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Statement for June 30, 2016 of the AFFILIATED FM |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS. et | sresnenns 1,280,830,469 |.....ccvvrerrririreiereireeenne | ceeireine 1,280,830,469 | .......... 1,306,331,820
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvveerceiiiiie ittt sttt nes | shsessessse s st sententeens | setbseses et enine | eebrens et L0
2.2 COMMON SOCKS. .. ..coorerrerierereseissisessesessessssssessessssssessssssssessessessssssessssssssessassenssnssessons | sessessessns 950,622,708 | .....covervreereereereineeeneinns | cerveriiniens 950,622,708 | ............. 908,613,910
3. Mortgage loans on real estate:
BT FIESEIIBNS ..ot | neriesi ettt | resiene et ens | seeeni s (0 SR
3.2 Other than fIFSEHENS......c..cvcierircrircrec st ss st netnes | seseessesisess s sesententsens | setesnsssnesssessnessnessnesinesins | eebsessseesssessnensessnenen L0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvoeneereerieeeeeseeseeeseasees st ee s st eee e ss et ese e ss e s st e esseseess e st essesssessessans | sessessssssssessasssessessessnsns | sressessnsssessastsssessnnsansnnss | sessessesssssssssnssassnennses (0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUIMIDIANCES)...v. v eecereesieeeeeseeseeese st et ssess s ss et s s b e st ees s e st ess et | sebseesaebssesestastnsestessaetas | £ressessessessastasssessentantanes | sebsessessassssssessantnennses L0
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......veererrereieeeieeeieeseiesessesessenes | eesrseseessssessssesessessssssssns | sessessssessssasssssssssessessnsss | stsessessessnsssessessnsssnsan (01 TR
5. Cash ($....75,664,902), cash equivalents ($.....949,473)
and short-term iNvestments (3.....34,477,386)........co..evereeeeeereeeeeeeeeeeeeeeeeeeeeesveeeseesssesssrieens | eoeeeiesinns 111,091,761 | oo | v 111,091,761 | ............. 130,447,542
6. Contract loans (including §.......... 0 PrEMIUM NOLES)......oviecvieiieiciiieiieie st seisssesies | crsssssessessssessesesessssssses | sssessssssessesssssssessessssnss | essssessessssssessessesesnd (0 TR
T DBIIVALIVES. .....couveeeieiei ittt | chbes b sttt | ensines et | erienis s (O PR
8. Other INVESIEA @SSEES.........ouieuiiiiiiiii i | oot bese st seses | sebiesbien bbbttt | seenebeni e (U PR
9. ReCeivables for SECUMHIES. .......c.ruuuiiiiiiiiiiiiriirr s | eeinesiesirens 16,751,715 | oot | v 16,751,715 | oo 100,217
10.  Securities lending reinvested collateral @SSEtS..........cvviirrriiirieieeiseeie e esnes | sereesnienies 37,921,638 | ..o | e 37,921,638 | oo 45,813,343
11, Aggregate write-ins for iINVEStE @SSELS..........cveiiiiiieieicie et | eesressesissessnsessesssssnea {0 I [0 (O I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....ccvivrereieninieiessreessieseseseins | eeeeens 2,397,218,291 | oo 0] s 2,397,218,291 | .......... 2,391,306,832
13. Title plants less §.......... 0 charged off (for Title INSUETS ONIY).......c.ccveviierreieieissieseseissieieies [ e esssssssesesens | enssessesssssssessessssessessesses | svvesssssssessessssessesseeensQ | evesnssesesessssssesesnssnnes
14.  Investment income due and accrued ...11,819,185
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccceeevees | covvvriennes 171,086,785 | ....coovvveveee. 1,256,536 | ...ovnen 169,830,249 | ............. 119,695,711
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PremMIUMS).........ccvveierienes | e | s | eensssssesessssssssesesed (0 R
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... [0) F—
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS.............ccceuiveieieveiere e | cvesissienans 303,252,816 | ..cocveeiereereriereieiieiens | v 303,252,816 | ..o 26,102,550
16.2 Funds held by or deposited with reinsured COMPANIES............ccevevevrereerivereiesieiieis | crereiieiesiesienns 13,398 | oo | e 13,398 | oo 62,634
16.3 Other amounts receivable Under reiNSUraNCE CONMTACES.............cuuuirurreiririieiieiieriienes | rerireniesiessiessississiesens | ceressessensessenssssssssinens | oereesiesiessesseessensses (0
17. Amounts receivable relating to UNINSUTEA PIANS............c.cveiiveiieieieieie et sesenas | setsssssessessssessesssssssessens | sessssssssessesssssssessessnsens | sbesesssssesessssessesssanes (0 TR
18.1 Current federal and foreign income tax recoverable and interest therBON.............cucvcirieees | eoveiirieieieeeeiseesiies | e | ervssesiesie s (0 T
18.2 Nt defEITed 1aX @SSEL........ccuuiiiiiiiiirirr st | shsesbise bbb st sbiens | senbienssnnss st nenine | erirenis s (O OO
19.  Guaranty funds receivable or 0N AEPOSIL............cccuiviuiiveiiiieiee e | sreressssenses s 21,915 [ e | e 21,915 | oo 27,670
20. Electronic data processing equipment and SOfWATE............ccccveieiiirieiieicieisie et | coressssessesssssssessesessssssses | soessessssessesisssssessessssss | sesssssssessessssessesesesns (0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0.t | e | s | et (0 TR
22. Net adjustment in assets and liabilities due to foreign eXchange rates...........ceeieieeiiies [ | e | e (0 RN
23. Receivables from parent, subsidiaries and affiliates.........cccocvieieieiiiiriecieeecsieiens e | s | e (01 I 34,746,862
24. Health care ($.......... 0) and other amouNtS FECEIVADIE............ccuevriiirieeeiee e [ et sesssens | sressesessssessesessssessesesns | ssessssnssesessssessesesees (0 TR
25.  Aggregate write-ins for other than invested assets..........coveieieeiciinisceseeeeseeens | cverisissienens 8,351,588 | ..o [V I 8,351,588 | .ocoveraes 5,495,146
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........coveverieriererrirneieisensessessesessseessesessssessesessesssssssssessns | sesnsenees 2,890,975,249 | ......cooveene 1,256,536 | .......... 2,889,718,713 | .......... 2,589,256,590
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........c.ecurrurres | corerreeneereinnesneereiseesnnenees | eerresneeseessseesseesssesssnsns | sesesesssssssessssessesssssens (01 U
28.  Total (LINES 26 AN 27).......oeiererereieneereiresnsessieessssssessssessssssessesssssssssessssssessessessssssessesssssesses | seesensens 2,890,975,249 | ......coovenne 1,256,536 | .......... 2,889,718,713 | .......... 2,589,256,590

1198. Summary of remaining write-ins for Line 11 from oVerflow Page..........ccocveeeereenenrinineneiins | coveereeeesneeneieeseeneen (01 (0 RN (0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @D0OVE)........ccveiiieririiieieiieissieseiessisienes | cvrsiiesesisissiessssnnaas (0] I [0 [0 I 0
2501. Equities and Deposits in Pools and ASSOCIAtIONS...............ccccvuevriiveiieiieieieeeieeiseseseiessessenas | seressssessesinaas 350,000 | .o | e 350,000 | .ocveeeeeiernne 350,000
2502. Accounts Receivable State Tax REfUNGS...........coccvriiincineinirisriesisssssisssiesies | v 798,138 | oot | ereesrisiieiinees 798,138 | oo 838,158
2503. Cash CleariNg ACCOUNES............cwueurerrererereseessseessesssseesseessseessssesssssesssessesssssessssssssessssesssns | sevessesssceens 7,203,450 | ..oocvorvirecercnineeeiseeins | cveveeerieeens 7,203,450 | .oovvverenne. 4,306,988
2598. Summary of remaining write-ins for Line 25 from overflow page.........cccueivieieiieiieiieiiens | veveneieisesseseeinead (0 U 0 | v 0 | v 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 8DOVE).........cceeuermerrerensisinesssessenessensssenes | ovessenescnens 8,351,588 | ... [V I 8,351,588 | ...occvricrennns 5,495,146
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Statement for June 30, 2016 of the AFFILIATED FM |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Losses (current acCident YEar $.....354,266,972)........c.ccvveerererreieresisesssssssssssssssessssssssesssssesssssssss s ssesssssssssssssssnsssssessnss | seseessessessensessennes 608,770,967 | ...covveverrrerernns 353,285,708
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........cuverrrerriirirrieieinereeeisisese e seseeseesessssee e ssessss | seseeeesssesseessessseens 11,835,671 | oo 1,718,092
3. LOSS QQUSIMENE EXPENSES......cocviiriieiiecriiiscie ittt s bbb s bbb s s s bbb st s s s bbb s s b s s et bannes | ebenseterensesesanetesns 53,847,975 | oo 54,904,891
4. Commissions payable, contingent commissions and Other SIMIlAr CRAIGES. ..o sesseseesstsesseens | seseessesessessssssesssssssssessassssssnssass | sessessassssssessassssssssesssssessessesens
5. Other expenses (excluding taxes, ICENSES NG fEES).........cvururrrrrerreriiineire et ssess s ssessessssssessesssnens | sessssessesssssessessnsssessns 222,889 | .o 352,580
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........cuurvurerererrirnrerririrneireisesesssessesesseseseeessesssssssss | cossesessesssssssssessesens 3,512,083 | oo 5,513,652
7.1 Current federal and foreign income taxes (including $ 46,245,509 46,895,774
7.2 Net deferred tax HADIIILY. .............cciiiveiciciecee ettt bbbt naens | ebsessnsessesaesensenaenas 74,156,000 | .oovecvvrererennnd 62,689,000
8. Borrowed money §.......... 0 and interest thereon §.......... L0 OO BT
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....47,412,824 and including
warranty reserves of $.......... 0 and accrued accident and health experience rating refunds
including §$.......... 0 for medical loss ratio rebate per the Public Health Service Act)..........cccccueevieviciiicecieeseeeeeenies | oo 343,486,271 | e 365,981,101
10, AQVANCE PIEMIUM. .....vvirieriireiseiseesssesseesetssee st ssssessess e e s st s st es s s s b s s s st e ee s b s s s e b e s st n et et n s st s sesantansess | sbessessstnsassessesnntansesessntessnssnsns | sbssssssessessssntessesnsenes 173,987
11.  Dividends declared and unpaid:
1111 SEOCKNOIABTS. .. ...t | e bR e bbbt | Heseni bRt
11,2 PONCYNOIAETS. ......cocviirciiicicieice sttt bbb bbb a bbbt s s s st nsstesessnsesensstesensnnenns | srensesessnessssnsesenseressrn 20D,08D | ovvevereseresssseserssesenas 219,489
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cccevcvecvrreieiieesieieiseiesesesessssssssssssessesssssssessssens | ceveesenseseesenseniese 106,525,789 | cooviieivciieiiiernd 97,890,524
13. Funds held by company UNder rEINSUFANCE TrEALES............eureiuriirirriciece ettt enesees | 2tessessstessesesssessessessssansessesntes | nebssessessesnsssssessessntessessesssasses
14.  Amounts withheld or retained by company for 8CCOUNt Of OthEIS..........ccvuiieieicirieee e sssaesens | evesssssessesessessesseseneaes 551,632 | oo 497,254
15.  Remittances and items NOL AlOCAIEA.............cccueiieiiicicece ettt en s nsesns | sesebessssesessnsesesntenas 1424713 | oo 752,854
16.  Provision for reinsurance (including §.......... 0 CEIEITIBA). .. vttt snanas | sreseesnsesaen et tenan 5,245,325 | oo 5,245,325
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE rAES..........cceveuiecieeicirereee e | evesesese s 44,032,364 | ...coovvererenn 54,501,785
18, DIaAftS OUESTANGING. ... v veeeiriecicicies ettt s s st s s et | aessessestens e sses s st e b s est e st sentes | Hressentantses st sttt nen
19.  Payable to parent, subsidiaries and affiliates............c..covrerrriiririr sttt nstene | seeesessest et esreneas 9,237,677 | oo
20, DEIIVALIVES........ ettt s ettt a bbb s R bR RS AR R bR AR bR AR ARt st b s Rt et s es s ntetes | Shesseaetesetetessese st aesebessetesesntess | ebessesesasesesnsetesen et et anaetennteaes
21, PaYabIe fOr SEOUMEES. ......c.cvuveeieieiieiecietete ettt sttt sa bbb bbb ss s stensesanas | suessesssssssessessnsenseses 6,258,568 | ......ccoveriiiieiiiieina 29,634
22, Payable for SECUMHIES IENGING.........c.cveieiciiecieicetee ettt sttt st sasssnsensesans | seesssesssssssssssssases 37,921,638 | oo 45,813,343
23.  Liability for amounts held Under UNINSUFEM PIANS...........c.ruriuiurerireereeeieeieeese et ssesee et st ss e ess s sse st ensees | fessessessssssessessassssssessessasssnssesss | sesesssssensssassnssssssessassssssnssassans
24. Capital notes §......... 0 and interest thereon §.......... 0P DO O PTOTT
25.  Aggregate Write-ing fOr lIADIIES. ...........overueeieeece ettt ettt senta | sessessensansssesnssnen 15,623,724 | oo 13,202,316
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25)...........ovuriierrereinrirrieee s sseesseesesesssnses | seeeesessesssseeees 1,369,134,434 | ..o 1,109,667,309
27.  Protected cell liabilities
28.  Total liabilities (LINES 26 @NA 27).........c.riueeereieiereereireeereteesseseees e as s ssses st s st ss sttt sse st ens e ssess st asssessentensns | sesssssssssssssssnees 1,369,134,434 | .o 1,109,667,309
29.  Aggregate write-ins for SPECial SUMPIUS FUNGS..........c.cviviveieiciccc ettt s bbb sssessesssns | ssssssessessssessessessesssssssessssenea 0 | oo 0
30, COMMON CAPHAI STOCK........vuiieieiiiieitcicte ettt bbbt bbbt ss et essesanns | suessesssessesses st ensenas 4,000,000 | ..ooovereericieia 4,000,000
31, Preferred Capital SLOCK..........c.cveieviieiicieieisic ettt sttt bbbt nas | saessesnsenaen et entenas 7,250,000 | .ovovvreeieieieiieine 7,250,000
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........cccvciiiiiiiciciise et sssesesns | oeesessesses s sesses e sssssssessssnee 0 | oo 0
33, SUMIUS NOLES......oveiiieitcict ettt bt s bbb b ettt s e s ettt b st ensessesas | ebsessnsestesses st enses bt n s ssesntens | sbebenses et et s sttt n e
34, Gross paid in and CONHDULEA SUMPIUS.........ccvueiuiviieieiciesie ettt sttt n st bessensenas | sresessessesssansessens 270,210,661 | ..covevvererirerine 270,210,661
35, UN@SSIGNEd fUNAS (SUMPIUS)........cvuivieieeisciiiesieie ittt bbbt bt et s st ensensenas | ebsesssssnsessesnsas 1,239,123,618 | .ovovveverca 1,198,128,620
36. Less treasury stock, at cost:
36.1 ..o 0.000 shares common (value included in Line 30 §.......... 0.ttt nse e | sesebs et s et s et betent | Setentestes et e s et a et tenis
36.2 ... 0.000 shares preferred (value included in Line 31 §......... 0) vttt ntens | ebsersntens st st es st tsntensenensntans | crsstenses et st s sttt n bt st en e
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........c.vueirevruiiriieieiriissieseisiesseseisissse et sssesse s ssssessesssssssessess | sssesssssssessessnsas 1,520,584,279 | ooovvvreeina 1,479,589,281
38, Totals (PAge 2, LiNE 28, COL. 3)....ucuuiuueiuieeieiiiiseire i teessese bbbttt | febaensenbesineraes 2,889,718,713 | oo 2,589,256,590
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (Line 32 above)
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Statement for June 30, 2016 of the AFFILIATED FM |NSURANCE COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.............. (written $ 399,455,184 | .............. 398,802,607 | .....cco...... 801,640,943
1.2 Assumed........ (WIIEEN $.....16,861,384)........uuvierierieeesese sttt ss st enssenssennns | sesnsssssssnsses 16,243,196 | .ovvovrrrrennnns 9,072,010 | .oovvrrrrrne 23,352,288
1.3 Ceded . (written § ..207,680,122 | .. ....213,436,862 414,945,391
1.4 Net.....oovvennnee (written $ 208,018,258 |....cccovvene. 194,437,755 | .............. 410,047,840
DEDUCTIONS:
2. Losses incurred (current accident year $.....137,764,217):
2.1 DIFBCL. ..ottt s R Rttt | ersentensanees 443,700,144 | .............. 188,591,441 | .............. 388,592,824
2.2 Assumed ....14,566,348 | .. 42,152,114 ...33,171,026
2.3 CBUBH. ..ottt Rttt n s s | drensentaneas 324,430,199 |....ccoo.e... 105,177,107 | ..coeennee. 194,880,667
U NEL. ..o R ARttt et | entneniaees 133,836,293 | ......coe.... 125,566,448 | .............. 226,883,183
3. Loss adjustment EXPENSES INCUITEA. .........cuireireiiiiiireieissiesieisstss et ssesses st es s ssnsassans | sesessnsessesenas 7,946,370 ...7,716,280 |..... ..14,241,113
4. Other underwriting expenses incurred............. 56,613,352 52,948,844 | ..... 111,775,274
5. Aggregate write-ins for Underwriting dBAUCHONS...........cccviueieicieiice e bssebenes | crebesesesssistesensseesesnaas (O o {0 IO 0
6. Total underwriting deductions (LINES 2 thrOUGN 5).........ccuucvueiiiriieieiciesee e nes | evsessesnans 198,396,015 | .............. 186,231,572 | .cocvvernene 352,899,570
7. NetinCOme Of PrOtECIEA CEIIS.........ovuivirieiieieiiieie ettt s sttt s s snsens | essessssansessessnsansassessnssnss | assessessessnsensessessnsassansens | sresnssssessesnsansassassnsnsns
8. Net underwriting gain (10ss) (Line 1 mMINUS LINE B + LINE 7).....ccvvcvuiviuieeiiiiieceiceisetese et | ersessssessesnnan 9,622,243 | .....ooeunn 8,206,183 | ...ccocone.e. 57,148,270
INVESTMENT INCOME
9. Net iNVeStMENt INCOME BAMEM............ccovcvereiieeiiece ettt et as bt es st ss s sassesesssnsenanes | sbesessssesinans 26,799,215 | ..oevrernne. 27,406,751 | ..oovvenne. 53,804,099
10. Net realized capital gains (losses) less capital gains tax of $.....(1,665,000)........cc.cccereeremrerrererenrneeseeenssssesessssseens | coenresesensnnes (3,093,279) | ... 22,329,767 |...ccvue.. 40,383,993
11. Netinvestment gain (I0S) (LINES 9+ 10).......ciuiireiiririieieieisee ettt et b st nns | sbensesasssseas 23,705,936 | ..cocvrrnnnn 49,736,518 | .....coeoneve. 94,188,092
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....23,339 amount charged off $.......... D).ttt sanraas | eriesieesiensteen s 23,339 | oo 147,515 | oo 174,475
13. Finance and service charges Not iINCIUAE IN PrEMIUMS..........cviiriiiririeriseeeeise sttt sssssss | eeseessssssessesssessessessssnsss | essessessssssessesssssssssesnes | sessessssessessssssessessessnsns
14. Aggregate write-ins for MiSCEIIANEOUS INCOME..........cviuiuiiieieiiieie ettt sss s | ensesssbensesessssansans 1,250 (202,672) [ ....ccovverennns (1,604,189)
15. Total other income (LINES 12 thrOUGN 14)........uiueiirireieecssies sttt st ssessesssssssssesses | essesssssssssassassans 24,589 (55,157) | cvovverrrninnns (1,429,714)
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and
foreign iINCoOmMe taXES (LINES 8 + 11+ 15).......iviieicceie ettt | oevsssessesinsas 33,352,768 |.....ccccou... 57,887,544 | ... 149,906,648
17. Dividends t0 POCYNOIABTS..........cvuiviieieiciiisiie ettt sttt bbb s st entenas | sbsnssssensessssaneas 224,887 | .o, 211,698 | .o 434,520
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).....c..cuiuiiriieiiiieieessieie sttt ssnsessenns | sbensessessesnes 33,127,881 | .overens 57,675,846 | ....cceone. 149,472,128
19. Federal and foreign inCOME taXeS INCUITE...........cvuevueveuieeiieieieseeee ettt s s sse s sesaens | crssssssensessnead 6,959,371 | oo 5,932,250 |...ccoournenes 27,919,103
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)........c.cevuriuriiiieeiieiesneseiesise st sssssss s ssssssas | svsessesssssns 26,168,510 | ...ccccvvecnee 51,743,596 | .............. 121,553,025
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PriOT YEAT............cveveveieeeeieeeeesie ettt sessssseesenss | oesesaenes 1,479,589,281 | ........... 1,397,649,769 | ........... 1,397,649,769
22. Netincome (from LINE 20)........cevuiuieieieieeie ettt bbbt bbbt ssansannns | sbsessessanssns 26,168,510 | ...ccvcvvucnee 51,743,596 121,553,025
23. Net transfers (t0) from ProteCted Cell CCOUNTS...........overiririreirririseessis et ssesess st sssssssessest s ssessesssnes | sessesssesssssessssssssasssssnsss | seeessessessassnssessnsssnssnssans | nessessesssnssessassssssnssessnnens
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....6,952,000. ....13,076,188 | .. ....6,362,759 13,525,739)
25. Change in net unrealized foreign exchange capital gain (I0SS)..........ocrrurereerrurrerirneereieeeseere e eeessssssessssessnens | ceeesessnseeesnd 6,620,672 |... (12,514,429) (28,812,710)
26. Change in net deferred income tax (3,253,000) | cvovvvererirernns (216,000)
27. Change in NONAAMILEA @SSELS. ... ....ureurereerrieireeereeeis ettt ettt snen (734,278) | ... 284,663
28. Change in provision fOr FBINSUFANCE. .........ceueeiririeieisisieieessisse e ssssessesssssssessessssessessesssssssessesssssssessessens | snesssssnsessessessssessessesns(0) [ eoerrenersninnsensessnsensensa(0) [ conne 3,163,773

29. Change iN SUMPIUS NOLES.......cuuruuiurircireieeeetieis ettt bs st b bbb bbbttt

30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting principles.
32. Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)

32.3 Transferred 0 SUMPIUS.........c.ccuiveiecicieeeie ettt sttt

33. Surplus adjustments:
331 Paid Nt
33.2 Transferred to capital (Stock Dividend)...

33.3 Transferred from CaPIAL.........c.cceieiiieeeie ettt

34. Net remittances from or (to) Home Office
35. Dividends to stockholders

36. Change iN trEASUNY SEOCK.........rvuieririreiieresirissiesessese sttt sttt
37. Aggregate write-ins for gains and 10SSES iN SUPIUS...........ccuevueieviieieiieisisie ettt

38. Change in surplus as regards policyholders (Lines 22 through 37).........
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38).........c.ccvvvveiererrierieieeieieees

........... 1,439,000,667

........... 1,

DETAILS OF WRITE-INS

0501.
0502.
0503.

0598. Summary of remaining write-ins for Line 5 from OVErflow PAge.........ccvrureienrerrnineneieinsnsseesssnsessssssessesssessneens | cvneresssssssssssssssessnnssesss0 | eonnennnnensssnnsnesnessesQ [ ornsnsinnssnsseissennens 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 DOVE)........ccerrireriiiieiieisiissiesissssissssssessssssessesssssssessessssssssssessessnes | sesesssssssensensessnssnersesd | eovsrenerserssensensessnssneasd | aves .0
1401, MiISCElIANEOUS INCOME......couveieeerrerrieeeeeeiseeeseee sttt sttt ess e ssess st ssessessesssessestesssssesssssssnsssnsnssessens | sessessnnsnssesssessessnnssnsidQ | conseneessssessnessnssenness20 | veens ...100
1402. Balances Charged Off..........ccvieieeiinincsse s ssssssessesssssssesesssssssessessssssssssessessssessessesses | snesssssnessessessnse( 2:949) | voverrerieninnieiiennnen(310) | o (34,845)
1403. Gain / (I0SS) ON fOreign EXChANGE. .....c.rvurierirerricinrireieiiesessisesseessesssessseessssssssssssssessnnsssessssessssssessessssssessessenssnsnsses | sesnessessnssnsssessessesbby 119 [ riviiniinniinnnnen(202,382) | e (1,569,444)
1498. Summary of remaining write-ins for Line 14 from oVerflow Page.........cccevieeieniiieenisse e

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3701.
3702.
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page.

Totals (Lines 3701 thru 3703 plus 3798) (LiN 37 @DOVE).........cceuiueririeiicescte ettt
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Statement for June 30, 2016 of the AFFILIATED FM |NSURANCE COMPANY
CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUIANGCE...........ccvveiieecieececee ettt s ses e sesa s st senssesssnsnsanans | creresnsens 143,748,545 | ............ 123,323,940 | ............ 401,256,743
2. Netinvestmentincome.... 26,564,493 32,114,722 ...68,558,684
3. MISCEIIANEOUS INCOME........ueuirieieeereereteieeeisees sttt s bbbt s et 24,589 | .o (55,157) | .oooveereene (1,429,714)
4. Total (LINES T HIOUGN 3)....uvuieiiiieiiie ettt | sebebineaas 170,337,627 | ............ 155,383,505 | ............ 468,385,713
5. Benefit and 10SS related PAYMENLS.........c.ccciviveveeieicteie ettt ettt sse s senaenes | saesinsinaas 145,826,128 | ............ 150,614,096 | ............ 215,541,255
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES........c..cuevreieieirisieieinieiiens | coeieississeisissesesssnns | eoneenssnsesssssesesssnnnns | ensssssesesssssssesessssssns
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............cccvcveveevevecieieceeseeeeee e | eeveseeinaad 67,742,143 | .............. 64,130,762 | ............ 122,144,300
8. Dividends paid t0 POICYNOIAETS. .......cuvieireieiiiie ettt 208,737 200,316 | oovvrerrerernns 423,547
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES)..........ccevverrerrrrirnnns .5,944,636 .3,308,831 | .............. 68,374,921
10, Total (LINES 5 throUGN 9).......ccucuuiiiiiieiiirciisii ittt enia | sbneieriees 219,721,644 | ............ 218,254,005 | ............ 406,484,023
11, Net cash from operations (Lin€ 4 MINUS LINE 10).........ciuururieireieieirnsireieesseseissesssessesessesssessssesssssessssessssssessessessns | sssesssssees (49,384,017) | ..ovvvnvnee (62,870,500) | .............. 61,901,690
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS...oeveete bbbt | seneeeniens 152,852,764 | ............ 262,706,430 | ............ 527,544,978
12.2 Stocks 92,399,522 89,552,301 .188,808,659
12.3 Mortgage loans
124 REAIESIAIE. ....ee ettt E RS R £ b ket n bt nies | 4ebintestenb et e st st entntaens | seesestest st estessentetentans | nesteneeebessen sttt
12.5  Other INVESIEA @SSEES.......uuieruieciieririe it bbbttt | eebiesbisss s ss b ssstssntnnts | sesbsnebsnesnes s nebnetsnnes | breessesssess st
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments............ccocueeieieeneeeeieseeies | e (5,644) | covvererieine, (4,923) ] oo (7,072)
12.7  MISCEIIANEOUS PrOCEEAS........c..vcviircieiietetercte ettt bbb bbb a s b bsss e s s ensetensesenns | savsssesensesens 6,228934 | ................ 6,554,583 | ... 5,070,814
12.8 Total investment proceeds (LINES 12.1 10 12.7) ...ttt sssse s ssssnes | evsessssns 251,475,576 | ............ 358,808,391 | ............ 721,417,379
13.  Cost of investments acquired (long-term only):
1301 BOMAS...eeeeeee bR bbbttt | seeieniens 129,954,053 | .......... 273,311,498 | ........... 541,814,600
132 SHOCKS. . veeeeeir ettt ettt srentnes | seenensrens 119,355,425 | ............ 141,751,901 | ... 219,919,972
13,3 MOMGAGE I08NS........veiiieiieiieicteieie sttt et s bbbttt n s bbb st st s st sntens | abssbsnsassessessssentessessntens | sbsssssessesssssstessesintansens | sesssassessessssessessesnsessns
134 REAIESIALE. ...ttt | sesebntessense et entesetnntens | sbetnesenset e nntenenetentens | sereeentees et nnens
13.5  OFNEI INVESIEA @SSELS.........vuiuierciriiiieie ittt bbbt bbbttt | sebseesenbesb b nbetb s bebiens | seesesiasisseestetsnebessenians | nenbetssessessess s bnesenbeneas
13.6  MisSCEllanN€OUS PPIICALIONS........vuiveiiiciicieieiieieis ettt ettt se s s s snsens | ssssessnsssens 16,651,498 | ...cooveverieeiien (1) I 3,519,717
13.7 Total investments acquired (LINES 13.1 10 13.6)......cccueueinieiieieeesie s ssssssessessssnses | essesssns 265,960,976 | ............ 415,063,399 | ............ 765,254,289
14.  Netincrease or (decrease) in contract [0anS and PrEMIUM NOES...........ruureriererereeerereeseesesessaseessssssesssesssssessesssssnes | sessessssessssssssessmsssssnss | sesessessssssssessassessessans | sessessssssessesssssssssessasenne
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LINE 14)........ccvveririniniiriieeseieseseessssssssssssesessssenes | sesessessenns (14,485,400 | ............. (56,255,008) | ............. (43,836,910)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOES, CAPItAI NOES.........cveiiiciciiicie sttt ss e aens | sbessetesssesessssesessnsesesns | sestesessesessssesesssetesansess | sevessssesessssessssssesesnsenns
16.2 Capital and paid in surplus, less treasury stock
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other INSUrANCE TADIIIHES.............ovurerrirrririirririrrinesneisereininees | st sseeiees | seeessesssseessesssssssssssans | sestessssssessessssssessssaseans
16.5  DiVIdeNds 10 STOCKNOIAETS.........c.ucviiiiircrieiiiicieri ettt | sbetirersessnniens 253,750 | oo 253,750 | coveerirrirennns 507,500
16.6  Other cash Provided (APPHEA)........c. v rerrururirieneireiieiireire ettt ss bbb esbenbssnns | spssssssssesas 44,767,386 | ..oooovveneene 89,759,788 | ...ccovvnnve. 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).......... | wcccovuev.... 44513636 | .............. 89,506,038 | .............. 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).......cccccovvvvvens | vevereirenns (19,355,781) | ............. (29,619,470 | .............. 53,887,549
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING O YT ...ttt bbbt st sses b entensenns | ensessssans 130,447,542 | ... 76,559,993 | ............. 76,559,993
19.2  End of period (Line 18 PlUS LINE 19.1).....cuiieirrirrieiseinnieissississstssisesse s sssssessssssssse st ssessssssssssssssssssnssesses | ssesssssess 111,091,761 | coovvonvns 46,940,523 | ............ 130,447,542
|Note: Supplemental disclosures of cash flow information for non-cash transactions: ‘ | | ‘
20,0007 ettt E R E SRR E bR R e n bbbt nent et | enbenhnen et sen e nb st nens | sebeniens b sen bt eniene | nenbenh et
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Statement for June 30, 2016 of the AFFILIATED FM |NSURANCE 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 $44,032,364 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 June 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
$2,508,854 (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 $ 26,168,510($ 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 2,508,854 6,231,423
(4) NAICSAP (1-2-3=4) RI $ 23,659,656|$ 115,321,602
SURPLUS
(5) AFFILIATED FM INSURANCE COMPANY state basis (Page 3, line 37, Columns 1 &
2) RI $ 1,520,584,279|$ 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 $ 1,520,584,279($ 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
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Statement for June 30, 2016 of the AFFILIATED FM |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

NOTE 5 - INVESTMENTS

A Mortgage Loans
No significant change.
B. Troubled Debt Restructuring for Creditors
No significant change.
C. Reverse Mortgages
No significant change.
D. 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.

(2) Other-Than-Temporary-Impairment (OTTI) Loss Recognized in the Aggregate - Not applicable
(3) OTTI by CUSIP - Not applicable

(4) 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):

The aggregate amount of unrealized losses: 1. |Less than 12 Months $ 273,844

. 2. |12 Months or Longer $ 128,348

b. |The aggregate related fair value of securities with 1. |Less than 12 Months $ 17,110,660
unrealized losses: 2. |12 Months or Longer $ 28,937,257

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

E. Repurchase Agreements and/or Securities Lending Transactions

(1) Policies Requiring Collateral
No significant change.

(2) Collateral Pledged
No significant change.

(3) 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 B 37,921,638 |

(required NAIC disclosure regardless of whether there is any significant change)
(4) Collateral Administered by an Affiliated Agent

No significant change.
(5) Collateral Reinvestment

No significant change.
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statement for June 30, 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)-3)
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 June 30, 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 change

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 June 30, 2016 of the AFFILIATED FM |NSURANCE 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)

The Company categorizes its invested assets that are measured at fair value into the three-level fair value hierarchy. Item 4 provides a discussion

Fair Value Measurements at Reporting Date

of each of these three levels.

B.

(2)

(%)

Assets at Fair Value Level 1 Level 2 Level 3 Total
Assets at Fair Value $ $ $ $

Bonds 2,088,963 2,088,963
Common Stocks

Industrial and Miscellaneous 917,887,658 917,887,658

Mutual Funds 32,735,050 32,735,050
Total $ 950,622,708|$ 2,088,963 $ 952,711,671

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 June 30, 2016 of the AFFILIATED FM |NSURANCE 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.
Not Practicable
Type of Financial Instrument |Aggregate Fair Value| Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
Bonds $ 1,344,753,609| $ 1,280,830,469 $ 1,280,830,469 $
Common Stocks 950,622,708 950,622,708 950,622,708
Cash, cash equivalents
and short-term investments 111,091,761 111,091,761 111,091,761
Securities Lending
reinvested collateral assets 37,921,638 37,921,638 37,921,638
Total 2,444 389,716 2,380,466,576 1,099,636,107 1,280,830,469
D. Not Practicable to Estimate Fair Value

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

NOTE 33 - ASBESTOS/ENVIRONMENTAL RESERVES

No significant changes
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statement for June 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 34 - SUBSCRIBER SAVINGS ACCOUNTS

No significant changes

NOTE 35 - MULTIPLE PERIL CROP INSURANCE

No significant changes

NOTE 36 — FINANCIAL GUARANTY INSURANCE

A. Financial Guarantee Insurance Contracts
No significant change.

B. Schedule of Insured Financial Obligations at End of Period (required NAIC disclosure regardless of whether there is any significant change)

Not applicable
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Statement for June 30, 2016 of the AFFILIATED FM |NSURANCE COMPANY
GENERAL INTERROGATORIES

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

PART 1 - COMMON INTERROGATORIES

GENERAL

as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
2.2 Ifyes, date of change:
3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
4.2 [Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2012
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2012
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 01/10/2014
6.4 By what department or departments?
Rhode Island Division of Insurance
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
7.2 Ifyes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1s yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 Ifthe response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[X] Nol[ ]
9.21 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.
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

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

FINANCIAL
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Statement for June 30, 2016 of the AFFILIATED FM |NSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.1
10.2

1.1

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

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.)

11.2 Ifyes,

13.  Amou

14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

give full and complete information relating thereto:

nt of real estate and mortgages held in short-term investments:

If yes, please complete the following:

Bonds

Preferred Stock

Common Stock

Short-Term Investments

Mortgage Loans on Real Estate

All Other

Total Investment in Parent, Subsidiaries and Affiliates (Su
Total Investment in Parent included in Lines 14.21 to 14.2

If no, attach a description with this statement.

16.1
16.2
16.3
17.

Total payable for securities lending reported on the liability page:

Amount of real estate and mortgages held in other invested assets in Schedule BA:

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

Yes[ ] No[X]

0

Yes[ ] No[X]

0

0

Yes[ ] No[X]

1
Prior Year-End
Book/Adjusted Carrying Value

2
Current Quarter
Book/Adjusted Carrying Value

$

$

btotal Lines 14.21 to 14.26)

Oolo|Oo|Oo|lo|Oo|O

o|lolo|o|o|lo|o|o

6 above

0

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

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

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

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?

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

17.2

17.3
174

17.5

18.1
18.2

Yes|[ ]
Yes|[ ]

No[X]
No[ ]

37,921,638
37,921,638
37,921,638

Yes[X] NoJ[ ]

1
Name of Custodian(s)

2

Custodian Address

JP Morgan Worldwide Securities Services

383 Madison Avenue, New York, NY

RBC Investor Services

200 Bay Street, Toronto, Ontario, Canada

For all agreements that do not comply with the requirements of
location and a complete explanation:

the NAIC Financial Condition Examiners Handbook, provide the name,

1
Name(s)

2
Location(s)

3
Complete Explanation(s)

Have there been any changes, including name changes, in the

If yes, give full and complete information relating thereto:

custodian(s) identified in 17.1 during the current quarter?

Yes[ ] No[X]

1
Old Custodian

2
New Custodian

3
Date of
Change

4
Reason

Identify all investment advisors, broker/dealers or individuals ac

ting 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
Central Registration Depository

2
Name(s)

3
Address

JP Morgan Worldwide Securities Services

Standish Mellon Boston, MA

RBC Dexia

BMO Asset Management Inc

Toronto, Ontario, Canada

Have all the filing requirements of the Purposes and Procedure.

If no, list exceptions:

s Manual of the NAIC Investment Analysis Office been followed?

Q07.1
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Statement for June 30, 2016 of the AFFILIATED FM |NSURANCE 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 0 0 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0 0 0
5.1  Operating Percentages:
51 A&H loss percent 0.000%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent excluding cost containment expenses 0.000%
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. $ 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 Ifyes, please provide the amount of funds administered as of the reporting date. $ 0
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Statement for June 30, 2016 of the AFFILIATED FM |NSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date
1 2 3 4 5 6 7
NAIC Certified Effective Date
Company ID Domiciliary Type of Reinsurer Rating|  of Certified
Code Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) |Reinsurer Rating
U.S. Insurers
54-1846993.......... NiSource Insurance Corporation, INC............c.eeeurieieneriseieessesesessese e sssessesseees Unauthorized....
23-0723970.......... Insurance Company of North America Authorized........
All Other Insurers
..................... AA-3190186......... | White Rock Insurance (SAC) LiMited.........cccoverrrerrenerrirneneenrernerneensnseseneessessesnneseessesenes | BMA e | UNQUENOTIZEd. ... [ oo [
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Statement for June 30, 2016 of the AFFILIATED FM |NSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currerft Year Prior3 Year Currer‘:t Year Prior5 Year CurreSt Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.......c..cooooveveeivnrrnnn. AL|..... Lo | e 2,698,058 | ..cocverveiinn 2,969,568 | ....ccovvvirrncn. 199,855 | ..oovverrrirenn. 70,333 ....1,395,375 1,002,929
2. Alaska.......ciiien, AK]....... IS I 1,458,511 | oo 1,324,977 | oo 47,012 | o 280,971 376,021 166,942
3. ANZONA...ciieieieisesesia AZ|.... Lovoo [ o 3,575,110 | oovverrerinn 3,504,802 | .oovorirrirnn. 836,668 | ....ccovervrrinn 752,452 | oooevieiis 3,124,986 | ..covovrrirnnnn. 892,465
4. Arkansas........ninnenn. AR |..... Lo | e 2,700,775 | .ooeveverriens 2277716 | oo 1,023,393 | .o 152,728 1,851,729 422,933
5. California..........ccooonrvrrrvrrnennd CA|... Lo | o 48,359,534 | ..o 47,559,005 | ...ooevveee. 12,924,235 | ..o 22,384,325 28,108,861 ...19,945,413
6. Colorado......c.cocoerrerrurnrirnnn. CO |...... Lo | oo 6,346,680 | ....cooorernnee 6,196,573 | .ovvverrcrienene 599,336 | .o 1,259,814 | ..o 3,767,552 | oo 8,282,122
7. ConnecticUt........c.coervrrvrrennn. CT|...... IS I 2,134,694 | oo 2,211,809 | coooovierirnns 1,515,951 | oo, 1,079,334 599,793
8. Delaware.......ccoeeonmecnsecnneen . DE | i Lecoo | o 456,240 | ...oooovriins 556,647 | oooovvererirriins 145,902 | ..oovvvvrirnns 869,547 300,761
9. District of Columbia............... DC|...... Lo [ oo 3,007,891 | oo 3,927,912 | oo 682,691 | coooovrerinn 479,044 | oo 506,384
10, Florida......cocevveenvrvreeriiniiens FL|...... Lo | o 13,735,227 | oo 14,479,536 | ..cooovvvrcnnnee 1,185,484 | oo 66,699 ....2,879,330
11, GeOrgia.....ccccvvververerrererrerenns GA .. T TR 7,067,928 | .....cceoneee. 7,777,346
12, Hawaii. .o HI....... Lecoo | v 190,577 | wovvveereerinens 181,696
13, 1dah0...cc IDi.... Levoo [ oo 429,961 | .ooovrrnn 654,641
14. lllinois... oL [ oo L... 18,775,067 | ... ..18,562,924 | ... ....50,936,815 174,857,105
15, Indiana......cccooeverrienrienniieiin. IN|...... Lecoo | oo 6,528,876 | ..oooovvrrienn 5,989,440 | oo 956,238 | ..covverrenrnn 435,651 | i 3,096,887
16, 1OWa..c.ieeeeiecreereeen A i Lo | o 2,691,053 | .o 2,205,028 | ..o 409,347 | oooovieiei 425,169 946,564 69,807
17. Kansas......ccomecvmevnernecee KS i L... ....1,097,476 1,150,214 117,459 | oo 228,870 ...655,594 1,172,046
18.  Kentucky.....cooevvrrvrrncrcneenn KY [ Lo | oo 2,493,459 2,884,015 1,628,711 | oo 1,174,445 490,127
19.  Louisiana......c..coceerrrerrereenneens LA|...... Lo | o 6,801,377 | oo 6,577,161 | oo (O] | E—— 1,410,983 | oo 6,991,334
20.  Main......cocveereerierierinninnns ME ... Levoo | o 594,233 | oo 434,842
21, Maryland.........ccccoonrinrinniennen. MD|... Lo | oo 6,248,188 | ...ocovverenn 6,260,182 | ..ooovvvenenes 5877771 | oo 6,825,072
22. Massachusetts...................... MA|...... Levoo | oo 12,764,552 | oo 12,549,785 | ....oocvvvevnn 9,103,174 | oo 7,721,340 | covvveee 12,595,256
23. Michigan........ccccoevnmininniinnens MI....... Lo | e 5,964,382 | ..coovvivrrienn 4,862,043 | ...ccooovrenne 2,266,530 | ..cooovvienne 13,446,010 ....2,962,496
24, Minnesota.........cccovervrerirernnnes MN |....... Lovoo | o 5,839,523 | .oooverrrinn 4,324,659 | ...oovvrrnnns 1,470,516 | coooovveerenes 923,634 ...4,448,687
25, MiSSISSIPPi....cerrerrereieriraeinnes MS|....... IS I 5,276,822 | ..coovvrrrienn 5,583,053 | oo 68,939 | oo 1,961,287 | ..ovverrinnen. 1,905,726
26.  MiSSOUT.....oorvrerrrerrrriirrirnnns MO ... Levoo | e 8,225,037 | .covovvrerinn 7,917,598 | oo 3,032,491 | oo 6,265,119 12,891,190
27. Montana........ccoveeneinniinniins MT |....... IS I 1,746,536 | ..ccoovvnnne. 1274219 | oo, 2,603,409 | oo 57,009 1,934,867
28.  Nebraska.........ccoovrrrerirerinnes NE ... Levoe | o, 904,513 | covveiieereina 848,316 | ..ooovvverierinnn 371,691 | oo 73,008 | oo 1,464,964 | ...oovvvevrrrrrne, 25,646
29.  Nevada......cowmmimminninniins NV ... IS IR 3,672,753 | oo 4,478,895 | ..ooovvvrrnne 872,093 | ..o 1,148,789 | ..o 2,232,855 1,316,611
30. New Hampshire.......c...cco.eu..... NH]....... IO I 1,148,306 | ..ccooovrrree. 1,157,600 | c.oovvrrrrinn 208,594 | ...oovverininn 151,298 | = oo 113,281
31, New Jersey.....coveevnivnennn. NJ | IO I 8,183,202 | .coovvrveiinn 7,764,592 | oo 5513444 | ..o 11,769,993 | ..o 48,169,055 | .....ccoveuue 33,003,662
32, New MeXiCO......cocovvrvrrrerrrennee NM | ....... Levoo | oo 866,284 | ...oovverienn 531,877 | oo 2,585,060 | .oovvvirrinne 1,533,124 | oo 1,989,160 | ...coovvrrenne 5,186,569
33.  New York..... LNY L... .31,685,299 | ... ..34,376,724 | ... ....16,104,471 15,371,673 149,787,616 | ... .159,225,053
34, North Carolina.........ccc.oevennec. NC|...... IS I 5491218 | oo 5,597,210 | oroerirrnne 2,241,158 | oo 3,126,563 613,908 | .ocoorrrnnes 3,262,296
35.  North Dakota.........c.ccoeeveeeee.ND | e Lo | oo 193,509 | .ovvevricriens 153,822 | oo 306,913 | v (1,839) 537,597 107,470
36.  Ohi0.....ooovvrerrersrseienenen OH | L... ...9,227,973 9,284,747 | ... ..1,654,103 ...6,883,983 .12,766,675
37.  Oklahoma........cccoeeonnirninnen . OK | e IS IR 1,770,422 1,790,562 | c.oovvvererins 565,249 | ..coovvrririnnee 1,144,498 352,834
38.  Oregon.......cocoeeemerennennen. OR | e Lo [ oo 6,098,426 6,146,984 | ....cooovenene. 1,009,995
39.  Pennsylvania........ccoccoueenn PA | . L... ..6,972,048 | .... 7,165,760 | ... ..557,252 4,182,801
40. Rhode Island.............ccccocee. R | i Lo | e 1,699,400 | ...coooovvnneee. 2,119,832 | oo 1,230,230 641,135
41.  South Carolina..........ccccoesee0e. SC | v Lo | oo 2,629,316 | .ovverreiinn 2,429,378 | oo 800,179 | oo 255,765 | .oovvviernen 495,010 | oo 2,258,614
42.  South Dakota........cccccccrneeeeeSD | e Lecoo | oo 416,401 | oo 360,502 | .coovriiinnns 1,421,625
43, Tennessee......covmwvmevveenene IN [ i Lecoo [ oo 6,935,893 | .ooveireiin 6,359,155 | ..ovveriirinee 1,386,055 | .ooovvvenvene 17,867,877 ....3,060,207 | ... ...25,405,867
Y - T X ... Lo | o 26,054,349 | .....cceeenee 24,507,137 | ccovvnne 20,723,370 | cocovveeneee 13,207,751 | oo 208,268,672 | ...c.oovvenev 42,827,643
45, Utah....oocnccens uT|...... IS IR 5,474,394 | ..ooovvvei 5,102,926 | ..ccoovvvririnene 363,566 ....967,854
46.  Vermont..........coooeeeneeeneienneens VT ... Lecoo | oo 145,002 | ..o 83,256 | ...oeoreeriieiieeieiees
47, Virginia......oc.ecvveeveenieereesionns VAl ... IO I 3,313,486 | .ooovrenn 4,397,612 | coooevrrirnns 4,452,466 | .....coeveee. 5,915,214
48.  Washington.........cccccceveneienes WA ....... Lecoo | o 19,531,255 | ..coovvinnee 19,093,530 | oo 6,038,788 | ..cocovveerinne 8,210,442
49.  West Virginia..........ccc.coevennn. WV |....... Levoo | o 190,245 | oo 158,662
50.  WiSCONSIN......orverrereieireinnes WI....... Lo [ oo 4,939,449 | ...ooovnrin 3,877,311
51, WYOMINg.....o.cooverermrrerirerinnns WY ... Levoo [ o, 332,092 | oo 376,607
52.  American Samoa
53, GUAM...ieeeeereeieeeeeeieenae
54.  Puerto RiCO.......ccovvvmrvnirnnn. 131,995
55.  US Virgin Islands. .. 1,226 ...
56.  Northern Mariana Islands......MP | .....l.... | oo [
57. Canada........ccooecmrirenenn. CAN |....... Lo | o 47,771,929 | oo 50,876,495
58.  Aggregate Other Alien............ OT [ XXX, | i 388,166 | ..oooorerernnnns 359,042
59.  TotalS.....ooveerereriererieeieeeeis [CY LI — 373,429,894 | ............. 373,729,146 | ............. 188,045,201 ...800,811,492 | ............. 555,171,684
DETAILS OF WRITE-INS
58001. AUS AUSTRALIA.. ....(106)
58002. AUT AUSTRIA........ccovvvvrrrinens . 2,250
58003. BAN BANGLADESH.........cccccee | e ), 9.9 S PR (13,275)
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXX, | e 399,297 | v 331,045 | oo [0 R 0 [ e (O R 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXX | o 388,166 | ...ovovrerrcrnnes 359,042 | o 0 ] oo 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for June 30, 2016 ofthe. AFFILIATED FM INSURANCE COMPANY

Organizational Chart

June 30, 2016

Policyholders

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

FM Insurance Company Limited

FM Approvals LLC

FMRE Holdings LLC

Factory Mutual Insurance

PSR TSB Loss Control Consultants, Inc. FMIC Holdings, Inc. FM Glob;[:: S:I)g)g;t:\:& de C.V. Company
NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI Escritorio de Representag¢do No
AlIN ID 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 Engin(.aering FMS:\I;:;’?!'S M Appro.vals Watch Hill Insurance Corporate. M G.Ic.)bal Appalachian FM Global Affiliated FM Risk Engineering
Inte.rnz.:\tlonal NAIC 00000 Assessoria I~E Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Insurance
Limited Representacdo NAIC 00000 VT Inc. S.deR.L.de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR GBR LTDA Fed ID 20-2740839 NAIC 00000 RI NAIC 00000 MEX Fed ID 05-0284861 Fed ID 27-0433536 NAIC 10014 RI NAIC 00000 BMU
NAIC 00000 BRA Fed ID 05-0453751 Fed ID 05-0254496 Fed ID 98-0131767
O '
2 [ | | | [ l l
Two 95 95 95 95 FM G!obal FM do Brasil FM Engineering New
Ledgemont LLC Hayden Mezz Owner Hayden LLC Hayden Lender LLC Hayden Mezz cSeIrwcs.s Servicos de C°"5U|j““8 Providence
NAIC00000DE [ LLC NAIC 00000 DE NAIC 00000 DE Lender LLC os(;xms 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 NAI(.Z 0'0600 Perdas Ltda. NAIC 00000 Limited
Fed ID 46-0655775 Fed ID 46-0644539 NAIC 00000 CHN NAIC 00000
coL BRA BMU
Hobbs Brook 601 175 Johnston 101 FMEC 3460 1301 Hobbs Solar Hobbs Solar FM Asia
Management Wyman idi L 265 Wi Prest Atwood LLC 1LLC aLc Holdings
Hobbs Brook Edgewater Building Edgewater egacy 65 Winter reston
LLC Limited gLLc Wyman LLC LLC LLC LLC LLC Ridge LLC NAIC 00000 NAIC 00000 NAIC 00000 Pte. Ltd.
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE NAIC 00000
DE GBR DE DE DE DE DE DE DE Fed ID 46- Fed ID 30- Fed ID 35- SGP
Fed ID 04- Fed ID 04- Fed ID 04 Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- Fed ID 46- 1737956 0871090 2566166
3516897 3516901 3516936 8836334 1439940 2766487 1440057 2775533 1609795
93 Building 404 610 Lincoln Park Ridge Neponset Hobbs Solar Hobbs Solar Green Street
LLC Wyman LLC LLC Bldg LLC 401 285 Central West River 245 81 21LC 3LLC Plaza LLC
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000 NAIC 00000
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE
DE Fed ID 04- Fed ID 04- Fed ID 04- NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE Fed ID 38- Fed ID 32- Fed ID 30-
Fed ID 04- 3516903 3516902 3516937 DE RI RI Fed ID 04- Fed ID 20- Fed ID 38- 3982389 0486346 0939299
3516935 Fed ID 27- Fed ID 27- Fed ID 27- 3516938 2775533 3942900
1169682 1595571 1439297




Statement for June 30, 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

[4%9)

1 2 3 4 5 6 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 (U.S. or Locatio | to Reporting Attorney-in-Fact,| Provide

Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other) | Percentage| Ultimate Controlling Entity(ies)/Person(s) *

Members
Factory Mutual Insurance Company

0065.. |& its Affiliates 21482..... 05-0316605.. | ..ecvoevrrereries | erverrerrieiieies | e Factory Mutual Insurance Company............... Rl......... RE. . oiiiiies | ettt sssssnsenns | evesessessesssssssssesies | sressessesesinaes | eebesesi bbbttt sttt | P
Factory Mutual Insurance Company

0065.. |& its Affiliates 10014..... 05-0254496.. | ...coovvirereries | erverrerienienns | e Affiliated FM Insurance Company.................. Rl........ DS...coovvne. FMIC Holdings, INC......ccceveueireierersieicriinns Ownership.......... ....100.000 |Factory Mutual Insurance Company............... T
Factory Mutual Insurance Company

0065.. | & its Affiliates 10316..... 05-0284861.. [ .ocoveverviiceres | errreereiieeiens | e Appalachian Insurance Company................... RI......... (DI TR FMIC Holdings, INC......cccccoveverricreeeieeienas Ownership.......... ....100.000 |Factory Mutual Insurance Company............... T
Factory Mutual Insurance Company

0065.. | & its Affiliates 00000..... AA-1120610. | cvocvererceeiies [ ereeiviieeieee | v FM Insurance Company Limited Factory Mutual Insurance Company Ownership......... ....100.000 |Factory Mutual Insurance Company..........c.... | coevrveevnns
Factory Mutual Insurance Company

0065.. | & its Affiliates 00000..... 98-0131767.. | ceeeveereerenres | eererreeriveenes | e Risk Engineering Insurance Company Limited BMU.....|DS.............. FMIC Holdings, INC......ccevevrerrieiiereieieireenenns Ownership.......... ....100.000 | Factory Mutual Insurance Company...........ce. | covereereens
Factory Mutual Insurance Company

0065.. | & its Affiliates 00000..... AA-2730043. [ ..o e [ e FM Global de Mexico S.A. de C.V.................. MEX.....|DS.....cccce.c.. Factory Mutual Insurance Company............... Ownership.......... ....100.000 |Factory Mutual Insurance Company............c.. | coeeeeeeneen.
Factory Mutual Insurance Company

0065.. |& its Affiliates 00000..... 20-2740839.. | .oocvvvrreieiies | erverrenienienes | e Watch Hill Insurance Company...................... VT........ DS...cooevne. FMIC Holdings, INC......cccevevvrrererirrieiciriinns Ownership.......... ....100.000 |Factory Mutual Insurance Company............ce. | coeuvevens
Factory Mutual Insurance Company

0065.. | & its Affiliates 00000..... 05-0453751.. [ oveveeviieees | eerveieieieeens | ereeeveeeeee e Corporate Insurance Services, Inc................. RI........ (DI T FMIC Holdings, INC......ccccoovvverrrereerceinrnan Ownership.......... ....100.000 |Factory Mutual Insurance Company..........c.c.. | coevevevnae
Factory Mutual Insurance Company

0065.. | & its Affiliates 00000..... |cooeereeereeiiies [ erereriiseeiies | vevevereeieeieees e New Providence Mutual Limited..................... BMU.....|DS.............. Risk Engineering Insurance Company Limited| Ownership.......... ....100.000 |Factory Mutual Insurance Company..........c.... | coevrveevnns
Factory Mutual Insurance Company Factory Mutual Insurance Company -

0065.. | & its Affiliates 00000..... | eeeererereerenns [ errerrerreerenes | ereeneensereens | e Escritorio de Representag@o No Brasil LTDA. |BRA..... DS...covvn. Factory Mutual Insurance Company............... Ownership.......... ....100.000 |Factory Mutual Insurance Company.........c..ce. | ceovereeneens
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 05-0520189.. | cveverererrernnes | eerereeriivneenes | et FM Approvals LLC.........oouvineerereerincreieies Rl......... (DS Factory Mutual Insurance Company............... Ownership.......... ....100.000 |Factory Mutual Insurance Company.............c. | coeeeeeenen.
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... | eveerrrerreereires v | e | e FM Engineering International Limited............. GBR.....|DS.............. FM Insurance Company Limited..................... Ownership.......... ....100.000 |Factory Mutual Insurance Company.............c. | cooeeeeenecn.
Factory Mutual Insurance Company FM Engineering Consulting (Shanghai) Co.

0000.. |& its Affiliates 00000..... | ererrrrererrienes [ eererverreesens | ererveresenienes | e Ltd CHN.....|DS.............. FM Global Services LLC..........ccoevvvviirriienne Ownership.......... ....100.000 |Factory Mutual Insurance Company...........ce. | coevvevnens
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... |coeeererreeeiiiees e | eeeevereeieenieens | v FM Approvals Limited...........cccoeverervicrerienas GBR.....|DS.............. FM Approvals LLC.........cccoovveeniieicciennns Ownership.......... ....100.000 |Factory Mutual Insurance Company..........c.... | coeveuevnnae
Factory Mutual Insurance Company FM Approvals Assessoria E Representagao

0000.. | & its Affiliates 00000..... |coeeererriieeiiees [ ereeriiseeiies | eeeevereeieenieees e LTDA. BRA..... (DI TR FM Approvals LLC.........ccccovvivenieeriicrcennns Ownership.......... ....100.000 |Factory Mutual Insurance Company..........c.... | ceeveuevnae
Factory Mutual Insurance Company

0000.. |& its Affiliates 00000..... 27-1439297.. | cooeveveveenee | eereireinienenes | e FMRE Holdings LLC........coovevvirreircirieirinns DE....... DS..covvnn. Factory Mutual Insurance Company............... Ownership.......... ....100.000 |Factory Mutual Insurance Company.........c..ce. | ceovereeneens
Factory Mutual Insurance Company

0000.. |& its Affiliates 00000..... 58-2190659.. | ..eevvererrinren | eererreirinnenes | e TSB Loss Control Consultants, Inc................. GA.... (DS Factory Mutual Insurance Company Ownership.......... ....100.000 |Factory Mutual Insurance Company..........c..c. | coeveeennn.
Factory Mutual Insurance Company

0000.. |& its Affiliates 00000..... 05-6009005.. | ..vcvvevrrereiies | erverreisierieins | e FMIC Holdings, INC......cccoeveirereiirsieciirnns Rl......... DS...ooovvne. Factory Mutual Insurance Company............... Ownership.......... ....100.000 | Factory Mutual Insurance Company............c.. | cceuvevnes
Factory Mutual Insurance Company

0000.. |& its Affiliates 00000..... | evererererriens [ ererveriennens | oo | e FM Global Servicios, S.de R.L.de C.V.......... MEX.....[DS....cccco.... FMIC Holdings, INC......coevevvvrereriiriereisiiennns Ownership.......... ....100.000 | Factory Mutual Insurance Company............ce. | coerevnens
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 27-0433536.. [ .cvcveeviveeres | cerviereiieeens e FM Global Services LLC FMIC Holdings, INC......cccccovvverriereeriericrnas Ownership.......... ....100.000 |Factory Mutual Insurance Company..........c.... | ceevevevnae
Factory Mutual Insurance Company FM do Brasil Servicos de Prevencao de

0000.. | & its Affiliates 00000..... |cooreererieeiiies e | vevevereeieenieees v Perdas LTDA. BRA..... (DI TR FM Global Services LLC..........ccccoevivevirrrncnnn Ownership.......... ....100.000 |Factory Mutual Insurance Company..........c.... | coevrvevnns
Factory Mutual Insurance Company

0000.. |& its Affiliates 00000..... 04-3516902.. | .oevvvererrenres | eererreerinnenes | e 610 LinCoIN LLC......voeeereeereeeereceenes DE....... DS...coovenn. FMRE Holdings LLC........covvvvieeircreienenns Ownership.......... ....100.000 | Factory Mutual Insurance Company...........ce. | covereereens
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 04-3516903.. | .oevovererreenen | eererreiriveenes | e 404 Wyman LLC........coovvrrenrerercneirereieeeneens DE....... (D FMRE Holdings LLC.......ccovreereenereieircncenes Ownership.......... ....100.000 | Factory Mutual Insurance Company.........c..c. | coeeeeeenecn.
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Statement for June 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
Name of Type of 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 Attorney-in-Fact,| Provide

Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  |Directly Controlled by (Name of Entity/Person)| Influence, Other) | Percentage| Ultimate Controlling Entity(ies)/Person(s) *
Factory Mutual Insurance Company

0000.. |& its Affiliates 00000..... 04-3516936.. | ...cvovvvrrereies | erverrrsieiieies | e 275 Wyman LLC......cocvevieeeeeeeees DE....... DS FMRE Holdings LLC.........ccceoevervrieieiririines Ownership......... ....100.000 | Factory Mutual Insurance Company.............. |.cccoveunnes
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 20-8836334.. | ..eovvereirieres | eererreineeiienes | e 175 Wyman LLC......ovvvrrrereiecneeseisenes DE....... (DS F FMRE Holdings LLC........cccovvneirmrrrrnrerrininnes Ownership......... ....100.000 |Factory Mutual Insurance Company...........c.. | oeeeerennen.
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 04-3516937.. [ .coovirevrveeres | eerveeieieieiens | e Park Ridge Building LLC.........cccovoeviveiverernee DE....... DS..ccovevn FMRE Holdings LLC.......ccccooevevvivereriierirernens Ownership......... ....100.000 |Factory Mutual Insurance Company..........c.. |coeeeeirenas
Factory Mutual Insurance Company

0000.. |& its Affiliates 00000..... 04-3516935.. | .oeovevrrerieies | erverresieiienes | e 93 Building LLC....coovieeeecee e DE....... DS..oovvnne FMRE Holdings LLC.... Ownership......... ....100.000 |Factory Mutual Insurance Company.............. | .coeovivnnes
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 20-2775533.. | cvoevvereneenes | eerervenieiienes | e 265 Winter LLC......cvvvreeeenereieceeeseiees DE....... (DX J FMRE Holdings LLC........ccoovnrerririrnrereirninnes Ownership......... ....100.000 |Factory Mutual Insurance Company...........c.. | .oeeeeeenen.
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... | cooeererriieeiiens [ erereriineeiies | veveverieeeinees | e 245 Winter LLC.......covvevveevicceceeecece DE....... DS..ccove 265 Winter LLC.......coovevvecveveceveeeeeces Ownership......... ....100.000 |Factory Mutual Insurance Company.........cc.. |coeeurerenns
Factory Mutual Insurance Company

0000.. |& its Affiliates 00000..... 27-1440057.. | cvevevrerieies | erverresieiienns | e FMEC Legacy LLC........ccoveiecieiecsieenn DE....... DS FMRE Holdings LLC.........ccoveveiriicririrennes Ownership......... ....100.000 |Factory Mutual Insurance Company.............. |.coeovivennes
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 04-3516938.. | .oeovvererrieres | eereirereeiienes | e Neponset River LLC........c.coevrereineeneireinenns DE....... (DX J FMEC Legacy LLC.......covvvvrrereereneinrireieenns Ownership......... ....100.000 |Factory Mutual Insurance Company...........c.. | .oeeeerenen.
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 271439297 .. [ .ovovecvvieees | e | e West Glocester LLC............ccoeevveverivcrerernnen, RI........ DS FMEC Legacy LLC.......ccccovvvevevriereeeenes Ownership......... ....100.000 |Factory Mutual Insurance Company.........cc.. |.cerueerenns
Factory Mutual Insurance Company

0000.. |& its Affiliates 00000..... 04-3516901.. | coevverrrerieies | erverresieiienns | e 601 Edgewater LLC........ccvevvvierereiereiennns DE....... DS FMRE Holdings LLC.........cccovevreriireiririenes Ownership......... ....100.000 |Factory Mutual Insurance Company.............. | .coecvivennes
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 271595571 | oo [ ereeeeneineinees | eeereireieesseeneeseeees 285 Central Avenue, LLC........cccovvvvenirrininnes Rl......... (DX J FMRE Holdings LLC........cccovvnierririreireinennes Ownership......... ....100.000 |Factory Mutual Insurance Company...........c.. | .oeeeeeenncn.
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 04-3516897.. [ ..coeverviveeres | crerveeieiieieens | e Hobbs Brook Management LLC..................... DE....... DS..coove FMRE Holdings LLC.......ccccooevvvvirieirieriicrnees Ownership......... ....100.000 |Factory Mutual Insurance Company...........c.. |.oeeveerenns
Factory Mutual Insurance Company

0000.. |& its Affiliates 00000..... | eerrerrerrerrrens [ errerverrseniens | erveersrenieienes | e Hobbs Brook Limited............cccocvvererrerrinnnnnn GBR....|DS.............. FMRE Holdings LLC.........cccovevevriireiririrnnnns Ownership......... ....100.000 |Factory Mutual Insurance Company.............. | ccoeovevennns
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... A5-2766487 .. | covoeeeeeeeeee [ erereeeeineinnis [ eereereesereseneisnieeens 101 Edgewater LLC.......coovvvererrirrrcrens DE....... DS..covrnne FMRE Holdings LLC........cccovvnrerririneereireees Ownership......... ....100.000 |Factory Mutual Insurance Company...........c.. | .oeeeeeenen.
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 27-1169682.. [ ...coevevviveeres | crvrvieieiiieiens e 401 Edgewater LLC.........ccccoveevicreeicenns DE....... DS..ccove FMRE Holdings LLC.......ccccooevivvveerriericrnens Ownership......... ....100.000 |Factory Mutual Insurance Company.............. |.oeeueerenns
Factory Mutual Insurance Company

0000.. |& its Affiliates 00000..... 27-1439940.. | .oovovvrerieies | ervervesrieiienns | e Johnston Building LLC.........ccccovvvrivniereninns DE....... DS FMRE Holdings LLC.........cccovevreriereriirinnnns Ownership......... ....100.000 | Factory Mutual Insurance Company..........cc.. | ccoevevnnens
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... [ .erereererreeereerees | eerreereerneeneenes | eeereeseeessnnens | ceeeeseeseesesssseneseenns FM Global Services Colombia S.AS............. COL..... |DS..covenee FM Global Services LLC........ccccovererrrnieneen. Ownership......... ....100.000 |Factory Mutual Insurance Company...........c.. | .oeeeeeenn.
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 37-1699077.. | cvoeveverennee | eoreireineeiienes | e Two Ledgemont LLC........cccovvvverrerninrenrireinns DE....... DS..covvrenne 95 Hayden Mezz Owner LLC..........cccocurrenne. Ownership......... ....100.000 |Factory Mutual Insurance Company...........c.. | oeveerennn.
Factory Mutual Insurance Company

0000.. |& its Affiliates 00000..... 46-0627887.. | ..oveveerrreries | ereverssienieiiens | ereevssssesessssenenens 95 Hayden LLC.......ccoovverviviereveeeseenine DE....... DS FMRE Holdings LLC........cccoouvevrvrierrrirrinnnes Ownership......... ....100.000 |Factory Mutual Insurance Company..........cc.. | ceevivenens
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 4B-0B39741.. | covoeererereens [ reereereeineineins [ e 95 Hayden Lender LLC........cccoovveuvrininiencnnns DE....... (DX JU FMRE Holdings LLC........ccoovniurrinineineinins Ownership......... ....100.000 |Factory Mutual Insurance Company...........c.. | .oeeeeeennn.
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 46-0655775.. | .o [ e [ e 95 Hayden Mezz Owner LLC.........cccocvrunenne DE....... (DX FU FMRE Holdings LLC.... Ownership......... ....100.000 |Factory Mutual Insurance Company...........c.. | .oeeeeeenen.
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 46-0644539.. | ..ooevevvieies | e | e 95 Hayden Mezz Lender LLC...........ccccvvrnnen. DE....... DS FMRE Holdings LLC.........cccovvvvevirieriniininns Ownership......... ....100.000 | Factory Mutual Insurance Company..........cc.. | ccoeereereens
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Factory Mutual Insurance Company

0000.. |& its Affiliates 00000..... 46-1609795.. | ..o [ [ e 3460 Preston Ridge, LLC........cc.ccoevvevvereirne DE....... DS FMRE Holdings LLC.........ccceoevervrieieiririines Ownership......... ....100.000 | Factory Mutual Insurance Company.............. |.cccoveunnes
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 4B-1737956.. [ ..o [ erreireirieinees [ e 1301 AtWOOd LLC.....oovveeverereiriecneeeireiienenns DE....... (DS F FMRE Holdings LLC........cccovvneirmrrrrnrerrininnes Ownership......... ....100.000 |Factory Mutual Insurance Company...........c.. | oeeeerennen.
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 38-3942900.. [.cvovierriieeres | eervieieieeens | e 81T Wyman LLC........c.ccoeveveiveceeeece e DE....... DS..ccovevn FMRE Holdings LLC.......ccccooevevvivereriierirernens Ownership......... ....100.000 |Factory Mutual Insurance Company..........c.. |coeeeeirenas
Factory Mutual Insurance Company

0000.. |& its Affiliates 00000..... 30-0871090.. | .oovevrrrereies | erverresieiienes | e Hobbs Solar 1 LLC.......cccooeveivireieeicierenaens DE....... DS..oovvnne FMRE Holdings LLC.... Ownership......... ....100.000 |Factory Mutual Insurance Company.............. | .coeovivnnes
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 38-3982389.. | ..eevereirienes | e | e HobbS Solar 2 LLC........c.oovvrrerrieinrireireins DE....... (DX J FMRE Holdings LLC........ccoovnrerririrnrereirninnes Ownership......... ....100.000 |Factory Mutual Insurance Company...........c.. | .oeeeeeenen.
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 32-0486346.. [ ...coccervivieres | e | e Hobbs Solar 3 LLC.........ccccovviveeeieeviernne DE....... DS..ccove FMRE Holdings LLC.......ccccooevivvieeriierreenens Ownership......... ....100.000 |Factory Mutual Insurance Company.........cc.. |coeeurerenns
Factory Mutual Insurance Company

0000.. |& its Affiliates 00000..... | evererrerrerrrenns | errerverrneiiens | ereivsresieniees | e FM Asia Holdings Pte. Ltd.........ccccoevvivernnnee. SGP.....|DS....c.ccou.. FMRE Holdings LLC.........ccoveveiriicririrennes Ownership......... ....100.000 |Factory Mutual Insurance Company.............. |.coeovivennes
Factory Mutual Insurance Company

0000.. | & its Affiliates 00000..... 30-0939299.. | .oevvirerieres | e | e Green Street Plaza LLC........coccovvvvrviriernenne. DE....... (DX J FMRE Holdings LLC........ccovvnrerrinrnrerrirninnes Ownership......... ....100.000 |Factory Mutual Insurance Company...........c.. | .oeeeerenen.

3] Factory Mutual Insurance Company
3 0000.. | & its Affiliates 00000..... 35-2566168.. [ ...cceveririceres | cerveereiieieiens e Hobbs Solar 4 LLC..........cccoeovveeeiiieriiernne DE....... DS...cccovun FMRE Holdings LLC..........coecvvevrerrierirrnnen Ownership......... ....100.000 |Factory Mutual Insurance Company.............. |.cceueereae

N Asteris

Explanation

[1

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




Statement for June 30, 2016 of the AFFILIATED FM |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
BTt | fenbenebeeebeeeees 133,696,068 | .....cccovvvvnee. 181,639,151
2. AlIEA INES... ettt ettt | eebsessnssnesineens 75,546,090 | ...ooovvrrrnne. 105,672,963
3. Farmowners MUIEPIE PETL.........c.civveireiiieiieiieicieie e | sressesssssses e sessessessessssenees
4. Homeowners multiple peril... . ....982,691
5. Commercial MUIPIE PEIL.........covveieiiirieiccscee s | eveissssienesens 40,839,185
6. MOItgage QUATANEY.......c..cvieeireieciiiiie ettt ense s | sbessesessssessessesessessessessnsentes
8. OCEAN MAIMNE.......vuieerieeierieiei sttt | feeessessseseniesans 9,818,179 ...228,803
9. Inland marine........ 111,325,012 42,771,615
10. Financial QUAraNtY.........cceeueieireiiininieeiesee st sses
11.1. Medical professional liability - OCCUITENCE.........covuriveireiriirieieeese e

. International..
L Warranty......c.oceeeneneeseene
. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business. .
s TOAIS .ot

. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

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

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

. Auto physical damage............ccccoevrvrernnee.
. Aircraft (all Perils).......ccovvvereeerierrerernnn.

. Sum. of remaining write-ins for Line 34 fromoverflowpage e
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......ccoeererirsrerierierrsisriannas

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. Mortgage guaranty...........cccocvuverrrverererennns
. Ocean marine
. Inland marine........
. Financial QUAraNtY.........cccocvicveviicieiiceee e

Medical pro
Medical pro

. Earthquake

fessional liability - occurrence
fessional liability - claims made..

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

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

Products liability-claims made...................

19.2 Private passenger auto liability
19.4 Commercial auto liability..........

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

72,986,351
40,931,832

123,755,029
69,372,561

975,238
39,708,429
"""""""""""""""""""" 8,429,445
105,041,603

123,792,137

10,669,785
.102,631,472

DET

3498. Sum. of remaining write-ins for Line 34 from overflow page...........ccoovvevneeee. ................................................. | 0 e | 0 ................................................. | 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)........cccovivererirrereriererisisiienins | coveerrisssssiesisssssesesessesssssssssssnssnens (01 U 0 | oo 0




Statement for June 30, 2016 of the AFF"—IATED FM INSURANCE COMPANY

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

10

1 2 3 4 5 6 7 8 9 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 Prior Year-End Year-End Loss and LAE Loss and LAE Total 2016 LAE Reserves on | Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2013 + Priof.....ce. | covvererecicann. 23,151 | 149,529 | ..coovererae, 172,680 | ..ovvireriraen. 5458 | .o [ 5458 | oo 18,509 | oo | cveerieiienienneenn 148,713 | i {Yv7 2 o . | | T [ [CHL) ) I 0
2. 2014 s [ 35,406 | ..o 25,057 | o 60,463 | ..o 16,418 | oo | eevsriesiserisieneas 16,418 | o, 19484 | oo | e 24,561 | .o 44,045 | oo 496 |, [C2 ) PN (0)

3. Subtotals

2014 + Prior....... | coovereceicinnan 58,557 | .oorererrrnna 174,586 | ...cccovveee. 233,143 | 21876 | (O Y X - Y (I 37,993 | 0
4. 2015, iieies e 124,965 | ..o 50,082 | ..cooerernne 175,047 | 82474 | | e 82,474 | .o 54,081 | oovieeieeieieisiieiens | e 38,492 | .o 92,573 | oo 11,590 [, (11,590) | oo 0
5. Subtotals
2015 + Prior........ 104,350 | .o 92,074 | oo 0 | 211766 [, 303,840
6. 2016...cciirerins [eerrirranins 20,0, SO I 0.0, SO P 20,0, SO I 209, S I (216,996) [ ....orverrerrnns (216,996) | ..oovevrnne. D0, O 331,009 | .o 20,770 | oo 358,779 | .o 20,0, SO I D09, ST I XXX oo
7. TotalS. .o | e, 183,522 | .coveverernn 224,668 |......ccevvrenen 408,190 | ..oceerererennns 104,350 |..cocovvrrernnen. (216,996) | ......covcvvreens (112,646) | ..o 92,074 | oo 331,009 | .oovvireieiae 239,536 | ..cooveereerennnnd 662,619 |..ocvverrrrirnes 12,902 | ..o (12,902) [ oo (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 Line7 Line 7 Line 7
Policyholders | ..occevvveenns 1,479,589

1 s T70%| 2 i BN 3. s (0.0)%

Col. 13, Line 7

Line 8

Ao (0.0)%




statement for June 30, 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.

Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

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

Explanation:

1.

2
3.
4

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

Bar Code:

AR RN SARTEC O T TR AINR AR
* 1 0 0142 0164 900000 2 =*
AR SUARTEC A0 LA R PINR AR
* 1 0 0142 0164550000 2 =*
AEAUIA TN RS EEn A A A D
* 1 00142 016 3 650000 2 =*
(A L
* 1 00142 01650540000 2 =*

Q15

Response

NO

NO

NO

NO




Statement for June 30, 2016 of the AFFILIATED FM |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2004, oottt e a bRt Rt a bRt AR bR A ARt e b At e bbb s sttt es st b e s senbanns | abtistiesiestes bbb e es b s stest st ebtes | ebieststns st es bbbt en s entnes
2997.  Summary of remaining WrtE-iNS fOr LINE 29.........ciieieiiiiiieieieissies ettt et sse st sses e sstes s st ssse s es et snsessesssssnsessessessnsansansess | sbsstessessesssssssassessssansassessnsanes [0 RN 0
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
B204. e R AR AR R AR AR AR bRt s st et es | enbansiesa st s st st s st ssena | sresiestens st es st et
3297.  Summary of remaining WHte-iNS fOr LINE 32.......c.iiieiiiiiiesietietisiesi ettt sstes ettt sse b snssns st snsen s st snsansessnsansessessns | sessssassessessssassessassnsensessessnsns [0 RN 0
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

Additional Write-ins for Schedule T:

States, Etc.

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
Status to Date to Date to Date to Date to Date to Date

58004.
58005.
58006.
58007.
58008.
58009.
58010.
58011.
58012.
58013.
58014.
58015.
58016.
58017.
58018.
58019.
58020.
58021.
58022.
58023.
58997.

BEL BELGIUM.......cc.ccoeeees
CHE SWITZERLAND.
DEU GERMANY....
FRA FRANCE...............
GBR UNITED KINGDOM..
HKG HONG KONG....
IDN  INDONESIA...
IND
ITA

KOR SOUTH KOREA
MEX MEXICO............

MYS MALAYSIA. oo

NLD NETHERLANDS........
PHL PHILIPPINES
SGP SINGAPORE
SVK SLOVAK REPUBLIC
THA THAILAND.............
TWN CHINA - TAIWAN

VIE VIETNAM.....c.cooonirereininns

Summary of remaining write-

ins for Line 58 from overflow

Q16



Statement for June 30, 2016 of the AFFILIATED FM |NSURANCE COMPANY

SCHEDULE A - VERIFICATION
Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT........c.iuiieieieiriieie sttt st sess | esssestessessssessessesssssssessessnsante 0 [
2. Cost of acquired:
2.1 Actual cost at time of aCQUISItION.............cccoeverererrireieeesie e
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances...........cccocvevvcvrivveveeriererccnnee J.. N - Nl -
4. Total gain (I0SS) ON AISPOSAIS.........vurrrrerrerrerirerieeesreresseseesessssssesssssse s ss st essessssessenssnens
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjusted Carrying ValUe...........c.ovururiirrerriniinrinrsnsisesssssiee st ssessnens
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 14#2+3+4-5+8-7-8).........cccccovrieiieriniineseese e sississseseissens | srsessssessesssssssesessssessesesssessens 0 | oo 0
10.  Deduct total NONAAMILEEA MOUNES...........ccoeiiiieieicieieteie ettt bbb sae s s s ssesets | ensesstsssessessssssssssessessntansessssntes | ebssssssessesssssstessessssnssssessesnsantan
11. Statement value at end of current period (Line 9 MIiNUS LINE 10).......c.ccciiiiieiiiiiiiiesiiccesieeseeie et ss st sseesessssesssnsens | sesessssesessssesessssesessssesessnsesessns 0 | o 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 0f Prior YEar...........cccceeieeiiceeeeeeeiceesieeies | e 0 [
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and Other...........ccvvveverveveinisieceseieein
4. Accrual of diSCOUNL...........coeviviieieieteeee e
5. Unrealized valuation increase (decrease)..........ccoevevveevvererevrerererreren o JR. 3
6. Total gain (loss) on disposals
7. Deduct amounts reCeIVEA ON QISPOSAIS..........ccvcviviuiieiiieist ettt st s bbb s s s st b st s s sessaes | nebebssesesassssessssebesessesessssebesnteses | sbsssssesassesessssesessssebesnseaessnaetenaes
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........cucuiiiiiieiccceic s | et etins | ebesssess s s st et sans
9. Total foreign exchange change in book value/recorded investment excluding ACCTUET INEETESL..........vuririverrerrirnrirrirriierieies | rerrsrinseesssssssesessessssssessessessssses | seessessessssssessessssssessesssnsssssnssensas
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)......... | cooorirernisrssssrisnssssisnsnenes 0 | s 0
12, TOtal VAIUGHON GIIOWANCE.........ovevieieciiiieicieis ettt s st s bbbt s s s st en s bbb nsessessnss | entesessntessessessnssnsansessntansesessntes | ebsesssessessesantessesnsansansensessntanta
13, SUDLOAl (LINE 11 PIUS LINE 12)...euieiereeiecieeieiiesiss ettt sttt st ens s st ensnnssnss | essassssssessasssssnssesssnssnsssssansanes {0 0
14, Deduct total NONAAMILEEA AMOUNES..........cceiiiiieiieie ettt b et s s ss s s b ensessens | entesstsntessessesnssssansessnsansesessntes | oebsssssessesesantensessnssnsensensessntanta
15. Statement value at end of current period (Ling 13 MINUS LINE 14)... .. ouereiiurisiesseisirsssssessssssssesessssssssssssssssssssssssssssssssessasssnss | sessassssssssasssssssssessssssssssssansanes {0 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAT.........cccviiieeiicreieeeie ettt b e sssssanbes | essssssesssssbesessses s e b besseses s sees 0 [
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.............c.cccoveurrerrieniens
3. Capitalized deferred interest and other.........c.cccvveververeinesceceseienn
4. Accrual of diSCOUNL..........ccvevevcirieieeseee e LY
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............ccevevririveiciciccee s
13. Statement value at end of current period (Line 11 minus Line 12)....
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 ..2,214,945730 2,134,525,830
2. Cost of bonds and StOCKS ACUINEM...........c.cueiveieiiiiecieicsee ettt na st 249,309,479 761,734,572
3. Accrual of discount 417,459 | oo 1,735,780
4. Unrealized valuation increase (decrease) 20,028,188 | ...c.cevvverrrirrirnns (21,124,739)
5. Total gain (loss) on disposals (4,752,636) 78,276,172
6. Deduct consideration for bonds and stocks disposed of 245,252,286 ....116,353,633
7. Deduct amortization Of PIEMIUM.........ccciiiiiriieeee et bbb s bbbt be bbb es b s st b ssebessnns | ssbebsssetessssssesssnnsesaes 3,242,757 | oo, 7,708,145
8. Total foreign exchange change in book/adjusted CAIMYING VAIUE.............cccvuiveveeicieceieeiseesste ettt sse i | setessesessssesse s bsss s sssssssesnsns | sbsesssssssesses st sssesse s s besses s snaes
9. Deduct current year's other-than-temporary impairment rECOGNIZEA.............c.vueveiireiriieirce e ses e | eresssesessssessssssessssesessnssessnserenas 16,140,107
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). 2,231,453 177 .2,214,945,730
11, Deduct total NONAAMILEA AMOUNES..........ceieieiiiriie ettt b st sensesens | antes et sssensensesnssnsensessssantessessnsns | nebsssssossessessnsonsessnssnsansansessssanean
12. Statement value at end of current period (Line 10 MINUS LINE 11).....vucveiuieiiieiieisiieieieieissie e sstssiesessasss s ssessssssessessssensens | ansesssssssessessssenes 2,231,453177 | oo, 2,214,945,730
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Statement for June 30, 2016 of the AFF"—IATED 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
Acquisitions
During
Current Quarter

3
Dispos
Duri

itions
ng

Current Quarter

4
Non-Trading Activity
During
Current Quarter

5
Book/Adjusted Carrying
Value End of
First Quarter

6
Book/Adjusted Carrying
Value End of
Second Quarter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

.......................... 93,190,445

.......................... 15,439,780

123,013,503

...2,117,515

............................ 1,775,713

........................... (3,063,738)

............................... 191,388

..................... 1,167,421,320

........................ 164,035,862

............................ 2,397,576

..................... 1,139,373,975

........................ 174,294,389

............................ 2,588,964

..................... 1,173,397,685

........................ 175,015,245

............................ 1,175,473

........................... (1,096,637)

..................... 1,333,854,758

..................... 1,316,257,328

(0 R 1,349,588,403

10.

1.

12.

13.

14.

15.

Book/Adjus:ed Carrying
Value Beginning
NAIC Designation of Current Quarter

BONDS

NAIC 1 (8)-ermvrrreerreereeeneesseeesessseessessssssssesssssssssssssssssssssssssssssssssssnsssns. | sessessssmssssssssnns 1,167,421,320
NAIC 2 (8)-ereerevereeereeeeeeieeeseesiesessees et seesssssssssssssessssssssssssssssssssesss. | sessessssnsssnesssanees 164,035,862
NAIC 3 (8)-eruvermrirecrierieerie et sest st nesss | serissessssesssseseesesans 2,397,576
NAIC 4 (8).oouvevririeeerieesiesiesi et ssntssensss | reesssesss s
NAIC 5 (8).oouverrireririrerieeieesieses s ssess st esssessssesssessssnesss. | coessssessssesssssssessssessssessesssens
NAIC B (8)-cruvereeerreerereseesseeeseessseesseessssssssesssssssssssssseesssessssessssesssnessssnssss. | srsesssssssssssssssssasssssssssasssssssssens
TOtAl BONGS.......eeeeee ettt rrr e s s rrrereenenenens | eeeeeesrrsnn 1,333,854,758
PREFERRED STOCK

NAIC Tt | reess e
NAIC 2.ttt sess st ssss st | nsessssessseesssesssensssesssasessenssens
NAIC 3.ttt | eeas et
NAIC 4.ttt ettt | ettt
NAIC Bttt | reess e
NAIC Bttt | enss s
Total Preferred STOCK. ........cvuwrieirerneeireriresnesiesiesiesiesesese s eseesiensens | stsiessssssissss s seneseneas 0
Total Bonds and Preferred SOCK..........oocvcviiiciiiisesesseseessiess s | ereiisiesesisinns 1,333,854,758

........................ 108,630,225

125,131,018

..................... 1,333,854,758

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§....35,426,859; NAIC 2§.......... 0; NAIC3S..... 0; NAIC4§

0;

NAIC 5§

0;

NAIC6S.......... 0.




Statement for June 30, 2016 of the AFFILIATED FM |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999

34,477,386 34,477,386

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEA.........cvoverireierrireircrreieeessseseissire st esssssssssessesssssesss | sessessssssssesssssssssessnes 39,309,005 | .ooevreveriieieenes 51,378,310
2. Cost of short-term iNVEStMENES ACAUITEM...........cueiiieiiiiseies ettt enss | sssessessessssantesessntensesnsnes 64,812 | oo 4,822,649
3. ACCIUAL O QISCOUNL........eeeeveeece ettt ettt ettt s e st et se et es s s assessntesanssesssnsnsssassstassnsnanssnsssanans | seeesssssssssssstesnsnsssansntanas 345,569 | oo 216,033
4. Unrealized valuation INCrEASE (ECIEASE)..........coureveiirciiiitereiiee ettt bttt ae bttt se b st et s st s snaets | 4ebsstesessssesabssebesseses s e s bessebesssesess | ebessesessssssesassetes s eses s b bt b esansees
5. Total gain (I0SS) ON QISPOSAIS.........cvuueeurereirceeireiieeeretees ettt ses e ssees e ssses e ss et s s ss s s es b e st st ssests | Hreesssessessastanssessessasssnssessanssnssnssans | sessessassssssessasssnssnssansssssnssantas 190
6. Deduct consideration recived ON QISPOSAS..........c..ccviiveiiriieiietcice ettt b s st essebensenes | sresssesessssesessaesssnsesaes 5,242,000 | oo 17,094,164
7. Deduct amOrtization Of PrEMIUML.........c.iiurerireiereireireesrete et st se et ee bt b e bbb bbb s et ss st nes | Hieesststsessstees e ssessessebsessentsssnssens | sebsessesssssns st essses st ensneas 14,014
8. Total foreign exchange change in book/adjusted CAITYING VAIUE............ccovcvivivcieiicisiee sttt besens | eresssssessssesesss s et sssebesssesessssesssesaes | sresessssssesssseses s esesss e b ssst s s s sesasaes
9. Deduct current year's other-than-temporary impairmeNt FECOGNIZET. ..........cueveuiiiiieiieieieeeiee ettt bees | estessessssssssssesssesssessessesssbensessessnsans | atessessessssassessesssbensessessnssnsassensssnean
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccvvmrrrrernrinriiniinsnsensisisessnnenns | sressesessssessnsssssssssessnns 34,477,386 | oo 39,309,005
11. Deduct total NONAAMItIEA BMOUNTS...........cuuiieiiei bbb | fhb e bbbt | HibbbeeE bbb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ccviiiiiiieiiiiciiietesecesisssssssssseesessssessessssssssssnes | sressssssssssssessnssnsesseses 34,477,386 | oo 39,309,005

QsI03




statement for June 30, 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 June 30, 2016 of the AFFILIATED FM |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCEmMDEr 31 Of PO YT .........vurerererrirerrrrieinisnsessessssesssssssssssessssssssssssssssnssess | sesessesssssessesssnssessassanssessenes 3,947,578 | oo 23,430,520
2. Cost 0f cash €QUIVAIENES ACUINEA...........c.ccvevvereicieieie ettt bbb sssstessesnss | oevsbessesssssssssssssssnsassesnsas 31,240,877 | oo 3,518,632,982
3. ACCIUAL O QISCOUNL.......oocveieiecie ittt bbbt bbb bbb s s s st stes e sans | ebsesassssssssessessntestes e bsbessesessansand 6,236 | oo 7,383
4. Unrealized valuation INCIEASE (ECTEASE)..........ururrerrrrrerrerriserieeseesseessessessesesssessessassssssssssssssssessesssssessessssssssesss | £essasssessesssssessessasssnssessasssssessassanssnssans | sessessesssssessassssssessasssssessessanssnssessassnnes
5. Total Gain (I0SS) ON GISPOSAIS........euvererrerrereeeeeeseeeeereeseeeseessesees st es sttt et st et ss s ssessanen | £5stnsessessans e st ess st s sses st et eeee (5,844) | oo (7,262)
6. Deduct consideration received 0N dISPOSAIS..............ccvueireviveieeieiiiiieiie ettt sesassaes | oevestesiessses s s st s 34,239,574 | oo 3,538,116,044
7. Deduct amortization Of PIEMIUML............ccviuiiieieicieie ettt sttt st st ssesnas | saebsssssssssessessssesses e ssbessessesssssssessesnsans | sbasbessessssssssssesses s s s b es s s b s s s s sse s saneas
8. Total foreign exchange change in book/ adjUSted CAIMYING VAIUE.............cocveiviiieeieietceie e sssteieinas | cetesssssse st s b es s sssessesssans | ebsbessessssssssssesses s bes s b s s s s sse s s saneas
9. Deduct current year's other-than-temporary impairment FECOGNIZE..........c..cuiueieieiiieieieieieiese e | eetstesssss s essstessesssssstsssessesssssssessessnssns | ebssessessessessssassessessstessessessnssnsensesnsneas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONadMItted @MOUNLS.............couiiiiii e | etb bbbttt | fhebs bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....viieiiiiiiiiesierisiesesisrssissssssesssssssessesssssssenss | eossssssessesssssssessssssssssessessssanees 949,473 | o 3,947,578

QsI08




statement for June 30, 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



030

Statement for June 30, 2016 of the AFF"—IATED FM INSURANCE COMPANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or

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

135087 A4 6|CANADA GOVERNMENT .| 06/06/2016.... | VARIOUS..... 3,438,000 1FE..

135087 B8 6|CANADA GOVT 05/04/2016.... [ RBC DEXIA........corverreermeesineessssessssessssssssessssssssssssssssssssssssssssssssnns ...3,750,000 1FE..

135087 E2 6|CANADA GOVERNMENT 02/16/2016.... [RBC DEXIA........couioiuiireiiseeesseesssesss sttt nnssns | eesessesssssnsses st esssssenessns | snesssnssssnesssnnssss 2,063,641 | oo 2,053,000 1FE

135087 E3 4|CANADA GOVERNMENT 04/04/2016.... | VALEUS MOB........ourvimmirimmeriressssessssesssessssss sttt 648,005 650,000 703 |1FE

135087 E5 9|CANADA GOVERNMENT 04/0412016.... [ SCOTIA. .. oeoreeeerreeeseeeeseeesseeees s seess s ees sttt | ieesssees st eess st ses st ennnsns | fieesssnesssnesssannssses 1,004,400 | cooooovveorenireiens 1,000,000 | ..oovvvornnens 760 | 1FE

135087 E6 7 |CANADA GOVERNMENT 04/27/2016.... | VALEUS MOB TFE e

135087 E7 5|CANADA GOVERNMENT 05/17/2016.... | VALEUS MOB 1FE

135087 ZS 6|CANADA GOVT 06/15/2016.... | VARIOUS..... AFE s

74814Z ER 0| PROVINCE OF QUEBEC........cooouuiriruirsiinisssissssssssssnss st Covirnes 04/04/2016.... | SCOTIA 540,010 500,000 1FE
1099999, TOtal BONAS = All OHNET GOVEIMMIENL. ... oeeeresseresaeees et aeees et 1eeess1eEE81EE8 11881481488 1£EE811EEE 11884188 11EEE £ 11EEE 1188 11EEE11EEE £ 11EEEE11EE  £110EEE1oEEE11EEE11EEE 11 EE11EEE11EEE 1L 11EEE11EEE 1AL 11EEE 1AL 11EEE 111 1EEEE 1L 41EE 8 11EEE 181 R4 EE 1L R4 E 1AL EE ARt 28,971,480 | ......... 27,413,000 115,227 XXX
Bonds - U.S. States, Territories and P ions

135087 F3 3| CANADA GOVERNMENT ..o [C....... [03/31/2016.... [CIBC....ooorrrssmmsmscee [... 2211517 [ ..o 2,225,000 | oo 899 [1FE
1799999. Total Bonds - U.S. States, TErMHONES ANA POSSESSIONS..........uuuuiiiiiit itttk s sk e0b 800840 & e0EeEEE o0k L s 0L o0 E o084 E L 0L f o0 E L8 oEL L 0L f 08 E L L0800 L0 bbb 2,211,517 | ... 2,225,000 | .o s 899 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P:

414005 UK 2[HARRISONTY TEX | oooococoicssesssssesssssssssesesesesesssssetrs s [ [ S [.. 946,913 750,000 [ oo 1,146 [1FE
2499999. Total Bonds - U.S. Political Subdivisions of States, TEMLOMES @MU POSSESSIONS................cciuevereriiiiieisieeteetsteseeseesesetesiesessesssssess  etessessessssssssssessessssassesssssessssassesssssssessessessssassessesssssssessessesassessesssssssessessessssessessessesessessessssssesssssessssessessssnsesssssessssessessnssssessessessnsessessess 946,913 750,000 [ oo 1,146 XXX
Bonds - U.S. Special Revenue and Special A t

167560 SS  1|CHICAGO IL MET WTR RECLAMATION DIST........cooevvens .106/08/2016.... | BANK AMERICA MERRILL........cccvoumeiirmeieieiiseeesseesssessssesssse s ssss s sssss s ssssssesssanns | eesssssssssasssssasssssasssssesssssensssss | esesssnssssnssssnnsssnns 1,225410 | cooovrereerens 1,000,000 1FE

167736 E2 9| CHICAGO ILL WTR REV......oiviimrrirmrrirnresssesssesssssssssessssssesssssssssssssssssssssssssssssesssssessssssssssnns | o .106/14/2016.... | VARIOUS..... 837,713 700,000 736 | 1FE

34073T FY 8|FLORIDA SST HIGR EDUCLTNL FACS FINAN AUT......omirieierererenneesneessnseessnsssssssesnssesnns | seveesnnes 04/13/2016.... [ MORGAN STANLEY........ooomrrrerrrenmrerneresneeesneeeonns 891,960 725,000 [ .oooveonrereeeeeeeenns 2FE

462466 FN  8|IOWA ST FIN AUTH REVENUE  ....coouiiiiiiciiicseiei i enans .105/20/2016.... |MORGAN STANLEY........covtirmrrmrirrinriernineiernrineens 1FE

54811B QH 7|LOWER COLORADO RIVER TS AUTH TRANSMISSION s .106/09/2016.... | BARCLAYS US FUN.......oomrrermrreireereessssessnsessasesssssssssssssssssssssssssnes . . 1FE

56036Y DK 8|MAIN STREET NATURAL GAS INC GA GAS REV e | .| 04/19/2016.... | CITIGROUP... 957,225 750,000 4,240 | 2FE

57422) AA  6|MARYLAND ST ECON DEV CORP PRIV ACT REV......ccouirreimremmneisesssesssssssssssssssssssssnns [ 06/15/2016.... [ JP MORGAN.......coovermrermaeeesseeesseessseessseess st ess e sess s | rnesssaness st essss st s nnnsns | oresssssssssnssssennssn 1,166,360 | wvvoovvvrrrrirnrineens 1,000,000 | ..ovvvernens 417 | 2FE

592250 AJ 3| MET PIER & EXPOSITION AUTH......oviiiermreiieierneeeineeesneeesseesssssesssesssssesssssesssssesssssssssssessssnns. | eevssoneees 06/16/2016.... | MORGAN STANLEY........ooomirrerriennmrerneeerneeessneeonns 845,153 750,000 | .oorveonnnns 625 | 2FE

60637A KP  6|MISSOURI ST HLTH & EDUCTNL FAC REV.......cccccvvvueee .| 05/06/2016.... |RBC CAP.......cecovvrrrrrrrns 1FE

709224 PB 9| PENNSYLVANIA ST TURNPIKE COMM TURNPIKE. .......ooveuiriesisriesssnessnessssessssssssessssesneees .1 05/25/2016.... [ POPULAR SEC.....ioeuutressteessessessaseesasees s sees s s 8 e . 1FE
3199999. Total Bonds - U.S. Special REVENUE aNT SPECIAI ASSESSITIENE. ... vuruuituerutesersstsatstesesssersssssessessste st sesstesee s eesseeseE8 088088 seE1e08se800 €1 e08eEE£E o084 E 840110808 4EE 108 E 8440010 E 1408808481480 E o088 £ 1 L84 E 4884408 E o084 E L1 E 8180 E 8t bbbt | sebsenbans s snn st 10,945,800 | ..ooovovvecrrin 8,965,000 | ...ocovevvrciirieein 6,018 XXX
Bonds - Industrial and Miscellaneous

166764 BL 3| CHEVRON CORP NEW........ccoiiirieimeeiseeessseesseeessseessesesss st sssssseneen 1 05/09/2016.... [ JP MORGAN........ooveomieimeiesseeesseeese et eees e ees s rnnss | ieeeessessss st sss s s nnssna | ieeesssnesssnesesenses 2,000,000 | oveorreereniieneie 2,000,000 1FE

31677Q BG 3|FIFTH THIRD BANK............. .106/09/2016.... | DEUTSCHE BANK........cvoruivermeriressssessessssssssssssssse sttt ssssssens 499,625 500,000 1FE

404280 BB 4 |HSBC HOLDINGSPLC ..o 1 05/2412016.... [ JEFFERIES & CO.....ouuveouiveomreesseeesseeesseesssesessss st sssssssssssssssasesssssss e ss e ssss s sssssssssssssns | aesssssssssasssssssssssnsssssnsssssnnsssss | esessssesssnssssnassssnnns 2,003,440 | oovveoeeieeenna 2,000,000 433 | 1FE

50077L AC 0|KRAFT HEINZ FOODS CO.. 05/10/2016.... | BARCLAYS........ 995,620 1,000,000 2FE

61766E BE 4 |MORGAN STANLEY BAML TRUST .104/22/2016.... [MORGAN STANLEY.......coooorrrerrrermrernressresnneenas 2,059,893 | ...... 2,000,000 739 |1FE

92939F AU 3| WF-RBS COMMERCIAL MORTGAGE TRUST.......osriuuiiiieineisseeeseseessseessensessnessssssssnssssns | soveiienes 05/20/2016.... | WELLS FARGO ..4,278,755 ...4,000,000 9,808 |1FE

06367X VK 4|BANK OF MONTREAL 03/29/2016.... | SCOTIA............ 2,129,894 | L. ..2,130,000 1FE

07813Z BK 9|BELL CANADA 04/28/2016.... [ ROYAL TRUST ....coouiermeremseiesseeesseessseessssesssesessssesssssesssssssss s sessssssssse s ssssssesssssssssesssns | reeesssnsssssssssssssssssnsssssnnssssnnsssss | sonesssnesssnsssssnnssssan 4,963,140 | oo 4,500,000 | .oooreeorreerneeeeeeeeeenns 42,875 [2FE ..o

13596Z BC 8|CANADIAN IMPERIAL BANK 04/21/2018.... [ CIBC....ooeveriieeieieieie ettt bbbttt s st snsns | sessssessessesansessesssssnsensessesnsensens | sessssensessesesnsensessens 3,748,050 | oo 3,750,000 1FE

17039A AF 3 |CHOICE PPTYS REAL ES 04/14/2016.... [RBC DEXIA........coirverreereeeineessssessssessseessssssssssssssssssssssssssssssssssons 485,148 460,000 7,512 | 2FE

290876 AC 5|EMERAINC 06/09/2016.... | SCOTT & ASSOCIATES.......omrverrrerrrrirnerireneennns 928,000 928,000 2FE

36158Z BH 8|GE CAP CDA FDG CO . . 103/29/2016.... | SCOTIA ..4,871,676 ...4,600,000 1FE..

39138C AD 8| GREAT WEST LIFECO INC....ouveeuiirmeeetmeeiseeessesese st ssss st ssssssees Coreees 04/07/2016.... [ RBC DEXIA........coriierreeieeiineeesseeesseeesseees st sssssesesans 309,615 226,000 1FE

39138C AF 3| GREAT-WESTLIFECOINC oo [oR 04/04/2016.... [ CIBC....ccovvvvrrcierrrieirninns 492,169 375,000 | oo 8,751 |1FE
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Statement for June 30, 2016 of the AFF"—IATED FM INSURANCE COMPANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
45834Z AA 7|[INTER PIPELINE LTD Cuver 06/08/2016.... | W D LATIMER................ 358,884 321,000 5,766 | 2FE
663307 AK 2|[NORTH WEST REDWATER PRT . Coee. 06/07/2016.... | GFI SECURITIES........coeiiieiieieieiseisie ettt ssss sttt s bt essessesnas | sessssessessesassessesssssnsenssssesnsensess | siesesssssesssssesssansessess 1,493,310 | o 1,500,000 2FE
67103M AE  6|OPB FINANCE TRUST .o 04/13/2016.... 380,164 371,000 2,279 | 1FE
775109 AS 0|ROGERS COMMUNICATIONS 05/31/2016.... | T D SECURITES 355,114 310,000 3,311 | 2FE
780086 FE 9|ROYALBANK CANADA ..o 03/2912016.... | SCOTIA.....ceuiveriirerireristeieiie ettt | eebbes s bbbt sssnnes | eebisessseest s eresnnieas 1,030,310 | woovernverierieniiens 1,000,000 6,104 | 1FE
780086 MH 4|ROYAL BANK OF CANADA Cuvr 03/09/2016.... | RBC DEXIA. (K ) 1FE
780086 MN 1|ROYAL BANK OF CANADA Cee 04/20/2016.... [RBC DEXIA........couiiiiiriieiieieiisinsssie et sss s ss st ssssss e ssssss s esssssssssesssssssssnsne | ssesssessossssssessessssssssnessasssnsensns | oressesssssosssemsssnessnes 1,499,520 | oo 1,500,000 1FE
80310Z AB 5[SAPUTOINC . Cuvvr 06/20/2016.... |NBC CLEAR.......ccouitieeimeiseisserieesssessessss s ess sttt | eebtestsens e s b n st nsnsnnns | eebssessseessenssesssnsseas 1,750,000 | .ooverneeerieriereins 1,750,000 2FE
89353Z BZ 0|TRANSCANADA PIPELINES LTD Cur 06/01/2016.... | CIBC...ovvvrrerircrirrireiines 698,369 700,000 1FE
90664Z AW 0 [ UNION GAS LTD...ocouuirrrimiieniiseiiiesiessssissis st Cuvrrns 05/26/2016.... | SCOTIA. ..ottt bbb 249,865 250,000 2FE
949746 RX 1|WELLS FARGO & CO......... Cus 05/10/2016.... | T D SECURITES.......coouiiiiiniirniiiissiseisssnsssessnsssesssssssiann 2,292,000 | ....... 2,292,000 1FE
3899999. Total Bonds - INAUSITIAl ANA MISCEIIANEOUS............c.cviiiieiiiiieteiiiiieiitetete ittt ettt et ss e etessebetebssesesessesesetsssesesassesesessssesasnseses  &otsesesessssesessssesesessesesessesesesssesesessesesessssesesassesesessssesesassesesessesesesassesessssesesesssesessssesesessssesessssesesessssesessesesestsssesassesesesssnsesassnsesessssesasans 39,872,508 |......... 38,463,000 118,455 XXX
8309997, TOAI BONMAS = PAI 3.t eiesirtttiss etttk E 88888 £ R £ £EEE1£0E 166 £488EE 80 £ L8 1EEE SRR 4L R 8014 LE8EEEEEEoEE 40 LR E 8L EE£LEfHEEE L8R R0 E L4 EE LR E 0L E R EE L8R 82,948,218 | ..o 77,816,000 | oo 241,745 XXX
8399999, TOAI BONMUS.......teteeisisers ettt es ettt 8888 £ 4848 E 8L £ L8 4£E8 48 £EE 8488 40E 8408 eEEE4EEE1eeE 116 feLE1eLE1oEEE4oEE e LA oeEEe0Ef1eE  f1eLEeLEE oL EeE LR LR HeLE oA E 1oL R4 EE oL R 4oLEoeEE LA 1 4EE R4 EEf4EEE oL E 4L 1 4EE AL oL LR 8 eEE 4L Lo LE 8L E L E ARkt 82,948,218 | ...oviiiiiiiiinni 77,816,000 | .oooovviiniiiniieiscininas 241,745 XXX

Common Stocks - Industrial and Miscellaneous

00287Y 10 9 ABBVIE INC.......oouiiiiiiiiiiiciec s
00724F 10 1|ADOBE SYS INC

20030N 10 1| COMCAST CORP.......ccovviiriirririinsisnisssrissssisniens

294130 10 3| ENVISION HEALTHCARE CORP ......cooiiiiiiiiiniiic st
49456B 10 1|KNENERGY INC

617446 44 8| MORGAN STANLEY DEAN WITTER&CO

654106 10 3| NIKE INC.....ioiiiricicc s
68389X 10 5|ORACLE SYSTEMS..................

848574 10 9| SPIRIT AEROSYSTEMS HLDGS........coocoiiieiiiiiiiiiiisieiissisiisisis s ssssssessiens
858912 10 8|STERICYCLEINC ..

92532F 10 0 [VERTEX PHARMACEUTICALS INC ......ccccovvvunnnec.

92826C 83 9[VISAINC.....ccoooiiriiirriiricrees

94106B 10 1|WASTE CONNECTIONS INC

989207 10 5|ZEBRA TECHNOLOGIES CORP.

G0177J 10 8 |ALLERGANPLC........ccoovvvvrrirnens

G16234 10 9|BROOKFIELD BUSINESS PART..

351858 10 5| FRANCONEVADA CORP.........cccoovvimriirriinrisrniieneienns

45823T 10 6 |INTACT FINL CORP SUB RCPT.

73927C 10 0| POWER FINANCIAL CORP ...t
739721 10 8|PRAIRIESKY ROYALTY...............

74339G 10 1|{PROGRESSIVE WASTE SOLUTION.......c.coevuunriiniianes

85472N 10 9 |STANTEC INC

89353D 10 7| TRANSCANADA CORP...

........... 04/08/2016....
........... 06/22/2016....
........... 04/26/2016....
06/09/2016....
.1 06/07/2016....
04/06/2016....
........... 06/02/2016....
........... 06/02/2016....
........... 06/08/2016....
........... 06/06/2016....
........... 04/01/2016....
........... 06/22/2016....
06/07/2016....
.106/08/2016....
04/01/2016....
Cures 06/23/2016....
06/03/2016....
Curis 05/06/2016....
[OR, 06/09/2016....
Cues 06/06/2016....
Cures 05/31/2016....
03/30/2016....
06/01/2016....

..75,100.000

..15,000.000

BONY...
BONY...

..50,000.000
......................... 180,000.000

..... 100,000.000
..80,000.000

......................... 100,000.000
..50,000.000

..30,000.000

..30,000.000

..25,000.000

........................... 80,000.000

1,911.252
90,000.000
..20,000.000

521.640

577.120

............................. 2,997.000
.....1,510.000

9099999. Total Common Stocks - Industrial and Miscellaneous

Common Stocks - Mutual Funds

78464A 73 0| SPDR S&P 0&G EXP&PRD XXX B
9299999. Total Common Stocks - Mutual Funds XXX XXX
9799997. Total COMMON SIOCKS = PAIt 3............cooiiuiieiiicteieiceeteectete ettt ettt eae st esasaetensetetesesseaesanes  aetsssesesassssssessssesesasassseas  esesesesssassesassssesesssssesasesesesssesesassese st e sesesassesesessssesesseseeesassesetesesesesssesetesasseees e setebesasseees e setetesaesesesseset et s ansetessnsetesesastetensnsesesesentesans 52,155,369 XXX e 0 XXX
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Statement for June 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
9799999, TOEAI COMMON SHOCKS. ...ttt terserestess s eeessees st eee 8 E8 888 £0E 1488808484844 E81£EE o084 o081 4008 SEEEHEEESEEEHoEE1EEE10E £ o0EE 4R L 4L L8R LR oLE 0L 4L E 8L b LR £ EE 1084 E 8R4 EE£EEEEEE 4L 1R 8 4£E R £EE 0L £LE 1A E 4L £EELE 11488 E bbbttt | finnb st 52,155,369 XXX e 0 XXX
9899999, Total Preferrt @Na COMMON SEOCKS..........coevueveiiiieiteieie ittt sttt etessesieseessssessessesessessessessessssasses  stssssssessessesassessesssssssesses | s4assessessessessssessessssassessessessssessessesasssssessessesassessesasssssessessesassessesssssesessessesassessessessesessessessesessessessesassessessesassessessessnsassessessnsessessessnsansessess 52,155,369 XXX e 0 XXX
9999999. Total Bonds, Preferred and Common Stocks........ OO O PP STPPSO TR PSPPSR PO PORP OO 135,103,587 XXX | 241,745 XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....5.
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Statement for June 30, 2016 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.CV. 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 C Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. t
36207K  WC 0| GOVT NATL MTGE ASSN......cccovviimminrirnissriisniienes ‘ . ‘ 06/01/2016. | MORTGAGE PAYDOWN. 1,116 1,116 1,111 1,116 1 1 1,116 0 36 |09/15/2029.... [ 1.....
0599999. Total Bonds - U.S Government 1,116 1,116 1,111 1,116 1 0 1 0 1,116 0 0 0 36 XXX XXX
Bonds - All Other Government
135087 B8 6| CANADA GOVT C| 06/21/2016. | SCOTIA BANK. (1,339) (711) (711) 03/01/2019....
135087 D2 7| CANADA GOVT C| 06/01/2016. | VARIOUS. ..(10,435) | . 8,137,650 20,355 20,355 08/01/2017....
135087 D5 0| CANADA GOVT. C| 05/10/2016. | T D SECURITIES. (4,051) 2,389,684 50,080 50,080 06/01/2025....
135087 D9 2| CANADA GOVT C| 04/20/2016. | RBC DEXIA........oviiiicicscicssisissiiiiiiiss | covviesisssisssssssssssisssisns | v 159,599 | ..oovovevene 155,000 | wooovovevenens 160,379 | wovovevevene 159,607 (1T 0 [N PVOPRPRRRRRPROOOOR £ -3 4 i ISP ISR 159,260 338 338 03/01/2020....
135087 E3 4| CANADA GOVERNMENT ......ccooeevvermmerreiresnrennennnnns | C| 05/12/2016. | VARIOUS. 3,568,712 3,579,000 3,567,377 703,442 1,979 3,569,445 (733) (733) 05/01/2017....
135087 E6 7| CANADA GOVERNMENT .. | C| 06/20/2016. | VARIOUS, ....1,568,329 ....1,525,000 ....1,521,798 45 2 10521,843 | s | e 46,486 | ............. 46,486 06/01/2026....
135087 E7 5| CANADA GOVERNMENT. A| 06/23/2016. | VARIOUS. 6,683,163 6,714,000 6,680,599 ....2,466,951 4,600 6,686,434 (3,271) (3,271) 11/01/2017....
135087 YZ 1| CANADA GOVERNMENT C| 04/21/2016. | CIBC 3,957,038 3,564,000 ...(19,161) ..(43,379) | . 43,379) 06/01/2020....
135087 ZS 6| CANADA GOVT C| 06/07/2016. | VARIOUS, ...4,451,336 ....3,295,000 4,375,623 (1,218) 76,931 76,931 12/01/2045....
135087 ZU 1| CANADA GOVERNMENT .. | C| 06/09/2016. | SCOTT & ASSOCIATES 213,158 | oo 191,000 211,297 209,423 (1,265) 208,159 4,999 4,999 06/01/2022....
135087 ZV 9| CANADA GOVERNMENT ——— o 1R TP N[ ] T3 2,216,092 ....2,197,000 2,219,803 47,528 (2,219) 2,217,497 (1,405) (1,405) 03/01/2017....
651333  FT 8 [ PROVINCE OF NEWFOUNDLAND  ...cccovvvrvermrirrannns C| 04/26/2016. | VALEUS MOB. 817,072 861,000 855,817 855,825 13 13 855,838 (38,766) (38,766) 10/17/2046....
68323A CX 0| ONTARIO PROV C| 04/27/2016. | VALEUS MOB 2,702,696 2,632,000 2,682,903 2,680,791 (1,594) (1,594) 2,679,197 23,498 23,498 06/02/2025....
68323A CY 8| ONTARIO PROV C| 04/26/2016. | NBCS SECURITY 1,202,767 1,199,457 1,199,770 202 202 1,199,971 2,795 2,795 12/02/2046....
748142  EV 1|PROVOF QUEBEC  .occoiiiiniiniinsiisssissiieneies C| 04/27/2016. | VARIOUS. 6,107,592 6,052,343 6,047,849 (5,090) (5,090) 6,042,759 64,834 64,834 09/01/2025....
1099999. Total Bonds - All Other Government o...45,276,423 | ........43,151,000 | ........45,142,494 23,826,706 (39,880) 0 (39,880) 0].....45,074,368 0 202,051 202,051 | .......389,164 XXX
Bonds - U.S. States, Territories and P:
13062N A7 2| CALIFORNIAST. . 1 05/10/2016. | MESIROW. 207,642 200,000 221,072 203,347 (1,118) (1,118) 202,229 5413 5413 | .........9,400 | 02/01/2017....
13063A E8 3| CALIFORNIAST. . | 05/10/2016. | MESIROW. 258,640 250,000 267,443 252,896 (897) (897) 251,999 6,641 6,641 8,750 | 03/01/2017....
57582N 7S 8| MASSACHUSETTS ST.......... . | 05/26/2016. | OPPENHEIMER 271,879 270,000 310,686 296,696 (861) (861) 295,836 (23,957) (23,957) | oo 11,250 | 08/01/2026....
135087 F3 3| CANADA GOVERNMENT C| 06/01/2016. | RBC DEXIA 923,974 930,000 924,364 465 465 924,829 (856) (856) 777 |05/01/2018....
1799999. Total Bonds - U.S. States, Territories and Possession: ....1,662,135 ....1,650,000 ....1,723,565 752,939 (2411) 0 (2411) 0 1,674,893 | e 0 n(12,759) [ i (12,759) | e 30,177 XXX
Bonds - U.S. Political Subdivisions of States, Territories and F
03588E  H5 5 I ANNE ARUNDEL CNTY MD.......oovoveimreesninresesenreseenns I . ‘ 05/26/2016. | GOLDMAN SACHS ...1,032,790 ....1,000,000 ....1,104,820 | ...........1,015,613 (5,508) (5,508) ...1,010,106 22,684 22,684 | ... 37,500 | 03/01/2017.... | 1FE...
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession ....1,032,790 ....1,000,000 ....1,104,820 | ..........1,015,613 (5,508) 0 (5,508) 0 ....1,010,106 0 22,684 22684 | ... 37,500 XXX XXX
Bonds - U.S. Special R e and Special A
13033L  AK 3 [ CALIFORNIA HEALTH FACS Fl........cccooonsrveververuancnnes | . | 06/17/2016. | PERSHING DLJ 250,273 250,000 257,373 250,597 (560) (560) 250,036 236 236 | oo 12,118 | 07/01/2016.... | 1FE..
13066Y QH 5 [CALIFORNIA ST DEPT WTRRE.......cooooioimicicicrcrcresens .| 05/23/2016. | JP MORGAN 2,081,500 2,000,000 2,232,720 2,053,453 (15,924) | coovvvvvvriereieieiriee coovennn(15,924) 2,037,530 | ..ooovvvevevevivinirininns | v 43,970 | .ooooveeen 43970 | ... 56,944 | 05/01/2017.... | 1FE....
130685 U4 0| CALIFORNIA ST PUB WKS BRD.........coouvvrermerrrirerennns . | 04/19/2016. | GOLDMAN SACHS. 205,408 200,000 221,122 204,044 (1,350) (1,350) 202,694 2,714 2,714 3,917 | 12/01/2016.... | 1FE..
29270C C8  6|ENERGY NORTHWEST WASHELECRE..........cccccc... . | 05/12/2016. | WEEDEN & CO. 688,672 685,000 709,812 706,336 (915) (915) 705,421 (16,749) | ... (16,749) | ......... 30,064 |07/01/2023.... | 1FE..
3128H6 MY 7 |FHLMCPC .| 06/01/2016. | MORTGAGE PAYDOWN! 36,740 36,740 37,388 36,788 (48) (48) 36,740 0 687 |08/01/2018.... | 1.....
3128K7 U5  5|FHLMCPC . 106/01/2016. | MORTGAGE PAYDOWN......cocvvrimenns | covmerieriinsiieriineiies | ovviieniins 128,107 | ccovvrenes 128,107 | coovvrenen 122,443 | oo 127,066 1,041 1,041 [ o [ s 128,107 0 2,847 | 09/01/2035....
3128KG  FP  8|FHLMC .| 06/01/2016. | MORTGAGE PAYDOWN! 1618 1618 1,662 1618 0 1618 0 47 | 11/01/2036....
3128LB  AZ 1 |FHLMCPC . | 06/01/2016. | MORTGAGE PAYDOWN 2,106 2,106 2,244 2,103 3 3 2,106 0 55 |05/01/2038....
3128M4 CP 6| FHLMC PC . | 06/01/2016. | MORTGAGE PAYDOWN 50,355 50,355 49,277 50,227 128 128 50,355 0f.....1,116 | 12/01/2036....
3128MM  CK  7|FHLMCPC .| 06/01/2016. | MORTGAGE PAYDOWN.........coooomevees | irmmmmmmmmmmmmmmmmnininnnns | coveeeresenens 104,606 | ...ooovoveven 104,606 | ...ooovoveve 104,892 | woooveverene 104,619 (13) (E) [P IV 104,606 0 [ 2,139 | 09/01/2020....
3128P7 BH  5|FHLMCPC . | 06/01/2016. | MORTGAGE PAYDOWN 29,335 29,335 29,716 29,368 (33) (33) 29,335 0 707 |12/01/2025
3128P7 CB  7|FHLMCPC .| 06/01/2016. | MORTGAGE PAYDOWN 23,300 23,300 23,937 23,333 (33) (33) 23,300 0 636 |02/01/2026....
3128PE 4N 5| FEDERAL NATL MG . | 06/01/2016. | MORTGAGE PAYDOWN 22,321 22,321 22,733 22,346 (24) (24) 22,321 0 606 | 10/01/2021....
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31292L DN 2|FHLMCPC .| 06/15/2016. | MORTGAGE PAYDOWN! 898,960 898,960 980,429 912,274 e (13,313 [ i coovenenenn(13,313) 898,960 07/01/2041.... | 1FE........
312942 CB  9|FHLMCPC . 106/01/2016. | MORTGAGE PAYDOWN........ocovrimenns | covrerirriineiieneineiies | ovreieriins 190,660 | ..occvverenen 190,660 | ..ooocccceee. 197,110 | o 190,568 93 93 | e | e 190,660 09/01/2040.... | 1.ccoorrenee
312945 TE  8|FEDERALNATLMG  ..ooooviviviiviiiiiiisisisisinninnnnnns .| 06/01/2016. | MORTGAGE PAYDOWN..........ocoovovces | covcivviviciiivivcninnnns | coveeeeeieien 155,573 | wovvvevevene 155,573 | woovvvvevenen 164,494 | ..oovvvevee 156,106 (533) ({53 N [N IO 155,573 02/01/2041....
31294K M4 4 |FHLMC PC . | 06/01/2016. | MORTGAGE PAYDOWN 35,349 35,349 36,680 35,466 (118) (118) 35,349 01/01/2018....
31296S M3 7 |FHLMC . 1 06/01/2016. | MORTGAGE PAYDOWN, 39,072 39,072 39,798 39,116 (44) (44) 39,072 01/01/2034....
31297C HD  5|FHLMC . | 06/01/2016. | MORTGAGE PAYDOWN. 5,187 5,187 5175 5,185 2 2 5,187 07/01/2034.....
31297S R6 4 |FHLMCPC . | 06/01/2016. | MORTGAGE PAYDOWN 1,650 1,650 1,601 1,649 1 1 1,650 08/01/2030....
31298N UG  8|FHLMC GOLD PC .| 06/01/2016. | MORTGAGE PAYDOWN 355 355 366 356 (1) (1) 355 05/01/2031....
31307G MD  8|FHLMCPC . | 06/15/2016. | MORTGAGE PAYDOWN. 31,049 31,049 32,764 31,082 (33) (33) 31,049 03/01/2029....
313076 TL 3 |FHLMCPC . 1 06/15/2016. | MORTGAGE PAYDOWN, 36,709 36,709 38,736 36,827 (118) (118) 36,709 0 536 | 03/01/2029....
3132GG  AX 3| FEDERAL NATL MG . | 06/01/2016. | MORTGAGE PAYDOWN. 11,551 11,551 12,205 11,567 (16) (16) 11,551 (V1 195 | 08/01/2041....
3132HM  TF 8| FEDERAL NATL MG . 1 06/01/2016. | MORTGAGE PAYDOWN, 227,362 227,362 243,988 229,361 (1,999) (1,999) 227,362 0 3,919 | 09/01/2042....
3132J9 D3 9|FHLMCPC .| 06/01/2016. | MORTGAGE PAYDOWN! 34,259 34,259 35,458 34,268 9) 9) 34,259 0 500 |04/01/2043....
3132M5 G2 2 |FHLMC PC . | 06/15/2016. | MORTGAGE PAYDOWN 94,413 94,413 | s 101,258 94,673 (260) (260) 94,413 0 [ oo 1,771 [ 02/01/2044.....
3132M6 YN 4|FHLMC PC . 1 06/01/2016. | MORTGAGE PAYDOWN, 746,185 746,185 790,839 753,092 (6,907) (6,907) 746,185 (VI I 13,656 | 05/01/2044....
3132MA BV 2|FHLMCPC . | 06/01/2016. | MORTGAGE PAYDOWN 593,038 593,038 629,083 594,757 (1,719) (1,719) 593,038 0 [ oo 11,783 | 10/15/2044....
31387C XK 2| FEDERAL NATL MG . 105/01/2016. | MORTGAGE PAYDOWN, 339 339 344 339 0 339 0 10 |04/01/2031....
31389K  WT 4| FNMA PASS-THRU .| 05/01/2016. | MORTGAGE PAYDOWN! 16,232 16,232 17,188 16,305 (74) (74) 16,232 0 508 |02/01/2017....
3138E8 K6  8|FEDERALNATLMG . . | 05/01/2016. | MORTGAGE PAYDOWN 42,050 42,050 41,473 42,151 (101) (101) 42,050 0 594 |04/01/2042....
3138LR  7M 8 |FNMAPASS-THRU ......coovvivvinvrvrnncnvnvcnrvnvnnnnccnncnnennnnes | - | 05/01/2016. | MORTGAGE PAYDOWN, 572,078 572,078 615,788 574,743 (2,665) (2,665) 572,078 0 [ o 11,180 | 06/01/2042....
3138MK 4R 4|FEDERALNATLMG . . | 05/01/2016. | MORTGAGE PAYDOWN 29,169 29,169 30,596 29,229 (60) (60) 29,169 0 363 | 11/01/2042....
3138XC F3  1[FNMAPASS-THRU .....ccocccommmmimrmrmrvssmrervsscneiisnnnens | - | 05/01/2016. | MORTGAGE PAYDOWN. 201,786 201,786 209,700 201,412 374 374 201,786 0 3,520 | 09/01/2043....
3138Y5 5D 4 |FNMA PASSTHRU . 1 05/01/2016. | MORTGAGE PAYDOWN 678,102 678,102 698,869 680,181 (2,079) (2,079) 678,102 0 8,843 | 10/25/2029....
31390G A5 6 [FNMAPASS-THRU ......ccccccoommmviivnnrniisnnrciisscnciisnnnenns | - | 05/01/2016. | MORTGAGE PAYDOWN. 510 510 541 512 2) 2) 510 0 15 |05/01/2017....
31402R DD 8| FNMA PASS-THRU .| 05/01/2016. | MORTGAGE PAYDOWN! 55,305 55,305 54,627 55,253 52 52 55,305 0 ...1,273 | 05/01/2035....
314038 W5  1|FNMAPASS-THRU ......cccccoeromrimmrvnnnincrcscriiscnicnennnens | - | 05/01/2016. | MORTGAGE PAYDOWN 29,548 29,548 30,499 29,513 36 36 29,548 0 636 | 11/01/2033....
31404N  GC 4 |FEDERAL NATL MG . 105/01/2016. | MORTGAGE PAYDOWN, 42,904 42,904 41,555 42,171 133 133 42,904 0 727 | 05/01/2019....
314058  EF 7 |FEDERALNATLMG oo . 1 05/01/2016. | MORTGAGE PAYDOWN. 67,852 67,852 65,202 67,645 207 207 67,852 0 ...1,151 | 08/01/2035....
31406B MW 7 | FNMAPASS-THRU .......cccoooiimmmviimnmrnissnrciisscncicnnnnens | - | 05/01/2016. | MORTGAGE PAYDOWN 1,452 1,452 1,475 1,452 0 1,452 0 33 |01/01/2035....
31406V  DP  8|FNMA PASS-THRU .| 05/01/2016. | MORTGAGE PAYDOWN! 9,286 9,286 9,669 9,272 14 14 9,286 0 253 | 05/01/2035....
31406W 2M 5| FNMA PASS-THRU . | 05/01/2016. | MORTGAGE PAYDOWN 78,565 78,565 80,640 78,475 90 90 78,565 0 ...1,964 |06/01/2035....
31409X  PU  7|FEDERALNATLMG e .| 05/01/2016. | MORTGAGE PAYDOWN 36,391 36,391 35,345 36,360 31 31 36,391 0 852 |02/01/2036....
314100  5Y  2[FEDERALNATLMG  .ooorrrreeerenseenrinneens . 1 05/01/2016. | MORTGAGE PAYDOWN. 3,439 3,439 3,485 3,437 1 1 3,439 0 93 |08/01/2036....
31410P A8 6| FEDERAL NATL MG . 105/01/2016. | MORTGAGE PAYDOWN, 639 639 657 640 0 639 0 19 |08/01/2036....
314100 YW 6 |FHLMC .| 05/01/2016. | MORTGAGE PAYDOWN! 1,407 1,407 1,422 1,407 0 1,407 0 35 |09/01/2036....
31411C  KH 3| FEDERAL NATL MG . | 05/01/2016. | MORTGAGE PAYDOWN 42,425 42,425 43,883 42,436 (11) (11) 42,425 0 11/01/2036....
31411K R4 7|FNMA PASS-THRU .| 05/01/2016. | MORTGAGE PAYDOWN! 189,954 ...189,954 ...190,458 ...189,967 (14) (14) 89,954 0 01/01/2037....
31411N  5C 7 |FNMA PASS-THRU . 1 05/01/2016. | MORTGAGE PAYDOWN 24,246 24,246 24,432 24,254 (8) (8) 24,246 0 02/01/2037....
31411MW AU 1[FNMAPASS-THRU ......cccoooovmmreiimncrcivssnncisssnvcisennns | - | 05/01/2016. | MORTGAGE PAYDOWN. 45,591 45,591 45,951 45,587 4 4 45,591 0 04/01/2037....
314124 U9 3| FNMAPASS-THRU ......cccoeoemsismmmmismsvscssssssssscssssscsessacne | . | 06/01/2016. | MORTGAGE PAYDOWN 54,303 54,303 55,406 54,482 (179) (179) 54,303 0 07/01/2037....
31412R D5 3|FNMA . 1 05/01/2016. | MORTGAGE PAYDOWN.......cocovrimenns | covreririineiiereineiies | orreireriaad 406,202 | .....oonenn 406,202 | ..ooovvvene 407,852 | oo 406,315 (113) (113) | oo | v 406,202 0 03/01/2040....
31419A DS  3|FNMA PASS-THRU .| 05/01/2016. | MORTGAGE PAYDOWN 88,355 88,355 96,265 88,445 (91) (91) 88,355 0 09/01/2039....
31419 SH 2| FNMA PASS-THRU . 1 05/01/2016. | MORTGAGE PAYDOWN 430,166 ...430,166 ..424,588 ..429,527 639 639 30,166 0 11/01/2040....
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31419K  GD 1| FNMAPASS-THRU ......cccoevrrimmmrmrrmmerrrisnererrssnrerrseneens | - | 05/01/2016. | MORTGAGE PAYDOWN.......cvvrveerns | covmrrrviimermrisnereninnes | ceverereeinns 187,054 | ..o 187,054 | oo 182,874 | oo 186,627 427 A27 | o | s 187,054 0 3,560 | 11/01/2040.... [ 1.....
31419L QD 8|FNMAPASS-THRU ......cccceovimmrmmrrerisseirerisssirennenns | - | 05/01/2016. | MORTGAGE PAYDOWN 527,338 527,338 536,813 529,201 (1,863) (1,863) 527,338 0| ....8,192 | 12/01/2040.... [ 1....
373295 KP 8| GEORGIA MUN GAS AUTH GAS........coovvvvrvvcicrcrcicieiens .| 06/16/2016. | CITIGROUP. ....1,041,260 | ..........1,000,000 | ...........1,099,730 | ..........1,054,040 | ..cccccccoooeeecevrcccccc RO (7% O RSO (7% O coreenn 1,039,623 1,637 1,637 28,778 | 10/01/2017....
452227  DJ  7|ILLINOIS ST SALES TAX REV.....ccccoomuvrvrvmvererrscnrcnnns | . | 06/15/2016. | MATURITY 250,000 250,000 274,855 252,063 (2,063) (2,063) 250,000 0 6,250 | 06/15/2016....
59259Y EV 7 |METROPOLITAN TRANSN AUTH. . | 04/20/2016. | GOLDMAN SACHS. 512,180 500,000 562,410 509,794 (3,528) (3,528) 506,266 5914 5914 11/15/2016....
59259Y M9 7 | METROPOLITAN TRANSN AUTH. . | 04/14/2016. | FIDELITY CAP. 1,025,110 1,000,000 1,126,160 1,036,961 ...(12,686) | . 1,024,275 835 835 11/15/2016....
59465H KD 7| MICHIGAN ST HOSP FIN AUTH... . | 05/20/2016. | GOLDMAN SACHS. 205,526 200,000 205,118 200,704 (299) 200,406 5,120 5,120 12/01/2016....
796253 U4 2| SANANTONIO TEX ELEC & GA.........ccccccvcccnnnnnnns | - | 06/17/2016. | USBCORP. 513,375 500,000 582,535 515,337 (6,606) (6,606) 508,730 4,645 4,645 | ... 22,153 | 02/01/2017....
88880T NP 7| TOBACCO SETTLEMENT FING C......cccocovvesunrnninnnnnn | . | 06/01/2016. | CORPORATE REORG ......1,000,000 | ...........1,000,000 | ...........1,082,500 | ...........1,058,316 (5,219) (5,219) cereen 1,053,098 (53,098) (53,098) 25,000 | 06/01/2020....
3199999. Total Bonds - U.S. Special Revenue and Special A ...15,135,852 ...14,947 548 ...16,006,208 | ......... 15,233,398 0 (92,772) 0 (92,772) 0 ...15,140,627 0 (4,776) (4,776) | .......362,677 XXX
Bonds - Industrial and Miscell:
07388L  AE 0 |BEAR STEARNS CMBS 2006-PW. . | 06/13/2016. | VARIOUS. 6,494,381 6,549,431 6,545,506 (36,851) (36,851) 6,508,655 .(14,275) | . (14,275) 09/11/2041....
07388P AE  1|BEAR STEARNS CMBS 2006-PW. .| 06/13/2016. | MORTGAGE PAYDOWN! 1,129,846 1,129,846 ....1,162,762 ...1,130,441 (595) (595) 1,129,846 0 12/11/2038....
14912L 4S 7| CATERPILLAR FINL SVCS MTN.......cccooovurummriveriann | . | 04/01/2016. | VARIOUS. 500,000 500,000 | ..ooouneeenc 499,160 | ...ccovvvuncn 499,955 45 45 500,000 0 04/01/2016....
235851 AL 6 | DANAHER CORP DEL . | 06/23/2016. | MATURITY. ......1,000,000 ......1,000,000 998,400 999,839 161 161 .....1,000,000 0 06/23/2016....
44328M AL 8|HSBC BKPLC. . | 05/24/2016. | VARIOUS. 2,750,000 2,750,000 2,835,120 2,759,859 (9,859) (9,859) 2,750,000 0 05/24/2016....
46625Y CV 3 |JP MORGAN COM MTG 2004-LN. . | 06/15/2016. | MORTGAGE PAYDOWN, 17,795 17,795 17,272 17,687 108 108 17,795 0 07/15/2041....
47787T AD  8|JOHN DEERE TRUST 201 .| 06/15/2016. | MORTGAGE PAYDOWN! 1,691,889 1,691,889 1,691,687 1,691,375 514 514 1,691,889 0 07/15/2019....
487836 BB 3| KELLOGG CO. . | 05/30/2016. | VARIOUS 500,000 500,000 | ... ...498,680 ...499,910 90 90 500,000 0 05/30/2016....
674599 CB 9| OCCIDENTAL PETE CORP DEL........cccccoeoeeeeeecveveeeeeceee | . | 05/05/2016. | ISSUE CALLED at 100.837 504,184 500,000 | .............. 495,230 | coovvvvereren 498,994 317 317 [ i | v 499,311 4,882 4,882 02/15/2017....
76110W  MB 9| RESIDENTIAL ASSET SEC 200........ccoooveieeriieneiierians . | 05/25/2016. | MORTGAGE PAYDOWN 21,004 21,004 11,005 20,814 190 190 21,004 0 09/25/2031....
00206R  BX  9|AT&TINC C| 05/31/2016. | T D SECURITES, 367,611 345,000 345,000 345,000 0 345,000 22,611 22,611 11/25/2020.
12657Z AN 3 [CUINC MEDIUM TERM NT CDS.......ooooorermrermerrrirnennns C| 04/04/2016. | CIBC S17472 | v 400,000 515,120 505,530 (828) (828) 504,702 | ..o | e 12,770 | e 12,770 10/30/2037....
135952  4F 0 [ CANADIAN IMPERIAL BANK C| 04/20/2016. | T D SECURITES, ......1,609,780 ....1,499,195 89 89 1,499,284 | i .10,496 10/09/2018....
361582 BH  8|GE CAPCDAFDG CO.......... .| C| 05/12/2016. | VARIOUS 5,390,023 5,101,000 5,419,104 534,327 (29,869) (29,869) 5,376,134 13,888 08/17/2017....
36158Z BN 5 |GE CAP CAN FUNDING........ccooovimrirrincriiniinciieniies C| 04/28/2016. | RBC DEXIA 846,530 740,000 858,263 501,263 (8,569) (8,569) 834,925 | 11,605 09/10/2019....
36158Z BV 7| GE CAP CDAFDG COMTN CDS..........ccccoouvvrvmrunnnnnnnn. | C| 04/28/2016. | RBC DEXIA. 857,468 750,000 777,462 768,849 919) (919) 767,930 89,538 89,538 | ... 26,135 |01/26/2022....
36158Z BX 3| GENERAL ELEC CAP CANADA .......cccccommmiimnenns | C| 04/28/2016. [ RBC DEXIA.......covoommrrvirmnrriienniieens | ceveismeesesssssseseensenes | cevvssesennns 411,469 | .o 385,000 | ..oovorirnnn 411,261 | o 409,268 (2,235) (2,235) | covvvvrereerenreiees | e 407,034 4,435 4,435 5,242 | 06/11/2019....
36158Z CA 2| GENERAL ELECTRIC CAP CANADA .............ccccoeooeeee. | C| 04/28/2016. | RBC DEXIA. 2,648,207 2,575,000 2,640,671 333,676 (7,738) (7,738) PACYISREK N R [ 18,269 | ..o 18,269 | ......... 25,780 |05/31/2018....
448102 AD  2|HYDRO ONE INC . | C| 04/01/2016. | CIBC 272,780 200,000 274,500 266,616 (681) (681) 265,935 6,845 6,845 8,646 |01/31/2034....
458342 AD  1|INTER PIPELINE LTD.... C| 06/08/2016. | W D LATIMER 337,496 321,000 339,653 337,385 (1,538) (1,538) 335,847 1,649 1,649 9,931 | 07/20/2020....
539481 AJ  O|LOBLAWCOSLTD  .cccoovoiovcicicvcicicrcvcscscvcsnininenens A| 04/14/2016. | RBC DEXIA 653,522 575,000 663,980 655,869 (2,835) (2,835) 653,035 487 487 | .. 16,882 | 09/12/2023....
56348Z AV 7| MANITOBA TELECOM SVC MTN....coivvrveerrrriirrcrriins C| 05/12/2016. | NESBITT/BURNS. 293,095 275,000 274,967 274,986 2 2 274,988 | ...covovereriinciies | e 18,107 | v 18,107 7,729 | 10/01/2018....
633067 XV 0 [NATIONAL BANK OF CANADA  ...cooooiiviveiercvii C| 03/30/2016. | RBC DEXIA. 2,017,500 2,000,000 2,016,780 (1,791) (1,791) 2,014,989 2,511 2511 | .. 19,250 | 04/13/2017....
667869 AA 9| NORTHWESTCONNECT GROUP ......cococvivcvcrcrcncncns C| 05/02/2016. | ISSUE CALLED at 100.000 8,595 8,595 8,651 8,645 0 8,645 (50) (50) 256 | 04/30/2041....
780086 FE 9| ROYAL BANK CANADA C| 05/12/2016. | RBC DEXIA 232,031 225,000 231,820 (339) (339) 231,481 550 550 07/12/2018....
780086 MH 4| ROYAL BANK OF CANADA C| 04/13/2016. | CIBC. 679,118 675,000 674,772 4 4 674,776 4,342 4,342 1,314 | 03/15/2021....
3899999. Total Bonds - Industrial and Miscellaneous. ...31,651,796 ...30,680,510 | ........31,709,881 | ......... 21,104,989 | ..coovcvonnricrnnnn0 [ eeeeen(103,127) | covivivinniinnl0 ceen(103,127) [ 0| 031,443,143 0 208,660 208,660 598,568 XXX
8399997. Total Bonds - Part 4. ...94,760,112 ...91,430,174 | .........95,688,079 | ........ 61,934,761 0 (243,697) 0 (243,697) 0] .....94344253 | ... 0 | i 415,860 | ............ 415,860 | ...1,418,122 XXX
8399999. Total Bond: ...94,760,112 ...91,430,174 | .......95,688,079 | ........ 61,934,761 0 (243,697) 0 (243,697) 0....94344253 | ..o (] 415,860 | ..oooouenen 415,860 | ....1,418,122 XXX
Common Stocks - Industrial and Miscell
00846U 10  1|AGILENT TECHNOLOGIES INC... .| 106/22/2016. [ BONY.........cccoocooeievevevevevevevevevevescveresess | eveeennn175,000.000 ......,063,332 XXX v 4,022,062 | ...........7,316,750 (3,294,688) (3,294,688) cerrenerse 022,062 | oo ceeen8,031.270 | 4,031,270 | ........ 40,250 XXX
01626P 40 3| ALIMENTATION COUCHE TAR! . | 04/04/2016. | CIBC 904.000 52,698 XXX 56,319 55,063 1,256 1,256 56,319 (3,621) (3,621) 61 XXX
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.CV. 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 C ion Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
038222 10 5| APPLIED MATERIALS .| 05/10/2016. | VARIOUS...........oooovvvmviviviiiiiiiviiininininns <e00....100,000.000 ....2,046,725 XXX ....1,867,000 | ...........1,867,000 0 OO I A0 0 O IS 179,725 | oo 179,725 | ........ 10,000 XXX L....
057224 10 7 |BAKER HUGHES, INC.......cccoommriimmrimmriinerirnnrinerirnnnies . | 04/08/2016. | BONY......ccocoomrrimerirmrriserireneiserirereins | verienene...80,000.000 ...3,471,720 XXX ...3,828,623 | ..........3,692,000 | ............ 136,623 [ .cooooiiecriirriienis [ e [ i 136,623 | ..o 13,828,623 | .o rererenn(356,903) | ..........(356,903) | ......... 27,200 XXX L.....
172967 42 4| CITIGROUP INC .1 05/25/2016. [ BONY........ccccccoevevevevevevevcvcvivcvcvcscvcverer | eveeeens..30,000.000 ...1,421,369 XXX ...1,549,500 | ...........1,552,500 (3,000) (3,000) 21,549,500 | o, v (128,131) | .......(128,131) .3,000 XXX L.
268648 10 2 [EMC CORP/MASS. . 105/23/2016. | BONY.....oooumrrrermrrrirereierereierecrenens ....180,000.000 ...5,001,011 XXX ...4,457,180 0 AT 180 [ s | e 543,831 | ............ 543,831 | ......... 20,700 XXX L.....
35671D 85 7 |FREEPORT-MCMORAN COPPER & . | 04/13/2016. | BONY... 996,332 XXX 736,200 609,300 | oceerrre 126,900 | cooouvernrircrirerinns [ crrrererenienirnenine | cereereenne 126,900 736,200 260,132 260,132 XXX L
46120E 60 2 [INTUITIVE SURGICAL INC . | 04/20/2016. | BONY... XXX 1,891,032 2,184,640 (293,608) (293,608) 1,891,032 69,631 XXX L
55616P 10 4| MACYSINC . | 06/23/2016. | VARIOUS. .250,000.000 XXX 9,641,652 8,745,000 896,652 | ... | i | e 896,652 | ..o 9,641,652 .(1,283,090) | . XXX L
595112 10 3| MICRON TECHNOLOGY INC.......cocoorrvermrcrmrcrcrercreseieses . 106/23/2016. [ BONY........ccccovovevcvcvercvcvcvcvevcvevcrererns ....200,000.000 ....2,491,070 XXX ....3,186,000 2,832,000 354,000 354,000 ....3,186,000 (694,930) (694,930) XXX L.
61166W 10 1 [MONSANTO CO NEW......coooorvumrcrevmrerermeereseeeneninens . 105/13/2016. | BONY.....cooourrreriererirereierneneieseenenens ......15,000.000 ...1,501,067 XXX ...1,522,935 LAATT800 | e 45,135 85135 [ s ...1,522,935 (21,868) (21,868) | ......... 16,200 XXX L.
655844 10 8 | NORFOLK SOUTHERN CORP..........coccommrmrirrerrrrrranenns . [ 03/30/2016. | BONY. 32,400.000 2,777,834 XXX ....2,372,045 ....2,740,716 ....(368,671) ...(368,671) 2,372,045 | cooooocienns | e 405,790 | ............ 405,790 XXX L......
76169B 10 2| REXNORD CORP NEW. . | 04/26/2016. | BONY... .142,300.000 3,073,355 XXX 2,907,189 2,578,476 328,713 328,713 2,907,189 166,166 166,166 XXX L
806857 10 8| SCHLUMBERGER LTD. . | 04/13/2016. 0,000.000 XXX 3,487,500 278,989 278,989 3,766,489 19,847 119,847 XXX L
48833 10 0 [ WEATHERFORD INTERNATIONAI .| 04/08/2016. .100,000.000 XXX 1,081,000 839,000 242,000 | ..oovoveveveveiererenninns [ o | e 242,000 | .....ooovovereriririninens ....1,081,000 (358,016) (358,016) XXX u
G97822 10 3 |PERRIGO CO . | 04/22/2016. | BONY......ccocvummiricnirirmriicncrreniicscineniins | eevinen30,000.000 ....3,759,476 XXX ....4,936,089 ....4,341,000 595,089 595,089 ..4,936,089 | ..o reeeen(1,176,613) | ........(1,176,613) 4,350 XXX U.....
008916 10 8| AGRIUM INC C| 06/03/2016. | VARIOUS. 874.000 | oo 100,960 XXX | 105,257 16,695 (336) (X0 R [ 105,257 (4,297) (4,297) 576 XXX Lo
063671 10 1| BANKMONTREAL QUE........ooovvirmrerernrirererirennns A| 04/04/2016. | CIBC 577.000 45,453 XXX 45,976 45,052 924 924 45,976 (523) (VX 485 XXX L.
064149 10 7 [ BANK NOVA SCOTIA HALIFAX. .| C| 06/13/2016. | VARIOUS. 2,080.000 | ..oovveenan 133,094 XXX 91,331 60,112 (25,285) (25,285) 91,331 [ oo [ e 41,763 | oo 41,763 2,249 XXX L
103309 10  0|BOYD GROUP INCOME FD.. C| 04/04/2016. | LAURENTI 337.000 24,897 XXX 21,211 0 21,211 3,686 3,686 26 XXX L
112585 10 4 | BROOKFIELD ASSET MANAGE C| 06/23/2016. | RETURN OF CAPITAL 20,475 XXX 20,475 15,292 0 20,475 0 XXX L
124900 30 9| CCL INDUSTRIES INC . | C| 05/04/2016. | VARIOUS, 548.000 | ..oooovevenens 130,531 XXX | 113,673 7,853 (1,221) (4172} i I [ RRRTTA T O 16,858 | ccccovceen. 16,858 XXX U......
125491 10 O|CIFINANCIALCORP ..o C| 05/05/2016. | VARIOUS..........ccoooomrincriiriincriennines 14,131,000 | e 380,703 XXX | e 472,918 | o 363,650 | ..corrennn 40,985 80,985 [ i [ 472,918 | s (92,214 | (92,214) XXX U.....
136375 10 2| CANADIAN NATL RY CO....ccovervreverrrerereriiseserirsenenes C| 04/04/2016. | CIBC. e1,231.000 | e 100,159 XXX | 102,857 95,218 7,639 KIS SRR IS, 102,857 (2,698) (2,698) XXX L......
136385 10 1| CANADIAN NAT RES LTD.....ooormrerircreierereierrnrenins C| 06/01/2016. | VARIOUS.........covveerereierrereiiinereiinns 2n4,023.000 | e 139,153 XXX | 121,615 | s 121,615 (U1 [OUPOPORON ER 121,615 [ oo [ i 17,538 | i 17,538 XXX L.
13645T 10 0| CANADIAN PACRY LTD... C| 04/04/2016. | VARIOUS, 262.000 45,355 XXX ] 61,253 | ....cocccvennu 46,303 | .ccovvi 14,950 <......14,950 61,253 wervveennnn(15,898) | ............(15,898) XXX L
151350 10 9| CENOVUS ENERGY INC . | C| 04/04/2016. | CIBC 2,246.000 37,374 XXX 39,305 39,305 0 39,305 (1,931) (1,931) XXX L
172454 10 0| CINEPLEXINC. C| 04/04/2016. | CIBC........oevvuvcrirrrincriscriscriserincnines | sveerieeennn 1,009,000 | e 50,726 XXX 49,920 0 49,920 807 807 XXX U.....
194693 10 7| COLLIERS INTERNATIONAL GROUP ......ccoccvvvmvenene C| 04/04/2016. | CIBC. 281.000 13,377 XXX 16,871 0 16,871 (3,495) (3,495) XXX U......
249906 10 8 | DESCARTES SYS GROUP INC..........cconuvrvevrerreenennnen. | C| 04/04/2016. | CIBC e LATT.000 | e 37,825 XXX 36,549 0 36,549 1,276 1,276 XXX U.....
25675T 10 7| DOLLARAMA INC. C| 04/04/2016. | CIBC. 416.000 38,612 XXX 30,640 0 30,640 7,972 7,972 XXX U......
33767E 10  3|FIRSTSERVICE CORP...... A| 04/04/2016. | CIBC. 325.000 17,169 XXX 17,065 0 17,065 103 103 47 XXX u
351858 10 5| FRANCO NEVADA CORP. . | A 04/04/2016. | CIBC 2,889.000 227,079 XXX | 183,046 | ..ccooveneen 150,148 (1,613) (1613) | oo | e 183,046 | ..o [ i 44,033 | oo 44,033 | oo 824 XXX L
375916 10 3| GILDAN ACTIVEWEAR INC .| C| 04/04/2016. | CIBC 597.000 23,886 XXX 21,905 8,340 (108) (108) 21,905 1,981 1,981 62 XXX L.
39945C 10 9| CGI GROUP INC C| 04/04/2016. | CIBC........cooververnrrreernnrreerrserrerecneeenes | servrerinnenns 1,500,000 [ ovovovncinnnd 93,164 XXX 89,760 0 89,760 3,404 3,404 XXX L.....
45823T 10 6 |INTACT FINL CORP SUB RCPT........cocvvverrrreirrrnreanns C| 04/04/2016. | CIBC. 658.000 59,940 XXX 55,410 0 55,410 4,530 4,530 382 XXX U....
554282 10 3| MACDONALD DETTWILER & ASS.........cocvvvevererererinenens C| 04/04/2016. | CIBC 434.000 36,450 XXX 39,990 36,135 3,856 3,856 39,990 (3,540) (3,540) 321 XXX U......
56501R 10 6| MANULIFE FINANCIAL CORP ........cccccuuvimuruicnerrennnner | C| 06/09/2016. | VARIOUS 9,236.000 | ..ccovvvunee 169,939 XXX | e 196,698 | .....cccooeon. 191,555 5,143 5,143 | i | e 196,698 (26,759) (26,759) 2,523 XXX L
68272K 10 3|ONEX C| 04/04/2016. | CIBC. 624.000 48,736 XXX 52,130 0 52,130 (3,395) (3,395) XXX u
717046 10 6 | PEYTO EXPL & DEV CORP NEW........ccommrvrirmernrirncnnns C| 04/04/2016. | CIBC........oovvrrerverreeenrrrirrnnrrerecreienes | verrrirennnen 1,222,000 [ covivoiiinnnd 32,613 XXX | 43,203 | oo 30,391 | oo 12,812 ..12,812 43,203 rerrrereneen(10,891) | i (10,591) | v 520 XXX U,
739721 10 8| PRAIRIESKY ROYALTY.......ccocccommmveivmrmreirenvrceisennecennne | G| 06/22/2016. | VARIOUS.......coooicreverciens 1291120 | 30,948 XXX 43,537 28,301 | cooverrrenes 15,236 ....15,236 43,537 cereennnn(12,689) | ...........(12,589) (965) XXX U......
743396 10 1|PROGRESSIVE WASTE SOLUTION ........cocovvvvvviviviinnns C| 06/01/2016. | VARIOUS, 2,997.000 | .............. 122,741 XXX | 122,741 0 [ | e 122,741 (U [ 177 XXX L....
76131D 10 3| RESTAURANT BRANDS.........cocoumrvieriineriereisniieneins C| 04/04/2016. | CIBC 454.000 23,052 XXX 25,113 23,495 1,618 1,618 25,113 (2,061) (2,061) | oovererienes 165 XXX L.
775109 20 0| ROGERS COMMUNICATIONS .... . | C| 04/04/2016. | CIBC 988.000 52,040 XXX 50,766 47,147 3,619 3,619 50,766 1274 1,274 978 XXX L
780087 10 2 |ROYAL BK CDA MONTREAL QUE .| C| 04/04/2016. | CIBC 677.000 50,742 XXX 47,696 0 47,696 3,045 3,045 XXX L
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Statement for June 30, 2016 of the AFF"—IATED FM INSURANCE COMPANY
SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.CV. 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.J/A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
81373C 10 2| SECURE ENERGY SERVICES INC ......ccccccomuvrverrennne | C[ 04/19/2016. | VARIOUS........oovcrvrirrcrirircriirieereins v 24,461,000 | oo 206,315 XXX | e 255,409 | ..coovcrenene 177,316 54,399 54,399 255,409 cerrreeennn(49,094) | ... (49,094) | .......... 1,837 XXX U....
867224 10 7| SUNCOR ENERGY INC cerverereeenns | C| 04/04/2016. | CIBC 460.000 16,417 XXX 15,907 6,821 265 265 15,907 510 510 | oo 189 XXX L.....
891160 50 9| TORONTO DOMINION BK ONT........occcccccvecccccccccscricrs C| 04/04/2016. | CIBC cooveenene1,719.000 XXX 90,169 0 90,169 6,390 6,390 XXX L.
89156V 10 6 | TOURMALINE OIL CORP.......ccoeerevmmrrrererrererenrnrireneens C| 04/04/2016. | CIBC 757.000 XXX 21,895 6,012 1,925 1,925 21,895 (2,636) (2,636) XXX U.....
G60754 10 1] MICHAEL KORS HOLDINGS LTD ......cocccoeemvcsscnnecces | R 06/07/2016. [ BONY..ooovovvvoirrcscnnrcssnniscssiniiessnens | ceveeenni30,000.000 XXX 1,201,800 88,800 88,800 1,290,600 232,419 232,419 XXX L.
9099999. Total Common Stocks - Industrial and Miscellaneou: XXX 7,037,301 0 ( ) 0 ,409,088 393,245 XXX XXX
9799997 Total Common Stocks - Part 4 XXX ..47,037,301 0 (731,002) 0 ,409,088 ......393,245 XXX XXX
9799999. Total Common Stocks ........54,223,296 XXX c51,814,206 | ......... 47,037,301 | ........(731,002) | ..o 0 (731,002) 0 [..51,814.206 | ..ccooooeoerenn 0 [ 2,409,088 | ......... 2,409,088 | ......393,245 XXX XXX
9899999. Total Preferred and Common Stock coenn54,223,296 XXX ceennn51,814,206 | ... 47,037,301 ceeeenn(731,002) [ 0 [0 (731,002) 0 [ 51,814,206 | .o 0.....2409,088 | .....2,409,088 | ....393,245 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks .......148,983,408 XXX ... 147,502,285 | ....... 108,972,062 ...(731,002) | ..........(243,697) | ..ocooevvvevennn 0 (974,699) 0] ......146,158 459 0 2,824,948 2,824,948 | ...1,811,367 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....17.




statement for June 30, 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 June 30, 2016 of the AFFILIATED FM |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Cash Equivalents (Schedle E Part 2 Type)
000000 00 0 |SHINKIN CENTRAL BANK............. 1,500,000 07/14/2016...
48802W H2 7 |KELLS FUNDING, LLC.......cccrvvurnvn. .998,222 ....998, 09/16/2016...
8672E2 J7 4 |SUNCORP METWAY LTD.... 09/07/2016...
000000 00 0 | SKANDANAVISKA ENSKILDA BANKEN 06/24/2016...
000000 00 0 |DEN NORSKE BANKOSLO............. s 06/24/2016...
000000 00 O |RABOBANK NETHERLANDS s 06/24/2016...
000000 00 O |HSBC SECURITIES,INC s 06/24/2016...
000000 00 0 |MIZUHO SECURITIES USAINC..... 06/24/2016...
000000 00 0 |MIZUHO SECURITIES USAINC..... 06/24/2016...
000000 00 0 |NATIXIS NEW YORK BRANCH....... 06/24/2016...
000000 00 0 |NOMURA SECURITIES. 06/24/2016...
000000 00 O |PERSHINGLLC. 06/24/2016...
000000 00 O |SOCIETE GENERALE NY BRANCH 06/24/2016...
000000 00 0 |NORDEA BANKNEW YORK......... ...1,000, .....1,000,000 |06/24/2016...
000000 00 O |DEUTSCHE BANK SECURITIES INC 1,925,134 |06/24/2016...
000000 00 0 |AUSTRALIA NEW ZEALAND LONDON............. s 06/24/2016...
000000 00 O |BARCLAYSBANKPLC........ s 06/24/2016...
000000 00 0 |BANK OF MONTREAL, LONDON 06/27/2016...
000000 00 O |NATIONAL BANK OF CANADA LONDON . 06/24/2016...
000000 00 0 |STANDARD CHARTERED LONDON 800,000 06/24/2016...
140212 07 7 |NATIXIS FINANCIAL PRODUCTS LLC........... ,000,000 . 07/25/2016...
22532X DL 9 |CREDIT AGRICOLE CIB, NY........ 500,000 ....500,000 | 07/06/2016...
06053P NP 8 | BANK OF AMERICA CHARLOTTE cierneresenssnssnssnssnensssesen | Gunvernerees | ossrssenssensnssssnnes | crsesessensssenas 1,000,000 1,000,000 |09/06/2016...
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) s 37,921,638 ...37,921,638 XXX
9999999. Totals et s 37,921,638 | ..o 37,921,638 XXX
General Interrogatories:
1. Total activity for the year: Fair Value $.....(7,891,705)  Book/Adjusted Carrying Value $.....(7,891,705)
2. Average balance for the year: ~ Fair Value $.....45,340,323  Book/Adjusted Carrying Value $.....45,340,323
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....37,921,638 NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §.......... ONAICS: §......... ONAICE: §.......... 0

QE10



statement for June 30, 2016 of e AFFILIATED FM INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
General Interrogatories:
1. Total activity for the year: Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

QE11



Statement for June 30, 2016 of the AFFILIATED FM |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
BANK OF AMERICA (OPERATING).........cccccoeervrennne. HARTFORD, CT. (257,748) XXX
BANK OF AMERICA (CDR CLAIMS)..........cocoovvieiciciencns HARTFORD, CT. (9,458,597) | ............. (12,568,269) | ............. (13,752,118) | XXX
BANK OF AMERICA (CDR AP).......oooeruenriieriineiiiniines HARTFORD, CT. (259,273) XXX
JP MORGAN CHASE NEW YORK, NY. 0.280 6,855 63,302,403 | ............. 73,509,180 | .............. 75,329,420 [ XXX
ROYAL BANK (RES ACCT) TORONTO, ON, CAN 0.700 6,850 5,600 1,364,874 2,083,620 [ XXX
ROYAL BANK (USD) TORONTO, ON, CAN 7,391,138 7,403,618 3,732,663 [ XXX
ROYAL BANK (LOSS PAY).....cvvvuerririeenmsneeerissenenes TORONTO, ON, CAN 9,025,197 6,696,859 8,031,863 [ XXX
RBC INVESTOR SERVICES...... TORONTO, ON, CAN 279,006 291,545 | XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX (38,609) (34,568) (52,091) | XXX
0199999. Total Open Depositorie: XXX XXX 13,705 5,600 69,983,517 6,371,694 XXX
0399999. Total Cash on Deposit. XXX XXX 13,705 5,600 69,983,517 6,371,694 XXX
0599999. Total Cash, XXX XXX 13,705 5,600 69,983,517 | .....ccccoo.n. 76,371,694 XXX

QE12
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Statement for June 30, 2016 of the AFF"—IATED 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 Gov: ent Bonds - Issuer Obli

CANADA GOVT...oooiiiiisiinisiiensssesessrissessnisnssnssseensnes | ........... ‘ 06/07/2016. 0.500 |08/11/2016... 949,473 346
0699999. All Other Government Bonds - Issuer Obligations...........cocvevieeriisnennes 949,473 346
1099999. Total - All Other Government Bonds 949,473 346
Total Bonds

7799999. SUDLOLaIS = ISSUET ODIIGAIIONS. ... eureresesete ettt ee 949,473 | oo s 346
8399999, SUDLOAIS = BONGS..... . eutieiiiteissre sttt s 949,473 | oo 346
8699999, TOAl - CASN EQUIVAIBNTS.........o.eveiveiieeiiiiis sttt bbb s 4 s s sk s bbbt e H4eeE b0 A8 e R bR bbb bR bbb st o441 e R s oAb AR st | sbbenten s neeas 949,473 | oo s 346
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