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Statement for June 30, 2016 of the FACTORY M UTUAL INS U RAN C E CO M PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS et | sresneed 4,029,163,087 | ...voveerreniereirerreeieens | e 4,029,163,087 | .......... 3,890,763,372
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvveerceiiiiie ittt sttt nes | shsessessse s st sententeens | setbseses et enine | eebrens et L0
2.2 COMMON SOCKS.....uveurvrrirrerereesnsesessissssssessessssssssseesssssssssessesssssssssessssssessassnsssssessensnsses | sessssans 8,404,956,486 |.......coovevrrerrireireinieinen | e 8,404,956,486 | .......... 8,203,540,277
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 ($.....188,558,503), cash equivalents ($.....238,601,266)
and short-term investments ($.....320,078,444)...........c..oovoeeoereeeeoeeeeeeeeeeeeeeeeeeeeeeeeesveeeeeereens | eoeerieeninns T47,238,213 | coooeeeeeeeeceeeeeeeeenes | cevereriei 747,238,213 | ............. 783,747,440
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 inVEStEd @SSELS........curvireieicriceirieeseri sttt sensessnes | nesirees 1,856,472,045 | .....ooocvererireerirnerinenens | v 1,856,472,045 | .......... 1,820,680,134
9. ReCeivables for SECUMHIES. .........ruuuiuiiiiiiiiiriirrr s | erisesiesirens 50,135,176 | oo | cereieiienes 50,135,176 | ...ccevvvrenne. 1,341,262
10.  Securities lending reinvested collateral @SSEtS..........covvieirriiirieieeiseeie e esees | sereesnienies 54,808,680 |.......coeerrerreriririeneiiens | e 54,808,680 | ...t 63,105,725
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)......cccviveeireieieiesieeeseesereieniens | eveeenes 15,142,773,687 | oo 0] e 15,142,773,687 | ........ 14,763,178,210
13. Title plants less §.......... 0 charged off (for Title INSUETS ONIY).......c.ccveviierreieieissieseseissieieies [ e esssssssesesens | enssessesssssssessessssessessesses | svvesssssssessessssessesseeensQ | evesnssesesessssssesesnssnnes
14.  Investment income due and accrued ....49,370,381
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........cceeevees | covvvrinnnes 927,717,218 | v 38,641,848 | ............. 889,075,370 | ............. 481,286,202
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 ($.......... [0) F—
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS.............cceviveiercreisiee e | everssssesaenns 76,569,032 | ....oocveeeieieieieieieien | e 76,569,032 | ...coveene 66,544,914
16.2 Funds held by or deposited with reinsured COMPANIES............ccoevrvereeereierereeieieenes | e 14,349,397 | ..o | e 14,349,397 | ... 21,415,939
16.3 Other amounts receivable Under reiNSUraNCE CONMTACES.............cuuuirurreiririieiieiieriienes | rerireniesiessiessississiesens | ceressessensessenssssssssinens | oereesiesiessesseessensses (0
17. Amounts receivable relating to UNINSUTEA PIANS............c.cveiiveiieieieieie et sesenas | setsssssessessssessesssssssessens | sessssssssessesssssssessessnsens | sbesesssssesessssessesssanes (0 TR
18.1 Current federal and foreign income tax recoverable and interest thereon.............ccccveeevcveens | cevvevevnn. 155,220,060 | ...cocoveverererircreereeeiees | cvereienas 155,220,060 | ............. 105,347,581
18.2 Nt defEITed 1aX @SSEL........ccuuiiiiiiiiirirr st | shsesbise bbb st sbiens | senbienssnnss st nenine | erirenis s (O OO
19.  Guaranty funds receivable or 0N AEPOSIL............ccuiueieiieriirieicet e ssssenas | sesesssaessenieaas 101,490 | .oovieeceeeeesiens | e 101,490 | .ovvvieee 130,896
20. Electronic data processing equipment and SOftWare............ccccueueririeeneeieseeesse e | cvveireiesienns 35,270,523 | ....covevev 32,482,412 | oo 2,788,111 | oo 2,680,104
21, Furniture and equipment, including health care delivery assets ($.......... 0)ereereierereseenes | e 22,937,042 | ... 22,937,042 | oo (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.............cccvuereverieiieieeieecesisieceeens | v 151,250,367 | ...coevneve. 21,930,072 | ..o 129,320,295 | ...ooevveie 70,513,392
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..........covvvvieieesiieeseeiee e | cvsnissiennas 384,391,901 | ............. 259,177,937 | .covnne 125,213,964 | ............. 122,428,209
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)..........cvueererirnrireieinernseseess s ssessssesessssssssssssssesssssnns | seseenne 16,958,056,544 | ............. 375,169,311 | ........ 16,582,887,233 | ........ 15,682,895,828
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........c.ecurrurres | corerreeneereinnesneereiseesnnenees | eerresneeseessseesseesssesssnsns | sesesesssssssessssessesssssens (01 U
28.  Total (LINES 26 NG 27)......crvuiereririireeeiieesneieesessesesessssssssesessesssssssssesssssssssessssssssssssssessesses | seeeenns 16,958,056,544 | ............. 375,169,311 | ........ 16,582,887,233 | ........ 15,682,895,828

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
25071, PENSION @SSEL.........eeeeeeeeeeeeeee ettt ettt e e sttt ettt sesests e st sesesssnsnenensnenenenenenes | reseseseinns 225,766,046 | ............. 225,766,046 | ..coccvvveveeceen [0
2502. CSV lifE INSUFANCE. .....vevererarirereseesserisesessesiss s esss st sst st sssstsessssssnses | sesssnsessenens 98,679,968 |.....oocvvrrrrrcrrreerinerines | crvreeriennns 98,679,968 | ......ccocco.... 97,177,018
2503. Cash ClIEAMNG BCCOUNES.........veuurrrurrrseresersseesseseseesessessssesssssessessssesseessesssssssssssssssssnnssss | seessnsesssnens 17,162,233 | oo | oeeveseeinees 17,162,233 | .oovvveeens 15,070,165
2598. Summary of remaining write-ins for Line 25 from overflow page..........ocoveevveveveievienieiiens | vevreirsiennns 42,783,654 | ......o.c..... 33,411,891 | oo 9,371,763 | oo 10,181,026
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE)......c..cverurmmreresiiresecessensssesessssnssseees | senssseseeans 384,391,901 | oo 259,177,937 | oo 125,213,964 | ......ccco... 122,428,209




Statement for June 30, 2016 of the FACTORY M UTUAL INS U RAN C E CO M PANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Losses (current accident Year $.....542,355,305)...........ccumrrrrcrrenrsreiissessesssssessssssssesssssssssssssssessssssesss s ssessssesssesssssenssssaans | tessessseseesssssenes 2,003,782,373 | oo 1,930,207,036
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES.........ceuurirriririiereireireieeeeetee st ssssessenes | eesessssesseenssssseens 295,041,290 | ..o 32,804,780
3. LOSS QAJUSIMENE EXPENSES......cocviieeiiieteiiseieisise sttt b bbb s bbb st s bbb s s s s b b st s s e s s st b s st n s snsebansntes | ansetesensesesaneterans 174,437,734 | .o 155,342,000
4. Commissions payable, contingent commissions and Other SIMIlAr CRAIGES. ..o sesseseesstsesseens | seseessesessessssssesssssssssessassssssnssass | sessessassssssessassssssssesssssessessesens
5. Other expenses (excluding taxes, ICENSES AN fEES).........ccvveveviuiieieciercie ettt st ssbenas | evssesaesesssssessesas 421,489,020 | ..ovoveveririinnn 474,196,899
6. Taxes, licenses and fees (excluding federal and foreign INCOME tAXES)........cuuvrrerurrerienierriniinrire e seeessssesesssssssssesss | sessessssessnsssessessnes 22,265,095 | ..o 19,491,103
7.1 Current federal and foreign income taxes (including $
7.2 Net deferred taX DMLY ....... .ottt sttt
8. Borrowed money §.......... 0 and interest thereon §.......... L0 OO BT
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....465,318,863 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).........cccceeviviiiciiiceieeeeeeeeees | vveisiieseenenns 1,665,124,433 | ..cocovvveviern 1,415,616,390
10, AQVANCE PIEMIUM. ....vuvviririiiseiseiseesesesseesessstessesse st sssessee s est et et s s s s s s st s s e s st s st n s s bse s et st essessntensens | evsesssssnsessessnsnnsantes 2,328,167 | covvevereerieieinns 11,292,777
11.  Dividends declared and unpaid:
1111 SEOCKNOIABTS. .. ...t | e bR e bbbt | Heseni bRt
11,2 POICYNOIAETS. ..ottt et b bbb bbb s s st b bbb s st bbb s b et s e s b st e sassnas | ebessssesessnsesnssssesessetessssnsesasntes | shesessnsesessstesessnsesasnsesesseses s ene
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........cvurivrireieircreeeiieisese st es s s sssssans | eevenes ....292,691,576 | ........ ....228,871,494
13.  Funds held by company Under reiNSUrANCe trEAHES...........cocviiveviiiieiriee ettt es s sesns | sosebessssssessssesesssenns 7,183,281 | oo 7,244,294
14.  Amounts withheld or retained by company for 8CCOUNt Of OthEIS..........c.ccuiveieiieiieee et sss s sessens | eveesssessssaesssssaesees 8,550,926 | .....cccoovvereririrnnn 14,682,459
15.  Remittances and items NOL AlOCAIEA.............ccceiieiiicicece ettt es s snsesns | sesebessssesessnsesesntenas 3911715 | oo 4,210,062
16.  Provision for reinsurance (including §.......... 0 CEIEITIEA).....vcvicvcverevctce ettt ettt s et assenas | sesssesaeseesnsnseenes 88,424,768 | .......coccvvverrerrnn 88,424,768
17.  Net adjustments in assets and liabilities due to foreign EXChaNge ratES...........c.ccuiveicverieieeeeeee ettt | evrassaese s seseenes 160,214,236 | ..cocoovvvererrnens 180,044,583
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, SUDSIAIANES AN AFfIlIALES...........ovrerieerrririe ettt ettt stenens | seesessessens e sses s st es sttt entes | Hressestentes st sttt en s
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 SECUMEES. ......cucvuevecveieieeieictsite ettt bbbt bbbt s s bn s st ssssnss | seesessesssssessssissenes 30,301,561 | cooovveereerieine 11,264,301
22, Payable for SECUMHIES IENGING.........c.cvueveiciiecieeicetece ettt ettt s st st s ssnsessesans | seesssesssssssssssssenes 54,808,680 | ...ccccevrrerrrennnd 63,105,725
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-inS fOr lIADIIES. ...........overureierreeeeee ettt sttt senta | snssessenssnssssssnssnena 47,208,017 | oo 45,210,156
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25)...........ovuriierrereinrirrieee s sseesseesesesssnses | seeeesessesssseeees 5,733,841,188 | oo 5,136,241,827
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 5,733,841,188 | oo 5,136,241,827
29.  Aggregate write-ins for SPECial SUMPIUS FUNGS..........c.cviviveieiciccc ettt s bbb sssessesssns | ssssssessessssessessessesssssssessssenea 0 | oo 0
30, COMMON CAPIAI SLOCK.......cueceuririeceeireiieese e sttt et st et f b5 s bbb s s b et ees | £iebsesteetaebsessess st et e st enb et sestesss | eesessstnesestessaes st essanb et sensentas
31, PrEferred CAPItAl SLOCK.........ccvueiciiteiieicici sttt bbbttt s s bbb n s bt s e baes | ebsebisbena s s et st e st st n b s betena | Hebestesses et st e s bt n st nas
32.  Aggregate write-ins for other than special SUMPIUS fUNDS............ccciiiveiiiiiic et bsssnies | sressessssssesses s sessenas 1,250,000 | ..oovvrecreeie 1,250,000
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. ..........cvueiciiieieic ittt ettt et es s bbb s s ssesas | absebsssssessesssssssessessssestesebsssenss | sessssessesnsantesessssessessessssnsenss
35, UN@SSIgNEd fUNAS (SUMPIUS)........cvivireiieisiiiieiieie sttt sttt bbb bbbt en s b b en e sannas | sbsnbensessnsnans 10,847,796,045 | .....coccvevveve. 10,545,404,001
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, 18SS 36)........c.cvuereriurirrireirisiisseieissiesses et ssessssessesssssssassessess | srsssessassessnsans 10,849,046,045 | .....cocevnenen. 10,546,654,001
38, Totals (PAge 2, LiNE 28, COL. 3).....cuuiuuriuieueireiieieieiieeiseieisses bbbttt nienns | biebsessentenienas 16,582,887,233 | ...cvcvvvvinnee 15,682,895,828
DETAILS OF WRITE-INS
2501, MisCellaneous aCCOUNES PAYADIE...........ciuiueireiiiiieie ettt bbbttt bbb n s ssenas | ebsessnsensessesnsensenes 50,995,017 | covvreereierrririnan 48,999,156
2502. SSAP 92 defined benefit plan Contra IADIIILY............c.eueiiuriiirc s | sebee e (3,789,000) | ..o (3,789,000)
2503, bR E £ R b R SRR
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)
32071, GUAANTY TUNDS......oueireicicieec et s s s bbb nn
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8DOVE)..........ccevercuiieieieiiisiesesiscieses s tesiess s ssss s ssesessssessssasssnenes

Qo3




Statement for June 30, 2016 of the FACTORY MUTUAL INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.............. (WItteN $..... 1,484,277 AB0).........cooeeeeeeeeeereeeeeseeeeeeees s eessees e sess s s s s sssinnss | evieesiens 1,294,613,053 | ........... 1,271,521,218 | ........... 2,624,437,845
1.2 Assumed........ (WIIEEN $.....758,858,288)........ccveeeeereeeeseesese s sssesssss s ssssss s ssesssssssssssssssessssssssssnsssssansns | sevsesssssnss 673,528,730 | .............. 646,476,783 | ........... 1,323,739,512
1.3 Ceded . (written $.....615,380,790).... 589,894,877 |.. ....581,345,270 ..1,163,942,245
14 Net.....oone. (WHIEEN $.....1,627,754,958).......ooevoeeeeeeeteeeeeieeestse e saes e ssssss s sees s s sssssssssnssesssssnsasnans | ervessenees 1,378,246,906 |........... 1,336,652,731 | ........... 2,784,235112
DEDUCTIONS:
2. Losses incurred (current accident year $.....880,585,084):
2.1 DIFBCL. .ttt sttt sttt | errentenseees 654,883,908 |.............. 686,747,363 | ........... 1,145,143,166
2.2 Assumed ..336,096,790 | .. ....349,581,608 871,334,042
2.3 CBUBH. ..ottt sttt nis | drententinias 148,289,192 | .............. 322,316,785 | ....cccouue.. 504,775,678
2UANEBE ...t et s st e st e en st saessastnsaens | eveensnsanes 842,691,506 |.............. 714,012,186 |........... 1,511,701,530
3. Loss adjustment expenses incurred..... ....56,948,983 | .. 55,300,004 |....ccoonene 101,820,006
4. Other underwriting expenses incurred............. ..405,729,023 | .. 379,466,715 .797,935,858
5. Aggregate write-ins for Underwriting dBAUCHONS...........cccviueieicieiice e bssebenes | crebesesesssistesensseesesnaas (O o {0 IO 0
6. Total underwriting deductions (LINES 2 thrOUGN 5)...........c.cuiueiecieieiieicsetsee et | cbenaesaens 1,305,369,512 | ........... 1,148,778,905 | ........... 2,411,457,394
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).....ccvueviuieieicisicieesetese et ss s | saessesaessenns 72,877,3% | ... 187,873,826 | .............. 372,777,718
INVESTMENT INCOME
9. Net invesStmeNt iNCOME BAMEM.............cc.ovcveieieeiieeteiecte ettt sa sttt s st s sae b s eesessnaesesansans | svessnsesinaes 114,512,264 | .............. 105,638,981 | .............. 250,091,119
10. Net realized capital gains (losses) less capital gains tax of $.....38,996,000..........c..cccerrrrmrrerererenrsesnssssessesssseenes | eeveereseseniens 72,422,322 | .............. 108,440,837 | .............. 134,961,650
11. Netinvestment gain (I08S) (LINES 9+ 10).......ccvueieiiriieeieieiesie ettt ssssnns | sbessesnsnes 186,934,586 | .............. 214,079,818 |.............. 385,052,769
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off

13.
14.
15.
16.

17.
18.

19.
20.

21,
22.
23.
24,
25.
26.
27.
28.
29.
30.
31.
32.

33.

34,
35.
36.
37.
38.
39.

(amount recovered $

Aggregate write-ins for MiSCElANEOUS INCOME...........c.cviveicicieiie ettt bbb
Total other income (LINES 12 thrOUGN 14).........cvvuiirieiriee ettt st snssesnns
Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign INCOME taxes (LINES 8 + 11+ 15). ...ttt
Dividends t0 POICYNOIAETS.........cvueiiiiieieiciisiee ettt sttt bbbt
Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LiNe 16 MINUS LINE 17).....cc.cviiirieiiieiesee ettt
Federal and foreign iNCOME taXES INCUITEM. .........c.vurerrirrereniiesessieeessisessesssssssesess s essessssssessessssssessessssssessassnsans
Net income (Line 18 minus Ling 19) (10 LINE 22).......ccccvviuiieieiiiiisieeississes st ssessessssenees

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDET 31 PHOT YEAI.........c.vvurrerireiereerernerneeseessissssseesesseesssesesesssssessessessssens
NetinCOME (frOM LINE 20)........cuueuiiirieiieieiesieie ettt bbb sns
Net transfers (to) from Protected Cell accounts.............ccoevveveieereeiecreinennnes
Change in net unrealized capital gains or (losses) less capital gains tax of $.....9,350,000.
Change in net unrealized foreign exchange capital gain (I0ss)................
Change in net deferred INCOME tAX.........c..ciiiuiieiiei et en s
Change iN NONAAMIEA BSSELS.........uruuruuriueiereerrie ittt sttt
Change in provision for reinsurance.
ChanGe iN SUMPIUS NOTES.......oureueuiereeeseiseeeee sttt et bs bbb b s bbbt ees
Surplus (contributed to) withdrawn from protected cells
Cumulative effect of changes in accounting principles
Capital changes:

32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)
32.3 Transferred t0 SUIPIUS.........c.cviveieeiciciite ettt bbbt bbbt
Surplus adjustments:

331 Paid N s

33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from CaAPIAL.......c.cceieieieiieiecse ettt
Net remittances from or (to) Home Office
Dividends to stockholders
Change iN rEASUNY STOCK. ......vuurvrieeririseiesisiei sttt sttt nen
Aggregate write-ins for gains and [0SSES IN SUMIUS..........c.urvriverreieuriieieeie ettt bes
Change in surplus as regards policyholders (Lines 22 through 37).........
Surplus as regards policyholders, as of statement date (Lines 21 plus 38)..........ccceevererrerierereisieseseis

................ 11,955,362

....31,456,236 | ...
............... (11,197,315)
................. (9,242,383)

................. (5,299,017) e 4,081,473) ..o (14,981,304)
................. (5412,570) (4,153,937) | oo 15,222,480)
.............. 254,399,410 | ...........397,799,707 |.............742,608,007
.............. 254,399,410 | ...........397,799,707 |.............742,608,007
................ 56,080,349 | ..............93,070,282 | .............192,528,895
.............. 198,319,061 | .............304,729,425 | .............550,079,112
......... 10,546,654,001 | ........10,141,845,737 | ........10,141,845,737
.............. 198,319,061 | ............304,729,425 | ............550,079,112

..719,694,978
(48,971,050)

................ 30,428,567
................ 21,349,028

............... (23,273,140)

...... (65,463,722)
(108,354,238)
................ 60,707,000
................ 18,777,107
..(36,502,309)

............... (14,434,686)

...... 302,392,044 | ..

.363,957,808

404,808,264

......... 10,849,046,045

......... 10,505,803,545

......... 10,546,654,001

DETAILS OF WRITE-INS

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from oVerflow Page...........ccccovrerrrininienrininensssescssessessese e
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)..........

1401.
1402.
1403.
1498.
1499.

MisCellaneous EXPENSE. ........ocuveeereereencrnemeieereireieenenns
Balances charged off........
LOSS ON fOrIGN EXCRANGE. ..... .o ettt sttt
Summary of remaining write-ins for Line 14 from oVErfloOW PAGE..........coueriiinieieieiree s
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

(5,299,017) | ...

.(17,389)
...(1,265,990)

3701.
3702.
3703.
3798.
3799.

SSAP 102 and SSAP 92 amortization / actuarial (I0SSES) GAINS..........ccceveeeverereiriieesiere e aeses

Summary of remaining write-ins for Line 37 from overflow page.
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0OVE).......cccueviiieieriiiiiiiescte ettt sb e eb s erennaes

................ 11,955,362

............... (14,434,686)
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Statement for June 30, 2016 of the FACTORY M UTUAL INS U RAN C E CO M PANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net O FEINSUIANGCE. ...........ceuivreeeiieeeecte ettt et e s snsstssnssesssnsnsans | seetesens 1,271,962,863 | ......... 1,290,007,687 | ......... 2,869,901,626
2. Netinvestmentincome.... .145,563,865 129,971,225 292,639,585
3. MISCEIIANEOUS INCOME........ueuerieeiereiettieee sttt s ss ettt ssenseenetents | netsssesssssces (5,412,570) [ oovovverenees (4,153,937) | .ovrvennee. (15,222,480)
4. Total (LINES 1 tTOUGN 3). ..ttt sntnes | nsins 1,412,114,158 | ......... 1,415,824975 | ......... 3,147,318,731
5. Benefit and 10SS related PAYMENLS............c.civiveveeiciceeie ettt sse s senaenes | saesessinans 511,817,399 | ............ 532,993,392 | ......... 1,318,632,105
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 dedUCHIONS............ccccvueveeviveieercieieee et | cvereesnaad 493,486,753 | ............ 507,450,497 | ............ 877,928,844
8. Dividends paid t0 POICYNOIAETS. ........vueveeiriirieiieie sttt ess e s sensanses | sssessessssensesessnsessesnsans | sbsessssassesessssessesnssnsans | eossssstessessnsessessessnsnssans
9. Federal and foreign income taxes paid (recovered) net of $.....62,628,455 tax on capital gains (I0SS€S).............coovvve. | corrrrennes 144,948,828 | ............ 264,411,581 | ............ 417,961,540
10, Total (LINES 5 HrOUGN 9).....cuvvuiiriircicieeice bbbttt bbb | cbisnens 1,150,252,980 | ......... 1,304,855,470 | ......... 2,614,522,489
11. Net cash from operations (Line 4 MiNUS LINE 10)........ccceurirriiueieiiiisieeieisee ettt ssse s sesssns | sressesnsan 261,861,178 | ............ 110,969,505 | ............ 532,796,242
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONMAS. ...ttt Rttt | eninns 1,051,616,648 | ......... 1,214,976,828 | ......... 2,499,181,870
12.2 Stocks........... 513,579,354 490,199,964 .750,464,273
12.3 Mortgage loans
124 REAIESIAIE. ...ttt R bbbt
12.5  Other INVESIE @SSELS......cvuuivruiirciierieri ittt bbbt | reeisnsisees 34,006,371 | ..coovvennes 53,752,075 | ...cccouee. 120,620,619
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments............cccoccceveicriniecvescieies | v, (VAR T )| - (13,660) | ..covverrrrren. (26,616)
12.7  MISCEIIANEOUS PrOCEEUS........covveviiriieiireie ettt a bbbt s b saebennsesenas | snbesensesens 27,334,305 | ..o 30,956,372 | e 6,031,145
12.8  Total investment proceeds (LINES 12.110 12.7)....c.cviiiirieieicieiee et sssessesssssees | sessesees 1,626,508,801 | ......... 1,789,871,579 | ......... 3,376,301,955
13.  Cost of investments acquired (long-term only):
131 BONMAS. ..ottt bRttt nntnnts | nnians 1,196,338,931 | ......... 1,371,850,955 | ......... 2,881,070,590
13,2 SHOCKS. . veeeeerer ettt ettt nnennnes | srensnirens 530,082,797 | ............ 226,441,064 | ............ 792,509,622
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  Other INVESIE @SSELS..... ...ttt bbbt | frneisanisees 82,722,354 | ............ 68,917,924 | ............ 150,946,734
13.6  MiSCEllanNEOUS PPIICALIONS. ........vuiveiieciicieieiieieis ettt ettt se s sn s s snsens | ssnsesensssens 48793914 | ............ 36,431,609 | .............. 13,765,242
13.7 Total investments acquired (LINES 13.110 13.6)......vvuiririiriiiiiriseiseisese ettt essessssssssssssnees | sssinns 1,857,937,996 | ......... 1,703,641,552 | ......... 3,838,292,188
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).......ccocvvvierenenieieresseiessssisssesssssssessessssessens | cevsesinens (231,429,195 | ....cvvvvevene 86,230,027 | ........... (461,990,233)
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  DIVIAENAS 10 STOCKNOIAETS.........ceuveiercircriciiiciei ettt | sebesesenies b s st esb et eniens | sresesiesisessestesanenssnseninns | sesbesesessessesssessesenienias
16.6  Other cash provided (APPHEA).........cuuruurierieieeieeiieieee ettt | srbssnsssnens (66,941,210) | ..ovvvrennee 32,070,945 | ..oooovvinnns 41,957,622
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | c.ccce...... (66,941,210)| .............. 32,070,945 | .............. 41,957,622
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccccovvvvvens | vevereirenns (36,509,227) | ............ 229,270,477 | ............ 112,763,631
19. Cash, cash equivalents and short-term investments:
191 BEGINMING Of YA .....oieuiiieiieiieiteiteet ettt bbbttt | sbsesbaneeas 783,747,440 | ............ 670,983,809 | ............ 670,983,809
19.2  End of period (Line 18 PlUS LINE 19.1)....ccurieirrirririreinsieissississsessise s sssssessssssssessessssssessesssssssssssssssssssnssesses | ssesssssens 747,238,213 | oot 900,254,286 | ............ 783,747,440
|Note: Supplemental disclosures of cash flow information for non-cash transactions: ‘ | | ‘
20,0007 R4 E R E ek ek kbRt nteentennt s | snkienktennt st st senteentennt | cenbiensienssene ettt enttenes | eeesees ettt
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Statement for June 30, 2016 of the FACTORY M UTUAL INS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 1 - SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

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

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

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

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

State of
Domicile Current Period Prior Year
NET INCOME
(1) FACTORY MUTUAL INSURANCE COMPANY state basis (Page 4, Line 20,
Columns 1 & 3) RI 198,319,061 550,079,112
(2) State Prescribed Practices that increase/decrease NAIC SAP
(3) State Permitted Practices that increase/decrease NAIC SAP
(4) NAICSAP (1-2-3=4) RI 198,319,061 550,079,112
SURPLUS
(5) FACTORY MUTUAL INSURANCE COMPANY state basis (Page 3, line 37, Columns
1&2) RI 10,849,046,045 10,546,654,001
(6) State Prescribed Practices that increase/decrease NAIC SAP
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=8) RI 10,849,046,045 10,546,654,001

B. Use of Estimates

No significant change.

C. Accounting Policy

1-5. No significant change.

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

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

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

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

7-13. No significant change.

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

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

NOTE 3 -BUSINESS COMBINATIONS AND GOODWILL

No significant change.

NOTE 4 - DISCONTINUED OPERATIONS

No significant change

NOTE 5 - Investments
A Mortgage Loans

No significant change.
B. Debt Restructuring

No significant change.
C. Reverse Mortgages

No significant change
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Statement for June 30, 2016 of the FACTORY M UTUAL INS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 - Investments (continued from preceding page)

D.

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

(1)

NS
E LD

Description of Sources Used to Determine Prepayment Assumptions

Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, not including anticipated
prepayment at the date of purchase. Loan-backed securities are valued using an effective yield based on current prepayment assumptions
obtained from Bloomberg. Prepayment assumptions are reviewed periodically and updated in response to changes in market interest rates.

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

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized
in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a
non-recognized interest related impairment remains):

a. |The aggregate amount of unrealized losses: 1. |Less than 12 Months $
2. |12 Months or Longer $ 1,780,518

b. |The aggregate related fair value of securities with 1. |Less than 12 Months $
unrealized losses: 2. |12 Months or Longer $ 19,371,840

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.

Repurchase Agreements and/or Securities Lending Transactions

(1)

Policies Requiring Collateral
No significant change.
Collateral Pledged

No significant change.
Collateral Received

a. Aggregate Amount of Cash Collateral Received

No significant change.

|b. |The fair value of that collateral and of the portion of that collateral that it has sold or repledged |$ 54,808,680 |

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

(4)

Collateral Administered by an Affiliated Agent
No significant change.

Collateral Reinvestment

No significant change.

Collateral Not Permitted to Sell or Replege
No significant change.

Collateral Transactions Beyond One Year

No significant change.

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

No significant change.
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Statement for June 30, 2016 of the FACTORY M UTUAL INS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 - Investments (continued from preceding page)

G. Low Income Housing Tax Credits

No significant change.

H. Restricted Assets

No significant change.

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

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

Not applicable

K. Structured Notes - Not Applicable

NOTE 6 - JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

No significant changes

NOTE 7 - INVESTMENT INCOME

No significant changes

NOTE 8 - DERIVATIVE INSTRUMENTS

No significant changes

NOTE 9 - INCOME TAXES

No significant changes

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

No significant changes

NOTE 11 - DEBT

A Debt

No significant change.

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

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

POSTRETIREMENT BENEFIT PLANS

A. Defined Benefit Plan
(1)-3)

No significant change.

(4)

Components of net

Pension Benefits

Postretirement Benefits

Special or Contractual Benefits per

periodic benefit cost SSAP No. 11
Current Period Prior Year Current Period Prior Year Current Period Prior Year
a. |Service cost $ 25,098,988 |$ 27,810,500 |$ 919,220 |$ 989,500 |$ $
Interest cost 47,688,941 44,015,000 4,362,329 4,121,000
Expected return on
plan assets (81,698,370) (84,117,500) (4,191,464) (4,531,000)
d. |Transition asset or
obligation (57,000) (64,000) 874,500
e. |Gains and losses 20,982,594 2,351,000 2,422,847 2,316,500
f.  |Prior service cost or
credit 69,072 23,938,000 834,825 1,656,500
g. |Gainorloss
recognized due to a
settlement
curtailment
h. [Total net periodic
benefit cost $ 12,084,225 |$ 13,933,000 |$ 4,347,757 |$ 5,427,000 |$ $

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

(5)- (21)

No significant change.
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statement for June 30, 2016 ofthe FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

B. Description of Investment Policies
No significant change.
C. Fair Value of Plan Assets
No significant change.
D. Rate of Return Assumptions
No significant change.
E. Defined Contribution Plans
No significant change.
F. Multiemployer Plans
No significant change.
G. Consolidated/Holding Company Plans
No significant change.
H. Postemployment Benefits and Compensated Absences
No significant change.
Impact of Medicare Modernization Act on Postretirement Benefits

No significant change.

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

No significant changes
NOTE 14 - LIABILITIES, CONTINGENCIES AND ASSESSMENTS
No significant changes
NOTE 15 - LEASES
No significant changes
NOTE 16 — INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL INSTRUMENTS WITH CONCENTRATIONS OF
CREDIT RISK
No significant changes
NOTE 17 — SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
A Transfers of Receivables Reported as Sales - Not applicable
B. Transfer and Servicing of Financial Assets
(1) Loaned Securities
No significant change.
(2) Servicing Asset and Liabilities - (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
(3) Servicing Assets and Liabilities Subsequently Measured at Fair Value - Not applicable
(4) Securitized Financial Assets that Transfer as a Sale (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
(5) Transfers of Financial Assets Accounted for as Secured Borrowing - Not applicable

(6) Transfers of Receivables with Recourse - Not applicable

(7) Repurchase Agreements - Not applicable
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Statement for June 30, 2016 of the FACTORY M UTUAL INS U RAN C E CO M PANY

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

Not applicable

NOTE 19 - DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

Not applicable

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

A Inputs Used for Invested Assets Measured at Fair Value

(1) Fair Value Measurements at Reporting Date

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

discussion of each of these three levels.

Assets at Fair Value Level 1 Level 2 Level 3 Total
Bonds $ $ 63,422,018 $ 63,422,018
Common Stocks - Industrial and Miscellaneous 4,856,522,620 4,856,522,620
Common Stocks Mutual Funds 666,473,972 85,250,824 751,724,796
Total $ 5,522,996,592|$ 148,672,842 $  5,671,669,434

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

The Company has no assets measured at fair value in the Level 3 category.

(3) Policy on Transfers Into and Out of Level 3

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that
would cause an instrument to be transferred into or out of Level 3. The Company has no assets measured at fair value in the Level 3

category.

(4) Inputs and Techniques Used for Fair Value

The valuation techniques required by the Fair Value Measurements guidance (SSAP 100) are based upon observable and unobservable
inputs. Observable inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.

These two types of inputs create the following fair value hierarchy:

Level 1

Level 2

Quoted prices for identical instruments in active markets

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.

(5) Derivative Fair Values - Not applicable

B. Other Fair Value Disclosures - Not applicable
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Statement for June 30, 2016 of the FACTORY M UTUAL INS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

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

C. Fair Values for All Financial Instruments by Level
Not Practicable
Type of Financial Instrument |Aggregate Fair Value| Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
Bonds $ 4,210,502,494| §  4,029,163,088| $ $  4,029,163,088 $
Common Stocks 5,608,247,416 5,608,247,416 5,522,996,592 85,250,824
Cash, Cash Equivalents,
Short Term Investments 747,238,212 747,238,212 747,238,212
Securities Lending
Reinvested Collateral Assets 54,808,680 54,808,680 54,808,680
Total 10,620,796,802 10,439,457,396 6,325,043,484 4,114,413,912
D. Not Practicable to Estimate Fair Value - Not applicable

NOTE 21 - OTHER ITEMS

No significant change

NOTE 22 - EVENTS SUBSEQUENT

No significant changes

NOTE 23 - REINSURANCE

No significant changes

NOTE 24 - RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

A-E. No significant change.

F. Risk Sharing Provisions of the Affordable Care Act - Not applicable

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

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

significant change)

No significant changes.

NOTE 26 - INTERCOMPANY POOLING ARRANGEMENTS

No significant changes

NOTE 27 - STRUCTURED SETTLEMENTS

No significant changes

NOTE 28 - HEALTH CARE RECEIVABLES

No significant changes

NOTE 29 - PARTICIPATING POLICIES

No significant changes

NOTE 30 - PREMIUM DEFICIENCY RESERVES

No significant changes

NOTE 31 - HIGH DEDUCTIBLES

No significant changes

NOTE 32 - DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES

No significant changes

NOTE 33 - ASBESTOS/ENVIRONMENTAL RESERVES

No significant changes
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statement for June 30, 2016 ofthe FACTORY MUTUAL 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 FACTORY MUTUAL INSURANCE 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

Qo7



Statement for June 30, 2016 of the FACTORY M UTUAL INS U RAN C E CO M PANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.1
10.2

1.1

1.2

13.

14.1

15.1
15.2

16.1
16.2
16.3
17.

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 1,037,769,891
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 2,691,526,706 2,796,709,069
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 993,433,806 1,037,769,891
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 3,684,960,512 $ 3,834,478,960
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 54,808,680
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 54,808,680
Total payable for securities lending reported on the liability page: $ 54,808,680
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Securities Services 383 Madison Ave. New York, NY
RBC Investor Services 200 Bay St. Toronto, Ontario CANADA
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
JP Morgan Worldwide Securities Services Sanford C. Bernstein & Co LLP White Plains, NY
JP Morgan Worldwide Securities Services Standish Mellon Boston, MA
JP Morgan Worldwide Securities Services CSFB New York, NY
JP Morgan Worldwide Securities Services Morgan Stanley Philadelphia, PA
JP Morgan Worldwide Securities Services Goldman Sachs New York, NY
JP Morgan Worldwide Securities Services Blackrock Financial Management Inc New York, NY
RBC Investor Services BMO Asset Management Inc Toronto, Canada
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

18.2

If no, list exceptions:
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Statement for June 30, 2016 of the FACTORY M UTUAL INS U RAN C E CO M PANY

3.1
3.2

4.1

4.2

5.1

6.1
6.2
6.3
6.4

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

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0 0 0 0

Total XXX XXX 0 0 0 0 0 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
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Statement for June 30, 2016 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date
1 2 3 4 5 6 7
NAIC Certified Effective Date
Company ID Domiciliary Type of Reinsurer Rating|  of Certified
Code Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) |Reinsurer Rating
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 FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currerft Year 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|..... IS I 22,772,396 | .coovoerenn 17,544,910 | oo, 325,988 | .ooveririnnn 4,912,491 ...2,118,427
2. Alaska.......ciiien, AK]....... Lecoo | v (R4 Z ) E—— 1,845,446 | ..o 400,000 | .cooovverierrirnnns 94,917 ....2,379,289
3. ANZONA...ciieieieisesesia AZ|.... IS I 19,128,955 | ..coovvvvee. 19,588,707 | ..oovvveee. 16,465,670 | ..oovvvvvrece. 2,639,314 | oo, 9,853,776
4. Arkansas........ninnenn. AR |..... IO IR 8,188,324 | .ooovvirvi 7,199,758 | .ocvoeirrnne 4,028,852 | ..coovvrvcrirenn. 585,893 8,638,081
5. California..........ccooonrvrrrvrrnennd CA|... Lo | e 202,863,601 | ............. 197,705,595 | ....ccoouue.. 14,634,265 | ............... 20,145,490 41,146,112 .39,391,870
6. Colorado......c.cocoerrerrurnrirnnn. CO |...... Lo | o 11,069,575 | ..ccovvvnnen 10,868,022 | ...cooivrninne 4,800,705 | .cocovvrriennes 1,611,112 | e 12,361,614 | oo 32,397,264
7. ConnecticUt........c.coervrrvrrennn. CT|...... Lo | e 9,552,700 | .ovovvrvnrennn 6,318,470 | .ovvovrrrrrenes 1,269,108 | ..ocovvvrrrennes 1,130,534
8. Delaware.......ccoeeonmecnsecnneen . DE | i Lecoo | e 892,226 | ..ooovviririnne 420,353 | oo 96,024 | oo 174,017
9. District of Columbia............... DC|...... Lo [ oo 3,807,416 | oovverrne 3,641,837 | oo 1,050,720 | coooovrerrine 158,364 | ...cocovvuene. 7,063,472
10, Florida......cocevveenvrvreeriiniiens FL|...... Lo | o 74,376,762 | .oovvvrene 84,870,096 | ...oocovrennns 4,769,255 | ...ovverrins 8,800,995 20,619,690
PR €Yo (o - N GA ... Lo | o 43,093,111 | v 41,966,407 | ............... 14,016,169 | ...c.cevvveve. 3,628,388 27,968,605
12, Hawaii. .o HI....... Lecoo | e 5,838,504 | ...oovrrriin 5,444,034 | ..ovoviviis (80,094) | oo 92,021 | e 131,687
13, 1dah0...cc IDi.... Lo [ oo 4,334,819 | oo 3,422,609 | ..o | s 2,255,018 | oo 1,565,860 |....
14. lllinois... oL [ oo L... .41,243,048 ...43,658,185 | ... 5,716,734 | .. .18,503,667 ..38,367,609 48,561,376
15, Indiana......cccooeverrienrienniieiin. IN|...... L.... 21,616,368 16,232,783 | oo 1,081,599 | ..o 4,256,681 | ...coovvrenne 6,624,081 17,914,856
16, 1OWa..c.ieeeeiecreereeen A i L... 15,862,989 | ...covvvrnee. 14,948,950 | ..oooovivrirnnee 1,155,129 2,549,213 ....2,064,967 978,747
17. Kansas......ccomecvmevnernecee KS i L... 210,841,014 | oo 7,769,952 124,722 ...4,665,981 4811447 | ... 11,824,091
18.  Kentucky.....cooevvrrvrrncrcneenn KY [ L... 37,441,080 | ..ovvoereneee 23,071,365 5,539,336 2,925,292 15,416,355 | ........c.... 207,573,471
19.  Louisiana......c..coceerrrerrereenneens LA|...... Lo | o 34,882,833 | ..o 29,326,223 | ...coooovrennns 4,940,901 | oo (2,465,555) | ...ccvvnnene 20,490,110 | .ocovveennee 29,307,753
20.  Main......cocveereerierierinninnns ME ... Locoo [ oo 6,455,259 | ..oovvvieiinns 6,265,969 | ...covvrririnnene 725,166 | .o 101,542 245,350 1,985,710
21, Maryland.........ccccoonrinrinniennen. MD|... Lo | o 11,126,792 | oo 12,048,859 | .o 9,565,122 | ..o 4,919,667 25,171,194 ...24,596,890
22. Massachusetts...................... MA|...... Levoo | oo 29,090,703 | ...cooverene 30,972,191 | oo 15,794,754 | ..o 13,053,955 | .oovorrrene. 22,827,195 | coovovvernne 33,601,517
23. Michigan........ccccoevnmininniinnens MI....... Lecoo | o 18,783,397 | oo 17,042,991 | oo 3,538,425 | oo 7,360,582 17,290,294 | ......ccco.e... 27,791,378
24, Minnesota.........cccovervrerirernnnes MN |....... Levoo | o 20,187,989 | ...cccvvvenee 18,848,324 | ..cooovvvrnne 2,726,971 13,196,114 | oo 19,556,853
25, MiSSISSIPPi....cerrerrereieriraeinnes MS|....... Lecoo | o 14,394,879 | ..covvvvnne. 13,496,941 | oo 3,422,512 | oo 29,032 | e 6,216,491 | oo 2,719,843
26.  MiSSOUT.....oorvrerrrerrrriirrirnnns MO ... IS I 16,508,045 | ............... 21,141,216 | ..o 15,390,797 | coovvrrenve. 4,173,928 62,147,959
27. Montana........ccoveeneinniinniins MT |....... Lo | e 4,486,277 | oo 4,261,045 | ..coovvvnn. 540,024 | ....coovvrine. 540,517 108,656
28.  Nebraska.........ccoovrrrerirerinnes NE ... Lovoo [ e 6,140,299 | ...ccovvrrnne 5,500,263 | ..cooovrrrerenes 2,000,000 | .oovverirrirnne. 383,350 | .covvrrrrnnn 16,875,913 | .oovvevrvnvn. 6,523,730
29.  Nevada......cowmmimminninniins NV ... Lo | o 14,800,530 | ..ocovverneen 10,996,873 | oo 818,148 | .occovvvnven. 10,008,539 768,568 1,542,880
30. New Hampshire.......c...cco.eu..... NH]....... Lo | e 3,316,329 | oo 2,453,149 | oo 627,352 | oo (87,551) 209,836 205,167
31, New Jersey.....coveevnivnennn. NJ | Lo | o 23,338,500 | ..ovvvreiineee 22,043,864 | ......ccoounn. 2,461,301 | oo 10,471,088 | ..cocovvvnnee. 28,832,371 | oo 42,400,376
32, New MeXiCO......cocovvrvrrrerrrennee IS I 3,457,654 | oo 2,987,602 | .cooovverennns 4,596,783 | oo | e 1,241,061 | oo 5,420,925
33.  New York..... L ..50,894,070 ...49,736,980 | ... ...36,419,528 | .. .27,920,827 223,537,046 .244,265,281
34, North Carolina.........ccc.oevennec. L 42,918,859 40,305,578 | ...cooovvvenve. 2,815,068 | .oovereennn 3,299,481 | oo 3,807,195
35. Lo | o 7,869,063 | ..coovvrveiinee 7,609,360 | ..ocoonrrrnnne 4,606,774 3,963,090
36. L ..30,936,705 ..30,512,311 | ... ....18,153,911 ...5,235,849 ..94,474,567
37. L 12,300,198 10,731,138 | oo 5,136,114 7,601,337 2,700,718
38. L 19,657,774 18,511,756 | oo 715814 | oo, 599,328 | oo 1,239,947
39.  Pennsylvania... L .48,650,206 | .... ...49,196,998 | ... ...21,566,005 | .. .23,554,816 105,571,188 | .... .116,897,930
40. Rhode Island Lo | oo 2,036,387 | oo 2,250,629 | .ocoovirennes 1,269,010 | .oooovrvrrenee 2,335,401 504,072 | oo 10,222,663
41.  South Carolina L 23,665,709 | ...oovoerennee 24,491,437 | oo 10,492,313 | .oovvvirnene 7,445250 | ...cooovvvnnee 78,325,849 | .....ccccconne. 22,839,265
42.  South Dakota........c.ccoevnrrennee SD|....... IS I 3,887,834 | o 4,088,339 | ..ocoovrrinne 1,563,228 | ....ccoovvrenne 2,250,000 | .coovvrrrinne 1,026,431
43, TennesSEe.......ccovuerririririrns TN|....... Lo | o 27,349,080 | ..ovvoeieneee 28,327,091 | oo 3,075,020 | .oorvviiinnes 9,082,768 13,475,973 ...21,770,831
Y - T X ... IS I 131,108,753 | ............. 127,908,777 | ..covvvennen. 66,950,018 | ...ccovvrrennes 8,565,736 | ....cccenne. 228,331,872 | oo 99,469,278
45, Utah....oocnccens uT|...... Lo [ oo 9,600,056 | ..covvrvrerinene 9,982,217 | wvevoevrcrienene 260,280 | .coovvvriinns 1,044,411 ...1,238,789 1,079,335
46.  Vermont..........coooeeeneeeneienneens VT ... Lo | e 1,954,587 | ..ooovvrrnne. 1,506,280 | ...cooorrennen. 1,279,622 | .ooovvvviennes 3,546,792 104,642 | ..coovvrin. 2,652,273
47, Virginia......oc.ecvveeveenieereesionns VAl ... IS I 22,217,863 | ...ccooevene 24,153,812 | c.ovvrrene. 8,825,943 | .ooovovvinn 8,735,439 | ..covvvvnne. 28,401,545 | .........c...... 20,002,908
48.  Washington.........cccccceveneienes WA ....... Lecoo | o 30,240,209 | ..ocovvienee 33,248,756 | ...cocovenenee 11,331,630 | oo 1,330,035 20,013,411 | v 5,413,413
49.  West Virginia..........ccc.coevennn. WV |....... Lo | e 2723274 | oo 1,830,492 808,813
50.  WiSCONSIN......orverrereieireinnes WI....... Lecoo | o 18,776,066 | ............... 16,093,064 | ..coovvvcnenes 2,198,224 | oo 3494174 | o 12,789,459 | ....ccovenee. 11,150,954
51, WYOMINg.....o.cooverermrrerirerinnns WY ... Levoo | e 2,595,244 | ....coovvrinnn 2,041,356 | .ovvvrrrirnne. 500,082 | ..covvverrirenne. 124,653 ....5,704,425
52.  American Samoa...........c..c.... AS ... Nucoo | e 181
53.  GUAM.....oorvrriieieiens GU ... Levoo | o, 139,932 | oo 162,523 | .o
54.  Puerto RiCO.......ccovvvmrvnirnnn. PR]....... I IR 8,296,339 | .oovvrrriin 9,151,095 | oo 238,760
55.  US Virgin Islands. L ...66,951
56.  Northern Mariana Islands Lo | 8,287 | 9103 |
57. Canada........ccooecmrirenenn. Lo | v 125,817,706 | ... 124,011,606 | .....cooenv.... 56,733,873 | ..coovoeeenne 93,553,151 | c.covvennee. 153,496,502 | ............. 191,851,611
58.  Aggregate Other Alien...........0T | .. XXX. | ............ 120,727,988 | ............. 141,664,619 | ..ooovvvnneens 17,981,958 | ..o 8,121,895 | oo 145,670,349 | .cooovvrnvene 75,255,409
59.  TotalS.....ooveerereriererieeieeeeis (@)...55 | oo 1,484,277,462 | .......... 1,461,527,656 | ........... 414722564 | ............. 356,344,154 | .......... 1547542382 | ......... 1,560,879,688
DETAILS OF WRITE-INS
58001. AFG AFGHANISTAN . |... XXX. ...18,356 |.... ...(26,851) | ....
58002. ALB ALBANIA ... ), 9.9 S PR 5,984 | .o 4,574
58003. DZA ALGERIA.........cccoovvvvirnines | e XXX ] oo 34,868 ..o 81,405
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ... XXX. | oo 120,668,779 | ............. 141,605,491 | ..coovvvvnnee. 17,981,958 | ...covvrrrneene 8,121,895 | .ccoovvvnne 145,631,233 | cooovvvvnene 75,255,409
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXX | s 120,727,988 | ............. 141,664,619 | ..coovvvnveees 17,981,958 | ...oovvvveene 8,121,895 ...145,670,349 | ....cccccvnnee 75,255,409
(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 of the FACTORY MUTUAL |NSURANCE 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
AN ID AA-1120610 NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI AlIN ID AA-2730043 Escritorio de Representag¢do No
Fed ID 05-0520189 Fed ID 27-1439297 Fed ID 58-2190659 Fed ID 05-6009005 3 Brasil LTDA
NAIC 00000 BRA
|
] ] ] ] ] | ]
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 GBR Representacdo NAIC 00000 VT Inc. S.deR.L.de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 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
Ve '
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 Selrwcs.s Servicos de Consuljﬂng Providence
NAIC00000DE [ LLC NAIC 00000 DE NAIC 00000 DE Lender LLC c"s‘;ms 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(.: 0'0'000 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 Hobbs Brook Edgewater Wyman Wyman Building Edgewater Legacy 265 Winter Preston Atwood LLC 1Lc aLc Holdings
LLC Limited LLC 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 FACTORY MUTUAL 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 FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE Y

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




Statement for June 30, 2016 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
Name of Type of 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..... 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 FACTORY M UTUAL INSU RAN C E CO M PANY

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 | fesbeeebeesbeneees 207,868,046 | ....ccoovvrennvnn. 215,200,717
2. AllIEA TINES... ettt essenins | coseeisseisneisees 406,213,660 | ..cooovvvrerenee 181,184,964
3. Farmowners multiple peril.
4. Homeowners multiple peril...
5. Commercial multiple peril
6. MOrtgage QUATANTY.........cccevverieireireieieie et ses
8. OCEAN MAMNE......oeiviiiieieisiiesie ettt ssse s ssssntenss | tessessessessssessesesnneen 64,284 ..(74,535)] .
9. Inland marine........ 447,324,037 ..65,751,879
10. FIiN@NCIal QUAIANEY......c.cvueiiiiieiieieissiete et ssssntens | stessesssssssessessssssassessessnsenses
11.1. Medical professional liability - OCCUITENCE...........cceviuriieireicisisieeisseieiseiens | evreireisesesiese e ensns
11.2. Medical professional liability - ClaIMS-MATE..........cccreurieieriirieieesseeeiens | errereserssesesssssesesessneens | oo
12, BANQUEKE.......ooveicicicce ettt sntens | stessesssestes st sentes
13. Group accident and hAIN............ccvuirieee e | e | aees

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

. International..
- WAITANEY ...
. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.

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..........ccceueuevieiriieece e
. AICraft (all PETIIS)......cvevceeieieies e

38, TOtAIS.....cvuieiericietete ettt | saesenrenaesaees ,294,613,055
DETAILS OF WRITE-INS
BA0T. e es
3402.
3403, e
3498. Sum. of remaining write-ins for Line 34 from overflow page. e
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......ccoucsrerirrsrinrierisisnanans
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1. 135,237,312 223,361,265 223,969,557
2. AlIEA INES ...t sss s snsessesens | srees ...248,526,690 ...398,617,748 ..453,645,376
3. FarmOWNErS MUIPIE PEIILL.......ccvivieereiiieiiiiie sttt sssesenss | ebessesessssssssssssessssesessssesesssesessssesans | ebesessssssessssstesassesesssssebassesessssesasans | sessesessssssesssesesssesesansesessssesessnsesanans
4. Homeowners multiple peril...
5. Commercial multiple peril
6. MOrtQage QUATANEY........cceviveirieeeiricte et
8. Ocean marine
9. INlANA MAMNE. ... ettt snsenseeenns | srees ...335,474,954
10. Financial qUaranty..........cccceeeeiiericeeeesssee e enes
11.1 Medical professional liability - OCCUITENCE...........c.ocvvverereiiseiesee e
11.2 Medical professional liability - claims made..
12. Earthquake.......c.ccovveveeneninnrenene
13. 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...........covueervrririniieresseneseeeeeese s
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

. Auto physical damage.........ccvvirirriniee e
o AIFCTaft (@l PEFIS).....eueeeeeeeieeeereieiee ettt nes

...1,461,527,656

DET

. Sum. of remaining write-ins for Line 34 from overflow page........c..c.ccccevevueeee. i
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......cccccvveereerirersrirrerisirennns
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Statement for June 30, 2016 of the FACTORY M UTUAL I N S U RAN C E COM PANY

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

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. | cooveerserecienaas 159,746 | ..o 598,511 | .o 758,257 159,058 | | ceerisiienieneeeen 29,058 | it 116,468 | ..vevvererereeieieerisiiens | ceeriereenennennenD82,732 | it 699,200 | ..oooooereereeeeee 15,779 [ (15,779) | oo 0
2. 20M4uiis e 185,414 | .o 53,144 | .o, 238,558 | ..o 64,950 |, | e 64,950 | ..o 11,757 |, | creisrssissisnind 61,851 | .o, 173,608 | oo, (8,707) | cvvevererrririrns 8,707 | oo 0
3. Subtotals
2014 + Prior........ | oo 345160 | ..o 651,655 |.ooiieiiicinnns 996,815 124,008 | ..o 0]. 124,008 | .....cccovvvnens 228,225 | .o 0] i .644,583 | ..o 872,808 | ...cooovvevreaeeeee 072 | e (7,072) | oo, 0
4. 2015, s | e 868,013 | ..o 220,721 | .o 1,088,734 | ..o 325,727 | .oovveeiieeeieeerisiens | ceeiissisiinieinns 325,727 | oo 509,442 | ..o | e 253,565 | . 763,007 | .o (32,844) | ..o 32,844 | .o, 0
5. Subtotals
2015 + Prior........ 449,735 | .o 737,667 | .o 0| iieeeenn.898,148 | 1,635,815
6. 2016, [, .0 SN PR ) 0,0 S P .0 SN R 0,0 S I 357,235 | .o, 357,235 |..ccoovrnnae D0, S I 503,550 | .ovvererieriniins 38,855 | .o 542,405 | ... XXX oo | e XXX e [ XXX
7. TotalS...oceeee | e, 1,213,173 | oo 872,376 | ..ccooverernne 2,085,549 | .....cccovevrnn 449735 | oo 357,235 | .o 806,970 | ..ocererirernes T37,667 | .o 503,550 | .o 937,003 |..coeirrne 2,178,220 | ...covvvrererrnnns (25,772) | oo 25772 | 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 | ..coovuevneee 10,546,654
1o e 21N)% | 2. oo 30%| 3. e 0.0 %

Col. 13, Line 7

Line 8

4 0.0 %




statement for June 30, 2016 ofthe FACTORY MUTUAL 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:

AN AR AR R TR AIRR AR
* 2148 2 2 0164 900000 2 =*
AR AR RO IR AINR AR
* 2148 2 2 0164550000 2 =*
(R A T A
* 2148 2 2016 3 650000 2 =*
(R L
* 2148 22 0165050000 2 =*

Q15

Response

NO

NO

NO

NO




Statement for June 30, 2016 of the FACTORY M UTUAL INS U RAN C E CO M PANY

Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, Prepaid BXPENSES. .....c.vvuvreiiiiieieictsiesie e isssesse s s st st sse sttt s s besse s ssassesessnsenas | ssesssessesss 18,809,750 | ..coevvnene 18,809,750
2505. CSV director compensation plan... | . ..6,027,275
2506. MiSCEllANEOUS MECEIVADIE. .......vvvicvrieiieiicieiseie ettt sntenses | sessessssassenses 5,789,828 | .....ccoevne. 2,528,504 4,153,751
2507. INEANGIDIE ASSEL.......ouvvuierririiei ittt | eriieniienneas 12,073,637 | oo 12,073,637
2597. Summary of remaining Write-inS fOr LiNE 25........c.ceiiieiiiiiisesieiisiesesisississsessesssssssessesssssssens | ssesssssssesses 42,783,654 | ..coovnee. 33,411,891 ....10,181,026

Q16




Statement for June 30, 2016 of the FACTORY MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Schedule T:

States, Etc.

1

Active
Status

Direct Premiums Written

Direct Losses Unpaid

2 3
Current Year
to Date

Prior Year
to Date

Direct Losses Paid (Deducting Salvage)
4 5
Current Year
to Date

Prior Year
to Date

6
Current Year
to Date

7
Prior Year
to Date

58004.
58005.
58006.
58007.
58008.
58009.
58010.
58011.
58012.
58013.
58014.
58015.
58016.
58017.
58018.
58019.
58020.
58021.
58022.
58023.
58024.
58025.
58026.
58027.
58028.
58029.
58030.
58031.
58032.
58033.
58034.
58035.
58036.
58037.
58038.
58039.
58040.
58041.
58042.
58043.
58044.
58045.
58046.
58047.
58048.
58049.
58050.
58051.
58052.
58053.
58054.
58055.
58056.
58057.
58058.
58059.
58060.
58061.
58062.
58063.
58064.
58065.
58066.
58067.
58068.
58069.
58070.
58071.
58072.
58073.
58074.
58075.
58076.
58077.
58078.
58079.
58080.
58081.
58082.
58083.
58084.
58085.
58086.
58087.
58088.
58089.
58090.
58091.
58092.
58093.
58094.
58095.
58997.

ANGOLA......ccccovvrmrirnenns
ARGENTINA...

AZERBAIJAN.........ccovvuneen.
BAHAMAS.........ccooovvvrnn.

CHINA - TAIWAN
COL COLOMBIA...........coovvve
CRI' COSTARICA....
HRV CROATIA
CUW CURACAO

CZE CZECH REPUBLIC
DMA DOMINICA..........ccccouvveene.
DOM DOMINICAN REPUBLIC.
ECU ECUADOR........ccccoovuunenens
EGY EGYPT

FRA FRANCE........ccccoovimnninnns
DEU GERMANY..........
GHA GHANA

GRC GREECE.........ccccoovmunnnnn.
GTM GUATEMALA................
HTE HAITL
HND HONDURAS............ccccccc.
HKG HONG KONG..

ISR ISRAEL.
ITA ITALY.......
JAM  JAMAICA.
JPN JAPAN..... .
KWT KUWAIT......ccooomriinnii
LBY
MYS
MDV
MEX
NLD
NCL
NZL NEW ZEALAND...

NIC NICARAGUA....
NGA NIGERIA.....

NOR s
PAK
PAN
PNG PAPUA NEW GUINEA.....
PRY
PER
POL
PRT
QAT
ROM
RUS
KNA
MAF
SAU

MALAYSIA..
MALDIVES........cccoovnnnnns

RUSSIA
SAINTKITTS .o
SAINT MARTIN DUTCH
SAUDI ARABIA
SGP SINGAPORE
SVK SLOVAK REPUBLIC
ZAF SOUTH AFRICA
KOR SOUTH KOREA
ESP SPAIN
LKA SRILANKA
SUR
SWE
CHE
THA
TON
TT0
TUR
UKR
ARE UNITED ARAB EMIRATES
GBR UNITED KINGDOM
URY URUGUAY......cccomvrrinnnee
VEN VENEZUELA...
VNM VIETNAM......ccoovrrrrrrrnns
All Other......ccoviveereeieieiaes
Summary of remaining write-
ins for Line 58 from overflow.......

19,484.983

..13,906,116

..92,050,115

................. 9,281,670
..20,000,000 |.

..66,651,637

21,181

.................... 197,028
.................... 100,342

Q16.1




Statement for June 30, 2016 of the FACTORY M UTUAL INS U RAN C E CO M PANY

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 | oo 30,922
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
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 value, DECEMDET 31 Of PHIOr YEAT.........ccoeviieeirecreieteieeee ettt es e snetes | sevisassesessesesssaens 1,820,680,134 | ..ccvvvvevereenns 1,755,181,848
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after aCQUISITION................ciuiueieeiiiieie et bssns | saesaesssssssesae s senae 82,722,353 | ..o 150,946,734
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) (27,629,338) | ...ocvverererririinens (8,622,337)
6. Total gain (loss) on disposals.................... 14,705,267 44,280,857
7. Deduct amounts received on disposals............. 34,006,371 120,620,619
8. Deduct amortization of premium and AEPrECIALION...........c.cviviviieieicsee ettt e bsees | sebessesebsstes e s s bessesse st sssestesntns | absebsssessesses st st es et n e nann
9. Total foreign exchange change in boOK/adjUStEd CAIMYING VAIUE.............ccvviveieeieictese ettt tes st ssessssaas | sesessesisssssessssssessssssssssssssssessnsans | svsssssssssssssssassesssssssessesssnsssens
10. Deduct current year's other-than-temporary impairment rECOGNIZED. ..........cuiueievriiiiriieieie ettt sseses | ersesssssssessssssessese st sssensessnsaneas ...486,348
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 1,856,472,045 .1,820,680,134
12, Deduct total NONAAMILEEA AMOUNES..........cceieiiiiiicie ettt b st s s s bbb ensesess | entessstsnsessessessnssssensessntansessessntes | ebsssssessessnssntessesessnsansensessntanta
13. Statement value at end of current period (Line 11 minus Line 12).... 1,856,472,045 .1,820,680,134
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 12,094,303,649 ...11,682,722,188
2. Cost of bonds and StOCKS ACUINEM...........c.cueiveieiiiiecieicsee ettt na st 1,726,421,729 3,673,580,212
3. Accrual of discount 1,532,934 | oo 1,394,369
4. Unrealized valuation increase (decrease) ..99,380,421 | oo (137,489,384)
5. Total gain (loss) on disposals 96,740,940 219,176,846
6. Deduct consideration for bonds and stocks disposed of ..1,565,196,002 | ..cocvvvevvne 3,249,646,143
7. Deduct amortization of premium LAT512988 |, 36,806,476
8. Total foreign exchange change in book/adjusted Carrying VAIUE.............ccvcuieeiciiisiciceeseie ettt | evsesesessessesessessesans (1,551,109) | oo (3,316,874)
9. Deduct current year's other-than-temporary impairment rECOGNIZEA.............c.vueveiireiriieirce e ses e | eresssesessssessssssessssesessnssessnserenas 55,311,089
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). .12,434,119,573 12,094,303,649
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).....vucviuieiiiiicisiiesieiicississeseississiessssstessesssssssssssesssssnsensens | srssssssassessessnees 12,434,119,573 | oo 12,094,303,649




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

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

20ISsO

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

BONDS

NAIC 1 (B)-eurernvererereereesnseeeeesssressssssssessssssssessessesssssessesssssssssessessessssssessensse | sessessessassnsnees 3,504,655,638 | ....coovrrierriinns 868,615,519 | oo 753,092,785 | ..o 33,359,816 | .cvovereirirne 3,504,655,638 | ......ccovoveriinnnne 3,653,538,188 | ... | ceerieninninennnaas 3,644,078,893
2. NAIC 2 ():vereeermeesreeseesseesssesseessseessessssessse st sessss s ssessssssssesssssssssssnene | sevessesssssessnsesans 385,557,756 | ..vvourernerereennns 73,766,240 | ..o 17,598,467 | ...veoeveoeeeeeeenne (41,985,440) | ....oovvrnrrrirrirnne 385,557,756 | ..ceoouverrrrercrinnns 399,740,089 | ....veomreereeereeeerenierennenieeees | certerereeneeeeenens 378,304,907
3. NAIC 3 (8)erereeermrereeemeriseesiessseesiess sttt | eresesesss s eseseas 137,569,610 | ..oovevrrererrirnennne 24,348,483 | .....covvrrrrreri 24273458 | ..o (1,673,246) | ..o 137,569,610 | ...ocvvrcrircrernnns 135,971,389 | ..voorecrierneeiiesnieseissniees | eeeseesessesiesenens 126,051,185
4. NAIC 4 (@)-verrrereeerrieesiesiseesieses sttt | ereseseni e eneseas 115,415,621 | ..ovvecvrerricrinnne 29,468,357 | .....overeerrrireriis 28,379,578 | ... 6,076,006 | ....ccoovvrerrirrnnns 115,415,621 | ..ovvveevrircinenns 122,580,406 |......ocvvemrerreriereierrieneienniens | ceeereenesneseeneanns 124,405,401
B NAIC 5 ().rereeereerrerieiesiereseesisses s seesssesssesssesssessssessssessssnens | ovesssesssssessnensssanes 41,900,906 | ......oovvvrrrerririnens 5,150,559 | ..ooovvveerrierrieiinne 7,574,361 | oo 1,209,606 | ....oooovvrnrrirrrinnn 41,900,906 | ......cvvvrrrrrreirns 40,686,710 | ..oooeernrerrerirerereerieeesessienens | cereeresssssseeseenens 41,337,979
B, NAIC B (2).reurereeeeeeieieeseineiseess e eseesssssssseeessessssssessesssssssssessessessssssessns | sossssessssssssssssssseans 1,748,688 | ..o 981,776 | .o 341,369 | .o 987,773 | oo 1,748,688 | ..o, 3,376,868 | ... | s 36,387
7. TOtAl BONGS. ...oouieeciesnieiesessenessessenes s ssess st ssesssensssesssenes | eoessssssssssssans 4,186,848,219 | ..o, 1,002,330,934 | ..o 831,260,018 | ....cvovvreerriscrins (2,025,485) | ....ooevrenrennns 4,186,848,219 | ..o 4,355,893,650 | ....coorreririrnnnineeineni e {01 4,314,214,752

PREFERRED STOCK
B INAIC 1Rt | Shs et s s et | enes Rt R et | Shbsee s R RSt et | eeE R R | HeRb RSttt | Seese et 0 [ oerireeererieresiseriresi s | ereenes s enees
ST [ O o O oo OO OSSR ST OTT 0 [ e | rereree e nnen
10, INAIC Bttt | Se88 8RR | £88e R R Rt R st | HeeRE e R R Rt RE e | £Esee Rt Rttt | ek Rk | £ree sttt O OO DO
110 INAIC bbb | SeeR e bR | £81ee R R R Rt | HeeeE s R s Rt e | £Esee R ettt et enen e | HeeeRt Rt | free s et 0 [ eevereeereeieeesssereseesi et | ettt
12 INAIC Bttt | ek etk | £hsee Rt R Rttt b | Seeet Rtk Rt e | HEsee Rttt s | SeeeRe Rk | ettt 0 [ oererererereeeerieseees st | st
13 INAIC Bttt | ShEE 8Lttt | dhfenE s Rttt | neneE ettt enn e | HEfnentene et nnnes | senest e | fnes e 0 | | ereenes s
14, Total Prefermred SIOCK...........vcuiuiiiciicineisesee e siesisenienisenienie | fonesssss s sesesenes 0 e 0 e 0 e 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred SOCK........coururrnireiniinscesnssnesssisssnssssnesssesnes | cerssesssnesssnenns 4,186,848,219 | ..o, 1,002,330,934 | ..o 831,260,018 | ....ovvvvrenrrincrirs (2,025,485) | ....oovvreneienans 4,186,848,219 | ..o 4,355,893,650 | .....orrurirerninneirneneesies (01 4,314,214,752

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....326,730,562; NAIC28§.......... 0; NAIC3S...... 0; NAIC4S..... 0; NAIC5S........ 0; NAIC6S.......... 0.




Statement for June 30, 2016 of the FACTORY M UTUAL INS U RAN C E CO M PANY

SCHEDULE DA - PART 1

Short-Term Investments

BookIA1djusted ? Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......omirirrerierienrieees | e 320,078,444 320,084,414 | ...ooovvvverrerrnnns 314,947 | oo 43,333
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI.........cuoririreiereieiecireieieeisseees et ssssssssssssessestes | essssssssssesssssnssesens 410,963,424 | ..o 325,283,763
2. Cost of short-term iNVeStMENES ACAUINEA........c.vviiiieieiciieie ettt s snsss | sresessssessessesssansenaes 207,969,887 | .o 671,375,906
3. ACCTUAI OF GISCOUNL.........ovuiveieictcte ettt bbb bbb s bbb bbb sa st nbentesas | bnsessesassssesses st st s e s s bnes 18,701 | o 13,976
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.........vuureurerrereeeereiieeereieeseesseeee et st ee st ess s ess ettt s st ess s sses st entsessents | sesssssessssssessessnsssessessnssnssns (3,340) | oo 4,386
6. Deduct consideration recived 0N QISPOSAS.............ccuriiveiiriieiiieie ettt s bbb st s s bensntes | sbessaesesssesessaesesnes 298,775,562 | ..covvvverercreriernn, 585,508,176
7. Deduct amortization Of PIEMIUM...........cciuiuiieiercieie ettt bbb bbbt et n s st tns | bnbessessssssesses st enses e s bnes 94,666 | ..o 206,431
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 142+3+4+5-6-T+8-9)........cccevrrrrrerereirieieiieiseeseeeesesienes | ceveeiessesesesssssseenens 320,078,444 | .o 410,963,424
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)......coviiiuiiiieiiiieisieseesectesiesesesissesssessssssessesssssssessenes | sressssssessesssssssssenees 320,078,444 | oo 410,963,424

QsI03




statement for June 30, 2016 ofthe FACTORY MUTUAL 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 FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT..........cvcvurerrierireereirerissiseesssssseeessssessssssessesssssssssessans | sesessssssessesssssssssassasssessens 140,185,971 | covcvereeeeevees 241,267,251

2. Cost 0f cash €QUIVAIENES ACUINEM...........cceviverercreieeie ettt ettt tessesnts | eevssessesesssssssessesnsanees 1,414,333,139 | oo 8,397,398,421

3. ACCIUAL OF GISCOUN.......ouvveecect ettt ettt ettt s s se st sttt st s snsnsssssebessstesssnanss | 4essssssesssssssssssssassssnsessnsssenantanan 2144 | oo 29,454

4. Unrealized valuation INCIEASE (ECTEASE)..........ururrerrrrrerrerriserieeseesseessessessesesssessessassssssssssssssssessesssssessessssssssesss | £essasssessesssssessessasssnssessasssssessassanssnssans | sessessesssssessassssssessasssssessessanssnssessassnnes

5. Total Gain (I0SS) ON GISPOSAIS........cvuvererrerrireeeereeseereeseeseeeeeese s ees st et ess et ees s sess st ns st ensasssnssessanes | £iestsessessasssssessessasssnssessanssnenns (V2K O (31,002)

6. Deduct consideration received 0N dISPOSAIS.............ccciuevueievieeieeieiiecieie sttt s e sees | oevessesseses st esensanaes 1,315,096,941 | oo 8,496,995,472

7. Deduct amortization Of PrEMIUML............cccviueiueieiieieieie ettt ss st s s nas | oebsbessessssssssesse s s s st s s snes 143,977 | oo 112,573

8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE............ccviveieeiciceiccesee st | cevstesies s (673,530) | ..cvvverrerereeieeeeee (1,370,108)

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)........cccccerivrirrereriesiisiieniens | coverveenreniersessenennnneenn 288,601,266 | ovovveiocicieiieiecsiens 140,185,971
11. Deduct total NONadMItted @MOUNLS.............couiiiiii e | etb bbbttt | fhebs bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)...uvuiiiiieiiiiiiiissieicissiesiesissssssssessensssssessessess | ssssssesssssssessessssssssssassessas 238,601,266 | ...ovorerrieriereriisianienna 140,185,971

QsI08




statement for June 30, 2016 ofthe FACTORY MUTUAL INSURANCE COMPANY

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

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

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE Durrng the Current Quarter

1 2 Location 5 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| 34410@ 10 1 | FMRE HOLDINGS LLC |WALTHAM I MA... I INVESTMENT IN AFFILIATE. ....ccoooiviiiirinnrssnienes 01/31/2010.... | covovvireriinies | rereeriseesenissisenssssnsees | enenessesseneas 34,511,677 | .o,
1999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Real ESAtE = Affil ...........coiiiieiiiiiiieieis et eieiieisis etstesiet st ss sttt sttt nses s snsansensesnees (L] P 34,511,677 | o {0 0 ... XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
482997 82 2|MSPE-KPS SPECIAL SITUATIONS FUND I, LP..... NEW YORK . |MORGAN STANLEY........cccmtrvmrrrerirrernerrninns 11/13/2007.... T [ e | e V(T
091994 43 4| MSPE-BLACKSTONE CAPITAL PARTNERS V LP CO-INVEST.......cocovvrmrrrirrirrirenns NEW YORK.. . |MORGAN STANLEY.... 12/27/2006.... T | e | e 157
351990 00 7|MSPE-PAINE & PARTNERS CAPITAL FUND I, L.P NEW YORK.. .|MORGAN STANLEY.... . 06/01/2006.... 1 4,410
65099N 90 6|MSPE-NEWBRIDGE ASIA IV, L.P........ NEW YORK .| MORGAN STANLEY.......cocomtrumrirnrririrciineins 12/13/2005.... 1 2277 | oo
380990 85 3|GSPE - GOLDMAN SACHS PRIVATE EQUITY VINTAGE FUND VI. ... INEW YORK .| UNITED PARTNERSHIP AGREEMENT.. 11/28/2012.... T [ s | e 170,125
197990 A0 4 |MSPE-COLUMBIA CAPITAL EQUITY PARTNERS IV (QP), L.P....... ... |ALEXANDRIA... . | MORGAN STANLEY. 02/22/2006.... 1 15,843
670998 12 9| MSPE-OCM PRINCIPAL OPPORTUNITIES FUND IV, L.P......ccoveririiiiniciirsiirirns NEW YORK.. .... | MORGAN STANLEY 11/28/2006.... 1 16,825
380990 22 6|GSPE - GOLDMAN SACHS PRIVATE EQUITY IX.. . . |NEW YORK.. .| UNITED PARTNERSHIP AGREEMENT.. 08/28/2007.... 1
380990 23 4|GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS Xl.......ooconvivrirriiriinnes NEW YORK.......oooorririiririns .| UNITED PARTNERSHIP AGREEMENT........ccccovvvrrrirnnne 08/19/2011.... T e | e 2,374,298 | i,
291998 54 0|MSPE-EMERGENCE CAPITAL PARTNERS I, LP......coutiiirieririerieieienrieneeens NEW YORK.. .|MORGAN STANLEY.... 11/21/2007.... 1
350994 76 0|MSPE-FOUNDRY VENTURE CAPITAL 2007, LP NEW YORK.. .| MORGAN STANLEY.... 11/21/2007.... 1
630548 FP 3| MORGAN STANLEY PRIVATE MARKET FUND VI LP. . | W CONSHOHOCKEN.. . | UNITED PARTNERSHIP AGREEMENT.. 01/16/2014.... 1 2,272,123
BLACKROCK FIXED INCOME GLOBAL ALPHA ONSHORE FUND LLC.. WILMINGTON.. .| UNITED PARTNERSHIP AGREEMENT.. 05/31/2016.... 1 ..25,000,000
39999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffllla ................ 0 31,387,434 | o0 | 0 [ XXX.......
4499999. Subtotal - Unaffiliated 0 31,387,434 | i | 0 | XXX
4599999. Subtotal - Affiliated 0 ... ..34,511,677 . L0 [ XXX.oone
4899999, TORAIS. ...tttk h ekt eeeEeeeEE Rt LR LEf Lo eeLbseLE LR (U 65,899,111 | .ooivvirnireriiriiniiand 0 | oo 0 ... XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1 |FMRE HOLDINGS LLC |WALTHAM AAAAAAAAAAAAAAAAAAAAAAA |MA. |RETURN OF CAPITAL. ....ooonirinriiniianns 01/31/2010 [01/01/2014 | .......... 924,949 | oo | | e 0 N 924,949 | ....... 924,949 | oo | i | e (U] I
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affiliated..........cooiiiiriiiisc s | conssenaas 924,949 | ..o (L I 0 | s 0 0 0 [V 924,949 | ... 924,949 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
MSPE-ADVENT LATIN AMERICAN PRIVATE
007999 02 2|EQUITY FUND IV LIMITED PARTNERSHIP NEW YORK......corvvvernnns NY..| MORGAN STANLEY.......cccovvrrmrrrriririrarnns 07/30/2007 {04/29/2016 | ........ 770,749 | .......(7T17,752) | coovvrevivrvvrerins [ vvrvervvinererinns | vervvnsvirnnineninns | oreeed T1752) i | e 14,000 | e 293,217 | oo | v 240,220 | ........ 240,220 | .coooviiiiene
MSPE-BLACKSTONE CAPITAL PARTNERS V LP
091994 43 4|CO-INVEST NEW YORK . |MORGAN STANLEY... .. | 1212712006 |05/17/2016 | ..........100,993 | ....ccccoee(1,651) | coorrvervrrvirrerns | cerrrrirnerrerrenns | vveenerverireninnee | evveenen(1,851) | e | e 275,493 | i, 908,932 | ..o | v 809,590 | ........ 809,590
092999 01 0|MSPE-BRAZOS EQUITY FUND Il L.P.... . | DALLAS.. . | MORGAN STANLEY... . | 12/06/2005 |06/20/2016 | ..........220,956 | .......(110,890) | ...cveeevrrrmrrrerns | cerrrrrrrmernernnees | errivnernenrerirnee | oeereee(110,890) | v | e 146,000 | e ATTB72 | oo | e 367,606 | ........ 367,606
MSPE-COLUMBIA CAPITAL EQUITY PARTNERS IV
197990 A0 4((QP),L.P ALEXANDRIA. . | MORGAN STANLEY... .. | 02/22/2006 |06/20/2016 | ............ 42,005 | ....... (114,593) | covooverrirviienns e [ e | e (114,593) | covoovverreririees | e 9,130 | i 660,858 | ......ovverrirrrris | v 645,015 | ........ 645,015
350994 76 0|MSPE-FOUNDRY VENTURE CAPITAL 2007, LP....... NEW YORK.... . |MORGAN STANLEY... .| 11/13/2007 |05/10/2016 | .....29,810,078 | ..(29,022,490) | .. 1(29,022,490) | covvovereeririiens | 891,114 | 1,864,720 | ..coovvvevrrrcrns | e 1,077,131 | ... 1,077,131
380990 22 6|GSPE - GOLDMAN SACHS PRIVATE EQUITY IX...... NEW YORK......cooonrirnnens NY.. [MORGAN STANLEY........ccocomrrvrmrrrrrrinens 08/28/2007 | 05/25/2016 | ....... 1,123,101 | .cooeee. (T1,278) | ovvorevirerineians [ e | cevverieeineninnees | eeveeees (CAIVZL) ) R I 49,962 | ..... 3,013,488 | ..ooovvvericiens | e 1,961,663 | ..... 1,961,663 | ........ 211,494
GSPE - GOLDMAN SACHS PRIVATE EQUITY
380990 85 3|VINTAGE FUND VI NEW YORK.... .| UNITED PARTNERSHIP AGREEMENT.. | 11/28/2012 | 06/14/2016 | ....... 2,918,158 | ....... (727,994) | covoovivnrvenne | v | e | s (727,994) ] .. 418,494 | ... 4,861,658 | ...cooovverrricnnnns | 2,671,493 | ..... 2,671,493 | ..... 1,082,503
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Statement for June 30, 2016 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
GSPE - GOLDMAN SACHS PRIVATE EQUITY

380990 23 4|PARTNERSXI NEW YORK......cooccovrvirnne NY.. | UNITED PARTNERSHIP AGREEMENT.. | 08/19/2011 | 06/03/2016 | .......... 548,075 | ....... (53,803) | ..oovvvrrierreiins [ e | e | e [(R: 10 | (R I 16,874 | ..... 3,192,752 | coovvvirvveriis | 2,698,480 | ..... 2,698,480 | ........ 177,735

999183 18 9| MSPE-H.|.G. EUROPE CAPITAL PARTNERS, L.P..... [NEW YORK...........c.ccccc... NY..|MORGAN STANLEY.........cccoovmmmvrrirrrins 10/28/2006 | 04/22/2016 | ............ 43112 | . (16,840) | ..oovvevereirreeins | e | cevevieneeiseniens | e (LG Z10) ) ORI I 1454 | ... 26,272 | oo | e | e (U O

441995 78 4| MSPE-HOUSTATONIC EQUITY INVESTORS IV, LLC [ NEW YORK.... .| MORGAN STANLEY... . [ 11/15/2007 | 06/20/2016 | .........173,404 | ......... (79,857) [ evvrrrrererireirens | ceverrrerenineirenns | eoveriverisnsseirenns | vveenns (79,657) | .. ..93,747

MORGAN STANLEY INST. FUND OF HEDGE

617447 55 2|FUNDS W CONSHOHOCKEN...... PA.. | UNITED PARTNERSHIP AGREEMENT.. | 09/01/2011 |05/23/2016 | ..........519,988 | ....... (127,899) | oo e [ | s (127,899) 57,149 392,088

578997 89 2| MSPE-MBK PARTNERS, LP........c.ccooovvimmmrinaniirriiinns NEW YORK . |MORGAN STANLEY ........coovvimarrirarrrinns 09/19/2006 | 04/11/2016 | ............86,878 | ......... (70,591) | oocvverrevierevins [ e | e | cevieens (70,591) [ oo | erviiees 130,873

578990 01 2|MSPE-MBO CAPITAL 2 . INEW YORK.... .| MORGAN STANLEY... .. | 05/22/2006 | 06/03/2016 | ..........486,190 | ....... (213,293) | oo e | e | e (PAKIIK) ) IR R 5,125,767

65099N 90 6 |MSPE-NEWBRIDGE ASIA IV, L. .|NEW YORK .| MORGAN STANLEY . [12/13/2005 | 04/29/2016 ) (7,953) 41,515

MSPE-OCM PRINCIPAL OPPORTUNITIES FUND IV,
670998 12 9|L.P. NEW YORK.....cooooomvrrir NY..| MORGAN STANLEY........ccoovvummmrrrirnrins 11/28/2006 | 04/06/2016 | ......oovvveerveras | cevrecnns 16,825 | oo | e [ e | e 16,825 | v | erveieeeiins 2,203 | .......e. 33,650 [ ..o | e 16,825 | .......... 16,825 | ... 36,053
351990 00 7|MSPE-PAINE & PARTNERS CAPITAL FUND IIl, L.P. [NEW YORK.......cccecorvvnnes NY..|MORGAN STANLEY......cccoovrrmrrrirmrrrarnns 06/01/2006 |06/16/2016 | ............ 24,323 | ........... (2,614) [ v [ e (2,614) | oo | e 1,054,702 | .......... 21,709 | o [ e | s (11 N
MORGAN STANLEY PRIVATE MARKETS FUND IV

617449 G2 3|LP W CONSHOHOCKEN...... PA.. | UNITED PARTNERSHIP AGREEMENT.. | 01/18/2008 |03/30/2016 | ....... 9,748,177 | ....(6,269,578) | ...cooovvererans | cevriererinnciieens [ e (6,269,578) | ...ooovvercrianns [ e | e 3478,599 | ..o | e | e (U O

291998 54 0| MSPE-EMERGENCE CAPITAL PARTNERS I, LP..... NEW YORK.....coooommrri NY..| MORGAN STANLEY.........cccoovummrrrriririns 11/21/2007 | 04/05/2016 | ......oooevvveacrras | e 168,270 | v | e [ e | e 168,270 | ..o | cerviveneiieneinenens | oo 316,601 [ i | 148,331 | 148,331 |

928990 14 2|MSPE-VMG EQUITY PARTNERS, LP.... . |NEW YORK.... .. [NY.. [MORGAN STANLEY... .| 01/24/2007 | 06/22/2016 | ... T80 [ s e | e | e 7,480

94999W 92 3| MSPE-WAYZATA OPPORTUNITIES WAYZATA. .|MN. | MORGAN STANLEY... . 10212212008 [ 04/12/2016 [ ....couvveeerrrrerrrenes | erveernerirmninenines [ e | veenne 0 .59,869
MSPE-COLUMBIA CAPITAL EQUITY PARTNERS IIl
197998 78 4|(QP), L.P. (2006-09-29) ALEXANDRIA..........cccc.... VA.. [MORGAN STANLEY......cccooommrrrrmrrrirrnnens 10/31/2006 | 03/30/2016 | .....cvvvrurveerrrios | rvreerrreiinneiins | covveieeseieneniens | cevees [V POOPOUSTOUROPOON FUROTORSTORRTOORIOR ISP 28,407 [ oo | e 28,407 | ........... 28,407 [ .o
482997 82 2 |MSPE-KPS SPECIAL SITUATIONS FUND I, LP.. NY..| MORGAN STANLEY. .. [ 11/13/2007 | 04/07/2016 0 .35,700
429994 52 8|MSPE-H.I.G. CAPITAL PARTNERS IV, LP................ .| FL...| MORGAN STANLEY... .|02/23/2007 | 05/31/2016 | ... 0 | eoveeereereeercenns [ eeerieeeeeercenrieni | eeeeeeei24,208 | o | 024,208 | 24,208
MSPE-OCM EUROPEAN PRINCIPAL

675990 01 4|OPPORTUNITIES FUND, L.P. LOS ANGELES................ CA.. MORGAN STANLEY.......cccourmrrmirinrriirenns 06/16/2006 | 05/24/2016 | ....couvevvrererrnnes | ceerenrrerienneirens | e | v 0 [ oo e | e 11,152 [ e | s 11,152 | e 11,152 | o

556998 24 3| MSPE-MADISON INTL REAL ESTATE LIQUIDITY..... [NEW YORK...........c.ccccoe. NY..| MORGAN STANLEY.........cccoovuirmmmrrirnris 11/08/2007 | 05/25/2016 | .......ooovvverrins | covmerreriiieniiies | coreveneiieneiiens | e 0 [ o | e | e 1,704 | s | e 1,704 | . 1,704 | ... 11,926
MSPE-SIGHTLINE HEALTHCARE VINTAGE FUND,

826990 00 4|L.P. MINNEAPOLIS... .|MN. | MORGAN STANLEY... . | 04/21/2008 [ 03/28/2016 | .....ovvvurrvrerrenes | ereerrerimrinerines [ eerveriienisernenin | ceeene 0 [ eoeemeeemeeeeeee | evemvesemeiseneseens | eevvienesieensiiens | eevieeeneseenssennes | eoevenesiienerisnnnns | eeveenneriinnneens0 | e 102,956
MSPE-SIGHTLINE HEALTHCARE FUND IV, L.P.

125999 47 4(2006-09-25) MINNEAPOLIS................. MN. | MORGAN STANLEY.......cccoovuivniinnrinnn. 10/31/2006 | 03/28/2016 | ... [EOSRTRTO B 0 o | | [ [ | . 0 ] 99,123
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ...46,635,786 | ..(37,416,299) | ...ooooverien0 | o0 [ 0| ..(37,416,299) | ..covvvrnrrnnnd 0. 8,145,477 |....20,120,321 .01...10,812,402 |...10,812,402 | ..... 1,726,073
4499999. Subtotal - Unaffiliated. ....46 635,786 | ..(37,416,299) | ....ccoocvoneee0 [0 | i 0 | ..(37,416,299) | ...ccovvvanrecncd 0| . 8,145,477 |...20,120,321 | ..coocvovvvcnn, 0 ]...10,812,402 |....10,812,402 | ... 1,726,073
4599999. Subtotal - Affiliated cnn.924,949 | L .0 0 0 0 .....924,949 0 0 0 0
4699999. Totals ...47,560,736 | ..(37,416,299) | .....cccvvvrini0 | v | s 0 | ..(37,416,299) | ...ccovvvnnnenncd 0 ..21,045,270 | oo 0]...10,812,402 |...10,812,402 | ..... 1,726,073
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Statement for June 30, 2016 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
912828 P4 6[U STREASURY BILLS ..ottt essnsanss | sresseines | 04/20/2016.... | BANC OF AMERICA..........ooovueiieiiiiiieieieie ettt nsnees 10,782,578 T
0599999, TOAl BONAS = U.S GOVEINMENL. ... ... ee ettt sesess s8££ E 8 £ 080 E 4888 e R e0E s R eEE  oEEeEeeEEoEEeEE o e et oEE o0 E SR eE 48R E 8oL £EE R eEEEE 8480 f SRR f R S8 E S80St 10,782,578 XXX
Bonds - All Other Government
135087 A4 6|CANADA GOVERNMENT 06/06/2016.... | VARIOUS.........oootiiuiiaiiireiieris sttt | eebbestsenes bbbt ssinnes | eebisesssesssenessesnssean 5,143,356 | ..oooovrvreriericrininns 5,083,000
135087 A8 7|CANADA GOVERNMENT 06/15/2016.... | VMDM VALEURS 83,418,023 |. 82,328,000
135087 B8 6|CANADA GOVERNMENT 05/04/2016.... [RBC DEXIA........coiiiiiriiiiieieiieinsis et sssss s esssssssssessssssssnsne | suesssessosssnssessessssssssessassensenses | toessssssssosssemsssnessnes 9,298,350 | ..oovvrrciriiieid 9,000,000
135087 D3 5|CANADA GOVERNMENT 05/09/2016.... | VARIOUS........ocerirmiiaiiserieseseeessessssssessess sttt | eebbsent st see s s n st sensnnns | eebssessseessensssess s 9,156,041 | ..o 7,765,000
135087 D5 0[CANADA GOVERNMENT 05/09/2016.... | VARIOUS... 37,139,834 |........ 34,153,000 343,167
135087 E5 9|CANADA GOVERNMENT 0410412016.... | SCOTIA....vouiveriirerirerirteiseiie et | eebbes s e bbbt tsinnes | eebisessseestenssesesnnseae 7,030,800 | oo 7,000,000 5,322
135087 E7 5|CANADA GOVERNMENT 05/17/2016.... | VARIOUS... 23,649,670 ....23,760,000
135087 ZS 6|CANADA GOVERNMENT 06/01/2016.... | VARIOUS... 10,466,184 | ....coevieiiics 7,800,000
651333 FT 8|PROVINCE OF NEWFOUNDLAND 0410412018.... | SCOTIA. ... veeiverrireriseeeseeseesse e eses s bbb | eebb et e s s b n et snsnnns | eebssessseestensssses s 1,328,530 | .oovereerrierieniieens 1,400,000
68323A CX 0|PROVINCE OF ONTARIO 04/04/2016.... | SCOTIA.......... 4,000,000 36,186 [ 1FE....coiireiiririniine
68323A CY 8|PROVINCE OF ONTARIO 04/04/2016.... | SCOTIA. ..2,800,000 28,253 | 1FE
74814Z ER 0[PROVINCE OF QUEBEC 04/04/2016.... | SCOTIA. 2,000,000 24,548 [1FE.....coiiriinii
74814Z EV 1|PROVINCE OF QUEBEC 04/04/2016.... [ SCOTIA. ..ottt 2,000,000 | ..coovrevrreirnnee 5,575 [1FE
EI2142 81 4|AUSTRALIAN GOVERNMENT 04/01/2016.... | PERSHING DLU......couriierrmriniieiiesiesiesisseesesssssssessesssesessenns 11,813,175 | ....... 9,798,749 127,013 | 1FE ..,
EI6831 48 7|AUSTRALIAN GOVERNMENT 04/01/2016.... | PERSHING DLJ 10,011,849 | ....... 8,291,789 210,746 [1FE. ..o
EJ2445 69 4| AUSTRALIAN GOVERNMENT 04/01/2016.... | PERSHING DLU......vtiiuiminisiisiiseisssessenssssessessssssssesssens st st enssessssnssssnss | ossssesssonsssesssssssssnssenssensssnsssnnes | onsssessssssssensssesssnsens 3,093,962 | ..o 3,015,000 | ..o 38,317 | 1FE
1099999, TOAI BONAS = All OtNET GOVEIMMIENE. .. .cvv1tes et ereseersserss e sees st ees et eeeeees 1488884888 4£E 84488484848 £EE 8188 4EE84EE844EE 1088 1£EE 48 4EEE4£EE 128816 EeLE1EEE4EEE 4L E84EEE LR 1A EHEEE L8 4EEE LR oLEE L8 4EE84EEE 4R 4EEEHEEE4LE11EEE R4 EE L84 1EEE4HEE 4L 8 £ L 4L A8 £EE L8R E A E LRkt 222,665,890 |........... 210,194,538 | ..o 1,342,520 XXX
Bonds - U.S. States, Territories and P ions
207720 X9 B8[CONNECTICUT STATE ettt ssssnsnnns. | sessssnns 05/25/2016.... | BANK AMERICA MERRILL........ouvvriiriiiriniieriseeeseesssise st sss st esssssssssassssns | essssssssessssessssssssssesssesssnsssnnss | essssesssnsssesssnsssssssens 2,485,721 | oo 2,085,000 | ..oovrrrereireriniinnes 1FE
20772) Y3 0 |CONNECTICUT STATE 05/26/2016.... | BANK AMERICA MERRILL........coocviviiieieiecietceieieeee et tes st ss et ses e sasssesessssssesessnens | svesessesesissesesesssssssssesssesssensnse | setesessssssemsesssissesesens 1,815,848 | oo 1,490,000 1FE
57582R GH 3|MASSACHUSETTS STATE .| 04/13/2016.... | WELLS FARGO . 2,671,726 2,155,000 8,081 | 1FE
60412A EV 1|MINNESOTA STATE 05/03/2016.... | MORGAN STANLEY.........coutiuuiuueimeesmreseesessseessesssessss s sssssssse sttt essssssissssns | essssesssessssessssssssssssssesssnsssnsss | essssesssnsssnsssssssnssans 2,435,314 | oo 1,905,000
677521 BQ 4| OHIO STATE ...ttt | beenirenes 06/03/2016.... | BANCAM ROBERTS.........coomirimrimiiiiieiierisrissssissiissiesssesesssssssssssssessesssssssssssssssessesssssssnne. | coessenssssssssnsssessensnssnsnnns | oenenenensnsesnssennnsne 892,892 | tivieiiirinnninsieriens 4,600,000
677522 HT 4| OHIO STATE.....oouiieeiieeieetieeieeisees sttt | seeninenes 04/11/12016.... |WACHOVIA. .......coomriiiriieieieeeiesiiesiesisse st nsesssssssssssssssnins. | seessesssnesssssssssssessessnssssnssonnns | oessnnsenensssessessenssns 1,200,980 | tiviieviisirnesinsierinns 1,000,000
68609B SH 1| OREGON STATE.....ciiiiiiuiiieiireirsiississe st | soesinenes 05/12/2016.... | MORGAN STANLEY.... 1,200,000
70014P B4 3|PENNSYLVANIASTATE ottt ssssnssens | seesinenes 06/02/2016.... | CITIGROUP e ——————— 1,500,000
83710R MG 9| SOUTH CAROLINA STATE oottt sessnnnes | reveseenns 04/13/2016.... | GOLDMAN SACHS........couiiiiiriircirseise it s bbb esstns | eebbesssessssess st ssssess s ssesssnnes | eebssesssesssssssssssnsean 2,472,355 | oo 1,940,000
880541 VG 9| TENNESSEE STATE........iiiiiiiiiriiiieriesistsissise et sssss st ssesssesssssssses | seesenenes 03/29/2016.... | NATL FINANCIAL SERV.......cocoovivmmriirinriirnir 2,990,750 | ....... 2,500,000
882723 K8 1 05/12/2016.... | CITIGROUP.........ccocorrrrnecs
882723 SL 4 .| 06/07/2016.... | VARIOUS...
928109 B7 1|VIRGINIA STATE 04/04/2016.... | NATL FINANCIAL SERV.......cocormivimmrieirnirirnirns
93974D UK 2| WASHINGTON STATE.......ctiuiiuiiiiireireiissisessessse st sssssnsses | neveseenns 05/23/2016.... |RBC CAP......oooovvrrrirenne 1,610,000
97705M  BR 5| WISCONSIN STATE .....oiiuiiiuiiiiiirinisiessiississsessseneesesssssssssssesssensssassnsssssssenssenssssssssnsssssssesssnness | vovessenees 04/18/2016.... | WACHOVIA........ooviiiiiiiiiiintiisiiesiiesi it senssessnsssssssensns | onnsensssensssnssnssssensenesnnsnnsennns | onneenesensnsesssensoes 5,909, 168 | civiveiiioninnnssniseiiinns 1,640,000 ,
1799999. Total Bonds - U.S. States, TEIMIHONES NG POSSESSIONS..............ccivueueveiieeieiitcteteicteteteiteteteteetetetetetetesaeaesessssesesessssesessesesesssssessssesesess  vsesessssesesessssssessssesesassssesassssesesassssesassesesesssesesassesesssssesesassssesassssetessseses s sesesesasses et e seset et e sesessesetetsassetesseses et sassesen et esessensesansntesesanen 35,711,949 |......... 29,195,000 193,834 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P:
041431 RA  7|ARLINGTON CNTY VA oottt sssssssssssnes. | seesinenes 04/2712016.... | BANK AMERICA MERRILL........ouvtrieriimiineriesiseseseessise st ss st sessssssssssssssns | eesssesssessssssssssssssssesssesssssssnnss | oesssesssnsssesssssssssssens 3,266,825 | ...ooovvvrireeeienn 2,500,000 | ..oocvrrrercireriniiinns 1FE
100853 VG 2|BOSTON MASS............ 04/22/2016.... | MORGAN STANLEY 1,500,000 5,208 | 1FE
199492 QG 7|COLUMBUS OHIO .1 03/28/2016.... | WACHOVIA 23,495,000 | ..vvvvrierininii 11,650 |1FE...
235219 KF 8|DALLAS TX 04/05/2016.... |WACHOVIA. .......coooiiieiiieiieieesiie st sssssssissssnsins. | eessessssesssnsssssssessessssessenssonnns | eessesesnensossessessonssses 1,282,820 | wovoevurnsesnessneeseesenns 1,045,000 7,692 | 1FE
25476F RK 6 |DISTRICT OF COLUMBIA 06/10/2016.... | WILLIAM BLAIR........ocoviiiiiiierisieiesississisis s sessesssesensssanes 989,226 775,000 1FE
25476F RW 0 (DISTRICT OF COLUMBIA 06/21/2016.... | JP MORGAN........comrrirrrierirrireeseeieersenseneneenns . 2,677,512 | ....... 2,320,000 1FE
25476F SA 7 |DISTRICT OF COLUMBIA oottt | enineinas 06/08/2016.... | JP MORGAN..........coumiieiiriireiiseeise st ts bbbk bbb s | eebbes bbbt n b esb et | eebssesssesssssss s i 1,225,341 | oo 975,000 | ..ovvveirrrireiiniinns 1FE
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346593 GB 6| FORSYTH CNTY GA ..ottt | soeninenes 04106/2016.... | WACHOVIA. ..ottt bbb | eebten st e st en e essnnts | eesssesssnsssensssses s 3,030,431 | oo 2,435,000
353172 Z3 B|FRANKLINCTY OH et ennens | sesinine 06/23/2016.... | STIFFEL NICOLAUS........couiieirieieieie sttt ses 2,394,066 | ....... 2,175,000 1FE
414005 UK 2|HARRIS CNTY TEX 04/07/2016.... | BARCLAYS.......ovirrireimeeieiaesiess s 8,900,978 | ....... 7,050,000 AFE oo
414005 WG 9|HARRIS CNTY TEX .... .| 06/10/2016.... | PERSHING DLJ 895,447 700,000 1FE
426056 YE 1|HENRISCO CNTY VA 03/30/2016.... | MORGAN STANLEY .......cuuutiiuimuimimrimrisiiseissessiesssesessesssssesssise st sesss st ssssssssesine | oeesisesssessssssssssssnsssesssenssnsssnnss | ooeseessssssesssnsessnssend 4789,624 | oo 4,010,000 TFE s
447025 VC 8|HUNTSVILLE AL.. 06/22/2018.... | RBC CAP......ocvumirirrirtireeseeiaessesss e essees s bbb bbb snbis | eebtesssensssees et n s ens s sssnnts | eebssessseess st sses s 2,112,030 | oo 1,835,000 1FE
447025 VY O HUNTSVILLE AL......couiiriiiiiriicieisissiesie st ssssssssssssssessessans | nevsssanes 06/15/2016.... | CITIGROUP 2,509,429 | ....... 1,940,000 1FE
59333F  SJ O MIAMI-DADE CNTY FL....oorovoreereeiereeeeeesesieeeseesesesssssssssssssssssesesssssessssssssssssssssssssssssssssnssssnnnss. | covesinnes 04/12712016.... |WACHOVIA. .......coomriieriirireeieeiessiesiseiss s sssss st sssssssssssesssesssssssssssssssenins. | seessessssessssssssssessessnssssnssonnns | versensnensnsenenseenneney 148,204 | tiiiiiiiiciserissiiseninns 1,675,000 1FE
613340 4B 1|MONTGOMERY CNTY MD oottt snssnines | seeninenes 04/27/2016.... | CIT GROUP 1,600,000 AFE s
613664 3Q 2| MONTGOMERY CNTY TN....ooiiiiirirririeiniieiriesiesessesssissssse st ssesssessenssssssesssnsses | seesenenes 06/15/2016.... | BARCLAYS.......oivirrirriiieinniieiiesitesseisssie e siesssssssesssssssssssssssnsssessssssssssssssnssie | coensenssesnnssnssessensnnsnsnnns | oennerenenssneseseennss o 263,120 | it 3,600,000 1FE...
64966H B5  8|NEW YORK, NY ittt | ereseenas 06/16/2016.... |WACHOVIA. .......coomriieicireiieieesiiesississe st issnssssessssssssissssnsins. | eessessssesssnsssnssssessessssssensonnns | oessnesenensonsessessennssns 3,020,344 | ioitiiiisinesiseiesin 2,690,000 1FE...
64966M AQ 2|NEWYORKNY .. 06/17/2016.... | PERSHING DLJ.......ovuivrriiiiiieinieierisssssssissssssssssseessnsnes 750,000 1FE
76541V NN 3| RICHMOND VA .| 06/07/2016.... |RBC CAP. ..3,180,000 1FE...
906395 W8 7|UNION CNTYNC 04/26/2016.... | WACHOVIA.. 1,075,000 1FE
930863 5Y 7|WAKECNTYNC 04/2712016.... | JP MORGAN........comiiriiririeririeseeisssise et sssess sttt ssssssnsessesssssnsnns. | ceesssesssnessssssnsssessessnesenssennns | oessenenensnsesessennnene 1, 189,818 | ittt 1,465,000 1FE
969872 FR 6| WILLIAMSON CNTY TN 05/03/2016.... | WACHOVIA. ......ovtiiiieiisiisseis ettt sssnsnsssnsnnsss | ennssnsssessssnssnsssensenssessssssonnes | snenssnssensossesessesssses 1 LT TT | iiiisiiississsssssissneens 1,465,000 , AFE s
2499999. Total Bonds - U.S. Political Subdivisions of States, TEMMLONES ANT POSSESSIONS..............c..cceviviiiueiieieiieiieieisiieteseesesesesssesssssssessesiess  etesssssesassessessssssssssessessssansesssssessssessessssassessesssssssassessesssessesssssssessessesssssssesssssesessessessssessesssssessssessesssssnsesssssessnsansessessnsessensesssseniessessnsenss | oenierensniesieneensnsenses0 1,296,183 | rvvvnn 50,255,000 319,594 XXX
Bonds - U.S. Special Revenue and Special A t
010410 7B 8| ALABAMA STATE......iiuiiiiieiiseeisseisseise et ss s bbbt ssssennin | sossinenes 05/19/2016.... | GOLDMAN SACHS........couiiiiiriircirsiise st s bbbt sb e sstes | eebbssssessssessss bbbt esssnnts | esbssesssesssssssssssensean 2,167,462 | oo 2,075,000
010652 BY 0|ALABAMA ST 21ST CNETURY AUTH TOBACCO........cocoevirrerrinerieriesesensssessessessessssessenesnes | seerenenes 04/04/2016.... | PERSHING DLJ 935,442 805,000
016249 NB 6|ALIEF TEX INDPT SCH DIST . .| 06/03/2016.... | PERSHING DLJ ..1,730,000
09182N  AJ  9|BLACK BELT ENERGY GA......ooiiiiiiiriiiriiisisisssie s ssssseses s ssssasssensssns 05/18/2016.... [RBC CAP......couuiiriiiiiiirerisissisesisisiss sttt nsssens | ressesssssessssssssessesnsssesenssnsens | sonseesesssesensenssensnes sy T80, TD | wovvvsissrirersssssesessaees 2,500,000
100853 TS 9 [BOSTON MASS.......oumrimrereemeiseisessesssseessssssss s st sess s sssssssesssnssssssnns | sessssnnes 05/17/2016.... | GOLDMAN SACHS...............
13066Y SX 8| CALIFORNIA ST DEPT WTR RES PW .....cuuiiiiiiiiiiiininsieiseeesisiesesiessssessessssesessssssssenes. | revsennes 04/06/2016.... | JANNEY MONTGOME...........coriueierireiiieiieicieissisie st
13077C  4A 9| CALIFORNIA ST UNIV REVENUE...........cooviiririeririisieeriesieseseeissisessessssssessssessessesssssssensns | soesenenes 03/31/2016.... | BARCLAYS ...ttt bbbt bnsnie | eestsesssensssses s n st ssnsnnss | eesisessseessenssssesnnseas 1,374,736 | oo 1,100,000
13080S MT 8| CALIFORNIA STWD C,MTUS DEV AUTH REVENUE..........coccoviummririeiineiseiiseiesiesissessssisenes | sevesseenns 06/09/2016.... | BANK AMERICA MERRILL.........ovuuiirrireeiseieessieesesiesess st 756,984 635,000
156273 FJ 8|CENTRE CNTY PA HOSP AUTH 04/14/2016.... | BANK AMERICAMERRILL..........oooovveoieeeeeeeeeeeeceseeesseeesssee s s ssnseesesssssssessessssenssnsssnne | conneeisssssssesssssssssssssssssssnnes | connercesnnecesnnsesnneeee 857,313 | oo 1,430,000
158843 WJ 7|CHANDLER ARIZ 05/18/2016.... |WACHOVIA. .......cooriiieeirieiieieessiessss s sss st ssessssssssssssnssnins. | seessessssessssssnssssessessnesssnssonnns | oersnessnensonsenesenensne 018, T4 | ittt 3,400,000
161681 TU 5|CHASKA MN INDEP SCH DIST #112 05/03/2016.... | PERSHING DLJ.......oouiirriiiiiiieiieieiseesisiessssesesssssenssiees 1,375,000
167560 ST 9|CHICAGO IL MET WTR RECLAMATION DIST... .106/08/2016.... | BANK AMERICA MERRILL ..3,000,000
167736 F7 7|CHICAGO ILL WTR REV. 05/19/2016.... | VARIOUS.......ooeimiiiieiieiieeiseesssise sttt sssssssssesnssnsnne | eessnssssessanssssssseesssesssssssensonnns | seensnereeessnsessessonenss B TABB2 | oot 3,900,000
19648A 5X 9| COLORADO HEALTH FACS ...ttt sssssssssssssssesssessnns. | nevesssesns 04/28/2016.... | WACHOVIA 987,008 795,000
19648A  5Y 7| COLORADO HEALTH FACS .....oiiiieeiiciiieiienisiseessssssssessesesess s sssssesssssssssssssssssssessnns. | nesesssesns 042812018.... | WACHOVIA. ..ottt | eebb st bbb st en s et | eebssesssnessenss s s 1,056,495 | ..ovvvrcerrieierienins 845,000
19648A WX 9| COLORADO HEALTH FACS ...ttt essessssssessensns | evsnssnnns 05/31/2018.... | STIEFL....oviveiieieieieieeeie e 1,625,000
207737 JE 8|CT STATE GENERAL REVENUE .......iiiiiieiiieeienieseseesseisssie s ssessssesssnsssens | soesinenes 06/21/2016.... | PERSHING DLU......coomivimrimimririieeienissesesissssessesssssesssssssssssssessssssssssssssssessesssessssssssssnenss | soessesssneesssssnssssesssesssssssnssonnns | vessessnensnsessesseessons 1,290,962 | wovorevirieersnineniersnns 1,130,000
231266 LS 4| CURATORS UNIV MO SYS FACS......coriiiiiriiiniiieiiesiesesseiss it ssssssesssssssssssnss | soesseneees 06/14/2016.... | USBCORP 1,500,000
246428 A2 2|DELAWARE TRANS ot | seeninenes 04/27/12016.... | NATL FINANCIAL SERV.......oiviiriiriirinirierieriseesssisssiesiessssessssssssssessessssssssssssssessessnssses | coessesssneessssonssessesssesensonnns | oesererenensnsesesessrone 1, 128,700 | tivieviseissnissiierinns 1,000,000
24917D AT 0|DENVER CO CITY & CNTY DEDICATED TAX REV... 04/20/2016.... | CITIGROUP........couuiiimeirriieieeseiesiesisseesseise bbbt stsnsssisssssnssss | esssessssesssnsssssssssssessssssenssnnnns | oessesesnenssnssssessennssne 22,397 | tvvtevirerirneesseisersa 2,945,000
29270C P9 0|ENERGY NW WA ELEC REVNUE .| 06/07/2016.... |RBC CAP..... ..2,725,000
29270C XM 2|ENERGYINW WA ELEC REVENUE  .......cccoovvvurnn. 05/19/2016.... | BANK AMERICA MERRILL........ooovirieriiiiierieeineeseeissisensessssssesssssisssssssssssssensssssssssssssnsssne | soessesssesssssssssssessessnessenssonnns | vessnnsesensssessessennsss oy 298,836 | covtrevirieirnenineinerinns 4,100,000
303823 LE 6|FAIRFAX CNTY VA INDL DEV AUTH REVENUE..........coooviiiiiiiiiisisiniessisesesieisssessnis | svninsins 04/19/2016.... [ MORGAN STANLEY.... 412,919 330,000
303823 LM 8| FAIRFAX CNTY VA INDL......tvuuiiuirirririesieisieesiesisesssessssssse s sssesssessssenssessssssssnsss | soesenenes 05/17/2016.... | CITIGROUP 623,375 500,000
3140E8 VB 2|FEDERALNATLMTG ottt | eresineees 04/27/2016.... | MORGAN STANLEY.........costuumrrmrrreeineirerineiseenienes 14,950,584 ....14,305,710
3140EW  7A 7[FEDERALNATLMTG oottt nsssssnnins. | sevensiines 03/31/2016.... | RBC CAPITAL.....couuiirrirriieiriee et 12,276,003 ...11,979,327
3140F3  B6F O[FEDERALNATLMTG oottt sssssssnnns. | anissinns 05/27/12016.... | MORGAN STANLEY.........couutiuuiurmeiimrimeisesssssssessessssesssssssssssesssessssssssssssesssesssesssssssssssssssssssessss | oessseessssssnsssesssesssssssssssnsssnns | soesssssssesssnsssnessnenes 11,760,495 | ...vooeerererieris 11,488,540
34073T GA 9 |FLORIDA ST HIGR EDUCLTNL FACS FINAN AUT........coviiiriiiirnnieierieisssnsisssssienssssesesiee | eeseeenenns 04/13/2016.... | MORGAN STANLEY.... 2,332,901 | ....... 1,905,000
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34153Q CV 6 |FLORIDA ST BRD OF EDU PUBLIC EDU......cccviuiiimrimeimerineeniensesiseesssssssssessessssssssssssssensns | sevnsenes 06/02/2016.... | MORGAN STANLEY........cccnvrvrmrrrmerrrerireeserisesseneenes 2,586,640 | ....... 2,000,000 5,000 | 1FE
342816 J9 7 |FLORIDA STATE MUN PWR.......cotiiiiiiirieieiesie et sssssesssssssssssssessssnsenes | seesesnes 04/15/2018.... | EXCHANGE.............courieiireiiieiieieieissisie ettt st s bt sesssssesns | sessssessessnssssessesssssssessessesnsensess | sesssssssesssssesssansessess 4,322,562 | oo 4,245,000 1FE
342816 L5 2|FLORIDA STATE MUN PWR............... 04/15/2016.... | EXCHANGE...........otviirirerierisieeiseisseisssessessssessssssssenisenes 768,795 755,000 1FE
343137 BC 8|FLORIDA STATE TURNPIKE AUTH .103/30/2016.... | BANK AMERICAMERRILL..........oooooeveoreeeneeeseeeeeeeeeeeeeeseeseesesssesssseesssseesssssssssnssssssse e 1,227,110 ..1,000,000 1FE
346843 JH 9|FORT BEND TXINDEP SCH DIST........oevomrvrerienirrernieieniens 05/20/2016.... | RAYMOND JAMES.........cooiiimiriiiiirieriseisseis i ssesssesesssssssssse st sssssnsssnses. | eesisesssesssssssssssessssesssesssnsssnnss | ooesesessssssenssnsesnssens 9,579,789 | ..o 7,650,000 1FE
442435 4N 0|HOUSTON TX UTILITY SYS REVENUE.........cooiiiieririreeineieriessesssessssissesssssssssssenssssisssssnsss | nevesseesns 06/01/2016.... | BARCLAYS.......oiimitieimeesieiaessessesss s bbb 2,570,037 | ....... 2,065,000 4,589 |1FE
45506D WK 7 [INDIANA ST FIN AUTH REVENUE...........cccotiiiiiiiiiieissieessssesssisssesssssssssssessssssssessssssnns. | onsensenes 04/05/2016.... [RBC CAP......couuiiriiiiiiieeieisisssiesssiseees bbbt ssenine | shsisessasssssesseesssnssssensasssnssenss | tesssssssessensassensnes 1,140,399 | oo 900,000 125 |1FE
490728 YP 1| KENT STATE UNIV OHIO UNIV REVS........cooivirirriieciieniiseissies s ssssssessssssssssnsnss | vevesessons 05/25/2016.... [EXCHANGE .........coooirveeeceeeeeseeeseceess e ssess s ssssssssss s sssssssssssssssssssssnns | coessssesssssssssssssssesssssssssssssssss | oeeessssssssssssssssssseon 8,487,940 | .o 8,050,000 1FE
490728 ZB 1 |KENT STATE UNIV OHIO UNIV REVS........cooiiiiiiiiiriiireiineseissseies s sssssessenes | wereeeseons 05/25/2016.... | EXCHANGE 759,170 720,000 1FE
495224 2G 1|KING CNTY WA SCH DIST #1 SEATTLE, 05/26/2016.... | MORGAN STANLEY 916,879 725,000 1FE
544495 R9 7|LOS ANGELES CALIF DE 05/17/2016.... | NATL FINANCIAL SERV.......ovitmiiiireriniiiesiesiseessseissssessessssesssssssssssssssssssssssssssssssssssssnsssnns | sesssesssseessnssssssssssesssssssnsonnns | oessesssnessossessessonsssns 1,280,020 | tovtevinneesnessneisersnns 1,000,000 139 |1FE
544495 S2 1|LOS ANGELES CALIF DE 05/17/2016.... | NATL FINANCIAL SERV.....c.ovuiiiiiriniiiiisiniiisssssesesssssesssssssssssssssssssesssssssssessssssssssssesnnss | oresesssssssssssssssssesssssseenssnne | sonsesressessnssssennens 1528 1,060 | wvviirinsersnseenninnns 1,000,000 139 |1FE
544495 T4 6|LOS ANGELES CA DEPT WTR & PWR REVENUE.... .105/10/2016.... | NATL FINANCIAL SERV......cevmiriirieririeieeissiessiesiesesssssssssssssessessssesssssssssssessssssssssssssssssnens. | seesesssssssnessesssesssssonssnesess | seesssenssnssssonssnesnees 1,396,080 | vooiervriserierineenenns 1,150,000 1FE
544646 4Q 2|LOS ANGELES CA UNIF SCHDIST ....oovvovvrenrirerineireenns 04/04/2016.... |WEEDEN & CO......iuumiimiiririissiie s essessss bbb bbb 515,000 1FE
544646 S7  8|LOS ANGELES CA UNIF SCH DIST ...ovvvimirirririeiriierieniesesesssssessssessessssesssssssessesssesssessns | severenenes 05/02/2016.... | MORGAN STANLEY........coiriumirmirimerimeimessssiesiesssesesseessssssessesssesssssssssssssesssesssssssssssssssessne | soessessssessssssnsssessesssnessenssnnns | oereersnensnsessessenrsne 3,389,848 | wovievirirernvinrrierien 2,620,000 1FE...
56036Y DK 8|MAIN STREET NATURAL GAS INC GA GAS REV.......coommiiriiiieineinseissinesseesssissssssisnsssns | seeeseeees 04/19/2016.... | CITIGROUP........ccoouitmeireiieeiesiiesiesisseesseise sttt isssssnssss | esssessssesssnssnssssessesssessensonnns | oessesesnensnsessensennssn:0,828,208 | tovteiirisirnerineiseriens 5,350,000 2FE...
568571 CG 6| MARION & CLACKAMAS CNTYS OR SCH DIST #4J.......covviirriririneirernsinciesississsessssssseessssiens | oerineins 06/23/2016.... [ JEFFERIES & CO.....ccovvuririiiiiriiieieissieiesisisesssissssesse s essssssssesssssssssssessssssssessssssssessns | oresesssssssssssssssssssessssssesenssnsnns | sonsessenssesssnssessensnens 1y U420 | v 1,445,000 1FE
57422 AA 6|MARYLAND ST ECON DEV CORP PRIV ACT REV 06/14/2016.... | JP MORGAN..........comrimiimerierimeeseessesssessessssessessssssess st essssssssssssess st ssssssssssssssesssssssnns. | seessesssseesssssnssssessessssesssnssonnns | vessesenesssssssesseesssns 15808470 | wovteririrererisseesersenns 1,175,000 2FE
57583P EX 3| MASSACHUSETTS ST FEDERAL HIGHWAY........covviiiiriiiriirriineiissssiesssssssssssssssesssssssins | eevisennes 06/16/2016.... | NATL FINANCIAL SERV. 1,705,000 1FE
57583P FN 4| MASSACHUSETTS ST FEDERAL HIGHWAY.........ccostiueiiirierirreneeississriesiseseseessssssessesssesesee | soerenenes 04/22/2016.... | NATL FINANCIAL SERV. st | e | e 2 T8 | i 2,075,000 {1 S
576049 8C 7|MASSACHUSETTS ST WTR RESOURCES AUTH........oviuiiirierieerineiseiiseseesesesissessssesssssssees | soeerenenes 05/2712016.... | GOLDMAN.........cormiimeimiieitieetieesesiseesssssesssess s sess st sess s ssesssnesssssssssssssessnns | seessessssesssnsssnsssnesssesssessensonnns | eessnesenessonsesessensnsns2y 161,890 | tovteiissirneriseiiserin 2,150,000 AFE s
591852 ZR 2|MET COUNCIL MINNEAPOLIS-SAINTPAUL MN [ 06/03/2016.... | BARCLAYS......couiiriiiirirsiersiss e ..1,950,000 1FE
592112 NF 9| MET GOVT NASHVILLE & DAVIDSON CNTY TN...... 04/21/2016.... | CITIGROUP.........ccocvrrrrrnnes 1,785,000 AFE e
592112 PZ 3|MET GOVT NASHVILLE & DAVIDSON CNTY TN.....couiiiriiririiirereniseierisissssssesssseessesssssessenss | oenensens 04/25/2016.... [ MORGAN STANLEY.... . 2,809,915 | ....... 2,355,000 TFE e
592250 AG 9|MET PIER & EXPOSITION AUTH  ....ouviiiiiiinieiieriesisssiessesesessssssessesssesssssesssssssessenssessnns | soverenenes 06/15/2016.... | MORGAN STANLEY.... et | ettt | et 3ATT578 | e 2,735,000 2FE
592250 AJ 3| MET PIER & EXPOSITION AUTH.....coitiiiiniiierieimeisseissssesssesissessssssssssesssessssessssssssssssssessnns | seeessneses 06/16/2016.... | MORGAN STANLEY.........ccostrumrvrmerrrrireeneressesnensnenes ....3,110,128 2,760,000 2FE
59259N 4G 5| MET TRANSPRTN AUTH NY REVENUE .........coooniiiiiciiniierieicesseisssisesiesessessssssnsessesens | nevesneenns 06/13/2016.... | BANK AMERICA MERRILL. ......oocvirieriirmriiiieiieseeseieeiise sttt v 2,444.989 | L. 1,935,000 1FE
59266T LZ 2|{METROPOLITAN WTR DIST SOUTHN .....civumiiriirmeieiieiieseneesssiseisesssessssesssssssesssesssssssessas | eeissinns 04/11/2016.... | MORGAN STANLEY........coutiuuieueimersisiseesessseessesssesssseessssssssse st ess e ss st es s issssns | eesssesssessssessassssssssssssesssnessnnes | essssesssssssesssnsssnssans 1,285,785 | .oovvereeerrierierieens 1,065,000 1FE...
60636U BV 0| MISSOURI ST ENVRNMNTL IMPT & ENERGY .......cciviiiiiiriieiniisierinsiesesississssssssssssssesssnens | aosnsenenes 05/26/2016.... [ MORGAN STANLEY.... 2,964,546 | ....... 2,600,000 1FE...
60637A KN 1|MISSOURI ST HLTH & EDUCTNL FAC REV. 05/06/2016.... | RBC CAP 872,510 695,000 1FE
60637A KR 2| MISSOURI ST HLTH & EDUCTNL FAC REV. .1 05/06/2016.... | RBC CAP..... ..5,000,000 1FE
626207 Q4 9|MUNICIPAL ELEC AUTH................ 05/19/2016.... | BANK AMERICA MERRILL. ..ottt 2,500,000 1FE
646066 QX 1|NEW JERSEY ST EDL FACS AUTH Ru...ccooiiimiimeiiniieeieeiesisessssissssesssesssessssssssssssssessssessanes | soessneses 05/26/2016.... | CITIGROUP.........cccconrrrnecs 2,340,000 1FE...
64986A 3E 9| NEW YORK ST ENVIRONM.......coovvriuiireriieiieicieiseesiessiesie st sessessesssssssessessssnes | soessesanes 04/26/2016.... | BANK AMERICA MERRILL........oovievuiiriieiesieiciece sttt sss 1,320,000 1FE...
64990A EB 7 |NEW YORK STATE DORM AUTH REVNUES..........cooooreveecreeeceeeseseseeseesesesssssssessssessssnsssennns | eeveenenes 06/07/2016.... | GOLDMAN SACHS........ccouiimrimiireirseisesiessessse s sesssss sttt ssennses | eebtesssessssesssssssssseens s nsssnnss | essssesssnsssensssssssssans 1,236,300 | ..ovevnrerirerieniens 1,000,000 AFE e
64990B A2 9|NY DORMITORY AU oottt snnns | seessesanes 04/08/2016.... | GOLDMAN SACHS 834,585 645,000 1FE
64990H MY 3 |NEW YORK STATE DORM AUTH REVNUES..........oosivviriereserisesisscsisssissssssssssssssssesssssssnsnes | soenssonns 04/25/2016.... | JANNEY MONTGOME............rvveeeereisessssessssesssssssssssssssssssess s ssssss s sssensos 2,674,168 | ....... 2,380,000 TFE oo
677659 TF 1|OHIO ST WTR DEV AUTH WTR POLL CONTROL RE.........cturiiuermerineesenisensssessersssesessssinnes | woeerienes 06/16/2016.... | WACHOVIA.........cooiiiiiieieieiiesieeiesise e sissessnsenes 2,350,339 | ....... 2,160,000 1FE
67766W VN 9|OHIO ST WTR DEV AUTH WTR POLL CONTROL RE 05/09/2016.... | NATL FINANCIAL SERV.......cvvimiririiiiiniiierierisisssisssiesiessssssssssssssessessessssssssssssessessnssses | coesiesssssssssssssssessesenssnsnnns | overnenenessnsesssenssons 1,288,821 | tivievirerernmninsiinerinns 1,040,000 1FE
67766W XG 2|OHIO ST WTR DEV AUTH WTR POLL CONTROL RE .1 04/15/2016.... [ JANNEY MONTGOME..........oooooereeiereeirreiesiessis s sssssssssasssssesssssssssssssssssssnsss. | avsisssssssssssssssesssssssssosssissss | avvsssesesissssenssinssiiens 1,905,285 | oooivosviessesiiesiennns 1,500,000 1FE...
68428T CL 9| ORANGE CNTY CA SANTIN DIST WSTWTR REV......ovoieierrieiicieeieieie s 04/13/2016.... | JEFFERIES & CO.....ooooveierrieieicieeeeie e 491,110 385,000 1FE
68450L EC 5| ORANGE CNTY FL HLTH FACS AUTH REVENUE..........c.coooumiriiriieinineeinesissnieiseesssinsisenns. | severienes 04/14/2016.... | GOLDMAN SACHS 635,191 515,000 1FE
685869 ER 6|OREGON ST HLTH & SCIENCE UNIVREVENUE..........ccoooommiiiirieineiineeissesesnsesseesssssssnssenns | eeeeeneens 05/2412016.... | MORGAN STANLEY .......couiiiuiuuiimeiimeiseisssssesssesssessss s sssssssess bbb bsssias | eebbssssessssessassisssssesstesssesssnnes | essssesssesssssssssssnsenns 1,064,686 | ..ooooovvrrrieireiienis 880,000 AFE s
702282 PN 8|PASADENA CA UNIF SCH DIST 05/11/2016.... |RBC CAP......ccooovvrirerirnnne 846,579 670,000 1FE
709224 PB 9|PENNSYLVANIA ST TURNPIKE COMM TURNPIKE.... 05/25/2018.... | POPULAR SEC........cuuiimrireereeseisessesssesesees s sse sttt sssentssnssanes | essssesssessssessssssssssesssesssnsssnnss | ossssesssnssssesssnsssssssons 3,603,180 | ..voorvrrirerireereenns 3,000,000 1FE
736742 VC 8| PORTLAND ORE SWR SYS.....ooiieieiiiriieieieiseisee st ssssssse s ssssesssssessssanses | soesesnes 05/16/2016.... [MORGAN STANLEY........ccovveirerriiireiriesiesiesieieienns 1,325,000 8,465 | 1FE
762197 KC 4 |RHODE ISLAND HEALTH & EDL......couivmiimiiieeierieeseessssssessesssesesesssssssessesssessssesssssssssssesins | seerenenes 06/23/2016.... | BARCLAYS ...ttt sttt sn st enssssssssssssesnins | eesssesssssssssssssssessesssnsssnssnnns | soesssesssesssssssessseessss 0y 3205 100 | woveuersrressressnrsnerssnne 2,785,000
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76541V MJ 3| RICHMOND VA PUB IMPT SER A.....couuiimiimririieiiesiesiseesssssssssessessssesssssssssssessessssessssssnens | seessnenes 04/19/2016.... | BARCLAYS US FUN......couiimrinriineiienissesissses s essssssssensnenes 581,380 490,000 1,293 [1FE
797355 4T 8| SAN DIEGO CAUNIF SCHDIST ..ottt ssssisessesssssns | sesinsens 05/12/2016.... | JP MORGAN.......cocovrerririeieieeissie e 827,632 645,000 1,165 | 1FE
87638Q PE 3| TARRANT CNTY TX CULTURAL EDU FACS FIN..... 04/07/2016.... | CITIGROUP........cooivirrireeiriierieriesisseessssse e ssessssessssssssssessesssssssensssssssesssssssesssessssssssessenssss | soessnessnesssssssssssesssessssessnssonnns | vessessnensssssesseenrsne 2,889, 100 | tivievirieirnenissiieninnas 2,000,000 1FE
88283L JV 9|TEXAS ST TRANSPRTN COMM ST HIGHWAY .| 06/01/2016.... [ MORGAN STANLEY.... 1,445,000 | coooovvvecriceineeis 13,045 [1FE...
91417K 83 6| UNIV OF COLORADO O ENTERPRISE REV 05/05/2016.... | STIEFL 409,597 320,000 1FE
914460 PK 0| UNIV OF MINNESOTAMN oottt ensssinens | seensnenes 03/30/2018.... | BARCLAYS.......ouitmrirtireeseeiaessesssesessees bbbt sttt | eebtesssensssess b n st nsssnnts | eesssesssesssenss s nnsens 1,685,138 | ..o 1,400,000 1FE
915137 3V 3{UNIVOF TEXAS TX et estenss | soesssene 05/05/2016.... [HUNTINGTON.......ocvrmririrrrnieriniieissississssssssssesessssesessnsenes 2,357,837 | ....... 1,920,000 TFE e
917565 ER 0|UTAH ST TRNSIT AUTH SALES TAX REVENUE............ostuiriirierierineessseisssiesiesesesssssssssenes | severeenes 06/13/2016.... | FTN FINANCIAL......oucvuuiimirineriseeeseesesissesse e ees sttt 2,775,735 | oo 2,135,000 1FE...
927793 VY 2| VIRGINIA COMWLTH TRANSN BRD........ccoeiiumiimeemiimsiisessessseissessssssssssesssesesssssssssssssssssesesss | woeesineees 06/17/2016.... |WACHOVIA........cooiiriiiieintiseiseies e ceeennn8,134783 | L 5,150,000 1FE...
927793 YP 8| VIRGINIA COMWLTH TRANSN BRD .......oceviirrimierrieeirierienesesisseiesssiessesesesesssssssseessesssesssns | severenenes 04/13/2016.... | NATL FINANCIAL SERV.......vivimiiriiiiiiniiiiiieeiesisssis i siseses s ssssssssisssssessessses | oeesisesssessssssssnssssssesssensssssnnes | oonissessssssenssnsessnssens 1,559,475 | oo 1,280,000 1FE
952347 TY 8|W CONTRA COSTA CA UNIF SCH DIST......oveuririrmrireiseeiseisensesesseessssssssssessessssesssssssssnses. | soeerseses 06/17/2016.... | MORGAN STANLEY 2,860,389 | ....... 2,120,000 AFE s
952530 Y3 1|WEST DES MOINES IA 06/22/2016.... | PERSHING DLJ 1,045,000 1FE
952530 Y4 9|WEST DES MOINES IA .106/22/2016.... | PERSHING DLJ ..1,185,000 1FE
977092 WY 7| WISCONSIN ST CLEAN WTR REVENUE.........cooiiiiiiriiiiiiiesineiiesise st 04/19/2016.... | OPPENHEIMER 1,650,000 1FE
977123 M6 2| WISCONSIN ST TRANSPRTN REVENUE ..........cooimviriiiiieisiiesses s sssssssssssnsss | soessssenns 04/13/2016.... | WACHOVIA 2,542,389 | ....... 2,130,000 1FE
97712D PR 1| WISCONSIN ST HLTH & EDUCTNL FAC AUT REV.......ciiiiiiiiiiinnincissssisssnississsnsssnssssssssssssisssnes | neseseeens 04/22/2016.... | JP MORGAN 2,537,641 | ....... 2,105,000 1FE
3199999. Total Bonds - U.S. Special REVENUE ANU SPECIAI ASSESSITIENE. . ...ev.rrurerersresersisssteisessssierssssessessssesesssesssesssssesessasesesssessessasssesseesansserses  £1esseesessasssesssessessemsasesessoesaeeseesoeEseeseeEseEsoeEoeE oL 8 oeE 0L 140840 E L84 E 4010 E 414080 E 0108 E 1001408080888 n bttt ententns | anbsessenssesanssnssnnsas 240,041,391 | ............ 206,483,577 ....1,147,003 XXX
Bonds - Industrial and Miscellaneous
00101N  AB 3| ADS WASTE HOLDINGS INC ..ottt sttt ssssssssss. | vevessenns 03/29/2016.... | STIEFL.....orvvrrireiriieeieeiieeiseseiiseiseeiieees 204,000 200,000 | ..covvoeiieriniiniinns 5FE
001546 AT 7|AKSTEEL CORP 06/14/2016.... [ BANC OF AMERICA........ccvomevimeeimeesssesssessssesssss sttt sssssssssons 600,000 600,000 4FE
007903 AZ 0|ADVANCED MICRO DEVICES .| 06/22/2016.... | VARIOUS... 469,438 500,000 9,778 | 5FE
02154C AE  3|ALTICE FINANCING SA oo 04/22/2016.... [ VARIOUS........ooririiiiririieissisiesis sttt ssnssentnns | shsssessessnssesssessssssssensasssnssensns | cressssnssesssessassnensnes 1,401,500 | oo 1,400,000 4FE
02155F AC 9 [ALTICE US FINANCE | CORP ......ccouiirrireirriaeiiesieseseesssssssssesssesssesssssssssssssesssssssesssssenens | aessssnes 05/05/2016.... | JP MORGAN..........cuuuiemierieieesssiseisessssesss st es bbbt ens | eebtestsen b s es st n st essnnns | eebssesssnessenssssesnssaa 2,407,250 | oo 2,400,000 1,344 |3FE
030981 AH 7 [AMERIGAS PARTNERS LP ..ot sessessssssnsens. | soesisene 06/20/2016.... [ BANC OF AMERICA.......coutimiiriiiicieiisisessie s 100,000 100,000 3FE
030981 AJ  3|AMERIGAS PARTNERS LP oottt ssssnssnins. | soesinenes 06/21/2016.... | BANC OF AMERICA 600,000 600,000 3FE
038522 AM 0| ARAMARK SVCS INC......ouiiriireiiriaeiiesisesisseesssisssss s ess bbbt sess s sssssssssisnes | seensneses 05/16/2016.... | WELLS FARGO 400,000 400,000 4FE
03938L AU 8|ARCELORMITTAL oottt | sereninenes 0472112016.... | VARIOUS........ooomiiiiiiieeiiesi ittt 205,250 200,000 1,643 |3FE
03969A AJ 9| ARDAGH PKG FIN/HLDGS USA .....iiiuiimrieriieeieeiseisesssssessesisss s ssssssssssesssssssssssssssssns. | seesenenes 04/29/2016.... | CIT GROUP.........cocvrnece. 889,000 889,000 5FE
03969L AA 4 [ARDAGH FIN HLDGS SA......coouieiieirieirieieseissieis e snies 06/15/2016.... | PIK = PAID IN KIND........coieiieriiiisisieiseiseessissssisse s sesnes 22,041 22,041 5FE
07556Q BH 7 |BEAZER HOMES USA INC .| 04/26/2016.... | VARIOUS... 387,938 425,000 8,377 | 5FE
085789 AE  5|BERRY PETE CO....ccoovviuuririieireiisniseeiseeiseessenissiaes 05/17/2016.... | MORGAN STANLEY........ccostimrimiirnerieeiseiserineins 43,000 200,000 6FE
085789 AF 2|BERRY PETE CO. 06/23/2016.... | VARIOUS... 58,250 250,000 6FE
1248EP BR 3|CCO HLDGS LLC/CAP CORP .. 04/18/2016.... | VARIOUS... 763,350 760,000 3FE
125581 GH 5[ CIT GROUP INC.....oooouiiriiriieiisiiesise ittt essssninns | sesssisans 03/28/2016.... | CS FIRST ..ottt ssssenas 360,500 350,000 2,460 | 3FE
126307 AH 0 CSC HLDGS INC.....ovuurvrerrrimeireeieesissiesssesessessesssessesssssssssssssssssssesssesssssssssssesssssesssssssns | aevsssnes 03/28/2016.... | VARIOUS........ocomemmeiaiimeiieseseseseesessse st 133,500 150,000 2,625 | 4FE
13057Q  AF 4| CALIFORNIA RES CORP......coiimiiiriiiriieeisesesissesse s ss st st sssssnnes | vevessinns 05/1312016.... | VARIOUS.......ooiirireiiiis it 327,313 800,000 19,992 [5FE.....comvvrirrriinnns
13057Q AG 2| CALIFORNIA RESOURCES CORP.........ccviurrimiimrirerirsesessssissssesssesssenssssessssssesssesssenssssssses | nevesneenes 04/28/2016.... |RBC CAP......ccovvvererirnnne 34,250 50,000 1,533 [5FE
131347 CJ 3|CALPINE CORP. 04/05/2016.... | JP MORGAN.... 144,938 150,000 1,535 |4FE
144577 AH 6|CARRIZO OIL & GAS IN .| 05/26/2016.... | JP MORGAN 147,000 .150,000 1,198 |4FE
15200W AC 9|CENTERPOINT ENGY TRANS 20 05/2412016.... | JP MORGAN.........couuiemitmiereesssesse s ssseess st sees bbbkt ens | eebbes s ee e st en st | eebssesssnessenss s s 1,579,922 ..1,500,000 5,299 | 1FE
165167 CC 9 [CHESAPEAKE ENERGY CORP .ottt ssssesssnns | seissinns 06/23/2016.... [ BARCLAYS......oouiiiriiiieeiieesisssi s 44,500 50,000 131 | 6FE
165167 CL 9| CHESAPEAKE ENERGY CORP......ccotiiirieriririeiisieeriesieseseesssisss s sssesssessssssssssssssssensnns | sessssones 06/1412016.... | VARIOUS........ocomrimirieiieeiiesese st 377,625 650,000 7,619 |6FE
165167 CQ 8| CHESAPEAKE ENERGY CORP ....ooiiiiiiiiiiiireiineise ittt ssssss s sssssssssssssnns | seissinns 05/27/2016.... | VARIOUS... 262,875 350,000 11,911 [5FE i
184502 BL 5|CLEAR CHANNEL COMMUNICATL.....c.ciiiiivimrimiieiieniiesiesissesssiessssesssessssssssssssssensesesssssns | sovssioes 03/31/2016.... | WELLS FARGO 51,491 69,000 1,898 [5FE
184502 BT 8| CLEAR CHANNEL COMMUN........coiumirimrimiireesiinssrsesisesesseessssssessesssesssesssssssssssssessssessssenses | sessssnes 06/20/2016.... | VARIOUS.......oooimrimeiaieneiiesiseseseesseisse s bbb 164,063 300,000
20341W  AD 7| COMM S&L / CSL CAPIT ...ttt sttt sse s ssssssessens | evssssesas 04/06/2016.... | BARCLAYS........oooieieiiieieieie ettt sttt ses 188,500 200,000
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20605P AE 1|CONCHORESOURCES INC ..ottt sssssssssssnsns | seessnenes 05/10/2016.... | DEUTSCHE BANK 174,125 175,000 1,123 | 3FE
212015 AH 4| CONTINENTAL RESOURCES INC.......coviiviirriiiiireiieiseisierssiesesssissssssessssssessessssssessesssssns | soesinsens 05/31/2016.... | VARIOUS..... 56,725 60,000 650 |3FE
23331A BG 3|D.R.HORTONINC oo 05/10/2016.... | CITIGROUP.........ccocrrrerernces 312,000 300,000 3,483 | 3FE
247916 AF 6|DENBURY RESORCES INC .| 05/04/2016.... | EXCHANGE 945,759 797,000

25272K AG  8|DIAMOND 1 FIN CORP/D......ccovvverrirrieiinirierirenes 05/17/2016.... | JP MORGAN 749,678 750,000

25272K AN 3| DIAMOND 1 FIN CORP/D......coorremrimmrinerieniseeisenssessssessesssesesssessssssssssesssesssssssssssssssesssesssnsssnss | seessnenes 05/17/2016.... | JP MORGAN.... 749,453 | ...

25272K AU 7| DIAMOND 1 FIN CORP/DIAMOND 2.......cocvvirrirerinnisirerisisiresseissssiessssssssesssessssesssssssssssssessns | rovsessnns 06/08/2016.... | JP MORGAN.... e | e 1,250,000 | ... ..1,250,000

25272K AW 3| DIAMOND 1 FIN CORP/DIAMOND 2........coovirrermriaiimeriesiseseseessssssessssssessssesssssssessesssssssensns | seeevenenes 06/08/2016.... | JP MORGAN........ccoorerriierirrineeserieerienseneseenns SOOI ISP 1,150,000 | .ooovevneerrierieneiens 1,150,000

25470X  AJ 4| DISHDBS CORP ...ttt bbbt | sresineees 04/15/2018.... | VARIOUS.......ooiirireiiiie ittt 346,125 355,000

25470X  AX 3| DISH DBS CORP.........coouiieiiiriirrirteissisiie e sttt snsienine | seserinenes 06/16/2016.... | VARIOUS........ocoriiiiiiiieeiierie st et | e 1,103,625 | ..o 1,100,000

26441Y  AZ 0| DUKE REALTY CORP......oouiitiimiieriineiseesss e sssss et sssessanes | sesessnenes 06/16/2016.... | JP MORGAN........ccorrerirerieeieinseissessesseniseenns 990,700 | ....... 1,000,000

26817R AM  0|DYNERGY FINANCE I/Il INC 05/27/2016.... [ VARIOUS........ootirriisirsicisissiesis s 551,563 550,000

29273E AC 2|ENDO FIN/ENDO LTD/E FINC .| 04/08/2016.... | CITIGROUP. 193,500 200,000

29273V AC 4|ENERGY TRANSFER EQUITY 04/29/2016.... [ VARIOUS........oiiimieiiiiiisciiseiiessis e 354,375 350,000

29273V AD  2|ENERGY TRANSFER EQUITY ..ottt sssssenses. | soesenenes 06/23/2016.... | BANK OF ......coorimririiinienireeneeiessesiensseessssssssesinenes 48,250 50,000

29336U AB 3 |ENLINK MIDSTREAM PARTNER  ....coiiiiiiiiniiieiieeiseisessssiss e essssssssssssssenes | neveseenns 04/22/12018.... | BARCLAYS.......oiiiititireiteeissisesses s ees bbb bbb 214,063 250,000

29336U AE 7 |ENLINK MIDSTREAM PARTNER  ....ooiiiiiiiiirinrisisisiesensssesssisesesss s sssesssssssssessssssssenss | avsnsenenes 04/13/2016.... [MORGAN STANLEY.......ccovrviirrrmirrinnieierisseensnines 122,625 150,000

29358Q AD  1[ENSCOPLC ettt ssnnnes | ceveseinns 04/2612016.... | VARIOUS........ooertimmrieiieeiiesiseses sttt 327,375 500,000

29444U AP 1|EQUINIX INC 04/04/2016.... | JP MORGAN.......coomriiririieineirsiieeisseseeeseinas 105,250 100,000

30706V AA 3 [FAMILY TREE ESCROW L 05/10/2016.... | BARCLAYS ...ttt 158,625 150,000

35671D AU 9|FREEPORT-MCMORAN INC 05/03/2016.... | VARIOUS..... 325,750 400,000

35671D BC 8|FREEPORT-MCMORAN INC .1 04/29/2016.... | VARIOUS..... v LABA.8T5 | 1,950,000

35671D BG 9|FREEPORT-MCMORAN INC . 04/07/2016.... | CS FIRST....oouiiurirriieriseineiseisessisessesissessessesssesssessssenas 74,000 100,000

35906A AW 8| FRONTIER COMMUNICATIONS ..ot ssssssensnns | sessinenes 06/14/2016.... | VARIOUS.......ooiirireiiiie it 189,533 183,000

361841 AG 4| GLP CAPITALLP/FIN I oot | seeninenes 04/11/2016.... | JP MORGAN........ccvurirriirirrirerieiiesrienieneseenns 150,000 150,000

361841 AH 2| GLP CAPITALLP/FIN Il oottt | sieninenes 04/1312018.... | VARIOUS.......oueimrireiieiiieise st s bbb 550,250 550,000

382550 BF 7| GOODYEAR TIRE & RUBR.......ccouiiiiiiirireiseissiiesiesiesessssssssse st ssssssssse s esssesssensenns | soevenenes 05/10/2016.... | CITIGROUP.........ccocrrvrerncs 730,000 | cooooverrierircnierereiinns 730,000

389375 AJ  5|GRAY TELEVISION INC oottt essssinnns | seeninenes 06/20/2016.... | VARIOUS.......oooimrireiieieeiiesisecis bbb bbb 1461878 | s 1,450,000

40415R AR B[HD SUPPLY INC ottt | sesinenes 03/28/2016.... | BANKAMERICA........ccvvviiiiiiierisiieiesiss s sesssseessssanes e ——————— 1,050,000

40537Q AH 3| HALCON RES CORP........cccovururerirrirerierrsneriererenesssenns 05/11/2016.... | BANK AMERICA MERRILL. ......ouviuririerriiiieiiesieceseesssise sttt sssessssessnsan 8,745 11,000

42704K AA  4|HERC SPINOFF ESCRO LLC .105/26/2016.... | VARIOUS..... 800,563 800,000

45174H AC  1[IHEARTCOMMUNICATIONS INC  ...covvoivcriceeeerienrienienes 05/23/2016.... | VARIOUS..... 588,750 800,000

458204 AP 9| INTELSAT BERMUDA LTD.....cvtiumiiurirerineiseiseissesssesssessseesessssssssssssesssssssssssssssesssessssesssssnnsns | seveseesns 05/09/2016.... | DEUTSCHE BANK ........cuuiiuuiircireitneiae it ssssise st 185,375 550,000

48250N  AA 3 [KFC HLD/PIZZAHUTITACO oot sssnsssssesssnnns | sesessens 06/02/2016.... [ MORGAN STANLEY........oorniirmrrmrreirieiererinseeninines 360,000 360,000

48250N AB 1 [KFC HLD/PIZZAHUTITACO oot sssssessssssssnsesssessssssssssssssssssnssnns. | aessssnnes 06/22/2016.... | VARIOUS..... 763,813 760,000

516806 AB 2[LAREDO PETROLEUM INC .ottt sssnsennns | ssessesnes 05/24/2016.... | VARIOUS..... 148,750 150,000

526057 BW 3| LENNAR CORP........oovuririiiirienieiiesisssiess et enssessss | soeninenes 05/10/2016.... | CITIGROUP.........ccocrrererncs 601,500 600,000

532716 AU 1|LIMITED BRANDS INC......coiiuuiiuiiieirneineiserssssssesseesssesessssssssssessesssssssssssssssesssessssssssssnnns. | soessneses 05/11/2018.... | VARIOUS.......oueirrireiiiiaeiie st 659,906 600,000

552953 BX 8|MGM RESORTS INTERNATIONAL.......cvurriririiieniierireriseesssiesssiesisesesessssssssssessesesessssssnees | seesenenes 04/06/2016.... | JP MORGAN.... 336,750 300,000

55303W AA 5| MGP ESCROW ISSUER/CO-ISS .| 04/06/2016.... | JP MORGAN..... 350,000 350,000

553283 AB 8| MPH ACQUISITION HOLDINGS . 05/25/2016.... | BARCLAYS US FUN......coooiiiiiiiiiitiesisieessssissiesi o 100,000 100,000

55328H AE 1| MPH ACQUISITION HOLDINGS LLC......ccoierrimiierierireesenisinensessssssesssssesssssesssssssesssssssnes | nevesneenns 06/01/2016.... | GOLDMAN SACHS............... 796,000 800,000

55336V AB  B|MPLXLP bbbt | reriienes 06/20/2016.... | VARIOUS.......oo ittt bbb 256,150 260,000 3,743 | 2FE
55336V AD 2 |MPLXLP SOV 06/10/2016.... | VARIOUS........ooiriiiiiiiieiiesie st 170,103 182,000 1,624 |2FE
55336V AF 7 |MPLXLP SO 04/1412018.... | BARCLAYS.......ouiieitieiseesieiaessessesss st bbb 285,750 300,000 5,606 | 2FE
570254 AB 8| NEIMAN MARCUS GROUP........cccoiviiiiirriiiniinsierssicie s ssssssssessssssensens. | sesissens 04/06/2016.... | CS FIRST ...t sssiees 77,250 100,000 4,278 | 5FE.
595112 BH 5|MICRON TECHNOLOGY INC ...ttt sttt sssssssssssnsns | seesenenes 04/1512016.... | VARIOUS........ooimtireiaiieeiiesiseeesesesse st 702,500 700,000 2FE
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640217 AF 2| NEIMAN MARCUS GROUP INC ....coouriirierirrieeiesissisesseseeesssissssssssessssessessssssssssssssnsssns. | soessnenes 04/13/2016.... | GOLDMAN SACHS............... 400,350 423,916 4FE
644535 AF  3[NEW GOLD INC oottt sb sttt sssnsenns | sressesanes 06/08/2018.... | VARIOUS.........cooiiieeireicieiie ettt 283,813 300,000 2,083 |4FE
65409Q BB 7 |NIELSEN FIN LLC/ NIELSEN 05/09/2016.... | JP MORGAN.... 50,625 50,000 188 |4FE
65504L AC 1|NOBLE HOLDINGS INTLLTD .. .103/31/2016.... | JP MORGAN.... 37,125 50,000 436 | 2FE
65504L AN 7|NOBLE HOLDINGS INTL LTD 03/31/2016.... | VARIOUS.......oooimriiiiiiieiiesi et 65,125 100,000 39 |4FE
67054K AA  7|NUMERICABLE GROUP SA ..ottt sssssssssssnins. | seesinenes 04/06/2016.... | JP MORGAN.... 650,000 650,000 4FE
674215 AG 3| OASISPETROLEUM INC oot sss st sssnsns | sressnenes 05/26/2016.... | CITIGROUP 92,500 100,000 1,451 | 5FE
682680 AR 4|ONEOKINC oottt | seeninenes 05/2312018.... | VARIOUS.......oorimtireimiineiiesiseceseessesse st 206,500 200,000 3,542 | 3FE
693522 AG 9|PQUCOEP bbb | srenienes 04/26/2016.... | CIT GROUP..........cccoone.c. 500,000 500,000 4FE
69354P  AA 9| PNK ENTERTAINMENT ....cotviuiiuiiierirriiieisnieiiesie s sessis st essnessssenss | sevesenenes 04/25/2016.... | J P MORGAN 250,000 250,000 4FE
708160 CB  0[J.C. PENNY CO INC.....ctruuiruiirerireimneisesiesiesisees st st ssssssssins | soessneses 06/09/2016.... | J> MORGAN 250,000 250,000 4FE
71376L AB 6| PERFORMANCE FOOD GRO 05/13/2016.... | VARIOUS..... 909,063 900,000 61 [4FE
71647N  AB 5|PETROBRAS GLOBAL FIANCE [ O412612018.... | VARIOUS........ocvimrirrireieriesieseeees sttt | esbsent st st ensenssnees | eessssssesssensseses i 1,010,763 | ..o 1,150,000 9,117 | 4FE
71647N AP 4| PETROBRAS GLOBAL FIANCE 05/17/2016.... | JP MORGAN........ccoorierieiieineirsiiseiseesiesiseenns 792,016 800,000 4FE
726505 AL 4|PLAINS EXPL& PRODTN CO 04/20/2016.... | STIEFL 177,500 200,000 3,150 | 3FE
74153Q AH 5|PRIDE INTERNATIONALINC ....... 04/25/2016.... | JP MORGAN.... 509,438 550,000 7,610 | 3FE
761735 AT 6|REYNOLDS GRP ISS/REYNOLD 06/13/2016.... [ CS FIRST ....ouiiuiireiiiieiieiieissie et ss bbb s e nsnses | shsisessesssssesssesssnssssensanssnssenss | oesssesssesssensasssessnes 1,200,000 | cooveevriirieeieeen 1,200,000 4FE
761735 AV 1|REYNOLDS GRP ISS/REYNOLD 06/13/2016.... | CS FIRST 500,000 500,000 5FE
779382 AK 6| ROWAN COMPANIES ..ottt sttt | srnsinenes 04/25/2016.... | JP MORGAN.... 156,543 162,000 2,733 | 3FE
779382 AP 5| ROWAN COMPANIES .........oiomieimiimirirerisresteissisesie st sssesssenssssssnes | seesenenes 06/21/2016.... | JP MORGAN.... 127,875 150,000 467 |3FE
779382 AQ 3|ROWAN COMPANIES 04/26/2016.... | VARIOUS..... 394,938 650,000 13,410 [3FE. ...
779382 AR 1|ROWAN COMPANIES .| 06/14/2016.... | VARIOUS..... 163,875 200,000 3,978 |3FE
785592 AM 8| SABINE PASS LIQUEFCTION 03/09/2016.... | DEUTSCHE BANK.......ocvtuiiriermesmeiaeisesisesiseesesiseese sttt ses st enisne | estsessssesssssssess st st sessnnsanens | oetessessssssessesssee st st snessssessss | cesassisessaessesss st sssssesssens BFE e
785592 AP 1| SABINE PASS LIQUEFCTION .ot sssssesessssssensens | soesisene 06/08/2016.... [ CS FIRST ...t esssieees 400,219 400,000 3FE.
79546V AL 0| SALLY HLDGS LLC.....cooireuririeirireeiseriesisesiesisesessessessssssessessssessssssessessessssssssssssssesssesssns. | soesenenes 04/14/2016.... | BANK AMERICA MERRILL. ......ouvimiiriiririiiierieseeeeieeiseise ettt 215,250 200,000 4,250 | 3FE
80874Y AU 4| SGMS ESCROW CORP.......ccoiiumiirrireisesiseisestesise bbbttt sssssnsnen | seesenenes 04/07/2018.... | VARIOUS.......oucirrimeiieiee ittt 250,500 300,000
829259 AU 4| SINCLAIR TELEVISION.......coivirrimmirimirierieriseeeseeiesessesiesssesss s ssessesssessssssssssssssssssesssns | soevenenes 04/06/2016.... | BANK OF .......oorimriiirreienieineeiessesienssessesissssensenes 102,625 100,000
84762L AS 4| SPECTRUM BRANDS INC......ccoiiuuiirmriuiireiiesiseisesesssssessesssssessssssssssessesssesessssss s ssssssesssans | soessneses 05/12/2016.... | WELLS FARGO 267,188 250,000
852060 AG 7| SPRINT CAP CORP.......cooturiririiererisisissiesissssie sttt ssessssssensonss | sessnenes 03/30/2016.... | VARIOUS..... 260,250 300,000
852061 AM 2| SPRINT NEXTEL CORP 04/06/2016.... | VARIOUS........ooorrimmiimiieeiiesiseeseesessse st 763,125 850,000
852061 AR 1|SPRINT NEXTEL CORP .106/23/2016.... | CS FIRST. 902,500 1,000,000
85207U AF 2|SPRINT CORP 04/06/2016.... | VARIOUS........overriemiimiiiriesese sttt | eestestsenss e bbb sssnens | oesisessseessenssssesnsseae 1,067,910 | .oooverviereriens 1,400,000
86765L AD 9|SUNOCO LP FINANCE CORP ..ottt ssssssnses | seensnenes 04/04/2016.... | CS FIRST 350,000 350,000
87264A AP 0| TMOBILE USA INC.....oviiiiiiiieriiieisisssisie st sssesssssssssesssssssssanes. | nessessnns 05/12/2016.... [MORGAN STANLEY ......cuiiriiiriiriiririiisieisssiesessssesesssssssessesssssssssessssssssessssssssssssessessssssesssssns | ssosssessossssssessesssssssessssssnsensns | oessesssssossemsssessnes 1,060,000 | .oovoeveririeicine 1,000,000
87612B AM 4| TARGA RES PARTNERS / oottt sssssssnsna | soensnenes 05/03/2016.... | VARIOUS.......oooomrimmrimiiieiiesiseces s bbb 143,859 150,000
878742 BA 2| TECKRESOURCRES LIMITED oottt ssnsessssnsns | ssessesanes 05/26/2016.... | JP MORGAN.........cooeirrrieirriereesie e 250,000 250,000
878742 BC 8| TECKRESOURCRES LIMITED ' ..coooiiiiciiierciieieerieniesiseesssiesessessesssessssssssssessenssensns | soerenenes 05/26/2016.... | JP MORGAN.... 250,000 250,000
88160Q AD 5[ TESORO LOGISTICS LP......couuieuiirerineiireiseeiseisessesssseessssssssisssssessssssssssssssssssssssessssssssessnss | sevsssaes 05/09/2016.... | CITIGROUP 200,500 200,000
88160Q AM 5|TESORO LOGISTICS LP.........cccoueue. 05/09/2016.... | CITIGROUP.........ccocvrvrerec 450,000 450,000
893830 AK 5| TRANSOCEAN INC .1 05/11/2016.... | VARIOUS..... 183,500 200,000
90290M AB 7|USFOODS INC 06/13/2016.... | DEUTSCHE BANK 600,000 600,000
911365 BB 9|UNITED RENTALS INC ..ottt sssssssensensses | soeninenes 04/06/2016.... | BARCLAYS.......oovimririirieiieieesiesieses sttt 150,375 150,000
911365 BD  5|UNITED RENTALS INC oottt | seenineees 04/14/2016.... | BANK AMERICA MERRILL........ouivuiiririinieiiesiesiseet bbbt 50,063 50,000
911365 BE 3|UNITED RENTALS NORTH AMERICA.........covumiriirirririeinineiiesieresssesssiesssiessesssessssisssssenes. | vovesenenes 04/29/2016.... | CORPORATE REORG..........ccostreririiinirrireiissinesiesssesessesssses 650,000 650,000
912909 AK 4| UNITED STATES STEEL CORP oottt sssssssnssnsns | soessnenes 05/03/2016.... | JP MORGAN........ccomrerrricrrrineeserieseseniseseneenns 650,000 650,000
91911X  AS 3| VALEANT PHARMACEUTICALS ..ottt sttt sssssessenns | ssessesnnes 06/16/2016.... | JP MORGAN.... 520,750 600,000
92769X AM 7| VIRGIN MEDIA FINANCE PLC .....couiiuiiiiireieeissies st esesessssssssssessesssssssssssesssssessssssanes | sesesenenes 04/12/2016.... | JP MORGAN.... 350,000 350,000
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947075 AH 0| WEATHERFORD BERMUDA.........ccootiimiemmeineinerssisiessessssissssssssssssesssssssssssssssssssesssessssssanns | soessneses 06/02/2016.... | RBC CAPITAL 450,000 450,000 3FE

958102 AJ 4 |WESTERN DIGITAL CORP ..ottt ensssisenes | soesisine 04/18/2016.... | VARIOUS..... 700,938 700,000 410 | 2FE

958102 AK 1|WESTERN DIGITAL CORP ...ttt 04/2912016.... | VARIOUS........ooorimmeiaiieesiesiseceseesse sttt 340,688 350,000 2,144 | 3FE

966387 AH 5| WHITING PETE CORP NE. .| 05/26/2016.... | RBC CAP. 128,250 150,000 1,821 | 5FE

969457 BU 3| WILLIAMS COS INC  ...ovvvirrirriririeiierienierisseieniens 06/01/2016.... | VARIOUS........oooriimiiiieeiiesie ittt 254,615 302,000 4,188 | 3FE

96950F AM 6 [ WILLIAMS PARTNERS L P......couiimiimmiiiiiienieeiseissessssssessesssssesssssssssessessssssssssssssssssssesssnsssnee | sessssnes 03/29/2016.... | BARCLAYS.......ouiimitieireeseeiaeisesses s sees bbb bbb 41,250 50,000 161 | 2FE

98212B  AE  3{WPXENERGY INC ettt nsnnnns | ensssenns 05/2412016.... [ VARIOUS........ooiiririiiririsicisisesi bbb 292,700 350,000 2,987 |4FE

984245 AM 2| YPF SOCIEDAD ANONIMA oottt | seeninenes 05/11/2016.... | PERSHING DLU......coomermrimermeiieriinesienesssesessssssessesssssesessasssans 360,150 350,000 4,380 |4FE

98932K AA 0| ZEKELMAN INDUSTRIES INC.....coooiiimiimiieiiiesiieiiee s ssssssssssesssessssesssssssssssssns | soeesneees 06/07/2016.... | JP MORGAN.........coorierirriieieirsrissiseesieeieenns 150,000 150,000 4FE

BL0O002 39 6 [PARTY CITY HLDGS INC.......oeiuiiiiririririiieiiesiiesiesisseisssssessiessesssssesssssssssessesssssssssssssssnenes. | sevssiones 03/07/2016.... | GOLDMAN SACHS 72,935 74,808 5FE

BL1266 03 2|RENAISSANCERE HOLDINGS LTD 03/31/2016.... | GOLDMAN SACHS 1,089 | i 1,089 5FE

BL1335 11 8|AMERICAN ENERGY 05/20/2016.... | GOLDMAN SACHS 57,750 150,000 6FE

BL1424 14 4 |{MAGNUM HUNTER RESOURCES CORP.. .| 05/06/2016.... | GOLDMAN SACHS.. 64,718 64,718

BL1658 04 8|SS&C TECH HOLDINGS INC 03/31/2016.... 126 | s 126

BL2136 43 2 [EXAMWORKS GROUP INC oottt ssssssssssssssssensnns | sessssoes 06/17/2016.... 249,700 250,000

BL7673 29 8|MAGNUM HUNTER RESOURCES CORP........ccoouurrimrireimnrieriesiesiseesssissssssssessssessssissssnsss. | evesssinnns 04/21/2016.... 51,213 51,213

06367X VK 4|BANK OF MONTREAL (SR 03/29/2016.... [ SCOTIA....oo ettt et ensns | shnisessesbnssen e s sss s sensenssnsrente | oesssennsensensessensnes 7,260,637 | oo 7,261,000

07813Z BK 9|BELL CANADA Cuvrr 04/2812016.... | ROYAL TRUST .....oovirrimmrimiimesieseseeeseesssesse st ss sttt sssssseenss. | essseessssssnsssesssesssseesssssnsssnns | sressssessssensssnessnenes 11,580,660 ....10,500,000

13596Z BC 8| CANADIAN IMPERIAL BANK  ...ooooiiiieiescesieeiies Curs 04/21/2016.... | CIBC...ovvvvrrirrrireirciies ....9,245,190 9,250,000

17039A AF 3| CHOICE PPTYS REAL ES oottt Cuvrrs 04/1412016.... | RBC DEXIA......couiimuiiueriieiseeiseesesiseesssessesss st ssss sttt | eestesssenss s ssssssen st esssnsssnnss | eesisessseessenssesessesens 1,898,406 | ....coovvenrrierieriins 1,800,000

206519 AA 8| CONCORDIA HEALTHCARE.........ccoitiuuieirirenieeise s sssssse st sssssse st ssenen A 02/17/2016.... | GOLDMAN SACHS (263,563) ..(275,000) | ...

290876 AC 5|EMERAINC. 06/09/2016.... | SCOTT & ASSOCIATES.. 2,986,000 2,986,000

31943B BW 9|FIRST CAP RLTY INC... | Ceens 05/10/2016.... | RBC DEXIA.......ooiimiinriieiieeineiseiisssssssesssss s ssssssessssss s sssssssssssssssesssssssssssssssesssesssnssssnnss. | sosssnessessssesssnssnssssessessnessensss | soesssesssnensnnsesessennees 1,8 14425 | it 14,500,000

35085Z BM 7 [407 INTLINC ..ottt et Cone. 05/16/2016.... [RBC DEXIA........oeiereieeirieieieiese ettt snss 3,570,000

36158Z BH 8|GE CAP CDAFDG CO.............. Cuvrrs 03/29/2016.... | SCOTIA.....vouiverrirerireereeiseiseriesieees sttt esss st ensesssssssssensins | seensessssesssnssssssnessensnessnssonnns | oersenenensnsessesseesnoee [5042, 749 | tiiteviicinesissiesind 6,650,000

39138C AD 8| GREAT WEST LIFECO INC Curs 04/07/2016.... | RBC DEXIA......couiimiirrireiieriseiseseesssssssesssssissessessssssssssssisss s

39138C AF 3| GREAT-WEST LIFECO INC Cuvrres 04/04/2016.... | CIBC......cvorverreeerirrrierirenes .

45834Z AA  T[INTERPIPELINELTD oottt Cuvr 06/08/2016.... | W D LATIMER................ 963,000

663307 AK 2|NORTH WEST REDWATER PRT ....cc.cocvvrviiirnrinriiniininns Cuverne 06/07/2016.... [ VARIOUS........ooririiiririiscinsisisesss s ....10,000,000

67103M AE 6 |OPB FINANCE TRUST Cuvrr 0471312018.... | CIBC....orvereieuieaereessesiseeeseese st | ebb ettt nnns | eeriess st 1,293171 | s 1,262,000

683715 AB 2| OPEN TEXT CORP 05/25/2016.... | BARCLAYS US FUN 900,000 900,000

775109 AS 0|ROGERS COMMUNICATIONS Cuvrrs 05/31/2016.... | T D SECURITES.........cootiimiiiieieririemteisesiessessseeesssssesssse st sss st ssenssene | eestsesssessssessssssssessesssesssssssnnss | oesssesssesssesssnsssnnssens 1,122,619 | oo 980,000

780086 FE 9|ROYALBANK OF CANADA oottt bbb Curs 03/29/2018.... | SCOTIA. ...eeeeveeiereeeseiseeessessse s es b es bbbkt n b | Hieebsees st e s s s bbb ens | Srsesbne s essnsss s ssenes 15,454,650 ....15,000,000

780086 MN 1|ROYAL BANK OF CANADA ACas 04/20/2016.... [RBC DEXIA........coiiriiriieieeieiisissisie st ssess st ssssss s essssssssesssssssssnsne | sussssessossssssessessssssssessasssnsenses | cressesssssosssemsssnessnes 4,998,400 | .o 5,000,000

80310Z AB 5|SAPUTO INC ACs 06/20/2016.... |NBC CLEAR.......ccouiiiuiimeiseiseiteessseess s esssss sttt | eestesssesss e ss b ssn s en s nsssnnss | eesssesssnsssensssssssssen 6,500,000 | ..ooorvrcrirerireeieennd 6,500,000

89353Z BZ 0| TRANSCANADA PIPELINES LTD Cone. 06/01/2016.... |CIBC.......ovvevrerereieeiaee ....2,494,175 2,500,000

90664Z AW 0 [ UNION GAS LTD...ocvruvrmrimiimnriseesiesesessssessessesssesss st sessesss st sisesssessssssssnnen Cuvrrs 05/26/2016.... | SCOTIA............ 999,460 | ....... 1,000,000

91831A AB 7|VRXESCROW CORP.... A 06/22/2018.... | VARIOUS.......oooimimiiaiiseitesesse s ise skttt | eebbes bbb s s s bbb s b ssb et | eebssesisessssnssse s i 1,850,313 | .ooovereereierieris 2,200,000 36,050 [4FE......cccomimirniinne

92912E AA 1| VPIl ESCROW CORP 04/07/2016.... | DEUTSCHE BANK ......ciiuiiirririiiiiieieiiesiesei st 50,000 906 |4FE

949746 RX 1|WELLS FARGO & CO......... 05/10/2016.... | T D SECURITES.........contrimriiirmmirieeserissiiessesssssessssssssssssssssssssssssssssssssesssssssssssssssssessessnssnee | soessnessnessssssnssssessessnssssnssonnns | vessesenessssessessenessse8 044,000 | wovieiiicirneninsierinn 8,044,000 1FE

BL1668 87 2|VALEANT PHARMACEUTICALS INTERNATIONAL RPN A.... 03/18/2016.... | GOLDMAN SACHS.. 350,481 370,879 3FE.

BL1813 22 1 [CONCORDIA HEALTHCARE..........ccoorimiimcriririeniesiseessssssssie st esssssess e A 02/17/2016.... | GOLDMAN SACHS............... 263,563 275,000 4FE

034863 AM 2| ANGLO AMERICAN CAPIT [ 04/2112018.... | BARCLAYS ...ttt ees bbb bbb 188,500 200,000 252 |3FE

09628T AA 7 |BLUESCOPE STL FIN LT 05/02/2016.... | CS FIRST.....ouviurirriieriririeiiesiessiesiesissesessesssiensesessenns 451,875 450,000 3FE

151290 BS 1|CEMEX SABDE CV 05/03/2016.... | VARIOUS.......oooimrimriiemeiiesisses s bbb 444,250 450,000 7,605 | 4FE

46115H AT 4| INTESA SANPAOLO S Pu..cooieiieetiee ettt Foois 05/10/2018.... [ VARIOUS.........oomiiiieiteicieiie ettt sttt 742,378 800,000 | .ovovovereieieeeeena 15,218 |3FE...coiiiiiiiin
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46115H AW 7[INTESA SANPAOLO S P oottt Frovis 05/26/2016.... | VARIOUS........ooimririeiaieneiiesiseses s bbb 486,621 500,000

62947Q AN 8 [NXP B V/NXP FDG LL....ouieiireiiieiieicieisieie sttt st Fres 05/12/2016.... | BANK AMERICA MERRILL. ......covuiveveriecieicciee ettt sttt es sttt sttt nanae s 212,250 200,000

62947Q AV O [NXP B V/NXP FDG LL....coutiruiieirierieeeseessesissise ettt ssssess st sssenns Frvs 05/18/2016.... | BARCLAYS.......ouiimrireimceieiaesiess st 650,000 650,000

780097 AU 5|ROYAL BK SCOTLAND GR. oo 04/27/2016.... | MORGAN STANLEY.... 282,250 300,000 2,037 |4FE
3899999. Total Bonds - INAUSHTIAl BN IMISCEIIANEOUS. ... ...ttt e01 S44e0E 080108 h 8408084080108 8080808408608 E 40808808 E 0800008080108 H bbbttt | oniiesssns st st 180,138,051 | .o 179,873,790 | oo 1,051,673 XXX
8309997, TOAI BONAS = PAIM 3.ttt ittt es skt e84 8888818848408 484084084 EE S0 8o £4 84088 HEEEHEEEo0E4EEE44EE 4R E1e  £EeEEEoEEE AL oEE SR L 4L 4L R EEEHLEHEEE 4L L 848 4EEEHLEE LR E L 4EE 8L L1 EE L1 E LR E£EE 1 E 8L HLE LAk e bbbt | et 750,636,012 | .......cc.. 687,001,905 ....4,087,526 XXX
8399999, TOIAI BONGS..........cviviiiieteiisiteieiiiete ittt ettt sttt s et asebetessesesessesesebasses et et esebesesesesesebebesssesasessesesesssesass  shebsssesessssesesessssesesassesess | obessesesssesesessssesesassesesessesesesassesesessesesesesesesetsesetes e s et et et ese ket s et ettt e b ek s R E et e bbb LA R ettt e kbt AR et et e ket tae b et et et et et e setenenetetetennesenenetenes | ebeererenietetetisieteres 750,636,012 | ............ 687,001,905 ....4,087,526 XXX
Common Stocks - Industrial and Miscellaneous

000957 10 O|ABMINDUSTRIES INC oottt | sreniienes 04/2712016.... | SANFORD BERNST........ouiiuiiimiimeimeiseitiesise st es bbb enes | esbsssbsessses st eessenens 5,030.000 XXX

00287Y 10 9|ABBVIE INC 05/11/2016.... | BONY. ..ottt bbb bbbt | oenisenesensssnesnnien 100,000.000 XXX

00724F 10 1|ADOBE SYS INC .| 06/16/2016.... | BONY... ..25,000.000 XXX

02079K 10 7|ALPHABET INC 06/22/2016.... | BONY... ..35,500.000 ..26,099,689 XXX

032511 10 7|ANADARKO PETROLEUM CORP 05/04/2016.... ..50,000.000 ....2,387,300 XXX

035290 10 5|ANIXTER INTERNATIONAL INC 06/08/2016.... | SANFORD BERNST.......couiiimiiimciisireisieeiieseis s | wosessssesesseseseesesens 6,620.000 376,176 XXX

037833 10 0| APPLE COMPUTER.......covuuiimiemieirimeieerisessiesssesissesessssssess s snse st ensssesssssssssesssensnes. | soesinenes 04/27/2016.... ..50,000.000 ....5,044,348 XXX

045487 10 5| ASSOCIATED BANC CORP........ccoiiimriuiiieiineriseisssssssssessesssseesssssssssssssessse s ssssssesssas | seessneses 05/18/2016.... ..10,900.000 198,701 XXX

053332 10 2[AUTOZONE INC......oooiiiriirririieisieissisie st sss st sssssssssesssssssessensns | sesssens 05/19/2016.... .....3,000.000 ....2,270,800 XXX

073302 10 1|BE AEROSPACE INC........coomiimriairmerieriseeiseessssssesie s ssssssss st ssssssesssessssssnens | soeseneses 04/27/2016.... | SANFORD BERNST. ..17,290.000 XXX

099502 10  6|BOOZ ALLEN HAMILTON HLDG.........ccueiiiiireiiniiseerssinsisessieeisssesssssssssssssesssessssssssssesssnssss. | soesseneees 04/2712016.... | SANFORD BERNST .......ouitiiiimiimeireiisitiesisesise s is st ss bbb enes | nsisnsbssssses st ssnens 5,630.000 XXX

109641 10 0 [BRINKER INTERNATIONAL INC .| 06/23/2016.... | SANFORD BERNST. .....9,462.000 XXX

125509 10 9[CIGNA CORP......oourirrireeireiseitesiee et 06/20/2016.... ..10,000.000 XXX

126650 10 0 CVS CORP.....ouiuiiiieieiciecie bbb nsens | aesnesenes 04/22/2016.... ..30,000.000 XXX

129500 10 4 [ CALERES INC.....ouiiuiiiieeiieeieiseesesise sttt | aeiasssnns 06/10/2016.... | SANFORD BERNST. .....3,180.000 XXX

151020 10 4[CELGENE CORP et snnns | eninsiias 06/2172018.... [ BONY ....ooooiiitmiitiiisireiieees st | reness st 290,000.000 XXX

20030N 10 1| COMCAST CORP CL A.....ouiiuuriririirieeieeseeisssssesiesesssessssss st esssssssessssenes | neveseenns 04/27/2016.... | BONY... ..50,000.000 XXX

22160K 10 5| COSTCO WHSL CORP NEW.......coriimriurercerneeiseiseesssisessesssssesessssssssssssssesssssssssssssssssesssas | seesenenes 05/11/2018.... | VARIOUS.......oouimiiuieneiieiises st bbbt enisns | enisesesensase s b 40,000.000 XXX

247916 20 8|DENBURY RESORCES INC........ccoiriiiiiiiriiceinintiieiisssiesssesissssssssessssesssesssssssssssessssesssessns | sovesenenes 05/04/2016.... | CORPORATE REORG..........ccovtreriiviiririnirtiisisnesiesssesessessssens ..58,000.000 XXX

25179M 10 3 |DEVON ENERGY CORP NEW. 05/09/2016.... | VARIOUS.......oooimirmiiaeiiseriesisseessesssise st ntens | senisessssenssseesensan 270,000.000 XXX

263534 10 9|DU PONT (E.l.) DE NEMOURS... .| 04/25/2016.... | SANFORD BERNST. ..80,000.000 XXX

294130 10 3|ENVISION HEALTHCARE CORP 05/12/2016.... | VARIOUS........ocomiemmiieiiierieseseesessise ettt entene | sevisesssenssseesensens 397,700.000 XXX

297425 10 O|ESTERLINE TECHNOLOGIES.........coosiiuiimiiierireireeissise st sesssssssssssssssisessssssessses | seesineses 05/18/2016.... | SANFORD BERNST........ouituiirmiimeimeiseiesesise st issees st es bbb enes | nsbsssbsessses s senens 9,330.000 619,400 XXX

30303M 10 2| FACEBOOK INC.......oivirrimiiiinriieiisistississisesise s ssssssssiasssssenins | nevessesns 04/28/2016.... ..25,000.000 ....2,936,690 XXX

31428X 10 B FEDEX CORP......ocituiiuiiriiectieetsise sttt | seeninenes 06/22/2016.... ..10,000.000 | cooooerrerrirerieiies 1,575,456 XXX

388689 10 1| GRAPHIC PACKAGING HLDG CO......cvoumrrermiriririinieseseissssisessissssissssssssssssssssssssssssssnssees. | eovenneenes 03/16/2016.... | SANFORD BERNST. XXX

402635 30 4| GULFPORT ENERGY CORP........ccoomiuirimiireriirissiesssesessssssssssssesssesesssesssssssssssssesssssssssssnens. | neveseesns 05/23/2016.... | SANFORD BERNST. ..17,770.000 XXX

423452 10 1|HELMERICH & PAYNE ittt | oeresnenns 05/23/2016.... | SANFORD BERNST. ..15,820.000 XXX

437076 10 2|HOME DEPOT INC................. 06/14/2016.... ..25,000.000 XXX

447011 10 7|HUNTSMAN CORP. [ 04/27/2016.... | SANFORD BERNST......cuuiuuiimiimrsiniseesesssesssesssesss s ssesssssse sttt nssenes | sesssssssssesssesssssssnsens 5,190.000 XXX

45667G 10 3| INFINERA CORP 05/26/2016.... | SANFORD BERNST. . ..33,840.000 XXX

45688C 10 7|INGEVITY CORP 06/08/2016.... | SANFORD BERNST.........ovvirrrimrerrrisrriensensenesseenns .....6,930.000 XXX

49456B 10 1|KNENERGY INC 05/20/2016.... | VARIOUS.......oooimrimiiniiieiie it es bbb sntens | eevisesssesnsassisnnea 600,000.000 XXX

55345K 10 3{MRC GLLOBAL ..ottt | sesenirenes 06/08/2016.... | SANFORD BERNST. .....4,880.000 XXX

55973B 60 7 |MAGNUM HUNTER RESOURCES...........ovviveteeeiieeeseeessiseseeeseeseeesseesseesseesseessessseessesssessssssens | eessienns 05/26/2016.... | EXCHANGE ..44,729.000 XXX

59522J 10 3 |MID AMERICA APARTMENTS COMM ....oovuuiiririiirsiiceesisiseresseissssiesssiessesssissssssssessssssenss | sosesenenes 06/08/2016.... | SANFORD BERNST. .....1,750.000 XXX

60855R 10 0| MOLINA HEALTHCARE INC.......ovutiiimiimiieiinsisenssiseessssssessesssssssessssssssssesssesssssssssssssssssins. | nevesneenns 05/10/2016.... | SANFORD BERNST........ouituieimeimeimeissessessessssissessssssessse st es st ssesssenes | esssssssssesssnssscsssnsens 2,910.000 XXX

654106 10 3[NIKEINC -CLB oottt nse s | sressesanes 06/16/2016.... | VARIOUS.........oooririieiieieieieiece sttt sttt bttt b st ssessnsnns | sesessessesnsnsessesses 130,000.000 XXX s | TR
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676220 10 6| OFFICE DEPOT INC.....cooiimriuieierserisesisseesesssesssesises st sssssssssssesssssissssssnses | soessnenes 05/23/2016.... | SANFORD BERNST. ..63,890.000 XXX .| L.

678026 10 5|OILSTSINTLINC.......... B I 06/08/2016.... | SANFORD BERNST.......oouuiviimmriimrisireisisesssess it sssnnnss | wisessssnssssesssseseseos 8,080.000 XXX L.

68268W 10 3| ONEMAIN HOLDINGS INC........coovvmrrrerirrireenns 04/22/2016.... | SANFORD BERNST. ..18,110.000 XXX .| L.

74005P 10 4|PRAXAIRINC .| 04/29/2016.... | BONY... ..15,000.000 XXX L.

741503 40 3|PRICELINE.COM INC.......cocommrrmrrireriirinrierienrierienes 05/04/2016.... | BONY.... ..10,000.000 XXX L

TAT36K 10 1{QORVOINC et | seeninenes 05/12/2016.... | SANFORD BERNST........ouituieimeimeimeiseissessesssessssesssssse st ses st ssesssenes | esssssssssssssnsssessssens 6,690.000 XXX .| L.

T4762E 10 2| QUANTA SERVICES INC......coviiiiiriiieiiiiciesisisisss st sssssssssesssssssssessssssns | nevsessnns 04/27/2016.... | SANFORD BERNST. .....6,190.000 XXX L.

758766 10 9| REGAL ENTERTAINMENT GROUP ......coooiiiiriiimcrierieseseesssisesiesssesssessssssessesssesssensssesees | seerenenes 05/24/2016.... | SANFORD BERNST. ..20,500.000 XXX .| L.

761283 10 0|RESTORATION HARDWARE HLDG.........cetiuueiiiniiiiiseseesnseisessessses s issssssssesssssssssesnss | soeerineees 05/31/2016.... | DEUTSCHE BANK........civuuiiriireiiniietiesiiesiseesse sttt enisns | enssessssssissessnsiaes 50,000.000 XXX L

806857 10 8|SCHLUMBERGER LTD.. B I 04/04/2016.... |MERGER.........coutiiiiiiiierieristeissise sttt | eenisenesenssssesenien 186,303.200 XXX SN

826197 50 1| SIEMENS A G..ooooriiieiiiiiesii ittt | soerinenes 06/16/2016.... ..65,000.000 XXX

830879 10 2|SKYWEST, INC 06/16/2016.... | SANFORD BERNST. ..19,870.000 XXX

835898 10 7|SOTHEBY'S .| 06/03/2016.... | SANFORD BERNST. ..14,350.000 XXX

855244 10 9|STARBUCKS CORP.... 06/15/2016.... | VARIOUS.......oorimrimiiaiiieiiieiseis ettt entens | eebtsessseessssisnsia 130,000.000 XXX

858912 10 8|STERICYCLEINC oottt niennes | soeninenes 06/15/2016.... ..20,000.000 XXX

87164P 10 3| SYNERGY RES CORP......cooiimeiriieiie ittt | sensinenes 05/05/2016.... | SANFORD BERNST. ..53,230.000 XXX

880349 10 5[ TENNECO INC.....oiviiiiiieieieiieieissississe bbbt nsssssssenss | soesssenes 04/27/2016.... | SANFORD BERNST. .....1,300.000 XXX

883556 10 2| THERMO ELECTRON CORP......ccoitumuriuriiiieriseiserssesssessenssssesssssssssssssenssesessssssssssssesssesssnee | soereneses 04/29/2016.... ..15,000.000 XXX

901109 10 8|TUTOR PERINI CORP 06/10/2016.... ..21,560.000 XXX

90130A 10 1| TWENTY-FIRST CENTURY 05/05/2016.... | BONY.....cooimirirrimiieimrieiisessseseseesessssessse sttt nssentenes | senisesssenssssesensens 200,000.000 XXX

92343X 10 0| VERINT SYSTEMS INC 04/06/2016.... | SANFORD BERNST.......couiiuiirmiimeimeiseiesesssesssesissessesssssss st ss bbb essenes | nsissssssesssesssesssnsens 2,530.000 XXX

92532F 10 0|VERTEX PHARMACEUTICALS INC .1 04/28/2016.... | BONY... ..60,000.000 XXX

92826C 83 9| VISAINC.....oooviririererierrirerierieenns 0412212018.... | BONY.....oormiiriimeiseieieeiiesseseseese sttt | eerbsesssenssnesenian 110,000.000 XXX

94106B 10 1| WASTE CONNECTIONS INC......cooumriimriiririiesiisesiessisesiessses s | aevisennes 06/07/2018.... [ BONY .....oouiirmmiiemaeiemreissseisesessssess bbb | ebrenss e neeeon 6,730.882 XXX

947890 10 9| WEBSTER FINANCIAL CORP  ....iviuiierieriieriesinsesesisssisessesissessessssnsensessssssssssssssessenens. | soesenenes 06/23/2016.... | SANFORD BERNST. ....3,335.000 XXX

950755 10 8| WERNER ENTERPRISES INC........ccotiiiimiinineineiesssiessessseeissssssssssessesssssesssssssssssssssssesssns | soessneses 06/03/2016.... | SANFORD BERNST. ..21,770.000 XXX

958102 10 5|WESTERN DIGITAL CORP. OO O 05/03/2016.... ..30,000.000 XXX

969904 10 1| WILLIAMS-SONOMA INC......coourimiimeiimeireimeeissssessesssseesssisse s ss s sssnssssissees | seessneses 05/13/2016.... ..35,000.000 XXX

98310W 10 8| WYNDHAM WORLDWIDE............cvuiiiiieririreirsisisesssssissssesssssssesessssssssessssssssssssessssssssessssssnsss | sessessnes 04/26/2016.... [ DEUTSCHE BANK ..ottt s s sssessssssessessnsss | vessossssssessssssnssnses 30,000.000 XXX

98978V 10 3|ZOETISINC 05/04/2016.... | BONY... ..30,000.000 XXX

G0177J 10 8|ALLERGAN PLC.. 0672172018 [ BONY ..oooiiieoiiiiieiiseiseeis st | e 123,400.000 | ... XXX

G02602 10 3[AMDOCS LTD.....vururirirrisiriereienssneseesessssessesssenssesesessssssens 05/18/2016.... | SANFORD BERNST. .....1,840.000 XXX

G16234 10 9|BROOKFIELD BUSINESS PART.. rer [ 0B/2312018.... | SPINOFF ........ouieuiruitmeiseiseetiee st is bbbk | esinebs st eeens 1,816.000 XXX

G3198U 10 2| ESSENT GROUP LTD oottt ssssssensns | nessssanes 05/23/2016.... | SANFORD BERNST. .....5,300.000 XXX

351858 10 5|FRANCO NEVADA CORP........ccosvverrrerirrierirsrerseeissins A 06/03/2016.... | TD WATER....... 1,641.000 XXX

45823T 10 6 |INTACT FINL CORP SUB RCPT [OR 05/06/2016.... | FIDELITY........... 3,504.000 XXX

73927C 10 0| POWER FINANCIAL CORP ...ttt sttt Cuvrrs 06/09/2016.... | CAPSTONE ..14,537.000 XXX

739721 10 8|PRAIRIESKY ROYALTY.......cccoounee Curs 06/06/2016.... | RBC DOMINION.......ccouieuurirmeismeiseeseesssessesssesssss s ssssssse st ss s ss bbb sesns | nsissssssssssesssesssnsens 2,214.640 XXX

74339G 10 1|PROGRESSIVE WASTE SOLUTION  .....cocorivirrirriinnians Cuvrrnes 05/31/2016.... | VARIOUS........ocoriimiieiiieiiiiteisie ettt enisne | enisnasnnsanssesiees 10,554.000 XXX

85472N 10 9| STANTEC INC 03/30/2018.... | CIBC....ouvererersesaresessessseeeseeseessssssse s bbb | et s bt 3,684.000 XXX

89353D 10 7| TRANSCANADA CORP.......ccovviriiririiierissieesissiestsissssienes (SR 06/01/2016.... | RBC DOMINION... ..24,448.000 XXX

G4705A 10 0 |ICON PUB LTD CO SPONSOR O 1 06/09/2016.... | SANFORD BERNST.........vvvmrirrimrerreieirnerseniresesseenns ..10,640.000 XXX

Y09827 10 9|BROADCOM LTD.............. R, 05/09/2016.... | DEUTSCHE BANK . ....cocitueitietisseisstisssis sttt | fensseess s snsss 20,000.000 ....2,871,548 XXX
9099999. Total COMMON StOCKS = INAUSEIIAI @NA IMISCEIIANEOUS. ... e essiieiieieereees skt E Rtk E k6 f4feEEE oL E 0L oEE R E k08 oEEE 4L E £ E LR E L H €0 EEE L E L 0L R0kttt | et st 244,114,907 XXX 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates

P3913* 10 3|FMIC ESCRITORIO DE REPRESENTA BRAZIL LTD...... reerrenene s | s 05/23/2016.... | CAPITAL CONTRIBUTION.........cocvrvrrrririrnrieines ettt | s 7,000,000 XXX e K

87282@ 10 4|TSBLOSS CONTROL CONSULTANTS, INC......ccouirimreriereimersersseenseeseessessessessssessssssssssssness | cevnsines 06/01/2016.... | CAPITAL CONTRIBUTION........ccoorrrrrirrrierirnes 386,788 XXX e K




67030

Statement for June 30, 2016 of the FACTORY MUTUAL 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)
30277@ 10 1|FMIC HOLDINGS, INC..... N 04/05/2016.... | CAPITAL CONTRIBUTION XXX
9199999. Total Common Stocks - Parent, SUDSIAIANES @NA AffIIBIES..........ivuitiersiteeieititis ettt rs st s sk E k8110 44 1eE 84088 L8 E 1848108 £E 848481 E 84081 E 848 E 40848181 £0E 1L E e E 814448480 E 4 E 1AL E 848118180 E 8Lk XXX XXX
Common Stocks - Mutual Funds

922042 77 5 | VANGUARD INTL EQUITY INDE . | 05/04/2018.... | BONY ... ciooiettritissees ettt | eenbens st 500,000.000 [ ...oooierrrennirinnines 21,988,460 XXX B
9299999. Total COMMON SOCKS = MUIUAI FUNDS.........iveeieeiteiesstis ittt E e e0E 56 £E8 oL E 0L L £ L E L H0EfEE L E LR EE LR EEE L E LA E LR bbbt 21,988,460 XXX XXX
9799997, TOtAl COMMON SEOCKS = P 3. eeesttstrsieissseessess ettt sttt 8 k8888888080860 848408 4£E8 4484 4EE84EEEHEEE 80811408 4EE 8o EE  44EE84EEE 4oL 8 £LEHEEE 1oL EEEE4EEE LR HEEEHLE 4L E 84 L8 £EEEHEEE L8 4EEE£EEEHEEE L 4L 8L E L E £ EE L8 L L8188 bbbttt | snbsensens et 273,546,709 XXX XXX
9799999, TOLAI COMMON SOCKS. ...........evoieieevecieieeieetseietesieteeisesseesseestestessessssesessessesessessessessesessessesassessesssssesessassessnsanss  stessessesssssssessessesansassessns | ssessessessssassessesssssssessessesassessessessesessessesassessessessesassessessssssessessesassessessnssssessessesassessesssssssessessesssassesssssesessessessnsassessesssssssassessnsansessessessnss | oesessessessesnssssassessn 273,546,709 XXX e 0 XXX
9899999, Total Preferred @Nd COMMON SOCKS. .. ... .. iuiiuuiissieierieit sttt ers st ers e ee st ses s ee s8R oefseEseesoeE e E s o EeEE o0 s eEE e e £ 1ehEoeE et oEEeEEoEEseE o0 E oL R EEf£EE SR oL E R0 E 4R eEE o0 £ EEE A f£EE R eE S8 £E £ R0 R E S8 E 80 E bbb en et | enicnenssnsenseen i 273,546,709 XXX 0 XXX
.............. 1,024,182,721 XXX e ,087,526 XXX

9999999. Total Bonds, Preferred and Common Stocks

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....12.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
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
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Bonds - U.S. t
36179N  LF 3| GNMA PASS-THRU SINGLE...........ccccooosuruemerrrrerivnennes | . | 06/01/2016. | MORTGAGE PAYDOWN. 615,239 615,239 654,941 611,715 3,523 3,523 615,239 0 08/20/2043....
36179Q 6P 1| GNMA PASSTHRU MA2678............ccccccccvvcrnninnnns | - | 06/01/2016. | MORTGAGE PAYDOWN 746,482 746,482 786,023 752,879 (6,397) (6,397) 746,482 0 03/20/2045....
36179Q RZ 6 | GNMA PASSTHRU MA2304...........ccocovvvimmevveirecnreenennne | - | 06/01/2016. | MORTGAGE PAYDOWN. ...1,016,976 | ...........1,016,976 | ..........1,090,617 | ..........1,014,164 3,588 3,588 reenn. 1,016,976 0 10/20/2044....
36179Q YR 6| GNMA PASSTHRU MA2520.. . 105/01/2016. | MORTGAGE PAYDOWN, 878,559 878,559 893,431 878,955 (396) (396) 878,559 0 01/20/2045....
36181G DG  1|GNMA PASS-THRU SINGLE. . | 06/01/2016. | MORTGAGE PAYDOWN. 938,032 938,032 946,607 936,455 1,577 1,577 938,032 0 06/20/2043....
36186N WN 5| GOVT NATL MTGE ASSN. . | 06/15/2016. | MORTGAGE PAYDOWN 38,906 38,906 39,468 38,939 (33) (33) 38,906 0 08/15/2045....
36200Q 2T 0| GOVT NATL MTGE ASSN......comvmrmvrvevivmimenrrnvcsinnsinnns . | 06/01/2016. | MORTGAGE PAYDOWN. 4,458 4,458 4,554 4,460 2) ) 4,458 0 02/15/2032....
36200Q JJ 4| GOVT NATL MTGE ASSN........oocviimimriennineiieniinenes . | 06/01/2016. | MORTGAGE PAYDOWN. 2,458 2,458 2,539 2,459 2) 2) 2,458 0 72 |03/15/2032....
36201M  2F 8| GOVT NATL MTGE ASSN........ovcrererermriisererirsenenns . 106/01/2016. | MORTGAGE PAYDOWN, 8,211 8,211 8,494 8,219 (7) (7) 8,211 0 236 |05/15/2032....
36202C  6Y 4| GOVT NATL MTGE ASSN. . | 06/01/2016. | MORTGAGE PAYDOWN. 8,199 8,199 8,220 8,201 (15) (15) 8,199 0 12/20/2028....
36204) NZ 5| GOVT NATL MTGE ASSN. . 1 06/01/2016. | MORTGAGE PAYDOWN, 3,729 3,729 3,382 3,715 14 14 3,729 0 02/15/2024....
36209D H9 8| GOVT NATL MTGE ASSN. .| 06/01/2016. | MORTGAGE PAYDOWN! 410 410 402 410 0 410 0 02/15/2029....
912810 DW 5| U S TREASURY. .1 05/15/2016. | MATURITY ...ocoouiiiriiniiiieniienniierienns | cevsesisessisssiessissises | onsiieniins 100,000 | ..ccovvieneen 100,000 98,313 99,946 54 54 | o | e 100,000 0 3,625 | 05/15/2016....
912828 LJ  7]USTREASURY. . | 04/20/2016. | GOLDMAN SACHS. ....10,839,063 ....10,000,000 ...10,190,625 | ......... 10,076,901 (6,152) (6,152) .. 10,070,749 | i | e 768,314 | ........... 768,314 ...247,974 |08/15/2019....
0599999. Total Bonds - U.S Government. ...15,200,722 ...14,361,659 L A4727616 | e 14,437,418 0 (4,248) 0 (4,248) 0 14,432,408 | 0 [ 768,314 | ... 768,314 ....316,932 XXX
Bonds - All Other Government
135087 B8 6| CANADA GOVERNMENT. C| 06/22/2016. | SCOTIA BANK. 6,703,385 6,715,475 (8,702) (8,702) (3,388) (3,388) 35,527 |03/01/2019....
135087 D2 7 [ CANADA GOVERNMENT.. C| 06/15/2016. | VARIOUS. ...87,996,760 ....88,664,872 82,315,041 ceereeenne(314,839) | oo (314,839) | oo (54,771) (54,771) | ......924,259 | 08/01/2017....
135087 D5 0| CANADA GOVERNMENT......ccovvvvvvrrrninnnnncrcrcennincnenieies C| 06/09/2016. | VARIOUS, 26,276,522 ....24,103,000 ...26,216,273 (3,528) (3,528) ...26,212,746 63,776 63,776 | ......250,807 |06/01/2025....
135087 D9 2| CANADA GOVERNMENT.......ccoovriemiririnniiieniinniiens C| 04/20/2016. | VARIOUS. 257,418 250,000 259,255 258,692 (656) (656) 258,036 (618) (618) | ...........2,450 |03/01/2020....
135087 E7 5| CANADA GOVERNMENT........coommrmrirermrirssrerirrereninns A| 03/29/2016. | SCOTIA ....29,868,000 ....30,000,000 ...29,866,463 | ......... 14,792,593 | oo w1324 | e 13,294 29,887,006 +eri(19,006) | ............(19,006) | ........ 31,027 |11/01/2017....
135087  YZ 1| CANADA GOVERNMENT.......covemermrermcrmmirereiirereiinns C| 04/21/2016. | VARIOUS. 8,907,776 8,023,000 9,049,483 cevvvereenene(85,262) | oo < (45,262) 9,004,221 (96,445) (96,445) 113,091 | 06/01/2020....
135087 ZS 6| CANADA GOVERNMENT.. C| 06/07/2016. | VARIOUS...........ocoooverrrcnmrniicsnnniienns | cevvvisseniiisssseiissnnenns | oo 16,403,134 | 1........12,160,000 | .........16,046,435 | ..........4,650,295 | ....cccccovvrrriiinannnns cerveennene(10,884) | o 1e(10,884) [ s 12/01/2045....
135087 ZU 1| CANADA GOVERNMENT.. C| 06/09/2016. | SCOTT & ASSOCIATES ...457,988 (2,740) (2,740) » 06/01/2022....
135087  ZV 9| CANADA GOVERNMENT.......ccccooviimiririnniieniinsiinens C| 06/13/2016. | VARIOUS. ......3,435,088 (9,459) (9,459) ceeeennn 3,425,629 (1,679) (1,679) | .ooeec 39,271 |03/01/2017....
1350Z7 X3 3| CANADA T-BILL revrneresensnenssesnssnnsenenns. | G| 03/02/2016. | PRIOR YEAR INCOME. 0 0 (247) | 02/26/2016....
651333  FT 8 [PROVINCE OF NEWFOUNDLAND  ...cccoovvrermrirnennns C| 05/09/2016. | VALEUS MOB. cevvennn1,781,256 ......8,219,000 .....8,169,522 | ...........8,169,602 135 135 rreeenee8,169,738 | ...(388,482) | ...........(388,482) 154,191 | 10/17/2046....
683234 YL 6 [PROVINCE OF ONTARIO ........cccooooiemmvvrirnveevinnnecncnns | | | 04/27/2016. | VARIOUS. <eeeenenn1,500,000 .....1,500,000 ... 1,498,350 | ...........1,499,932 68 68 werenenee.1,600,000 0 | i 40,875 | 04/27/2016....
68323A CX  0|PROVINCE OF ONTARIO .| C| 05/09/2016. | VALEUS MOB: ..20,326,000 ..20,827,290 .(12,137) | 20,806,121 309,747 309,747 | ......234,556 | 06/02/2025....
748142 EV_ 1| PROVINCE OF QUEBEC .. C| 05/09/2016. | MERRILL LYNCH CANADA............... 6,445,734 | .........15,655,000 | .........16,144,629 ..14,038, ...(13,608) | . . .. 6,120,774 324,960 324,960 | .......272,679 [09/01/2025....
1099999. Total Bonds - All Other Government ......227,141,831 | ......217,827,000 | .....227,351,123 | ...... 139,246,127 20 ] (408,318) | e 0 ....(408,318) [ ...oovvvvvverrninnen0 [ 226,626,527 | i 0 [ e 515,304 | ............ 515,304 | ...2,220,816 XXX
Bonds - U.S. States, Territories and P:
13063C  ZS 2 |CALIFORNIAST . | 05/02/2016. | BANK AMERICA MERRILL ....1,456,614 ....1,135,000 ....1,421,451 (3,683) (3,683) ..1,417,769 38,845 38,845 | .........7,567 |09/01/2025....
20772) X9 8|CONNECTICUTST e .| 05/26/2016. | BANK AMERICA MERRILL ...1,763,907 ....1,490,000 ..1,762,074 0 ..1,762,074 1,833 1,833 05/15/2022....
419792  HR O [HAWAIIST . | 04/12/2016. | BARCLAYS. 2,509,780 2,000,000 ....2,459,500 (149) (149) ....2,459,351 50,429 50,429 04/01/2024....
57582R  GH 3| MASSACHUSETTS STATE .| 05/02/2016. | BARCLAYS 2,672,394 2,155,000 2,671,726 (4,192) (4,192) 2,667,534 4,860 4,860 03/01/2023....
57582R HE 9 |MASSACHUSETTS STATE . | 06/21/2016. | GOLDMAN SACHS. ...1,475,359 1,125,000 ....1,426,556 (7,064) (7,064) ...1,419,492 55,866 55,866 07/01/2026....
60412A EV 1|MINNESOTAST e 05/16/2016. | MORGAN STANLEY. ....2,442,972 ....1,905,000 ....2,435,314 (2,526) (2,526) 2,832,788 | oo | e 10,184 | oo 10,184 08/01/2024....
658256 R6 1| NORTH CAROLINA ST......cciccivcvcvivivivcvivevsvivivcvisisirans .| 05/20/2016. | JP MORGAN ....9,883,036 ....7,775,000 9,295,635 9,038,361 (54,142) (54,142) 8,984,218 898,817 898,817 05/01/2024....
677522 HT  4|OHIOST e 05/18/2016. | BARCLAYS. ...1,262,330 ....1,000,000 ....1,255,940 (3.427) (3.427) ...1,252,513 9,817 9,817 12/15/2023....
68609B SH 1| OREGON ST .| 05/31/2016. | WACHOVIA 1,511,364 1,200,000 1,526,388 (869) (869) 1,525,519 | oo, oen(14,155) | .............(14,155) 05/01/2024....
83710R MG 9| SOUTH CAROLINA STATE . | 05/02/2016. | MORGAN STANLEY. 474,683 1,940,000 2,472,355 (2,858) (2,858) 2,469,497 5,186 5,186 08/01/2024.....
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83710R  NT 0| SOUTH CAROLINASTATE .....ooovvvvrvrnvnnrnninnncccnnenneeeens .| 06/07/2016. | CITIGROUP. .....1,896,629 ....1,475,000 ....1,864,607 (9,521) (9,521) 1,855,086 | i | s 41,543 | ..o 41,543 04/01/2025.... | 1FE........
83710R PH 4| SOUTH CAROLINA STATE......cccocomurumerrmmrinerrnenennnns | - | 06/23/2016. | NATL FINANCIAL SERV. ....3,160,549 ....2,450,000 3,097,143 cerrrereenn(19,003) | oo ......(19,003) 3,078,140 82,409 82,409 04/01/2025.... | 1FE........
83786P AU 4 |SOUTH FLA WTR MGMT DIST CTFS PARTN............. . | 04/20/2016. | BARCLAYS 2,298,161 2,255,000 ....2,433,596 2,271,123 (6,566) (6,566) 2,264,557 33,603 33,603 10/01/2016....
880541 VG 9| TENNESSEE ST . | 04/12/2016. | MORGAN STANLEY. 3,008,225 2,500,000 2,990,750 (3,469) (3,469) 2,987,281 20,944 20,944 08/01/2021....
882723 K8  1|TEXASST . 1 05/18/2016. | GOLDMAN SACHS. 1,141,857 (863) (863) 1,145,035 (3,178) 08/01/2024....
882723 SL 4 |TEXAS STATE . | 06/13/2016. | VARIOUS. 621,394 (6,613) (6,613) 4,604,556 .16,839 10/01/2021....
928109 B7 1| VIRGINIASTATE e . | 04/12/2016. | PERSHING DLJ. 1,035,012 ...825, (607) (607) 1,028,960 6,052 06/01/2023....
93974D UK 2|WASHINGTONST e .| 06/13/2016. | HUTCHINSON SHOCKLIY E& CO...... ...2,012,725 | ...........1,610,000 ....1,998,268 (2,215) (2,215) 21,996,053 | s | s 16,673 | oo 16,673 07/01/2031....
97705M  BR  5|WISCONSIN STATE .o 05/12/2016. | JP MORGAN cnn.1,980,661 | ...........1,640,000 | ...........1,979,168 (4,306) (4,306) cenenne. 1,974,862 5,799 5,799 11/01/2021....
1799999. Total Bonds - U.S. States, Territories and Possession: .........48,607,652 | .........39,225,000 | ........47,877,105 | ......... 11,309,484 coone(132,073) .0 (132,073) | .. 0] 47,325,285 | s 0]...1282366 | ... 1,282,366 XXX
Bonds - U.S. Political Subdivisions of States, Territories and P
100853 VG 2|BOSTON MASS, . | 05/16/2016. | BARCLAYS 1,879,095 1,500,000 1,868,925 (3,260) (3,260) 1,865,665 13,430 .13,430 04/01/2023....
172252 F6 0| CINCINNATI OHIO CITY....ccccoooevevevsvcvivcvivcvevcvcvcvcvcvarars .| 06/01/2016. | MATURITY. 2,000,000 2,000,000 2,259,780 2,019,326 JROROON (< 722 IO ......(19,326) 2,000,000 0 06/01/2016....
199492 QG 7| COLUMBUS OHIO . | 04/26/2016. | WACHOVIA. ....4,491,145 ....3,495,000 ..4,437,112 (7,484) (7,484) ...4,429,628 61,517 61,517 07/01/2025....
235219  KF 8 |DALLAS TX. . | 04/21/2016. | CITIGROUP ....1,286,447 ....1,045,000 ....1,282,320 (1,646) (1,646) ....1,280,673 5774 5774 02/15/2023....
25476F RK 6 |DISTRICT OF COLUMBIA  ....ccooovriercreieriiseiieninns 06/21/2016. | RAYMOND JAMES. 995,635 775,000 989,226 (44) (44) 989,182 6,453 6,453 06/01/2028....
346593 GB 6 |FORSYTHCNTY GA . | 04/12/2016. | CITIGROUP 3,034,594 ....2,435,000 3,030,431 (920) (920) 3,029,510 5,084 5,084 03/01/2023....
346843 BP 9| FORT BEND TEX INDPT SCH D. .| 04/22/2016. | LOOP CAPITAL 2,638,300 2,500,000 2,746,425 2,549,466 (9,604) (9,604) 2,539,862 98,438 98,438 08/15/2017....
424672 TZ 6 |HEMPSTEAD TOWN NY . | 06/20/2016. | WACHOVIA 2,857,748 ....2,465,000 2,863,664 2,863,202 (39,999) (39,999) 2,823,202 34,546 34,546 08/15/2020....
426056  YE  1[HENRISCOCNTYVA  .iiiimiismsssssninnnnnns .| 04/12/2016. | RBC CAP. ...4,817,614 ...4,010,000 ...4,789,624 (4,371) (4,371) ...4,785,253 32,361 32,361 07/15/2021....
59333F  SJ O MIAMI-DADE CNTY FL.....cocviririniriieriincriiesiisssiieniins . | 05/17/2016. | PERSHING DLJ. ...2,173,949 ....1,675,000 ....2,148,204 (1,066) (1,066) ..2,147,138 26,811 26,811 07/01/2026....
613340 4B 1[MONTGOMERY CNTY MD .....ccoovvvrirererircrerirscrennns 05/18/2016. | VARIOUS, 2,336,085 ....1,850,000 2,317,619 (4,281) (4,281) 2,313,338 22,747 22,747 11/01/2023....
613340 4N 5[MONTGOMERY CNTY MD  ...oovveerrveecnrirserenienes | 03/30/2016. | MORGAN STANLEY. 5,314,525 ....4,700,000 5,319,366 (5,185) (5,185) 5,314,181 344 344 07/01/2019....
613664 3Q 2 [MONTGOMERY CNTY TN . | 06/17/2016. | WACHOVIA ....4,268,268 ....3,600,000 ....4,263,120 (2,623) (2,623) ....4,260,497 7,171 7,771 ;| 04/01/2021....
64966M AQ 2| NEW YORKNY .| 06/20/2016. | NATL FINANCIAL SERV. 912,750 750,000 912,923 (71) (71) 912,851 (101) (101) 2,708 |08/01/2022....
735371 LR 5| PORT SEATTLE WASH......cccooiiiciiimrinciireniisciiienii . | 05/10/2016. | WACHOVIA. ....1,067,760 ....1,000,000 ...1,096,430 | ...........1,029,689 (5,521) (5,521) 1,024,168 [ s | i 43,592 | ..o 43592 | ... 23,625 |12/01/2017....
751091 SL 4 |RALEIGH NC. . | 04/12/2016. | CITIGROUP 2,593,960 2,000,000 2,586,720 (6,846) (6,846) PACYACR: TN R [, 14,086 | ..o 14,086 | ......... 11,944 | 09/01/2025....
76541V NN 3| RICHMOND VA . | 06/14/2016. | MORGAN STANLEY. 3,692,521 ....3,180,000 3,681,995 (3,316) (3,316) 3,678,679 | .o | i 13,842 | i 13,842 | ... 67,133 | 07/15/2020....
906395 W8  7[UNIONCNTYNC s . 105/17/2016. | HUTCHINSON SHOCKLIY .......vvoieee [ v ....1,354,253 ....1,075,000 ....1,347,405 (2,061) (2,061) ....1,345,344 8,909 8,909 | ......... 11,795 | 09/01/2023....
930863 5Y 7|WAKECNTYNC .| 05/17/2016. | PERSHING DLJ 1,791,475 1,465,000 1,785,615 (2,625) (2,625) 1,782,990 8,485 8,485 9,970 |04/01/2022....
969872 FR 6| WILLIAMSON CNTY TN . 05/16/2016. | WACHOVIA 1,744,962 1,465,000 1,741,577 (1,989) (1,989) 1,739,589 5,373 5373 | o 14,040 | 04/01/2021....
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession ........51,251,086 | ........42,985,000 | ........51,468,481 | ...........8,461,683 cereen(122,238) | o0 ....(122,238) 0 50,841,624 (V) 409462 | ............ 409,462 649,090 XXX
Bonds - U.S. Special Revenue and Special A
010410 7B 8 |ALABAMAST. . | 06/07/2016. | MORGAN STANLEY. .....2,162,420 ....2,075,000 ...2,167,462 (4,259) (4,259) ....2,163,203 (784) (784) | ......... 54,469 |06/01/2017....
016249 NB 6| ALIEF TEXINDPT SCHDIST......coccccvcicccccccccccsiscsiscrs .| 06/16/2016. | WACHOVIA 2,093,144 ....1,730,000 2,074,339 0 2,074,339 .| 02/15/2022....
040654 WJ 0| ARIZONA ST TRANSPRTN BRD HIGHWAY REV. . | 04/21/2016. | BLAIR, WM. 1,017,601 ...805,000 1,001,227 (2,501) (2,501) 998,725 07/01/2024....
05914F  NT 3 [BALTIMORE CNTY MD. . | 04/21/2016. | WACHOVIA ,925,342 1,605,000 1,917,044 (5479) (5,479) 1,911,565 08/01/2021....
073900 G4 8 |BEAUFORT CNTY SCH SCH DIST . 1 03/28/2016. | BARCLAYS US FUN 3,727,463 3,095,000 3,718,581 (2,798) (2,798) 3,715,783 03/01/2022....
100853 TS  9|BOSTON MASS, . 1 05/18/2016. | JANNEY MONTGOME ceeennn 4,778,813 ....3,750,000 ...4,780,200 (1,399) (1,399) ....4,778,801 03/01/2024....
130320 CZ 9| CALIFORNIA ST HLTH FAC FING AUTH REVENUE.... |. | 04/26/2016. | MORGAN STANLEY..........cccccoiiiiis [ covvrvvnnnnnsnsnsssnsnsssssnnss | v 480,630 | .............. 385,000 | .............. 468,518 (338) (1K) N R IO 468,180 08/15/2031....
13032U DA 3| CALIFORNIA ST HLTH FAC FING AUTH REVENUE.... | . | 04/22/2016. | JP MORGAN 622,120 500,000 604,420 (366) (366) 604,054 08/15/2032....
13066Y QH 5 [CALIFORNIA ST DEPT WTRRE. .| 05/23/2016. | VARIOUS 10,940,000 12,412,079 | ......... 11,249,456 (90,520) (90,520) 11,158,936 231,687 231,687 05/01/2017....
13066Y SX 8| CALIFORNIA ST DEPT WTRRES PW . . | 04/20/2016. | JP MORGAN 970,000 1,187,202 (1,342) (1,342) 1,185,860 2,846 2,846 05/01/2022....
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13077C  4A 9| CALIFORNIA ST UNIV REVENUE .......ccoovvrimmerrriinenns 04/21/2016. | CITIGROUP. ...1,400,520 | ...........1,100,000 | ...........1,374,736 (314) (314) cerennnnn 1,374,422 26,098 26,098 917 | 11/01/2028.... | 1FE........
13080S LW 2 |CALIFORNIA ST STWD CMNTYS DEV AUTH REV...... | . | 06/01/2016. | MORGAN STANLEY. 759,089 595,000 739,240 (713) (713) 738,527 20,562 20,562 | ..........1,488 | 08/15/2025.... | 1FE........
13080S  MT 8| CALIFORNIA STWD C,MTUS DEV AUTH REVENUE... | . | 06/20/2016. | WACHOVIA 770,103 635,000 756,984 0 756,984 | ....ooooovveeveviiiiiinns | v 13,19 | e 13,119 ...| 08/15/2051....
156273  FJ 8| CENTRE CNTY PA HOSP AUTH . | 04/21/2016. | MERRILL ...1,675,078 ....1,430,000 ...1,657,313 (96) (96) 1,857,217 [ s | i 17,861 | oo 17,861 . [ 11/15/2041....
158843 WJ 7| CHANDLERARIZ . | 06/06/2016. | BLAIR WILLIAM 3,612,942 ....3,400,000 3,618,144 (3,072) (3,072) 3,615,072 (2,130 07/01/2019....
160429 TG  1|CHARLESTON SC WTRWKS & SWR REVENUE. . | 04/12/2016. | GOLDMAN SACHS, 754,573 655,000 760,652 750,814 (6,771) (6,771) 744,043 .10,530 01/01/2020....
161681 TU 5| CHASKA MN INDEP SCH DIST #112............ . | 05/17/2016. | PERSHING DLJ. ....1,765,995 ....1,375,000 ....1,754,706 (1,576) (1,576) LW ATE3131 s 12,864 02/01/2025....
19648A WV 3 [COLORADO ST HLTH FACS AUTH REVENUE............ .| 04/22/2016. | JP MORGAN LATTT,738 ....1,525,000 21,782,969 | oo 1,741,858 | oo e (13104) [ s (13,104) | s W T28754 | s | 48,984 | ... 48,984 02/01/2021....
235036 TG 5 |DALLAS-FORT WORTH TX INTERNATIONAL ARPT... | . | 04/20/2016. | PERSHING DLJ. 568,120 500,000 573,455 569,756 (5,631) (5,631) 564,125 3,995 3,995 11/01/2019....
246428 A2 2 [DELAWARE TRANS s . | 05/02/2016. | CIT GROUP ....1,128,260 ....1,000,000 ....1,128,700 0 ....1,128,700 (440) (440) 07/01/2019....
29270C P9 0 [ENERGY NW WA ELEC REVNUE. . | 06/17/2016. | WACHOVIA 3,521,899 2,725,000 (2,598) (2,598) 39,658 39,658 07/01/2025....
29270C XM 2 |[ENERGYI NW WA ELEC REVENUE . | 06/03/2016. | BARCLAYS 4,289,625 | | (8,785) (8,785) 1,774 1,774 07/01/2017....
3128K1  B7  5|FHLMCPC GOLD COM .| 06/01/2016. | MORTGAGE PAYDOWN! 3317 3,317 3,241 3,292 26 26 0 12/01/2030....
3128K2 UM 2|FHLMCPC GOLD COM.....ccoorrimriniireriinniienees . | 06/01/2016. | MORTGAGE PAYDOWN 3,682 3,682 3,597 3,681 2 2 0 84 |01/01/2031....
3128K4 YG 4 |FHLMCPC GOLD COM......ooomrmrmrerirsererirnnenes . 1 06/01/2016. | MORTGAGE PAYDOWN, 1,445 1,445 1,476 1,445 1 1 0 38 |04/01/2036....
3128K7  4Z 8 |FHLMCPC GOLD COM.....ovvrrmrirmererirererirnenens . | 06/01/2016. | MORTGAGE PAYDOWN 2,402 2,402 2,506 2,398 4 4 0 70 [09/01/2033....
3128K9 F2  5|FHLMCPC GOLD COM......oomrmrinernrisnreiineeens . 1 06/01/2016. | MORTGAGE PAYDOWN, 4171 4171 3,985 4,168 3 3 0 88 | 02/01/2036....
3128KD 5D  3|FHLMC .| 06/01/2016. | MORTGAGE PAYDOWN! 1,708 1,708 1,734 1,707 1 1 0 46 | 08/01/2036....
3128KF  J3  5|FHLMC . 1 06/01/2016. | MORTGAGE PAYDOWN, 28,981 28,981 29,755 28,985 (5) (5) 0 982 |10/01/2036....
3128KF L2 4 |FHLMC .| 06/01/2016. | MORTGAGE PAYDOWN! 439 439 452 440 0 0 13 | 10/01/2036....
3128KM  UW  3|FHLMC . | 06/01/2016. | MORTGAGE PAYDOWN 2,081 2,081 2,058 2,081 0 2,081 0 48 | 03/01/2037....
3128KQ  HL 3 |FHLMC . 1 06/01/2016. | MORTGAGE PAYDOWN, 87,626 87,626 84,546 87,586 40 40 87,626 0 2,007 | 05/01/2037....
3128LX FW  5|FHLMC . 106/01/2016. | MORTGAGE PAYDOWN........covvvrmeens [ orerrriiermriisernniinenns | vevveiiens 157,593 | ccvviens 157,593 | cocvviens 146,586 | ...cooooveneee 156,755 838 838 [ oo [ s 157,593 0 3,222 | 12/01/2035....
3128M7 5T  9|FHLMC . 1 06/01/2016. | MORTGAGE PAYDOWN, 142,771 142,771 (395) (395) 142,771 0 3,097 | 08/01/2040....
3128M7 EK 8 |FHLMC .| 06/01/2016. | MORTGAGE PAYDOWN! 139,525 204 204 39,525 0 2,266 |02/01/2039....
3128M8 NC 4 |FHLMC . | 06/01/2016. | MORTGAGE PAYDOWN 211,742 211,742 232,783 212,364 (623) (623) 211,742 0 5,657 | 11/01/2039....
3128MJ B8 2 |FHLMC . 106/01/2016. | MORTGAGE PAYDOWN, 57,778 57,778 57,724 57,774 4 4 57,778 0 ...1,219 | 06/01/2035....
3128MJ  E8 9 |FHLMC . | 06/01/2016. | MORTGAGE PAYDOWN 66,417 66,417 68,321 66,655 (238) (238) 66,417 0 ...1,684 | 10/01/2036....
3128MJ QG 8 |FHLMC . 1 06/01/2016. | MORTGAGE PAYDOWN, 218,111 218,111 233,584 218,911 (800) (800) 218,111 0 ..4,261 [07/01/2041....
3128MM  EC  3|FHLMC .| 06/01/2016. | MORTGAGE PAYDOWN! 7,815 7815 7,867 7,821 (6) (6) 7,815 0 203 | 07/01/2021....
3128PC  DJ  8|FHLMCPC . | 06/01/2016. | MORTGAGE PAYDOWN 16,254 16,254 16,558 16,276 (22) (22) 16,254 (VI 401 |01/01/2021....
3128PC  MS  8|FHLMCPC GOLD 5. .| 06/01/2016. | MORTGAGE PAYDOWN! 2,964 2,964 3,011 2,968 (3) (3) 2,964 0 74 |02/01/2021....
3128PC TV 4 |FHLMC PC GOLD 15..ccuvirererirsereiiseresissenenens . | 06/01/2016. | MORTGAGE PAYDOWN. 43,769 43,769 44,480 43,827 (58) (58) 43,769 0 ...1,231 1 03/01/2021....
3128PC TW 2 |FHLMC PC GOLD 15, . 106/01/2016. | MORTGAGE PAYDOWN, 24,419 24,419 24,816 24,455 (36) (36) 24,419 0 638 | 03/01/2021....
3128PH N9  8|FHLMCPC GOLD 5. .| 06/01/2016. | MORTGAGE PAYDOWN! 54,958 54,958 56,031 55,045 (87) (87) 54,958 0 ..1,187 | 01/01/2021....
3128PH PL  9|FHLMCPC GOLD 15. . | 06/01/2016. | MORTGAGE PAYDOWN 9,539 9,539 9,718 9,551 (12) (12) 9,539 0 239 | 01/01/2021....
3128PY DL  5|FHLMCPC GOLD 15. .| 06/01/2016. | MORTGAGE PAYDOWN! 276,911 276,911 290,714 277,358 (447) (447) 276,911 0 3,884 |02/01/2027....
312926 5W 2 |FHLMC PC . | 06/01/2016. | MORTGAGE PAYDOWN 1,818 1,818 1,823 1,818 0 1,818 0 63 [09/01/2029....
31292H AK 0 [FHLMCPC . 1 06/15/2016. | MORTGAGE PAYDOWN, 341 341 328 340 1 1 341 0 10 | 01/01/2030....
31292H QN 7 |FHLMCPC GOLD CAS.......ooieiivsisrsscsiscsssssssssisins .| 06/01/2016. | MORTGAGE PAYDOWN! 8,026 8,026 7,904 8,023 3 3 8,026 0 205 | 05/01/2032....
31292K  ZP  5|FHLMCPC GOLD CAS.....ovvvireinerierrinesiessinenes . | 06/01/2016. | MORTGAGE PAYDOWN 636,539 636,539 662,199 639,652 (3,114) (3,114) 636,539 0 [ oo 12,050 | 03/01/2040....
312930 5P 1|FHLMC .| 06/01/2016. | MORTGAGE PAYDOWN.........cccoovovces | coviicviviciiivciccccinns | coveveeeieiens 125,040 | ..o 125,040 | oo 125,016 | woocvevevene 125,039 1 LI FOOOSS [N 125,040 0 2,073 |03/01/2039....
312939 PM 7 |FHLMCPC . | 06/01/2016. | MORTGAGE PAYDOWN 13,451 13,451 14,135 13,656 (205) (205) 13,451 0 280 | 03/01/2040....
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312940 4Q  9|FHLMCPC GOLD COM......cirrrerencrerescscscsesenes .| 06/01/2016. | MORTGAGE PAYDOWN! 47,349 47,349 50,124 47,566 (217) (217) 47,349 0 986 | 06/01/2040....
312940 PZ  6|FHLMCPC GOLD COM.....coomrrinrirnnrinerirnniienene . | 06/01/2016. | MORTGAGE PAYDOWN 362,550 362,550 365,411 362,767 (218) (218) 362,550 0 ...6,496 |05/01/2040....
312941 NL  7|FHLMCPC GOLD COM........oovciirrrcrcicrcscscscsesens .| 06/01/2016. | MORTGAGE PAYDOWN..........ocoovovces | covcivviviciiivivcninnnns | coveeeeeieien 155,963 | ..oovovevere 155,963 | ..oovoveverens 162,652 | ..oovovevere 156,783 (820) ((:70) N [N IS 155,963 0 2,927 |07/01/2040....
312944 PJ 4 |FHLMC . 106/15/2016. | MORTGAGE PAYDOWN........ccvvermecns [ orerrrirnennriinereninnenes | veeveiinens 192,144 | .cooeee 192,144 | .............. 203,162 | .o 192,777 (633) (KK ORI I 192,144 0 3,201 | 12/01/2040....
31294B 6P  5|FHLMCPC . 1 06/01/2016. | MORTGAGE PAYDOWN, 215 215 214 215 0 215 0 6 |01/01/2030....
31294F PT  7|FHLMC PC. . | 06/01/2016. | MORTGAGE PAYDOWN. 12 12 1 12 0 12 0 05/01/2030....
31294F 15 5|FHLMCPC . | 06/01/2016. | MORTGAGE PAYDOWN 1 1 1 1 0 1 0 05/01/2030....
31294K  TD  7|FHLMCPC .| 06/01/2016. | MORTGAGE PAYDOWN 59,105 59,105 59,281 59,105 0 59,105 0 09/01/2018....
312962 GT  4|FHLMC . | 06/01/2016. | MORTGAGE PAYDOWN. 53,327 53,327 55,127 53,472 (144) (144) 53,327 0 10/01/2018....
312963 AY  T[FHLMC i . 106/01/2016. | MORTGAGE PAYDOWN, 15,430 15,430 16,089 15,491 (61) (61) 15,430 0 11/01/2018....
31296M  3Z  0|FHLMCPC GOLD COM.....ovvrrmrirmererirererirnenens . | 06/01/2016. | MORTGAGE PAYDOWN. 69,409 69,409 69,290 69,403 6 6 69,409 0 09/01/2033....
31296S M3 7 |FHLMC . 1 06/01/2016. | MORTGAGE PAYDOWN, 258,778 258,778 264,317 259,104 (326) (326) 258,778 0 01/01/2034....
31296S M5  2|FHLMC .| 06/01/2016. | MORTGAGE PAYDOWN! 32,427 32,427 33,662 32,743 (316) (316) 32,427 0 01/01/2034....
31297M  AQ 1 |FHLMCPC GOLD COM.....ccoorrimriniireriinniienees . | 06/01/2016. | MORTGAGE PAYDOWN 5,042 5,042 5,082 5,045 (3) (3) 5,042 0 03/01/2035....
31297M XV 5|FHLMC PC GOLD COM......ooomrmrmrerirsererirnnenes . 1 06/01/2016. | MORTGAGE PAYDOWN, 3,473 3,473 3,326 3,467 6 6 3,473 0 72 |04/01/2030....
31297 ME 8 |FHLMCPC GOLD COM.....ovvrrmrirmererirererirnenens . | 06/01/2016. | MORTGAGE PAYDOWN 415 415 432 415 0 415 0 11 110/01/2034....
31297T WF  6|FHLMCPC . 1 06/01/2016. | MORTGAGE PAYDOWN, 38,570 38,570 36,877 38,392 178 178 38,570 0 833 |09/01/2035....
312970  SF 8 |FHLMCPC .| 06/01/2016. | MORTGAGE PAYDOWN! 4,667 4,667 4,470 4,662 4 4 4,667 0 97 |10/01/2030....
31297V Y8  5|FHLMCPC . | 06/01/2016. | MORTGAGE PAYDOWN 4,500 4,500 4,328 4,485 15 15 4,500 0 94 [11/01/2085....
31298N  FU 4 |FHLMCPC .| 06/01/2016. | MORTGAGE PAYDOWN! 1,236 1,236 1,046 1,087 149 149 1,236 0 36 |05/01/2031....
31306X 2A  0|FHLMC . | 06/01/2016. | MORTGAGE PAYDOWN 704,155 704,155 734,532 705,976 (1,821) (1,821) 704,155 0 ...7,266 |10/01/2027....
31307’M 2H 8| FHLMC . 106/01/2016. | MORTGAGE PAYDOWN.........oocvmvvne [ overrriirereriisereniinenes | vevveeinns 103,724 | .............. 103,724 | .....cccceeoe. 105,831 | coovvvrs 103,876 (151) (R OO [, 103,724 0 ....1,088 | 05/01/2030....
31307P Q5 1 |FHLMC . | 06/01/2016. | MORTGAGE PAYDOWN 523,331 523,331 540,973 524,636 (1,306) (1,306) 523,331 0 ...6,494 | 11/01/2030....
3132GG A2 1|FHLMCPC . 1 06/01/2016. | MORTGAGE PAYDOWN, 217,479 217,479 225,668 217,784 (306) (306) 217,479 0 3,547 | 08/01/2041....
3132GS BF  5|FHLMCPC .| 06/01/2016. | MORTGAGE PAYDOWN! 295,671 295,671 305,604 295,925 (254) (254) 295,671 0 ...4,330 | 03/01/2042....
3132GV L6 7 |FHLMC . 106/01/2016. | MORTGAGE PAYDOWN.......cocoeviierns | covrrririinsiieriinsiies | v 407,928 | ....ococveeun 407,928 | ............. 423,352 | oo 408,471 (543) (543) | oo | e 407,928 0 ...5,187 | 08/01/2042....
3132HP KK 9|FHLMC . 106/15/2016. | MORTGAGE PAYDOWN.........coocvvvvne [ coverrreireverineneniisenns | vevveeinns 176,012 | oo 176,012 | oo 180,907 | vovvrerneen 176,176 (164) (L [ I 176,012 0 ....1,842 | 11/01/2042....
3132HP  NB 6 |FHLMC . | 06/01/2016. | MORTGAGE PAYDOWN 298,690 298,690 312,294 299,367 (677) (677) 298,690 0 3,737 | 11/01/2042....
3132HQ EG 3 |FHLMC . 1 06/01/2016. | MORTGAGE PAYDOWN, 62,153 62,153 65,066 62,293 (141) (141) 62,153 0 775 | 12/01/2042....
313206 E6  7|FHLMC .| 06/15/2016. | MORTGAGE PAYDOWN! 61,989 61,989 63,664 62,077 (88) (88) 61,989 0 772 | 02/01/2043....
31327 K6 8 |FHLMCPC GOLD PC.....vsriveririinciieneinciiennies . | 06/15/2016. | MORTGAGE PAYDOWN 324,569 324,569 338,465 324,719 (150) (150) 324,569 0 ...4,738 [03/01/2043....
3132)9 G7  7|FHLMCPC GOLD PC.....ooocscscscscscscscscssscics .| 06/15/2016. | MORTGAGE PAYDOWN..........ocoovovecs | covvicvcrivciimmninnninnnns | coverereieiee 183,750 | wovoveveveres 183,750 | wovvveverenes 191,560 | wovvvovevene 183,870 (119) (L) IO IS 183,750 0 2,305 |05/01/2043....
3132J9 TD  0|FHLMCPC GOLD PC...ooovrererererernresesssisineneees . | 06/01/2016. | MORTGAGE PAYDOWN. 270,094 270,094 279,548 270,404 (310) (310) 270,094 0 ...4,550 | 05/01/2043....
3132QR  QE 3 |FHLMC . 106/15/2016. | MORTGAGE PAYDOWN.........coocoveene [ ovmrrvinnrinicscrciiisenns | e 164,406 | ............ 164,406 | ............ 169,749 | oo 165,074 (668) ((C161:) 1 [PPSR RO 164,406 0 2,397 | 07/01/2045....
3132QU RS 4 |FHLMC . | 06/01/2016. | MORTGAGE PAYDOWN. 68,547 68,547 70,787 68,659 (112) (112) 68,547 0 999 | 12/01/2045....
3132QU  UZ  4|FHLMC . | 06/01/2016. | MORTGAGE PAYDOWN 62,411 62,411 62,080 62,380 31 31 62,411 0 576 | 12/01/2045....
31371H X9  4|FEDERAL NATL MTG .| 05/01/2016. | MORTGAGE PAYDOWN! 2,597 2,597 2,338 2,589 8 8 2,597 0 56 | 10/01/2029.
31371 BD 5| FEDERAL NATLMTG . 1 05/01/2016. | MORTGAGE PAYDOWN 5,505 5,505 5,393 5,500 6 6 5,505 (V1 177 | 02/01/2030....
31371L  T9 0 |FEDERAL NATL MTG . 105/01/2016. | MORTGAGE PAYDOWN, 22,999 22,999 24,163 23,079 (80) (80) 22,999 0 573 | 08/01/2019....
3137IN MC 6 |FNMAPASS-THRU INT15Y.....cvreinvvrvrvrnrernnnnnns | - | 05/01/2016. | MORTGAGE PAYDOWN, 36,314 36,314 37,301 36,378 (64) (64) 36,314 0 ..1,135 | 10/01/2022....
31379R WW 4| FEDERAL NATL MTG . | 05/01/2016. | MORTGAGE PAYDOWN 65,282 65,282 63,048 65,255 27 27 65,282 0 ...1,525 |06/01/2028....
31383T JH 2 |FEDERAL NATL MTG .| 05/01/2016. | MORTGAGE PAYDOWN 2,060 2,060 1,971 2,061 (1) (1) 2,060 0 57 |09/01/2029
31385C ZW 6 | FEDERAL NATL MTG ASSN #54085 . | 04/15/2016. | MORTGAGE PAYDOWN 8,790 8,790 8,743 8,710 79 79 8,790 0 243 | 05/01/2016....
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31385W X8 7 [FNMAPASS-THRU LNG30Y....cccoorcmmmrrirrerreinnenns | . | 05/01/2016. | MORTGAGE PAYDOWN. 48,464 48,464 50,713 48,621 (157) (157) 48,464 0| 1,335 | 09/01/2032....
31387C XK 2| FEDERAL NATL MTG . | 05/01/2016. | MORTGAGE PAYDOWN 339 339 344 339 0 339 0 10 |04/01/2031....
31389F  S4  5[FNMAPASS-THRU LNG30Y.....cooooonmnmsiscicscscsncnnnns | . | 05/01/2016. | MORTGAGE PAYDOWN. 9,025 9,025 9,055 9,023 2 2 9,025 0 02/01/2032....
3138A7  4) 4| FNMAPASS-THRU LNG 30 Y...ccoocommvrrrmmerricrrsennnnns | - | 05/25/2016. | MORTGAGE PAYDOWN 279,740 279,740 296,454 280,259 (519) (519) 279,740 0 03/01/2041....
3138AB 73  6|FNMAPASS-THRU LNG30Y. . 105/01/2016. | MORTGAGE PAYDOWN, 105,964 ...105,964 ...106,077 (112) (112) 105,964 0 04/01/2041....
3138AH 7B 6 |FNMA PASS-THRU LNG30Y. . 1 05/01/2016. | MORTGAGE PAYDOWN 192,177 . 192177 ..192,283 (106) (106) 92,177 0 07/01/2041....
3138AS PL 0 |FEDERAL NATL MTG . | 05/01/2016. | MORTGAGE PAYDOWN 333,898 333,898 293,296 334,193 (296) (296) 333,898 0 09/01/2041....
3138E0 AE 9| FEDERAL NATL MTG .| 05/01/2016. | MORTGAGE PAYDOWN.........coooovovccs | coviicviviviiiicminininnnns | coverereienesd 401,999 | ..cccccc.co 401,999 | .oovvvvereren 429218 | oo 402,516 (518) ((HE) N [N IO 401,999 0 01/01/2042....
3138E2 VY  8|FEDERAL NATL MTG . 1 05/01/2016. | MORTGAGE PAYDOWN. 66,629 66,629 71,917 66,835 (206) (206) 66,629 0 12/01/2041....
3138E5 CL O |FNMAPASS-THRU INT15Y.....cccoovivmvrirmrnrcvennn | - [ 05/01/2016. | MORTGAGE PAYDOWN.......ooovvvens | covrrveiemnieeseneniinns | corinneennns 119,391 | oo 119,391 | oo 125,697 | oo 119,759 (367) (KICT0 ) PSR I, 119,391 0 01/01/2027....
3138ED WV 9| FEDERAL NATL MTG . | 05/01/2016. | MORTGAGE PAYDOWN 123,664 (143) (143) 0 05/01/2042....
3138EN LD  9[FHICHC . 105/01/2016. | MORTGAGE PAYDOWN, 446,214 ...446,214 .447,396 (1,182) (1,182) 46,214 0 09/01/2044....
3138LS KA 7 |FEDERAL NATL MTG .| 05/01/2016. | MORTGAGE PAYDOWN! 360,389 360,389 381,618 361,112 (723) (723) 360,389 0 05/01/2042....
3138LT Q6 8 |FEDERAL NATL MTG . 1 05/01/2016. | MORTGAGE PAYDOWN........ocoovieierns | covmeririinsiireniineiies | v 112,446 | oo 112,446 | .....cccceo.. 119,263 | ..cvvvis 112,789 (343) (343) | oo | e 112,446 0 06/01/2027....
3138M7  YZ 2| FEDERAL NATL MTG . | 05/25/2016. | MORTGAGE PAYDOWN, 57,452 57,452 61,357 57,764 (313) (313) 57,452 0 12/01/2042....
3138NX 52 6 [FNMAPASS-THRU LNG 30 Y.....cccooowrvrrmurrerrevnrinnenns | - | 05/25/2016. | MORTGAGE PAYDOWN. 571,860 571,860 602,240 573,009 (1,149) (1,149) 571,860 0 02/01/2043....
3138WQ Q5 4| FNMAPASS-THRU LNG30Y. . | 05/25/2016. | MORTGAGE PAYDOWN, 47,469 47,469 46,979 47,451 18 18 47,469 0 05/01/2043....
3138WV  §7  7|FNMAPASS-THRU INT 15 .| 05/25/2016. | MORTGAGE PAYDOWN! 77,350 77,350 79,816 77,407 (56) (56) 77,350 0 965 |06/01/2028....
3138XP QX 4| FEDERAL NATL MTG . 1 05/01/2016. | MORTGAGE PAYDOWN.......cocovvimerns | covrerirreineiieniinenies | v 123,600 | .covrvoneee 123,600 | ..o 134,202 | oo 124,444 (844) (844) | oo | v 123,600 0 2,321 | 02/01/2044....
3138XP VH 3 [FNMAPASS-THRU INT15Y....cccccooooieiivevevevevevevene | . | 05/01/2016. | MORTGAGE PAYDOWN. 49,089 49,089 51,923 49,163 (74) (74) 49,089 0 717 | 05/01/2029.
3138Y4  SJ 9| FNMAPASSTHRU AX3220........cccccouvvemerinmnrivsernnnnnnen | - | 05/01/2016. | MORTGAGE PAYDOWN 568,082 568,082 597,729 569,251 (1,169) (1,169) 568,082 0 7,368 | 10/25/2029....
3138Y6  F3 3| FNMA PASSTHRU AX4685............ccoovvvvvvveerrrnrecnnnnns | - | 05/01/2016. | MORTGAGE PAYDOWN ..1,175,330 | ..........1,175,330 | ..........1,247,548 | ..........1,180,998 (5,668) (5,668) cernenn 1,175,330 0 | 20,161 | 11/25/2044....
3138YE UM 0| FEDERAL NATL MTG . 1 05/01/2016. | MORTGAGE PAYDOWN 276,325 276,325 282,478 276,849 (524) (524) 276,325 0 3,210 | 06/01/2030....
3138YJ  Z3 3| FNMAPASSTHRU AY5261... . 105/01/2016. | MORTGAGE PAYDOWN.........cooocvmnnns [ o | v 126,856 | .....cccoceoe. 126,856 | .....cccoeeoe. 132,941 | v 127,420 (564) (564) | vovorrrerirenieriiens | v 126,856 0 1,850 |04/25/2045....
3138YJ  ZJ  8|FNMA PASSTHRU AY5244... .| 05/01/2016. | MORTGAGE PAYDOWN! 41,643 41,643 43,685 41,846 (203) (203) 41,643 0 608 |03/25/2045....
3138YJ  ZX 7 |FNMA PASSTHRU AY5257.......cccccccummrivniinnnicenicnnns | | 05/01/2016. | MORTGAGE PAYDOWN. 259,693 259,693 272,150 261,240 (1,547) (1,547) 259,693 0 3,775 | 04/25/2045....
3138YK WE  9|FHICHC s . 105/01/2016. | MORTGAGE PAYDOWN, 567,631 567,631 587,675 569,588 (1,958) (1,958) 567,631 0 .7,852 | 05/01/2045....
3138YU UG 4 | FEDERAL NATL MTG . | 05/25/2016. | MORTGAGE PAYDOWN. 369,881 369,881 393,056 370,569 (689) (689) 369,881 0 6,392 | 07/01/2045....
3138YU UU 3 |FEDERAL NATL MTG . 105/01/2016. | MORTGAGE PAYDOWN, 24,786 24,786 26,469 24,905 (119) (119) 24,786 (VI 413 | 10/01/2045....
3138YW LC 9| FEDERAL NATL MTG .| 05/01/2016. | MORTGAGE PAYDOWN! 527,922 527,922 560,670 529,029 (1,107) (1,107) 527,922 0 9,533 | 07/01/2045....
31390C MD  5|FNMAPASS-THRU INT 15 . | 05/01/2016. | MORTGAGE PAYDOWN 26,491 26,491 27,848 26,594 (104) (104) 26,491 0 643 |05/01/2017....
31390F  4E 6 [FNMAPASS-THRU LNG30 ..o | . | 05/01/2016. | MORTGAGE PAYDOWN. 2,624 2,624 2,713 2,625 0 2,624 0 77 |05/01/2032....
31390F 4T 3|FNMAPASS-THRU INT15Y....ccccoonuvmvmmmrninnereirnnens | . | 05/01/2016. | MORTGAGE PAYDOWN. 4,443 4,443 4,712 4,465 (22) (22) 4,443 (V1 125 | 05/01/2017....
31390F  4W  6|FNMAPASS-THRU INT15Y....cccccoonvvvvvnrvicscricienens | - | 06/01/2016. | MORTGAGE PAYDOWN. 9,143 9,143 9,696 9,183 (40) (40) 9,143 0 267 | 05/01/2017....
31390G A6 4|FNMAPASS-THRU INT15Y...oooooiinicncniicncncncrcncnenenes | . | 06/01/2016. | MORTGAGE PAYDOWN 4,803 4,803 5,094 4,824 (21) (21) 4,803 (U [ 140 | 05/01/2017....
31390G CE  5|FNMAPASS-THRU LNG30Y. . | 05/01/2016. | MORTGAGE PAYDOWN 1,041 1,041 1,076 1,041 0 1,041 0 30 |05/01/2032....
31390J) 3P 4 |FNMAPASS-THRU LNG30Y. .| 05/01/2016. | MORTGAGE PAYDOWN! 47,985 47,985 51,179 47,951 34 34 47,985 0 07/01/2032....
31391Q  JP O [FNMAPASS-THRU LNG30Y. . 1 05/01/2016. | MORTGAGE PAYDOWN 7,423 7423 7,636 7,430 (8) (8) 7423 0 11/01/2032....
314008 CJ 6 |FEDERAL NATL MTG . 1 05/25/2016. | MORTGAGE PAYDOWN, 35,409 35,409 35,592 35,409 0 35,409 0 04/01/2018....
31401B P4 1| FNMAPASS-THRU INT15Y...ccoovvrirmmnrirsrereirennnns | - | 05/01/2016. | MORTGAGE PAYDOWN 45,861 45,861 47,559 46,018 (157) (157) 45,861 0 05/01/2018....
31402E  R7  5|FNMAPASS-THRU LNG30Y......cccoeummurvmerrnernnenn | . [ 05/01/2016. | MORTGAGE PAYDOWN 23,523 23,523 23,804 23,564 (41) (41) 23,523 0 08/01/2033....
31402G R4 7|FNMAPASS-THRU LNG30Y......rvrvrvrrrvrvininnnnnnns | - | 06/01/2016. | MORTGAGE PAYDOWN........ooovovvines | o | v 122,552 | ..oovevevee 122,552 | wooovevevee 123,969 | wooovevevene 122,658 (106) (106) | oo | v 122,552 0 07/01/2033....
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31402K VX 9|FNMAPASS-THRU INT 15 Y...cocoooovivcncncrcncncncrcscncnenens | . | 06/01/2016. | MORTGAGE PAYDOWN 28,325 28,325 29,188 28,397 (72) (72) 28,325 0 660 |07/01/2018....
31402L QU  9|FNMAPASS-THRU LNG30Y.....coourimmrimurvnsrrnenns | . | 05/01/2016. | MORTGAGE PAYDOWN 36,409 36,409 36,830 36,450 (41) (41) 36,409 0 719 |08/01/2033....
31403F PK 4 |FEDERAL NATL MTG .| 05/01/2016. | MORTGAGE PAYDOWN! 69,109 69,109 73,058 69,018 92 92 69,109 0 1,630 | 10/01/2033....
31403) W6 9 |FEDERAL NATL MTG . 1 05/01/2016. | MORTGAGE PAYDOWN 8,520 8,520 8,706 8,519 1 1 8,520 (V1 195 | 12/01/2033....
31403N  GB 7 |FEDERAL NATL MTG . 105/01/2016. | MORTGAGE PAYDOWN, 81,840 81,840 83,886 82,319 (479) (479) 81,840 0 2,224 | 11/01/2033....
31404G 2B 6 |FHLMC . 1 05/01/2016. | MORTGAGE PAYDOWN 27,015 27,015 27,758 271177 (162) (162) 27,015 0 558 | 02/01/2019....
31404M L4 8| FEDERAL NATL MTG cevneresessnessesssnessennen |+ | 05/01/2016. | MORTGAGE PAYDOWN. 83,699 83,699 85,843 83,695 4 4 83,699 0 ...1,584 [03/01/2034....
31404P LS 8|FNMAPASS-THRU INT15Y...coooviiiiicicicinncicscncncnnn | . | 06/01/2016. | MORTGAGE PAYDOWN 83,611 83,611 81,390 83,400 211 211 83,611 0 ...1,564 | 04/01/2019....
31404W TV 8|[FNMAPASS-THRU INT15Y..cccccoimmvrrirerrreissecnnenes | . | 05/01/2016. | MORTGAGE PAYDOWN. 37,617 37,617 36,888 37,528 89 89 37,617 0 700 | 05/01/2019....
31405R  AM 8 |FNMAPASS-THRU LNG30Y......cccooccmmmrrivvrerriinnnnnn | . | 05/01/2016. | MORTGAGE PAYDOWN.......c.vvveenne | o | e 146,526 | ............. 146,526 | .............. 149,182 | covvree 146,554 (28) (2:) ) [T (PP 146,526 0 3,937 | 10/01/2034....
31405R AN 6 |FNMAPASS-THRU LNG30Y. . | 05/01/2016. | MORTGAGE PAYDOWN 13,357 13,357 13,599 13,358 (1) (1) 13,357 0 306 |10/01/2034....
31405R  G3 4 |FEDERAL NATL MTG . 105/01/2016. | MORTGAGE PAYDOWN, 708 708 77 707 1 1 708 0 16 | 09/01/2034....
31406B  F2  1|FEDERAL NATL MTG .| 05/01/2016. | MORTGAGE PAYDOWN! 3,152 3,152 3,199 3,158 (6) (6) 3,152 0 72 |01/01/2035....
31406C TB 4 |FNMAPASS-THRU LNG30Y....ccccoimercmeriserivnennnee | . | 05/01/2016. | MORTGAGE PAYDOWN. 10,058 10,058 10,224 10,060 (3) (3) 10,058 0 231 | 12/01/2034....
31406E ML 5| FNMAPASS-THRU LNG 30 Y....cccccooomvurvmmmreirernnns | . | 05/01/2016. | MORTGAGE PAYDOWN 9,821 9,821 9,984 9,824 (3) (3) 9,821 0 225 |01/01/2035....
31406E 75 6 |FNMAPASS-THRU LNG 30 Y...coocconmumrerrmerrirrsennnnes | . | 05/01/2016. | MORTGAGE PAYDOWN 4,358 4,358 4,283 4,355 3 3 4,358 0 91 [03/01/2035....
31406K LR 9| FEDERAL NATL MTG . 105/01/2016. | MORTGAGE PAYDOWN.........coocomvvne [ overrvinnrnricserciiisenes | v 125942 | ......ccccco.. 125942 | ... 128,008 | .......ccccc.. 125,930 12 12 | e | e 125,942 0 01/01/2035....
31406L  JC 3| FED NATL MTG ASSN #813059. .| 05/01/2016. | MORTGAGE PAYDOWN! 4,604 4,604 4,474 4,602 2 2 4,604 0 03/01/2035....
31406M LG  9|FNMAPASS-THRU LNG30Y. . | 05/01/2016. | MORTGAGE PAYDOWN 14,420 14,420 14,515 14,420 0 14,420 0 01/01/2035....
31407B HM 4| FNMAPASS-THRU LNG 30 Y.....ccvvvrrvrvrvvrrrrrvnnnnnns | - | 06/01/2016. | MORTGAGE PAYDOWN 221,348 221,348 215,070 220,812 536 536 221,348 0 06/01/2035....
31407E  VE  O0|FNMAPASS-THRU INT15Y...cccccouimirvmnrincrivcnncnens | . [ 05/01/2016. | MORTGAGE PAYDOWN 74,961 74,961 76,496 75,089 (128) (128) 74,961 0 07/01/2020....
31407F DK 3|FNMAPASS-THRU INT15Y....ccccooovvrivmmrnvsrerurivennns | - | 05/01/2016. | MORTGAGE PAYDOWN. 26,403 26,403 25,003 26,256 147 147 26,403 0 10/01/2020....
31407L MV 6 [FNMA PASS-THRU LNG 30 Y.....cccooovvcrmmerrirreereisnenns | - | 05/01/2016. | MORTGAGE PAYDOWN.......ocvvevecne [ v | verviiiens 495,748 | ............. 495,748 | .............. 491,565 | ...cccovvene 495,462 285 285 [ o [ i 495,748 0 06/01/2035....
31407S A2 8| FNMAPASS-THRU LNG30Y. . 105/01/2016. | MORTGAGE PAYDOWN, 43,011 43,01 40,934 42,956 55 55 43,01 0 08/01/2035....
31408H KX 2| FEDERAL NATL MTG .| 05/01/2016. | MORTGAGE PAYDOWN! 62,461 62,461 60,216 62,223 237 237 62,461 0 02/01/2036....
31409F E6 1 |FNMAPASS-THRU LNG30Y....cccoooommmmrrvnrrnnennncnn | . | 05/01/2016. | MORTGAGE PAYDOWN. 35,610 35,610 35,321 35,605 5 5 35,610 0 03/01/2036....
31409T RE 0| FEDERAL NATL MTG . 105/01/2016. | MORTGAGE PAYDOWN, 351,810 351,810 340,789 350,435 1,375 1,375 351,810 0 04/01/2036....
31409X 5A 3| FEDERAL NATL MTG . 1 05/01/2016. | MORTGAGE PAYDOWN. 3,767 3,767 3,812 3,765 2 2 3,767 (VI 102 | 05/01/2036....
3140E5 3K 8 |FEDERAL NATL MTG . 105/01/2016. | MORTGAGE PAYDOWN, 213,568 213,568 222,311 214,090 (522) (522) 213,568 0 2,954 | 10/01/2045....
3140EU  TK  5|FEDERAL NATL MTG .| 05/01/2016. | MORTGAGE PAYDOWN! 225,183 225,183 236,073 (51) (51) 225,183 0 710 |01/01/2046....
3140EW  7A 7 |FEDERAL NATL MTG . | 05/01/2016. | MORTGAGE PAYDOWN 95,613 95,613 97,981 9) 9) 95,613 0 239 | 03/01/2046....
31410E 2N 7 |FEDERAL NATL MTG .| 05/01/2016. | MORTGAGE PAYDOWN 44,494 44,494 44,139 44,496 (2) (2) 44,494 0 ..1,112 | 07/01/2036....
314106 PQ O [FNMAPASS-THRU LNG 30 Y.....ccccoowrurmmmrrerrucrrinneens | . | 05/01/2016. | MORTGAGE PAYDOWN. 31,814 31,814 34,026 31,963 (149) (149) 31,814 0 873 | 11/01/2037....
314108  4X 2| FEDERAL NATL MTG . 105/01/2016. | MORTGAGE PAYDOWN, 987 987 1,004 986 0 987 0 27 |09/01/2036....
314100 GK 2| FNMAPASS-THRU LNG30Y.......cccoccooececvccvicvcveceeecee | . | 05/01/2016. | MORTGAGE PAYDOWN 5,684 5,684 5423 5,628 56 56 5,684 (U [ 130 | 03/01/2037....
31410W  3E  6|FNMAPASS-THRU INT15Y. . | 05/01/2016. | MORTGAGE PAYDOWN 11,438 11,438 11,749 11,460 (22) (22) 11,438 0 336 | 09/01/2022
31411A  JG 1 |FEDERAL NATL MTG .| 05/01/2016. | MORTGAGE PAYDOWN! 185,567 ...185,567 ..186,771 ...185,702 (135) (135) 85,567 0 11/01/2036....
31411H  P7  9|[FNMAPASS-THRU LNG30Y. . 1 05/01/2016. | MORTGAGE PAYDOWN 216,397 216,397 218,223 216,483 (85) (85) 216,397 0 5,327 | 01/01/2037....
3141IN XZ  5|[FNMAPASS-THRU LNG30Y......cccoccccemmrvcirnrvecannnn | . | 05/01/2016. | MORTGAGE PAYDOWN, 76,070 76,070 73,918 75,833 237 237 76,070 0 1,770 |03/01/2037....
31411W AU 1|FNMAPASS-THRU LNG 30 Y.....ccccocmrurerernnnnnns | - | 06/01/2016. | MORTGAGE PAYDOWN 36,473 36,473 36,761 36,470 3 3 36,473 0 753 | 04/01/2037....
31411W  FH 5| FNMAPASS-THRU INT15Y....ccccooommrimvnimnricvnrinennn | . | 05/01/2016. | MORTGAGE PAYDOWN. 28,436 28,436 28,447 28,436 0 28,436 0 706 |05/01/2022
31412L D2 3|FNMAPASS-THRU LNG30Y. .| 05/01/2016. | MORTGAGE PAYDOWN 9,516 9,516 9,150 9,512 4 4 9,516 0 215 |03/01/2037....
314128 4L 6| FNMAPASS-THRU LNG30Y. . 1 05/01/2016. | MORTGAGE PAYDOWN 51,768 51,768 52,366 51,885 (117) (117) 51,768 0 1,043 | 04/01/2038....
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314128 5T 8| FNMAPASS-THRU LNG 30 Y...cccccoomumrermmerrirreenncnnes | . | 05/01/2016. | MORTGAGE PAYDOWN 4,506 4,506 4,553 4,506 0 4,506 (VI I 113 | 05/01/2038....
31414U 5K 0| FNMAPASS-THRU LNG30Y.....ccccoeimmrimurrrervnennnee | . | 05/01/2016. | MORTGAGE PAYDOWN. 2,935 2,935 2,953 2,936 (1) (1) 2,935 0 73 | 05/01/2038....
31416R QR 7 |FNMAPASS-THRU LNG30Y.......ccccccoooeeeeeccccvceccccccee | . | 05/01/2016. | MORTGAGE PAYDOWN 293,958 293,958 293912 293,958 0 293,958 0 5,749 | 06/01/2039....
31416X LY 4 |FNMAPASS-THRU INT15Y...ccooourirmmrrirevnreirennns | - | 05/01/2016. | MORTGAGE PAYDOWN 326,738 326,738 349,865 328,982 (2,244) (2,244) 326,738 0 5,231 | 01/01/2026....
31416X  NA 4 | FNMA PASS-THRU LNG30Y. . | 05/01/2016. | MORTGAGE PAYDOWN 228,540 228,540 233,039 229,349 (809) (809) 228,540 0 3,618 | 02/01/2041....
31418A SC 3| FNMAPASS-THRU SF30LTV. . 1 05/01/2016. | MORTGAGE PAYDOWN 356,117 356,117 364,742 356,333 (216) (216) 356,117 0 5,698 | 04/01/2043....
31418B S8 0 |FEDERAL NATL MTG . | 05/01/2016. | MORTGAGE PAYDOWN 258,766 258,766 276,233 (245) (245) 258,766 0 ...1,346 | 07/01/2045....
31418P UE  3|FEDERAL NATL MTG .| 05/01/2016. | MORTGAGE PAYDOWN 287,617 287,617 294,152 288,249 (631) (631) 287,617 0 5,398 |03/01/2040....
314180 4W 1| FNMA PASSTHRU AD7136.......cccocormucrrermmcrrerreenenneee | - | 05/01/2016. | MORTGAGE PAYDOWN. 370,560 370,560 | ..o 408,890 375,717 (5,157) (5,157) 370,560 0 ....7,554 | 07/25/2040....
31419A DS 3 |FNMAPASS-THRU LNG30Y.....cccoooovmviivmrmrcirerncnnns | . [ 05/01/2016. | MORTGAGE PAYDOWN........oovvvvens | oo | cerivneeinns 110,443 | covvveene 110,443 | covvreene 120,107 | coovvs 110,553 (109) (109) | oo | v 110,443 0 2,720 | 09/01/2039....
31419) SH 2| FEDERAL NATL MTG . | 05/01/2016. | MORTGAGE PAYDOWN 577,009 577,009 574,034 576,725 284 284 577,009 0 [ oo 10,248 | 11/01/2040....
31419M AU 5|FNMAPASS-THRU INT 15 . 105/01/2016. | MORTGAGE PAYDOWN, 269,248 269,248 283,931 270,223 (975) (975) 269,248 0 3,793 | 12/01/2025.
34153Q CV 6| FLORIDA ST BRD OF EDU PUBLIC EDU. .| 06/20/2016. | WACHOVIA 2,622,540 2,000,000 2,586,640 (2,397) (2,397) 2,584,243 38,297 38,297 | ........9,444 | 06/01/2026....
342816 VD  4|FLORIDA STMUNPWRAGY RE.......cccoovmmmminiiiniinns . | 04/15/2016. | EXCHANGE. 5,091,357 ....5,000,000 ....5,185,500 5,096,231 (4,213) (4,213) 5,092,018 (662) (662) | .......131,250 | 10/01/2021....
343137 BC 8 |FLORIDA STATE TURNPIKE AUTH ......c.ccovvvvrvirenenns . | 04/20/2016. | JANNEY MONTGOME ....1,242,090 ....1,000,000 ...1,227,110 (332) (332) 1,226,778 [ oo | e 15,312 | v 15,312 07/01/2023....
378352 PG 7 |GLENDALE AZ WTR & SWR REVENUE .......cccooovmnenens . | 04/05/2016. | JANNEY MONTGOME LG A1123,803 970,000 ....1,129,808 (6,481) (6,481) ...1,123,326 477 477 07/01/2020....
409327 HL  0|HAMPTON ROADS VA SANTN DIST WSTWTR... . 1 03/30/2016. | WACHOVIA ....1,784,456 ....1,455,000 ....1,769,149 (642) (642) 768,507 [ o | e 15,949 | .. 15,949 08/01/2033....
409327 HN 6 [HAMPTON ROADS VA SANTN DIST WSTWTR. .| 03/30/2016. | WACHOVIA 912,045 750,000 904,365 (269) (269) 904,096 7,949 7,949 08/01/2035....
442435 4N 0 [HOUSTON TX UTILITY SYS REVENUE........... . | 06/20/2016. | WACHOVIA. 2,597,667 2,065,000 2,570,037 (3,636) (3,636) 2,566,401 31,266 31,266 05/15/2024....
442435  5F 6 [HOUSTON TX UTILITY SYS REVENUE....................... | . | 04/20/2016. | RAYMOND JAMES. ...1,242,191 ....1,125,000 ....1,265,738 21,250,035 | s 1e:(13,596) | oo 20ei(13,596) | oo ....1,236,440 5,752 5,752 11/15/2018....
452024 DA 7 |ILLINOIS MUN ELEC AGY PWR SUPP........ccccoeuvuunereee .| 06/16/2016. | GOLDMAN SACHS. 2,614,122 2,545,000 2,722,132 2,569,219 (10,369) [ v (10,369) 2,558,851 55,271 55,271 02/01/2017....
452227  DJ 7 |ILLINOIS ST SALES TAX REV.......ccccomuvimvrrrerenvennenne. | . | 04/08/2016. | BARCLAYS. 2,268,135 2,250,000 ....2,473,695 2,268,563 e 11319) | s (11,319) 2,257,244 | oo | e 10,891 | oo 10,891 06/15/2016....
45506D WK 7| INDIANA ST FIN AUTH REVENUE ........coccomvvvvrrnrrinnns . | 04/08/2016. | GOLDMAN SACHS. L 1160,218 | 900,000 ....1,140,399 (247) (247) 1140152 [ | i 10,066 | ...cccovvuee 10,066 02/01/2028....
46246K 2C  5|IOWA ST FIN AUTH REVENUE . | 04/12/2016. | WACHOVIA 943,073 745,000 944,697 (1,921) (1,921) 942,777 296 296 08/01/2028....
490728 VJ 8 |KENT ST UNIV OHIO UNIV RE .| 05/25/2016. | EXCHANGE 9,247,110 8,770,000 9,922,817 9,294,121 1(45,104) | oo (45,104) 9,249,017 (1,907) (1,907) 05/01/2020....
495224  2G 1 |KING CNTY WA SCH DIST #1 SEATTLE.........cocoeuvuue . | 06/01/2016. | WACHOVIA. 917,241 725,000 916,879 (293) (293) 916,585 656 656 12/01/2024....
513174 TX 0 [LAMAR TEX CONS INDPT SCHDIST ........ccccccoevvweennne | . | 04/14/2016. | BARCLAYS ....2,409,940 ....2,000,000 ....2,435,520 (16,922) | oo (16,922) | oo ....2,418,598 (8,658) (8,658) | ........ 67,778 |02/15/2022....
514045 K9 3 [LANCASTER CNTY PAHOSP AUTH ......cccomvvvrnenns | . | 04/22/2016. | WACHOVIA ..1,045,162 | ..o 840,000 ....1,020,264 (851) (851) ...1,019,413 25,748 25,748 2,333 | 08/15/2028....
528878 VS 7 |LEXINGTON & RICHALNAD SC SCH DIST #5............. |. | 06/01/2016. | DAVENPORT & CO 792,561 660,000 792,026 789,961 (8,673) (8,673) L] VT ORISR R M274 | 274 e 18,058 | 03/01/2022....
544495 82 1|LOS ANGELES CALIF DE............. .| 06/20/2016. | MORGAN STANLEY. ...1,245,210 1,231,660 (768) (768) VIRV R I 14318 | v, 14,318 4,722 | 07/01/2036....
544646 4N 9|LOS ANGELES CA UNIF SCH DIST. . | 04/21/2016. | PERSHING DLJ. 2,019,218 1,986,364 (1,556) (1,556) 1,984,808 34,410 34,410 07/01/2028....
544646 4Q  2|LOS ANGELES CAUNIF SCHDIST .......vercrererenens .| 04/21/2016. | BLAIR WILLIAM 639,579 515,000 636,401 (408) (408) 635,993 3,585 3,585 1,502 | 07/01/2030....
544646  S7 8 |LOS ANGELES CAUNIF SCHDIST .....ccooevvvevmerrrirnens . | 05/18/2016. | MORGAN STANLEY. 3,351,845 ....2,620,000 3,339,845 (4,152) (4,152) 3,335,693 | ..o [ i 16,152 | .o 16,152 | ......... 51,672 |07/01/2024....
544712 Y7 1|LOS ANGELES CNTY CALIF ........ccccoorvvvermrurvsserucrannns | . | 05/26/2016. | BANK AMERICA MERRILL 5,026,176 ....4,800,000 5,572,800 | ...ceee4,963,299 | oo cevrrerereen( 4760 | o (44,760) | ..oooovveeries 4918539 | s | e 107,637 | ..cocoenees 107,637 | .......220,000 |07/01/2017....
54627A DE 4 |LOUISIANA HSG FIN AGY SINGLE FAMILY MTG........ | . | 06/01/2016. | VARIOUS. 25,000 25,000 25,000 25,000 0 25,000 0 586 |06/01/2019....
546475 GL 2| LOUISIANA ST GAS & FUELS TAX REVENUE. . | 03/30/2016. | BANK AMERICA MERRILL 1,484,588 0 (3,596) 29,878 |05/01/2039....
57583P  FN 4| MASSACHUSETTS ST FEDERAL HIGHWA .| 05/17/2016. | MORGAN STANLEY. 481,991 (4,833) (4,833) 11,328 .44,670 | 06/15/2021....
576049 8C 7 |MASSACHUSETTS ST WTR RESOURCES AUTH . | 06/08/2016. | BANC OF AMERICA 2,159,697 2,150,000 2,161,890 (5) (5) (2,188) ..31,533 | 08/01/2040....
591852 ZR 2| MET COUNCIL MINNEAPOLIS-SAINTPAUL MN MET.. | . | 06/14/2016. | BLAIR WILLIAM ...2,423 441 ....1,950,000 ....2,406,515 0 12,808,515 [ oo | e 16,926 | ....ccccoeooe. 16,926 | .....cccooooeeenennn. | 03/01/2023....
592112 NF 9 [MET GOVT NASHVILLE & DAVIDSON CNTY TN......... . | 05/16/2016. | BANK AMERICA MERRILL ...2,107,478 ....1,785,000 ...2,105,461 (4,444) (4,444) ...2,101,017 6,461 6,461 | ......... 34,213 |01/01/2021....
592112 PZ  3|MET GOVT NASHVILLE & DAVIDSON CNTY TN......... . | 05/23/2016. | WELLS FARGO. 2,798,211 2,355,000 2,809,915 (7,325) (7,325) 2,802,590 (4,379) (4,379) | .oveve 47,427 |07/01/2021....
59250N 4G 5| MET TRANSPRTN AUTH NY REVENUE . .| 06/17/2016. | JP MORGAN 2,458,805 1,935,000 2,444,989 (373) (373) 2444616 | ..ocooccvcccccccccccicies | s 14,189 | oo 14,189 11/15/2033....
59266T LZ 2| METROPOLITAN WTR DIST SOUTHN . | 04/18/2016. | WACHOVIA ,288,288 1,065,000 1,285,785 (105) (105) 1,285,680 2,608 2,608 07/01/2040....
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606092 HJ  6|MISSOURI ST JT MUNI ELEC UTILITY COMM............ |. | 04/14/2016. | CITIGROUP. ..1,445,113 ....1,250,000 ...1,446,313 (9,905) (9,905) ....1,436,408 8,705 8,705 23,958 | 06/01/2020.... | 1FE........
60636M  DJ 3 |MISSOURI ST REGL CONVENTION & SPORTS.......... | . | 04/05/2016. | JP> MORGAN 2,728,090 ....2,420,000 2,750,451 (12,946) [ oo ...(12,946) 2,737,505 (9,415) (9,415) | oo 17,814 | 08/15/2019.... | 1FE........
60636U BV 0| MISSOURI ST ENVRNMNTL IMPT & ENERGY............ | . | 06/02/2016. | GOLDMAN SACHS, 2,963,870 2,600,000 2,964,546 (1,268) (1,268) 2,963,278 592 592 | ... 54,528 | 01/01/2021....
60636W KT 1 [MISSOURI ST HWYS & TRANS COMMN ST RD.......... | . | 06/17/2016. | GOLDMAN SACHS 2,075,760 2,000,000 ...2,176,340 2,030,763 (10,6671) | oo ...(10,661) 2,020,101 55,659 55,659 63,611 |05/01/2017....
646065 8H 8 |NEW JERSEY ST EDL FA . 1 05/16/2016. | NATL FINANCIAL SERV. ....1,340,005 ....1,200,000 ....1,368,480 ....1,348,061 (7,389) (7,389) ....1,340,672 (667) (667) | evevne 25,988 |06/01/2022....
646066 QX 1 [NEW JERSEY ST EDL FACS AUT! . | 06/13/2016. | BANK AMERICA MERRILL 3,050,752 2,340,000 3,016,939 (2,896) (2,896) 3,014,043 36,709 36,709 23,075 |07/01/2025....
64763H DE 2| NEW ORLEANS LA AVIATION ..... . | 04/20/2016. | CITIGROUP. ....2,170,241 ....2,110,000 ....2,165,810 ...2,117,345 (2,239) (2,239) ....2,115,106 55,134 55,134 85,279 (01/01/2017....
64983Q MH  9|NEW YORK ST DORM AUTH REVS NON ST............... | . | 06/17/2016. | ISSUE CALLED at 100.000 3,270,000 3,270,000 ...3,493,832 3,296,938 c(11,837) | s ....(11,537) 3,285,402 ....(15,402) | ............(15,402) | .......143,517 | 02/01/2017....
64986A 3E 9 |NEW YORK ST ENVIRONM.........ccoeuvreemmecreemsecreienenns | - | 05/12/2016. | CITIGROUP. ....1,678,261 ....1,320,000 ....1,664,190 (1,513) (1,513) 1,862,677 [ oo | e 15,584 | ..ccovi 15,584 | ......... 27,867 |06/15/2026....
64990A EL  5|NEW YORK STATE DORM AUTH REVNUES............... . | 06/21/2016. | JANNEY MONTGOME ....2,483,720 ....2,000,000 ....2,453,800 n(14,792) [ s n(14,792) [ s 12439,008 | oo | e 44712 | 44712 | ........ 27,500 |03/15/2023....
64990B A2 9 |NY DORMITORY AUTH . | 04/20/2016. | JEFFERIES & CO. 834,585 645,000 834,585 0 834,585 0 10/01/2027....
64990H MY 3 |[NEW YORK STATE DORM AUTH REVNUE:! . | 05/05/2016. | BANC OF AMERICA 2,674,025 2,380,000 2,674,168 (3,177) (3,177) 2,670,991 3,034 3,034 05/15/2019....
67766W VN 9| OHIO ST WTR DEV AUTH WTR POLL CONTROL RE. |. | 05/18/2016. | WACHOVIA ....1,284,265 ....1,040,000 ....1,288,321 (1,116) (1,116) ....1,287,205 (2,940) (2,940) 12/01/2022....
67766W XG 2| OHIO STWTR DEV AUTH WTR POLL CONTROL RE. | . | 06/21/2016. | USBCORP. ....1,935,285 ....1,500,000 ....1,905,285 (6,847) (6,847) ...1,898,438 36,847 36,847 12/01/2028....
68428T CL 9| ORANGE CNTY CA SANTIN DIST WSTWTR REV....... . 104/12172016. | PIPER JAFFRAY.......oovvvriirereriinnnnnnns [ covervriisererienerenisnenes | ovevveeennnd 491,287 | .o 385,000 | ..o 491,110 (158) (158) | oo | verereiann 490,952 335 335 02/01/2029....
68450L EC 5| ORANGE CNTY FL HLTH FACS AUTH REVENUE....... .| 04/21/2016. | FIRST TENNESSEE. 636,798 515,000 635,191 0 635,191 1,607 1,607 10/01/2028....
685869 ER 6| OREGON ST HLTH & SCIENCE UNIV REVENUE . | 06/13/2016. | JANNEY MONTGOME (307) (307) 1,064,379 21,013 21,013 | 13,567 | 07/01/2037....
720424 YV 6| PIERCE CNTY WA SCH DIST #10 TACOMA. .| 04/21/2016. | MORGAN STANLEY. (1,838) (1,838) 1,260,772 20,098 20,098 23,889 | 12/01/2025....
73358W WS 9 |PORT AUTH OF NEW YORK & NEW JERSEY NY. . | 03/30/2016. | PERSHING DLJ. (692) (692) 1,387,818 | coooeeeiernineiies | e 13,066 | ...ooovvenee 13,066 | ......... 24,438 |05/01/2030....
736742 VC 8| PORTLAND ORE SWRSYS........ccccoocceusuuucusvsisicvsucuacccs | . | 05/23/2016. | WACHOVIA ...1,652,712 ....1,325,000 ....1,667,499 (1,108) (1,108) 21,666,391 | e, (13,679 [ oo (13,679) | v 10,122 | 10/01/2023....
76541V MJ 3| RICHMOND VA PUB IMPT SER A.......cccccecummriennnnnne. | . | 04/25/2016. | BARCLAYS US FUN 581,792 | ..ccoovunnnt 490,000 581,380 (306) (306) 581,074 7 7 3,675 | 03/01/2021....
797355 4T 8| SAN DIEGO CA UNIF SCH DIST . | 05/23/2016. | RBC CAP. 825,329 645,000 827,632 (298) (298) 827,333 (2,004) (2,004) 1,971 | 07/01/2029....
875139 AD 9| TAMPA FL NON-AD VALOREM REVENUE.................. . | 04/06/2016. | NATL FINANCIAL SERV. 2,699,820 ....2,150,000 2,663,377 (7.479) (7.479) 2,655,898 | ....oooviiierinniiens [ i 43,922 | oo 43922 | ... 56,736 |10/01/2027....
882135 3Y 0| TEXAS ST A&M UNIV PERM UNIV FUND. . 1 06/15/2016. | NATL FINANCIAL SERV. 1,348,675 .....1,354,364 (22,452) (22,452) 1831912 | 05/15/2019....
88283L CM 6| TEXAS ST RRANSN COMMN .| 04/01/2016. | ISSUE CALLED at 100.000 5,000,000 5,000,000 5,435,800 5,062,385 covvereeeeee(12,899) [ o .....(12,599) 5,049,785 04/01/2017....
88283L JV 9| TEXAS ST TRANSPRTN COMM ST HIGHWAY............ . | 06/20/2016. | JANNEY MONTGOME ...1,813,374 ....1,445,000 ....1,790,919 (2,110) (2,110) ....1,788,808 3 10/01/2023....
91417K 83 6| UNIV OF COLORADO O ENTERPRISE REV................ . | 05/24/2016. | PERSHING DLJ.......ovvvrrrrenerineriinenns | cerversneeesnersneseinensnes | ovvennenenns 408,368 | ............... 320,000 | ..o 409,597 (0 [ [OOSR RPN 409,597 (1,229) (1,229) 06/01/2025.
914460  PK O [UNIV OF MINNESOTAMN  ...oouivivircriiircreiiecreni . | 04/08/2016. | PIPER JAFFRAY. ..1,713,978 ....1,400,000 ....1,685,138 0 ....1,685,138 28,840 28,840 04/01/2037....
915137 3V 3[UNIVOFTEXASTX s . | 05/18/2016. | WELLS FARGO. 2,358,451 ....1,920,000 2,357,837 (2,615) (2,615) 2,365,222 3,229 3,229 08/15/2022....
915217  WH 2| UNIVERSITY OF VA UNIV REV........ .| 04/26/2016. | MORGAN STANLEY. 3,201,838 2,665,000 3,191,791 (9,539) (9,539) 3,182,252 | ...oovoveveveveveviiininns [ v 19,586 | cccoccveen. 19,586 08/01/2021....
927793  YP 8| VIRGINIA COMWLTH TRANSN BRD . | 04/20/2016. | JANNEY MONTGOME ....1,560,755 ....1,280,000 1,559,475 (1,230) (1,230) 1,558,245 2,510 2,510 05/15/2022....
928120  UY 2| VIRGINIA ST HSG DEV AUTH civviiesnns | .| 04/14/2016. | CITIGROUP. ..2,114,847 ....2,100,000 2,092,125 2,099,447 332 332 2,099,779 | .oovovvvvvevvvvviniinninns [ cevnvevesniens 15,068 | .ccccccnn. 15,068 07/01/2016.... | 1FE....
96634R AR 3| WHITING IN ENVRMNMTL FACS REVENUE............... |. | 03/28/2016. | BARCLAYS. 3,653,339 ....3,160,000 3,674,480 3,673,107 (2,245) (2,245) 3,670,862 (17,523) | o (17,523) | e 63,639 |11/01/2045.... | 1FE..
977092 WY 7 [WISCONSIN ST CLEAN WTR REVENUE..................... . | 04/21/2016. | WACHOVIA 2,012,126 ....1,650,000 2,014,931 (672) (672) 2,014,259 (2,133) (2,133) 3,208 | 03/01/2022.... | 1FE..
977123 M6 2| WISCONSIN ST TRANSPRTN REVENLE..................... | . | 04/26/2016. | BARCLAYS US FUN 2,537,043 | ...........2,130,000 2,542,389 (2,983) (2,983) 2,539,407 (2,364) (2,364) | ......... 41,121 |07/01/2021.... | 1FE....
3199999. Total Bonds - U.S. Special Revenue and Special A .....209,180,656 | .......184,874,963 | ......212,854,202 82,959,785 0 (546,210) | . .0 (546,210) | .. 20 [ 207,873,776 [ oo 0f....1306872 | .......1,306,872 | ...3,483,940 XXX XXX
Bonds - Industrial and Mi:
02155F  AA 3| ALTICE FINANCING . | 05/04/2016. | JP MORGAN 255,000 250,000 250,500 50,000 (13) (13) 250,487 4,513 4,513 5,845 | 07/15/2023....
02922X AG 3 | AMERICAN RENAL HOLDINGS..........ccoovvvimrrririarrrinnns . | 04/26/2016. | VARIOUS. rrenennn1,224750 | ... 1,224,750 | ........1,209,498 ....1,181,884 34,325 747 35,072 ceenenn 1,216,956 7,794 7,794 | ... 60,438 |08/20/2019....
030981 AH 7| AMERIGAS PARTNERSLP .......ccccocoeeuisieiuvuvcvevuvesenanes | . | 06/21/2016. | BANC OF AMERICA........oovvrvnnnrrrnincs [ covvvvvvnvnnnnsvsssnsinssnnenns | v 100,500 | ..oovovevenen 100,000 | wooovevevenen 100,000 0 [ | e 100,000 500 500 05/20/2024....
03674X AC 0| ANTERO RESOURCES FINANCE  .....ccccoevueverireniees 04/27/2016. | BARCLAYS. 288,000 300,000 301,500 235,500 65,830 (55) 65,775 301,275 - (13,275) | oo (13,275) 6,449 | 12/01/2022....
038522 AM 0| ARAMARK SVCS INC.... .| 05/16/2016. [ VARIOUS...........cooooeeeemieiveivinevinenininnnns | onmssmmsmmmmmsssmssmmsmsnnnnns | coveeeeeseiesd 400,599 | ............. 400,000 | wovvvvveveren 400,000 0 [ i | v 400,000 599 599 06/01/2026....
039686 AB 6 | ARDAGH PACKAGIN . | 06/15/2016. | ISSUE CALLED at 104.563 836,504 800,000 839,188 816,500 7417 (1,944) 5473 821,973 14,531 14,531 10/15/2020....
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03969A AE 0| ARDAGH PACKAGING.........cooormerreerrrrreerrrreesirnerennens . | 04/19/2016. | MORGAN STANLEY. 241,250 250,000 256,875 240,000 | ..o 16,875 ... 16,875 256,875 (15,625) | .............(15,625) 01/31/2021.... | 5FE........
04765B  AD 4 | ATKORE INTERNATIONAL INC ......oooveverricriinii .1 05/10/2016. | VARIOUS........coomieririinniieriinninerins | ceveresinessisssiessinesines | orseierians 466,000 | ........c..... 500,000 | ..ovoreeeenc 498,938 | ...coovvvunen 465,625 33,586 544 34,130 | oo | e 499,756 (33,756) (33,756) 10/09/2021.... | 4FE........
04765B  AF 9| ATKORE INTERNATIONAL INC  ....cooooviriiciercicrers .1 03/08/2016. | GOLDMAN SACHS...........cooooiiiiicccsiics | v | coveveeeieiens 136,522 | ..oovovevenen 141474 | o 140,767 | wovvvevevenen 123,082 | oo 18,392 218,392 | i | i 141,474 (4,952) (4,952) 04/09/2021.... | 5FE........
04964V AA 5| ATRIUM WINDOWS AND DOORS........ccoovermcrerermereenns . [ 05/06/2016. | STIEFL.....ooorveerrcrreercrrireeneisneennins | oveeressnessssssesssinnsenes | oveevesnnees 125250 | ccovvvenees 150,000 | ..coovveenees 148,461 | ..ccoovee 114,750 34,173 103 34,276 | oo | i 149,026 (23,776) (23,776) 05/01/2019.... | 5FE........
060505 EH 3 [BANKAMER CORP. . | 06/13/2016. | JP MORGAN 760,313 750,000 749,938 748,876 1,063 1,063 LRl I R [ 10,373 | e 10,373 12/31/2099.... | 3FE.
07388V AE 8| BEAR STEARNS CMBS 2007-TO.. . | 06/13/2016. | MORTGAGE PAYDOWN. 122,845 (313) (313) 22,845 0 01/12/2045.... | 1FM.
07556Q BH  7|BEAZERHOMES USAINC........ . | 05/02/2016. | VARIOUS 488,250 ...525,000 .. 181,000 | ccvcviens 11,332 1,008 12,340 [ 91,027 (2,777) (2,777) 06/15/2019.... | 5FE.
11283W  AA 2 |BROOKFIELD RESIDENTIAL  .....ccccooovivivcvcccscicccccaes .| 06/14/2016. | VARIOUS 300,594 300,000 301,875 291,000 | ..ooovvvvv 10,768 (143) ...10,625 301,626 (1,032) (1,032) 12/15/2020.... | 4FE.......
12008R  AG 2 |BUILDERS FIRSTSOURCE INC.........cccooovurirmrinrirnanes . | 05/27/2016. | ISSUE CALLED at 103.000 17,510 17,000 17,000 17,000 0 17,000 510 510 06/01/2021.... | 4FE........
120111 BN 8| BUILDING MATLS CORP.........ccoovverrmrmrerermrerrermrirnenns . | 04/26/2016. | KEYBANC. 589,188 550,000 550,750 550,738 (16) (16) 550,722 38,466 38,466 | ......... 18,700 | 10/15/2025.... | 3FE........
120462 AA 4 |BUMBLE BEE HOLDINGS INC . 103/31/2016. | MIZUHO. 95,475 95,000 95,000 95,000 0 95,000 475 475 2,613 | 12/15/2017.... | 4FE
1248EP  AS 2| CCO HLDGS LLC/CAP CORP. . 1 05/09/2016. | ISSUE CALLED at 101.750 22,385 22,000 22,935 22,605 86 (77) 9 22,615 (230) (230) 01/15/2019.... | 3FE.
1248EP  BD  4|CCOHLDGS LLC/CCO HLDG: .| 06/08/2016. | VARIOUS ...1,045,563 | ..........1,000,000 | ..........1,015,000 | ..........1,014,418 (590) (590) v 1,013,828 31,735 31,735 09/01/2023.... | 3FE
12543D AR 1| CHS/COMMINITY HEALTH SYS ..o 05/16/2016. | TENDER EX 2,023,734 2,038,000 2,074,500 | ...........1,646,489 | ............. 14,736 (3,343) ...11,393 2,060,132 (36,398) (36,398) 08/15/2018.... | 3FE........
125430 AV 2| CHS/ICOMMUNITY HEALTH SYS ... . | 04/127/2016. | VARIOUS. 865,550 950,000 962,000 906,063 53,585 (443) 53,142 959,204 (93,654) (93,654) 02/01/2022.... | 4FE........
125581 GL 6| CIT GROUP INC . 1 03/28/2016. | CS FIRST. 361,375 350,000 373,625 362,688 2,217 (1,633) 584 363,271 (1,896) (1,896) 03/15/2018.... | 3FE........
12626C AA 0 |CPGMERGER SUBLLC....... . | 04/06/2016. | VARIOUS. 281,250 300,000 316,500 295,500 | ..ooovvrenees 19,733 (598) ...19,135 314,636 (33,386) (33,386) 10/01/2021....
126634 AC 8| CVRFEF LLC/ICOFF FININC .. .| 04/19/2016. | WELLS FARGO. 67,000 75,000 75,000 73,125 1,875 1,875 75,000 (8,000) (8,000) 11/01/2022....
126670 QT 8| COUNTRYWIDE ASSET-BACKED CERTIFICATES...... | . | 05/25/2016. | MORTGAGE PAYDOWN 37,763 45,554 21,003 21,108 0 21,108 [ oo [ v 16,655 | ..oovvvenee 16,655 08/25/2034.....
126685 DX 1| CWHEQHEQ LN TR2006-S2 A-3........ocvcvcvcrcrcrcrcrcrenens .| 05/26/2016. | MORTGAGE PAYDOWN.........cocoovovees | ovviiviiiiviivimimninnnnnns | covevereieiens 133,355 | wovvveverenen 133,355 33,208 23,469 L AT893 | ..17,893 41,362 91,993 91,993 07/25/2027.....
12668G AC 6| COUNTRYWIDE HOMES CMO.......cccoommriemriiinriirerinns . 1 05/25/2016. | MORTGAGE PAYDOWN.......coccoviierns | covmeririinsiieniinsiies | v 132,864 | ..ccoooveneen 132,864 63,516 63,516 0 63,516 69,348 69,348 08/25/2036....
13057Q  AF 4| CALIFORNIARES CORP.........ocoiommrcrirererirrererernnnenens . 1 03/08/2016. | MERRILL LYNCH (64,095) 63,281 63,281 0 11/15/2024....
131347  CE  4|CALLPINECORP . . | 04/05/2016. | VARIOUS. 246,250 250,000 245,070 223,125 22,468 139 22,607 245,732 518 518 01/15/2023....
147446 AR 9| CASE NEW HOLLAND INC... . | 04/127/2016. | WELLS FARGO. 266,875 250,000 266,338 257,277 412 (1,304) (892) 256,385 | .o [ e 10,490 | oo 10,490 | ...........8,258 | 12/01/2017....
161175 AM 6| CHARTER COMMUNICATIO. . | 04/14/2016. | BANK AMERICA MERRILL 685,867 650,000 650,000 650,000 0 650,000 35,867 35,867 23,572 | 07/23/2025....
16165L AC 4 | CHASEFLEX TRUST CMO.......ccovommiimriiniinerienninenes . | 04/25/2016. | VARIOUS 37,781 37,781 37,778 37,773 6 6 37,779 2 2 688 |06/25/2036.... | 1FM........
172967 HQ 7| CITIGROUP INC . | 06/20/2016. | VARIOUS. ..1,681,313 | ...........1,700,000 | ...........1,644,563 | ........... 682,500 | ..o 15,375 L8375 [ s revennn 1,644,563 36,750 36,750 63,831 |01/01/9999....
184502 BL 5| CLEAR CHANNEL COMMUNICATION.........ccovcvvvvrmcrenns . | 05/23/2016. | VARIOUS. 275,813 350,000 329,530 242,506 87,389 87,389 210,000 65,813 65,813 | ......... 13,175 | 12/15/2019....
20605P  AB 7 [ CONCHO RES INC . [ 04/127/2016. | BARCLAYS.........ooorevcsereiiencreiiinniens [ covervvissnsssissessniissnnes | ovevveeiinss 130,000 | oo 125,000 | oo 125,000 | oo 124,688 313 313 [ o [ e 125,000 5,000 5,000 6,976 | 01/15/2021....
210795 QA 1| CONTINENTAL AIRLN PT. .| 04/11/2016. | MORTGAGE PAYDOWN! 2,280 2,280 2,423 2,268 17 (5) 12 2,280 0 71 | 10/11/2021....
212015 AN 1| CONTINENTAL RESOURCES . | 04/04/2016. | VARIOUS........cocoovimriniiieriinnincrins | e | onsiieniiens 120,375 | oo 150,000 | .oovvveenees 111,000 277 277 | o | s 111,277 9,098 9,098 ...1,995 [ 06/01/2024....
22663A  AA 7| CRIMSON MERGER SUB/ ORTH..........ccoowmmmrivmvirnninnnns .| 04/13/2016. | JP MORGAN 295,750 350,000 314,563 241,500 74,984 1,193 ..16,177 317,677 (21,927) (21,927) 9,855 | 05/15/2022
23283P  AB 0| CYRUSONE/LP CYRUSON FIN ....coooverrrirererirmcrennns 04/27/2016. | BARCLAYS. 211,250 200,000 209,500 206,760 361 (280) 81 206,842 4,408 4,408 5,808 | 11/15/2022....
23331A  BJ 7 |DRHORTON INC. . | 06/16/2016. | CS FIRST. 255,938 250,000 250,000 250,000 0 250,000 5,938 5,938 ....7,552 | 03/01/2019....
23331A  BK  4|DRHORTON INC .| 05/10/2016. | CITIGROUP. 258,125 250,000 250,000 250,000 0 250,000 8,125 8,125 ....7,444 | 02/15/2020....
247916  AF 6| DENBURY RESORCES INC. . | 06/02/2016. | VARIOUS 292,916 297,000 352,435 912) (912) 351,523 (58,607) (58,607) 2,005 | 05/15/2021....
248230  AH  1|DENBURY RESORCES INC .| 05/04/2016. | EXCHANGE 1,155,249 1,450,000 ...976,000 ..473976 355,656 867,323 1,341,299 .55,364 | 05/15/2021....
25272K AU 7 | DIAMOND 1 FIN CORP/DIAMOND 2. . | 06/09/2016. | VARIOUS. 806,563 800,000 800,000 0 800,000 06/15/2021....
25272K AW 3| DIAMOND 1 FIN CORP/DIAMOND 2.........cccoovvvrirrrcnenns . | 06/09/2016. | VARIOUS. 859,625 850,000 850,000 0 850,000 9,625 9,625 06/15/2024....
26112T AE 6 | DOWNSTREAM DEV AUTH.....coovvvvvvvvrnrcnincinnnnisnnennnnnines .| 06/16/2016. [ VARIOUS..........cooovveviveviiviemiminnsesenenines | osmsssmsmsmmsssssssssssssnnnns | coveeeeesesesd 424250 | ............ 450,000 | covvvvverenen AT3125 | oo 459,352 5,088 (1,326) 3,762 | oo | s 463,115 (38,865) (38,865) | ......... 43,108 |07/01/2019....
26817R  AM 0| DYNERGY FINANCE /Il INC  ...coovoierireee . | 05/26/2016. | CITIGROUP. 50,313 50,000 52,438 47,250 4,862 (209) 4,653 51,904 (1,591) (1,591) | ...........1,969 | 11/01/2019....
292480 AG  5|ENABLE MIDSTREAM PAR... .| 04/04/2016. | MIZUHO ....1,730,000 1,974,817 1,907 1,907 1,976,724 (246,724) (246,724) | ......... 18,933 | 05/15/2019....
29273E  AC 2 |ENDO FIN/ENDO LTD/E FINC . | 06/13/2016. | BANK AMERICA MERRILL 387,000 50,000 0 50,000 (63,000) (63,000) 25,275 | 07/15/2023....
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29355X  AD 9| ENPRO INDS INC. .| 06/15/2016. [ VARIOUS..........ooovovevivvvviviiminesivensnenenes | ovmssssssmmmmsmssssssssssnsnns | ceveeeeesenees 101,875 | wooovevevenen 100,000 | woooveverenen 102,750 99,500 2,943 (142) 2,801 | oo | s 102,300 (425) (425) 5336 |09/15/2022.... | 4FE.......
294440 AL 0|EQUINIXINC . | 04/19/2016. | BARCLAYS. 314,250 300,000 303,000 301,996 (132) (132) 301,864 | ..ooveerenineries | e 12,386 | .ooovvrene 12,386 ...8,166 | 04/01/2020.... | 4FE........
29444U AN 6| EQUINIX INC .| 04/26/2016. [ VARIOUS............ooooeeeemiviiviminiminensninnnns | osmsssmsmssmmmssssssmsmmnnnnns | coveeeeeeeiees 157,063 | ..oovovevenens 150,000 | wooovovevene 150,000 | wovvvevererens 150,000 0 [ i | oo 150,000 7,063 7,063 6,599 |01/01/2022.... | 3FE.......
30706V AC 9| FAMILY TREE ESCROW L......ccoeevvemmecrremrecrervmsennreenene |+ [ 05/10/2016. | BARCLAYS.....ocovirrerirncreiinerniiinene | covneeesssnesssssnessssiones | ceveeessennns 104,000 | .coovveneen 100,000 | .covvvonees 100,000 | cccovrvren 100,000 0 [ e | v 100,000 4,000 4,000 3,675 | 03/01/2020.... | 3FE........
35671D AU 9| FREEPORT-MCMORAN INC. . | 04/28/2016. | CS FIRST. 336,000 316,500 1,031 1,031 317,531 | oo [ e 18,469 | ..occcoeveees 18,469 ....2,446 | 03/01/2022.... | 3FE
35671D BD 6| FREEPORT-MCMORAN INC. . | 04/29/2016. | CS FIRST. 430,875 391,625 4,083 4,083 395,708 35,167 35,167 6,798 | 03/15/2018.... | 3FE
35671D BG 9| FREEPORT-MCMORAN INC . | 05/25/2016. | DEUTSCHE BANK 91,000 74,000 737 737 L Y A [T [ 16,263 | ..oovvvenee 16,263 | .ocovvvenen 654 |03/15/2020.... | 4FE.
35671D  BH 7| FREEPORT-MCMORAN INC.........ccoooovvvivvciminvninicicicncnes | - | 05/03/2016. [ CS FIRST....oooooooiriiiccciciciesisisisiiises [ ovimiiimimimmmisisisisininnnns | ceveeeseeeien 172,500 | .oooveveveve 200,000 | ............. 147,500 1,080 U< U O IS, 148,580 23,920 23,920 3,822 |11/14/2021.... | 3FE.......
35802X AD 5| FRESENIUS MED CARE US FIN........cccoovvvrmuvrrernennnenns | . | 04/19/2016. | JEFFERIES & CO. 272,500 250,000 276,000 268,862 (1,544) (1,544) 267,318 5,182 5182 | .o 10,234 | 07/31/2019.... | 3FE........
35906A AL 2| FRONTIER COMMUNICATIONS . | 04/06/2016. | BARCLAYS werenen1,027,500 | ..........1,000,000 995,000 980,000 | .coovereren 15,390 183 ...15,573 995,574 31,926 31,926 | ... 71,944 | 07/01/2021.... | 3FE........
35906A AT 5| FRONTIER COMMUNICATIONS . | 06/14/2016. | VARIOUS. 175,540 | ..............166,000 | ..............166,375 | ...cccccco... 166,360 (20) (20) 9,201 9,201 | .. 10,416 | 09/15/2020.... | 3FE.
361841 AB  5[GLP CAPITALLP/FINII . 1 05/11/2016. | VARIOUS. 129,688 (179) (179) 1,554 1,554 2,639 | 11/01/2018.... | 3FE
36740P AA  1|GATES GLOBALLLC .| 05/06/2016. | BANK AMERICA MERRILL 376,875 | ............450,000 | ............452,063 | .............. 326,250 | ..........125,514 (L) [ IS 125433 | oo | 851,683 | s ...(74,808) | ............(74,808) | ........ 22,200 |07/15/2022.... | 5FE
374270  AF  7|GETTY IMAGES INC .| 03/31/2016. | GOLDMAN SACHS. 3,112 1,940 971 13 984 188 188 75 |10/18/2019.... | 5FE........
402740 AC 8| GULFSTREAM NAT GAS SYS LL......ccccovuvvvevvervrcenennn | . | 06/01/2016. | MATURITY. 500,000 500,000 | .ovoreernnc 498,380 | .overrrenen 499,880 120 120 500,000 0 06/01/2016.... [ 2FE........
404121  AD  7|HCAINC . | 04/19/2016. | BANK AMERICA MERRILL 966,875 850,000 932,118 913,514 (2,712) (2,712) 910,802 56,073 56,073 02/15/2022.... | 4FE........
40415R  AK  1|HDSUPPLY INC . | 04/127/2016. | ISSUE CALLED at 110.568...........cccc. | coovrvvevmrvvccservricsenes | v 1,492,673 | ...........1,350,000 | ...........1,486,945 | ...........1,444 986 8,830 (6,379) 2,451 ceveerrnn LABTA3T | v | e 45236 | .............. 45,236 07/15/2020.... | 4FE
40434) AD 2| HARBINGER GROUP INC .| 03/29/2016. | VARIOUS 315,125 300,000 313,500 310,320 139 (671) (532) 309,788 5,337 5,337 07/15/2019.... | 3FE
42704K  AA 4| HERC SPINOFF ESCRO LLC . | 05/26/2016. | VARIOUS 802,250 800,000 800,563 0 800,563 1,688 1,688 06/01/2022.... | 4FE.
450310  BX 8 |[ISTARFINLINC .| 05/16/2016. | KAUFMAN.......covvvvvvvvvrnrnncnnnnnnnsnsssensnnes | onmsssmsssmmmmssmssmmmsnnnnnns | cenesesesesesd 495,155 | ...ccccvcns 500,000 | .............. 499,375 | oovvvvereren 490,625 9,007 75 9,082 | ..oovoveveveveverivininens | s 499,706 (4,551) (4,551) | oo 11,000 | 11/01/2017.... | 4FE........
459745 GL 3 [INTL LEASE FINANCE CORP........ccccoeevvvevmmerivncuenenens |« | 03/29/2016. | VARIOUS........ocovviriniirericnniieriinns | overisesinesiessisesienns | ceviiesiinnsd 422,125 | oo 400,000 | .oooervrnnee 433,000 | oo 421,438 (1,543) (1,543) | oo | e 419,895 2230 2,230 | e 11,750 | 04/01/2019.... | 3FE........
46625H HA 1| JPMORGAN & CHASE & CO........coovevvverrerciernriisenens . 1 05/26/2016. | MORGAN STANLEY. 305,625 300,000 301,125 0 301,125 4,500 4500 | ... 13,891 | 12/29/2099.... | 2FE........
47232 AA 0| JEFFERIES FINANCE LLCIJFL.......covveerevvveererrrinnennns | . | 04/19/2016. | STIEFL 822,250 900,000 906,375 806,724 97,461 (249) 97,212 903,937 (81,687) 36,609 |04/01/2020.... | 4FE........
48126H AC 4| JPMORGAN CHASE & CO........oooommrrvirnrviiierniiinnnens . | 06/16/2016. | JP MORGAN 617,125 600,000 600,688 550,500 0 600,688 16,438 01/01/9999.... | 2FE.
526057 BT 0| LENNARCORP. . 105/10/2016. | CITIGROUP..........coovvvvrnrnrnncnenrnenineneees | viiiiciiiisisininininns | coveeeeesesesd 463,500 | ............. 450,000 | coovvvverenen 450,000 | woovvevereren 450,000 0 [ i | e 450,000 | coococccccscscicscienns 13,500 06/15/2019.... | 3FE
527298 AY  9|LEVEL 3FING INC. . 1 05/11/2016. | BANK OF NOVA SCOTIA.......ccovimiins | o | v 157,125 | o 150,000 | ..ovvveenees 151,875 | oo 151,462 (95) (95) [ coveeeereriieniieni [ e 151,367 5,758 01/15/2021.... | 4FE........
527298 BF 9 |LEVEL 3 FINANCING INC . | 04/127/2016. | JP MORGAN 510,000 500,000 | ..ooveveren 496,625 | .............. 496,711 85 85 | e | e 496,796 | .voooovereererisenns | e 13,204 | oo 13204 | ... 17,155 | 05/01/2023.... | 4FE........
527298 BK  8|LEVEL 3FINGINC . | 05/02/2016. | VARIOUS. 357,000 350,000 350,000 350,000 0 350,000 7,000 7,000 | ......... 12,646 | 01/15/2024.... | 4FE........
532716 AT 4 |LIMITED BRANDS INC.......cccosuvrrmerimerrreresenrserenenenens | - | 05/11/2016. | VARIOUS 736,188 650,000 659,728 656,097 (342) (342) 655,755 80,432 04/01/2021....
539830 AE 9| LOCKHEED MARTIN CORP. .| 05/01/2016. | MATURITY. cieeenen 1,500,000 | ...........1,500,000 | ..oooooern 1,744,875 | oo ,511,250 | oo e (11,280) [ o cee(11,250) | oo ceveenen 1,500,000 05/01/2016....
55181W  AA 2 |LYNXICORP . | 04/12/2016. | BANC OF AMERICA 364,075 351,000 363,285 360,847 (475) (475) 360,372 3,702 04/15/2021....
552953 BB 6| MGM RESORTS INTERNATIONAL........ccccccoeeccrcccrcccas .| 04/19/2016. | CS FIRST. 363,125 350,000 345,625 349,276 209 209 349,484 | .....ooooooveiiiiiiiiinns | v 13,641 | oo 13,641 | ......... 20,535 | 01/15/2017....
56808R  AC O [MARINADISTRICT = ooooirrrriereenriiecneeieesesiees . | 06/27/2016. | GOLDMAN SACHS. 69,030 69,030 68,339 68,642 48 48 68,690 340 340 2,271 | 08/15/2018....
577743  AB 3 [ MAXIM CRANE WORKS . | 06/14/2016. | GOLDMAN SACHS. 373,125 375,000 369,375 375,000 0 375,000 (1,875) (1,875) | ........ 19,639 | 11/26/2018....
595112 BC ~ 6|MICRON TECHNOLOGY INC  ..ooooovoicicicrcrcrcrcscrcs .| 06/22/2016. | VARIOUS 287,875 350,000 333,625 305,375 28,912 634 29,546 334,921 ....(47,046) | .............(47,046) | ... 17,279 | 02/01/2025....
595112 BH 5| MICRON TECHNOLOGY INC .1 06/13/2016. | PERSHING DLJ.......oovvvenriiniiinriiiniis | o | ovniieniinns 104,000 | .ooorroeneen 100,000 | covrverneen 101,250 (31) (1C3) 1 [T (PRI 101,219 2,781 2,781 1,042 |09/15/2023....
59870X AB  6|MILACRON LLC/MCRON FI .| 06/08/2016. | VARIOUS 512,813 500,000 521,375 58,353 (1,196) 57,157 517,157 (4,344) (4,344) 29,945 | 02/15/2021....
61754) AF 5| MORGAN STANLEY CAP 2007- . 106/13/2016. | MORTGAGE PAYDOWN........ccvvvrmecns [ orerrrirrernninernninnenes | oveeveiinens 119,901 | cocvvvienes 119,901 | cocvvvens 133,420 (269) (VL) N RTINS [T 119,901 0 3,370 | 06/11/2042....
629377  BJ  O[NRGENERGYINC ... 05/03/2016. [ CS FIRST.......oooorvveiernriisermviisecnsis | corenesesissssssssssssenns | coveesneeenns 165,250 | oo 150,000 | oo 156,375 | coovvv 146,250 9,787 (383) 9,404 | oo | e 155,654 (404) (404) | ..........8,422 | 09/01/2020....
629377 BU  5|NRGENERGYINC .o |« 04/12/2016. | BARCLAYS 379,000 | .............. 400,000 | coovvvvereren 411,750 348,000 62,933 (353) 62,580 | ...ooovevevereriveririnnns | s 410,580 (31,580) (31,580) | ..oovveee 15,458 | 03/15/2023....
62947Q  AQ  1|NXPBV/NXPFDGLLC.....c.ccoevumvrmmrmverrnrreserrenne | - | 05/12/2016. | BANK AMERICA MERRILL 204,750 200,000 200,000 200,000 0 200,000 4,750 4,750 | ...........3,458 | 06/01/2018....
65400Q BA 9| NIELSENFIN LLC/NIE .| 04/27/2016. | MORGAN STANLEY ......occoirmmmverrrnnes [ vrreseeerrrnreesnsisnsenenns | cvvvviinnn 102,750 | vovevevererens 100,000 98,500 98,776 78 78 98,853 3,897 3,897 2,638 |10/01/2020
65410C  AA 8| NIELSEN FINANCE LLC/C . 1 05/09/2016. | JP MORGAN 52,000 50,000 51,125 50,875 (48) (48) 50,827 1,173 1,173 1,688 |10/01/2021....
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69354P  AA 9| PNK ENTERTAINMENT......cooooirveemrrrermenerernererienenns . | 04/25/2016. | VARIOUS. 250,500 250,000 250,000 0 250,000 500 500 05/01/2024.... | 4FE........
705012 AA  0|PEARSON FDG TWO PLC.......cocvmmrrmrirrnrireriinsiienens . | 05/17/2016. | MATURITY. 2,250,000 2,250,000 2,238,255 2,249,175 825 825 2,250,000 0 [ e 45,000 |05/17/2016.... | 2FE........
708160 CB  0|J.C. PENNY COINC .| 06/09/2016. | VARIOUS 252,425 250,000 250,000 0 250,000 2,425 2,425 07/01/2023.... | 4FE........
71375H AD 2 | PERFORMANCE FOOD GROUP CO .......coovcrvrerrcrenns . | 05/17/2016. | VARIOUS. 382,230 382,230 382,230 380,636 1,594 1,594 382,230 (V1 10,518 | 11/14/2019.... | 3FE........
71647N  AB 5| PETROBRAS GLOBAL FIANCE . | 06/03/2016. | VARIOUS. 876,389 957,000 847,390 3,518 3,518 850,908 25,481 25,481 9,743 | 01/15/2019.... | 4FE
72347Q  AK 9 [PINNACLE FOODS INC. . | 04/19/2016. | BANK AMERICA MERRILL 158,625 0 8,625 8,625 2,374 | 01/15/2024.... | 4FE
726505 AL 4|PLAINS EXPL& PRODTN CO. . | 04/21/2016. | VARIOUS 178,125 ...200,000 9 9 616 616 3,225 | 02/01/2022.... | 3FE
74977X  AB 7|RSIHOME PRODUCTS INC  .....cocovcccccccccccccccccccccaes | 04/19/2016. | WELLS FARGO 261,875 250,000 250,000 250,000 0 250,000 | ..ooooooeeeeviiiiiniiiinns | v 11,875 | oo 11,875 ...9,795 | 03/15/2023.... |4FE........
78454 AH 3 [SMENERGY CO . | 04/12/2016. | VARIOUS. 591,424 850,000 753,500 556,750 205,112 2,384 207,496 764,246 reerennn(172,822) | .........(172,822) 01/15/2024.... | 4FE........
78454  AK 6 [SMENERGY CO . | 04/01/2016. | RBC CAP. 218,250 300,000 300,000 222,000 78,000 ....78,000 300,000 (81,750) (81,750) 11/15/2022.... | 4FE........
78468V  AA 0 |SPLLOGISTICS ESCROW LLC . | 04/13/2016. | STIEFL 204,250 250,000 266,563 245,000 | ..o 16,071 (571) ....15,500 260,501 (56,251) (56,251) 08/01/2020.... | 5FE
806261 AJ 2| SCHAEFFLERFINBYV. . | 05/10/2016. | BANK AMERICA MERRILL 863,813 850,000 841,145 646,149 443 443 842,592 21,221 21,221 05/15/2021.... | 3FE.
80626P AA 8| SCHAEFFLERFINBV.. .| 05/13/2016. | ISSUE CALLED at 103.438............coco. | covvccvivivcviviimninnnnnns | coveeeeeneeees 123,877 | oo 119,760 | wooovevevenen 119,123 | oo 119,407 47 AT [ i | v 119,454 4,423 4,423 08/15/2018.... | 4FE
83404D AA 7| SOFTBANK CORP. . | 05/27/2016. | VARIOUS ....1,496,299 ....1,450,000 ....1,452,625 ....1,449,072 3411 (221) 3,190 1,852,262 [ e | e 44,037 | oo 44,037 04/15/2020.... | 3FE........
84762L AN 5[SPEC BRNDS ESCROW .......cooovimmmveerrrrrerisererirsenenes . 105/12/2016. | WELLS FARGO.........oocorervriererrriinnne [ covervriisererisseeenissenes | ovevveeines 157,313 | oo 150,000 | oo 150,000 | oo 150,000 (U RO [ 150,000 7,313 7,313 11/15/2020.... | 3FE........
852060 AG 7 [ SPRINT CAP CORP......cccoorimmmrrirsnrrirrsereirrecreinnenenens | - | 06/23/2016. | BANK AMERICA MERRILL 388,828 | ....cocvuuuu 400,000 | ..oooovivenen 422,500 327,752 86,042 (1,877) 84,165 | v | i 411,916 (23,088) (23,088) 05/01/2019.... [ 4FE........
852061 AF 7 [ SPRINT NEXTEL CORP. . | 04/06/2016. | VARIOUS. 1,138,500 33,357 (3,371) 29,986 1,168,486 (33,346) (33,346) 08/15/2017.... | 4FE
852061 AQ 3| SPRINT NEXTEL CORP. .| 03/31/2016. | VARIOUS 58,071 (3,864) 54,207 1,165,207 (62,753) (62,753) 03/01/2020.... | 3FE
866860 AA 7 [SUN PRODS CORP... . 1 05/06/2016. | NOMURA, ...100, LA0LTT8 | BTA3T | 13,834 (73) 13761 | 101,197 (4,572) (4,572) 03/15/2021.... | 5FE
87264A AF 2| T MOBILE USA INC. .| 05/12/2016. | MORGAN STANLEY. ....1,032,500 ....1,000,000 1,036,000 ....1,024,000 6,725 (2,420) 4,305 ....1,028,305 4,195 4,195 04/28/2020.... | 3FE........
87612E AP 1| TARGET CORP. . | 04/13/2016. | TENDER EX ...1,016,370 ....1,000,000 997,320 999,555 109 109 999,664 | .....ovoverierrireiins | e 16,706 | ..ocvvvenee 16,706 05/01/2017.... | 1FE........
878742 BA 2| TECK RESOURCRES LIMITED . | 05/26/2016. | VARIOUS. 256,998 250,000 250,000 0 250,000 6,998 6,998 06/01/2021.... [ 4FE........
878742 BC 8 |TECK RESOURCRES LIMITED . | 05/26/2016. | VARIOUS. 257,249 250,000 250,000 0 250,000 7,249 7,249 06/01/2024.... | 4FE.......
88160Q AD  5[TESORO LOGISTICS LP.......ccovvvverrrirereiiiseriiiisnninnns . | 06/14/2016. | BANK AMERICA MERRILL 208,000 200,000 200,500 (1) (11) 200,489 7511 7,511 10/15/2021.... | 3FE.
893647 AW 7| TRANSDIGM INC . | 04/04/2016. | JP MORGAN 502,500 500,000 504,600 | ............. 493,810 | ..oovvvvrneens 10,499 (147) .....10,352 504,162 (1,662) (1,662) 07/15/2022.... | 4FE
89469A AC  8|TREEHOUSEFOODSINC .o 04/20/2016. | JEFFERIES & CO. 319,250 300,000 300,000 0 300,000 | .oooreeeerirnirenies | e 19,250 | oo 19,250 02/15/2024.... | 3FE........
912909  AK 4 [UNITED STATES STEEL CORP  .....cccovvvrvvrrerrercrenens . | 05/03/2016. | VARIOUS. 656,656 650,000 650,000 0 650,000 6,656 6,656 07/01/2021.... [ 4FE........
92205C  AB 9| VANGUARD NAT RES/BNR FIN ......cceevvevuermrirrermrinnes | 05/09/2016. | VARIOUS........cooverrmrirernmircreiinenes | weveesssssessssneessssnes | eevsneneeenns 126,000 | ..covverennt 450,000 | ..ocoorirenens 809,438 | ..o 468,282 334,064 334,004 | ..ocoovoeriieniins | i 112,500 [ oo [ i 13,500 | covriiis 13,500 ...8,050 | 04/01/2020.... [ 4FE........
947074  AK 6 | WEATHERFORD INTLLLC.......cccoovviiirrriirsrrcrrircrii . 106/10/2016. | JP MORGAN..........coovveennreicenrciiinnns [ overvviisnsisisserciiisenes | overveeinss 114,000 | ..o 150,000 | oo 108,750 174 S TR I 108,924 5,076 5,076 ...5,100 | 06/15/2037.... | 4FE........
947075 AH 0| WEATHERFORD BERMUDA..... . |06/02/2016. [ VARIOUS..........coooovevvvviiviiiiininivenininnnns | osmsmmmsmssmmsssmsssssssnnnnns | coveeeeesesesd 478,188 | ............450,000 | ...oocooveven 450,000 0 [ i | e 450,000 28,188 28,188 07/01/2021.... | 3FE
94707V AA 8| WEATHERFORD INTERNATIONAI . | 06/02/2016. | JP MORGAN 85,250 ...100,000 81,500 724 724 82,224 3,026 3,026 | ........1,167 | 09/15/2020.... | 4FE
94707V AC 4| WEATHERFORD INTL LTD......oovvvvvrrrrrrvrrrrrcccrnrecneneeeeees .| 06/09/2016. | CS FIRST. 389,813 | w.oovovevere 450,000 358,125 2,771 2,771 360,896 28917 28917 | ... 13,444 | 04/15/2022.... | 4FE........
958102 AJ 4 |WESTERNDIGITAL CORP ..o 04/29/2016. | VARIOUS. 252,063 250,000 250,938 (5) (5) 250,933 1,130 1,130 | ...........1,076 |04/01/2023.... | 2FE........
958102 AK 1 [WESTERNDIGITALCORP  ......ccovorvviiicrriecserrrisenens 06/13/2016. | VARIOUS, 362,075 350,000 340,688 109 109 340,797 21,278 21,278 04/01/2024.... | 3FE........
966387 AP 7| WHITTING PETROLEUM CORP  ......ccovvvvvvrrrvcninnncn .| 04/01/2016. | CS FIRST. 320,000 500,000 500,000 365,000 | ......135,000 | eooooooriririririiiin | v | s 135,000 500,000 ceveeeer(180,000) | ...........(180,000) 04/01/2023.... | 5FE........
97314X  AK 0| WIND ACQUISITION FIN SA. . | 06/20/2016. | JP MORGAN 525,250 550,000 550,000 519,750 30,250 30,250 550,000 (24,750) (24,750) 04/23/2021.... | 4FE.
98212B  AE 3| WPX ENERGY INC .| 06/17/2016. | DEUTSCHE BANK 300,500 350,000 292,700 544 544 293,244 7,256 7,256 09/15/2024.... | 4FE
984245 AM 2 |YPF SOCIEDAD ANONIMA . | 05/24/2016. | USB SECURITIES. 209,056 200,000 205,800 (28) (28) 205,772 3,284 3,284 03/23/2021.... | 4FE
98932K  AA 0| ZEKELMAN INDUSTRIES INC..........cccoovvveimmmveimmmnmccans | - [ 0810712016, | STIEFL-F ..o | oo | o 152,438 | ....cccceeoe. 150,000 | oo 150,000 (U OO [ 150,000 2,438 2,438 06/15/2023.... | 4FE........
BL0001 63  8|SUNPRODUCTS CORPORATION.........cocveverevereverinenens .| 03/31/2016. | GOLDMAN SACHS 342 342 327 319 8 1 9 329 13 13 5 [01/01/2020.... | 4FE........
BL0002 39 6 |PARTY CITY HLDGS INC......ccccovvreerrreriennirerieeniienes . | 05/02/2016. | VARIOUS 74,653 74,808 72,933 30 30 72,963 1,691 1,691 [ oo 403 |08/15/2023.... | 5FE........
BL1134 53  7|RUE21INC .| 03/31/2016. | GOLDMAN SACHS 3,175 3,175 2,968 2,546 443 9 452 2,998 177 177 91 [10/10/2020.... | 4FE.......
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BL1245 33  3|JCREWGROUPINC . 04/29/2016. | VARIOUS. 2,834 2,834 2,654 1,827 847 10 857 2,684 150 150 | .........1,009 | 03/05/2021.... |4FE........
BL1253 64 2|BRGSPORTS e . | 03/04/2016. | GOLDMAN SACHS.........coovemirimerireens | covererirereisesiereiineiies | orrviesiand 445,500 | .oovornnnn 450,000 | ooovrrvenen 438,750 | oo 409,500 | ..ocvornnnt 40,500 80,500 | e | e 450,000 (4,500) (4,500) | ..oooc 14,009 | 04/14/2022.... | 5FE........
BL1266 03  2|RENAISSANCERE HOLDINGSLTD ......cccooooviviiirccc. 05/31/2016. | VARIOUS. 696,817 746,989 745,570 712,335 34,646 (724) 33,922 747,345 (50,528) (50,528) 3,382 | 04/09/2021.... | 5FE........
BL1266 07 3 | RENAISSANCERE HOLDINGS LTD ....ccocommvvvevuernnenns | - 06/23/2016. | GOLDMAN SACHS..........cmvervirmrerriiies | cereerreineeressneessinnes | cevsresreennd 409,113 | oo 428,075 | oo 425473 | oo 400,250 28,390 (1,862) 26,528 | oo | i 426,778 | oo ceere(17,666) | v (17,666) | <.coevee 37,613 | 04/11/2022.... | 4FE........
BL1298 77 9| TEAM HEALTH HOLDING..... . 103/31/2016. | PRIOR YEAR INCOME. 0 0 3,700 | 11/17/2022.... | 3FE
BL1316 01 9 |SHEARER'S FOODS LLC . | 04/11/2016. | VARIOUS. 68,625 75,000 75,375 70,500 4,795 (214) 4,581 75,081 (6,456) (6,456) 2,936 | 06/19/2021.... | 5FE
BL1424 14 4| MAGNUM HUNTER RESOURCES CORP . | 05/06/2016. | GOLDMAN SACHS. 569,250 569,250 554,114 | oo 492,657 978 978 558,353 | ..o | v 10,897 | e 10,897 ...8,030 |10/22/2019.... | 4FE.
BL1621 75 6|PETSMARTINC .| 04/25/2016. | VARIOUS 297,363 297,750 296,261 289,487 6,953 845 7,798 297,285 78 78 5,040 |02/18/2022.... | 3FE........
BL1650 29  2|ONEX s . | 04/127/2016. | VARIOUS. 2,086,953 2,084,250 2,073,829 2,065,262 9,847 5,924 L1577 2,081,033 5,920 5,920 02/03/2022.... | 4FE........
BL1658 04 8 |SS&C TECHHOLDINGS INC  ..cccoovvcrcrercenns . 1 05/31/2016. | GOLDMAN SACHS. 10,170 10,170 10,120 9,957 41 2 43 10,126 44 44 07/08/2022.... | 3FE........
BL1682 80 8| MURRAY ENERGY CORP . | 03/04/2016. | VARIOUS. 71,252 pr——A ()] 58,121 (99,405) (99,405) 04/16/2020.... | 6FE
BL1728 61 9 |BASS PRO GROUP LLC . | 04/13/2016. | VARIOUS. 856 6,623 (16,977) | . (16,977) 06/05/2020.... | 4FE
BL1731 73 8|ENDO INTERNATIONAL .| 03/31/2016. | GOLDMAN SACHS 15 3 3 06/24/2022.... | 3FE
BL1737 72 T|ACADEMYLTD s . | 05/18/2016. | VARIOUS 752,164 748,404 723,958 24,726 2,121 26,847 750,806 (21,297) (21,297) 06/16/2022.... | 4FE........
BL1753 27  8|SS&C TECH HOLDINGS INC . 1 05/31/2016. | GOLDMAN SACHS. 3,444 3,444 3,427 3414 14 1 15 3,430 14 14 55 |07/08/2020.... | 3FE.......
BL3298 77  7|RENALCARE GROUPINC ..o 03/31/2016. | GOLDMAN SACHS 2,938 2,938 2,926 2,908 19 19 2,927 10 10 36 [11/17/2022.... | 4FE........
BL7673 29 8| MAGNUM HUNTER RESOURCES CORP ................... 04/25/2016. | VARIOUS...........occoommmrcnmrcrcnnnniiisnnns | covvsnereiissnncsisssenenines | coveenene 17071 [l AT0,71 |l 470,711 | 20,144 | s 13,998 13,998 | s 170,723 0 9,077 | 07/06/20: 6FE.
00206R  BX 9 |AT&TINC C| 05/31/2016. | T D SECURITES 0 1,065,000 69,800 69,800 11/25/2020....
009089  AB 9| AIR CANADA 2013-1....cciviriierniieiirsiieseeniesesisseines A| 05/17/2016. | ISSUE CALLED at 100.000. 9,603 9,603 9,562 9,569 2 2 9,570 33 33 11/15/2022
021352 AK 2 [ALTALINKL P. C| 04/04/2016. | RBC DEXIA 3,776,375 ....3,102,000 3,279,884 3,274,020 (822) (822) 3,273,198 503,177 503,177 | ........ 84,706 | 09/17/2043....
135952  4F 0| CANADIAN IMPERIAL BANK .........ccccoeuimerivnnurinenennnn. | C| 04/20/2016. | T D SECURITES 5,677,779 5,641,000 5,637,728 5,637,973 336 336 ceeeenn.5,638,309 39,470 39,470 | ........ 52,152 |10/09/2018....
136375 BM 3| CANADIAN NATL RAILWAY .. | A| 06/01/2016. | MATURITY 500,000 500,000 | .ovoreeennc 498,425 | ............. 499,913 87 87 500,000 (VN — 14,500 | 06/01/2016....
36158Z BH 8| GE CAP CDA FDG CO.....ccccveverevrmrereirrrcrerrennreenennnenn | C| 05/12/2016. | VARIOUS, ...10,272,849 ...9,722,000 ...10,346,255 3,274,487 cevvrireeeen TTA29) | s el TT129) | s ...10,240,107 32,741 32,741 335,342 |08/17/2017....
36158Z BN 5| GE CAP CAN FUNDING C| 04/28/2016. | RBC DEXIA. 4,924,748 2,512,011 cevveirennene49,837) | s (49,537 [ v 66,656 66,656 09/10/2019....
361582 BV 7 [GE CAP CDAFDG CO MTN CDS. .| C| 04/28/2016. | RBC DEXIA 2,458,074 2,150,000 2,149,484 ....2,149,659 16 16 | oo [ 2,149,676 | s 01/26/2022....
361582 BX 3| GENERAL ELEC CAP CANADA ..o | C| 04/28/2016. | RBC DEXIA ......1,258,988 ....1,178,000 .....1,258,351 ....1,252,255 (6,838) (6,838) 1245817 | , | 06/11/2019....
36158Z CA 2| GENERAL ELECTRIC CAP CANADA .......ccccommmvrinnens C| 04/28/2016. | RBC DEXIA. 2,673,918 2,600,000 2,670,745 718,692 (8,046) (8,046) 2,656,246 | ....covvveveriierenns [ e 17,672 | oo 17,672 | ......... 26,030 |05/31/2018....
45834Z  AD  1[INTERPIPELINE LTD...cceooovsriimriiinriiriineiieriiseiiesiins C| 06/08/2016. | W D LATIMER 01,012,489 | 963,000 .....1,018,960 ...1,012,155 (4,613) (4,613) .....1,007,542 4,946 4,946 | ... 29,793 | 07/20/2020....
539481 AJ O|LOBLAWCOSLTD s A| 04/14/2016. | RBC DEXIA 2,569,762 2,261,000 2,612,450 2,580,403 (R 0[0) [ ....(11,200) 2,569,203 559 559 | ... 66,382 |09/12/2023....
56348Z AV 7 [MANITOBA TELECOM SVC MTN. .| C| 05/12/2016. | NESBITT/BURNS. 1,385,540 1,300,000 1,299,844 ...1,299,934 8 8 1,299,942 85,598 85,598 36,538 | 10/01/2018....
663307 AK 2| NORTH WEST REDWATER PRT C| 06/07/2016. | GFI SECURITIES 4,977,700 B 0 4,977,700 0 01/10/2039....
667869 AA 9| NORTHWESTCONNECT GROUP .............ccccoceeeenerereee | C| 05/02/2016. | ISSUE CALLED at 100.000. 38,596 38,596 38,850 38,822 (1) (1) 38,821 04/30/2041....
68245X  AB 51011778 B.C. UNLIMIT....oooourmrercrnrirrerniirscreiiseneiens A| 04/27/2016. | WELLS FARGO. 306,750 300,000 302,438 302,369 (115) (115) 302,253 01/15/2022....
683715 AB  2[OPENTEXTCORP . A| 06/01/2016. | VARIOUS..........oooiermviserriinenniiienns | ceverissenesissssesiesssenes | cevvviiineeens 100,438 | ..o 100,000 | oo 100,000 (U ORI OO 100,000 06/01/2026....
780086 FE 9| ROYAL BANK CANADA .. | C| 05/12/2016. | RBC DEXIA 3,300,000 3,200,000 3,296,992 (4,816) (4,816) 3,292,176 07/12/2018....
780086 MH 4| ROYAL BANK OF CANADA C| 04/13/2016. | CIBC 2,319,061 2,305,000 2,304,124 15 15 2,304,139 03/15/2021....
BL1668 87 2| VALEANT PHARMACEUTICALS INTERNATIONAL...... | A 05/18/2016. | VARIOUS. 1,056,332 1,085,535 1,061,563 685,891 25,567 2,013 27,580 1,063,952 03/13/2022....
BL1813 22 1| CONCORDIA HEALTHCARE A| 03/31/2016. | GOLDMAN SACHS. 674 688 660 0 660 04/15/2023....
22546D AB 2| CREDIT SUISSE INTERNATION..........ccooommvvumrmriianns F|06/20/2016. | MORGAN STANLEY. 507,000 500,000 544,375 524916 | ....occcc0e. 19,459 .....19,459 544,375 (37,375) (37,375) | ........ 19,875 | 01/01/9999....
780099 CJ 4| ROYAL BK OF SCOTLAND.......cocvvvvvvvmrmrmrmrermrsresesesesens F| 04/27/2016. | MORGAN STANLEY ....cccooovvvvvvivscrssiacs [ iiimmmmsmminininnnns | coveveresesesd 422,375 | oo 450,000 | covvvvverenen 450,000 | covvvevereren 450,000 0 [ s | v 450,000 (27,625) (27,625) | ...ocoeee 19,875 | 12/31/2099....
80626P AD 2| SCHAEFFLER FINBV......ccccovmivvnernnervncrinerccverrennens | F| 05/13/2016. [ ISSUE CALLED at 106.750........covvvee | coveeerirericcnireriicenin [ e 421421 | 394,774 | oo 409,774 | .............. 408,134 (609) (809) | veververreeerrieriiens | v 407,525 | oo | i 13,896 | .ooovrrene 13,896 | ......... 21,239 | 11/15/2022....
H4209B  AD  0[UBSGROUP s F| 06/22/2016. | JP MORGAN 560,250 600,000 595,500 53 53 595,553 (35,303) (35,303) | ......... 35,826 | 08/07/2049....
3899999. Total Bonds - Industrial and Miscellaneous. 115,108,133 | .......113,995,749 | ......115,943,478 ..76,732,784 815,935 205,102 0 3,021,037 0 114,761,283 46,859 ...346,859 XXX
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8399997. Total Bonds - Part 4. ....666,490,080 | ......613,269,371 | .......670,222,005 | ...... 333,147,281 | ........ 2,815,935 | ........(1,007,985) | ...oooovvvvvivininnnnn0 | i 1,807,950 .......061,860,903 | ..o 0 [ 4,629,177 | ......... 4,629,177 | ..10,517,669 XXX XXX
8399999. Total Bonds. ....666,490,080 | ......613,269,371 | ......670,222,005 | ....... 333,147,281 | ........2,815,935 | ........(1,007,985) | ...cccoevvrinenenn0 | ... 1,807,950 20 ] ......661,860,903 | oo 0f....4629177 | .......4,629,177 | ..10,517,669 XXX XXX
Common Stocks - Industrial and Miscell
00766T 10 0| AECOM TECHNOLOGY CORP DEL......cccorererrrerrenenns . | 05/20/2016. | SANFORD BERNST. 3,140.000 XXX | e 105,558 | ..coovvnnnnnd 94,294 | .o 11,263 e 11,263 | s | 105,558 (6,054) (6,054) XXX L.....
00817Y 10 8 |AETNAINC. . | 05/03/2016. | BONY... 30,000.000 XXX 709,725 3,243,600 (2,533,875) .(2,533,875) 709,725 XXX L
00846U 10 1 [AGILENT TECHNOLOGIES INC . | 06/22/2016. | BONY... 0,000.000 XXX 2,226,772 3,762,900 (1,536,128) .(1,536,128) 2,226,772 XXX L
01626P 40 3| ALIMENTATION COUCHE TARD.. . | 04/04/2016. | CIBC 2,887.000 XXX .. 179,859 | ... ..175,847 4,012 4,012 | e | e 179,859 | ..o . ...390 XXX u
025816 10 9| AMERICAN EXPRESS .o .| 04/2212016. | VARIOUS............cooomvervrieriiriieiniiiiiinnnns ....200,000.000 | ........12,798,501 XXX ...16,380,505 | ......... 13,910,000 | ......... 2,470,505 | ...oooovoveeevvevriiininns [ omvmmmimimimnmiminiininns | o 2,470,505 | ...cccocoovcvcvcveicrens 216,380,505 | .o ...(3,582,004) | ........ (3,582,004) | .......116,000 XXX L.
032511 10 7| ANADARKO PETROLEUM CORP  .....coovvvevrrrriins . [ 04/27/2016. | BONY.....cooomrrrirererirereieseneieseesenens ....100,000.000 205,250,575 XXX .....4,588,160 0 588,160 | oo | i 662,415 | ........... 662,415 | oo XXX L.....
038222 10  5|APPLIED MATERIALS . 105/10/2016. | VARIOUS..........covevmrerererirrererirsenenes ....100,000.000 ....2,046,725 XXX .....1,867,000 .....1,867,000 0 1,867,000 | oo | e 179,725 | ............ 179,725 | ......... 10,000 XXX L.
053807 10 3 [AVNETINC. . | 05/20/2016. | SANFORD BERNST. ..17,170.000 XXX 735,563 (255,971) (255,971) 208,589 208,589 2,919 XXX L
057224 10 7 | BAKER HUGHES, INC. . | 05/25/2016. | BONY... .357,000.000 XXX 341,488 ..3,341,488 9,817,038 138,537 XXX L
089302 10  3|BIGLOTSINC .| 06/23/2016. | SANFORD BERNST. 14,490.000 XXX ...200,616 27,572 27,572 200,616 ..1,644 XXX L
09253U 10 8| BLACKSTONE GROUP L P.......ccooooiriirriiiriinciienninens . | 04/19/2016. | BONY.......ooocviirincririincrieniisciieniie ....200,000.000 XXX ....1,292,408 .5,848,000 | .........1,444,408 1444408 | e 0,292,408 | i (1,452,975) | ........(1,452,975) | .......122,000 XXX L.....
125146 10 8 |CDW CORP. . | 04/06/2016. | SANFORD BERNST..........cocovmmrvrrens crerr 1,940,000 [ oo 81,041 XXX 43,398 81,558 (38,159) (38,159) 43,398 37,643 37,643 209 XXX L......
12685J 10 5|CABLEONEINC e . | 06/09/2016. | SANFORD BERNST.........ccoveuerreierns 101,460,000 | oo 719,929 XXX 595,198 529,065 (35,308) (35,308) 595,198 | ..o | e 124,732 | v 124,732 | ..........3,675 XXX L.
127387 10 8| CADENCE DESIGN SYSTEMS INC . 106/02/2016. | BONY.......ccoovvverreiisereiisereicscneeens ....100,550.000 ....2,465,904 XXX | 236,181 12,092,446 | .......(1,856,265) | ...oovveverriiiennis | e | e (1,856,265) 236,181 2,229,723 2,229,723 XXX L
13057Q 10 7 | CALIFORNIA RESOURCES CORP . . | 04/25/2016. | BONY. 29,021.000 71,971 XXX 8,345 0 8,345 63,626 63,626 XXX L
13342B 10 5| CAMERON INTERNATIONAL CORP . | 04/04/2016. | MERGER..........cooocoverirmrricnerirrerincrines | cereenn.260,200.000 ...6,131,087 XXX ....3,032,855 | ......... 16,444,640 | ...... (13,411,785) n(13,411,785) | o 103,032,855 | i .....3,098,232 .....3,098,232 XXX L
17275R 10 2| CISCO SYSTEMS INC.....cocvvveverererererererereresesssssssesesenens .| 04/19/2016. | VARIOUS 80,000.000 2,258,287 XXX .....2,324,256 172,800 | coocicccc 151,856 | s | e | e 151,856 2,324,256 (65,969) (65,969) | ......... 37,600 XXX L.
172967 42 4| CITIGROUP INC. . | 04/22/2016. | BONY.......ovcvviiincririincrieniisciireneie ......10,000.000 ...3,292,518 XXX 3,908,098 3,622,500 285,598 285,598 3,908,098 ...(615,580) | ...........(615,580) 3,500 XXX L.
232806 10 9 [CYPRESS SEMICONDUCTOR CORP........cccoovvrrrrrnenns . | 06/08/2016. | SANFORD BERNST. 5,030.000 54,315 XXX 54,169 49,344 4,825 4,825 54,169 146 146 1,107 XXX L......
247916 20 8 | DENBURY RESORCES INC........cocoorereverrreierrnrerenens . | 05/04/2016. | EXCHANGE 52,200.000 210,763 XXX | 188,541 0 XXX L.
25179M 10 3| DEVON ENERGY CORP NEW......ccccovvvimmrmiirmrriirnennns . | 06/06/2016. | BONY... .530,000.000 18,692,016 XXX (618,780) ...(618,780) | .. XXX L
268648 10 2| EMC CORP/MASS .| 06/22/2016. | VARIOUS. .200,000.000 5,539,339 XXX 2,190,145 | ..........5,136,000 | ....... (2,945,855) .(2,945,855) | .. 3,349,194 XXX L
269246 40 1| E*TRADE FINANCIAL CORP......cccocoemmimriniineriinnies . | 04/20/2016. | SANFORD BERNST........cccccoovvumriunnns rereeeenn30,820.000 | oo 757,875 XXX | 399,441 | .. 717,584 | ...........(456,297) cevenenn..(456,297) 399,441 358,434 358,434 XXX L.....
29084Q 10 0 [EMCOR GROUP INC . | 04/15/2016. | SANFORD BERNST..........cooccvmmrvvres reerreennn3,610.000 [ e 175,325 XXX | 169,401 | oo 173,424 (4,024) (4,024) | cooovcnenens | v 169,401 5924 5,924 289 XXX L......
291011 10 4| EMERSON ELEC CO......ccooovurmmerermmemrernsemrironerernenennnes | - | 04/08/2016. | JP MORGAN 50,000.000 2,683,306 XXX ....1,675,573 12,391,500 | ...........(815,928) cererrrene(815,928) | oo 1875573 | s | 1,107,734 | ....... 1,107,734 | ....... 23,750 XXX L.
35671D 85 7 |FREEPORT-MCMORAN COPPER ..........ccccooouvvurmunnnn | . | 04/13/2016. | BONY ..ooooomvoiiicrienccsereici ....10,000.000 | .......cccco.. 110,704 XXX ] 81,800 | ..o 67,700 | .coovvrenenns 14,100 reveennnn 14,100 81,800 28,904 28,904 XXX L....
375558 10 3| GILEAD SCIENCES .| 04/05/2016. | BONY................... 15,000.000 1,430,510 XXX ....1,452,120 ....1,517,850 (65,730) (65,730) ....1,452,120 (21,610) (21,610) 12,900 XXX L
385002 10 0| GRAMERCY PROPERTY TRUST. . | 05/18/2016. | SANFORD BERNST. .8,280.000 .73,348 XXX 65,479 63,922 1,558 1,558 65,479 7,868 7,868 1,081 XXX L
387328 10 7| GRANITE CONSTRINC......ccccoooievevevevevevevevevcvcvevcvcvcvens .| 05/13/2016. | SANFORD BERNST..........coooomummirrrrrncs | e 11,330.000 | coovvvvevenens 499,404 XXX | s 374,303 | ............ 486,170 | ..........(111,868) covenn(111,868) 374,303 | ..oooooooevvviiiiiiiniinns | v 125101 | oo 125,101 22,836 XXX L.
42809H 10 7| HESS CORPORATION . 105/25/2016. | BONY........covvrvverrcrerirrcreirecreisennesens | weeenenn 170,000,000 ...9,594,748 XXX 8,060,492 3,878,400 (29,352) (29,352) 8,060,492 | ....cooovimrivniiienns | e 1,534,256 | ......... 1,634,256 | ........ 42,500 XXX L.....
436106 10 8 |HOLLYFRONTIER CORP . | 05/10/2016. | SANFORD BERNST...........cocccoomrvvui rerrn19,690.000 | e 576,486 XXX 611,869 0 611,869 (35,383) (35,383) ......6,498 XXX L....
45073V 10 8|ITTINC. .| 04/27/2016. | SANFORD BERNST..........ccccoeeeeeverercs corrernrern3,260.000 | oo 127,592 XXX | 156,357 37,954 37,954 | ..oovvvevevevirivininiinns | v 156,357 (28,765) (28,765) XXX L.
458140 10 O |INTEL CORP. . | 04/15/2016. | BONY.......ovvvimirincririinerirsineiiesiiene ....50,000.000 ....1,584,305 XXX 13,411 (1,709,089) .(1,709,089) 13,411 XXX L
459200 10 1 [INTERNATIONAL BUSINESS MACHS.. .| 03/31/2016. | BONY. 20,000.000 3,040,442 XXX (2,421,114) (2,421,114) 331,286 XXX L
46625H 10 0| JP MORGAN CHASE & CO............... . | 05/25/2016. | BONY. 60,000.000 3,966,651 XXX 3,490,773 ..(471,027) e AT1,027) | e 3,490,773 | e 475,878 ..475,878 XXX L
478160 10 4| JOHNSON & JOHNSON.........ccoovvvvevmvcrvervrcrernceirennnes | - | 041062016, | BONY ..oooovoviccerccceni ....40,000.000 ....4,366,579 XXX ....2,475,708 4,108,800 | ... i(1,633,002) | oo | e | e (1,633,092) [ ..ovvvvoriircrnnns e AT5708 | s e 1,890,871 .....1,890,871 XXX L....
512807 10 8 |LAMRESEARCH CORP.........ccomvererirrererirnnrerirnrenenns . | 04/127/2016. | SANFORD BERNST........coovvvervrreerans [ wereerenns . 1,470.000 | v 118,455 XXX | 55,713 | v 116,747 (61,034) (61,034) 55,713 62,742 62,742 XXX L.
53219L 10  9|LIFEPOINT .| 05/19/2016. | SANFORD BERNST........cccoovvvurrrinnns 2 1,690.000 | oo 103,677 XXX | e 100,315 0 [ o | e 100,315 3,362 3,362 XXX L.
55616P 10 4| MACYSINC . 106/02/2016. [ BONY.........cccoccovevcvcvevcvcvevevcvcvcvcrererns ....70,000.000 ....2,347,266 XXX .....2,848,831 1000 2,848,600 | o000 800,231 | oo | e [ i 400,231 2,848,831 (501,565) (501,565) XXX L
59408Q 10 6 | MICHAELS COS INC. . | 05/19/2016. | SANFORD BERNST. 3,350.000 92,916 XXX 79,861 74,069 5,792 5,792 79,861 13,056 .13,056 XXX L
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595112 10 3| MICRON TECHNOLOGY INC.......cococvererercrercrcrcrcrcrerenes .| 06/23/2016. | BONY.........cccccoeveveveveveveveveveveveveveveseren | evveeen190,000.000 12,511,756 XXX ceeeeee3,026,700 | ...........2,690,400 | ............336,300 336,300 3,026,700 v (514,944) | ..........(514,944) | .....covoin XXX L....
61166W 10 1| MONSANTO CO NEW.......covverrriierirnniierirnniierireniins . | 05/13/2016. | VARIOUS 220,000.000 ....20,506,309 XXX 23,294,855 | ........ 21,674,400 | .........1,620,455 ......1,620,455 23,294,855 vnnr(2,788,546) | ........(2,788,546) | .......210,600 XXX L.
626755 10 2|MURPHYUSAINC ..o 04/27/2016. | SANFORD BERNST. 9,330.000 557,163 XXX | 467,943 566,704 (98,761) ((CICH(CHD ) N IS 467,943 89,220 89,220 XXX L.
62886E 10 8 |NCRCORPORATION = .cooovcrriirereiisseneisseneinns . | 04/07/2016. | SANFORD BERNST........ccoveuerrereens rerirnenennn3,970.000 | i 118,899 XXX | e 129,237 97,106 32,130 32,130 | oo | i 129,237 | oo cerereeneens(10,338) | ovirrreeenn(10,338) | oo XXX L.....
655844 10 8 | NORFOLK SOUTHERN CORP..........coccommrmrermrmrrrrnnenns . | 04/22/2016. .103,400.000 XXX 8,746,606 (3,552,440) (3,552,440) 3,628,762 3,628,762 XXX L
717081 10 3| PFIZERINC . | 04/06/2016. .150,000.000 XXX 2,259,600 (209,063) (209,063) 4,453,433 82,852 ..282,852 XXX L
745867 10 1 |PULTE HOMES INC .| 06/07/2016. | BONY... .100,000.000 XXX ceenene. 1,782,000 256,098 256,098 2,038,098 (96,210) (96,210) XXX L
74733V 10 0| QEP RESOURCES INC.........ccooooousuviiusiumssiicscscscscccncncccs | . | 05/19/2016. | SANFORD BERNST........oooovvvvvvvvvrivinens cirieeeen21,120.000 | oo 355,524 XXX 291,841 283,008 8,833 8,833 291,841 63,683 63,683 XXX L.
74965L 10 1|RLILODGING TRUST oo 05/24/2016. | SANFORD BERNST..........cocovvvvrirrinnne cerieeenen:24,210.000 | o 461,378 XXX | e 723,448 | ... 523,662 | ..ccceee 199,785 | oo [ e | e 199,785 723,448 (262,069) (262,069) | ......... 15,979 XXX L.
758750 10 3 [REGAL BELOIT CORP........cccooocmmmrrermmrvrrssnrrrisnnnns | - | 04128/2016. | SANFORD BERNST.........oovvverriii verrrerenee1,340.000 | oo 88,585 XXX | 101,701 78,417 23,284 23,284 | oo | e 101,701 [ oo wervrrerenen(13T) | e (1317 | 616 XXX L.
76169B 10 2| REXNORD CORP NEW......ccooovummmreirrerenirnereisrnnreiinns . | 04/127/2016. | BONY.......ccooovvuenne .364,896.000 7,654,042 XXX v 1,454,825 | 16,611,916 | 842,910 | s | s | 842,910 | e T A54,825 | e | 199,216 | oo 199,216 XXX L
783549 10 8 |RYDERSYSINC . | 06/23/2016. | SANFORD BERNST. 080.000 XXX 305,149 231,866 73,283 305,149 (36,940) (36,940) 2,593 XXX L
78442P 10 6| SLM CORP. .| 04/25/2016. | SANFORD BERNST. 9,170.000 XXX | 615,400 | .............. 450,988 | ...........164,411 615,400 v (184,721) | e (184,727) [ XXX L
806857 10 8| SCHLUMBERGER LTD.......cccoouomirirmincririiineriisniienees . | 04/13/2016. | VARIOUS........cocoovvvirinrrireriinciireninns ....201,000.000 ...14,980,255 XXX ...15,368,265 | ......... 14,019,750 | .........1,348,515 1,348,515 | i 15,368,265 | oo rernenn.(388,010) | ..........(388,010) | ......201,000 XXX L.....
808194 10 4 [SCHULMAN AINC. . | 05/25/2016. | SANFORD BERNST..........coccvmmrvvies rererrnn21,650.000 [ e 572,078 XXX 800,734 663,356 | .......... 137,378 [ cooooorrrrnciens [ o [ s 137,378 800,734 (228,657) (228,657) 8,877 XXX L.
845467 10 9 [ SOUTHWESTERN ENERGY CO........ccooevvveemmrmreenennnens | - | 04/19/2016. | BONY. 262,500.000 2,857,381 XXX 10002,365,125 | 101,866,375 | 1 498,750 | i | s | i 498,750 2,365,125 | oo | i 492,256 | ..o 492,256 XXX L.
858119 10 0 [STEEL DYNAMICS INC. . | 06/14/2016. | SANFORD BERNST. 28,830.000 736,647 XXX (107,549) | o [ e 407,643 329,004 329,004 XXX L
88732) 20  7|TIME WARNER CABLE INC.. .| 04/25/2016. | BONY. 68,482.000 4,328,273 XXX 10,339,242) 2,370,332 11,957,941 11,957,941 XXX L
913017 10 9| UNITED TECHNOLOGIES CORP. . | 04/15/2016. | BONY. 25,000.000 2,620,240 XXX ' s 2,782,440 ....(162,200) | . ..(162,200) XXX L
918204 10  8|V.F.CORP . 106/10/2016. [ BONY........ccccovevevevevevercvcvcvcvevevcriveens ....60,000.000 ....3,760,844 XXX ..2,517,500 | .........3,735,000 | ....... (1,217,500) | covvvevevenenereneceeneens | o | e (1,217,500) 2,517,500 | ...ocvoveverevererererenes [ e 243344 | ........ 1,243,344 XXX L.
94946T 10 6 | WELLCARE HEALTH PLAN.......coovviiinriinniserinniiens . | 05/10/2016. | SANFORD BERNST. 840.000 78,886 XXX | 52,792 | oo 65,69 | ............(12,905) ceenen(12,905) 52,792 26,094 26,094 XXX L.
95082P 10 5| WESCO INTL INC. . | 06/23/2016. | SANFORD BERNST. 2,550.000 | .oooeveeenee 147,239 XXX | 122,528 | .covvrrenenn 111,384 | oo 11,144 e 114 | i | i 122,528 24,711 24,711 XXX L......
960413 10 2 [ WESTLAKE CHEM CORRP..........ccooevvverrevreernernrersennees | - | 05/2412016. | VARIOUS.......ovvverrrrirrernrirnererisenenns ...18,870.000 | ...ccevvuee 831,197 XXX 821,178 0 821,178 XXX L.
98956P 10 2| ZIMMER HOLDINGS INC.........ccoccovermmerinerrrerirneronene | - | 04/28/2016. | BONY... 30,000.000 3,478,814 XXX 3,052,011 3,077,700 (25,689) (25,689) 3,052,011 XXX L
G29183 10 3 |EATON CORP .| 04/28/2016. | BONY... 0,000.000 2,549,032 XXX 0000:2,207,376 [ ....r.i2,081,600 | crrvocei 125,776 | oo | e | v 125,776 2,207,374 XXX u
Y2573F 10 2 [ FLEXTRONICS INTL LTD...ocvvviriiniiiriieciiieniiesiinenes .1 05/16/2016. | BONY.......cocoovirincriririicncrireriicscrrnneins | eernenni400,000.000 .....4,919,653 XXX ....4,438,880 | ..........4,484,000 | .............(45,120) e (45,120) | oo B 438,880 [ s | e 480,773 | .covvs 480,773 XXX U.....
008916 10 8 [AGRIUMINC C| 06/03/2016. | VARIOUS. 2,964.000 342,483 XXX 391,188 366,558 24,630 24,630 391,188 ceverrennnnn(48,705) | ............(48,705) 4,996 XXX L......
063671 10 1| BANKMONTREAL QUE........cooovviurmrieeenrirererirnennns A| 04/04/2016. | CIBC rerireenenn1,503.000 | i 118,397 XXX | e 119,760 | cccvvries 117,354 2,406 2,406 | oo | i 119,760 (1,363) (1,363) 1,263 XXX L.
064149 10 7 [ BANK NOVA SCOTIA HALIFAX.........ccccooeurveersnrvennnnnn. | C| 06/13/2016. | VARIOUS. 6,733.000 | ....ooeeuen. 431,027 XXX 369,086 0 369,086 61,941 61,941 4,848 XXX L.
103309 10  0|BOYD GROUP INCOME FD. C| 04/04/2016. | LAURENTI 973.000 71,884 XXX 61,241 0 61,241 | oo | v 10,643 | oo 10,643 | oo 78 XXX L
112585 10 4 | BROOKFIELD ASSET MANAGE - CL A. C| 06/23/2016. | RETURN OF CAPITAL 71,224 XXX 71,224 47,057 0 71,224 0 XXX L
124900 30 9| CCL INDUSTRIES INC . | C| 05/04/2016. | VARIOUS...........cccooosvvciiiircicsircciriicis v 1,243,000 | oo 296,489 XXX 263,390 0 263,390 33,099 33,099 622 XXX U....
125491 10 O|CIFINANCIALCORP .o C| 05/05/2016. | VARIOUS.........covvevmrereincreiirnnrenns rerennn39,856.000 ......1,075,808 XXX e 1,333,322 | 001,066,655 | e 114,786 | s [ s | e 114,786 | v ceennn 1,333,322 (257,514) (257,514) 22,252 XXX U.....
136375 10 2| CANADIAN NATL RY CO....ccovvrvrererrrcrereriserenisenenns C| 04/04/2016. | CIBC. 3,489.000 283,880 XXX | 283,813 | oo 185,640 | ..coooovenenee 12,919 12,919 283,813 67 67 2,058 XXX L.....
136385 10 1| CANADIAN NAT RES LTD....oooovvvvveveveverererenerenenesessnenens C|06/01/2016. | VARIOUS..........cccoovesescriscicscccsiscicsiris e 13,282,000 | oo 459,758 XXX | 401,515 | oo 401,515 0 58,243 58,243 | .........9,476 XXX L.
13645T 10 0| CANADIAN PACRY LTD... C| 04/04/2016. | VARIOUS. 736.000 | .coovverennns 127,409 XXX | el 172,440 | e 130,073 | .ovoeriene 42,366 rrenereenB2,366 | i | e 172,440 | cerireenennr(d5,030) | v (45,030) | oo 515 XXX L
15101Q 10 8 | CELESTICAINC .| C| 05/23/2016. | SANFORD BERNST. 35,410.000 356,120 XXX 390,572 53,319 53,319 (87,772) (87,772) XXX L
15135U 10 9| CENOVUS ENERGY INC .| C| 04/04/2016. | CIBC. 6,092.000 | ...cccovvunne 101,372 XXX | 106,610 | e 106,610 0 (5,238) (5,238) 1,279 XXX L
172454 10 0| CINEPLEXINC. C| 04/04/2016. | CIBC. 2,341.000 | .ooovvvrenee 117,691 XXX (U OO [ 115,819 1,872 1,872 578 XXX U.....
194693 10 7| COLLIERS INTERNATIONAL GROUP .......ccoovvrmvmrennne C| 04/04/2016. | CIBC 21,252,000 | v 59,600 XXX 75,170 0 75,170 ceverereneen(18,870) | ovvvreeaee(18,570) | oo XXX U....
249906 10 8| DESCARTES SYS GROUP INC........ccccouvvvvevnnrveennrnene | C| 04/04/2016. | CIBC.....cooorievrrinrierricnniveriinnireniis | cevveerenennh201.000 | i 107,584 XXX | e 103,956 0 [ o | e 103,956 3,628 3,628 XXX U.....
25675T 10 7 [ DOLLARAMA INC C| 04/04/2016. | CIBC 2 A,144.000 | 106,183 XXX 84,261 0 84,261 21,922 21,922 XXX u
33767E 10 3| FIRSTSERVICE CORP.. A| 04/04/2016. | CIBC 865.000 45,695 XXX 45,420 0 45,420 275 275 XXX u
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351858 10 5 |FRANCO NEVADA CORP.......ccccoormmmmrrrmmnernrrincneenennnes | A| 04/04/2016. | CIBC 2,467.000 | ..ooovvernnen 194,031 XXX | e 160,589 53,805 (1,155) (1,155) | covvvvrereereenreirees | e 160,589 33,442 33,442 703 XXX L.
375916 10 3| GILDAN ACTIVEWEAR INC . | C[ 04/04/2016. | CIBC.......cccoverererircrirerincriseriserirenes [ cverinennnn 1,510,000 [ oo 60,416 XXX 61,320 55,076 2,337 2,337 61,320 (903) (903) | oveerirs 158 XXX L.
39945C 10 9| CGI GROUP INC C| 04/04/2016. | CANACORRP..........ocoovvmiriiiririririscsisis . 4,766.000 | ..ooovvvvee 296,011 XXX 288,192 0 288,192 7,820 7,820 XXX L.
45823T 10 6| INTACT FINL CORP SUB RCPT.......oormvrrevrrereirreneenns C| 04/04/2016. | VARIOUS........oovveeerereesereiiinerenns ...1,882.000 | .o 171,440 XXX | e 159,955 0 [ e | v 159,955 | oo [ i 11,485 | .o 11,485 XXX U.....
554282 10 3 | MACDONALD DETTWILER & ASS .| C| 04/04/2016. | CIBC. ...1,074.000 | oo 90,201 XXX 98,962 89,421 9,541 98,962 (8,761) (8,761) XXX u
56501R 10 6 | MANULIFE FINANCIAL CORP .| C| 06/09/2016. | VARIOUS. 52,205.000 954,718 XXX 1,082,732 77,369 1,160,101 (205,383) (205,383) XXX L
68272K 10 3| ONEX C| 04/04/2016. | CIBC.......ovvveeerirrerincrirrerineniisenisenines | evverieennnn 1,828,000 | oo 142,771 XXX 0 152,715 (9,944) (9,944) XXX U.
717046 10 6| PEYTO EXPL & DEV CORP NEW.......ccccccooeverevererererns C| 04/04/2016. | CIBC 3,065.000 81,798 XXX | 108,281 76,227 32,054 32,054 | ..ooovvvveveveviriririiens | s 108,281 (26,482) (26,482) 1,314 XXX U......
739721 10 8| PRAIRIESKY ROYALTY.....cccooormmurrrmmmnrerreesrerineenneenens | C| 06/15/2016. | VARIOUS, 3,398.640 81,466 XXX | 114,739 | T4,498 | ......coou.c 40,240 cervrrennenB0,280 | i | s 114,739 (33,273) (33,273) 1,311 XXX U.....
743396 10 1 |PROGRESSIVE WASTE SOLUTION .....coovvvrrriins C| 06/03/2016. | VARIOUS...........oovoerererrercriirereninns weeveen10,554.000 XXX | 432,292 (0 [ [OOSR RO 432,292 0 616 XXX L.
76131D 10 3 |RESTAURANT BRANDS...........ccc..... .| C| 04/04/2016. | CIBC s 1,448,000 XXX 80,095 74,934 5,161 80,095 (6,573) (6,573) 526 XXX L
775109 20 0 [ ROGERS COMMUNICATIONS - CL .| C| 04/04/2016. | CIBC 2,988.000 XXX ...142,587 0,309 4,487 4,487 2,944 XXX L
780087 10 2| ROYAL BK CDA MONTREAL QUE... .| C| 04/04/2016. | CIBC 2,338.000 XXX coovee 164,718 0 [ s [ e 184718 | s [ v 10517 | oo 10,517 XXX L
81373C 10 2| SECURE ENERGY SERVICES INC .| C| 04/19/2016. | VARIOUS..........cocvoiriinriiniineiiernins v 131,978.000 ...1,126,215 XXX e 1,125,367 | 580,184 | ..cc0oei 138,842 | oo [ et | e 138,842 | oo ...1,125,367 847 847 8,055 XXX U.....
867224 10  7[SUNCORENERGYINC .. C| 04/04/2016. | CIBC. ..1,629.000 | v 54,567 XXX 50,326 0 50,326 4,241 4241 | 443 XXX L.
891160 50 9 [ TORONTO DOMINION BK ONT......ccvvevemmrermnrnrernenenes C| 04/04/2016. | CIBC 5,445.000 305,854 XXX 297,275 295,337 1,938 1,938 297,275 XXX L.
89156V 10 6 | TOURMALINE OIL CORP...... C| 04/04/2016. | CIBC. 2,155.000 XXX 23,765 23,765 72,898 XXX u
G05384 10 5 |ASPEN INSURANCE HOLDING R| 05/23/2016. | SANFORD BERNST. 9,840.000 XXX 426,793) (426,793) 531,479 XXX u
G1151C 10 1| ACCENTURE LTD BERMUDA... R| 03/30/2016. | BONY.......cccocouveeen 4,400.000 XXX (5,998,300) 1(5,998,300) | v.eovrvvreriiriireriis 776,500 [ s XXX U.
G60754 10 1 [ MICHAEL KORS HOLDINGS LTD .......cccooeuuvuscscscscucccee | R1 06/13/2016. [ BONY....oooooovoriricicicvcicccicvcvivcscsisisiien | vvvees...80,000.000 ....2,989,605 XXX cie0eeei2,581,200 | 102,403,600 [ rovor 177,600 | oo | o | s 177,600 2,581,200 | ...ooooveveveveverinininns | eovererennn 408,405 | ........... 408,405 XXX L.
G91442 10 6| TYCO INTL GROUP . | R[04/21/2016. [ BONY.....cooevviniriinrnnriiinninciiennisenins | ceenennn.95,300.000 ....3,675,965 XXX 3,903,626 3,039,117 864,509 864,509 3,903,626 (227,661) (227,661) [ ...ooovee 19,537 XXX L.
9099999. Total Common Stocks - Industrial and Miscellaneou: ....246,121,599 XXX ...207,973,525 | ....... 218,698,995 | ..... (37,150,203) | ...occcovvvvieennen 0 0 ].....(37,150,203) | ....ccc.ooorcreeenen0) ...207,973,523 | oo 0 | . 38,148,075 | ....... 38,148,075 | ....1,759,393 XXX XXX
Common Stocks - Mutual Funds
01882C 10 4 [ ALLIANCE BERNSTEIN US STRATEGIC VALUE EX... |. | 05/02/2016. | SANFORD BERNST. .1,686.204 XXX ....(49,974) (49,974) 24,826 XXX
61744J 30 9| MSIF INC SMALL COMPANY GROWTH A...........cooovnees .| 06/23/2016. | VARIOUS ,258,100.200 XXX 4,135,371 ...(20,663,507) 20,663,507) | ...cooovvvverrrnens ......24,135,371 19,540,938 . XXX
81369Y 60  5[SELECT SECTOR SPDR TR......cocvumiiniriiniiiniiiisniins . [05/25/2016. | BONY.....ooocviiniricnniinniicsninssiisssiissniins | cennnenn372,000.000 ........8,818,548 XXX 4,072,244 | ..........8,864,760 | .......(4,792,516) | oo | e | (4,792,516) | cooovvvveriinniiiniins 072,244 | v, 746,304 | ........4,746,304 | ......101,496 XXX L....
9299999. Total Common Stocks - Mutual Funds. 52,569,510 XXX ...28,232,441 | ... 53,738,438 | ..... (25,505,997) | ..ooocvvvvveniennnnn0) ....(25,505,997) | oo, 28,232,441 | [ 24,337,070 | ....... 24,337,070 | .......101,496 XXX XXX
9799997 Total Common Stocks - Part 4. ....298,691,109 XXX ....236,205,966 | ....... 272,437,433 | ...... (62,656,200) | ...ooovvvrrieinnnnn0 +...(62,656,200) | .ovvvieirininns ...236,205964 | ..o 0 [ ... 62,485,145 | ....... 62,485,145 | ....1,860,889 XXX XXX
9799999. Total Common Stocks ....298,691,109 XXX ....236,205,966 | ....... 272,437,433 | ...... (62,656,200) [ ....ooocccccvvneennnn0 ....(62,656,200) ...236,205,964 | .....ooccoocvniennnnd 0 ... 62,485,145 | ....... 62,485,145 | ....1,860,889 XXX XXX
9899999. Total Preferred and Common Stock 298,691,109 XXX ....236,205,966 | ....... 272,437,433 | ..... (62,656,200) | . 0 ....(62,656,200) 236,205,964 62,485,145 | ....... 62,485,145 | ....1,860,889 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks XXX ...906,427,971 | ....... 605,584,714 | ...... (59,840,265) | .. 5) | . ....(60,848,250) 67,114,322 | ....... 67,114,322 | .12,378,558 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....19.
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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
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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............. 1,000,000 |07/14/2016...
48802W H2 7 |KELLS FUNDING, LLC.......cccrvvurnvn. ...1,996,444 |09/16/2016...
8672E2  J7 4 |SUNCORP METWAY LTD.... 11,497,422 | 09/07/2016...
000000 00 0 | SKANDANAVISKA ENSKILDA BANKEN ....1,200,000 |06/24/2016...
000000 00 O | DEN NORSKE BANK OSLO........cooiiiimiiiimriiiieiieseiiseieesssises s sesiesenes 1,200,000 |06/24/2016...
000000 00 O |RABOBANKNETHERLANDS.......ccooouimirrimmrsmmeresnesssenssssessssssssssssssssssssssssssees ....1,200,000 |06/24/2016...
000000 00 0 |HSBC SECURITIES,INC......ccovvuuiimmiimiiniineiieeiseesseisessssiss s isssssssias 06/24/2016...
000000 00 0 |HSBC SECURITIES,INC......c.covvuiirirrimmriirierieseiesssisensssssessesssessessssssssessens 06/24/2016...
000000 00 O |MIZUHO SECURITIES USAINC..... 06/24/2016...
000000 00 0 |NATIXIS NEW YORK BRANCH....... 06/24/2016...
000000 00 O |NATIXIS NEW YORK BRANCH....... 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......... 06/24/2016...
000000 00 O |DEUTSCHE BANK SECURITIES INC 06/24/2016...
000000 00 O |AUSTRALIA NEW ZEALAND LONDON.......ccotummiimirmmerirresensseseseesssssssesssess st essssssesssssss st ssessssenssenes 06/24/2016...
000000 00 0 | BARCLAYS BANK PLOC......iuuuiiurirmismeisseisasessesssessse s st . 06/24/2016...
000000 00 0 |BANK OF MONTREAL, LONDON ....1,100,000 |06/27/2016...
000000 00 O |BRED BANQUE POPULAIRE..........c.coommieimeeimmreermneesnsseseeesseseessessssssesessesesnns 1,500,000 |06/24/2016...
000000 00 O |NATIONAL BANK OF CANADA LONDON ....1,000,000 |06/24/2016...
000000 00 O |STANDARD CHARTERED LONDON .1,000,000 | 06/24/2016...
000000 00 0 |CITIGROUP GLOBAL MARKETS INC ....2,000,000 |07/28/2016...
22532X DL 9 |CREDIT AGRICOLE CIB, NY........ 1,500,000 |07/06/2016...
06053P NP 8 |BANK OF AMERICA CHARLOTTE ....2,000,000 | 09/06/2016...
86563K  6C 2 | SUMITOMO MITSUI TRUST BANK LTD,NY....oiioiiiiiimirisnssnenssnsssenssssssssnsssnsssssensssssssnssssnssenssesssssnssssessensssssssnsens | Guanennersns | oosssssssssssnsessenes | srsnsessssssssesas 1,000,000 1,000,000 |10/26/2016...
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE). ..o 54,808,680 ...54,808,680 XXX
9999999, TOMAIS..... eovveoieeeeeeeeeeeeeseeeees st e e s s e ettt et e s s et s e en e een e eesieseeieees 54,808,680 | .......ccccoeene 54,808,680 XXX

General Interrogatories:

1. Total activity for the year:
Average balance for the year:
Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

2.
3.
NAIC 1: §.

Fair Value $.....(8,297,045)
Fair Value $.....65,418,

Book/Adjusted Carrying Value $.....(8,297,045)
Book/Adjusted Carrying Value $.....65,418,941

941
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statementfor June 30, 2016 of e FACTORY MUTUAL 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
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Statement for June 30, 2016 of the FACTORY M UTUAL INSU RAN C E CO M PANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
ANZ BANKING GROUP LIMITED SINGAPORE 9,286,632 9,331,729 9,157,532 | XXX
BANK OF AMERICA (OPERATING)................ccccccece.....  HARTFORD, CT 727,368 (1,319,370) 1,021,523 | XXX
BANK OF AMERICA (LOSS PAYMENT)......ccccoocveeruus HARTFORD, CT. (9,900,663) | ........eecc (11,052,901) | .ccvvvnvcd (15,849,419) | XXX
BANK OF AMERICA (CDR AP)... HARTFORD, CT. (1,725,326) (2,935,138) (1,743,826) | XXX
BANK OF AMERICA - SINGAPORE... ... WILMINGTON, DE 8,606,566 8,606,566 8,606,567 [ XXX
HSBC BANK OF AUSTRALIA LIMITED USD ACCOUNT AUSTRALIA 20,290,048 20,443,656 20,512,023 [ XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. HONG KONG 6,932,181 6,956,677 7,331,082 [ XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. USD
ACCOUNT HONG KONG 8,320,340 8,389,734 8,701,124 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. SINGAPORE 2,554,196 2,026,571 250,250 [ XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. USD
ACCOUNT SINGAPORE 0.250 9,761 5,181,832 5,580,660 6,431,016 [ XXX
HSBC-BANK MALAYSIA BERHAD MALAYSIA 8,332,408 | .......c.c... 10,101,296 | ...cccvuuneee 10,044,386 [ XXX
HSBC-BANK MALAYSIA BERHAD USD ACCOUNT..... MALAYSIA (680,877) (680,915) 335,967 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. USD..... NEW ZEALAND. 286,676 289,704 [ XXX
HSBNZ NZD1 NEW ZEALAND 2,015,699 2,070,043 2,151,653 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. AUD..... NEW ZEALAND. 910,906 465,828 | XXX
JP MORGAN CHASE. NEW YORK, NY. 0.280 22,151 33,013,702 39,387,535 | ..cvuvnn 47,148,036 | XXX
JP MORGAN PRIV EQ-M.STANLEY......ccoovemrrrrirrnnnns NEW YORK, NY. 0.280 169,590 21,971,389 24,655,427 28,353,642 | XXX
JP MORGAN CHASE SINGAPORE BRANCH............... SAN ANTONIO, TX 8,834,732 8,837,758 7,419,860 | XXX
JP MORGAN CHASE LONDON BRANCH LONDON 0.280 870 3,240,157 3,581,443 3,458,203 | XXX
NORTHERN TRUST DDA CHICAGO, IL 1,153,636 6,356,461 6,368,914 [ XXX
ROYAL BANK (RES ACCT) TORONTO, ON, CAN 0.550 22,954 15,000 (1,208,588) (1,487,505) 889,890 | XXX
ROYAL BANK (USD ACCT) . TORONTO, ON, CAN. 8,175,649 | ..o 13,195,054 | ..ooccvvvenecd 6,932,670 [ XXX
ROYAL BANK (LOSS PAY)......ocovvvvvvvvvrvrrnrnnnnnsnnensessnneens TORONTO, ON, CAN.......cocouiririsisisisisisisinnses | cossssssssssssssssssss | sosssssssssssssssseses | cosvssssssisssesssssssosesins | svssosssssssssssssssssssssssssnss | sosssesssssons 18,702,598 22,901,144 30,112,632 [ XXX
RBC INVESTOR SERVICES....... TORONTO, ON, CAN 735,175 458,823 324,843 | XXX
0199998. Deposits in.....5 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX 139 358,984 38,729 (164,158) [ XXX
0199999. Total Open Depositorie: XXX XXX 225,464 15,000 154,917,840 176,641,060 .188,549,841 | XXX
0399999. Total Cash on Deposit XXX XXX 225,464 15,000 154,917,840 .176,641,060 .188,549,841 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 7817 8,551 8,662 | XXX
0599999. Total Cash XXX XXX 225,464 15,000 | .......c.... 154,925,658 | ............ 176,649,611 | ............ 188,558,503 | XXX
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Statement for June 30, 2016 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8

Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Bonds - U.S. States, Territories and P (Direct and d) - Issuer Obli
AN D A ToBILL it ettt E b | ........... ‘ 06/20/2016....... | oovervrrinann 0.537 [09/08/2016....... | .covrrrrnne A49,4T8 | e
1199999. U.S. States, Territories and Possessions (Direct and Guaranteed) - ISSUET OBIIGAHONS............uuuuiiiuiiuiiiiieiiiis it eotessissssis s es bbbk bbb e bbbkttt | cnbsenisresas A49,478 | .o [ I 0
1799999. Total - U.S. States, Territories and P0ossesSions (DIr€Ct ANG GUAFANTEEE). ... ..rur et eeeesieeeis et eesses s aeseseessesessesseseamses | freseesessesaseseseeseeseeaeseeseeeeseseesee et sesante | feesessessnsaeseeseesessesaesessesaetseseesee et ansessessessesessessesassensesssssnsensensenas | snesersneans A49 478 | oo s (U 0
Bonds - U.S. Special & Special A Oblig: and all N 1 Obligations of Ags and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligati
CALIFORNIA ST HLTH FAC FING AUTH REVENUE.............. . | 05/25/2016. 08/15/2016....... | oovreeerrenee 502,640 ....9,028
INDIANA ST OFFICE BLDG COMMISSION 04/26/201 07/01/2016....... 3,180,000 ..51,940
MEMPHIS-SHELBY CNTY TN ARPT AUTH weveennns | 05/19/2016 07/01/2016....... 1,220,000 | 1.voveerireriieeesiesn s 19,994
TEXAS ST AGM UNIV PERM UNIV FUND ...ttt sttt otesenb ettt snnsens | crsensnene 04/14/2016... 07/01/2016....... 1,300,000 | oo 32,500
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligation .. s 6,202,640 113,462 | .o 0
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed OblIGAtioNS. ... .....u it vttt ee st ehassessseesses s e st ees st s anssnsensees 6,202,640 113,462 | oo 0
Total Bonds
7799999, SUDLOAIS = ISSUET OBDIIGAHONS. ... rv.ereteresereeises sttt ersese sttt 8 et 8 et ee et eeseetente | 44eesessaeEaeesee s o e et e e ee s ees et enentee | Eaet et ers e s st en bt en ettt 6,652,118 113,462 | oo 0
8309999, SUDLOTAIS = BONGS..... . eeeureiretisereerieies ettt £ 8888 RS R eEE e fEeLE R E e R E LR enE e EenE R er e en e 6,652,118 113,462 | .o 0
Sweep A t
HSBC AUSTRALIA TERM DEPOSIT ..ottt ses bbbt fhebies bt s bbb | eeeseniaes 12/31/2014....... 42,307,948
HSBE BRAZIL......cottteeitirtiti st £ bbb b bt fhebiee bbbt | enreriees 03/30/1990....... 5,060,496
J P MORGAN MONEY MARKET FUND.........cccriviiimiiiierienisisessessesesienssesesneens ... | 03/31/2015....... 155,883,232
BANK OF AMERICA AUSTRALIAN TERM DEPOSIT........coovuiiiiiiiiriniierieieie s ssssesessssesssesesenes .... | 07/01/2015....... 9,095,739 .
BANK OF AMERICA AUSTRALIAN (USD) TERM DEPOSIT................. ... |07/01/2015....... 10,182,665 34,348
ANZ AUSTRALIAN TERM DEPOSIT ...ttt ssesemssns sttt .| 03/31/2015....... 9,419,068 . 148,669
8499999, TOAl = SWEED ACCOUNLS. ........veeveeeieeeseisetestetsetesesstesseesstessetsetsssesesseeetessessessessesessessetseseesesseesesessessetssaesesseesessesessessssansessessesssses | fessessessesassessessnssssessessesassessesssssssessesse  fetsesssessessessesassessesssssssessessesassessessessesessessetassessessssnsessessesansanses | tessessetossessessnssssessessesansessesssssssessessnsnes 231,949,148 | ...ooovviiiieceeeeeeeeeeeee e 0 | e 598,294
8699999, TOtal - CASN EQUIVAIBNES...........cvouieeiiesiiierisris ik b bbb re 41 LEs b e RS bbb e b b e bR b ek eEkee R bR L s e LR EE bRt s bRttt | eeebeee bbb 238,601,266 T13,462 | oo 598,294
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