc Ownership.......... ....100.000 |Factory Mutual Insurance Company................ T

0065...| Factory Mutual Insurance Company & its Affiliates... [ 10316...... 05-0284861.. [ ..covvvveree | coreee Appalachian Insurance Company FMIC Holdings, Inc Ownership.......... ....100.000 |Factory Mutual Insurance Company................ T
0065...| Factory Mutual Insurance Company & its Affiliates... { 00000...... AA-1120610.. [ coovovrerene | e | e FM Insurance Company Limited............c..cccovueve. Factory Mutual Insurance Company.............. Ownership.......... ....100.000 | Factory Mutual Insurance Company...........ccco.| coevvreene
0065...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 98-0131767.. [ .ovvvvreere | v Risk Engineering Insurance Company Limited.... [BMU.....| IA................. FMIC Holdings, Inc Ownership.......... ....100.000 |Factory Mutual Insurance Company............cc.. | ceovveneen.
0065...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... AA-2730043.. [ oo [ e FM Global de Mexico S.A. de C.V.....cccooovvvrrrnenne MEX.o.. [ 1A e Factory Mutual Insurance Company.... Ownership.......... ....100.000 |Factory Mutual Insurance Company...........coe. | veevveneene
0065...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 20-2740839.. [ ..ovvverees [ e | e Watch Hill Insurance Company..........ccc.cccveureeeen. VT........ A FMIC Holdings, INC......overurienireerncieinns Ownership.......... ....100.000 |Factory Mutual Insurance Company...........c.e. | ceerveneen.
0065...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 05-0453757.. [ coeeeerees [ e | e Corporate Insurance Services, InC.........cccovverennee. Rl....... NIA..ccoo. FMIC Holdings, INC.......ccovvurieeneieieircicins Ownership.......... ....100.000 |Factory Mutual Insurance Company..........cc.e. | seereeneen.
Risk Engineering Insurance Company
0065...| Factory Mutual Insurance Company & its Affiliates... [00000...... [ ....cccoeeveremreeres ferveveeas frveeis L e New Providence Mutual Limited.............cccccvnneee. BMU..... [ 1A.....cccone.. Limited Ownership.......... ....100.000 |Factory Mutual Insurance Company............c...| cooevunee.
Factory Mutual Insurance Company - Escritorio
0065...| Factory Mutual Insurance Company & its Affiliates... [00000...... [ ...coooervereercenes forveverens froeeis Lo, de Representagédo No Brasil LTDA. BRA..... Factory Mutual Insurance Company.............. Ownership.......... ....100.000 |Factory Mutual Insurance Company............cc.. | cvoevenee.
0000...| Factory Mutual Insurance Company & its Affiliates... FM Approvals LLC........cccoceververrierceeeeie e RI........ Factory Mutual Insurance Company.... Ownership ....100.000 | Factory Mutual Insurance Company...........ccc.. | coevverene
0000...| Factory Mutual Insurance Company & its Affiliates... . | FM Engineering International Limited.. ..|GBR..... .| FM Insurance Company Limited ..| Ownership.......... | ....100.000 [Factory Mutual Insurance Company..
0000...| Factory Mutual Insurance Company & its Affiliates... FM Engineering Consulting (Shanghai) Co. Ltd...| CHN..... FM Global Services LLC.......c.cocovrvrnrerrenn. Ownership ....100.000 |Factory Mutual Insurance Company............coe. | ceevveneen.
0000...| Factory Mutual Insurance Company & its Affiliates... FM Approvals Limited..........cccouurermeneeneneireineenns GBR..... FM Approvals LLC.........ccoeneermuneneereireineenas Ownership.......... ....100.000 |Factory Mutual Insurance Company...........c... | ceeeeeneen.
FM Approvals Assessoria E Representagéo
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... [ ...cccoeoervereerrces feverveervens L evveees [ e LTDA. BRA..... NIA.............. FM Approvals LLC..........cccooerverrereiercrernes Ownership.......... ....100.000 | Factory Mutual Insurance Company.........cccee. | coevree
0000...| Factory Mutual Insurance Company & its Affiliates... { 00000...... 27-1439297.. FMRE Holdings LLC........cccoveuererrirreireiereeieras DE........ NIA......cco..... Factory Mutual Insurance Company.............. Ownership.......... ....100.000 |Factory Mutual Insurance Company............c...| coevunee.
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 58-2190659.. TSB Loss Control Consultants, Inc.............ccc....... GA... NIA............. Factory Mutual Insurance Company.............. Ownership.......... ....100.000 |Factory Mutual Insurance Company............c...| coevenee.
0000...| Factory Mutual Insurance Company & its Affiliates... { 00000...... 05-6009005.. FMIC Holdings, INC......c.ovvvrrrrrrcreereecrereeiae RI........ UDP............ Factory Mutual Insurance Company.............. Ownership.......... ....100.000 | Factory Mutual Insurance Company..........c.cco. | coevverene
0000...| Factory Mutual Insurance Company & its Affiliates... [00000.....[......cccocrrrrerne FM Global Servicios, S.de R.L.de C.V................. MEX.....[NIA.............. FMIC Holdings, Inc Ownership.......... ....100.000 | Factory Mutual Insurance Company..........cccco. | coevvrnne
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 27-0433536.. FM Global Services LLC..........coevvrvrerrerninrennenns RI........ NIA.....ccooe. FMIC Holdings, Inc Ownership.......... ....100.000 |Factory Mutual Insurance Company.........c..coe. | ceevveneene
FM do Brasil Servicos de Prevencao de Perdas
0000...| Factory Mutual Insurance Company & its Affiliates... [00000...... | ..coovverrereereunne . |LTDA. .| FM Global Services LLC.. .. | Ownership.. ....100.000 |Factory Mutual Insurance Company..

610 LincoIn LLC.....ooieeeeieireeeceeeeiene FMRE Holdings LLC........cccoovureenrineeneereienens Ownership.......... ....100.000 |Factory Mutual Insurance Company.
404 Wyman LLC......coovevviereeeie e FMRE Holdings LLC.......c.ccccovevervreieirirerenne Ownership ....100.000 | Factory Mutual Insurance Company.
. 1275 Wyman LLC.. . .... |FMRE Holdings LLC.... .. | Ownership.. ....100.000 | Factory Mutual Insurance Company..
175 Wyman LLC.......coveieeecce e FMRE Holdings LLC........ccoeoververerrerreierins Ownership ....100.000 |Factory Mutual Insurance Company
Park Ridge Building LLC FMRE Holdings LLC........ccovvvrerrererierireienens Ownership ....100.000 |Factory Mutual Insurance Company.
. 193 Building LLC.... . .... |FMRE Holdings LLC.... .. | Ownership.. ....100.000 | Factory Mutual Insurance Company..
265 WInter LLC.......ovvveeeeeeeersee e ieienees FMRE Holdings LLC........coovvvrrerminrenrirriniens Ownership ....100.000 |Factory Mutual Insurance Company.
245 WiInter LLC.......eoveveeeeecseese e DE........ NIA.....ccooe. 265 Winter LLC......ovveeeeererrereineerere e Ownership
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 27-1440057.. |. . |FMEC Legacy LLC... .| FMRE Holdings LLC .. | Ownership.......... | ....100.000 |Factory Mutual Insurance Company..
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 04-3516938.. Neponset River LLC FMEC Legacy LLC.......coovenerrrnerereieeens Ownership.......... ....100.000 |Factory Mutual Insurance Company...........cc.e. | seereeneen.
0000...| Factory Mutual Insurance Company & its Affiliates... | 00000...... 27-1439297.. | cooevevvees | e | e West Glocester LLC........cooveveivcveieieceeeees RI......... FMEC Legacy LLC......cccccoeververreirecireiennene Ownership.......... ....100.000 | Factory Mutual Insurance Company.........cccee. | cooevreee

0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 04-3516902..
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 04-3516903..
0000...| Factory Mutual Insurance Company & its Affiliates... | 00000...... 04-3516936.. |.
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 20-8836334..
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 04-3516937..
0000...| Factory Mutual Insurance Company & its Affiliates... { 00000...... 04-3516935.. |.
0000...| Factory Mutual Insurance Company & its Affiliates... { 00000...... 20-2775533..
0000...| Factory Mutual Insurance Company & its Affiliates... [00000......[ ..c..coorrrmrmrennes fvrrrrniens [ oninne

....100.000 | Factory Mutual Insurance Company.
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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULEY
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Directly Controlled by (Name of Attorney-in-Fact,| Provide
Code Group Name Code ID Number [ RSSD | CIK| International) Name of Parent, Subsidiaries or Affiliates n Entity Entity/Person) Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 04-3516901.. 601 Edgewater LLC.........ccoevvverenereieeeceieaes FMRE Holdings LLC........ccccoooevvervieiciriierenne Ownership ....100.000 | Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 27-1595571.. |. .| 285 Central Avenue, LLC.... .. .| FMRE Holdings LLC.... . | Ownership.. ....100.000 |Factory Mutual Insurance Company..
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 04-3516897.. Hobbs Brook Management LLC..............ccccouee. FMRE Holdings LLC........ccoovvververerrerireierinns Ownership ....100.000 |Factory Mutual Insurance Company
0000...| Factory Mutual Insurance Company & its Affiliates... [00000...... | .cccoovrerrrrreren Hobbs Brook Limited..........cccevereeveiererireienns FMRE Holdings LLC........ccovvvrerrererierireierenns Ownership ....100.000 |Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates... { 00000...... 45-2766487.. |. . 1101 Edgewater LLC .| FMRE Holdings LLC.... . | Ownership.......... | ....100.000 | Factory Mutual Insurance Company..
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 27-1169682.. 401 Edgewater LLC FMRE Holdings LLC........ccovvvrrerninrenrirriniens Ownership ....100.000 |Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 27-1439940.. Johnston Building LLC........ccccovvvrrninrrerineenes FMRE Holdings LLC........cooovurrurreneeneireinies Ownership ....100.000 |Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates... [00000...... | ..ccoovverrereereunns . | FM Global Services Colombia S.A.S... ..|FM Global Services LLC.. .. | Ownership.. ....100.000 |Factory Mutual Insurance Company..
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 37-1699077.. Two Ledgemont LLC........ccocnnruninienereieincineens 95 Hayden Mezz Owner LLC..........ccccovuuneenee Ownership ....100.000 |Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates... { 00000...... 46-0627887.. 95 Hayden LLC........cocooevvieieeecceeee e FMRE Holdings LLC........ccccooovvverrieierrirerenne Ownership ....100.000 | Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates... { 00000...... 46-0639741.. |. . 195 Hayden Lender LLC .|FMRE Holdings LLC.... . | Ownership.. ....100.000 | Factory Mutual Insurance Company..
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 46-0655775.. 95 Hayden Mezz Owner LLC FMRE Holdings LLC........ccovvurerrererierireierins Ownership ....100.000 |Factory Mutual Insurance Company
0000...| Factory Mutual Insurance Company & its Affiliates... { 00000...... 46-0644539.. 95 Hayden Mezz Lender LLC..........cocccevrvrrrnnee FMRE Holdings LLC........ccccovvvvvrreererrirerenne Ownership ....100.000 | Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates... { 00000...... 46-1609795.. |. . 13460 Preston Ridge, LLC.... .| FMRE Holdings LLC.... . | Ownership.......... | ....100.000 | Factory Mutual Insurance Company..
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 46-1737956.. 1301 Atwood LLC FMRE Holdings LLC........cocovververmerneenrerriniens Ownership ....100.000 |Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 38-3942900.. 81 Wyman LLC FMRE Holdings LLC........cocovvurrerreneenrereiniens Ownership.......... ....100.000 |Factory Mutual Insurance Company............c... | ceevveneen.
0000...| Factory Mutual Insurance Company & its Affiliates... [ 00000...... 30-0871090.. [ ..ovvveeeee | cereee Hobbs Solar 1 LLC FMRE Holdings LLC........cocovvureerreneenereireiens Ownership.......... ....100.000 |Factory Mutual Insurance Company..........cc... | ceeeveneen.
0000...| Factory Mutual Insurance Company & its Affiliates... { 00000...... 38-3982389.. | ..cvvevvres | e | e Hobbs Solar 2 LLC.........ccoovevvieieeeeeieeerees FMRE Holdings LLC........ccccoovevvirrieicirirerenne Ownership.......... ....100.000 | Factory Mutual Insurance Company.........cccee. | cooevren
0000...]| Factory Mutual Insurance Company & its Affiliates... {00000...... 32-0486346.. | ...oovooree [ oo | Hobbs Solar 3LLC......coiiiiiieec e FMRE HoldingS LLC.......ccoooviiiiiieicisiienes Ownership.......... ....100.000 | Factory Mutual Insurance Company.......cccee. | cvoeveean
Asteris Explanation
| 1 | Pool Participants:Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (2%).




Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

7

1
Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct

Loss Percentage

Prior Year to Date
Direct Loss
Percentage

N
cCwmoOUThWN

1.1,

. Farmowners multiple peril...
. Homeowners multiple Peril..........ccceieriicreeiiesceesceeeee s
. Commercial multiple peril
. Mortgage guaranty.......
. Ocean marine......
. Inland marire.......
. Financial guaranty................
Medical professional liability -
. Medical professional liability -
. Earthquake

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

. International.
cWarranty....oeevneeiennes
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability......
. Reinsurance-nonproportional assumed financial lines...
. Aggregate write-ins for other lines of business
o TOMAIS e

Other liability-occurrence.....
Other liability-claims made...

Excess workers' compensation...
Products liability-occurrence.
Products liability-claims made
19.2 Private passenger auto liability.
, 19.4 Commercial auto liability
. Auto physical damage.........
. Aircraft (all perils).....

. Fidelty......

occurrence...
claims-made

...................... 20,106,881

........................... 486,149

...................... 13.335,058 | .

e 625,794
........................ 1.768,657

(186,707)

3401.

3403,
3498,
3499

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

3
Prior Year
Year to Date

COWmDUTAWN =

. Farmowners multiple peril...
. Homeowners multiple peril..
. Commercial multiple peril....
. Mortgage guaranty.......
. Ocean marine......
. Inland marine
. Financial guaranty
Medical professional liability -
Medical professional liability -
. Earthquake
. Group accident and halth...........c.ccccueieeieieireee e
. Credit accident and health...
. Other accident and hEalth............ccccuriueeneenerineeesesese s
. WOrkers' COMPENSALION. ...t enenenns

. Burglary and theft....
. Boiler and machinery...
. Credit....
. International.
. Warranty......oooeveeeeieiene
. Reinsurance-nonproportional assumed property....
. Reinsurance-nonproportional assumed liability.
. Reinsurance-nonproportional assumed financial lines...

Other liability-occurrence.....
Other liability-claims made...

Excess workers' compensation

Products liability-occurrence

Products liability-claims made
19.2 Private passenger auto liability...
19.4 Commercial auto liability.
. Auto physical damage.........
. Aircraft (all perils).....

occurrence...
claims made

10,382,715

2
Current
Year to Date
50,768,678 |...ccooereerveriieriierienis 50,768,678
28,440,729 ....28,440,729

....426,452
16,007,712 |....

..4,980,151

...41,196,110

.................................... 46,383,614
.................................... 28,994,481

393,991
113,103,296
) 5,360,300
.................................... 40,629,942

...

52,202,566

DETAILS OF WRITE-INS

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




Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

10

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
2 3 4 5 6 7 8 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2016 2016 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE Total 2016 LAE Reserves on | Reserves on Claims Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and [Reported or Reopened Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Reserves (Cols. 4+7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End (Cols. 7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2013 + Prior..coo. | oo 23151 | 149,529 | ..o, 172,680 [ ..o 2,300 [ | 2,300 | 21,340 [ [ 149,040 [ 170,380 [ .o 489 | . (489)| .. (0)
2. 2014 s 35,406 | 25,057 [.ooiiiiniiiie, 60,463 [ ... 8,041 [ [ 8,041 [, 25,602 [ .o [ 26,820 [, 52,422 ..o, (1,763)] ..o 1,763 | oo 0
3. Subtotals
2014 + Prior....c... | oo 58,557 | v, 174,586 |....ccocoovvnennne. 233,143 | .o, 10,341 | i, (O 10,341 |, 46,943 [ .o 0 [ 175,860 oo, 222,802 | ..ooiiiiiiis (1,274) [ oo 1,274 | oo 0
4, 2015 s i 124965 | 50,082 | ..o 175,047 [ 47,238 [ [ 47,238 | .o, 83,826 | ..o | 43,983 |, 127,809 [ .o 6,099 [ (6,099)] oo 0
5. Subtotals
2015+ Prior....coo. | s 183,522 | v, 224668 |.....cococviniinns 408,190 [...ccooovviniie. 57,579 [ i) [ I 57,579 [ 130,769 [ .o 0 219,842 |, 350,611 | 4826 |..oooviiiinns (4,826)] oo 0
8. 2016..ccrrerrerrrnns |rrrnrrenne e e XXX i | v D, 9, SRR [T XXX [, .9, SRR [T (20,989)] ..o (20,989) [ ...ccvvenveene D .0 SRR TR 61,471 [ 3,377 [, 64,848 |............... D, 9, SRR [T XXX [, XXX
7. Totals......coooceers | erieriinenn 183,522 o 224,668 | ... 408,190 |.......ccouuue..... 57579 [ oo (20,989)] ..o 36,590 |.....ccoeoveee... 130,769 |......ccovvee... 61,471 [ 223219 | oo 415459 | .o 4826 | ..o (4,826)] covoovrenn) 0
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
L P 2.6 %] 2. o (2% 3. oo 0.0 %

Col. 13, Line 7

Line 8

4 0.0 %




Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

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

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

> ow N

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

Bar Code:

AR AR ORI TR AL o
*1 00142 0164 9000O0O0 1T =
AR AT T TR PR AR
*1 00142016 455400001 *
AR ARAER AR DR AL O
* 1 00142 016 36500001 *
AR ATEAC TR RAO
*1 00142 016505400001 *

Q15

Response

NO

NO

NO

NO




Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2004, e ettt A e e st R s b A s ARt A et e A s st e e st st s b st e st st seessestansaessanes | neststiessestensesaessssessessastanssesans | eebiesaestestes s st s e e sttt en s tanen
2997. Summary of remaining Write-iNS fOr LINE 20.........iiiiiiiitiiiisiest st es st stes st sssssssses s snsesses s sesssessesssssnssnsssssssssensessnss | chessesssssnssssesssssnsassessesnsessasanes 0 ] 0
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
3204.
3297. Summary of remaining write-ins for Line

Additional Write-ins for Statement of Income:

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

0504. ..
0505, oo . .
0597. Summary of remaining Write-INS fOr LINE 5........viieiiiiiiieseeecesss sttt stes st sscs s snsenesssssensesssssssnssnsessnsnses | ansessessssnsessssssssnsssanses {1 PO {01 P 0
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. BEL BELGIUM........ccocoverevrnnee

. TWN CHINA - TAIWAN...

58018. KOR SOUTH KOREA................
58019. CHE SWITZERLAND
58020. THA THAILAND......c.cc.covvrvrmrrennn. .
58021. GBR UNITED KINGDOM........... [ ..... XXX o, 10,481 [ oo, 9,359 [ 1oivireerienieniesisesireniies | ceressiessis s sssssessens [ s | e
58997. Summary of remaining write-
ins for Line 58 from overflow........ | ..... XXX o, 17,353 | i, 125,509 [, 0 [, (O] I 3,600,000 | ..o, 3,600,000

SINGAPORE..........ccoonvvenn.
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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOM YEAI...........cvuiueiieiiiiciesisteie et s st sse s sstssaes | sbessssssssssse st s st s s ssessees L0 SRR
2. Cost of acquired:
2.1 Actual cost at time of aCQUISILION..........cccvveereierireeesse s
2.2 Additional investment made after acquisition.............cc.ceveevvesirireinnnns \
3. Current year change in @nCUMDIanCeS...........ccoceveeveiiereeeesieeesisseeseseenend
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)....
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 0f PriOr YEaT..........cccviirieicciisiecseseeieieniens [ e 0 |
2. Cost of acquired:
2.1 Actual cost at time OF ACQUISIIION. .........c.cueireicicsic ettt sttt s ssenns | sebensessesssssstessessstssbessessssenssssessesss | sbsessesissssteses st esses e b s s s ssesnsnea
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and Other...........ccceueevecciveiecveieieese e
4. Accrual of discount
5. Unrealized valuation increase (decrease)....
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8.  Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cc0. | covviisiiiiieiesesie s 0
12.  Total valuation allowance
13.  Subtotal (Line 11 plus Line 12)
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI.........c.cevureriierireiriecirsisis ettt sse st esssessessessssssssns | sessssssssssssssessessssssessesssssssssessanes 0 |
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.............cccceereneurriniencenns
3. Capitalized deferred interest and Other...........ccoeveneireincneneiinineneeened \
4. Accrual of diSCOUNt...........coiveveieicrcee s [
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total nonadmitted amounts
13. Statement value at end of current period (Ling 11 MINUS LINE 12).....cuiiiiiiuiiii ittt semssns s sesssnssneees | sesssssessnssessessansssssesssnsssssssssssnes 0 e 0
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 0 2,214,945,730 | oo 2,134,525,830
2. Cost of bonds and stocks acquired.. 114,205,891 | ..... ..761,734,572
3. ACCIUAI Of QISCOUNL......vuveriricireiiesistiess sttt sttt en s en s st s sssensensnssessansnssessanssnssnssensanns | svssnssnssessnsssesessssssnssnsse@ 1 03094 | voreerssesessessssssssessanes 1,735,780
4. Unrealized valuation iNCrease (JECIEASE)..........crurvirererereeieee st tesses s sssss s sssssssessssessesssssssesssssssssssssessesssssssessesins | sosvessesessessessessnnnene(9,027,204) | ... .(21,124,739)
5. Total gain (10SS) ON AISPOSAIS........c.rvrerererrirriiirrisiissiseiiess sttt ssssessssssnssessessssssessesssssessesssnssessnssessensns | snsssnssessessssssesessensee [, 1 1,984) | e ...18,276,172
6. Deduct consideration for bonds and Stocks AISPOSEA Of.........cucveieeiciiieiiieeesce e esessessssesssssannes | cvesesiessnsesesensennnn 90,208,878 | ... ..716,353,633
7. Deduct amortization of premium...........ccccoveveerverreeriereerenennnns ..71,708,145
8. Total foreign exchange change in book/adjusted CAITYING VAIUE.............ccvvevriiveieeiieiceee ettt ssessssens | stestesssssessssssssssssssssesssssssessessssans | sresesssssssssessssssesssssssssessesessansnns
9. Deduct current year's other-than-temporary impairment rECOGNIZEM............cvevevevrivererieeeese e sesees s sesessesssssssesnens | srssisssssesesssssessesessssessssessanssssnaes ....16,140,107
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)... 2,218,798,370 ..2,214,945,730
11, Deduct total NONAAMILEEA MOUNLS...........cccveveiciiecieicieee ettt st sse st ssaes s s s ssesssssssstessesantes | sessessesssssssessessssansesssssssnsansessesnss | ersesssissesssssnssnssssesssssnssneesnsansanes
12. Statement value at end of current period (Ling 10 mMINUS LINE 11)....viuiuiiiiiiiiiiiesee ettt ssssessssnsesssssssesessnaes | cvssssesssssssnsanees 2,218,798,370 | .....couen. 2,214,945730

QsSI01




Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

20ISsO

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

BONDS

NAIC 1 ():1rvevereresrmeresseeessssesessseessssesssssesssssesesssessssse s sssssesssssssssssessns | cessssesssssesessnns 1,173,397,685 | ooooovreerrreririeenns 49,966,853 | ...ooorererrrerirnnenns 53,196,052 | ....vvreernrrrrcriennns (2,747,166) | c.cooreerercrrrenne 1,167,421,320 | .oooeceererereceinenisssessssenssnns [ seeressesssssesssssssssssessssssssssssens | cossessssssssssnsenss 1,173,397,685
2. NAIC 2 ().eveeererirereeeeenisesesssesissesestssssssessss s sssts s ssssssessssssenns | cosssssesssseessseeens 175,015,245 | .ovvvevcvriecrriinenns 2,662,661 | ...oocrrrerrrrirrerennns 12,290,417 | covveoeverrrerinennns (1,351,627 vooonvrrerrrrirnenennn 164,035,862 | ....oooorrermcrenereeriinerisiseenssnens [ covieesseeesnissssseessissessssnenes | seresessiessiies 175,015,245
3. NAIC 3 (8).rruuverrreerrrressnesesssesessnsssssssssssssssssssssssssssssssssssssssnsssssssssssssssssssnns | sesssmsssssssmsssssnssssanns AT5AT3 [ oo | cversessssnessssssessnns (KT Y A [ 2,760,060 | ..ooovveerrrrerrreers 2,397,576 | .oorveerereeereresssneessnssssssnsssssnns | sesssssssssssnssssssssssssssssssssnsssssnness | sesssssssssnnsssssnssssans 1,175,473
A, NAIC 4 ():-rvevemeeerrmeeessseessssesesssssessssessssssessssessssssesssssssssssssssssssssssssssssssnsessss | sseesssnsesssssssssssnmessssssssssnnessssnnees | wesssmeesssnsessssssssssnssssssssssssnnnsssss | sasesssssnsesssnmsessssnsssssnsnssssssssssnans | sesssusmesssssssssnmmsssssssssssnnessssneses | sessssmmesssnmmsssssnmssssnsnssssnessssnns 0 | oereeeeereeneeeineesessssesssnessssnes [ eresnseesnesesssesssesesssssssnenees | sosneees sttt
B INAIC 5 (8).rruuvereueeesmmeresseeessssesessseessssesessseess s sessseess e ssss st ssssssssssnees | sesssssnessssssssssnsesssssseesssnaesssssns | seesssaseesssnsessssseessssansssssssessssaness | wbsmessssseesssneesssssssessssanessssssesssns | easeessnnessseesss et sesss e nesens | seeeses st 0 | eeeerererineerineressessssensssnes [ e esssenens | st
B NAIC B ()..uvvveuerermeresieesssesessseessssesesssesssssesssssesssssesssssssssssesssssessssssnsss |osssssnsssssssssssssssssssssssesnsssssnsese | eosoosssssnsssssossssensssssssssssssssssees | cosssessssssessssssssssssssssssssssssnses | eoseosssssssssssssnsssnssssssssssssesssses | eonesssssssnsssss s s 0 ] [ |
7. TOtAl BONGS. .. .cveeuorieesssiessssiessssssessssssssssssssssssssssssssssssssssssssssssssssssssssssns | snssssssssssssssssens 1,349,588,403 | ..oooisrveeisnriiiannnes 52,629,514 | oo, 67,024,426 [ ... (RN EK)] I— 1,333,854,758 | covoissrrerisnrrirsssrerssssie e 0] i [0 O 1,349,588,403

PREFERRED STOCK
8. INAIC 1t eeetse et eas sttt ss sttt es st sneees | fseeet e s s st eeess s st | 4eees s ees R s st st s s | Hesseees s eees st s sttt ss s nesstns | seeeess st s ess et ses st nes et | eeeeesinesst et ess e 0 | ereeerereerneeeineesessseesssessssnes [ eressneeeene s ssssssnenens | sttt
0. INAIC 2.ttt seens | ettt st s | seees iRt n s | Hbieens et ensnins | cneeese et een et | s 0 | eieerereinseenieeresseessnesssies [ | s s
10, INAIC 3.tttk | ekt sb st nn et | ettt en s | eessi ettt enens | eeeeene ettt nssens | sereeses e 0 | erreereieenieesessesssesssnes [ e | s
11 NAIC 4ttt ess st s sttt | 2est e ss st es st eness s enessts | eeeesstseeess s s st st ss s sss s | sessssness s enesss st eeesss e ss s nnnes | rsnessssnesstssensss e sstsennsstsnnnsstas | eeseesstsenesss st st et 0 | oereeeeereerneeesneesessnessssnessssnes [ et ssessssesees | sttt st
12, INAIC Bttt s eS8 e S8 e0s| 2288 e Rttt s st nsets | eeeeeEieeee R R e R s seE st | eestsnee st enes st e st e sss st eneens | rsnessssness s snesnt st sntsnensstas | eesnessssenesss st st 0 | oeeeeeereerneeeieesessseesseessssnes [ e ssesssnenens | ettt
13, INAIC Bttt eesseesss et ssess st sss st sss et sss e eees | cnstssssssnesssssssssssssssssssssssssssses | doosssesssssssssasssssssesssssssnssssssssans | sosesssssssssssssssassnessssnsssasssssssssnes | oonsensssossnssssssssssasssssssssssssssssses | eoossssssssssss st 0 ] Lo, | s
14, Total Preferred SOCK.........ccorrrccrrnereseriesessessesssessssessesesennes | steisisssssssssese s 0] i) 0] i) 0] i) 0] i) 0 i) 0 i) 0] i) 0
15. _Total Bonds and Preferred StOcK.......ovnuivvcnicirnniciicssciiisic i |, 1,349,588,403 | ..ooovocivcreiiis 52,629,514 | .coooovevreiiiiennen, 67,024,426 [ .....ccoovvrcrviiinc [WIRKENEK)] I— 1,333,854,758 | coovoovciiniii i, 0] i (0 I 1,349,588,403

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§....40,485503; NAIC2S.......... 0; NAIC3§S.... 0; NAIC4S.... 0; NAIC5S......... 0; NAIC6S.......... 0.




Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ua| Interest éollected Paid for Acciued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, ot | s 39,635,848 |.......cocco.... DY SRR ISR 39,120,820 | ..ovvvvvr e 27,794 | s
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEA..........ccvieiicieieee ettt ss st seses | estesessessssssesses s saesaas 39,309,005 | .oovveveeeeirriereieieininns 51,378,310
2. Cost of short-term iNVESIMENTS ACGUINET. .........cevuiicicieecie ettt b st s st ss s ssensnsnns | dressessesssssessesss e es s baesaa 27,794 | e 4,822,649
3. ACCTUAI OF GISCOUNL......ceoverecirerici ittt sinnens | cobseesi et 299,049 | ..o 216,033
4. Unrealized valuation iNCrEASE (JECIBASE).........c.eruuiuriiriieieisesie e sies sttt bbb s s s ss s s ssessnsaes | abtssssessessasssessesssssss b st esssssessesssssans | estesssessesssssesses s b ses s bbbt ensenes
5. Total gain (I0SS) ON QISPOSAIS..........ccueviieriiiciieiise ettt bbbt s bbbt ss s bt ssents | sebtessssssestesssssesses s s sssssestss s ssestensas | sbesssssessesssssessss b s sses b seens 190
6. Deduct consideration reCeiVed ON QISPOSAIS..........cvuriieirriiiiieiieieiiee sttt esse s sssessessessntens | sresssssssessessssssessessessssassessessssessesess | essessessessnssssessesesassenns 17,094,164
7. Deduct amortization Of PrEMIUML.........c.cccvciiiriicieiscee sttt bses st snsss | nestsssessestess s s e sses s s s bs s ssestennas | esbssssesssstessss e st es s s sessnes 14,014
8. Total foreign exchange change in book/adjusted CarmyiNG VAIUE...........ccccueiiucieiiniiieiesisese st ssessssssesssssens | sstssssssesssssessssssssssestesssssessessssssns | sesssssisssessssssssessssssessessssssessessesseses
9. Deduct current year's other-than-temporary impairment FECOGNIZED............curuiuiieieireieseie e ssssessessessssens | sresiessesssssssesesssssssessesssssssessesssssnsens | srossesesssssnsessesssssssessessessnsassessessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9).........cccoeurvrrrriernrsererisssesesssssessssnsss | cersessiesnssesesssenans 39,635,848 | ...cvoreererrreienninns 39,309,005
11. Deduct total nonadmitted @MOUNES.............oiiiiiiiiiii s sssens | st | crsssississie s
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuiiviiiiiiiesieiceissseeissessessssssesesssssessssssssssssssnsessnsss | srsesisssssessesssesssssassesaes 39,635,848 | ..o 39,309,005
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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEAN..........ccriieecieieteeesce et ses s ssssssnnes | cresssissesssssss st esseseses 3,947,578 | oo 23,430,520
2. Cost of cash eqUIVAIENS ACGUITEM............ccucveieeieicieisie ettt s s sanns | essesssssssessesessesses e s s sansesas 5,595,888 |...cceveririieeiie 3,518,632,982
3. ACCTUAI OF GISCOUNL. ..ottt nns s | tessenss bbbt KA (VR 7,383
4. Unrealized valuation INCrEASE (JECIBASE)..........cuuwurureureeereerriseeiseeeesseeeseesessssssebsees st ss e st st s ssessessssssses | steesessesssssessesssssssssessastsssessasssssessessanss | sesestssessssasssssessassssssessessassssssessassnssestace
5. Total gain (I0SS) ON QISPOSAIS.........ccveveevreieeieeieisctes ettt sttt bbbt s s s s s s ssesansssasss | oevessesssssssssssssessesesastes e s s bensesens (2,772)] o (7,262)
6. Deduct consideration received 0N dISPOSAIS............cocueiueiciiiiriieieiciee sttt s st ssesaes | essesssssssesses st st es e s s nsenas 8,694,809 |..coooviririieeeie 3,538,116,044
7. Deduct amOortization Of PrEMIUM..........c.oiuririerirrie sttt s st sss st st ssessssssessessnssnes | avsssssssessasssnssassasssnssesssnssssessassnssessanssns | 1estessssssessassnsssessassssssessassnssessessnssnssesens
8. Total foreign exchange change in book/ adjusted CAITYING VAIUE...........cciveveiieiiieieceeeis et sssissenns | sresessssesses bbb ssse e sssses e bsbenas | sesessessesiss st es b b s s s s s s b s s s bt en s saees
9. Deduct current year's other-than-temporary impairment FECOGNIZEM............cveveviviveeieiieieeesee e seessssessesessenses | eresississessesisssssessssssssssssessessnssnsesssssnsanses | eesissessesnsossessesssssnssssesssssnsassessesassensasanes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMILEd BMOUNLS..........ccuuiviiiiieieieeier ettt ss s nines | ffstss sttt nens | ortessess sttt
12. Statement value at end of current period (Ling 10 MINUS LINE 171).....cuiiiiiiiiiisieiceecesesiesiesissessssessssesssssssenses | eonsenssssesisssssesssssssesssssessnssssesees 849,655 | .o 3,947,578

Qsli08




Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QEO01, QE02, QE03



Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 3

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

030

1 2 4 5 6 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Date Acquired Name of Vendor Number of Shares of Stock Par Value Dividends Market Indicator (a)
Bonds - All Other Government
135087 A4 6|CANADIAN GOVERNMENT 02/25/2016.... | RBC DEXIA.......comiemrimiimieierirsiseesssisssse s ssssessssssessesssessssssssssssssesssesssssssssssssssssesssnnes | vossssssssessessssessssssonsssnessessnnes | onsesesssessinssnensnnnense 2y 11169 | tiiievisivineenenns 2,340,000 10,330 [1FE. ...
135087 B3 7[CANADAGOVT ..o 03/16/20716.... | CIBC.....oovvrerciriiiiiesiesise sttt sttt snsssnisannns | esssnnsssessssessenssssssessessensnnne | onnrnnnsessnsnsesensees 1, 148,308 | vt 1,130,000 774 |1FE
135087 D3 5|CANADA GOVT 03/09/2016.... | VALEUS MOB........ccooivirrimriiiinirierierissesssisssiesiessssesssssssssesssensssssssssssssssssessessssssssssnssis | consvnsssessensnssssssnnsnenensnens | onnnennessnssesence 1,080,102 | v 930,000 7,287 |1FE
135087 D5 0|CANADA GOVT.... 03/09/2016.... | VARIOUS........ooovvirimrimeimeiieesiessssissssssssssse st ssssssssssesssesssssssssssssssssssesssssssssssssnsssessns | onsssnessesssessonssnssssessesssnesnnns | onersnensnesnensseessesses 014,972 | ittt 1,480,000 8,748 | 1FE
135087 E3 4 |CANADA GOVERNMENT 1 03/01/2016.... [ SCOTIA ..ottt sssssnns | svsesssssssssssnssnnsssenssessenssennis | svsensinsennnnnnen e 29216,020 | woveiiveriineeineinns 2,223,000 1,888 [1FE
135087 YZ 1|CANADA GOVERNMENT 02/24/2016.... | RBC DEXIA.......couiemiririineiieriesiseesssissssesiessssessssssssssesssesssesssssesssssssssesssessssssssssssssssessessnnes | consseesssessessssesssnssonssnessensnnes | onseenenssessessnennnnnsey 019,578 | iviivivivinenienns 3,564,000 27,478 |1FE
135087 ZS 6|CANADA GOVT.... 03/02/20716.... | SCOTIA. ..ottt ssss st enssnisnnnins | ensinsnsensessssessanssnnnseessessnens | cnnnnnnesessonssnenensnse 280,800 | sovvneimeiississssiesisseenns 212,000 1,972 [1FE
135087 ZV 9| CANADA GOVERNMENT 02/24/2016.... |RBC DEXIA.......couiiuuiiiiiiiiiiinisssisstie s s sssssess s et senssnnsnne | wesensenssensssnsssnssssnsensensssnnsenne | connnenensnnnsenssnnesnnses@y 1125 188 | torernresensrsmesmssssnsenns 2,150,000 | .o 15,992 [1FE. ..o
1099999, Total BONAS = All OtNEI GOVEIMMENL. .. ... cveriiteissttsereisste st sessees e ess st ess s 8se8 e eEE 88 f o888 E R0 f £ E 0 E e 88 eEE SRR E Sk € EEfeEEoEE et EEE LR E R E e R E bbb bbbttt ettt enssnsnnensenssnssnnenssnesenenssnnsnenssensensnnnens | snnnerensnnssencenseesenees 15909,188 | ioviiiiiiiinsisisnsennns 14,029,000 | oo 74,469 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P ns
63165T RC 1|NASSAU CNTY NY ‘ 02/03/2016.... | BARCLAYS......ooutiiuiiiiiersisisstisssisssssssess s sesssssss sttt snsssssssensssnsssssssnsssnssnnss | wonsnssnsesssssnssssssssnssenssesssenssnne | eonenessnssennensssessesses 1y 104,880 | torirmsessensssesssrsssssnans 1,500,000 1FE
2499999. Total Bonds - U.S. Political Subdivisions of States, TEITItONES ANA POSSESSIONS..................c.ccreuiieuerereieieeeieeieteeeteteteeeeetesetetessestetes  etetsesetesessssesesssesesssesesessssesesessesesssssesssassesassssstessssssesasssssesssssetesasasssssssssesesasassessssssesesasassesssnsesasessssessssesesesensssessnsesesessnsessnsnsesesesensnses | erereeseeninsesesenseeneeee |y [OH,880 | tovuiviviiiierireccrerran, 1,500,000 | .oovovvivieieieieiceeeceed 0 XXX
Bonds - U.S. Special Revenue and Special A
74444Y AJ 3| PUBLIC FIN AUTH WI LEASE DEV REVENUE....... .1 01/08/2016.... 1FE
91514A DC 6| UNIV OF TEXAS TX UNIV REVENUE. . 01/07/2016.... 1FE
3199999. Total Bonds - U.S. Special ReVENUE aNT SPECIAl ASSESSMENL. ... vt teiteeisees ettt et ses s e e ses e e eseeses e sesses et ses et ees e seesesans | ehasiesseeasesesessee et antees e et sesanseeen st essenssenasas XXX
Bonds - Industrial and Miscellaneous
47788M AD 2| JOHN DEERE OWNER TRUST 02/23/2016.... | BANK AMERICA MERRILL..........ovvtrerreerrississieseesessssisssssssesssesssssssssssssssssssessssssssssssssssnsse | onssssssessnssssssssssessinssessinnns | onnsensserssnseennsennsnn,999,913 | covieviossiiesisssesninns 7,000,000 1FE
07813Z BT O[BELLCANADA e 02/24/2016.... |RBC DEXIA.......cooiimriniimeeierisiseessssisessessssesssssssssssssesssessssssssssssssssssssessssssssssssssssssesssnsssanns. | onsssnessessssessonssnsssnessesssnesonns | onersnensnesnensneessesses 1, 129,786 | ioviieiiinesississerisnnins 1,134,000 2FE
17039A AG 1|CHOICE PPTYS REAL ESTATE........cc.oo..... 03/01/2016.... | TD WATER......ootmiieiriinieieeiieeiss sttt ssssssssssssssssssssssssesssssssesssssssenes | sonseesssssssesssssssssssssssesssssenes | cvensnseeensssnssensnenssens99,000 | soiiiiivisiiissiesinssiseenns 599,000 2FE
36158Z BN 5|GE CAP CAN FUNDING 01/12/2016.... | T D SECURITIES.......coiiiiriiriirierieineiissssessessessssssssssssssessessssssssssessssesssesssesssssssssssnssses | conssnsssesssesssnssssssssssessessnees | sneresssnessessensennnes 42,281 | vtviervineriessinessesesssenns 300,000 5,789 | 1FE
36158Z CA 2 |GENERAL ELECTRIC CAP CANADA .......cccooeemmrinmirnnnienns 01/12/2016.... |RBC DEXIA.......couiimeiiieieiieiiesiseissesissssessesssseesssssssssssssesssessssssssssssssesssesssnsssssssssssssssessnees | sossssssssessessssessessssnsssnessessnees | onsensesseessnssnessnnnesss2y 804,000 | voiovivsrenneennnnns 2,250,000 6,415 | 1FE
62895Z AN 0 [NAV CANADA 02/10/2016.... | RBC DEXIA. 417,000
633067 XV 0|NATIONAL BANK OF CANADA .| 02/16/2016.... | T D SECURITES 2,000,000
68214W AN 8| OMERS REALTY CORP 02/17/2016.... 668,000
780086 FX 7|ROYAL BANK OF CANADA 02/05/2016.... | RBC DEXIA.......cooiimrimirierierineeserisssisessessssesssssssssessesssessssssssssssessessesssssssssssssssessessnsssnns. | onersnesssenssnssssnssnssessessnssnnns | onerenensnesnensneensennee LA1TAT | it 1,410,000
780086 MH 4| ROYAL BANK OF CANADA .....oiiiiimiiieiiieeeiesisssisesse st ss sttt 03/09/2016.... | RBC DEXIA.......couiimrimieierierineiseessssiessessssesssssssssssssssssessssssssssssssssssssessssssssssssssessesssnsssanns. | onsssnessesssessonssnssssessesssnesnnns | conersnensneenensneennensse 2,998,913 | tivieiineeiissisenisnsin 3,000,000
86682Z AH 9 [SUN LIFE FINANCIAL INC 02/16/2016.... [ RBC DEXIA.......ooiriiiiiriiiiiisiseieisssssiesesissisess st sssssssesssssssssesssssssssenssnsss | srnsssssssnsesnsssssessssssssesssessnsns | sineevenssssesesssssonsoersens 0885920 | wuvsrvversssessnnsererssnens 935,000
891145  TU 2| TD BANK.....oiiiieieiecrieirieeteeieeseses st ssssssensenes 03/03/2016.... | TD WATER.......coumeimiireiieirieeiesieesesssssssessesssessssessssssssssesssesssssssssssssssesssessssssssssssssssessesssnnes | sonssssessnessesssssssssssonssnessensnees | onsenesssessnssensnnesss25888,000 | voveervrnevneenenns 2,338,000 1FE
892329 AV 5| TOYOTA CREDIT CANADA INC ..ottt ssssssss st 02/25/2016.... |NESBITT/BURNS........coouiiimiiriiitieiieeiseisesissssssssessses e ssssssssssesssss s ssssssssssssssesssssssnssnssss. | onsssessssssssessonssnsssessessnesonse | onersenssenssnnsssesensees 1, 132,963 | tovtuerirneiinsinserinssinns 1,736,000 1FE
949746 RU 7| WELLS FARGO & CO.......ovvurrimriiirinriieriesisesesisssiesiesesseens 03/08/2076.... | CIBC.....ourerrereimiieiriesirereseesseiesssie et essssssenssssssssesssssssenssenssnnnes | veneriesssenesnnssenssnssensenennnenns | onernensnnsennnseses 1,200,000 | ot 1,250,000 1FE
949752 BS 4 |WELLS FARGO FIN CANADA ittt sttt 01/20/2016.... |RBC DEXIA. ... coouiimtiseieississesssssesseis st ssssssns sttt sesssnsssnsssnsssnssssnsnns | eonsnsssnsssssssenssnssssssssensssssessanne | eonenssenssssssnssssesenses 1y 100, 17T | itiiissinessississsnssssin 1,130,000 6,111 | 1FE
3899999. Total Bonds - Industrial and MISCEIIANEOUS................ccveiiriueiiiiiiiiiieiei ettt ettt ettt ettt setees 26,167,000 ....46,206 XXX
8399997. Total Bonds - Part 3 44,806,000 ..120,675 XXX
8399999, Total BONMS........cooiiiiiiiiiiiiiiiiiii s 44,806,000 ..120,675 XXX
C Stocks - Industrial and Miscellaneou
00287Y 10 9| ABBVIE INC.....cooourirermeireiieieesiseeieeiseesesissssessessesiseenas 03/03/2016.... | BONY....covvvrririreriniinnns 60,000.000 XXX L
01626P 40 3|ALIMENTATION COUCHE TARD 02/01/2016.... [ VARIOUS.........oouiiereieiiieseeie et 2,960.000 XXX u
02079K 10 7|ALPHABET INC...... 01/08/2016.... | BONY....oovovrirrircrinirnnns 3,000.000 XXX L
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032511 10 7| ANADARKO PETROLEUM CORP  .....couuiimiireirrieirenisinesssiessessssssssesssssesssssssssssesssssssssessssssesss | oersanees 01/27/2016.... | VARIOUS........ovvriieiiicieiissiesssiss et 110,000.000 | weovoveerrciriiirieiereins 3,741,079 XXX |
032654 10 5| ANALOG DEVICES..........ivumrererriiniriesisesissessssssssse st ssssssssssse st ssssssssssessesssesssssssnss | soesesneees 01/15/2016.... | BONY...oovvvrerirrirrrinirnnes 30,000.000 | coooverererierrierienes 1,488,360 XXX L
037833 10 0| APPLE COMPUTER.......coiitiiitmiimeissiissitsesie s sesssssss sttt | soeessnens 01/27/2016.... | VARIOUS........coiiiiiriiineieisiiesiieetss st 40,000.000 | ..oovoocvvrrireiieienne 3,893,617 XXX L
110122 10 8 |BRISTOL MYERS SQUIBB CO.......civiurieiiriiiieirisisiiesiessesissesssssssssessesssssesssssssessssenes 03/03/2016.... | BONY... 30,000.000 XXX L
125509 10 9|CIGNA CORP. .| 01/26/2016.... | BONY... 25,000.000 XXX L
25179M 10 3| DEVON ENERGY CORP.......coiiiiiriiiiiiiiiessiseie st sssssensens | cvsnsnsine 01/25/2016.... | BONY... 80,000.000 XXX L
263534 10 9| DU PONT (E.L) DE NEMOURS.........ccoiiumirieriinriieeiieiseisesssssseessesssssessssessssessessssssssssssssssnsns. | eseseees 01/27/2016.... 100,000.000 | ooovernerrrircriininas 5,375,000 XXX L
268648 10 2| EMC CORPIMASS........ooiuiimiircirniine it es bbbt | coeeiseens 02/23/2016.... | VARIOUS........ooriiieriieiniisiiesiieesss sttt 180,000.000 | ooovernernrireirriann 4,457,180 XXX L
278865 10 0|ECOLAB INC.......oviuiieiiriiiirisesiseis ettt | seeeienes 02/23/2016.... 20,000.000 | .oovveerienrieriierirs 2,005,002 XXX L
42809H 10 7 [HESS CORPORATION  ...ooiiuiieiiieimeeieeisseesesssesse st sssssssse st ssssssssessessssssssnsnns | cesessanes 01/26/2016.... 50,000.000 XXX |
46625H 10 0|JP MORGAN CHASE & CO. .1 01/15/2016.... 30,000.000 XXX L
49456B 10 1{KNENERGY INC oottt sttt ssssnnine | soeesscees 01/26/2016.... 100,000.000 XXX |
532457 10 8| LILLY (ELI) & CO.uuivuieuiirniiriiseireeise sttt | coeeeseens 03/03/2016.... 70,000.000 | coovvvrrerciiniieeiins 5,441,536 XXX L
548661 10 7|LOWES COS INC.....outvuuirimrireririiiieissiie ettt sstenin | soeeesnenes 02/23/2016.... 30,000.000 | .oovveerienrieriierirs 2,086,923 XXX |
58155Q 10 3| MCKESSON CORP......ccooiermiimimmrisestieesesiseesessssesssess s sessssssss st sssssse st sssssssansns | cesessanes 02/25/2016.... 30,000.000 | cooovveernririrerienns 4,627,571 XXX L
745867 10 1{PULTE HOMES INC......oooiiririiiiiiicisieieisies st essessssisensnns | oessnsines 01/27/2016.... 270,000.000 ....4,331,391 XXX |
761283 10 0|RESTORATION HARDWARE HLDG.........cvtuuurimiririrriienisssssesesssessesssessssssessssssssessessssssanes | oeeesnenes 01/26/2016.... | DEUTSCHE BANK.........vuuiiirireriiieieiseiie ettt 20,000.000 ....1,242,188 XXX L
91324P 10 2| UNITEDHEALTH GROUP INC.......otiimiiieririiicesesie st sssssssss st ssesssssssssssninns | sonsesneees 01/26/2016.... 20,000.000 | cooevverernerienirneiinnes 2,260,530 XXX L
92532F 10 O |VERTEX PHARMACEUTICALS INC......cooviimiiiiriirrieisinieiessssiessesssissssssssssssessessssssessessssssensens | oessenees 01/08/2016.... 20,000.000 | oo 2,247,788 XXX |
GBIBOL 10 3[MEDTRONIC INC.....ouvvurvurimrireeeseesesissesse s eesssssss st ssssensas | cesesianes 03/01/2016.... 20,000.000 | cooovvveerrierirenienns 1,470,106 XXX L
Y2573F 10 2 |FLEXTRONICS INTLLTD 01/15/2016.... 100,000.000 XXX u
008916 10 8|AGRIUMINC 01/29/2016.... | BMO CAPITAL. 739.000 XXX |
063671 10 1|BANK MONTREAL QUE 01/29/2016.... | BMO CAPITAL. 1,305.000 XXX L
064149 10 7| BANK NOVA SCOTIA HALIFAX ....ovuuiiiiiriririsieisssieesesiss i ssssssssissss st ssssssssssesssssaes Cevvren 01/29/2016.... | BMO CAPITAL......coieiiireirieieieiissiesissssssssesessssesessesssssessenes 2,080.000 XXX L
103309 10 0 [BOYD GROUP INCOME FD......ovvorrimemmriaesiersessssisessssesssssesssesssssssssssssssssssesssasssssssssssessnens Cuvre 01/29/2016.... | COREMARK ........oivrmrimimieestineeiesissisessssssse st sssssss st ssssnsns 763.000 XXX L
112585 10 4 |BROOKFIELD ASSET MANAGEMENT........cccoviveieieiiieieieississe e |Cas 03/1712016.... | VARIOUS........coooeiieirieieiee sttt 6,018.000 | ..oovoveieeeeieeae 259,128 XXX L
124900 30 9|CCL INDUSTRIES INC Cuvee 02/25/2016.... | BMO CAPITAL, 513.000 | oo 107,041 XXX u
125491 10 0|CI FINANCIAL CORP 01/29/2016.... | RAYMOND JAMES.. 2,247.000 68,283 XXX u
136375 10 2| CANADIAN NATL RY CO....ouiiiuiiriiiicireiiisiisie sttt ssessans [N 03/2412016.... |VARIOUS.........ooeoiieiiieieiee sttt 3,515.000 [ .o 267,254 XXX |
136385 10 1|CANADIAN NAT RES LTD Cuvee 01/29/2016.... | RBC DEXIA.......coivomrrrieirnerierieeisseessssssenseninenes 4776.000 | oo 141,242 XXX L
13645T 10 O CANADIAN PAC RY LTD....couiiruiimiimeiseiiaseeieeisesssss s sssssse sttt ssens Cuee 01/29/2016.... | FIDELITY CAP.......oiiiiiiiireiieiiesisesiss e ese st st 592.000 | ooovvereirerieriieeieenne 100,852 XXX L
15135U 10 9| CENOVUS ENERGY INC Cuer 01/29/2016.... | FIDELITY CAP.......viviiriiriiieiieniiesiesisseesesiesssessesesssss s ssessesesseeas 5,084.000 88,931 XXX L
172454 10 O [ CINEPLEX INC.....ocoouiiiuiiaeiieitieeiie ettt Curee 01/29/2016.... | SCOTIA 2,285.000 | ..o 113,049 XXX u
194693 10 7 |COLLIERS INTERNATIONAL GROUP .....ooviiiriiiiireriiisiinsisisssiesessssesessssssssssessssssssssesssens [N 01/29/2016.... | RAYMOND JAMES.........coorirriniiiriisirsrieisesssienes 636.000 38,185 XXX |
249906 10 8|DESCARTES SYS GROUP INC.......ccouivmriuiimeiireriseesesssseesesssessse s esssssesssssssssesssessssssssssssssens Curee 01/29/2016.... |NBCS SECURITY.....ccourrrrimrimeierineriensesissessessssssensseseseenns 3,345.000 82,774 XXX u
25675T 10 7 |DOLLARAMA INC. Cue 01/29/2016.... | TD WATER......oouiieieiierieeiieeisesse st 941.000 69,309 XXX u
33767E 10 3[FIRSTSERVICE CORP.......ccouriuiirriiieicetsesissesesisesssess s sssss st A 01/29/2016.... | BMO CAPITAL......couvrviivrerireineeieeriessiensesessessssessssenssesesseens 736.000 XXX L
351858 10 5|FRANCO NEVADA CORP A 02/11/2016.... | BMO CAPITAL. 2,654.000 XXX |
375916 10 3|GILDAN ACTIVEWEAR INC 01/29/2016.... | BMO CAPITAL. 1,351.000 XXX |
39945C 10 9|CGI GROUP INC Cuvee 01/29/2016.... | RBC DEXIA. 2,389.000 XXX |
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45823T 10 6 [INTACT FINL CORP SUB RCPT.....cciiiiiiiiiniiirisisisisiesssssessessssssessssssesesssssssssssssessesssssessssanes [N 01/29/2016.... | BMO CAPITAL.......coirrrirrrmirieiniissiessssssssssesessssesessesssssesssenes 1,491.000 | cocviiiieeec 125,556 XXX

554282 10 3| MACDONALD DETTWILER & ASSOC........cciveuirimiirieierimriseesessssessssssesssssessssssssssssesssessssenns Curee 01/29/2016.... | BMO CAPITAL.....ccouivmrierireirnerisisssesiensssseseessessssssesssesessenns 983.000 85,642 XXX u

56501R 10 6| MANULIFE FINANCIAL CORP  ......oovvvvriiieirniinsiisiies Cuee 01/29/2016.... | RBC CAPITAL 5,924.000 XXX L

68272K 10 3|ONEX e 01/29/2016.... | FIDELITY CAP. 1,412.000 XXX u

706327 10 3|PEMBINA PIPELINE 03/17/2016.... | VARIOUS 3,726.000 XXX L

717046 10 6|PEYTO EXPL & DEV CORP. Cuvvr 01/29/2016.... | PETERS & CO 2,766.000 XXX u

73927C 10 0| POWER FINANCIAL CORP  .....ivimiiemiiiriesiesieeseessessess st Cuvee 03/23/2016.... | VARIOUS.........ovvriermrimeineiieisessieesesisssse st sssssess s esessenns 7,982.000 XXX u

739721 10 8| PRAIRIESKY ROYALTY.....oiuiiiiiimiimeiseiieessee st es bbbt Cuee 03/15/2016.... | VARIOUS........ooiiuiiriiieieiieiieeiiesses st 3,196.520 XXX u

76131D 10 3| RESTAURANT BRANDS.........cotvmmririierirrinniiessensriesiseneseenns Cueee 01/29/2016.... | MERRILL LYNCH........ccvoiriiiiriniierieriseesissrienienes 1,029.000 XXX L

775109 20 0|ROGERS COMMUNICATIONS Cuven 03/03/2016.... | VARIOUS 3,079.000 XXX |

780087 10 2|ROYAL BK CDA MONTREAL QUE. 01/29/2016.... | TD WATER.. 1,533.000 XXX |

81373C 10 2|SECURE ENERGY SERVICES INC Cuvee 01/29/2016.... | FIDELITY CAP. 3,251.000 XXX u

85472N 10 9 STANTEC INC oot bbb Cuee 01/29/2016.... | LAURENTL...ccouiimiriirireniseiseesssees e 786.000 XXX L

866796 10 5|SUN LIFE FINANCIAL SVCS CANADA........cccoovvirerirnrirnnnne Cuvoee 01/29/2016.... | FIDELITY CAP.......vvviirirririiieiinriiesiesiseeie s esessenas 2,249.000 XXX L

867224 10 7|SUNCOR ENERGY INC ..ot Curee 01/29/2016.... | FIDELITY CAP.......triiieimieimeiieriesiiesississessessssssssesssesessssssssssssesssssssenas 1,041.000 XXX L

891160 50 9|TORONTO DOMINION BK ONT Cuvvr 01/29/2016.... | TD WATER 4,054.000 XXX L

89156V 10 6| TOURMALINE OIL CORP. Cues 01/29/2016.... | FIDELITY CAP. 1,713.000 XXX u
9099999. Total Common Stocks - Industrial and MISCEIANEOUS.................c..cucveviuiieiiieiet ettt ettt er e sae et sietesesasaesenetesesasaes  etesesessesassssetesesastesassseetesessesesansssesesnaetanas .67,200,056 XXX el 0 XXX
9799997, Total COMMON SOCKS = PAI 3...........coiuieiieiiieeiteici ettt be st ss s b ssense | sassssesssssnsssssssessssansessess  tessessessssassessessssssessessesansessesssssnsessessesansnns .67,200,056 XXX 0 XXX
9799999, TOtAl COMMON SHOCKS. ...ttt ersersseesees s ees skt E 80888 E R £ 150 4£EE o081 R84 LR AR08 1£EE  oHEEf R E AR LR bbbt .67,200,056 XXX XXX
9899999. Total Preferred and COMMON SEOCKS............iuuiiiiiiiiiieiiiiis i .67,200,056 XXX XXX
9999999. Total Bonds, Preferred and Common SOCKS.............c.oceviverierierneiieieeeeieeis 114,205,891 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
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
36207K  WC 0] GOVT NATL MTGE ASSN.....coocooiiiriiiniiinriiissiissiines ‘ . ‘ 03/01/2016. |MORTGAGE PAYDOWN. 4,485 4,485 4,466 4,485 0 4,485 0 80 | 09/15/2029.... | 1..coovveeae
0599999. Total Bonds - U.S Government 4,485 4,485 4,466 4,485 0 0 0 0 0 4,485 0 0 0 80 XXX XXX
Bonds - All Other Government
007863  AF 0 [AEROPORTS DE MONTREAL..........ccccovvcemurrrresenencrene | G| 03/02/2016. | SCOTIA.....ooovooceerreeicreiencvciienens [ o | cveevviiiennd 417,863 324,000 375,024 372,497 (236) (236) 372,261 10/16/2037.... | 1FE........
135087 A6  1|CANADA GOVT C| 02/17/2016. | SCOTIA 494,601 ..477,000 ...480,291 ..480,234 (59) (59) 80,175 06/01/2023....
135087 D2 7| CANADA GOVT. C| 02/16/2016. | RBC DEXIA. 3,023,877 2,990,000 | ........... 3,038,857 3,027,854 (3,206) (3,206) 3,024,648 (771) (771) 20,531 | 08/01/2017.... | 1FE........
135087 D5  0|CANADA GOVT C| 0212412016, [ VARIOUS....ccccccoorvvvmrrvenssssisnnss | covesssiseessssesssssssens | somiveens 1,668,288 | ........... 1,519,000 | oo 1,635,315 | ...........1,105,393 (991) (991) 1,633,075 35,213 35213 | 7,626 | 06/01/2025.... | 1FE.......
135087 D9 2| CANADA GOVT C| 01/29/2016. [ SCOTIA.....oovcverererercrerererereseseresesesesesess | coovevevisesesisesisesisisinin | evvveeeseeeecd 415,820 | ....cccuueeeu 400,000 | ............. 413,880 | ............ 411,890 (253) (253) coevenennn 411,637 4,183 4,183 2,548 |03/01/2020.... [ 1FE........
135087 E7 5| CANADA GOVERNMENT.........ccoovomerrrmmrivnrrrerecnninene | A[ 01/29/2016. [ SCOTIA...cocvomiiieiiriireireerinerieenins [ v | v 1,246,263 | ..........1,250,000 | ........... 1,243,438 | ..........1,244,166 287 287 cerenenn 1,244,454 1,809 1,809 805 |11/01/2017.... [ 1FE........
135087 ZS  6|CANADA GOVT C| 02/10/2016. | RBC DEXIA, 381,255 275,000 351,725 351,241 (266) (266) 350,975 30,280 30,280 2,241 [12/01/2045.... [ 1FE.......
683234 YB 8| ONTARIO PROV CDA... .| A| 01/19/2016. | MATURITY 2,500,000 2,500,000 2,484,275 2,499,902 98 98 2,500,000 0 59,375 | 01/19/2016....
68323A CY 8 |ONTARIO PROV. C| 01/29/2016. | NBCS SECURITY........ooommrmverenmrinnnns [ comrrvisnnmiesereiiisnnens | coerevieiennd 468,275 | ............. 500,000 | ......cenut 485,610 | ............. 485,737 23 23 cerrerereeen 85,759 | e | v (17,484) | ..o (17,484) | ... 2,503 [12/02/2046.... | 1FE........
74814Z ER 0 [PROVINCE OF QUEBEC..........cocmmmmmimmrinsnsnsnssssssssesesenens C| 01/29/2016. [ NBCS SEC 519,840 500,000 562,410 561,523 (118) (118) EI 0T R [ (41,565) | ...ooooeerenn(d41,565) | .oovovees 3,068 |12/01/2045.... [ 1FE........
1099999. Total Bonds - All Other Government. v.11,136,082 | .........10,735,000 | ......... 11,070,825 | ......... 10,540,437 0 (4,721) 0 (4,721) 0 | oo 11,064,389 [ .ooovviveriinnnn [ v 71,694 | oo 71,6% | ... 107,521 XXX XXX
Bonds - U.S. Special R e and Special A
3128H6 MY 7 |FHLMCPC . | 03/01/2016. | MORTGAGE PAYDOWN 43,556 43,556 44,325 43,570 (15) (15) 43,556 0 341 | 08/01/2018.... | T.cvevereenns
3128K7 U5 5|FHLMCPC . | 03/01/2016. | MORTGAGE PAYDOWN 234,012 234,012 223,664 233,633 378 378 234,012 [\ 1,342 09/01/2035.... [ 1...cec......
3128KG  FP  8|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 1,586 1,586 1,630 1,586 0 1,586 0 19 | 11/01/2036....
3128LB  AZ  1|FHLMCPC . 103/01/2016. | MORTGAGE PAYDOWN. 2,657 2,657 2,831 2,658 (1) (1) 2,657 0 28 | 05/01/2038.... | 1.ccooereeeae
3128M4 CP  6|FHLMC PC. . | 03/01/2016. | MORTGAGE PAYDOWN 59,114 59,114 57,848 59,077 37 37 59,114 0 570 |12/01/2036.... | 1...ccveveeene
3128MM  CK 7 |FHLMCPC . 1 03/01/2016. | MORTGAGE PAYDOWN........ovvvvverns | corrmreimremresmensisnnees | evereereienns 112,327 | e 112,327 | oo 112,634 | oo 112,331 (4) (4) cerenennnnn 112,327 0 886 |09/01/2020.... | T..cooveveeene
3128P7 BH  5|FHLMCPC . | 03/01/2016. | MORTGAGE PAYDOWN 45,907 45,907 46,503 45,921 (13) (13) 45,907 {1 464 | 12/01/2025.... [ 1.............
3128P7 CB  7|FHLMCPC . | 03/01/2016. | MORTGAGE PAYDOWN 21,968 21,968 22,569 21,975 (7) (7) 21,968 0 238 |02/01/2026.... | 1............
3128PE 4N 5| FEDERAL NATL MG . 103/01/2016. | MORTGAGE PAYDOWN. 21,743 21,743 22,144 21,748 (6) (6) 21,743 0 236 |10/01/2021....
31292L DN 2|FHLMCPC .| 03/01/2016. | MORTGAGE PAYDOWN.........cccccecveee [ wovmmmmmvmimmiiimminininnninnns | cveveieie 1,193,344 | ......... 1,193,344 | ......... 1,301,491 | ..........1,196,025 (2,681) (2,681) cee 1,193,344 (V) R 10,920 | 07/01/2041.... | ...
312942 CB 9 |FHLMCPC . | 03/01/2016. | MORTGAGE PAYDOWN 45,510 45,510 47,050 45516 (6) (6) 45,510 0 304 |09/01/2040.... | T..coovereeene
312945 TE 8 |FEDERAL NATL MG cevvviinsereissseneissssssssssnsennnenes. | | 03/01/2016. [ MORTGAGE PAYDOWN.........ooooomvvvie | oo | v, 171,136 | oo 171,136 | oo 180,950 | ooovvverne 171,201 (64) (64) A K (0[N [ 1,143 [02/01/2041.... { 1.ocveveeene
31294K M4 4|FHLMCPC . | 03/01/2016. | MORTGAGE PAYDOWN 37,953 37,953 39,383 37,984 (31) (31) 37,953 0 340 |01/01/2018.... [ 1....cccveeees
31296S M3 7 |FHLMC . 103/01/2016. | MORTGAGE PAYDOWN. 2,209 2,209 2,250 2,209 0 2,209 0 20 | 01/01/2034.... | 1.ccooreeeae
31297C HD  5|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 95,333 95,333 95,114 95,332 1 1 95,333 (VN R 1,166 | 07/01/2034.... | 1.............
31297S R6 4 |FHLMCPC . | 03/01/2016. | MORTGAGE PAYDOWN 1,624 1,624 1,576 1,624 0 1,624 0 14 | 08/01/2030....
31298N UG  8|FHLMC GOLD PC . 103/01/2016. | MORTGAGE PAYDOWN. 348 348 359 349 0 348 0 4 105/01/2031.... | 1ccveraene
31307G  MD  8|FHLMCPC .| 03/01/2016. | MORTGAGE PAYDOWN 31,198 31,198 32,921 31,208 (10) (10) 31,198 (VN 188 |03/01/2029.... [ 1....cvcvevee
31307G  TL  3|FHLMCPC . | 03/01/2016. | MORTGAGE PAYDOWN 221,691 221,691 233,936 221,790 (99) (99) 221,691 0 | e 1,291 [03/01/2029.... | T.eeeveveeene
3132GG  AX 3| FEDERAL NATL MG JE———— I 07NV N LR N Vol aqeT el =R N Ol 10,232 10,232 10,810 10,232 (1) (1) 10,232 0 69 | 08/01/2041.... | 1.cevereenne
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3132HM  TF 8 |FEDERAL NATL MG . | 03/01/2016. | MORTGAGE PAYDOWN 209,317 209,317 224,623 209,375 (58) (58) 209,317 (VN R 1,769 | 09/01/2042.... [1......ccc....
3132J9 D3 9|FHLMCPC . 103/01/2016. | MORTGAGE PAYDOWN. 34,667 34,667 35,880 34,669 (2) 2) 34,667 0 202 [04/01/2043.... [ 1....ccoueeeee
3132M5 G2 2|FHLMCPC . | 03/01/2016. | MORTGAGE PAYDOWN 87,816 87,816 94,183 87,833 (17) (17) 87,816 {1 423 | 02/01/2044.... [ 1.............
3132M6 YN 4|FHLMC PC . | 03/01/2016. | MORTGAGE PAYDOWN 274,327 274,327 290,744 274,521 (195) (195) 274,327 0 | e 1,433 [05/01/2044.... | 1..oeveveeene
3132MA BV 2|FHLMCPC . | 03/01/2016. | MORTGAGE PAYDOWN 26,110 26,110 27,697 26,115 (5) (5) 26,110 0 [ oo 174 | 10/15/2044.... [ 1.............
31387C XK 2| FEDERAL NATL MG . | 02/01/2016. | MORTGAGE PAYDOWN 339 339 343 339 0 339 0 4 104/01/2031....
31389K  WT 4 |FNMAPASS-THRU ....ccccooooonrmmrincrnnnicsciiscicncnnnes | - | 02/01/2016. | MORTGAGE PAYDOWN 10,444 10,444 11,059 10,455 (11) (11) 10,444 0 | e 121 | 02/01/2017.... | 1o
3138E8 K6 8 |FEDERAL NATL MG . | 02/01/2016. | MORTGAGE PAYDOWN 290,447 290,447 298,434 290,500 (54) (54) 290,447 0 | vvereene 1,687 |04/01/2042.... | 1......co.....
3138LR  7M 8| FNMA PASS-THRU .| 02/01/2016. | MORTGAGE PAYDOWN.........cccvevevers [ covvevvvvvevernnenenenenenenens | v 432,053 | ..o 432,053 | ..o 465,065 | ............. 432,371 (317) (317) ...432,053 (VI R 4,045 | 06/01/2042.... | 1............
3138MK 4R 4| FEDERAL NATL MG . 102/01/2016. | MORTGAGE PAYDOWN. 27,853 27,853 29,215 27,855 (3) (3) 27,853 0 | v 139 | 11/01/2042.... | 1...eee
3138XC  F3  1|FNMAPASS-THRU ....ccccooooiiimimiiiiiiiiiccscccscccccssccccscicans 02/01/2016. | MORTGAGE PAYDOWN 336,244 336,244 349,431 336,330 (86) (86) 336,244 0| s 1,391 | 09/01/2043.... | 1.............
3138Y5 5D 4 |FNMA PASSTHRU . | 02/01/2016. | MORTGAGE PAYDOWN 125,962 ...125,962 ..129,820 ...126,005 (42) (42) 25,962 0 612 | 10/25/2029....
31390G A5 6 [FNMAPASS-THRU ....cccooooiimmrriirnriiinsnciiisscciissneienns . 102/01/2016. | MORTGAGE PAYDOWN. 501 501 531 501 (1) (1) 501 0 6 [05/01/2017.... [ 1.covevenee
31402R DD 8| FNMAPASS-THRU .....cccoovrmmvrriirmnrrrrecrresrecneissennns |« | 02/01/2016. | MORTGAGE PAYDOWN 61,461 61,461 60,707 61,447 14 14 61,461 0 572 |05/01/2035.... | 1.coevereeene
314038 W5  1|FNMAPASS-THRU ....ccccoomiiimirmirineiinnniiseiissseiesiiienes . 102/01/2016. | MORTGAGE PAYDOWN. 10,153 10,153 10,480 10,154 (1) (1) 10,153 0 | e 103 | 11/01/2033.... | 1ccvereaae
31404N  GC 4 |FEDERAL NATL MG . | 02/01/2016. | MORTGAGE PAYDOWN 48,994 48,994 47,454 48,957 37 37 48,994 0 307 |05/01/2019.... [ 1...........
314058 EF 7 |FEDERAL NATL MG . | 02/01/2016. | MORTGAGE PAYDOWN 50,499 50,499 48,527 50,474 25 25 50,499 0 562 |08/01/2035.... | T..cooveveeene
31406B MW 7 | FNMA PASS-THRU ......cccooovrimmmmrinnmmnissnrnrissnneriennnens | - | 0201/2016. | MORTGAGE PAYDOWN 1,430 1,430 1,454 1,430 0 1,430 0 13 | 01/01/2035.... [ 1.............
31406V DP 8 |FNMA PASS-THRU . | 02/01/2016. | MORTGAGE PAYDOWN 8,356 8,356 8,701 8,357 (1) (1) 8,356 0 91 |05/01/2035....
31406W  2M 5| FNMAPASS-THRU .....cccccovermmrivmerirrericncrirsenicsennnenees | - | 02/01/2016. | MORTGAGE PAYDOWN 1,887 1,887 1,937 1,888 0 1,887 0 19 | 06/01/2035.... [ 1.............
31409X PU 7| FEDERAL NATL MG . | 02/01/2016. | MORTGAGE PAYDOWN 2,781 2,781 2,701 2,781 0 2,781 0 26 | 02/01/2036.... | 1.cvorreeene
314100 5Y 2 |FEDERAL NATL MG . | 02/01/2016. | MORTGAGE PAYDOWN 3,377 3,377 3,423 3,377 0 3,377 0 37 [08/01/2036.... | 1...oovereeene
31410P A8 6| FEDERAL NATL MG . | 02/01/2016. | MORTGAGE PAYDOWN 627 627 645 627 0 627 0 7 |08/01/2036.... | 1.............
314100 YW 6 |FHLMC . | 02/01/2016. | MORTGAGE PAYDOWN 1,364 1,364 1,379 1,364 0 1,364 0 14 109/01/2036.... [ 1.....ccvcvene
31411C  KH 3| FEDERAL NATL MG . 102/01/2016. | MORTGAGE PAYDOWN. 478 478 494 478 0 478 0 6 | 11/01/2036....
31411K R4 7|FNMAPASS-THRU ....cccoooooiiviiiviiiiiiccccsicicsccccsssisscsccsns . | 02/01/2016. | MORTGAGE PAYDOWN 6,715 6,715 6,732 6,715 0 6,715 0 68 |01/01/2037.... [ 1.............
3141IN 5C 7 [FNMAPASS-THRU ....ccoovvirerriinrriersenriesessiiseneiins . | 02/01/2016. | MORTGAGE PAYDOWN 51,394 51,394 51,788 51,396 (2) (2) 51,394 0 274 102/01/2037.... | Teorevereeene
3141MW AU 1[FNMAPASS-THRU .....cooovvirreinccrecssresccecissncins . | 02/01/2016. | MORTGAGE PAYDOWN 11,311 11,311 11,401 11,312 0 11,311 0 75 [04/01/2037.... [ 1..cocvvveeene
314124 U9 3|FNMAPASS-THRU .....cccoooomiiisimiiisisisisiscscscscssscscscncncs | . | 02/01/2016. | MORTGAGE PAYDOWN 46,202 46,202 47,141 46,215 (13) (13) 46,202 0 711 07/01/2037.... [ 1..........c..
31412R D5 3|FNMA . 102/01/2016. | MORTGAGE PAYDOWN. 356,813 356,813 358,262 356,835 (23) (23) 356,813 0 2,581 | 03/01/2040.... | 1.ccveereenae
31419A DS 3|FNMAPASS-THRU .....ccccooooimimimiiimisisiicsiscscssssscscssncn | . | 02/01/2016. | MORTGAGE PAYDOWN 77,984 77,984 84,965 78,093 (109) (109) 77,984 0 694 |09/01/2039.... [ 1............
314190 SH 2| FNMA PASS-THRU . | 02/01/2016. | MORTGAGE PAYDOWN 441,929 ..441,929 ..436,197 ..441,849 80 80 41,929 0 3,004 | 11/01/2040....
31419K  GD  1|FNMAPASS-THRU .....cccccovvvvmrrmmrirnernserivscrsnenienennnens | - | 02/01/2016. | MORTGAGE PAYDOWN 238,223 238,223 232,900 238,174 49 49 238,223 0 | e 1,341 [11/01/2040.... [ 1.............
31419L QD 8| FNMAPASS-THRU ......ccooovvimivirinicscscsnscccscccscssssscssnnennns | - | 02/01/2016. | MORTGAGE PAYDOWN 231,359 231,359 235,516 231,374 (15) (15) 231,359 0 828 |12/01/2040.... [ 1............
455059  AC 9| INDIANA ST FIN AUTH.....ococoeverrvimrerrinsereirssssesneenes | - | 01/01/2016. | MATURITY 3,365,000 3,365,000 3,625,720 3,365,000 0 3,365,000 0| s 82,443 |01/01/2016.... | 2FE...
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60636M DL 8 | MISSOURI ST REGL CONVENTION.........ccoccccvvcvvennns .| 01/22/2016. | JEFFERIES & CO. 887,085 750,000 867,338 835,266 (1,008) (1,008) 834,257 52,828 52,828 | ... 16,875 | 08/15/2021.... | 1FE........
658196 N9 7| NORTH CAROLINA EASTN MUNL.....ccooiiviiniinniiiniis . 101/01/2016. | MATURITY. 250,000 250,000 257,500 250,000 0 250,000 0 6,250 | 01/01/2016.... | 1FE........
3199999. Total Bonds - U.S. Special Revenue and Special A .......10,364,950 | .........10,227,865 | ........ 10,840,375 | ......... 10,316,401 (4,280) 0 (4,280) 0 [ oo 10,312,122 0 52,828 52,828 | ....... 148,490 XXX XXX
Bonds - Industrial and Miscell
010392 ER 5 [ALABAMAPWR CO.......cccoovimmrmrivmnvvinerrrccsennienenen | - | 01152016, | MATURITY ooooooiccsecciicnens [ e | v 1,000,000 ....1,000,000 997,690 999,989 1 1 ....1,000,000 01/15/2016.... [ 1FE..
02005E  AD  2|ALLY AUTO RECEIVABLES TRUST ... .| 01/15/2016. | MATURITY 1,412,388 1,412,388 1,412,356 1,412,387 1 1 1,412,388 01/15/2016....
06739F  HV 6 [BARCLAYS BKPLC.......ccccouvvvmermmrrvncrinervscrcncrvennens | - [ 01/08/2016. [ ISSUE CALLED at 104.762.........coovvee [ covveerninerennincriiiens | v 1,728,573 ...1,650,000 | ........... 1,649,456 ....1,649,456 0 ....1,649,456 05/15/2024.... | 1FE..
07388L  AE 0 [BEAR STEARNS CMBS 2006-PW..........ccocvovmreririrrrenens . 1 03/11/2016. | MORTGAGE PAYDOWN.........coovvveene | corrmrmrirsmvenisereniins | cvevereeens 1,248,003 | .......... 1,248,003 | .......... 1,258,582 ....1,248,436 (433) (433) ....1,248,003 09/11/2041.... [ 1FE..
07388P AE  1|BEAR STEARNS CMBS 2006-PW..........cccccoeeereveveverere .| 03/11/2016. | MORTGAGE PAYDOWN........cccvevevers [ covvevvverivevenenenenenenenens | o 133,639 | oo 133,639 | oo 137,632 | oo 133,555 84 84 ......133,639 12/11/2038.... | 1FM..
152000 AD 9| CENTERPOINT ENERGY TRANS.........ccccoouvvmmruenennnne | . | 02/01/2016. | ISSUE CALLED at 100.000 897,528 897,528 864,502 885,612 232 232 885,843 08/01/2019.... | 1FE..
205887 BR 2| CONAGRA FOODS INC.........ccocoovevevevevevevevevevcvcvcvcrcrins .| 02/17/2016. | TENDER 230,856 235,000 222,484 224,771 161 161 224,932 01/25/2023.... | 2FE....
29358Q AA 7 |ENSCOPLC . | 03/07/2016. | STIEFL-F. 1,065,000 1,500,000 1,566,090 1,639,252 (1,295) (1,295) 1,637,957 03/15/2021....
46625Y CV 3 [JP MORGAN COM MTG 2004-LN........ccccorvvvrrmrrriirnnens . | 03/15/2016. | MORTGAGE PAYDOWN 19,564 19,564 18,989 19,504 60 60 19,564 07/15/2041.... | 1FM........
59023B AE 4 |MERRILL LYNCH 2006-C1 Ad........cccceeeeevevecevevevevevecacces | . | 03/1412016. | VARIOUS......ccvvvvvmvcnnnnnnncnnnnnnnnnnncccens | o | v 1,185,673 | .oovoveve 1,185,673 | .oovoveve 1,320,497 ...1,301,199 ceererenen(101,894) | s 1(101,894) [ .ooooveviiiiiiiiinnns 2 1199,305 | s [ s (13,633) | vovvvvrerrnna(13,633) | oo 8,120 |05/12/2039.... | 1FM.......
76110W  MB 9| RESIDENTIAL ASSET SEC 200........ccccoevveeverrereeenenns | . | 02/25/2016. | MORTGAGE PAYDOWN, 10,511 10,511 5,507 10,488 23 23 10,511 0 | e 141 | 09/25/2031.... | 1FM........
867914 BD 4| SUNTRUST BKS INC. .| 03/15/2016. | ISSUE CALLED at 100.000...........ccccc. [ wooooevevveveiieiminiiiinnninns | cvevereie 1,000,000 | ..ovoveve 1,000,000 999,610 999,977 17 17 999,994 6 6 | e 15,000 | 04/15/2016.... | 1FE........
00900Q AB 9 [AIMIAINC C| 01/12/2016. | NBCS SEC........oevvveemrrrrireereirrernesiens [ rvvereieesresssessesnsenns | vvverennns 1,913,376 | oo 1,845,000 | ........... 2,044,666 ...1,915,419 (1,926) (1,926) ...1,913,492 (117) 59,722 | 01/26/2017.... | 2FE...
064149 7L 5[BANKNOVASCOTIA.........cccoouvvrrmmmrrrrrnrerrincrerrsrnrenns | C[ 0310972016, | CIBC..oooooeveriverirverrereiernvesennnies [ vvveveiieneressenesesssnnne | vevevenens 1,319,032 | ........... 1,300,000 | ........... 1,299,506 ...1,299,621 28 28 1,299,649 | e | e 19,383 | 19,383 01/13/2020.... [ 1FE..
064151 BL 6| BANKNOVA SCOTIA HALIFAX .. .| C| 02/05/2016. | RBC DEXIA 1,986,797 1,972,000 1,971,448 1,971,505 12 12 1,971,517 15,280 06/15/2020....
292902 AQ 3 |ENBRIDGE GAS DISTRIBUTION ........ccccoeuvurererennnnn | C| 02/12/2016. | RBC DEXIA 558,932 543,000 542,815 542,820 2 2 542,822 | ..o | e 16,109 | i 16,109 09/11/2025.... | 2FE...
316701  AA 9 [FIFTH AVENUE LP ... | C| 02/05/2016. | CORPORATE REORG 5475 5475 5475 5475 0 5475 {1 129 |08/05/2021.... | 1FE..
34527A BN 9| FORD CREDIT CANADA ... | C| 02/18/2016. [ T D SECURITES.......rvveeerrrerermrirnes | cerverneemrisneemsissenenens | cvvvenenens 1,966,320 2,000,000 2,000,000 2,000,000 0 2,000,000 (33,680) (33,680) | ......... 25,626 |09/16/2020.... | 2FE...
36158Z BH 8| GE CAPITAL CANADA ... | €[ 01/12/2016. | RBC DEXIA.........ooreecvcrccscrciiens [ oo | conveviiienns 701,032 657,000 719,500 701,099 (800) (800) .......100,299 733 733 | e 14,732 | 08/17/2017.... | 1FE..
633067 B2 8| NATIONAL BANK CDA..........cccccoeeeeeesusisisvsvscsisssiscscacccces | C| 03/09/2016. | RBC DEXIA 841,542 846,000 846,195 846,157 (6) (6) 846,151 (4,609) (4,609) | ........... 7,813 |03/03/2020.... | 1FE...
633067 XJ 7| NATIONAL BNAK OF CANADA .. C| 02/05/2016. | RBC DEXIA. 1,444,254 1,400,000 1,451,240 1,445,571 (1,860) (1,860) 1,443,711 543 543 08/09/2018....
68214W AN 8| OMERS REALTY CORP .. | C| 03/01/2016. | T D SECURITES. 670,278 668,000 668,000 0 668,000 2,278 2,278 523 |02/23/2024.... | 1FE...
780086 BU 7 [ROYAL BANK OF CANADA .. | €[ 02/16/2016. | RBC DEXIA........ooorrrererrvirrernrinnens | eevveseeeeresnenssisnennnens | cevvevens 1,452,966 | ........... 1,430,000 | ........... 1,465,864 ....1,455,338 (1,961) (1,961) ...1,453,377 (411) @) [ 13,985 | 09/21/2017.... | 1FE..
780086 FX 7 [ ROYAL BANK OF CANADA .| C| 03/14/2016. | NESBITT/BURNS...........occovmmmvermrmris | crmverienmrinsneiiisneeins | v 1,455,825 ...1,410,000 | .......... 1,461,451 (1,699) (1,699) ....1,459,752 (3,927) (3,927) | o 17,304 | 10/11/2018.... | 1FE..
82028K AM 3| SHAW COMMUNICATIONS INC .........cccccoc0eoeoeeeverececeeee | C| 02/24/2016. | RBC DEXIA 2,203,370 | .......... 2,125,000 2,271,039 2,223,815 RN Fc X7 ) N .....(13,573) 2,210,242 (6,872) (6,872) | ......... 59,733 |03/02/2017.... | 2FE...
853585 AA 5| STANDARD LIFE CO CANADA ........ccccoeimmrvnunnnnn | C| 02/25/2016. | RBC DEXIA 872,049 850,000 850,000 850,000 0 .......850,000 22,049 22,049 | ... 14,857 | 09/21/2022.... | 1FE..
87971M AM 5| TELUS CORP. C| 02/24/2016. | RBC DEXIA, 2,002,770 | .......... 1,800,000 2,080,737 2,042,147 (8,219) (8,219) 2,033,928 (31,158) (31,158) | ......... 54,665 |07/23/2020.... | 2FE....
891145 4A 9| TDBANK C| 03/03/2016. | TD WATER 1,990,560 2,000,000 1,986,379 1,986,473 572 572 1,987,045 3,515 3,515 04/02/2020....
891145 A9  5|TDBANK C| 03/03/2016. | TD WATER 670,943 | oo 660,000 677,609 672,077 (1,361) (1,361) 670,716 227 227 08/15/2017.... | 1FE..
949752 BL 9| WELLS FARGO FINL CDA CORP..........cccccoeucucruncscnuncne | C[ 01/20/2016. | RBC DEXIA......ccooooiiiicciicicciiciciciins | covvesississcsisisssisisisiiins | v 1,220,760 | ..oocvevenr 1,200,000 | .oovoveven 1,224,600 ...1,208,776 (510) (510) 1,208,266 | oo | i, 12494 | . 12,494 02/09/2017.... | 1FE...
949752 BM 7| WELLS FARGO FIN CANADA C| 03/08/2016. | CIBC.....ocrvvermirevereresmeeresmessssnesnssns | osveresmsssssssnessesssenns | eseseenns 1,193,781 | e 1,150,000 | ........... 1,200,244 ...1,197,292 (2,610) (2,610) ....1,194,682 (902) (902) | ooonee 21,566 |07/25/2019.... | 1FE..
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949752  BS 4| WELLS FARGO FIN CANADA C| 03/16/2016. | CIBC........oooovvvvvvvivimviivvsvmsmissssssssssssssenns | cossssssssssssssssssssssssssss | cvvvesonens 1,163,448 | ........... 1,130,000 | .oovoveven 1,167,177 (1,993) (1,993) coovenen 1,165,184 (1,736) (1,736) | ..oovvene 10,930 | 11/15/2018.... | 1FE........
06739F  HT 1 |BARCLAYS BKPLC......cccooomninminnnicnniinsnisssnsssnesnnens | R| 01/08/2016. | ISSUE CALLED at 102.189.....ccvvuveis | oo | v 1,021,890 | ...........1,000,000 999,950 999,950 0 999,950 21,940 21,940 | ... 10,000 | 02/20/2019.... | 1FE........
3899999. Total Bonds - Industrial and Miscellaneous. 36,587,135 | .........36,283,781 | ......... 37,387,190 | .......... 33,788,161 .0 (138,937) | o0 i (138,937) 0 36,945,850 0 (358,719) (358,719) | ....... 583,876 XXX XXX
8399997. Total Bonds - Part 4. 58,092,652 | .......57,251,131 | ......... 59,302,856 | ........ 54,649,484 .0 (147,938) | o0 | i (147,938) 0 58,326,846 0 (234,197) (234,197) | ....... 839,967 XXX XXX
8399999. Total Bonds. ........58,092,652 | ........57,251,131 | ......... 59,302,856 | ......... 54,649,484 .0 (147,938) | 0 | e (147,938) | 0 | 58,326,846 0 (234,197) (234,197) 839,967 XXX XXX
Common Stocks - Industrial and Mi
032654 10 5| ANALOG DEVICES . 102/26/2016. [ VARIOUS.........ccocovevuierincriicrincriienis [ evriirenies 70,000.000 | ........... 3,706,010 XXX ] 3,491,764 2,212,800 (209,396) (209,396) w3, 491764 | 214,246 | 214,246 | ......... 29,400 XXX | E—
375558 10 3|GILEAD SCIENCES .o . 101/05/2016. | MORGAN STANLEY. 20,000.000 | ...covenee 1,985,041 XXX ] 2,119,912 2,023,800 96,112 96,112 2119912 | e (134,871) [ o (134,871) | e 8,600 XXX I
438516 10 6 [HONEYWELL INTL INC......ccoceievcvccccccrccscscscccscscscscsicrns o 0212212016, [ BONY.....oooooevveveevvivivivivviissnsssssssssssssnens | wovevesesens 30,000.000 | .......... 3,273,925 XXX | 2,882,052 | ..........3,107,100 (225,048) (225,048) 2,882,052 391,873 391,873 XXX | I
58501N 10 1| MEDIVATION INC. . [02/26/2016. [ BONY.....ooviviirincrierincrieriisesisenies [ ovriienand 40,000.000 | ........... 1,434,717 XXX ] 2,100,142 | ...........1,933,600 | ..ooveeer 166,542 | oo [ v | e 166,542 [ oo [ 2,100,142 [ s riorerenn(665,425) 1(665,425) [ oo XXX | E
637071 10 1|NATIONAL-OILWELLINC  .ooovrrrrcccennnnece . 03/09/2016. [ BONY.......ooooooeeeeeeeeemeeimenisimssmnmsmsesinnnens | covevesenend 60,000.000 | .......... 1,905,498 XXX 2,240,400 2,009,400 231,000 231,000 2,240,400 (334,902) (334,902) XXX I
76169B 10 2 | REXNORD CORP . | 03/07/2016. | BONY. 90,000.000 1,782,384 XXX 1,838,700 1,630,800 207,900 207,900 1,838,700 (56,316) (56,316) XXX
886547 10 8 [TIFFANY & CO. . | 03/07/2016. | BONY. 20,000.000 | ...cooeneee 1,417,069 XXX 1,734,314 | ...........1,525,800 208,514 208,514 v 1,734,314 (317,245) (317,245) 8,000 XXX | E—
913017 10 9| UNITED TECHNOLOGIES CORP........cccccooeeeeecrrevcvcncs | . | 02/25/2016. | VARIOUS 35,000.000 3,327,831 XXX | 4,031,867 3,362,450 669,417 669,417 e ,031,867 | i ..(704,035) | ..........(704,035) | ......... 22,400 XXX | I
918204 10 8|V.F.CORP . | 02/24/2016. | BONY. 20,000.000 | ...coouueee 1,265,906 XXX ] s 1,430,594 | ....ccc.i.1,245,000 | coooeereen 185,594 | oo | s | e 185,594 | ..ooooveecrierivcres [ e 1,430,594 [ s ..(164,688) | ..........(164,688) | .....cocoooevrrirerene XXX | E
98310W 10 8| WYNDHAM WORLDWIDE...........cooomvvvmevemiemmenmenninnninnnens .| 03/22/2016. | DEUTSCHE BANK.........cococvevevcvcririnins [ coveverenen 80,000.000 | .......... 6,043,588 XXX 6,706,847 5,812,000 894,847 | ..o | ormimnmimsmimininnnnninns | oo 894,847 | ... | ereeeeennn 8,708,847 | cirieeeennr(663,258) | <........r.(663,258) | .o XXX I
98956P 10 2| ZIMMER HOLDINGS INC.......coooovrreemrrreiirneresinereins . 10212212016, [ BONY.....ccrvvrmerrirerreereneeisensiisneneens | covereeeens 40,000.000 | ........... 3,804,145 XXX ] 4,370,564 | ...........4,103,600 266,964 266,964 e, 370,564 | ...(566,419) | ...........(566,419) | ........... 8,800 XXX | E—
Y2573F 10 2| FLEXTRONICS INTL LTD.....oovverrerirererirssrerinsnnninns . [ 03/17/2016. [ BONY.......vooeereriererreneemisseressnnens | coveien 100,000.000 | ........... 1,166,205 XXX ] 1,168,260 | ..cc.... 1,121,000 | cooooirrccccB7,280 | oo | e | e 47,260 | .oveveevrrrerivcriines | cvereenn 1,168,260 (2,055) (2,055) XXX Ui
064149 10 7 [ BANK NOVA SCOTIA HALIFAX . | C| 03/23/2016. .1,074.000 8,135 XXX 60,324 0 60,324 7,811 7811 XXX
125491 10 O|CIFINANCIAL CORP .....ccoooovirimrrinerinerieenisesiresiinens C| 03/24/2016. | RBC DEXIA. 2,769.000 80,749 XXX | 98,567 | ..ovrererienn 84731 | 13,836 [ i [ [ s 13,836 98,567 | .evverrererirerieenns [ v (17,818) | covveereen(17,818) | e 914 XXX Ui
136385 10 1| CANADIAN NAT RES LTD.......ccccoovvrrvmmmrerrissnrerrescreenene | C| 03/24/2016. | RBC DEXIA......oooooveververrercisenenens | covirrerennnd 4,074.000 | .....ccooo... 142,031 XXX | s 123,157 | oo 123,157 0 cerrrreneneen 128157 | e | s 18,874 | v 18,874 | o 937 XXX I
286181 20 1 [ELEMENT FINANCIAL CORP  ....oooosverevmrcreiirncriiis C| 03/23/2016. | VARIOUS........ormvrrrirerriiserriiseereins [ eserennnd 41,457.000 | ..ocvvrenen 602,742 XXX 351,873 692,332 (340,459) ceennnn(340,459) 351,873 250,868 250,868 | ........... 1,036 XXX Ui
739721 10 8| PRAIRIESKY ROYALTY......ccocccoemmremrmnmrerrrrnreesnnnnennes | G| 03/23/2016. | VARIOUS, 1.160 26 XXX 39 25 14 14 39 (13) (13) XXX Ui
891160 50 9| TORONTO DOMINION BK ONT........cccccceescuescsescscscsencce | C| 0312412016, [ SCOTIA......ccoeoeieiicvivcicvcriscrcreririiin [ o 1,229.000 | ..ooovvvveeneen 67,620 XXX 34,551 (71) 65,532 2,087 2,087 325 XXX | I
903914 10 9| ULTRA PETROLEUM CORP. C| 03/03/2016. | BONY... 0,000.000 9,098 XXX ...175,000 .105,700 280,700 (201,602) (201,602) XXX
Y09827 10 9| BROADCOM LTD R| 02/02/2016. [ MERGER..........ccoooooosciesiiiiisiiisisisiiisiss | covevens 267,646.000 | ........... 6,023,506 XXX ] e 10,424,004 | ......... 38,848,817 | ......(28424,812) | ....oooovvvvvvviies | v | e (28,424,812) | .ccccccccvccccccciciices | cvrieee RO\ <......(4,400,499) | ........ (CR LRI L) | [—— XXX U
9099999. Total Common Stocks - Industrial and Miscellaneou: .. 38,176,226 XXX | 45,519,612 | ......... 70,045,963 | ......(26,106,086) 0 0] (26,106,086) | ....ovvvecrerriienen0 | i 45,519,612 0 ..(7,343,387) | ........ (7,343,387) | ..oococu 80,412 XXX XXX
9799997 Total Common Stocks - Part 4. ........38,176,226 XXX [ 45519612 | ........ 70,045,963 | ......(26,106,086) | .........cccceoenenn.0 0| (26,106,086) | ......occcoovncceccn0 | i 45,519,612 0 ...(7,343,387) | ........(7,343,387) | ......... 80,412 XXX XXX
9799999. Total Common Stock .........38,176,226 XRX ] 45,519,612 | ......... 70,045,963 | ......(26,106,086) | ...........oc0cvenenen.0 O (26,106,086) | ....ooovovvverevnnen0 | o 45,519,612 | .0 [ (7,343,387) | ..o (7,343,387) | ......... 80,412 XXX XXX
9899999. Total Preferred and Common Stocks. v 38,176,226 XXX ] e 45,519,612 | ........ 70,045,963 | ......(26,106,086) | ......ccevervceenenn 0] (26,106,086) | ...ocvvevrivericannn0 | i 45,519,612 0 ..(7,343,387) | .......(7,343,387) | ......... 80,412 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks. ........96,268,878 XXX ] 104,822,468 | ....... 124,695,447 | ......(26,106,086) | ...........(147,938) 0 (26,254,024) 0 | ......103,846,458 0 ..(7,577,584) | ........ (7,577,584) | ... 920,379 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....5.




Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

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

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

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

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

QE06, QE07, QE08, QE09



Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 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)
94988E P77 |WELLS FARGO BANK SAN FRANCISCO N.A........couiiiiiiiiiieiisiniiss s SR 1,000,000 |04/19/2016...
16706B  VE 5 | THE CHIBA BANK LTD NEW YORK BRANCH............... (ORI ...1,000,000 | 03/28/2016...
000000 00 0 |UNITED OVERSEAS BANKLTD, NY......cocoomiimiiieiiiniiecisinissiesiseiesinieas SR 1,000,000 {05/03/2016...
00279J CB 6 |ABBEY NATL TSY SERV NEW YORK........ccooiiiriiiimiiiiniiisniisnescesssis s ssssenenes (ORI 1,000,000 |05/09/2016...
000000 00 O |SHINKIN CENTRAL BANK............. (O 1,500,000 |04/14/2016...
000000 00 O |NATIONAL BANK OF CANADA LONDON (O ....1,300,000 | 04/04/2016...
000000 00 O |BANK OF MONTREAL, LONDON I [ 1,300,000 |03/28/2016...
000000 00 O |CITIGROUP GLOBAL MARKETS INC (O ....5,000,000 | 03/28/2016...
000000 00 O |DEUTSCHE BANK SECURITIES INC (O 9,375,821 | 03/28/2016...
000000 00 0 |HSBC SECURITIES,INC........ccooviiimriirriiinriiieniisssisssissssssisssisssissssenns (ORI ....3,000,000 | 03/28/2016...
000000 00 0 |HSBC SECURITIES,INC........ooirviiiriimiiiieiieseiieseiiesesisesissssisssssessiseseseeees Coverrne 1,500,000 |03/28/2016...
000000 00 O |PERSHINGLLC. (ORI .10,000,000 ...10,000,000 | 03/28/2016...
000000 00 O |MIZUHO SECURITIES USAINC..... 900,000 |03/28/2016...
000000 00 O |NATIXIS NEW YORK BRANCH....... 03/28/2016...
000000 00 O |AUSTRALIA NEW ZEALAND LONDON.......ooriiimmiiimeiiimmiiieseseesessesess s 03/29/2016...
000000 00 0 |BRED BANQUE POPULAIRE..........c.ccooomiimmiiiniiinnisneinsssssssscenssenssenas 03/28/2016...
000000 00 O |LANDESBANK BADEN WUERTTEMBERG, STUT........ccoouuriiiieiireiieeeiseseiseseisesessesesiesssssessssesesseseseesesesnens . 03/28/2016...
000000 00 0 |BARCLAYSBANKPLC........ 900,000 ....900,000 | 03/28/2016...
140212 07 7 |NATIXIS FINANCIAL PRODUCTS LLC........... ...1,000,000 1,000,000 |04/25/2016...
89113E L8 7 |TORONTO DOMINION NY ,500,000 05/06/2016...
22532X DL 9 |CREDIT AGRICOLE CIB, NY........ 500,000 07/06/2016...
06053P NP 8 | BANK OF AMERICA CHARLOTTE ...1,000,000 09/06/2016...
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type).........ccooriiiriinniiisniicsssicssicesiis 47,775,821 ...47,775,821 XXX
0999999, TOaIS. ... oo s nnsie s | s 47,775,821 | oo 47,775,821 XXX

General Interrogatories:

1. Total activity for the year: Fair Value $.....1,962,478  Book/Adjusted Carrying Value $.....1,962,478

2. Average balance for the year:  Fair Value $.....48,704,913  Book/Adjusted Carrying Value $.....48,704,913

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....47,775,821 NAIC 2: §.......... ONAIC3: §.......... 0 NAIC4: §......... ONAICS5: §......... ONAICE: §........ 0
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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

General Interrogatories:

1.
2.

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

NONE
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Statement for March 31, 2016 of the AFF"—IATED FM INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest]  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
BANK OF AMERICA (CDR CLAIMS).........ccooovovrrrrreiennne HARTFORD, CT. (7,207,870) | ..covreeens (14,305,733) | ...ovvvvnev (10,036,136) [ XXX
BANK OF AMERICA (CDR AP).......ccovrrivmrrnrerirnerennnns HARTFORD, CT. (1,729,105) (300,367) | XXX
JP MORGAN CHASE NEW YORK, NY. 0.280 20,634 54,677,438 | ............42,720,715 | ............. 48,432,114 | XXX
ROYAL BANK (RES ACCT)....coomrrevmmereimrmeresseeseinen TORONTO, ON, CAN 0.550 22917 7,640 | oo 17,893,083 | ...........15,333,245 | .....ccceeuus (802,735) | XXX
ROYAL BANK (USD). TORONTO, ON, CAN 6,712,250 7,230,523 7,059,792 | XXX
ROYAL BANK (LOSS PAY).....ovrvvumrereieeereseerrissnneenns TORONTO, ON, CAN......oveuurrrvermmrmrermrmresmsessesssenssnes | coveeressseessssees | serssssmsesessneses | sesssssmeesssssesssssenesssssens | sressessssssnsssssssnssssssnnss | seresssnssees 11,891,467 | ... 19,191,767 | v 9,291,649 | XXX
RBC INVESTOR SERVICES..........cocoveveveererrerenrrennns TORONTO, ON, CAN 316,921 XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX (205,382) 163,970 63,361 [ XXX
0199999. Total Open Depositorie: XXX XXX 43,551 7,640 84,077,906 68,605,383 53,707,678 | XXX
0399999. Total Cash on Deposit. XXX XXX 43,551 7,640 84,077,906 68,605,383 53,707,678 | XXX
0599999. Total Cash XXX XXX 43,551 7,640 84,077,906 68,605,383 53,707,678 | XXX
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Statement for March 31, 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

All Other Bonds - Issuer Obli

CANADA T-BILL DISC INOTE. ... ettt E £ E L8k R s R ehbeth e oo b e bbb bbbt ‘ ........... | 03/15/2016....... | ceovverernnenes 0.437 |05/05/2016....... 849,654 173
0699999. All Other Government Bonds - Issuer Obligation: ettt 849,654 173
1099999. Total - All Other Government Bonds ... ssnssessneenes 849,654 173
Total Bonds

7799999. Subtotals - Issuer Obligations............oweerirriirerisei s 849,654 173
8399999. Subtotals - Bond 849,654 173
8699999. Total - Cash EQUIVAIENES.........c..eeirriririieieisssisissssessssseeensnines 849,654 173




	Q01 - JURAT
	Q02 - ASSETS
	Q03 - LIABILITIES, SURPLUS AND OTHER FUNDS
	Q04 - STATEMENT OF INCOME
	Q05 - CASH FLOW
	Q06 - NOTES
	Q06.1 - NOTES
	Q06.2 - NOTES
	Q06.3 - NOTES
	Q06.4 - NOTES
	Q06.5 - NOTES
	Q06.6 - NOTES
	Q07 - GENERAL INTERROGATORIES-PART 1
	Q07.1 - GENERAL INTERROGATORIES-PART 1
	Q08 - GENERAL INTERROGATORIES - PART 2
	Q09 - SCHEDULE F - CEDED REINSURANCE
	Q10 - SCHEDULE T
	Q11 - SCHEDULE Y - PART 1
	Q12 - SCHEDULE Y - PART 1A
	Q12.1 - SCHEDULE Y - PART 1A
	Q13 - PART 1 -  LOSS EXPERIENCE
	Q13 - PART 2 -  DIRECT PREMIUMS WRITTEN
	Q14 - PART 3  - LOSS RESERVE DEVELOPMENT
	Q15 - SUPPLEMENTAL INTERROGATORIES
	Q16 - OVERFLOW PAGE - LIABILITIES, SURPLUS AND OTHER FUNDS WRITE-INS
	Q16 - OVERFLOW PAGE - LIABILITIES, SURPLUS AND OTHER FUNDS WRITE-INS
	Q16 - OVERFLOW PAGE - STATEMENT OF INCOME WRITE-INS
	Q16 - OVERFLOW PAGE - SCHEDULE T WRITE-INS
	QSI01 - SCHEDULE A - VERIFICATION
	QSI01 - SCHEDULE B - VERIFICATION
	QSI01 - SCHEDULE BA - VERIFICATION
	QSI01 - SCHEDULE D - VERIFICATION
	QSI02 - SCHEDULE D - PART 1B
	QSI03 - SCHEDULE DA - PART 1
	QSI03 - SCHEDULE DA - VERIFICATION
	QSI04, QSI05, QSI06, QSI07 - SCHEDULE DB - PART A - VERIFICATION
	QSI04, QSI05, QSI06, QSI07 - SCHEDULE DB - PART B - VERIFICATION
	QSI04, QSI05, QSI06, QSI07 - SCHEDULE DB - PART C - SECTION 1
	QSI04, QSI05, QSI06, QSI07 - SCHEDULE DB - PART C - SECTION 2
	QSI04, QSI05, QSI06, QSI07 - SCHEDULE DB - VERIFICATION
	QSI08 - SCHEDULE E - VERIFICATION
	QE01, QE02, QE03 - SCHEDULE A - PART 2
	QE01, QE02, QE03 - SCHEDULE A - PART 3
	QE01, QE02, QE03 - SCHEDULE B - PART 2
	QE01, QE02, QE03 - SCHEDULE B - PART 3
	QE01, QE02, QE03 - SCHEDULE BA - PART 2
	QE01, QE02, QE03 - SCHEDULE BA - PART 3
	QE04 - SCHEDULE D - PART 3
	QE04.1 - SCHEDULE D - PART 3
	QE04.2 - SCHEDULE D - PART 3
	QE05 - SCHEDULE D - PART 4
	QE05.1 - SCHEDULE D - PART 4
	QE05.2 - SCHEDULE D - PART 4
	QE05.3 - SCHEDULE D - PART 4
	QE06, QE07, QE08, QE09 - SCHEDULE DB - PART A - SECTION 1
	QE06, QE07, QE08, QE09 - SCHEDULE DB - PART B - SECTION 1
	QE06, QE07, QE08, QE09 - SCHEDULE DB - PART D - SECTION 1
	QE06, QE07, QE08, QE09 - SCHEDULE DB - PART D - SECTION 2
	QE10 - SCHEDULE DL -  PART 1
	QE11 - SCHEDULE DL -  PART 2
	QE12 - SCHEDULE E - PART 1
	QE13 - SCHEDULE E - PART 2

