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Statement for June 30, 2017 of the FACTORY M UTUAL IN SU 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
1o BONGS .ttt | eentenenenns 4,307,451,563 | ....ovvorrrerernrrnirerieenns | cerenerinnns 4,307,451,563 | ............. 4,229,339,398
2. Stocks:
2.1 PrEferred STOCKS..........ciiiiiicici s | sress st | sesnes e | e 0 [
2.2 COMMON SEOCKS.....vcuuvererverresnerisceeseesiesese i seess s esss sttt | sonesssenenes 9,212,161,900 | ...coouevvrrriverirerirrereieene | veevernenens 9,212,161,900 | .........c.. 8,998,941,237
3. Mortgage loans on real estate:
BT FIISEIENS. ..ot | sbess st | sebenes e | e 0 [
3.2 Other than firSEIENS. ..o sines | sressesse st | sesnssnsisssesesnssnsssnssnies | st LU O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).......ocviecveiiicieiiete ettt et es e bbb ss b b ssebe s ssesessnsesassntes | sbessssesessssesesstesessssesasanses | sressssssessssesessssesesssssesssses | reressssesessssesesssssessssesens 0 [
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES).......ocviecveiiiiieiiete ettt ettt b bbb b s bessssesessssesessntes | sbessssesesissssesstesessssesasanses | sressssssessssetessssesesssssessnses | seressssesessssesesssssesessesens 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......covvreverieieiesiesieteetess s | ersssessssssessesessissesssssesinss | soesissessessssssesssssessessssssses | sresessessessessesssssssessesnsnd [0 U
5. Cash ($.....223,784,962), cash equivalents ($.....167,197,411)
and short-term investments ($.....707,263,956)............cccvurmerrermemminersiieemmsesessssssesssses | seeseesennees 1,098,246,329 | .....ooovvveerrinernnrrineniins | e, 1,098,246,329 | ....coevvvuneee 718,368,255
6. Contract loans (including §.......... 0 PIEMIUM NOES).....vvvrcvieeriereteeess et setstess s sssns | eesesesssssssssssssssssssesesins | sresssssssssssessssssessesissensenes | sreessessssssessesssessesesenes [0 T
T DBIIVALIVES. ... | Sresb bt | sebenss s | s 0 [
8. Other inVESted @SSELS...........cvurverriirerierierieeeirese st sess s esssssenssnenes | cossenssnes 1,908,162,541 | ....cooorveererincrirerineniies | eorvereinens 1,908,162,541 | ............. 1,916,532,990
9. ReceiVables fOr SECUMIES...........rvimiviereiericrirerie s sssesesssesnens | cesssesessenssnns 30,578,078 | ... | s 30,578,078 | .....ccevenene 2,251,622
10.  Securities lending reinvested Collateral @SSEtS..........c.vvevirieereiereeesce e sesessenes | cereresiesessenes 76,954,706 | ....coovvverirerereriesiieeins | covverriiseninns 76,954,706 | ...ccvvvrnne. 48,419,145
11, Aggregate write-ins fOr INVESIEA @SSELS..........ccoviveeieicrciese et | ersersssssssssssssessessesnsenes [ RO (O o [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and 8CCTUE...........ccc.riurieiiiieiiiic s
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccceeceee | cevevrvevnnne. 978,638,819 | ...coevrnen 44,838,793 | ................ 933,800,026 | .....cccone... 530,215,499
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PreMIUMS).........ovrerirrirrines [eorrrinrineiesesissiesssensisesss | eessressssesessessnssessessssssnss | sessssssesssssssssssesssssnssens 0 [
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0] erereeeteeeteee e ees ettt ssensaenses | ervsensaenssensaesssesssenssensienas | eestessessessnssies s sieesiiens | eevsesssessaees s sessees s iae 0 [
16. Reinsurance:
16.1  Amounts recoverable from FeINSUTENS............cocvcinieiiiiiiseississssssiesies | oo 88,063,215 | ..o | s 88,063,215 | ....ovvvriinnes 77,410,961
16.2 Funds held by or deposited with reinsured COMPANIES...........c.cverrererrerriereiesereseiiens | oo 5,069,249 ..o | e 5,069,249 | ...ccvvvvvrnnen 10,048,948
16.3 Other amounts receivable under reiNSUraNCE CONMIACES.............ccuuiuiiiiiiiriiriiiiriinns | cerineiiseiiresesesiesissins | s | s 0 [
17. Amounts receivable relating to UNINSUIEA PIANS............cueuiiiveiieieieieieie et ssssenas | essessessssssssessesssssssesesins | ssessesssssssesssssssessesssssssenss | sssessesssssssessessssessesssanes [0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccccovveveveens | ovvveveininns 151,668,488 | ....ooovvvevreeireieieeiriens | cverenieinnins 151,668,488 | .....ccovvvnna 40,573,091
18.2 Net defermed X @SSEL...........iiriririii bbb eses | sbresbiesb ettt | sebensinni s | i LU TN
19.  Guaranty funds receivable or 0N AEPOSIL...........ccevieireieieiciee s esnes | svresessssessesesees 158,675 | .ooveveeesreesesseiieiens | cvrrssieiessisneenns 158,675 | oo, 191,916
20. Electronic data processing equipment and SOfWaTE...........cccoveveirieieiesees e | evereiieinnnens 35,728,898 | ....cccovvrrnne 29,733,988 | ...covrereinns 5,994,910 | ccoovrererriens 4,478,833
21.  Furniture and equipment, including health care delivery assets (§.......... (1) OSSR SRR 33,545,739 | ..coevrerne. 33,545,739 | oo 0 [
22. Net adjustment in assets and liabilities due to foreign eXChange rates............oceieeiicieeies [ eeeiieieeeeeeieenieies | e ines | ceerersre s aens 0 [
23. Receivables from parent, subsidiaries and affiliates............cccvevevreeiiinenenseesessieiens | cevveiienennnnnn24,882,391 | o0 24,882,391 | [0 T
24. Health care ($
25. Aggregate write-ins for other than invested assets
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LInes 12 throUGh 25).........ccceermeermeeerremmressneeeseesssesssssssssssssesssssssssssssnsess | seessneees 18,301,378,987 | ..oovvvvvrnvenn 301,969,241 | ........... 17,999,409,746 | ........... 16,764,262,160
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ovcererree | coverremernreneersirneinsissinsnns | eevsessseesssesssssssssssssssssssnss | sensessssssssssssssessessnsssessnd (01 U
28, Total (LINES 26 NG 27).......cvorvereemeeereeesecsseesseessssesesseessssessssssssesssssessssssssssssssessssssssssssns | sesseseenns 18,301,378,987 | ...ovvvvvrnvens 301,969,241 | ........... 17,999,409,746 | ........... 16,764,262,160
DETAILS OF WRITE-INS
110, ettt n e | eess ettt nnst e | eesseess st st enensnenssnnntn | eesteses et nene et O
1102, oottt b et | et ettt nent s | eestenss st enent e nnntn | eestnses s (O
1103, ettt | eebseee st n st s | eebteess st nnent st | eestnses s (O
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............ocreurereerrurrereeneinnins | ceereereereesneesseneieesneenees [0 O 0 L0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......verurrrsrereriesressessmssessnessesessneees | sressssssesssssssssssssssssssenses [0 (O [ I 0
2501, PENSION @SSBL........cucvveieiveiiecisieee ettt ettt es st ss st sttt s s s ssssebesaststsssnanss | sensesesessesns 127,002,240 | ... 127,002,240 | oo [0 U
2502. CSV lifE INSUFANCE. .....vvvuvevereeerreseeesseriseesseesseessse st sssessssess st ssssesssssssssasssssssss | soseessmsssssens 98,497,083 | ...oovverrrreinerieniinnnens | ceeeieeeeineninns 98,497,083 | ..cvvvvrcernn. 101,997,818
2503. Cash ClIEAMNNG @CCOUNLS............cevuiueiieieteiieie ettt st bssessesaes | essessessssensenes 29,223,564 | ...oovverrereieeeeeeeeis | e 29,223,564 | ..cocvevrrrnn 25,815,393
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccooeuveveieivevresvcieicens | coereireienienns 48,811,504 | ....covvnen 41,966,090 | ....cccoverennend 6,845,414 | ....cocvcvrnn. 7,935,445
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........ccuererrrrereresisensseressenessesessenes | cosensssseenns 303,534,391 | oo 168,968,330 | ...cocorverenne 134,566,061 | ..o 135,748,656




Statement for June 30, 2017 of the FACTORY M UTUAL IN S U RAN C E CO M PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident Year $.....858,487,892)..........ccoucvmrvuerreerriensieisessssssessssesssssssssessssss s sssssssssssssssssssssensss | sessssesssssssieenes 2,158,050,407 | ...ccvvvrrrrerrnnn. 1,742,695,515
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES.........ccururerierrirrireirniireieeeeiseieesssesse et ssssssesssssesssnees | ceeeesesssssssessssessnsens 57,811,558 | ..o 96,927,855
3. LOSS QQJUSIMENT EXPENSES......vvrirercireiistsie sttt sss s sa sttt st s sttt en s b nnensnnas | sntessestensiensantneas 151,263,545 | c.overerreririenins 158,637,459
4. Commissions payable, contingent commissions and other SIMIlAr ChAIGES...........cccucuiieiciiirieeeces et sesees | ceresieseses st besseses | ctiesssssssse bbb ssses
5. Other expenses (excluding taxes, licenses and fees)..........c.ceovevevernnaee. 478,136,930 538,874,056
6.  Taxes, licenses and fees (excluding federal and foreign income taxes)...........coceveevevrrivsrnnnes .17,992,155 ..20,127,937
7.1 Current federal and foreign income taxes (including $ ..0 on realized capital JaiNS (I0SSES)).......cveverrvrrererierrenisresieeeeies [ rrrersiee s sesesseses | eeressssssesies s st es e sssneas
7.2 Netdeferred tax liability 675,585,966 538,576,000
8.  Borrowed money §.......... 0 and interest thereon §.......... L0 OO OO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....526,021,328 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $ 1,487,879,411 1,391,724,586
10, AVANCE PIEMIUM.....ovvieeiieiieeieeietetes ettt bbbt s s bbb bbb b se bbb s bbb s s bbb s e ss bbb es s s bn s s ssesnns | ebisbsssssessessssastessenas 1,302,212 | oo 1,009,636
11.  Dividends declared and unpaid:
11.1 Stockholders...
11.2 Policyholders........coovvvevererirererereren.
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccovuiveiiviiieieieiesie e sssssssessenas | srresisressessese s 306,874,242 | ..o 275,709,950
13.  Funds held by company Under reiNSUFANCE trEALES............cccvuiveeviiireiecisetese st b st st sse s ssstes s ssssssesanns | evessesssssesssssssessesesas 7,403,958 | ..o 7,463,784
14.  Amounts withheld or retained by company for aCCOUNt Of OLETS..........cccueiciiieieccese s sssnes | eveesesasse st 8,813,967 | ovoevveeeerri. 11,609,375
15, Remittances and items NOt lOCALEM.............ccuuevmmreecireeer st sessennsn | eesssrsssnenss st eeseens 2,580,458 | ..o 7,506,434
16.  Provision for reinsurance (including $.......... 0 CEMIMIEA). ... vt nae s | ensesernnr et 99,917,267 | covovvevireereierine 99,917,267
17.  Net adjustments in assets and liabilities due to foreign eXChange rates..........c.cucveeeeveieieeeiececeee s | eerevee s 190,777,223 | ooveveeeeererernn 200,392,464
18, Drafts OUISIANAING. ... .. cvieeieicic et b bbb s sttt st et s s bt n s ns st entes | Hebensesaesses et estes s en s s s bn s nsenne | ebsesntentes ettt ettt
19.  Payable to parent, subsidiaries and affiliatES............cccovuevereiiiueieieeese et st aenaenen | evesesresasse s naenen 64,459,928 | ...oovovvieee. 30,025,815
20, DEIIVALIVES. ..o | sesbie bbbt | seb b
21, PAYDIE fOF SECUMHIES. .vvv.vereeeeueeirsreeseeeseeees s esse s eest sttt nestsessnnens | ressssssssnessnsnsssens 33,703,873 [ oo 24,332,743
22, Payable for SECUMHES IBNAING........c.evueieiicie ettt b st s s ensssssssenaas | esssessesssssesessansas 76,954,706 | covovvvrrerreierrieninne 48,419,145
23.  Liability for amounts held Under UNINSUIEA PIANS...........cuururiuieririierireieieeisstssesssssessesessessss et asse st essssse st esssessessesssssssssassans | stssssessasssssssssesssssessessansssssnssansss | ressesssssssssnssnsnsssessasssnssessassnenns
24. Capital notes §.......... 0 and interest thereon §.......... Dttt ss st ns s | eebtinssesses s s s s s s iessenes | eebieesie sttt
25.  Aggregate WIite-ins fOr IADIIHES. ...........ccciriveireiciieiece ettt bt et ses b sae e snsns | assesssssssseseesisssneenes 50,944171 | oo, 50,956,572
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.evveieieicieisesessssesssese s sssssssesesses | sessesssssiessnssens 5,870,451,977 | ccovvverreernes 5,244,906,593
27, ProteCted CEIl ADIIHES. ..........cvuereriicriiieiieii ittt sttt nne s st st eententes | stmtensens sttt | cosnsssess s
28, Total liabilities (LINES 28 @NA 27).......couumrrerieereserriseeessssessssseesssee s st s ssss st sssst s sessssanes | ssssnsssssisssssseas 5,870,451,977 | .coooovvvirris 5,244,906,593
29.  Aggregate write-ins for SPECIAl SUMPIUS FUNGS.........vererriieiirririe ettt ss s s st st stens e ssessensntns | sressessessssssssessnsssnssessassnssnssns L0 U 0
30, COMMON CAPILAI STOCK. ..ottt bbbt bbb s b s s s b s bt st st ssenaes | ansaessestess e b esses s st ssentenes | eriestent e sttt
31, Preferred CAPItAl STOCK........ovuruurieceeirie ettt ettt ettt et s st st estans | seiseesestene bt s st s s st nt st enes | eesestent e esE sttt
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........cccocueiirciicieieee ettt ess s sessessns | iesiessissessesssssessenes 1,250,000 | .oooveeiererereieieinns 1,250,000
33, SUIMIUS NMOLES.....ooeereririicie ettt s et s s8££ttt s et b st en s s ssnssentnssns | seessssessessnessessastnssnssantnsnssentanes | eesestesssssestens et s en st n st nene
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovevevireiieie ettt ssb sttt s s s saess st st es st sesssssesansnns | eetestessessssnsesssssssnssssessnssstensessns | sressessssssssesessssses et e sessesseseesensns
35, UNaSSIGNEd fUNAS (SUMPIUS).......c..cvuivireieiiieiiteie ettt st b s bbbt b s st ensssaessnsnaes | svtesissessesaesanes 12,127,707,769 | ....covevevrernene 11,518,105,567
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0)- ettt ettt bttt snes | seeetsest et st nt st nsentenes | eesestene ettt et
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0.ttt st es et sses s snsnnees | srenisnsesesistensesessnsenssssssnssnsensens | sresesntessesintenssnsens et sntesesanrnes
37.  Surplus as regards policyholders (LiNes 29 0 35, 1858 36)........ccucveuirireiieieieieseie et sssssbesaenes | assessssssssssesanes 12,128,957,769 | ....coocvvvnnes 11,519,355,567
38.  Totals (Page 2, LINE 28, COl. 3).......ccuuureriieierriirereiineeinieesiiiseessisesesseessis st sessss s sesssssessssssesssssssssssssessssesssssnsssssnnnes | coseeresssssesonees 17,999,409,746 | .......vcvvvvvnne 16,764,262,160
2501. Miscellaneous aCCOUNES PAYADIE............cevevcveieeie ettt naas 54,806,171 54,818,572
2502. SSAP 92 defined benefit plan contra lIADIlity...........c..c.ceveiireieiieeece ettt st es st ssessenns | soessessesissenteses e rnes (3,862,000)| ..ovvvvverererrrernnns (3,862,000)
2503, et
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 GDOVE).........civeieeiiiiiiiesieieisitesss et sssssessessess s ensesssssesssssessssssssssessnsas
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from OVEMIOW PAGE........ccoeueviieeiecteeesce ettt sesas s ssesssees | ctesssssssssse s ssse s s sesses s saees L0 U 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 GD0OVE).......ouiuiieiieiriitiitesieisiisisssiessesesses et sssesessssensssessssssessnsesnsssessesssssssenses | cressesesssnssssesssssssassesesnsessasanes 0 | 0
3201, GUATANEY FUNAS.....ovecveceieieictscte ettt s a bbbt bbb st et b s bt s s e sse st ess et et st es s senbansnnsasanns | sresistessessesnssssesseses 1,250,000 | ..oooveerererereieieans 1,250,000
3202, oo E R8RSR RSt | HEseeeE et s e Rttt nt | eesEaes s et
3203, RS R i | cent iR [ eert s
3298. Summary of remaining write-ins for Ling 32 from OVEMIOW PAGE..........rurrrerririrnrinrieiiecsssiseessssesessssssssssessessssssesssssssssesssssessss | sessssessssssssmssessssssssesssssnssessn L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @DOVE)......ccuruerrrerrrerisresssressressssesssssssssnssssesssessssssssssssssssssssssssssssssssssssnssss | sessssssssssssssssssssssssass 1,250,000 [ oo 1,250,000
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Statement for June 30, 2017 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............... (WIteN §.....1,482,387,468)........ccovverereecrieesees s sessssss st sssesssssssss s s ssssssssnsssnns | svsnssenns 1,454,769,024 | ........... 1,294,613,053 | ........... 2,655,386,014
1.2 Assumed......... (written $ ..675,855,078 | .. ...673,528,730 | . .1,357,917,210
1.3 Ceded............. (written §.....632,770,103)........ccureeicieieie sttt |_ssressessiens 590,664,693 | ............. 589,894,877 | ........... 1,194,199,074
14 Netoiinne (WHHEN §.....1,636,114,237) ..ot s st ssssssesssssssssnssssnsssens | svssnssenns 1,539,959,409 | ........... 1,378,246,906 | ........... 2,819,104,150
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,035,490,464):
2. DIMBCL. ...ttt sttt st en s entnnans | ersentensnnes 602,461,473 | ............ 654,883,908 | ........... 1,298,749,074
2.2 Assumed. . ..579,553,282 ...336,096,790 | . 500,935,822
2 T 07T T OO RRRRRTOPRRRRRPRRR (SOPRTOTPPOON 138,513,215 | covovirinne 148,289,192 | ..oovvvnees 363,041,270
A NBL. ...t SRR R ARt n s n st ents | suentnians 1,043,501,540 | .............. 842,691,506 | ........... 1,436,643,626
3. Loss adjustment expenses incurred.. ...39,640,167 |..ovvrernn 56,948,983 |.....ccccuunn 99,351,892
4. Other underwriting expenses incurred............... ..454,489,961 405,729,023 812,187,376
5. Aggregate write-ins for Underwriting dBAUCHONS............c.evevcveeeieeese ettt es st sssss s ssssnsenes | snsessesissssesessesssssssesaes {1 PO 0
6. Total underwriting deductions (Lines 2 through 5). ..1,537,631,668 .1,305,369,512
7. Netincome Of PrOtECEA CEIIS...........cvevevieeie ettt es s as s st s s besse s sasssnsans | erssssssessessssesssssnssnssssessnss | erissessessessssnssssessesnsansens | o
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....cvueveerurreeierireieissineieissississssesssssessessssssssssssssssessssssssnss | sesessessessnssees 2,327,741 | oo 72,877,394
INVESTMENT INCOME
9. Net investment iNCOME BAMEA............ovuiueirerrrieieeste ettt s s nes 112,724,360 114,512,264 | ....oooc.e. 242,762,854
10. Net realized capital gains (losses) less capital gains tax of $.....72,644,000.. . 134,910,276 |................. 72,422,322 135,637,059
11. Net investment gain (I0SS) (LINES 9 + 10).......c.iriiiiereiiereieiiereetes ettt sttt s st s b nens 247,634,636 186,934,586 378,399,913
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §......... 0 amount charged off $.....40,385)
13. Finance and service charges not included in premiums.... .
14. Aggregate write-ins for MISCEIANEOUS INCOME.........ciuiveireictiiieie ettt bbb s s ssnsens | ssssessessssensesnsas 121,996 | ..o (5,299,017)] ..couun. (13,268,344)
15. Total other income (LINES 12 thrOUGN 14).......ouiiiieeiecesee ettt s | sebsssssssssesssssnes 81611 ] oo (5,412,570)] ............... (13,702,223)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11 # 15).. ...ttt b bt s s sbensssaens | sressessensans 250,043,988 | .............. 254,399,410 | ......o.c.e. 835,618,946
17. Dividends 10 POIICYNOIAETS...........cvueieiiieieiciesiieie ettt sttt s bbbt s st s s s s ssnsessessnsentenses | sessssessesssssnsessessnsensesans | sesissessessesnssnsensensessnsenss | crsmsossessnssnsessessnssnsessasanes
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......c.cceieiieririeieiesicie st sssss s ssessssssssessssssssssssans | evsesssssnes 250,043,988 254,399,410 835,618,946
19. Federal and foreign income taxes incurred........ ...31,031,059 | .o 56,080,349 234,056,971
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)........cccoruiieineieieeeeseieseese st stesse e sses s ssesssssssessnssens | soevesseesenns 219,012,929 198,319,061 601,561,975
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PrIOr YEAI..........c.ccueiveucieiireieieeseie et sssssssessesssssaens | eveesens 11,519,355,567 | ......... 10,546,654,001 | ......... 10,546,654,001
22. Netincome (from Line 20) ..219,012,929 ...198,319,061 601,561,975
23. Net transfers (t0) from Protected Cell ACCOUNES............cccueiiveieieesce et bs s ssessssssssas | srssssesssssesssssessesssssessenss | eesissssssissesssssessssssessessns | sesssssisssessssssssssssssesssenes
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....131,265,000.........ccc.cccoeerrmmrrrrrerienns | corvrrreeeinns 388,390,259 |....cccoevvnee. 81,101,083 | ............. 373,743,063
25. Change in net unrealized foreign exchange capital gain (loss) 6,245,016 |... ..31,456,236 |. ...10,442,523
26. Change in net deferred INCOME tX........c.cvviiieiicieiieecieies ettt es s stenaas | ersessssssssaenes (5,744,966)| .....ccocvvne. (11,197,315)| ..o 22,139,000
27. Change in NONAAMILEA ASSELS..........cc.eiuiicieiscee ettt et ss st saesans | ebsesssssassaenes (8,647.271)| weevvererrnen. (9,242,383)| ...ocvrrrnnee 72,604,957
28. Change in ProVision fOr FEINSUIANCE. .........c.eeuueiieeie st ssess st bbbt b s ssess s ssesssnssessens | ebsesssssssssessessssssessessssanes (0)] . ..(11,492,499)
29. Change iN SUIPIUS NOES........cvuivriiciierieeic sttt bbb s bbb bbbt s s ssesssssessestns | stesssesssssessssssestesssnssessenss | nessesssssssssessessessessessansans | stessssssssessssssessessesssesenes
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in aCCOUNtING PHINCIPIES.........c.cvuucveiiiieiieiscis sttt sssssssssssnns | essessiesiesssssssssessssssssessens | resessessssssssesssssessessssses | ersssissesssssessssssesssssessens
32. Capital changes:
321 PaI IN.eitiiei et R bbbttt saentnns | esbsbsessestentnssestensnssentes | sriestessessesiessentssestentnes | sestessesest et
32.2 Transferred from SUrPIUS (STOCK DIVIAENG)........c.cvvivcieiiciiieieiesse ettt ssss e sssssesseses | sresssssiessesssssssssessssssssesss | eevessssssssisssssesssssessessns | sessssssssessssssessessssssssenes
32.3 TranSfEImed t0 SUMPIUS.......ccucueiieiiciciests ettt ettt s bbbt st es s ssess s ssessnss | sresssssessessssssssesssnssssnnss | nesessssssssssessessisssessensns | stesssssessessssssessesssssasssenes
33. Surplus adjustments:
331 PaIH MMttt Rttt n b ntentnns | estesbiessestentessestensnssentes | arrestessensessessantesestentnns | sestesses st
33.2 Transferred to capital (STOCK DIVIENA)..........coevuiveiirieieieseee ettt sessessssssssses | sssessisssssssssssssessasssssessens | eessessesssessssessssssssesssssss | srsesssssesssssssssssesssssessens
33.3 Transferred from capital
34. Net remittances from or (10) HOME OffiCE.........cceiuriiieiiiciseeie ettt sttt sstesssssens | esssssiessesssssssssessssssssssens | resessesssssisssesssssessessssses | srsssssssssssssssssssessessessens
35, DiVIENdS 10 SIOCKNOIAETS. ...ttt sttt s et s ssessnns | nebssessesssssnsansesssssntensesns | sessessessssessnsssessesessnsnnses | essessessessnsessessnsnnsessesnsns
36. Change in treasury stock .
37. Aggregate write-ins for gains and 10SSES iN SUMPIUS...........crvveveerereireie st ses s ses s ssessssssse s sessessssessesseses | ssesssessssanees 10,346,235 |.....ccoonnue. 11,955,362 | ... (96,297,453)
38. Change in surplus as regards policyholders (Lines 22 through 37).........c.ceeveiereinrieiesssiseesesisesesssssssesesssssesenes | ssssssesssnses 609,602,202 | .............. 302,392,044 | .............. 972,701,566
39. Surplus as regards policyholders, as of statement date (Lines 21 pIuS 38)........cuevurerererrernineireesnsiesssissesessesesss | cevsenens 12,128,957,769 | ......... 10,849,046,045 | ......... 11,519,355,567
050, ettt bR RS R SRR AR ARt
0502. ..
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page.
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)
1401. Miscellaneous (expense) iNCOME..........c.evevveerreevnnns
1402. Balances recovered (Charged Off)..........cccueieiiciceie ettt st neen
1403. Gain (I0SS) ON fOrBIGN BXCHANGE. ......cvvvivecvcrrieie ettt ss st s et et b st assenas
1498. Summary of remaining write-ins for Line 14 from overflow page... .
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiNE 14 @D0VE)......cuiiuiiiiriieiieieriesssessessesssssesesssssessensssssessessensssssessassssssesss | sesesessonsnssssens 121,996 | oo, [CVERKINA) I 13,268,344)
3701. SSAP 102 and SSAP 92 amortization / actuarial gains (I0SSES) ........cceverevirresiereseeeiesiesestes s ses s sesssssessessssess | cevesnssssnnens 10,346,235 |...ccovvevrneee 11,955,362 | ..coovvveeee (96,297,453)
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........ccceveveveieeieiee et sessssaenes | evresessssssssssesssssseseenes (0 U (01 R 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE).......oruiuireriiriirasssssessssssssessesssssssssesssssssssesssnssnssessenssssssssens | srsnsesssssnens 10,346,235 | ...ooovvnine 11,955,362 | ..o (96,297 ,453)
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Statement for June 30, 2017 of the FACTORY MUTUAL INSURANCE COMPANY
CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE. ..........cvuveiveeicieceie ettt ettt ssesessnaas | eveessesans 1,263,793,681 | ............ 1,271,962,863 | ............ 2,773,975,923
2. NEtINVESIMENE INCOME. ... vt ...130,959,007 | ............... 145,563,865 | ............... 304,845,020
3. MiISCEIIANEOUS INCOME. ....cvuereieererirereeseseesssesee st se e ssees st ettt s st s s st en s s st st bsessensnssessensnes | sssssessasssssssssassas 81,611 (5,412,570) ...(13,702,223)
4. Total (Lines 1 through 3) 1,394,834,299 | ............ 1,412,114,158 | ............ 3,065,118,720
5. Benefit and 10SS related PAYMENLS...........ccovuieeieiiiiiiee ettt sae s benaenas | sesassissenaa 684,700,124 | ............... 511,817,399 | ............ 1,554,933,394
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.cccvivcreiriieiieiiiierens | et seesssinies | cresssissesssssessssesesssssessess | seeesesssssessssesessssesssssesens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........corrurerienrerrinineiree et | veeseesnseees 564,343,709 | ....cccovvnn 493,486,753 | .....ocovenn.. 842,990,838
8. Dividends Paid t0 POCYNOIAETS........c.cccviiiecieiicisiee ettt bbbt be bbb s s ssaebens | bessesesssssesassstesessssesasntes | sbesssssessssstessssesesssssesinss | sesesessssetesssesessssesesansesens
9.  Federal and foreign income taxes paid (recovered) net of $.....168,475 tax on capital gains (I0SSES)..........covvveveeerrnrs | worrrrrreans 214,770,456 | ............... 144,948,828 | ............... 242,318,481
10.  Total (Lines 5 through 9) .1,463,814,289 1,150,252,980 ..2,640,242,713
11, Net cash from operations (Lin€ 4 MINUS LINE 10).........ccerururerrrerrereineereeeieeseneiseesssesssseesssssssessesssssessessssssessessssssessenes | sesessessssens (68,979,990) | ....oovervnne 261,861,178 | ..oooevervnne 424,876,007
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONMAS ...ttt bbbt | seienbinenes 1,221,933,591 | ..o 1,051,616,648 | ............ 2,081,231,307
1202 SHOCKS. ..ottt | Siestnetenes 570,681,470 | ....cccvvvnee 513,579,354 | ..covvrrnnne 903,838,046
12.3 Mortgage loans.
124 Real estate
12.5  Other INVESIE @SSELS.........uvuuiruciiiiiicri ittt snbis | esisesisseisa 62,536,603 | .....cccovennnes 34,006,371 | ..coovrvnnen 169,931,052
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS............c.covrrurinireiinrneneensieens | e (36,982) | .oovvreeeireirienns 27,877)| v 212,793
12.7  MISCEIIANEOUS PrOCEEAS.........c..cecvvecriieicieieicte ettt bbb bbbt b s s s bensebenanns | ssbesssseressnnens 9,371,130 | oo 27,334,305 | cocovvrnnnes 13,068,442
12.8 Total investment proceeds (LINES 12.110 12.7) ...ttt snssnas | evseseesans 1,864,485,812 | ............ 1,626,508,801 | ............ 3,168,281,640
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... .1,308,643,468 1,196,338,931 | ..... ..2,430,510,470
1312 SHOCKS. ..ttt | etieni e 84,017,542 | ..covvvvnnen. 530,082,797 | ...cccouue. 1,035,610,675
13,3 MOMGAGE I0BNS.......couivieiiciitsiie ettt b bbbttt b st b st s s s b st s s ssens | stsstessessesssessessessnsassessnss | stesessssessessssasssssessessntants | esbessessesnsansesses et entes e sas
134 REAIESIAE. ... et | SesienR sttt es | Hresent et | Sete et
13.5  Other INVESIEA @SSELS........uuiuueieiiii ittt bbbttt | neiesisenias 34,603,770 | ..o 82,722,354 | ............... 263,686,761
13.6  MiSCEllaNEOUS APPIICALIONS. ........civeiircreiiicieiiscieise ettt s bbb s b sssesessese b ssstesensnnes | sesissessssesenan 28,326,456 | ................ 48793914 | ...cccvevv 910,360
13.7 Total investments acquired (LINES 13.1 10 13.6)........c.euiurirereiiiiieie et sssessenes | svissaesns 1,455,591,236 | ............ 1,857,937,996 | ............ 3,730,718,266
14.  Netincrease or (decrease) in contract loans and premium notes... e |
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPIAI NOES.......euivieiicicteiieiietete ettt bbbt s st sse s bnses | crssbessessssssessessnssnsassessess | stessesssessessesssssssessessnsanss | sestessessesssssssessessnssnsessesas
16.2 Capital and paid in SUPIUS, 1SS trEASUIY STOCK..........cvurvreriririieririeis st sssssee st ss s ssessansss | sessessssssessessasssnssessasssnssns | ressessessssssessessssssessassansss | stessssssessasssssessasssnssessnnes
163 BOITOWED FUNGS. ... ettt s s bbb | Hebbesb et e bt eeb et s bt b e bsebans | Hietsestaetnessessets e b et senb et | Sbebsessestass e bses s st sessnes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders ween [ e
16.6  Other cash Provided (APPHEA)..........rverererererrreeereireeesees e eeesessssee e sssess st ese e ssessesssssessessssessessssssessessns | sesssssssssssens 39,963,488 | ....ccocovenne. (66,941,210) | ..ovoverrinenns 72,181,434
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccovvvrnnene. 39,963,488 | .....cccoovne (66,941,210) | .ooovvoverrnes 72,181,434
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 LiN€ 17).....c.covovevrvernrns | corvernrennenns 379,878,074 | ............... (36,509,227) | .oovvvnrerenne (65,379,185)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YBAI ..ottt sttt b st ssenaesntas | eveesessinans 718,368,255 | ............... 783,747,440 | ............... 783,747,440
19.2 End of period (LINe 18 PIUS LINE 19.1).....cuuiieieeieiieirseiieiieeiseeiesissise ettt sttt sssssssssss st snssnsas | sesesssneens 1,098,246,329 | ......ccccoone. 747,238,213 | oo 718,368,255
|Note: Supplemental disclosures of cash flow information for non-cash transactions: ‘ | | |
20,0007 ettt ket et R R f R E R RS SRR E et s ket es s st st st ens | anstenstensteent st sent st enttens | srenstenstenstenstenstenntnntnntes | enssensisnssensens sttt
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Statement for June 30, 2017 of the FACTORY M UTUAL IN S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 1 - SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN

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.

| SSAP# | FISPage | F/SLine# | CurentPeriod | 2016

NET INCOME
(1) FACTORY MUTUAL INSURANCE COMPANY state basis

(Page 4, Line 20, Columns 1 & 2) XXX XXX XXX $  219,012,929§ 601,561,975
(2) State Prescribed Practice that is an increase/(decrease) from NAIC

SAP
(3) State Permitted Practice that is an increase/(decrease) from NAIC

SAP
(4) NAICSAP (1-2-3=4) XXX XXX XXX $  219,012,929]§ 601,561,975
SURPLUS
(5) FACTORY MUTUAL INSURANCE COMPANY state basis

(Page 3, line 37, Columns 1 & 2) XXX XXX XXX $ 12,128,957,769|$ 11,519,355,567
(6) State Prescribed Practice that is an increase/(decrease) from NAIC

SAP
(7) State Permitted Practice that is an increase/(decrease) from NAIC

SAP
(8) NAICSAP (5-6-7=8) XXX XXX XXX $ 12,128,957,769|$ 11,519,355,567

Use of Estimates

Accounting Policy

1-5. No significant changes

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 changes

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

Based on its evaluation of relevant conditions and events, management has concluded that the Company will continue as a going concern.

NOTE 2 - ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

No significant changes

NOTE 3 - BUSINESS COMBINATIONS AND GOODWILL

No significant changes

NOTE 4 - DISCONTINUED OPERATIONS

No significant changes

NOTE 5 - INVESTMENTS

A

Mortgage Loans
No significant changes
Debt Restructuring

No significant changes
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Statement for June 30, 2017 of the FACTORY MUTUAL INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

NOTE 5 - INVESTMENTS (continued from preceding page)
C. Reverse Mortgages
No significant changes
D. Loan-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)

(1) Description of Sources Used to Determine Prepayment Assumptions

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

(2) Other-Than-Temporary-Impairment (OTTI) Loss Recognized in the Aggregate - Not applicable
(3) OTTI by CUSIP - Not applicable
(4) Allimpaired 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 $ 250,534
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ -
2. 12 Months or Longer $ 15,743,455

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

(1) Policies Requiring Collateral
No significant changes

(2) Collateral Pledged
No significant changes

(3) Collateral Received

a. Aggregate Amount of Cash Collateral Received

No significant changes

|b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged |$ 76,954,706 |

(required NAIC disclosure regardless of whether there is any significant change)
(4) Collateral Administered by an Affiliated Agent
No significant changes
(5) Collateral Reinvestment
No significant changes
(6) Collateral Not Permitted to Sell or Replege
No significant changes
(7) Collateral Transactions Beyond One Year
No significant changes

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

No significant changes
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Statement for June 30, 2017 of the FACTORY M UTUAL IN S 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 changes

H. Restricted Assets

No significant changes

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

L. 5% Securities - 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 changes

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

NOTE 12 — RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS

A. Defined Benefit Plan

(1)-@)

No significant changes

(4) Components of net Special or  Contractual
periodic benefit cost Pension  Benefits Postretirement ~ Benefits Benefits per  SSAP No. 11
Current Period Prior Year Current Period Prior Year Current Period Prior Year
a.  Service cost $ 30,880,780 |$ 25,098,988 |$ 899,670 |$ 919,220
Interest cost 48,990,885 47,688,941 4,077,284 4,362,329
Expected return on
plan assets (80,944,096) (81,698,370) (4,510,590) (4,191,464)
d.  Transition asset or
obligation (58,235) (57,000) -
e.  Gains and losses 19,876,704 20,982,594 1,913,157 2,422 847
f. Prior service cost or
credit 69,072 69,072 1,058,825 834,825
g. Gainorloss
recognized due to a
settlement
curtailment - - -
h.  Total net periodic
benefit cost $ 18,815,110 |$ 12,084,225 |$ 3,438,346 |$ 4,347,757 -

(required NAIC disclosure regardless of whether there is any significant change)
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Statement for June 30, 2017 of the FACTORY M UTUAL IN S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

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

(5)-(21)
No significant changes
B. Description of Investment Policies
No significant changes
C. Fair Value of Plan Assets
No significant changes
D. Rate of Return Assumptions
No significant changes
E. Defined Contribution Plans
No significant changes
F. Multiemployer Plans
No significant changes
G. Consolidated/Holding Company Plans
No significant changes
H. Postemployment Benefits and Compensated Absences
No significant changes
Impact of Medicare Modernization Act on Postretirement Benefits

No significant changes

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 changes
(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
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Statement for June 30, 2017 of the FACTORY M UTUAL IN S 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)

(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

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

NOTE 18 — GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE PORTION OF PARTIALLY INSURED PLANS
No significant changes

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

No significant changes

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

A. Inputs Used for Invested Assets Measured at Fair Value

(1) Fair Value Measurements at Reporting Date

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

Assets at Fair Value Level 1 Level 2 Level 3 Total
Bonds $ - 1% 45,824,309($ - 1% 45,824,309
Common Stocks - Industrial and Miscellaneous $ 5,253,652,777|% -1$ -1$  5,253,652,777
Common Stocks - Mutual Funds $ 806,919,423 (% 98,870,615|$ -1$ 905,790,038
Short Term Investments $ 707,263,956|% - 1% -3 707,263,956
Total $ 6,767,836,156|$ 144,694,924 |$ -1$  6,912,531,080

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
The Company has no assets measured at fair value in the Level 3 category.

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

(4) Inputs and Techniques Used for Fair Value

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

These two types of inputs create the following fair value hierarchy:
Level 1 Quoted prices for identical instruments in active markets
Level 2 Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets
that are not active; and model-derived valuations whose inputs are observable or whose significant value drivers are
observable
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.
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Statement for June 30, 2017 of the FACTORY M UTUAL IN S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

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

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
C. Fair Values for All Financial Instruments by Level
Not Practicable
Aggregate Fair (Carrying
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value)
Bonds $ 4,398,248,826| §  4,307,451,563| $ -1 $§  4,307,451,563
Common Stocks $ 6,159,442,815| §  6,159,442815| $§  6,060,572,200| $ 98,870,615
Cash, Cash equivalents and
Short-Term Investments $ 1,098,246,329| §  1,098,246,329| §  1,098,246,329| $
Securities Lending
Reinvested Collateral Assets |$ 76,954,706| $ 76,954,706| $ 76,954,706 $ -
Total §  11732,892,676| § 11,642,095413| §  7,235773,235| §  4,406,322,178
D. Not Practicable to Estimate Fair Value - Not applicable

NOTE 21 - OTHER ITEMS

No significant changes

NOTE 22 - EVENTS SUBSEQUENT
No significant changes

NOTE 23 - REINSURANCE

No significant changes

NOTE 24 - RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

A-E. No significant changes

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
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Statement for June 30, 2017 of the FACTORY M UTUAL IN S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 33 - ASBESTOS/ENVIRONMENTAL RESERVES
No significant changes
NOTE 34 — SUBSCRIBER SAVINGS ACCOUNTS
No significant changes
NOTE 35 - MULTIPLE PERIL CROP INSURANCE
No significant changes
NOTE 36 — FINANCIAL GUARANTY INSURANCE
A Financial Guarantee Insurance Contracts
No significant changes
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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10.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

as required by the Model Act?

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

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

reporting entity?

If yes, date of change:

Yes|[ ]
Yes |

Yes|[ ]

No[X]
] No[]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

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

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

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

result of the merger or consolidation.

Yes[X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

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

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.

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).

By what department or departments?
Rhode Island Division of Insurance

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

with Departments?

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period?

If yes, give full information:

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

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

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

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[X

2/31/2017

1 NATL]

1

2/31/2012

01/10/2014

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

NIA[X]
NIA[X]

No[X]

No[X]

No[X]

1

2

Affiliate Name Location (City, State)

FRB

0CC

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards?

Compliance with applicable governmental laws, rules and regulations;
The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

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

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

FINANCIAL

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

Qo7

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

a) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
)

Yes [ X

Yes|[ ]

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

No[X]



Statement for June 30, 2017 of the FACTORY MUTUAL INSURANCE COMPANY
GENERAL INTERROGATORIES

10.2

11.1

1.2

15.1
15.2

16.1
16.2
16.3

PART 1 - COMMON INTERROGATORIES

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

INVESTMENT

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

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

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:
Amount of real estate and mortgages held in short-term investments:
Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

Yes[ ] No[X]

1,078,632,193

0

Yes[X] Nol[ ]

2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 2,885,607,991 3,052,719,085
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 1,058,205,255 1,078,632,193
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 3,943,813,246 $ 4,131,351,278
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: $ 76,954,706
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 76,954,706
Total payable for securities lending reported on the liability page: $ 76,954,706
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address

JP Morgan Worldwide Securities Services 383 Madison Ave. New York, NY

RBC Investor Services 200 Bay St. Toronto, Ontario CANADA
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].

1
Name of Firm or Individual

2
Affiliation

Alliance Bernstein L.P.

U

Standish Mellon Asset Management

GCM Grosvenor LLC

Morgan Stanley & Co. LLC

Goldman Sachs Asset Management, L.P.

Blackrock Financial Management Inc

BMO Asset Management Inc

Pacific Investment Management Company LLC

c|Cc|c|c|c|c|c

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Management
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
108477 Alliance Bernstein L.P. 0JK55UGWSWNF3X7KLQ85 SEC DS
113972 Standish Mellon Asset Management ME7YUCK4NF1W8VM8SP25 SEC DS
169155 GCM Grosvenor LLC 549300PT67J6DFJJCA91 SEC DS
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PART 1 - COMMON INTERROGATORIES

1 2 3 4 5
Investment
Central Registration Management
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
8209 Morgan Stanley & Co. LLC B6N8SCO6AK49FON7K1X52 SEC DS
107738 Goldman Sachs Asset Management, L.P. | CF5M58QA35CFPUX70H17 SEC DS
107105 Blackrock Financial Management Inc 549300LVXY1VJKE13M84 SEC DS
BMO Asset Management Inc KT1X5Y238S91WOTNKJ87 0SC NO
104559 Pacific Investment Management 549300KGPYQZXGMYYN38 SEC DS
Company LLC
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes [X]

18.2 If no, list exceptions:
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3.1
3.2

4.1

42

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 11
Maximu
m 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

Total XXX XXX 0 0 0 0 0
Operating Percentages:

5.1 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
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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FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

Statement for June 30, 2017 of the

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
16573........... 47-2606709.......... REISUIE VEIMONL, INC....voivieictt ettt bbbttt bt nans USA......... Unauthorized
All Other Insurers
AA-5760058......... MMG Insurance Singapore Pld Ltd Unauthorized....
. |AA-5760061......... Nemre Insusrance PTE. LTD Unauthorized....| ..
AA-1120097......... Neon Underwritting Limited Authorized........
..................... AA-1370037......... [RECHCEIRE Bi....oooiiiii it Unauthorized.... | oo [ v
..................... AA-5760059......... | Sire INSUrANCE P, LTD.......ovuriierirrieiierissiseecessisesssesse st s eesesssssses st ensssssessessssssessessanes Unauthorized.... | oo v
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Statement for June 30, 2017 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 Currer21t Year Prior3 Year Curreﬁt Year Prior Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.......cccoeerrrenrrrinienns AL ... IS [T 18,733,814 | oo 22,772,396 | coovvverveenenn 4,691,712 | oo 325,988 | .o 7,308,385 | oo 2,118,427
2. Alaska......coiiniien, AK]....... Lecoo [ e 2,181,662 | .ooovvrrrrrriins (83,274) | e 2,538,133 | v 400,000 | ..oooverrrrininne 698,039 | ..o 2,379,289
3. ANZONA...iceee AZ|... IS [T 21,251,561 | coovverrenes 19,128,955 | ..ovvvvrveneen. 20,397,382 | .oovvverene 16,465,670 | ..oovevereeinnn 8,927,137 | v 9,853,776
4. Arkansas........nniinnnnn. AR |...... Lecoo | e 7,606,395 | ..oovvrrinnene 8,188,324 | ..oovvrrinnnd 6,884,446 | ...cooovvurninne 4,028,852 | ..coovvrirrirns 4,025,092 | ..oovoviiniinn 8,638,081
5. California.......cocvrerrerrenrerreees CA|... Lo | v 201,031,040 | ............... 202,863,601 | .o 29,557,295 | ...oovvverinn 14,634,265 | ...oovvvrenns 40,562,898 | ...covvvrennes 41,146,112
6. Colorado.......ccccoveermrrrneirneesCO [ ol | v 7214790 | oo, 11,069,575 | ...oovvreneen. 11,747,415 | oo 4,800,705 | ..ooovrrrcnnnes 52,463,083 | .....cccoonvnene. 12,361,614
7. Connecticut.......cooverreerreennen CT | ceeelni | e 717271 | e 9,552,700 | .eovorrrererririenns 830,217 | oo 1,269,108 | .oooovvrrerrenens 9,832,855 | ..o 4,561,298
8. Delaware.......ccoeevmevmerneenc DE oLt | i 726,985 | ..oooeirircrine 892,226 | ..o 947,338 | oo 96,024 | .oooiiins 90,338 | oo 13,597
9. District of Columbia...............DC | cccoo.love | v 3,721,709 | o 3,807,416 | oo 780,551 | coveeierireinns 1,050,720 | .coovrrrrerrenens 6,192,457 | oo 7,063,472
10. Florida............... ...72,003,991 | ... ..74,376,762 22,945,514 ...4,769,255 ...68,712,720 20,619,690
11.  Georgia 40,957,186 | .oovverrereenes 43,093,111 | oo 6,892,623 14,016,169 57,204,715 27,968,605
12, Hawaii......oocvnerenrnnrnnnencend H il | 3,906,672 | .oovrvrrinene 5,838,504 | ..o 15,000 | .coovvvecrerienne (80,094) | ..o 77,852 | v 131,687
13, 1daho...cceceeeeeeeecieced D L | 4,452,727 | oo 4,334,819 | ooreeereecreinriieines | eeereeeneieeiee s ntnens | oeeeeesnnine 1,076,369 | .coovvrrernnes 1,565,860
14, NOIS....cvoeverneeneerneenernenenned L el | s 40,755,625 | ..oovvvrerinnn 41,243,048 | ..o 8,361,870 | ..ovverrrrcrnnes 5,716,734 | ..oovvvrin. 16,719,105 | ..oovvvrrrnes 38,367,609
15, Indiana.......cocovvneerrermeneneeend N |l | e 20,236,178 | cooverene 21,616,368 | ...ooeovvnne 7,901,846 | ..coovvvvrann 1,081,599 | ..oovvrien. 6,991,845 | .o 6,624,081
16, 1OWa..coceeecneceenerneeennd A Ll [, 15,895,149 | ..ccoovvivnnen. 15,862,989 | ...ocvorvviriinnee 2,391,953 | oo 1,155,129 | oo 9,875,565 | ..ooevvrcrirenne 2,064,967
17, Kansas.....cocoemeeonmrcnncnne KS |l | 9,732,287 10,841,014 | oo 4,110,081 | oo 124,722 18,557,408 | ..covvorrine. 4,811,447
18.  Kentucky... ....32,243,236 37,441,080 5,835,370 | .... ...5,539,336 ...15,866,013 ....15,416,355
19, LOUISIANA. ....c.urverecererreeeeireenns 32,781,158 34,882,833 5,683,063 | ..coorerrrrerenns 4,940,901 47,639,806 20,490,110
20.  Maine......oocoverererenerirnninneee ME |l | v, 5,549,934 | ..o 6,455,259 | ..vvvoriviriiinnee 1,674,642 | ..o 725,166 | c.ovvvrrrririnene 245440 | ..o 245,350
21, Maryland........ccocoveunrinineinnnnne 11,329,962 | ..ocovvvrrrnen. 11,126,792 | ..o 18,196,990 | ..covvvvrrrennne 9,565,122 | c.ovvrrerinns 45,690,432 | covvrreninne. 25,171,194
22.  Massachusetts............coveeenee MA|...... Levoo [ v 30,940,841 | oo 29,090,703 | ..coovvvvrinene 7,870,526 | ...covcvvnnne 15,794,754 | ..ovvvvrrn. 22,632,457 | ..o, 22,827,195
23. Michigan........c.cccoeeneinninniinnnes MI....... Levoo [ o 19,535,746 | ...cooovvvnnee. 18,783,397 | oo 8,850,871 | .ovveerieeianes 3,538,425 | oo 11,626,044 | ....cooeevneee. 17,290,294
24, MinNesota........coocveeneereenns MN|....... Lecoo [ o 20,792,746 | .coovvvrernne 20,187,989 | .coovcvvrrrnene 1,488,242 | ....ovvvvrenn. 2,726,971 | e 8,409,207 | ..ovvvrirrnen 13,196,114
25.  Mississippi 15,802,533 | .oovvoerien. 14,394,879 | oo 42,106 | oo 3,422,512 | oo, 354,012 | oo 6,216,491
26.  Missouri ..14,052,317 | ... ..16,508,045 .9,391,810 .15,390,797 ..13,594,136 | .... 62,147,959
27. Montana.......ccocoeevermemmecnmee MT | Lo | e 3,057,005 | ..ooovrvrnnne 4,486,277 1,093,600 | ..coovrerrirrinnnee 540,024 12,086,158 | ...oovvvnrecienene 108,656
28. Nebraska........cccoeeenerrmerrnneeelNE | il | v, 5,386,754 | ..oovvvvirrnene 6,140,299 | ..cocovvviriiinnee 7,383,798 | oo 2,000,000 | oooevrnrrrnenen 4,993,509 | ..covvrerene. 16,875,913
29. Nevada.....cooomeimeinrinnis 14,172,071 | oo 14,800,530 | ..oovveriereenne 4644736 | ..o 818,148 | ..coverees 3,407,573 | oo 768,568
30.  New Hampshire........coconeer. NH| oL | v, 3,372,432 | oo 3,316,329 | oo 147671 | e 627,352 | ..o 4,223,375 | oo 209,836
31, New Jersey.....comnienreenennn. 20,057,450 | ..coovvirrienne 23,338,500 | .ooorvvienene 2,850,917 | oo 2,461,301 | .o 63,450,315 | ..coovrirene. 28,832,371
32, New Mexico........coerrmrrecrneed NM oo L | e 1,765,622 | ...ovovvrrenen. 3,457,654 | ..coovvvrernes 3,307,106 | ..ovvrerrerernnnns 4,596,783 | ..oovvrrrernn 8,060,792 | .oovererriienns 1,241,061
33, New YOrK...ooooveienriersieeiiens 61,883,188 | ...ovvvrrienne 50,894,070 13,076,226 | ...ccoovvveneen. 36,419,528 | ............... 301,669,162 | .....coouc.ce. 223,537,046
34.  North Carolina... 41,873,927 | ... .42,918,859 10,820,929 ...2,815,068 ...51,082,315 ..3,807,195
35.  North Dakota.........cccooveneeecce ND | oL | e, 8,918,148 | ..covreeeen. 7,869,063 | ...oovvenienenns (174,823) 4,606,774 31,686,140 | ...covoeirieeens
36, ONi0...coveererereireiersrieienins 36,455,122 | ...ovvrvienne 30,936,705 | ..oovvrrrnenee 25,589,247 | ....coovveenn 18,153,911 | oo 59,956,248 | ......ccccovvenn. 94,474,567
37.  Oklahoma........cccoconeinminniinnes 12,996,748 | ..coovvvvenee. 12,300,198 | ..covvvcrenven. 66,176,903 | ....ccccovvvnen. 5,136,114 | .coovrrrns 43,271,352 | oo, 2,700,718
38, OregoN.....coovveeeeeneenrereernernnes 17,283,700 | .ovovrrrrrnen. 19,657,774 | oo, 67,354 | oo 715814 | v 1,122,459 | .o 1,239,947
39.  Pennsylvania........ccoeernrennee 43,978,841 | oo 48,650,206 | .......covvennn. 9,426,081 | ...coovvvennn. 21,566,005 | ....ccoconenes 31,338,038 | .....cccoooue. 105,571,188
40. Rhode Island..........cccocevvcrmeneec RI| ool | e 1,852,317 | v 2,036,387 | .ovvererirrieienns 942,069 | .ovovvrerirrinns 1,269,010 | ovvovvererrennns 2,008,509 | ..ovvererrirrrinninns 504,072
41.  South Carolina.........ccccoveeeneee 25,000,864 | ......cooveenee 23,665,709 | ...oovvvvrienene 7,802,080 | ...ccoovrennn. 10,492,313 | oo 21,862,947 | oo, 78,325,849
42, South Dakota.......ccccrevrrenrereceeSD | coeelens | v 3,708,600 | v.vveverrrnenne 3,887,834 | ..o | s 1,563,228 | ..o | e 1,026,431
43, TeNneSSEE.....ccccomwmrrmrinriens 27,713,862 | oo 27,349,080 | .ooovvvvriennene 3,266,059 | ..ovveriirinnes 3,075,020 | ......c.......... 12,288,235 | .coociinn 13,475,973
Y - T TX| e IO 118,797,866 | ..ceovenven. 131,108,753 | c.oovvrrene 65,887,554 | .....covoenn 66,950,018 | ...............164,385,500 | ............... 228,331,872
45. ....10,702,484 ....9,600,056 439541 | 260,280 ..1,238,789
48, Vermont.......c.coeoeeenrnecenenn VT |l | e 1,919,720 1,954,587 | ooooveeerrinne 50,106 1,279,622 | oo | e 104,642
47, Virginia.....oceeceeeeeneeeeneniineens VA|...... Lecoo [ o 19,171,282 | c.ovvvvvrn. 22,217,863 | oo 2,715,179 | oo 8,825,943 | ..o 7,519,081 | v 28,401,545
48.  Washington........ccccoevrurniennn. WA|....... IS [T 28,692,686 | ...ooevveeenes 30,240,209 | ...ovvovreenes 13,071,283 | oo 11,331,630 | oo 26,228,918 | ..ovrree 20,013,411
49.  West Virginia.........cocovevenen. WV |....... Licoo [ e 2,865,503 | ..ovvriiiinnee 2723274 | oo 1,960,328 | ... | e | st
50.  WisCONSIN......ovvrrererirrenennns Wi ....... Lo | e 20,434,996 | ..oovvrenes 18,776,066 | .....ocvvvvnenees 9,055,585 | ..oovvvvrrerinn 2,198,224 | .....ooevenn. 10,594,411 | oo 12,789,459
51, WYoming......cooceneeeneeenneeneiins WY ....... Lecoo | e 1,557,784 | oo 2,595,244 | ..o | s 500,082 | ..ocovvenrins 5,367,281 | .oovvvrirene. 5,704,425
52.  American Samoa..................... AS ... 1RO TR 253 | s LR OO OO
53, GUAM...ccovrvrrnrrnerneriennennenGU |l | s 103,626 | ... 2 139,932 [ | e |
54.  Puerto Rico 13,293,194 | oo 8,296,339 | ..evereeeerireieeneeneieiene | e 238,760
55.  US Virgin Islands..................... VI Lecoo | o 135,202 | oo 95,992 | ... | s 66,951 | ..eeocircererieeierienenins | e
56. Northern Mariana Islands......MP | ....... I T 12724 | oo, L2 A O ST DU OO OO
57.  Canada......conernirnennn. CAN |....... Lo [ o 136,496,832 | ....cccoonen. 125,817,706 | ..coovvverennee 75,630,152 | ..o 56,733,873 | oo 96,079,185 | ..coovvvnnee. 153,496,502
58. Aggregate Other Alien............ OT [ XXX | e 136,573,150 | .ovvrvvennene 120,727,988 | ..o 44,782,815 | oo 17,981,958 | oo 148,573,178 | oo 145,670,349
59, TotalS.....ooverreririeeneeenes (@)....55 | oo, 1,482,387,468 | ............ 1,484,277,462 | ............... 561,639,492 | ............... 414722564 | .......... 1,591,475,060 | ............ 1,547,542,382
DETAILS OF WRITE-INS
58001. AFG AFGHANISTAN ..93,940
58002. DZA ALGERIA ..25,880
58003. AGO ANGOLA 42,758
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ... XXX. | cccovrveinnee 136,410,572 | coovvvrneene 120,663,473 | ..ooovvvrnnne 44,782,815 | .o 17,981,958 | ..ovvvrirenee 148,573,178 | ...coovvvvnee. 145,631,232
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXX | e 136,573,150 | .oovvvvennens 120,727,988 | ..o 44,782,815 | oo 17,981,958 | oo 148,573,178 | oo 145,670,349

(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 (other than their state of domicile see DSLI); (D) - DSLI - Domestic Surplus Lines Insurer
(DSLI) - Reporting entities authorized to write Surplus Lines in the state of domicile; (N) - None of the above - Not allowed to write business in the state.
Insert the number of D and L responses except for Canada and Other Alien.

(@)

Q10




Statement for June 30, 2017 of the FACTORY MUTUAL |NSURANCE COMPANY

Organizational Chart
June 30, 2017

Policyholders

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

. Factory Mutual Insurance
coFrpL"::[?;';:ed FM Insurance FM Approvals LLC FMRE Holdings LLC TSB Loss Control Consultants, Inc. FMIC Holdings, Inc. FM G'°b:|'A‘:z (';’(')3’(‘)‘;‘:“5&- de C.v. Company
NAIC 00000 GBR Europe S.A. NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI Escritorio de Representagdo No
NAIC 00000 LUX Fed ID 05-0520189 Fed ID 27-1439297 Fed ID 58-2190659 Fed ID 05-6009005 AlIN ID AA-2730043 Brasil LTDA
AIIN ID AA-1120610
NAIC 00000 BRA
|
] ] ] | 1 | ]
FM Engineering FM Approvals FM Approvals Watch Hill Insurance Corporate FM Global Appalachian FM Global Affiliated FM Risk Engineering
International Limited Assessoria E Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Insurance
Limited NAIC gt;ooo Representacdo NAIC 00000 VT Inc. S.deR.L deCV. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR G 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
Vo) I
= | | | | ! I I
FM Engineering Two 95 95 95 95 Fg" Global FM do Brasil FM Engineering New
Egypt LLC Ledgemont LLC Hayden Mezz Owner Hayden LLC Hayden Lender LLC Hayden Mezz c elrwc:):-s Servicos de C°"5l-'|.t'“g Providence
NAIC 0000 EGY NAIC 00000 DE 1 LLC NAIC 00000 DE NAIC 00000 DE Lender LLC "S‘Z"‘S 1a Prevencao de (Shanghai) Co Ltd Mutual
Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NAIC 00000 Perdas Ltda. NAIC 00000 Limited
Fed ID 46-0655775 Fed ID 46-0644539 NAIC 00000 CHN NAIC 00000
coL BRA BMU
Hobbs Brook 601 175 Johnston 101 EMEC 3460 1301 Hobbs Solar Hobbs Solar FM Asia
Management Wyman Buildi L 265 Wi Presto Atwood LLC 1LLC 4LLC Holdings
Hobbs Brook Edgewater uilding Edgewater egacy inter reston
LLC Limited gLLc Wyman LLC LLC LLC LLC LLC Ridge LLC NAIC 00000 NAIC 00000 NAIC 00000 Pte. Ltd.
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 i dll); a6 DE DE NAIC 00000
DE GBR DE DE DE DE DE DE DE € - Fed ID 30- Fed ID 35- SGP
Fed ID 04- Fed ID 04- Fed ID 04- Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- Fed ID 46- 1737956 0871090 2566166
3516897 3516901 3516936 8836334 1439940 2766487 1440057 2775533 1609795
93 Building 404 610 Lincoln Park Ridge Neponset Hobbs Solar Hobbs Solar Green Street 343
LLc Wyman LLC LLC Bldg LLC 401 285 Central West River 245 81 21LC 3LLC Plaza LLC Winter
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000 NAIC 00000 Bldg LLC
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE NAIC
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- 00000 DE
Fed ID 04- 3516903 3516902 3516937 DE RI RI Fed ID 04- Fed ID 20- Fed ID 38- 3982389 0486346 0939299 Fed ID 30-
3516935 Fed ID 27- Fed ID 27- Fed ID 27- 3516938 2775533 3942900 0965702
1169682 1595571 1439297




Statement for June 30, 2017 of the FACTORY M UTUAL I N S U RAN C E CO M PANY

SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

[4%9)

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
I\Cllz(rjr?bers Name Code Number | RSSD | CIK|International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (YIN) *
0065 | Factory Mutual Insurance Company & its Affiliates.. [21482... |05-0316605.. |........c.. | cceee | cerverrrerrirnnnns Factory Mutual Insurance Company Rl RE ..o octiis [ttt sttt ssntens | sresesssssssssessssssses | sresisssssesinas | siesssessss sttt s bbb nesanaes | saens N........ 1.
0065 | Factory Mutual Insurance Company & its Affiliates.. [10014... [05-0254496.. | ....ccccc.. | ceee [ corrrmrnrnrinnns Affiliated FM Insurance Company. Rl DS...ccoon. FMIC Holdings, INC......c.vvvnrereeirensereisiinrisnis Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... N..oooe 1.
0065 | Factory Mutual Insurance Company & its Affiliates.. |10316... |05-0284861.. | ........cc. | ceeer | cerverrerernnnne Appalachian Insurance Company...........ccceeveeeriereerinenns Rl DS.......... FMIC Holdings, INC.....cvovvivereieieieercsieieieins Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... N 1.
0065 | Factory Mutual Insurance Company & its Affiliates.. {00000... |AA-1120610. | ...ccccooee | vees [ corrermerneneenens FM Insurance Company Limited Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... | (R
0065 |Factory Mutual Insurance Company & its Affiliates.. |00000... |98-0131767.. [ ...cccccoe [voee | veverevirierinns Risk Engineering Insurance Company Limited FMIC Holdings, INC.......cccoevvveverriireeiieeisieeins Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... |\ S
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | ..ccccccoevrveriiins [ evereies | eeee | eervererieireninnns FM Insurance EUrope S.A........cccoeeviereieenerieeeeesenees LUX......... DS........ Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... | (R P
0065 | Factory Mutual Insurance Company & its Affiliates.. {00000... |AA-2730043. | ....ccccoe. | ceee [ eorrermernneneennns FM Global de Mexico S.A. de C.V......ccovvvrveveineneneireins MEX........ DS...ccon.. Factory Mutual Insurance Company................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... | (R
0065 | Factory Mutual Insurance Company & its Affiliates.. |00000... | 20-2740839.. | .....cccco. | vevee | cerverrreirernnens Watch Hill Insurance Company...........ccceevreniereenienennens VT DS....ce. FMIC Holdings, INC.....ovvevieeieieienieieisessieieineens Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... \ RS O
0065 | Factory Mutual Insurance Company & its Affiliates.. {00000... [05-0453751.. | ..cccoovee | cees [ errermrneneinens Corporate Insurance Services, INC.........cccovuveereererrerneenienns Rl DS...ccoe. FMIC Holdings, INC......c.ocreureeiienrireieiencineis Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... Necoroe | e
0065 |Factory Mutual Insurance Company & its Affiliates.. |00000... New Providence Mutual Limited Risk Engineering Insurance Company Limited.. | Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... N
Factory Mutual Insurance Company - Escritorio de
0065 | Factory Mutual Insurance Company & its Affiliates.. [00000... |..ccccorrurrrmrens [ rnermernee | veee [ eorrermernneneinens Representagéo No Brasil LTDA. Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... | (RN
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |05-0520189.. [ ....ccccce [voee | verererreriernnns FM APProvals LLC.........ccccovivereiirieiieeeee e Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... |\ S
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | .....cccoevvivereeies {eveviies | eeee | eerverrieiieinnnns FM Engineering International Limited..............cccceeviirennes FM Insurance Company Limited..............c......... Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... Nevoroo | e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |..coccorrrrrinrens [ rnrrmrrnne | veeee [ eoreererrnrinninnns FM Engineering Consulting (Shanghai) Co. Ltd................... FM Global Services LLC..........ccccovvvrnrerrerninienns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... AR
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | ..cccocoevrverreins [ eveveies | veree | cervernrreirernnens FM Approvals LImited...........cceriereenieneseeieessenennns FM Approvals LLC........cccoeivveiereieieieieniennns Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... \ /RS O
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |...cccorrerrrreens | orermernee | veee [ eoreereerneeneinens FM Approvals Assessoria E Representacéo LTDA. ............ FM Approvals LLC.........coourireererrercncreieeeeene Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... |\ RS
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1439297.. [ .....ccc. [oee | voveeviriernnns FMRE Holdings LLC........ccvvvireeiiesieceeee e Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... |\ S
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... [58-2190659.. | ....cccoc. | cees | crrermrnenennens TSB Loss Control Consultants, INC...........cccovereereererenceneunns Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... | (U P
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... |05-6009005.. FMIC HoldiNgS, INC......cvuverierieieieissieieeiiesessisesseessneninns Factory Mutual Insurance Company.................. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... | (RIS
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |...... . |FM Global Servicios, S.de R.L. de C.V. . . |FMIC Holdings, Inc .| Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... N.
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... |27-0433536.. FM Global Services LLC..........coveerrenrereineineireireseeneeeenees FMIC Holdings, Inc.... Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... |\
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |.....ccccccouvernes FM do Brasil Servicos de Prevencao de Perdas LTDA........ FM Global Services LLC............cccevvvvrierrirernnnn, Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... N
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |04-3516902.. | .. . 1610 Lincoln LLC.... . |FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... N.
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... |04-3516903.. 404 WYman LLC......ooovreieieeesee s FMRE Holdings LLC........coovveirrenrrrieirrinreeenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... \ RS
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516936.. | .......cc. | ceeee | cervrrrererrnnns 275 Wyman LLC........coevieieerese e FMRE Holdings LLC........ccccovvrivreeriieieeies Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... \ /RS O
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... [20-8836334.. | ....cccoc. | veee [ crrermenenennens 175 WYmMan LLC......coiecceeeceeereeeeeee e sseeeeseines FMRE Holdings LLC........coorerereereereieincineineenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... |\ /RS
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516937.. [ ....cccce [voee | vevereririernnns Park Ridge Building LLC.........ccccovvevevvieeeeecceeeeee FMRE Holdings LLC........ccccovveeverieeicrereines Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... |\ S
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516935.. | .....c.ccc. | ceeee | cerverrrerrernnnns 93 BUIldING LLC.....ooveeeeee e FMRE Holdings LLC........ccccoovvvivierereeieeiens Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... NS O
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... [20-2775533.. | ...ccocovee | veee [ corrermerneeneennns 265 WINEE LLC.....eoeveieceeeereieceeieeeescssseseese s FMRE Holdings LLC........ooovereneerrereirriniineereenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... |\ IS
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | ..ccccocoevirernens [ eveveens | veee | cervernnreireinnens 245 WiInter LLC.....ovveieceiecee s DE.......... DS...... 265 WInter LLC......ovvieveeseeeeeeeesenenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... NS
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... |27-1440057.. | ....ccccoo. | cees [ correrernenennens FMEC Legacy LLC FMRE Holdings LLC........ccovueeeeneerrieieeineeneenas Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... Neooroe | e
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516938.. | .....ccccc. | cevee | cervrrrrrerrerrnnns Neponset River LLC FMEC Legacy LLC......ccoovvvrererreerceeeeee s Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... \VJUS R
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |27-1439297.. | ....cccce. | vever | cerverrerrernnnns West Glocester LLC FMEC Legacy LLC......ccccovvivererieesceieies Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... Nevoroon e
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... [04-3516901.. | ....ccccoee | veee [ corrermrrnrneinnns 601 Edgewater LLC..........covoveeeercreireecsserese s FMRE Holdings LLC........coovvreeenrireireiecennireenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... \ RS
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 27-1595571.. | .ccccevve [ oee | vevereveriernis 285 Central Avenue, LLC..........ccccoevvvveervicreeecce e [ I DS.... FMRE Holdings LLC........cccooovveeerieevecrcerenes Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... |\ S B
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Statement for June 30, 2017 of the FACTORY M UTUAL I N S U RAN C E CO M PANY

SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD |CIK|International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (YIN) *

0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |04-3516897..
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |.......c.cccovuunne
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |45-2766487..

. | Hobbs Brook Management LLC... DS..
Hobbs Brook Limited.............cccoevieirriieieirieiecese e DS
101 EAGeWater LLC.......voveeereeeeeireeeeeeseeeiessseseeseines DS

. |FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company....
FMRE Holdings LLC........ccccovverririererereieeiens Ownership........ ....100.000 |Factory Mutual Insurance Company....
FMRE Holdings LLC........ooevereneerrereireincennereenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... |\ S

0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |27-1169682.. | .. . |401 Edgewater LLC...... .. |DS.. . |FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... N.

0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |27-1439940.. Johnston Building LLC..........ccoernerrrrnenerereecncneies DS FMRE Holdings LLC........ccoverereeneireieircnnereenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... |\ RS
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |......ccccoueevunes FM Global Services Colombia S.A.S........cccooevvvieveeiirennns CoL......... DS..... FM Global Services LLC............cccovvvrirerirccrnnns Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... |\ S
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | 37-1699077.. Two Ledgemont LLC.........ccoevieeceieceee s DE....... DS....... 95 Hayden Mezz Owner LLC........cccccoevvevrerinnn Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... Nevoroo e
0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... [46-0627887.. | ....cccce | ceee [ verrermernreneennns 95 HaYdEN LLC......o e sssssssesessennns FMRE Holdings LLC........coovermrnrererreieerneennereenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... |\ RS
0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... |46-0639741.. |........... | ..... 95 Hayden Lender LLC FMRE Holdings LLC.......cccooovviererieeveceerenes Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... |\ S
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [46-0655775.. | .....c.... | ..... 95 Hayden Mezz Owner LLC.... FMRE Holdings LLC........ccoeureeeneereireineineineenas Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... Neoeoa | e
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |46-0644539.. | .....ccccc. | ceves | cervrrreriernnnns 95 Hayden Mezz Lender LLC..........cccocvvererverercerrerenerennns FMRE Holdings LLC........ccccvverererereirererererans Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... )\ S
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |46-1609795.. | ........... | ..... 3460 Preston Ridge, LLC........c.ccovcevevieeseeeseese e FMRE Holdings LLC.........ccccoovevriviererieieeiene Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... \ IS O
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... [46-1737956.. | ........... | ..... 1301 ABWOO LLC.....oereere e FMRE Holdings LLC........cooveeerrenrereirnirrcineereenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... |\ IS
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | 38-3942900.. | ........cc. | veeee | cerverrrrrrernnens BT WYMAN LLC......oiecee s FMRE Holdings LLC........cccoovvivrrerrieiereinns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... NS
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | 30-0871090.. Hobbs Solar 1 LLC FMRE Holdings LLC.........cccoovevivieieirireieeree Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... Nevoroen | e
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... |38-3982389.. Hobbs Solar 2 LLC FMRE Holdings LLC........coovvrrnrerrirrireieiinreeenns Ownership........ ....100.000 |Factory Mutual Insurance Company.... | ..... Nevooroa | e
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 32-0486346.. Hobbs Solar 3 LLC.........ccovvieereeseesee s FMRE Holdings LLC........ccccovvrivreereieiereies Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... N

e

. |FM Asia Holdings Pte. Ltd . |FMRE Holdings LLC.. Ownership........ ....100.000 |Factory Mutual Insurance Company.... | .....

0000 | Factory Mutual Insurance Company & its Affiliates.. {00000... |...... . .
Green Street Plaza LLC...........ccocoeeviecricesceeeceei FMRE Holdings LLC........cccoovveevevicevcrcene Ownership........ ....100.000 |Factory Mutual Insurance Company.... |..... |\ S

0000 |Factory Mutual Insurance Company & its Affiliates.. [00000... | 30-0939299..

0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | 35-2566166.. Hobbs Solar 4 LLC FMRE Holdings LLC.........cccovveriviereireeieeiaes Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... |...... . |FM Engineering Egypt LLC... . | FM Engineering International Limted. ... | Ownership........ ....100.000 |Factory Mutual Insurance Company....
0000 | Factory Mutual Insurance Company & its Affiliates.. |00000... | 30-0965702.. 343 Winter Bldg LLC FMRE Holdings LLC........cccovvivivreirereieierreinns Ownership........ ....100.000 |Factory Mutual Insurance Company....

Aster Explanation
| 1 | Pool Participants:Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (2%).




Statement for June 30, 2017 of the FACTORY MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
LS OO UUOPPPPOTSPRRTPI SOOI 226,984,410 | oo 95,171,310 | w1929 | 103.528
2. ATTEA INES ... veeererceeieeieeeeie ettt sttt enssssensns | esssssessessensnnens 497,737,067 | oo 230,053,304 | .o en6.220 | 44603
3. Farmowners MUIIPIE PEIl.......c.ovirirrrrrecrees st sesiseiesresessiessssses | sresessssessnsssssssssssssnssssesssnssnsss | snsssnssnsssnssessessanssnssesssnssnssesss | nsssesnssesssnsnssenssessessss0:000 [ cumirriinrinninsnsssesnsssessennes
4. Homeowners MUILIPIE PEIl........couirieierereeeecee e seesssesens | reteesesesssessesssessessessssesenssenes | eeee
5. Commercial MUILPIE PEl......c.rverieirririreie et ssesssnsnes | seseesessssssesssssessssssessensssssessanes | eesne
B. MOMQJAGE GUAANEY ..o eeieceeieireeineee sttt sse s essenssssess | ssesssssessessssssessessesssssessassnsss | stessssssmssosssessessassssssnssessnsnnens ceverernresneerensneneerensnd0.0000 | it
8. Ocean marine....... ..(37,901,015) | ... ...(115.946)
9. Inland marine........ 80,520,720 .14.699
10. FINANCIAl QUATANTY ... ettt snesssnnes | seseesessesssesssstesssessessenssssessnnes | eenne .
11.1. Medical professional liability - OCCUITENCE. ...........cvurerrireieeieiecreieseineireiees | eereeeseesssessssesssesssnaeesssenens | eeees
11.2. Medical professional liability - claims-made..

. Earthquake
. Group accident and health...........c..cocoerrirnn s
. Credit accident and health....
. Other accident and health.
. Workers' compensation

, 19.2 Private passenger auto liability

o WAITANEY .ottt

. Reinsurance-nonproportional assumed property..
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of buSINESS...........ccccvevevereieiieicrisinns
1 TORAIS e

Other liability-0CCUITENCE.........cvuveeereeiieeere et eesneees
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-Claims made.............cceveirrireieeeeee s

101,342
(24,634)] ..

................... 1,454,769,024

DETAILS OF WRITE-INS

. Sum. of remaining write-ins for Line 34 from overflow page.........c.coccvvveunns
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34).......coevmrinrsrisrnsssrssiisisnes
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1. 134,839,280 229,831,608 223,361,265
2. AT INES.....cvuveieciciecieee ettt entsaaens | eeiae ...291,634,740 . ..398,617,748
3. FarmMOWNEIS MUIEDIE PETIL........uvuiviieiieiieiieie ettt ssntes | sressssastessessssessessessssssessessessntessesnses | sebsessssessesssssssessessesastessesssssnsassessnsans | soesssessessssessessessnssssessesesantessessnsenes
4. Homeowners multiple peril...
5. Commercial multiple peril.
6. MOIGAGE GUATANEY. .....coucveieieircisciseieise ettt s ettt s st es e snts | H1essesastessessssensessessssnsessessesantessesnses | 1ebsesssessesssssssessessesestessessesensassessnsans | sesesssessessssessessesses st esses et entes et senes
8. OCEAN MAMNE.......veiveieiieiieieiesiese ettt ssessnsentenss | senee ....20,554 ...51,360 ...38,589
9. INIANA MAMNE.......couieiiciise ettt sssenas | eeeae ...260,611,489 .462,843,422 ..556,689,140

. Earthquake........cccoooeveevenieec,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. International..
L Warranty.....cooceceecee s
. Reinsurance-nonproportional assumed property..
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.

. FIN@NCIal QUATANEY.........cuivieicicisce et

Medical professional liability - OCCUITENCE............cccvuivriieieieirieeese s
Medical professional liability - claims made..

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 AMAGE..........cccveiirieiice e
. AIRCTaft (Al PEIIIS)......cvvveceeiices et

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




Statement for June 30, 2017 of the FACTORY M UTUAL I N S U RAN C E CO M PANY

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

10

1 2 3 4 5 6 7 8 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2017 2017 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 2017 LAE Reserves on Reserves on Claims 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 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 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 (Cols. 7+8+09) minus Col. 1) minus Col. 2) (Cols. 11+ 12)
1. 2014 + Prior....co. | coovverecrerenaans 141,371 | e, 610,651 | ooovrereinans 752,022 | coovererierieneenn 34,513 e | et 34,513 | oo, 107,306 | .ovoreeeereererssicreerienn | erierisiieneeneeneD92,494 | i 699,800
2. 2015, s [ 182,152 | oo, 75,393 | oo, 257,545 | oovererersrinian 88,236 [ ..ovirereiiieiieiierenissiiens | erisieriesissinnaas 88,236 | oo, 115,985 | .ivoveeierierierisnisiisniene | evisnisriseinnennenn09,500 | coiieveiiisiinnnns 181,485 | .o 22,069 | .o (9,894) [ ..o 12,175
3. Subtotals
2015+ Prior...ccco. | coveeiieeiininnns 323523 | oo, 686,044 | ......cocnee.. 1,009,567 | .coovvvvernne 122,749 | oo [ 122,749 | e 223291 | oo 0] 857,993 | o, 881,284
4. 2016 | e 706,012 | ovvecee 185,755 | oo 891,767 | oo 349,642 | ..o | e 349,642 | .o 441,284 | ..o | i 106,676 | i 547,960 |..ovovereriernn 84914 | ..o (79,079 | ..o 5,835
5. Subtotals
2016 + Prior........ | ccorceeveennnas 1,029,535 | .ooovrcrririans 871,799 | oo 1,901,334 | oo 472,391 | oo {1 I 472,391 | oo 664,575 | oo 0 [ oiiiiereeneen 764,669 | v, 1,429,244 | ..o 107,431 | (107,130) | coovvererieerereriae 301
6. 2017 e [ D0, ST IS .0 ST I .0 SO P DS T [P 202,769 | oo, 202,769 |...cooorenene DS S I 833,250 | coooorieieieeen 46,820 | oo 880,070 |...ccovunes D, 0 SN .0 N PO XXX oo
7. Totals.....ooeeeeees | cervrieieiins 1,029,535 | oo 871,799 | oo 1,901,334 | oo 472,391 | oo 202,769 | .coovierrieind 675,160 | ..ocovirerinnnad 664,575 | oo 833,250 | .coevviernn 811,489 | 2,309,314 | ..o 107,431 | (107,130) | vovevvererercereees 301
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line7 Line 7
Policyholders | .ovcveveeeeee 11,519,356
| P 10435 %| 2. .couee.. (12.288)% | 3. .ovevrrene 0.016 %

Col. 13, Line 7

Line 8

L 0.003 %




Statement for June 30, 2017 of the 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.

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

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

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

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

> ow N

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

Bar Code:

AR A AR AR TR AL R
* 2148 2 2 0174 900000 2 =
RN RC O AR TR AT
* 2148 22 01745540000 2 =
AN A0 AL AR R
* 2148 2 2 017 3 650000 2 =*
AR AU OO AR AL
* 2148 22 01750540000 2 =

Q15

Response

NO

NO

NO

NO




Statement for June 30, 2017 of the FACTORY MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, Prepaid EXPENSES. .....vuvrerreiriirierseiseisssssessssssssssessessssessessesssssssesssssssssessesssssssessessesssassessesssnes

.................. 27,295,870 | .ocvvvverrrreriinnirinnnnn0
.6,273,069

2505. CSV director compensation plan...
2506. Miscellaneous receivable..
2507. Intangible asset...........ccccoeeervieriiireieinnns

2597. Summary of remaining write-ins for Line 25

...... 2,596,583 | .. 572,345 | ..
. 212,073,637 | s 0.
.................. 41,966,090 | ....................6,845,414

Q16




Statement for June 30, 2017 of the FACTORY M UTUAL IN S U RAN C E CO M PANY

Additional Write-ins for Schedule T:

Overflow Page for Write-Ins

States, Etc.

1

Active
Status

Direct Premiums Written

Direct Losses Unpaid

2 3
Current Year Prior Year
to Date to Date

Direct Losses Paid (Deducting Salvage)
5

4
Current Year
to Date

Prior Year
to Date

6
Current Year
to Date to

Prior Year

7

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.

ARG ARGENTINA........cccovvenn.
AUS AUSTRALIA....

AUT AUSTRIA.........

AZE
BHS
BHR
BGD
BRB

BELARUS....
BOLIVIA..

BRAZIL...
BULGARIA..............

CHINA - TAIWAN

COL COLOMBIA.........c.ccoovuene
COD CONGO, THE DEM REPU
CRI' COSTARICA........ccooevvenn.
HRV CROATIA ...

CUW CURACAO
CZE CZECHREPUBLIC..........
DNK DENMARK.......cccccouruvnnens
DOM DOMINICAN REPUBLIC.
ECU ECUADOR........cccoevuvmnnene
EGY EGYPT
SLV EL SALVADOR

GHA GHANA
GRC GREECE..........ccccconuuuena.
GTM GUATEMALA................
HTI HAITL......ccceveneee
HND HONDURAS...
HKG HONG KONG..

IND
IDN
IRQ
IRL
ISR
ITA
CIV IVORY COAST
JPN JAPAN
KEN KENYA...
KWT
LAO
LBY
MYS
MDV
MEX
NLD
NCL
NZL
NIC
NGA
NOR
PAK
PAN
PNG
PRY
PER
PHL
POL
PRT
QAT
ROM
RUS
SAU
SGP
SVK

LAOS..
MALAYSIA.
MALDIVES.
NETHERLANDS.............
NEW CALEDONIA.......
NEW ZEALAND...

NICARAGUA....

SAUDI ARABIA
SINGAPORE
SLOVAK REPUBLIC
KOR SOUTH KOREA
ESP SPAIN
LKA SRILANKA
SUR
SWE
CHE
THA
70
TUN
TUR
UKR
ARE
GBR
URY
VEN VENEZUELA...
VNM VIETNAM....
All Other.....ovverereeeerienieirees
Summary of remaining write-
ins for Line 58 from overflow.......

SWITZERLAND
THAILAND........coovvvrnrirnnns
TRINIDAD AND TOBAGO

UNITED ARAB EMIRATE
UNITED KINGDOM

...3,422,223

2472 | ..

N 3,808,430

576,100
...64,931,506

o 273,420

............... 148,573,178

....... 197,028
100,342
263714

......... 19,556

145,631,232




Statement for June 30, 2017 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

-
o o

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot ssessssssssssssssssnens
Cost of acquired:

2.1 Actual cost at time of aCQUISIION..........rverereriirnrreeeeese e
2.2 Additional investment made after acquisition.............ccccccveeeviericiriinnnnns
Current year change in enCUMbBIaNCES...........coveeverrerineneereisneseeseereeeeseeens
Total gain (I0SS) ON AISPOSAIS........c.cviviiiiecteiiriieiiee ettt bbbttt bbb s st s bbb s st s s s b st ssnseaas
Deduct amounts received on disposals.............ccovreereerenenennee.
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation............c.cceveeveiecreeiieienicee e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amOUNtS..........c.cciurrereieinenieessese s
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........o.ocrerieneereineeneereeneereeeneeneens
Cost of acquired:

2.1 Actual cost at time Of ACQUISIHION.............c.cviveieciciciie ettt bt
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccccvveevcviciieccecsie e
ACCrUAl Of AISCOUNL. .....covoeririi s \
Unrealized valuation increase (decrease).
Total gain (loss) on disposals............
Deduct amounts received on diSPOSAlS...........ccccerevevieeriieieieisesee e

Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized....
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation @llOWaNCE............cueimreriierreeree e

Subtotal (Line 11 plus Line 12)......

Deduct total nONadmitted @MOUNES..........c.eiiiiieii e
Statement value at end of current period (Line 13 MINUS LINE 14).......ciiiiiiiiiisiesesie ettt es s snsaaneas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

® N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOT YEAT.........ccciueieieiiirieie et nans
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.

Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts reCeIVEA ON GISPOSAIS...........vuevieiriiiieieieiieiie sttt sttt
Deduct amortization of premium and dePreCiation..............c.ecerurererrireriireire ettt enee
Total foreign exchange change in book/adjusted Carrying VAIUE...........ccovuiieireieiniinieieiessee et
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5+6-7-8+9-10)........ccccceviireriicrinieeieee e
Deduct total nonadmitted @mOUNtS.............ccccevevevriieieicee e

Statement value at end of current period (Line 11 minus Line 12)

.............................. 1,916,532,990

3,177,793
..18,142,314
................................... 62,536,603

..................................... 1,757,723

.............................. 1,820,680,134

.................................. (20,152,409)
................................... 44,860,789
................................. 169,931,052

................................... 22,611,233

.............................. 1,908,162,541

.............................. 1,916,532,990

....... 1,916,532,990

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ok =

©

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
. Deduct total Nonadmitted @MOUNLS...........cc.cvueieiciiieie ettt nes
. Statement value at end of current period (Ling 10 MINUS LINE 11).....ov i sessns s ssssssssnsssesns

Book/adjusted carrying value of bonds and stocks, December 31 of prior year.
Cost of bonds and SLOCKS ACQUITEA...........c.cveueveiiireiiec ettt anaenes
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment reCOgNIZEA..........cceveveerieeieieiseie e

13,228,280,635
1,392,661,010
.......... 1,409,890
516,490,664
191,193,483
1,792,615,061
...18,477,456
670,298

12,094,303,649
3,466,121,145
2,840,465
500,273,963
225,421,291
...2,985,069,353
....37,829,560
1,326,106
39,107,071

13,228,280,635




Statement for June 30, 2017 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE D - PART 1B

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

20ISO

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

BONDS

NAIC 1 (8):vvvrvereeernerereerseresessseessessssessseessesss st ssssssessssesssssses | sesssssssssesssnssssnns 3,643,754,460 | ....oovvvrnrrrriis 647,052,309 | .oooovernrirreinns 624,147,868 | .....ovvvecrirrrrcrenne (9,799,918) | ovovvvvvrrrirriinnes 3,643,754,460 | .....ooevvrrerrrnnn 3,656,858,983 | ....coouurirrerireeiineneenreeninnenes | seeereseseeneeeinns 3,604,952,370
20 NAIC 2 ().t enesenni s | et 406,337,127 | oo 70,178,229 | .ovovvericricnens 41,456,975 | ..o (7,062,523) | ..cooonrerrirciinnes 406,337,127 | ..oovvecrerininnne 427,995,858 | ....oovevrirriieneiennieseisninnins | s 336,376,347
3. NAIC 3 (@) eeuerrererreirrieriiesiesisss s esss st nenies | sesssesssens s enees 124,995,860 | ....ooovvrerrrirriinn 27,085,127 | covvovvvrerireriinenens 30,663,985 | ..o 12,396,782 | ..o 124,995,860 | ......ovvoerrirriinnn 133,793,784 | ..o | cevvieseiensiessienens 141,222,235
B, NAIC 4 ().t ssss st sssssssssessssssnnes | sessesssnssssnssssssssnns 128,038,279 | ..ovvoverrieeeeens 23,198,901 | ovvvorrerrireeernens 23,702,738 | .vverreererireeerenenns (1,941,622) | ovvoovvvrririies 128,038,279 | ...vvorveerrrirriens 125,592,820 | ...veoueereeerneeeeeeseeseensseessenes | eeeeeeesnssnsesnnens 119,366,539
5. INAIC 5 (8).eoueereeeaeemeesseeseesseesseeessseesseess st essssssssesssssesssessssssssnes | sessssessssssssssssesesans 47,002,675 | .ooooveereeeeieeeens 9,393,419 | ..o 7,470,005 | oooooeereireecens (7,686,468) | .....ooveerrrirrerrnnens 47,002,675 | oovooeerceireereenenns 41,239,531 [ ooooeceeeeeee s | e 29,677,689
B INAIC B (). veveverecernrereeesseerseeneseseseesss sttt et eestsnenes | srssssssssssssssnsssssnssssnes 7,629,539 | ..o 184,003 | oo 2,982,197 | s 4,446,923 | ..o 7,629,539 | ..o 9,278,358 | ... | s 4,880,321
7. Total BONGS......ovuieeiiriirieennisisesene s sssssensssnsssenessnnsenes | eneseesssnssessenns 4,357,757,940 | .cooovvvvvvriniiins 777,072,078 | oo, 730,423,858 | ...ovvviencriiriinienns (9,646,826) | .....ovourririiinnns 4,357,757,940 | .cooovvvnnirrinnnnns 4,394,759,334 | ... s (O I 4,236,475,501
8.
0. INAIC 21ttt | SeeeR R eEe | HeEE R AR R R RS8R | H4E8 R RS R R R | ££8 1R AR Rt | 88 e ettt | HEsee sttt 0 [ erereeereeeseeeisses s | et
10, NAIC 3ottt | 1eeb e s bbb es | eeR e R RS R Rt | eeh e LRt eRe | ek R Rk RE e | 4ees iRt | ekt bt 0 [t ensienes | e
T10 NAIC 4t | teb ettt R e | eeR e RS bRt | feeh iRtk ees | Seees R | Shes iRttt | cebt st 0 [ snienes [ e
20 O O O O OO OO 0P OO OO SOOP SOOI POTSOTRTS O 0 [ v eesssesseessseees | seesseess st enenn
13, INAIC B..eoeeeeeaeeeseees e eess et eess st eeees | eeeeeeeeseee et et eeeg et eeesneee | £oeestaeeeEeeeteeeE et eres st eees | 4eeeteeeEtsees Rt sere st eeeEsenees | 4eetseen e E et ees et | SrefseenEeees s ettt | cest ettt 0 | s | e
14, Total Preferred SOCK..........ccoouiiriiiiiciciscirsccecinissins | et 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15, Total Bonds and Preferred StOCK...........crriimrimimsisnsmsssnssenessnneens | sessessessenessseenns 4,357,757,940 | oo, 777,072,078 | oo 730,423,858 | ...ovvviercririiienae (9,646,826) | .....cvoireriiinnns 4,357,757,940 | .oooovvvniiirinninns 4,394,759,334 | ... s (O I 4,236,475,501

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....87,307,770; NAIC2§.......... 0; NAIC3S...... 0; NAIC4S....... 0; NAIC5S.......... 0; NAIC6S........ 0.




Statement for June 30, 2017 of the FACTORY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Act3ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......coeririerersreeees | et 707,263,956 | .......ccevunene D0, SR PPN 707,209,265 | ....o.ovvvvriirirciins 1,834,123 | ..o 115,100
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........curieiierirrieiiesiseieeise ettt ssssesssnssnsss | stsessssssssssssessesssssessnsssnes 438,585,944 | ..o 410,963,424
2. Cost of short-term iNVESIMENES ACAUITEM...........cevuiieiiiieieesete ettt sssnas | essessnssssessesebsssssansenas 1,415,388,917 | oo 1,250,862,098
3. ACCIUAL Of BISCOUNL......cvevoverceeseriseeiee st R | £6s st s st ranen | eeessesssnes e s st 18,701
4. Unrealized valuation iNCrEASE (AECIEASE)........curirerririiiiieiseiietesses ettt sttt ense s b bensanss | sssessesssantessesssessessesssssnsassenses (13,201) | wevererereieseesies e 103,509
5. Total gain (I0SS) ON QISPOSAIS........evrrerrerrireieririreissreseeessssessessss s ssess sttt st sttt s estensnssents | sessessessssssssnssasssnssessessnssnssessas 37,532 | oo 161,697
6. Deduct consideration received 0N QISPOSAIS...........ciuiueireieieiiisieie ettt se st ss st entenss | sssesessstessesesensessassenas 1,146,657,064 | ..cocovvvereeererennes 1,223,284,623
7. Deduct amortization Of PrEMIUM.........c.cceviveieeiceieirees ettt ettt a bbb st s st sansesans | ersessessssssassesssssssesses e ssses s saes TBAT2 | oo 238,862
8. Total foreign exchange change in book/adjUStEA CATYING VAIUE............ccviuivviiiiiieieiescesieis ettt bseies | estessebssssssessessss st essessesess s s sssessessess | s1essesassessesssssnsessessessnsesses e st es e bsesnsns
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuueuieieriirieireirsee et sees | rseessssssesesssssessesssssseesesssssssesssssnssnsessnes | sressssassossessssssssssessessnsassessssssssssssssssssne
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccceceuirerrieriiererieeeiieesreens | vveeveresesesesess e sesesenes 707,263,956 | ..oovvvecvericrereieeieeinan 438,585,944
11. Deduct total NONAAMItIEA BMOUNTS...........cuuiiiiieiirecirecireeieee ettt bbbt | Se8b s Rt Rt sttt ettt ns s | feedssee s sttt
12. Statement value at end of current period (Line 10 MINUS LINE 11)........ccociiiiiieiiiecieieiceiiceeiecieescteseseiesesis e esaessnes | aevessesessesesissessssssessssssenas 707,263,956 | ..ooovvvivicreeiceieian 438,585,944

QsIo03




Statement for June 30, 2017 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for June 30, 2017 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDETr 31 Of PHOM YEAI.......cvuurrrrererrirrereneissesessessssssessessssssesssesesssssssssessens | sesessesssssssssssssssssssassnsssssessnens 70,833,945 | oo 140,185,971
2. Cost of cash €QUIVAIENTS ACGUITEM.............c.evieieeieciciceie ettt st ssasnes | evsessssssssssessesesssssessesssesssans 410,204,306 | ..ooovereeeeeeeeees 2,752,374,113
3. ACCIUAN OF QISCOUNL.........ceveeeceece ettt sttt ss et st a st ss st e st ee st snantsssssstessnansansnenss | sessetesesssssssssstasessseesenansnsnsesnaneees 150,482 | oo 54,643
4. Unrealized valuation INCIEASE (AECTEASE)..........ururerrerereuseeereereeseesressresesssssseesessesssessesseesssssessessesssessessessssssessases | £esssessessessassssssessssssssessasssessessassassssssessassnne | eessessessssssssessssssssessessasssessessesssssnsssssnsans
5. Total Gain (I0SS) ON QISPOSAIS........euueeurereieieeireireerseeseeseeeseteeseeieee st s s ss s st sb et sb s es s bsessens | Sesessestaesessess e bbb s sttt snes (B1,313) | coorreeeee s (52,414)
6. Deduct consideration received on diSPOSAIS.............cccvueveiiveiieiieieirisie e sessssessssssseseses | sessssessesssssssessesssssssssensennsend 1 1D3AB3 | v 2,823,320,220
7. Deduct amortization Of PrEMIUML............ccccieiiiiiiieieicees ettt s s nts | oebasbessesss s s s se s s s st s st n s s baes 25944 | oo 180,320
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE...........cocuereierierrieirneireieensieieeeseeeseisssesens | erseessssseessssssseessesssessessesssssssssns 249,398 | ..o 1,772,172
9. Deduct current year's other-than-temporary impairment FTECOGNIZED. ...........cvueiueiiuiiieieie ettty | tssssessssstessesssssss s ssesssssssessessssessesssssssenss | sosssssessesssssssessetssbessesse b et st ess st entenesntnes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........ccurrunininriineneneineiinis | cerreerneieeeseseeseeeseseesesseseseens 167,197,411 | v 70,833,945
11. Deduct total NONAdMItEA BMOUNLS.............ciuuiieiiiiiriiiiiierie sttt | eEE bbb bbbttt | sebbnesbses bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.veiiiiiiieieiesiiisisieicisstesiessistesisssessessnes | evsesssssssssssssesssssssessessssssssans 167,197,411 | v 70,833,945

QsI08




Statement for June 30, 2017 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement for June 30, 2017 of the FACTORY M UTUAL I N S U RAN C E CO M PANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1 | FMRE HOLDINGS LLC ..ottt WALTHAM.....ovvinrinnninnnnncrnnncnne | MALL [INVESTMENT IN AFFILIATE. ..ottt | sossssenssnsens 01/31/2010.... 3,906,508
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 0 3,906,508 0 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
100008 10 1|THLEE PUTNAM INTERNET PARTNERSHIP......... NEW YORK.. I THLEE st ... | 01/06/2000.... 1 123
351990 00 7|MSPE-PAINE & PARTNERS CAPITAL FUND I, L.Pucccooiicreiiieeieeieeeenns NEW YORK.. .|MORGAN STANLEY........c.ccournnee . | 06/01/2006.... 3 | s e 1,251
500990 05 6|MSPE-KOHLBERG INVESTORS VI, LP......ccccovvvrrne NEW YORK. [ MORGAN STANLEY......oouiiiriiiiiirieinieiesesissiesss s essssisssesssssssssssens. | soessnssnssnns 06/20/2007.... 3 568
576990 04 8|MSPE-MATLINPATTERSON GLOBAL OPPORTUNITIES PARTNERS I L.P. ... INEW YORK.. .|MORGAN STANLEY.... ... | 06/22/2007.... 3 | s e 5,000
482997 82 2|MSPE-KPS SPECIAL SITUATIONS FUND I, LP. ... INEW YORK.. .|MORGAN STANLEY.... .| 11/13/2007.... KT TOTOORRRTINS IR 2,635
380990 85 3|GSPE - GOLDMAN SACHS PRIVATE EQUITY VINTAGE FUND Vl......cocorererivrnenns NEW YORK .| GOLDMAN SACHS........coouiiuiriiirirtiiiissrisesiessesessssssissesiessessssssssssssssessesens | covessenssinens 11/28/2012.... 3 379,074
441995 78 4 |MSPE-HOUSTATONIC EQUITY INVESTORS IV, LLC.. ... INEW YORK.. .|MORGAN STANLEY.... ... | 11/15/2007.... 3 .31,250
380990 22 6|GSPE - GOLDMAN SACHS PRIVATE EQUITY IX. . |NEW YORK.. .| GOLDMAN SACHS . . | 08/28/2007.... 3 .60,097
09157D 10 3 |FM GLOBAL INVESTMENT PARTNERS, L.P SO NEW YORK | BLACKROGK ...ttt essesssssssssesssessssssssssssssessesssssssssssssssnenes. | cosssssnsssnens 03/31/2017.... 3 .76,501
380990 23 4|GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS XI ... INEW YORK. .| GOLDMAN SACHS ... | 08/19/2011.... 3 3,734,681
630548 FP 3| MORGAN STANLEY PRIVATE MARKET FUND VI LP ... | W CONSHOHOCKEN.. . | MORGAN STANLEY.... . 101/16/2014.... 3 3,238,403
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated....... ..o siiisiis ittt es 0 7,529,583 0 0 ... XXX.......
4499999. Subtotal - UNGffiliated.............ccoo.orverrrrrrieriereiseiesssessiesseeseeesesseeesssses s 0 7,529,583 0 0 ... XXX.......
4599999. Subtotal - Affiliated..... 0 3,906,508 0 0 [ XXX
4899999, TOMAIS........vvveeeeeeeieeiteees st ee et es bbbk k R R ket iR AeEkieeRfeeEE oLk E SRR E ek E R R AR E LR eeEEeeE LR R R 0 11,436,091 0 0 ... XXX.......
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B./A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1 | FMRE HOLDINGS LLC ...t IWALTHAM ....................... | MA. |RETURN OF CAPITAL......ooviiiiriiniinnns 01/31/2010 | 01/01/2014 | ....... 1,201,711 [ | e [ 20 | [ 1,201,711 | ... 1,201,711 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated..........ccccooiiiiiiiiiiiicscccsssissnienns | s 1,201,711 | ool (L [ (V] [P {0 (L] [P {0 [ 0 ... 1,201,711 | ... 1,201,711 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
100008 10 1|THLEE PUTNAM INTERNET PARTNERSHIP........... NEW YORK.....oocmvrirrinne NY.. |TH LEE 01/06/2000 [06/01/2017 | = .oooovvvrcirnnns S s | s | e .0 ORI 448,879 | .o | e 448879 | ........ 448,879 | .o
MORGAN STANLEY INST. FUND OF HEDGE
617447 55 2|FUNDS W CONSHOHOCKEN...... PA.. [MORGAN STANLEY.......ccocommrrrerirerernenns 06/28/2004 | 03/27/2017 | = ovoovververrens © s | e | .0 RN 157,789 | covoevcrcrieens | v 157,789 | ........ 157,789 | oo
617447 53 7|MORGAN STANLEY IFHF SPV LP......ccccovvvirivrrniirnns W CONSHOHOCKEN...... PA.. |MORGAN STANLEY.......ccovturirmririirnrinns 09/01/2011 |03/27/2017 | ....... 1,361,024 | ....... (914,519) | covvvvvvrrirvenes [ e [ | e (914,519) | oo | e 446,505 | ........ 446,505 | ...oovervriinen = | e (11 N
MORGAN STANLEY PRIVATE MARKETS FUND IV
617449 G2 3|LP W CONSHOHOCKEN...... PA.. [MORGAN STANLEY.......coovvmmrrrrrierirncnns 01/18/2008 |06/14/2017 | ....... 8,142,478 | ....(6,238,029) | ....ovvvrerrrrrinens | ovrrrrenrenirneiies [ e 1(6,238,029) | c.oovericienis | s 1,904,449 | ... 1,904,449 | ..o R IO (V1
RIVERVIEW STRATEGIC OPPORTUNITIES FUND |
654315 GE 7|LP W CONSHOHOCKEN...... PA.. [MORGAN STANLEY.......coovrvrmrrrrerirerernenns 01/17/2014 | 05/24/2017 | ....... 2,897,480 | ....... (834,546) | ...oouvvrrireirens | evrrrerienineies [ e | s (834,546) | ..o | v 2,062,933 | ..... 2,062,933 | ..oororeririrnens R [T (V18 R
380990 22 6|GSPE - GOLDMAN SACHS PRIVATE EQUITY IX...... NEW YORK.....cooomvririnne NY.. [ GOLDMAN SACHS........cooovmmrierirniriirinns 08/28/2007 |05/19/2017 | .......... 765,663 | ......... 26,172 | v | e 26,172 | oo | i 791,835 | ... 146,167 [ | e 624,332 | ........ 624,332 | ........ 106,593
GSPE - GOLDMAN SACHS PRIVATE EQUITY
380990 23 4|PARTNERS XI NEW YORK.....coccmvrirrinne NY.. | GOLDMAN SACHS........cooovrmrimrirniiinneinns 08/19/2011 | 04/24/2017 | ....... 3,040,089 | ....... (431,790) | covvonvrerieeinens | e | e | s (431,790) | cvvvvercererines | v 2,608,300 | ..... 6,219,791 | oo | e 3,611,492 | ..... 3,611,492 | ........ 468,156
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Statement for June 30, 2017 of the FACTORY M UTUAL I N S U RAN C E CO M PANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B/A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
GSPE - GOLDMAN SACHS PRIVATE EQUITY
380990 85 3|VINTAGE FUND VI NEW YORK... .. |NY .| GOLDMAN SACHS ... | 11/28/2012 | 05/16/2017 | ....... 2,999,931 | oo (TE1,TTE) | covvorierierinens | e [ v | v (CCINAE) ) e 2,248,156 | ..... 3,936,064 | .....ccovvrivirvins | e 1,687,908 | ..... 1,687,908
032996 11 8|MSPE-ANACAP DERBY CO-INVESTMENT L.P......... LONDON .. | GB.. [MORGAN STANLEY.... .1 08/05/2009 [04/06/2017 | = oovvevveiveiinee | = cervrereniseins | erverisninensenies | eevnsinsssensenins | seresesseesseninees | e (1 ST PRI N 918,169 | ..o | e 918,169 | ........ 918,169
092999 01 0|MSPE-BRAZOS EQUITY FUND Il L.P....ccoovrriiriinne DALLAS......oovvreriiris TX.. [MORGAN STANLEY.......covvvvrerrrerriirnnine 12/06/2005 | 05/12/2017 | = ovvvvevervvnes | = v [ verveinnnneiinninees | ervseeenssesisnnnns | s | e 0 | e | 7 e 8,770 8,770 8,770
MSPE-CDR USF CO-INVESTOR, L.P. (U.S.
125990 05 1|FOODSERVICE) CAYMAN ISLANDS.......... GB.. |MORGAN STANLEY......ccoooommrirmrirnriinnrinns 06/25/2007 |05/25/2017 | .......... 279,169 | ....... (152,538) | .cvvovvrrerrirees | rverrerineineiens [ e | s (152,538) | ..vovrerrirerirnns | v 126,631 | ........ 275,920 | .ovoevevrrrniiens | v 149,289 | ........ 149,289 | ..o
156990 08 7 |MSPE-CG SERIES HOLDING LLC (a/k/a CHRYSLER)[NEW YORK.........ccccoovuuene NY.. [MORGAN STANLEY.......cccoemrrrerirmrernenns 07/23/2007 |05/31/2017 | ......cccu.c.. 3,023 | .......... 26,407 | .ovvverrerecins | s 26,407 29,430 29,430 | ooeveerniivins | 7 v | e (V18
MSPE-COLUMBIA CAPITAL EQUITY PARTNERS IV
197990 A0 4|(QP),L.P. ALEXANDRIA. ... |VA.. MORGAN STANLEY.... v [ 0212212006 | 03/30/2017 | = covvvervrvcinn | = e [ | ververnenennnnnens | e | enennnenen0 | v | 7 i | 453,737 | oo | e 453,737
291998 54 0|MSPE-EMERGENCE CAPITAL PARTNERS I, LP..... NEW YORK... .. |NY.. MORGAN STANLEY.... weee | 1112112007 | 06/23/2017 | = oo | = e | s | vvesssrnenennes v | seneennsnennd0 | o | 7 e | e 208,290 | ..veoeerririries | e 208,290
500990 05 6|MSPE-KOHLBERG INVESTORS VI, LP..........cccccoee..... NEW YORK... . |NY..|MORGAN STANLEY.... .106/20/2007 | 05/30/2017 | = eovoeveveveces | = e e [ e | revseneinsnenies | sersseneinienen0 | e | 7 e | e 73,250 | ovvereirireines 73,250
482997 82 2|MSPE-KPS SPECIAL SITUATIONS FUND llI, LP. NEW YOR NY.. [ MORGAN STANLEY. 11/13/2007 | 04/05/2017 940 52,360 51,420
578997 89 2|MSPE-MBKPARTNERS, LP.......ccovvumrrimrirncrinrirneenns NEW YORK... . |NY..|MORGAN STANLEY.... . [09/19/2006 [05/30/2017 | = ooovevveerveiinee | = cerveernseineins [ errerinnnsenienins | ervvnsnnnensenineens | cenveensnensneennns | soesnennnnneninenQ [ e | 7 s | e 133,249 | oo ...133,249
MSPE-OCM PRINCIPAL OPPORTUNITIES FUND IV,
670998 12 9|L.P. NEW YORK......cccnvrirrinne NY.. [MORGAN STANLEY........oocrumrrmrerirerernenns 11/28/2006 | 06/20/2017 | = ooovvoevrrvernes | = cerveenenrinnins [ everisninenienins | eennnnnsniensneens | cenvnennensnsennens | serernnnrneninen0 [ | = s | o 489,876 | ..o | e 489,876 | ........ 489,876 | ...oovverrirerinn
351990 00 7|MSPE-PAINE & PARTNERS CAPITAL FUND III, L.P. | NEW YORK... .. |[NY..|MORGAN STANLEY.... ... |06/01/2006 | 04/21/2017 | ..ove0eee 10,374 | i 2,875 | s [ ereveeneieieens [ e | cveieeeenni2y878 | e | e 13,249 | 13,249 | oo | e | e (11
871999 01 7|MSPE-SYMPHONY ICON INVESTORS LLC.............. NEW YORK... .. |NY.. MORGAN STANLEY.... .| 06/01/2007 |05/11/2017 55,924 55,924 55,924
928990 14 2|MSPE-VMG EQUITY PARTNERS, LP.....cccovvrirnrirnn. NEW YORK.....oooiiriniinns NY.. [MORGAN STANLEY......ccooorimmrnmriiarincens 01/24/2007 | 06/22/2017 | = oovvrcvnrinnnns | = v JEOS RN [P (0 T [ 23,733 23,733 23,733
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ... sssssnsssssssensane | avees 19,505,868 | ....(9,273,440) 0 ....(9,273,440) 0. 10,232,428 |...19,328,534 | ..o 0 | L 9,096,107 | ..... 9,096,107 .614,508
4499999, SUDOLAl = UNAFIHIIEA. .........oveoeveseissiieieie sttt ettt e st s b eb s st eesss | ebsseesseesssee s s s st et s s et s b st s st s ssssssensssssanssasssssssenssensens | arias 19,505,868 | ....(9,273,440) | .... 0 ..(9,273,440) | .... L0 10,232,428 |....19,328,534 L0 9,096,107 | ..... 9,096,107 | ........ 614,508
4599999. Subtotal - Affiliated 1,201,711 | oo 0 .. 0 [0 [ 0 .. 0] 1,201,711 | ... 1,201,711 0 0 0 0
4899999, TOMAIS........cvveereieeeieeiieee et bR 20,707,578 | ...(9,273,440) | .... 0 ...(9,273,440) | .... L0 11,434,138 |...20,530,245 | .....ccccerrnnncd 0]... 9,096,107 | ..... 9,096,107 | ........ 614,508
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Statement for June 30, 2017 of the FACTORY M UTUAL I N S U RAN C E CO M PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

2 3 4 5 6 7 8 9 10
NAIC Designation or

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

11070T  AG 3 |PROVINCE OF BC 05/11/2017 ..ot [ VARIOUS......cooiiie et sssnss | frebsessasssessesssss st b sss st sss st nsenies | srsssessesssssesssssnnsssssessans 12,728,095 213,442,000 | e 153,644

135087 A6 1 | CANADA GOVERNMENT. .. | 06/09/2017. VARIOUS cereenn 1,728,095 ..7,606,000 29,839

135087 B3 7 | CANADA GOVERNMENT. o | 0472512017 ........ [ VARIOUS......ooiiiici ettt neses | eebebisss bbbttt | enbees s bbb 51,066,049 150,695,000 | ..vovrririiniieee 100,696

135087 B4 5 | CANADA GOVERNMENT. oo | 0412072017 ... [VARIOUS........ooeetee ettt a s sa s sesesssaens | sssesasssesessssesesessssesesssesesessssssessssesess | suesesissesesssssesansssesessssesanas 2,405,560 2,225,000 21,719

135087  C8 5 | CANADA GOVERNMENT. .. | 05/26/2017. NBCS SECURITY.... v 3,033,447 2,966,000 12,941

135087 D3 5 | CANADA GOVERNMENT. o [ 0671572017 ... | VARIOUS.....oooiiiiiceisisii st nsssssssnes | arsesssssesssssssssssssessessssssesssssssessassnnss | ovesessosssssesssssssssssesssesen 4,953,775 | oo 4,290,000 6,566 | 1FE

135087  E5 9 | CANADA GOVERNMENT. oo [ 052512017 ........ [RBC DEXIA. ...ttt ssesesssssenes | cvsssssssessessnss s ssessssssessessnssessensnnss | ovssessssssssessesssssensesinsene 1,555,944 1,560,000 2,885 | 1FE

135087  E6 7 | CANADA GOVERNMENT. [ 05/15/2017 ... | VARIOUS.....ooii st snnsns | atbebsessssss st eninns | esbessessssssses s ssssensnes 13,222,851 113,201,000 [ oo 87,788 | 1FE. ...

135087  F2 5 | CANADA GOVERNMENT. 06/09/2017........ NATIONSBANK.......covvernririireriiiens 974,512 980,000 2,114 |1FE

135087  F5 8 | CANADA GOVERNMENT. o [ 06/12/2017........ _INBCS SECURITY ...ttt ssss e ssssi s ssenennss | cvsessasssesssssssssssssessessssssessssssssesiessnsss | etssesssssessessessessessesssenes 4,542,975 ..4,575,000 9,965 |1FE

135087 F9 0 | CANADA GOVERNMENT. ] 0573112017 oo [VARIOUS.....c.oooe ettt ssssesas | sbssssssssssssassessssasssssesssssssassessesasssssens | evessssssssessessssssessessesnsnes 4,244 471 .4,255,000 977 |1FE

135087  G3 2 | CANADA GOVERNMENT. 06/09/2017........ | T D SECURITIES......ooieiiriiiniiniieeiiieiesieresiesiesssss s sessssssese s sissesesssssnes | sresssesssssssssessessssesessessssssesssessessssssessns | sesssesesssessessessessnsssessessanes 4,017,153 | oo 4,105,000 5,904 |1FE

135087 G4 0 | CANADA GOVERNMENT. 1 [ 0410372017 ... | HSBC ...ttt nsnissnes | cbbesbsis st nnns | etbseri s 2,987,700 3,000,000 2,630 [1FE

135087  YQ 1 |CANADA GOVERNMENT. [ 106/12/2017......... | VARIOUS.......oooiiiiriee s 5,320,740 3,897,000 25,930 | 1FE

135087  ZJ 6 | CANADA GOVERNMENT ..ottt sssssentssssseniens | aniessessnsins 06/07/2017........ VARIOUS......cooiiie ittt bbbt nes | etbates st b s bbbt nntens | ebrebiesbts et 1,493,011 | oo 1,366,000 | ..o 1,338 | 1FE e

135087  ZU 1 | CANADA GOVERNMENT. e [ 010172017 e | SCOTIA et | festsenes bbbt et enens | boreniseses st 6,922,598 6,370,000 2,400 [1FE

68323A  DZ 4 | PROVINCE ONTARIO [ 04/10/2017........ | T D SECURITIES......cooiiutiirisiiitisinissr s sensesss e enssns e sensssssssenssenssnses | seesesssssssssessensssssenssensesssnssensensssssensanss | oniscesosssnsssnssnssessanesensnes 32,125,398 134,247,000 [ i 346,786 |1FE......ccoovniiernnin

1099999.  Total - BONAS = All OtET GOVEIMIMENL. ... tvteserttiesessstsarsssssseersssssseasssssssesasseesssssase s essssesensanes feseseesessseeseesoe8eE o8 8 o080 8488108440840 E 0848810840 E 81408140 E 1080848401408 E 010ttt fnbsensansensansanera 159,322,374 | oo 158,780,000 814,122 XXX
Bonds - U.S. States, Territories and P

13063C 5T 3 [ CALIFORNIA ST ...ooiiiiiiiieiiieiiieiieiisiesesisees st ensssssssessenesnins | essesssssnsins 05/01/2017........ MORGAN STANLEY ...ttt seessssssssesisesssins | shstisessesssesessssssssessessssss e ssssissssesins | sebesssesssessasssessessssssensessenes 1,901,450 | oo 1,575,000 | ..o 10,938 |1FE.....cviivirciirine

246381 FB 8 | DELEWARE ST 05/15/2017........ PERSHING DLJ 300,208 250,000 4,688 |1FE.....cccccovvviin

246381 HT 7 |DELEWARE ST 05/02/2017 ..o [VARIOUS.....coooiieiiiiciiriete sttt ensssines | srestesssssese st es s bbb sssenias | eebstesesssessens s essnrsensessees 5,634,317 .4,585,000 68,399 | 1FE

419792 LM 6 [HAWAII ST ..ottt ensssssnas | esssesssssonens 05/02/2017 ..ot [ CITIGROUP.......ovviieiirireiisisiesissisiss st | fresssssssssssses s es s sss s ssensas | sebssssesssessesssessessassessessanen 2,564,176 22,150,000 | oo 10,153 [1FE .

419792 RT 5 [HAWAII STttt ssssensesnenssas | enssessnnsnene 05/11/2017........ BANK AMERICA MERRILL.......cvuiiriiiicieiseiseiesie s sissisessessssans | sossesesssssssesseessssseseesssssssssessssssssessns | sessssssssessessessesssssessssees 2,721,097 2,315,000 1FE

56052A  YY 6 [ MAINE STATE. ...ttt nssenes. | eniesssninsins 04/12/12017........[MORGAN STANLEY.......ccocvvrvrrrirrnrneirs 482,564 395,000 7487 [1FE .

57582R  PD 2 | MASSACHUSETTS STATE 06/21/2017........ [BANK AMERICA MERRILL. ......ccoviriiiiirireiininirnsisisnssiessssisssessssssssessesssssns | resssssssssssssssessssssessossssssessessessssssesss | sssssssessssssmsssssessassessessnes 1,233,016 | oo 1,035,000 1FE

604129 K8 8 |MNNESOTA ST. 04/27/2017........ CITIGROUP......ottirttitiet ittt | Sotis s st bt s bbb st | oebeeesess s san e s et nnees 1,448,055 | ..o 1,210,000 | ..ooveieeereerieeeeeeees 15,293 | 1FE.....ooviiviriinrns

677521 6Z 4 |OHIOST .. | 04/06/2017........ | BLAIR WILLIAM.......c.ovieiireieieiieieiciseisie st 907,143 795,000 [ .o 17,115 [1FE s

677522 KV 5 |OHIO ST. [ 06/14/2017......... [USB SECURITIES........coiiiiieiirieiiriiiiesiseiseiesie s nssssseessessssenes | cesesssssesisessssssssessessssssesssessssesssensnnss | soeesesssssssesssessenssessessanens 1,104,066 880,000 5,867 |1FE

68609B QK 6 | OREGON ST 05/08/2017........ [ JEFFERIES & CO.....evviiiiciiieerisiesiessieesiseeensniees 2,187,546 ..1,900,000 26,389 | 1FE

68609B T5 6 |OREGON ST 05/12/2017. PERSHING DLJ 1,249,844 | L ..1,085,000

882723  4H 9 | TEXAS STATE......cooiiiirrieeniireiesineie st nienes 04/03/2017........ [PIPER JAFFRAY ...ttt ettt nssssesises | srestsessessnsesessesisses s s ssses e nsessssssenins | stsssesesssessesssssessnsssessessanes 3,014,475 2,500,000

882723 4N 6 | TEXAS STATE 06/14/2017........ | BLAIR WILLIAM. .....cooovieiieiirecieieicsssieieve s 932,416 770,000

928109 P6 8 |VIRGINIA STATE 06/14/2017. WACHOVIA.. v, 146,273 ..1,740,000

928109 U5 4 |VIRGINIA STATE 06/07/2017........ [MORGAN STANLEY......oooiiiriiiiririiiiiresisissssiessssssiessssssssessse s nsessssnes | resssssssssssessessssssessssssssessesssssssssesss | stssssesssessosssssesssssessessnes 1,713,522 ..1,385,000

93974D  E7 9 [WASHINGTON ST....ooiiiiiiiieiiieiniieieiseiesissisisesse s ssssssssessesssssenssens. | svssesessnnine 05/1172017....c. |[RBC CAPITAL. ..ttt ssessesnens | orebasessassessesssessessenssesssesesassassesssensss | seserssssssnsssssesessssessesseenesns 1,126,974 925,000 13,875

93974D UB 2 |WASHINGTON ST 06/23/2017. JP MORGAN.... v 2,045,117 | L ..1,700,000 ..41,556

97705M  GS 8 | WISCONSIN STATE 06/14/2017........ | BANK AMERICA MERRILL.........ooooviviiieriiiieiieieiesiesescisiesieseiesiesiessnsssssssne | aoeseessssessssssessessessssssesssssssessessesssssns | evierossssssssssessssessessesssssen 2,489,300 2,000,000

1799999. Total - Bonds - U.S. States, TEIMOMES & POSSESSIONS............ruuuriuieiuiiiisiiiisiisisis st rissiis eosss st sess s s sess s8££ 0880840880808 0808408084088 0E 0808080888080 E 8L 208008080 E L8120 S48 e0EeEEE 00 bbbttt | nbsnss st 35,201,559 | ..o 29,195,000 237,069 S S
Bonds - U.S. Political Subdivisions of States

03588H  SD 9 | ANNE ARUNDEL CNTY MD....c.otiiiiiieiiiiieiineieeeisisessssssssssesesssseessssssssesssnens | svssesessnnins 04/04/2017........ BANK AMERICA MERRILL........cvuiiiiriiiicieiieisiiesie s sisisessesissiessesssians | soosesesssssssesssssnsssssesisssssssesssssssssessas | sesenessssessnsssessesssssessensenes 1,166,480 | oo 1,000,000 1FE

076280 HH 2 |BEDRORD NH 05/08/2017........ [ MORGAN STANLEY. 770,465 630,000 2,888 |1FE

112857 DV 6 |BROOKFIELD WI 06/15/2017........ | SUNTRUST. 332,082 325,000 181 |1FE

118565 XU 9 |BUCKS CNTY PA 05/02/2017........ PERSHING DLUJ.....ocviieiieicctetee ettt sss st sesas e sanas | etessssesesassssesessssesesassssssesssssesassssesanss | ebessesessssssesesssssasssesesinas 1,095,777 900,000 1FE

180848 TF 0 |CLARK CNTY NEV. 05/19/2017........[MORGAN STANLEY.........cocvvrvrrrernrriirns 593,398 485,000 876 | 1FE

199492 GC 7 | COLUMBUS OHIO.......coiiviiicirrireieiisrireeiesiseesesieesesseseenessissenes 03/30/2017........ | BANK AMERICA MERRILL.......ccotiiiiiiiiriieineieiesieeerissieessnisnsssiesesssnies | cesiessssssseesiessssesessssssssessessssssnssensns | sesssesesssessessessessssssessssanes 4,591,817 3,860,000 26,269 | 1FE
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25476F  SU 3 | DISTRICT OF COLUMBIA 04/26/2017........ VARIOUS.....oooiiiieiitiete sttt renes | etbstesess b ss st b bbb nniens | cereriesste st nes 4294184 | oo 3,575,000 | .oocveviierrieieee e 61,622 | 1FE. ...
346623 FC 0 |FORSYTHNC 0410412017 .....c.. [WACHOVIA.......ooiiiiirieieisceisis st ssessssssensns | oenes ..2,733,308 2,310,000 7,058 [1FE....ccooviviirinine
358776  PT 3 |FRISCOTX .| 06/16/2017. BANC OF AMERICA.... ..2,000,528 ..1,600,000
407324  6A 5 |[HAMILTON CNTY TN 06/20/2017........ [WELLS FARGO.........cevuiviirriiiiieriseiesisierssisee s sessssienss | renes 143,719 120,000
424672  WJ 8 |[HEMPSTEAD TOWN NY 05/10/2017........ [WELLS FARGO..........cvrieiireriiiriiiseinisseie s ssesssssnnss | venes ..2,702,244 2,505,000
64966L 4K 4 |NEW YORK, NY .. | 05/22/2017. BARCLAYS US FUN ..1,894,845 ..1,555,000
64966L 5C 1 |NEW YORK, NY .. 1 05/23/2017........ | BANC OF AMERICA........cccoviiiriiieiniiseiesnsississsssissssssesssssseessssssssesssssnssas | svenes 831,377 675,000
64966M HD 4 |NEW YORK, NY .. | 05/09/2017........ | JEFFERIES & CO.....ovvuiiieiiriiiniieriiisrieeiseiesissie s nsssssssesssesssssseesssssnsens | coenes 4,433,775 ..3,750,000
678519 VU 0 |OKLAHOMA CITY, OK 0412712017 ......... | CITIGROUP......outitiiirriieiieresis e sssenes | seens ceeeennn2,094,384 ..1,765,000
731197  R2 7 |POLKCNTY IA 05/10/2017........ WACHOVIA. ..ot nanns | esbenasess bbb ss s nnsens | corebiessts st nes 1,950,177 | oo 1,610,000
736679  XB 2 |PORTLAND OR 05/10/2017........ [MORGAN STANLEY.......cosiiitiririrniiniierinristiesinsisesesie s ssesisesesisessssesies | reves 612,580 500,000
736679  XC 0 |PORTLAND OR 05/10/2017........ [ MORGAN STANLEY.... s | S | i s 1,797,900 | oo 1,455,000
76541V KZ 9 |RICHMOND VA.. 06/14/2017........ BANK OF NOVA SCOTIA......oomiririreriirrererirerssissiresiesssesesssessssssesenesssssssenens | cvenes 291,290 250,000 3,750 |1FE
76541V QA 8 |RICHMOND VA.. 05/11/2017........ |BANK AMERICA MERRILL.......cootiriiiiiiiriiiniinieissiierisiesesssisssesessssses. | esssssssnssessessssesessssssssesssesssssssssensns | sebsessessessssssssesssssessessanes 1,807,824 | oo 1,485,000 | ..ooveoieererieieneiereeies 14,438 |1FE.....ovivviriirnrs
771639 VW 8 |ROCHESTER NH.....ooiiiiiiiciiiiesicsesieisesi s sssssensesssssnene | cossesessessnes 04/18/2017........ [JEFFERIES & CO.....cooviiiiiieiiicisisceess s sssssssesessssens | renes 556,475 470,000 849 | 1FE
795676  UB 9 | SALT LAKE CNTY UTAH 06/02/2017........ WILLIAM BLAIR ... ...ttt | etbstesesb b ess st nniens | corebsesies st nes 1,716,460 | oo 1,405,000 1FE
871702 2R 6 | SYRACUSE NY ..ottt sss st esssesessssssssssins | avsessssessnens 06/20/2017........ [ JANNEY MONTGOME........ccociururiuiirimriieiieriiieienisssiseseessssssensssesssssessnnnes. | sveees ..1,383,802 ..1,336,000 1FE
938234 RU 7 | WASHINGTON CNTY OR 05/12/2017........ [ CITIGROUP.......ccoeiiiiiieristierei et | eres cereee 1,239,800 ..1,000,000 22,361 | 1FE
971567 QW 5 | WILMINGTON DE 04/26/2017........ WILLIAM BLAIR. ...ttt snensnns | 4resesisssensesessnsessebssssnsennssessnssnensstsnes | ansersessssssessessesssssssenssesesas 2,345,074 | oo 1,905,000 | oo 18,256 [1FE. ..o
2499999. Total - BONdS - U.S. POlItICal SUDGIVISIONS Of SEAIES. ... vttt eis ettt setssssses s ee st et E o888 f 8808 e 808 R0 oEEE 808808808 E S8 E e E e E e E ek en bkt ee dhete et eeb st b ettt ent e | enbsnesenssnnsnns s ensnes 43,379,765 | .o 36,471,000 293,723 XXX
Bonds - U.S. Special R and Special A
010268  BP 4 | ALABAMA FED AID HIGHWAY FIN AUTH SPL.......ccoririiiiineieiinriierisrissseieniens 06/23/2017........ CITIGROUP......cvoiiiiitiiriesitiseis et | atest bbbt | etesnsbess st 5,517,221 | oo 4,450,000 1FE
01728R  MP 1 | ALLEGHENY CNTY PA HGR EDU BLDG AUTH.........c.cevuuee. 06/15/2017........ | BANK AMERICA MERRILL. ..ottt sssieseniessesiesenieniee. | sresiessssssseessesssseesssssssssessessessssssensns | sesssesesssessessessessnsssessessenes 3,104,225 2,500,000 1FE
021087 SM 4 |ALPINE UT SCH DIST 05/10/2017.....co. [RBC CAP....viiticessses s sssssssens | oenes 855,840 750,000 5,833 [1FE
040688 LE 1 |ARIZONA ST WTR INFRASTRUCTURE FIN AUTH......c.ccvvvirimeinriieinererienienseniseenes 03/27/2017........ CITIGROUP......ooiiet ettt | shtesesses s s bbbt | oebenesessse st sens et 4,096,383 3,640,000 89,483 | 1FE
047870  NX 4 |ATLANTA GAWTR & WSTWTR REVENUE..........ccoovvvinriirircicinnns 05/30/2017........ | BLAIR WILLIAM. .....coviieieeicteteeece ettt tes st en e senes | eeees 993,933 830,000 3,228 |1FE
075147 DR 6 | BEAVER DAM WIUNIF SCH DIST.....cvtiiiiiiriiiirieiissiinesiesisssesssssssessssenesenesnes | aveessssesinns 05/30/2017 ... [VARIOUS......oooiiirririoiiiissiiesi st sssannes | sbsssiesisess s sssse bbb sbeens | sebeesssesssesss st 2,744,018 | oo 2,425,000 | oo 4,433 |1FE ..o
10146R  JB 1 |BOULDER CNTY CO OPEN SPACE CAPITAL IMPT......ccoiirirrinrirerenireeeriseeenieies 04/06/2017........ HUTCHINSON SHOCKLIY E& CO.....ouurirriiiriiiiiiiesieieiisiesierississeesissiessenes | sostisessesissesessssssssssesessessssssessesssssesins | sessssesssessassessessnsssessssenes 1,088,804 915,000 10,929 | 1FE....oviivircierins
101547  WC 7 |BOULDER VLY CO CH DIST #RE-2 BOULDER........... 04/20/2017........ [MORGAN STANLEY.......cosviiimrrirnirieierinissiesisssissssesssssssessssssssesssssssssesses | ooeves 625,213 545,000 1,272 | 1FE e
119427  BR 2 |BUFFALO & FORT ERIE NY PUBLICBRIDGE AUTH.......cccocvevviireieiinianee 06/08/2017........ [MORGAN STANLEY.......ccosviiriirnriniiererisriesieessesesisesssssseesssssssssesssessssenses | veres 354,567 300,000 1FE
130320 NB 0 | CALIFORNIA ST HLTH FAC FING AUTH REVENUE.. o | 05/1772017........ | BARCLAY ...ttt | aveees ..1,982,028 ..1,785,000 2FE.
13032U NM 6 | CALIFORNIA ST HLTH FAC FING AUTH REVENUE.. .. | 06/22/2017. MORGAN STANLEY ..1,594,931 ..1,300,000 1FE
130320 NQ 7 |CALIFORNIA ST HLTH FAC FING AUTH REVENUE.. .1 06/22/2017......... [MORGAN STANLEY .....ccotriiirirrinireiinrireriesistisesisisesssie s sisseessssssssssssenessinses. | seenes 240,114 200,000 1FE
13034A  SA 9 | CALIFORNIA INFRASTRCTURE & EC. 04/03/2017.....o. [ CIT GROUP.......coorriririieisiicietsissiesis s enssssssssessns | oenes 928,335 750,000 [ oo 1,146 | 1FE .o
13034A  SC 5 | CALIFORNIA INFRASTRCTURE & EC. 03/31/2017. PERSHING DLJ .2,731,738 2,245,000 3,742 |1FE
13034A  SJ 0 | CALIFORNIA INFRASTRCTURE & EC. . 04/24/2017........ |PERSHING DLJ.....c..ooiiiieieicieieieeseeie e ssssssnsanes | cveees 629,428 530,000 2,503 [1FE
13048T  3X 9 | CALIFORNIA ST MUNI FIN AUTH REVENUE. .| 05/24/2017........ | BANK AMERICA MERRILL......c.ccoriiimririiiieicieinreicseseseeeesenseeeessesessennees | cveees 505,886 425,000 2FE
155048 DH 1 | CENTRL PUGET SOUND WA REGL TRNASPRTN AUT. .. | 04/21/2017. NATL FINANCIAL SERV.. ..2,197,848 ..1,870,000 32,985 | 1FE
15504R  GE 3 |CENTRL PUGET SOUND WA REGL TRNASPRTN AUT.... .1 105/31/2017......... [MORGAN STANLEY ..ot sssssssssesssssssssssssssssenes | seenes ..1,033,578 880,000 3,789 [1FE
181000 PS 3 | CALIFORNIA ST MUNIFIN AUTH REVENUE..........ccoiiiiininieenncrsnirerenissieninns | cviveeerinnins 05/2412017........ [WACHOVIA.......ooiiiiiicieistireeeeeesie et nissesenins | renes 712,310 575,000 1FE
20774Y YN 1 |CONNECTICUT ST HEALTH & EDL 05/11/2017........ [JANNEY MONTGOME.........ocouiriiiiiriiiisiinsiesnsssessesisiesessssssssssssesssssessesssses. | resssssssssssessessssssessssssssesssessessssssessns | stsessessesssssessesssssessessanes 1,136,970 | v 1,000,000 22,917 |1FE
20775Y  DH 6 | CONNECTICUT ST REVOLVING FUNDGEN REV.............. 06/02/2017........ MORGAN STANLEY ..ottt ssssssssesssesssses | sostesessssesssesssssnssesssesisssssssessssssssesins | seseresesssessnnssessessesssessessenes 1444973 | oo 1,165,000 1FE
20775Y  EB 8 | CONNECTICUT ST REVOLVING FUNDGEN REV. 06/06/2017........ [NATL FINANCIAL SERV.......cocvvniiririiniinriniisinsserssiseesssissesississsssisessninses. | reves 632,280 500,000 1FE
246343 LD 7 |DELAWARE RIVER PA JT TOLL BRIDGE..........ccccstimirirnriiirerisisessessisisssesenssens 05/31/2017........ |BANK AMERICA MERRILL. .....cootiiiiiiiireiiisinieissiserisissessssssssssessssses. | esssssssssssessssssssesssssssssssesssssssssesss | ssssssessssssssssssesssssessossnes 1,185,140 | oo 1,000,000 | oo 13,056 [ 1FE. ...
246428  C6 1 |DELAWARE ST TRANSPRTN AUTH......ccooiviierrriceeineeeseieieninenes 05/19/2017........ BANK AMERICA MERRILL. ..ot essessseesesssesnsesnes | cenees 588,970 500,000 9,792 |1FE
250375  HA 3 | DESERT CMNTY CLG DIST CA....oviiiiiieiiiiriensieissisisssssiessesssssessssssesesssssssss | sonseesesinees 05/03/2017........ BLAIR WILLIAM. ...ttt | ebetesbesses bbbt ss et ssb e naeiens | ebaresebesiesi bbb bnes 2,219,036 | oo 1,870,000 | ..o 1,039 | 1FE. e
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267045 GK 2 |DUTCHESS CNTY NY LOCAL DEV CORP REV.......cccccvevvvinen. 05/09/2017........ RBC CAP.....ottte sttt isneee | Shtises s s ettt | eebene bbb 1,463,994 | oo 1,240,000 22,561 | 1FE
271014  E7 3 |EAST BAY CA MUNIUTILITY DISTWTR SYS...... 06/12/2017........ [BARCLAYS......ooiiiiriiierinisissie s sssssssessssssssesssssssensns | oeves .4,114,308 3,300,000 1FE
287425  F3 1 |ELKRIVER MN INDEP SCH DIST #728... 05/12/2017. WACHOVIA.. ..2,614,635 2,250,000 55,938 | 1FE
3140F5 NN 9 |FEDERAL NATL MG 03/30/2017.....oo. [WELLS FARGO........couvuiiiriiiiciesiei ittt eens | febiessssssesse s ess bbbt nsenins | sbttsessesisssesss st sseenses 10,083,720 | oo 10,180,756 9,332
3140FS  C4 3 |FEDERAL NATL MG 04/27/2017........ [SALOMON BROS.......cociiiiiiiiniieiiiiniesie s sisssssess | resiessssssessessesesessessesssessesesssssssesseniens | ssesssessnsssssessssssssessenssns 10,737,077 ....10,453,684 10,163
3140FS CU 5 |FEDERAL NATL MG 05/31/2017. FNMA. .4,091,713 ..3,961,270 4,621
3140FS DB 6 |FEDERAL NATL MG 05/31/2017 .ot [ ENMA oo ssrensans | enes ..8,063,393 ..71,802,792 9,103
343136 F3 6 |FLORIDA STATE TURNPIKE AUTH......coovviirnieinicceneeeeesinene 06/22/2017........ [ JP MORGAN.......couririiitireeisirceieeise e ssssnnens. | venes ..5,055,000 5,000,000 118,750 | 1FE...
347658 VM 5 |FORT LAULDERDALE FL WTR & SWR REVENUE..........ccccoiiviiriimineinieieirenis 06/20/2017........ | CIT GROUP bbb | s rereeeen 1,532,092 | s 1,435,000 | ..oovvoieeerieeeeeeees 21,724 | 1FE...
38122N  ZC 9 | GOLDEN ST TOBACCO SECURITIZATION CORP CA........ 06/07/2017........ BARCLAYS ...t nnnis | sotesess s | eerenes st 3,923,812 | oo 3,265,000 | oo 4,988 |2FE.......cocovvrie
419791 6H 6 |HAWAIIST. .1 103/29/2017........ | LOOP CAPITAL. ..ottt siesssssssssenens | cvees ..1,191,010 ..1,000,000 8,056 |1FE
44420R AV 2 |HUDSON YARDS INFRASTRUCTURE CORP o[ 06/14/2017........ | BARCLAYS.......oiiriiiiiineiienie st sessssssessenes. | reves v 1,321,779 ..1,105,000 2,916 [1FE
455057  ER 6 [INDIANA ST FIN AUTH REVENUE..........cocoiiiiiieinieeeiseiserenie e 06/19/2017........ MORGAN STANLEY ...ttt s sesesssssssssessessssns | soesesessesssssessessssssesesesisssssssessesssssessns | sessrsssssessessessesssssessesenes 2,511,704 2,350,000 47,294 [1FE..iiien
46613C 2A 2 | JEAFLAELEC SYSREV. 03/30/2017 ... [WACHOVIA. ...ttt ntes | frestebisss s s s s bbb nis | stbsnesesse bbb 2,911,653 2,540,000 1,058 | 1FE. ..o
48507T  FN 8 | KANSAS CITY MO SANTN SWR SYS REVENUE.........cccoooviiminierreineecseienis 04/07/2017........ | BLAIR, WM..oooiiiiiiiieeiseieviei s essenannsns | oenes 472,560 400,000 5611 [1FE
491313 4Y 5 |KENTUCKY ST INFRASTRUCTURE AUTH.........ccccovvunec. 06/16/2017........ BARCLAYS US FUN.....ccviiitiiiiieinierssiscierisei e ssssiessesessssensnsines | aveees 660,384 600,000 11,667 | 1FE.....oiivirciernes
515300 RX 1 |LANE CNTY OR SCH DIST #4J EUGENE 06/05/2017........ |BANK AMERICA MERRILL. ........covoiiirirrireiniicierissiseesisisssssiessssssssessssssssens | veees 21,952,038 | 1,555,000 1FE
53945C GR 5 |LOS ANGELES CAWSTWTR SYS REVENUE..........cccocurivmiriirerneiniciesssienienies 06/16/2017........ [BANC OF AMERICA........cocviriireinrierniiciesisereeissie s ssnseenenns | renes 2,473,257 2,060,000 6,294 |1FE
542424 VD 5 |LONG BEACH CA HARBOR REVENUE.............ccoviiniiniiiinnieiersssicisessssisnsssnnss 06/16/2017........ CITIGROUP.....octitieiiseietssissie st sssssnsns | avenes 747,400 645,000 1FE
542690 7U 0 |LONG ISLAND NY PWR AUTH 03/30/2017........ | JANNEY MONTGOME.........cccoierrririiiiiieieteiccsss e sesennnes | oevens ..1,790,962 ..1,570,000 6,542 |1FE
544525 VZ 8 |LOS ANGELES CADEPT WTR & PWRREVENUE..........cccoocrmimiiinieicnnieienine 04/27/2017........ |BANK AMERICA MERRILL.......cccvtiiriiiiiiicieisceenicssi e ssieeesissieniens | renee v 1,509,234 ..1,265,000 1FE
566795 LV 0 |MARICOPA CNTY ARIZ CMNTY CLG DIST....covvurriinierierinerierissiieries 04/24/2017........ BANK AMERICA MERRILL. .....cuiieuiirriiieiiiniiiesiesiseesesissisesiesssessenins | aeessssessssessesssesssssssssssssssesssesssssssens | eeessssssnsssesssesssesssessssesns 1,639,178 | oo 1,340,000 | ..o 21,589 | 1FE ..
574204 E6 6 |MARYLAND ST DEPT OF TRANPRTNCONSOL............... 05/02/2017........ [MORGAN STANLEY.......cosiitimririrerineierniisieesissisesesisesssssseessesssesesssessssenenes | renes .2,293,140 2,000,000 14,222 | 1FE....oovirviviers
57563R  PB 9 | MASSACHUSSETTS ST EDUCTNL FINGAUTH......c.cvvviieriiiiinnicineieierissiesienines 06/02/2017.....c.. [RBC CAP....ouveirrieriicersissies et sssenssssssens | oenes ..2,301,780 2,000,000 1FE
575829 DD 5 |MASSACHUSETTS ST CLEAN WTR TRUST......ccvvniiernireeenieieeirerenineenes 04/07/2017........ HUNTINGTON. ...ttt esssssesssansessnes | cenees 607,415 500,000 1FE
576049 YZ 7 |MASSACHUSETTS ST WTR RESOURCES AUTH 06/19/2017........ [MORGAN STANLEY.......ccosiuiimriiririniieisrinciesissssssssiesessssesessssisssessssssssesies | reves 620,794 530,000 11,174 |1FE...
57604P  B6 0 | MASSACHUSETTS ST WTR POLL ABATEMENT TR........... 04/18/2017........ [NATL FINANCIAL SERV......ccoviiiririrririiiniiniiieriesesssesssisssiesiesssssssssissssseses. | seoesssesssesssesssssssssssessessessssssssssennss | sesssssssesssesssesssessssssnssenns 1,267,140 | oo 1,000,000 | ..o 11,667 | 1FE...
591852  E6 1 |MET COUNCIL MINNEAPOLIS-SAINTPAUL MN MET 05/03/2017........ BANK AMERICA MERRILL. ......cvuiiuiriiicie it sisiensesssesses | soetesessssisssessesssssessesesssssssessssssssesins | sesssessssessasssessessnsssensssenes 1,854,075 | .ooovoreeceis 1,500,000 1FE
592481  GC 3 |MET SAINT LOUIS MO SWR DIST WSTWTR SYS......cvrvirirrieererinsisereiersssiensenes 05/25/2017........ [PERSHING DLU.......ooiviriiiiiiiiieinieesisseesie e ssesssssssssssssssens | oeves AT A0 | e 1,000,000 3,472 |1FE
59259N 7V 9 |MET TRANSPRTN AUTH NY DEDICATED TAX FUND.......ccocviiminrrirneeienirerenis 05/24/2017........ |PERSHING DLJ........coctiiieieieetciccesee e | eaens ..3,833,469 3,060,000 2,231 |1FE
592647 EE 7 |MET WASHINGTON DC ARPTS AUTH ARPT SYSRE....... 06/07/2017.....c.. [RBC CAP....viiiersiieesees et ssnnens | enes ..3,372,820 ..2,750,000 1FE
59266T MJ 7 |[MET WTR DIST OF SSTHRN CA 04/06/2017. USBCORP.... ..1,249,623 ..1,075,000 ..14,931 [1FE...
644804 EY 8 |NEW HANOVER CNTY NC HOSP REVENUE..........ccccooiniiinirinieersceseenienes 06/13/2017........ [NATL FINANCIAL SERV.......coviiiirirniiniiiiniciesieresiseiesssiseesisessssssesensninses | renee v 1,633,713 ..1,250,000 1FE
64577B KL 7 |[NEW JERSEY ECONOMIC DEV AUTH......covoivrrriierinnirinnieisnieieninines 03/29/2017 ..o [MESIROW.....oouiirriisissie it isens | frenssssssssasssessessssssessessnssesssessessssssensas | sesssssessssssnsssssesssssessossanes 5,497,232 5,245,000 82,609 | 2FE
64971W  4Z 0 |NEW YORK CITY NY TRANSITIONAL FIN AUTH... .| 06/07/2017. PERSHING DLJ 592,785 500,000 3,681 |1FE
64971W AW 0 | NEW YORK NY CITY TRANSITIONAL......ccovvvriririerirriirerneiseensieisnienes 04/20/2017 ... [WACHOVIA. ...ttt sires | frestebesss st s bbb nis | eebseesesse bbb es 3,630,633 3,015,000 72,863 | 1FE ..o
64971W U5 7 |NEW YORKNY CITY TRANSITIONAL FIN........cccvvenev. 03/29/2017........ [WACHOVIA.......oomiiiiiiiesieseeeie s ssssenens | renes ..2,263,747 ..1,870,000 2,857 |1FE
64986D DP 7 |NEW YORK ST ENVRNMNTL FACS CORP.......c.coviueririrriineirerierineesceseriseienssenssins 04/25/2017. BARCLAY 1,212,510 ..1,000,000 2,083 [1FE
64990A EZ 4 |NEW YORK STATE DORM AUTH REVNUES.........cocootirriiiiierssieisinssnsennnns 05/25/2017 ... [RBC CAP....oveirieriiicesisees s sssssssens | venes ..2,402,098 ..1,960,000 20,689 |1FE.
658207 TF 2 |NORTH CAROLINA ST HSG FIN AGYHIOMEOWNER... 05/17/2017.....c.. [RBC CAP.....veiireeee et sisniensens | reres 21,630,000 | s 1,630,000 1FE
720424 YU 8 |PIERCE CNTY WA SCH DIST #10 TACOMA........coiiiiriiieirernrissiesisissisessersssssiens | covsieesesiens 05/02/2017.....o.. [WACHOVIA.......oomiiiiiiieieistiesessie st nsssssensns | renes ceenen. 1,076,037 890,000 19,036 [1FE.....ccooiiiiinn
736688 JW 3 |PORTALND OR CMNTY CLG DIST. 04/06/2017........ PERSHING DLU....ciiiiitieiscicie it | sotisesssssesssess e sesss s enin | eeserssesssessssssessessssssensensenes 1,059,588 925,000 14,389 | 1FE.....ccooivvivinie
762197 VB 4 |RHODE ISLAND ST HLTH & EDU BLDG CORP.........cccovvurirerriirirrnirns 06/22/2017........ | BANK AMERICA MERRILL.......c.couiiuirirriiiriieieiseieieeseieeie et | ceeees LA05,179 | s 1,115,000 1FE
791319 JZ 0 | SAINT LOUIS CNTY MO PARKWAY #C-2 SCHDIS.......cocvirvrrrirernsiirinsiierseisnieens 04/12/12017........ [RAYMOND JAMES.......c.oooviiiiireiriiiesisisisesiessssssesssssssssessssssssessesssssssssessns | oeves v 1,084,068 900,000 5,750 |1FE
79207T BN 0 |SAINT LUCIE CNTY FL REVENUE 06/20/2017........ NATL FINANCIAL SERV......oiiriiiiitireiiiineisrieresiseie s sssesisessesssssessens | sostesessssssesessesssssesssesssssssssessesssssessns | sessssssssessessessesssssessssenes 1,419,887 | oo 1,210,000 1FE
796253 6N 7 | SAN ANTONIO TX ELEC & GAS REVENUE........... 04/05/2017........ GOLDMAN SACHS.......cooiiiiriiniiiieresissiesississss s sssesssesssssssensns | sveees 980,834 845,000 1FE
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797686 DR 0 | SAN FRANCISCO CA MUNI TRANSPRTN AGY REV............. 05/26/2017........ WACHOVIA. ..ottt | etbetesess bbb s nniens | eereriesses st 1,404,676 | ..o 1,105,000 1FE
80168Q DU 3 | SANTA CLARA VLY CAWR DIST. 04/04/2017........ [BANC OF AMERICA.........cvviriiiniiniireinsississssisissssessessssines 643,280 550,000 1FE
875161  CA 7 | TAMPA FL HOSP REVENUE.... 04/06/2017. PERSHING DLJ ..2,069,090 | ..... ..1,805,000 1FE...
89602N 7N 8 | TRIBOROUGH NY BRIDGE & TUNNEL AUTH........cooiiiiiiieiniircrinnicireeinnes 04/21/2017........ [LOOP CAPITAL. ..o ..2,626,282 2,220,000 1FE
91417K U8 2 |UNIV OF COLORADO O ENTERPRISE REV.......ccccevmiiiriirrieierseieeeisseesiersnis 05/24/2017........ | STIEFL-F 558,092 440,000 1FE
914367 EQ 6 |UNIV OF KANSA KS HOSP AUTH HLTH FACS REV...... 04/21/2017. PIPER JAFFRAY.. 326,681 275,000 1FE
91802R  CJ 6 |UTILITY DEBT SECURITIZATION AUTH NY ....ovviririirriinns 04/05/2017........ [ JEFFERIES & CO...ouiuiiiiririieieisieiesisisessssssssse s esssssssessssssssssssenses | esssssssssssssessesssssessosssnssassesssssssssesss | ssssssesssssnsssssesssssessossnes 1,208,540 | ..oocveccee 1,000,000 1FE
91802R  CZ 0 |UTILITY DEBT SECURITIZATION AUTH NY 04/05/2017........ | BARCLAYS US FUN 460,728 395,000 11,631 | 1FE .o
928172 ZU 2 |VIRGINIA ST PUBLIC BLDG AUTH PUBLIC FAC 06/07/2017........ | JANNEY MONTGOME...........coceimriiiiriinieieissie e isssssesss e sssssssessssssssses | sesssssssessesissassessessssssesssssessssessesssssnss | sssessssssssssssesssessessessesnsan 2,180,880 | oo 1,800,000 32,750 |1FE
937440 DG 7 | WASHINGTON CLACKAMAS & YAMHILL CNTYS.......ovviiirniiieiseneeeiseienins 06/13/2017........ WACHOVIA.......oooiiiirseee s 997,220 830,000 20,635 | 1FE
937440 EP 6 | WASHINGTON CLACKAMAS & YAMHILL CNTYS.......ooiiiriirninieriseerieceiseienines 03/31/2017........ | BLAIR WILLIAM. ......ovuiririiiiinniicesnieee et sisssensesaes ..1,258,021 ..1,065,000 8,431 [1FE
977123 R2 6 |WISCONSIN ST TRANSPRTN REVENUE.........cccootiimiiniiiiiiiinininisnissiisnissnesenenens 05/03/2017........ [JP MORGAN......cooirimiiiiiinniininisenisssisssnisnsieneenes oo 1,505,179 ..1,300,000 1FE
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIal ASSESSMENES. ... .. .. iuereerreuieriesisarieistesiatestiee | eessesesesamseesseseesesesseesesaeseeseeseeseseeseeseseeseeseeseeseseeseeeeaeEee8eEseEseE 428 eE1eE4eEHe8eE8£E2E 428 eE 12 E e s a8 ee8 e e 2 EeeEeE 1 e e e setenses et et ansenseesns | aeiesssssssssessessnsnes 169,479,018 | oo 148,823,502 992,439 XXX oo
Bonds - Industrial and Miscell
00191A  AC 0 [ARD FIN S A ..ot nsseniens | esssesannsnine 06/07/2017........ VARIOUS.......ooiiiiieiiestessesie s 892,625 850,000 11,360
00404A  AJ 8 |ACADIA HEALTH CO INC 05/18/2017........ BARCLAYS.....c.oiinirererneirernniens 156,000 150,000 2,297
00774C  AA 5 |AECOM 04/24/2017........ | PERSHING DLJ 250,773 250,000 2,349
013817 AK 7 |ALCOAINC....... 05/30/2017........[MORGAN STANLEY.......cccoosrurmrmmrrrrnrirenne 337,188 325,000 6,500
01879N  AA 3 | ALLIANCE RES OP PART......otiiiiiiieriiieirerisisssisssisssssssessssssessesssssessssssssssssessesss | avssseessansnes 04/07/2017........ JP MORGAN.......ooiriritieiisiessie e esssines 800,000 800,000
02005N  AY 6 |ALLY FINL INC 05/19/2017........ | CITIGROUP.........cocovvrerirriren. 201,250 200,000 2,315
02154E  AB 5 [ALTICE FINANCING S.A ..ottt ssssssensnnns | enssenssssnsins 05/23/2017........ | BANK AMERICA MERRILL 327,000 300,000 8,870
022249 AU 0 | ALUMINUM CO AMER.......ouuiririeiiieriieiesisis e st enssssesssiens 06/06/2017........ VARIOUS.......oooiiiririeiiesieeiesississsie s 451,500 400,000 | ..o 10,556
02406P AP 5 | AMERICAN AXLE & MFG INC 05/09/2017........ | JP MORGAN.... 199,160 200,000 1,701
026874  DH 7 | AMERICAN INTL GROUP.......ocriiiiiiiieiitieiieiisissssisisss s sessessssssessssssssessnns | soosssessessnes 06/07/2017 ..o [ JP MORGAN. .....cvuuiriitieirieieisse sttt ensenss | frestsssssssasssessess s es s nss st n st ssssensas | sebssesessssssesssssessassessessanes 2,081,360 2,000,000 15,383
03524B  AG 1 [ ANHEUSER BUSCH INBEV.......cciiiiieiiniieriniitiesisereesesiesiesiseesesisssssesesssessssssssenenns | ovsessessnnene 05/09/2017........ MILLER TABAK ..ottt sssises | soetesessesssesessessssssessesanssssssessesssssensas | sesesessssessessensesssesensnsanes 5,598,600 5,600,000 1FE
03524B AH 9 [ANHEUSER BUSCH INBEV........coiiiiieiiniiriiiiintiesissieesssiesississisessssissesesssssssssssenenns | esiesssssnsens 05/09/2017.....o. [MILLER TABAK ...ttt ssentes | hestsbsssss st es bbb | etbenesesse st esbees 3,300,000 3,300,000 1FE
03674X AG 1 |ANTERO RESOURCES CORP 05/16/2017........ [VARIOUS.......coooiviririiiieniseiesissisisssiesi s 837,985 850,000
037735  CW 5 | APPALACHIAN PWR CO.....ouuiiiiiiircririntiesinsicisesiesssissie s sssesisesessssssesenns | sonsisesseseees 05/08/2017........ WELLS FARGO 994,900 | ..o 1,000,000
03938L  AY 0 | ARCELORMITTAL SA LUX.....eriiiiiriieiniiiieisssiesiessssesessessssssssssssssssssessssssssessessne | sasesessessnes 05/15/2017........ INOMURA.......cooiiiiinrniinnisrenisieenienns 52,938 50,000
04021L  AA 8 | ARGOS MERGER SUB INC 05/25/2017........ [VARIOUS........comiiiieiiieiniitieeiseresee e sesessenees 664,250 700,000
05549K  AB 8 | EAGLECLAW MIDSTREAM LOAN 06/09/2017........ | GOLDMAN SACHS.. 547,250 550,000
06406R  AD 9 |BANK NEW YORK MELLON 05/09/2017. GOLDMAN SACHS.. 499,790 500,000 1FE
07556Q BD 6 |BEAZERHOMES USAINC oo isisssesienssssssenssnissssenes | consiesseninees 05/11/2017........ | BARCLAYS 263,438 250,000 5,286 |4FE
097751 BP 5 |BOMBARDIER INC 04/07/2017........ [VARIOUS.........ooooeirreireieiereisie st 871,125 800,000 26,554 |4FE
099500 AA 8 |BOOZ ALLEN & HAMILTO. . | 04/20/2017. BANK AMERICA MERRILL 150,000 150,000 4FE
10524P  AB 6 |BRAND ENERGY & INFRA.. 06/16/2017........ [BARCLAYS.......cccovvmrrririrrrrcirieienns 350,000 350,000 5FE
120111 BM 0 | BUILDING MATLS CORP. 03/30/2017........ | BANK AMERICA MERRILL 50,375 50,000 1,038 | 3FE...ciiiiiiiie
1248EP  BM 4 |CCOH SAFARILLC 05/23/2017. BARCLAYS.. 428,000 400,000 6,453 |3FE
12543D AL 4 [CHS/CMNTY HEALTH SYS IN..ooiiiieiiiieirissiseisieissssssesssssesssssssssessssssssssessnns | rossesssssnnens 0412112017 ... [VARIOUS.....coooriiiiiriinnisiesisssisiess s sisessssnes 439,000 450,000 | oo 15,822 |SFE.....ccoiviiirinens
125430  AQ 3 |CHS/COMMUNITY HEALTH SYS 05/11/12017 ... [VARIOUS ...ttt bttt besasassesnaes | evessesessssssetasssssesassesebesssesessnsesesesnans | eesesetessssssesissesesesassesansesans 1,132,250 | coooeeeeis 1,150,000 27,382 | 5FE
125430 AY 6 [CHS/CMNTY HEALTH S...ooiiiiiiiiiciseiieissesssises i ssssssessssssss | esssessnssnsens 05/09/2017........ | CS FIRST. 152,625 150,000 | oo 1,484 | 3FE ..o
125581 GQ 5 |CIT GROUP INC 05/19/2017........ PERSHING DLJ 539,700 500,000 6,875 |3FE
126408 HH 9 |CSXCORP 04/26/2017........ [USB SECURITIES........ooiriiiriiiiieieiistiesisi e nssss e sssnises | sresiessssssssessessssssesss s ssse st sensssssensas | stbesesessssssessssssesssssessessanes 1,448,231 | oo 1,450,000 2FE.
12768X  AB 0 |CAESARS ENTERTAINMENT RESORT PROP........... 03/28/2017........ | JP MORGAN 163,875 150,000 8,250 |6FE
14161T  AA 0 | CARDTRONICS INC/USA 03/20/2017........ WELLS FARGO 350,000 350,000 3FE
144577  AF 0 |CARRIZO OIL & GAS INC 03/28/2017........ | USB SECURITIES 154,313 150,000 500 |4FE
14913Q  AA 7 | CATERPILLAR FINL SVC.....coiiiiiireiiiiticeineiceiseiseresissiessesssessesssesssesesssesssssssessens | oesssesssssnnene 06/01/2017........ | CITIGROUP 998,460 | ... 1,000,000 1FE
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150190 AA 4 |CEDARFAIRLP/CAN 04/10/2017........ JP MORGAN.......courirreririerineieeesire e sisseesieies 250,000 250,000 3FE.
156686  AM 9 | CENTURY TEL ENTERPRL.......cvvivviireriiiirinniesecesiseen s . 05/02/2017........ [USB SECURITIES........cccrvrrmrrrirernrirrirerinnines 150,750 150,000 3,151 |3FE
15911N AA 3 | CHANGE HEALTHCARE HL 05/02/2017. PERSHING DLJ 727,713 700,000 8,944 |4FE
163851  AE 8 | CHEMOURS CO. 05/09/2017........ [ VARIOUS.....ooooorrreceececese s 398,378 400,000 4FE
16412X AE 5 |CHENIERE CORPUS CHRI 05/15/2017........ |RBC CAP 950,000 950,000 3FE
165167  CK 1 | CHESAPEAKE ENERGY CO. . 06/02/2017. JP MORGAN.... 145,313 150,000 3,852 |5FE
17027N° AA 0 | CHOBANI LLC/FINANCE CORP......cviiiteirrieisissisessesssesesssssssssssessssssssessessssssenss | sossesssssnnens 03/30/2017........ | BANC OF AMERICA. 750,000 750,000 5FE
172967 LG 4 | CITIGROUP INC 04/18/2017........ | CITIGROUP.........cocevrerirrirene s | s 1,349,055 | ..o 1,350,000 2FE.
18451Q  AH 1 | CLEAR CHANNEL WW HLDGS IN.....cooviriririiiririiicirnsiersssssiessssisseessssssssssssensnss | ossernnsnnens 04/11/2017........ | DEUTSCHE BANK 506,250 500,000 3,389 |4FE
210383  AA 3 | CONSTELLIUM NV 05/04/2017........ DEUTSCHE BANK 238,125 250,000 6,948 |5FE
212015 AL 5 |CONTINENTAL RESOURCES INC.........cccevenee 03/30/2017........ | CITIGROUP 147,375 150,000 3,169 |3FE
22160K AM 7 |COSTCO WHSL CORP NEW 05/09/2017........ | CITIGROUP . s | s 1,487,055 | ..o 1,500,000 1FE
23062P  AE 1 | CUMBERLAND FARMS INC 04/18/2017........ BANK AMERICA MERRILL 150,000 150,000 4FE
23311R  AC 0 |DCP MIDSTREAM LLC 03/28/2017........[MORGAN STANLEY.......cccocrvurmrrrrrrrrrrienns s | e 1,013,625 900,000 3,900 |3FE
23311V AF 4 |DCP MIDSTREAM OPERAT.......ccccoimirmrniierniireeniennes 04/04/2017........ [VARIOUS........coiriiiirieiicsesessne s 279,313 300,000 1,633 | 3FE ..o
25272K AU 7 | DIAMOND 1 FIN CORP/DIAMOND 2.......cootureriiiiiririniicisnrieresinseressesissesesssssssssesenens | ceseesseninsens 05/09/2017........ JP MORGAN......couiirrritieriniieeesire e sessienieies 317,625 300,000 7,197 [3FE .
25380W AE 6 |DIGICELGROUPLTD .o 05/02/2017........ [BARCLAYS......c.coormirririnrirnriiniinns 184,980 200,000 1,604 |5FE...
25470X  AB 1 [DISHDBS CORP ittt snieniens | enssenseninnine 05/17/2017........ | BANK AMERICA MERRILL 778,750 700,000 | ..o 12,403 | 3FE...
25470X AW 5 [ DISH DBS CORP......vvuituimiiriierisiseeesssisssssssisssss s sssssessssssssesssssssssasssessens | ossessessonens 04/11/2017........ VARIOUS......coiiiieiie s ensssnes 303,200 290,000 6,685 |3FE
26817R AN 8 | DYNERGY FINANCE I/ll INC 04/10/2017........ | VARIOUS 836,500 850,000 27,226 |4FE
26959X  AA 1 |EAGLE HOLDING CO Il LC 04/27/2017........ | JP MORGAN 400,000 400,000 5FE
294440  AQ 9 |EQUINIXINC 05/23/2017........ BANK AMERICA MERRILL 707,688 650,000 13,896 |3FE.....ccocvviivviirne
29444U AR 7 |EQUINIXINC 05/01/2017........[MORGAN STANLEY.......ccccosvurmrrmrrrrrrirenne 524,375 500,000 3,135
30227K  AC 3 |EXTERRAN NRG SOLUTIONS 03/30/2017........ | WELLS FARGO 500,000 500,000
32007U  BW 8 | FIRST DATA CORP 06/19/2017........ GOLDMAN SACHS........coonierririreiireres s | s 1,497,875 | oo 1,500,000
32008D AA 4 |FIRST DATA CORP NEW 06/01/2017........ [VARIOUS......cooimiiriiintieiiicssieisssie e eninnes et | et 1,333,125 | oo 1,300,000 | ..o 17,333
32008D AB 2 |FIRST DATA CORP NEW 05/23/2017........ [ CITIGROUP........cocovverirerirnnne 529,375 500,000 10,462
345397 YH 0 |FORD MOTOR CREDIT 03/28/2017........ CIT GROUP......ovevvirirrrreines et | et 1,500,000 | oo 1,500,000
35671D AU 9 | FREEPORT-MCMORAN INC 04/27/2017........ |BARCLAYS.. 425,938 450,000 2,697
35671D BH 7 | FREEPORT-MCMORAN INC 06/13/2017........ | CS FIRST. 99,000 100,000 356
35906A AH 1 |FRONTIER COMMUNICATIONS........ccoviiiiiiireiieierisisesesisieisss e 06/13/2017........ | JP MORGAN 157,313 150,000 2,160
35906A AP 3 |FRONTIER COMMUNICATI 05/19/2017. VARIOUS 595,375 650,000 7,170
35906A AW 8 |FRONTIER COMMUNICATIONS 05/23/2017........ | VARIOUS 293,500 300,000 5,629
36164Q  6M 5 | GEN ELEC CAPITAL CORP.......ctiiiiieiieieierisiesisisisssssesssssesesssssessessssssesssesns | sonsesssessnnes 06/08/2017........ | MORGAN STANLEY.... ..1,018,953 975,000 2,558 |1FE
38141G WB 6 | GOLDMAN SACHS GROUP. 05/04/2017. GOLDMAN SACHS.. cereennn2,022,680 2,000,000 22,031 |1FE
383909 AF 5 |GRACEWR & CO CONN 05/11/2017........ | BANK AMERICA MERRILL 381,500 350,000 2,336 | 3FE
404119 BN 8 |[HCAINC .. | 03/28/2017........| CITIGROUP 261,875 250,000 556 | 3FE.
404119 BR 9 |[HCAINC .. | 06/14/2017. MORGAN STANLEY. 106,250 100,000 2,060 |4FE
404121 AD 7 |[HCAINC I .. | 05/11/2017........| WELLS FARGO 572,500 500,000 9,479 |4FE
428302  AA 1 THEXHON INC....oouiiiiiiiiiceiiieisieie ettt ssensenennans | esssessessnnene 04/05/2017........ | CS FIRST. 234,688 250,000 8,051 |5FE
45672N  AG 6 |INFORUSINC 05/23/2017........ | PIPER JAFFRAY.. 104,625 100,000 199 | 5FE
45824T  AY 1 |INTELSAT JACKSON HLD......ooiiiiiiiiieiieieieiseieiis e sssssssesessnss | evssessnnsnnne 06/20/2017........ VARIOUS........ooiiiieii e s | s 1,105,500 | oo 1,100,000 5FE.
466253  AA 9 |J2 CLOUD SVCS LLCIJ2 06/22/2017........ | CITIGROUP 400,000 400,000 3FE
482387 AA 7 |KAR AUCTION SVCS INC 05/22/2017........ | JP MORGAN 350,000 350,000 4FE
49327M  2S 2 |KEYBANK NATIONAL ASS.......... e 06/06/2017........ KEYBANC 499,835 500,000 1FE
501797 AL 8 |L BRANDSINC 05/04/2017........ JEFFERIES & CO....coooiieiiceeieisei s 295,500 300,000 458 | 3FE
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527298 BM 4 |LEVEL 3 FINANCING INC 04/03/2017. VARIOUS 343,381 341,000 8,475 | 3FE
548661 DP 9 |LOWES COSINC 04/19/2017........ P MORGAN. ...ttt sss e | esbasesessesbsss s bbb s s enssbnssens | eisebssssessesssbses st nes 1,347,921 | oo 1,350,000 1FE
55181X  AA 0 [LYNXITCORP......ociiiieieicirei et sesensenns | evisesssnsnene 05/11/2017........ BARCLAYS 839,696 800,000 4,392
553283 AB 8 |MPH ACQUISITION HOLDINGS 03/28/2017........ BARCLAYS 53,250 50,000 1,188
570254 AB 8 |NEIMAN MARCUS GROUP .| 04/15/2017........ CAPITALIZED INTEREST 19,688 19,688
57629W  CE 8 | MASSMUTUAL GLBL FDG .| 06/19/2017........ P MORGAN..... .ottt sttt | etbatesesb b s bbb bbb nniens | eerebiesbes et 1,999,360 2,000,000
59217G  CD 9 |METLIFE GLOB FUNIDNG | 04/03/2017........ MORGAN STANLEY ..o 499,815 500,000
60855R  AH 3 | MOLINA HEALTHCARE INC 05/22/2017........ SUNTRUST.... 100,000 100,000
626738 AD 0 | MURPHY OIL USA INC 04/20/2017........ JP MORGAN... 200,000 200,000
629377 BW 1 |NRG ENERGY INC 05/24/2017........ VARIOUS 459,938 450,000 | oo 10,547
62957H  AA 3 |NABORS INDUSTRIES LTD. 04/18/2017........ VARIOUS 465,099 500,000 1,014
64125C AC 3 |NEUROCRINE BIOSCIENCES INC 04/2712017........ JEFFERIES & CO....coovvvmiiirieiieiiceiesisessesisssiesiesesseons 100,000 100,000
64952W  CP 6 |NEW YORK LIFE GBL FD 04/06/2017........ CITIGROUP.....oo vttt | 2otesesses st niae | oebenesens s et ren et neen 2,348,449 2,350,000 1FE
64952W  CS 0 |NEW YORK LIFE GBL FD 06/05/2017........ GOLDMAN SACHS........cooiitiiniiniiieiiesiinis it | stisessis bbb | erssnsbas e 1,646,750 | oo 1,650,000 1FE
65504L AP 2 |NOBLE HOLDINGS INTL LTD 03/28/2017........ BARCLAYS US FUN 140,625 150,000 3,003 |4FE
670001  AC 0 |NOVELIS CORP.......ccoriiriuiriiieiitieieiitiesissiesssi ettt | sonsisessesinees 05/23/2017........ PERSHING DLJ 103,440 100,000 180 |4FE
67020Y  AD 2 | NUANCE COMMUNICATIONS........cocovvvrmivirririinrrierirenes 04/04/2017. MITSUBISHI 73,530 72,000 559 | 3FE.
674215 AG 3 |OASIS PETROLEUM INC .1 03/31/2017........| MORGAN STANLEY... 103,000 100,000 382 |4FE
69318F  AF 5 |PBF HLDG CO LLC / PB.....coivrrieiiieiciseieieniseesssisesensnienes 05/22/12017........ CITIGROUP 400,000 400,000 4FE
700677 AP 2 |PARK OHIO INDS INC-O. 04/05/2017........ BARCLAYS ... ottt ssnies | cotesess st | eebenes st 1,250,000 .1,250,000 4FE
713448  DQ 8 |PEPSICO INC......oviiiiiiiiieiiciceeiissi ettt ssssissins. | sossisessessnees 05/01/2017........ RBC DEXIA. ...ttt bbbt | cotisesse bt s bbbttt | eebenes bbbt 5,791,233 | . .5,795,000 1FE
713448 DT 2 |PEPSICO INC.....coiiiiiiiiiimriniieiiesieiesis sttt sssssessssnenine. | aveessssessnens 04/27/2017........ P MORGAN. ...ttt | cheebisessseses st | eebeesses b st es et 2,170,607 | oo 2,175,000 1FE
71647N  AS 8 | PETROBRAS GLOBAL FIANCE 05/15/2017........ [ MORGAN STANLEY. 978,591 890,000 22,791 | 3FE
740212 AH 8 | PRECISION DRILLING CORP......ccooviiiriieiiiieierisisssrsisisssssssssssessessssssessesssssenss. | sooseessessnes 03/30/2017........ CS FIRST 212,000 200,000 6,458 |4FE
74456Q  BS 4 |PUBLIC SVC ELEC GAS.........oiiiiieiriciersseeiseiessiesesissiessssssssessesssssssessessns | sonseeesessnnes 05/02/2017........ MIZUHO 997,070 | oo 1,000,000 1FE
75079R  AC 2 |RAIN CIl CARBON LLC/ 04/17/2017........ BANC OF AMERICA. 49,813 50,000 201
75281A AV 1 |RANGE RESOURCES CORP. 05/18/2017. CS FIRST 155,625 150,000 | oo 4121
767754  CH 5 |RITE AID CORP 05/30/2017........ | VARIOUS 796,500 800,000 16,478
774341 AK 7 |ROCKWELL COLLINS INC 04/04/2017........ WELLS FARGO.......coouiririiisiisie st sssnsansns | essasssessssssssassessessssssessassssssessssssnssons | soessosssssesssssssssossssssnsnenes 2,003,630 2,000,000
779382 AP 5 |[ROWAN COMPANIES e nsenisnseniens | consesesseniees 05/24/12017........ VARIOUS.......oooiiiieiireie e sseenenes 190,250 200,000 4,767
794093  AG 9 | SALEM MEDIA GROUP IN 05/11/2017........ WELLS FARGO 300,000 300,000
811054  AG 0 | SCRIPPS E W CO OHIO.......oiiiiirierirriiiiiiesiienisesissessssessssesssesssssssssssessssesens | aovessssessens 04/20/2017........ WELLS FARGO 150,000 150,000
828326 AA 6 |SILIIBO/SIL I US HOLD 06/21/2017........ VARIOUS.......oooiiiiieistire st 748,125 800,000 19,870
852060 AT 9 |SPRINT CAPITALCORP oot sssessssssnenss. | sonsesessessnes 05/23/2017........ JP MORGAN......ooiiiriieiisieissie e esssines 311,875 250,000 4,314
853496  AC 1 | STANDARD INDS INC......cooriiiiriiiiiicineieieiissieeieceseesessesssessesssesessesssesssssssesessessane | sonsesessessees 06/19/2017........ STIEFL-F 206,000 200,000 3,750
857477  AZ 6 |STATE STR CORP 05/10/2017........ MORGAN STANLEY .....coutiiiiiriniitieriesitiesisisisessesssssssesssssseessssssssesssesssss | shesisessssssssessssssssessessssssssessessssssessns | sesesssesssessisssessessssssessossenes 1,550,000 | ooocvrreiiniereeis 1,550,000 1FE
86614R AL 1 | SUMMIT MATERIALS LLC......coiiiiiieiiicisiieisieee e sesssssesssssssssessnns | svsesesinnins 05/24/2017........ BANK AMERICA MERRILL 300,000 300,000 4FE
871503 AU 2 | SYMANTEC CORP. 02/07/2017........ CORR TO Q.. 153 |3FE
871829 BF 3 |SYSCOCORRP...... 06/19/2017........ GOLDMAN SACHS........ooviernrinrirnriininns 994,630 | ooveeveieeeeee 1,000,000 2FE
87248N  AC 2 | THC ESCROW CORPORATION 06/06/2017........ VARIOUS.......oooiiiiieiiete sttt bt tsrenes | etbatesessses s bbbt nniens | corersesstes st 1,500,500 | ooocvrreiniieeeneis 1,500,000 4FE
87248N  AE 8 | THC ESCROW CORPORATION 06/05/2017........ BARCLAYS.....c.oiiiiererneirernines 550,000 550,000 5FE.
87264A AL 9 | T-MOBILE USA IN....coiiiiiiciniiieeeeieissie s sesensnns | enssesssnsnnne 04/24/2017........ VARIOUS.......oooiiieitie sttt sesenes | essenasess bbb ss s ess e nnsens | sorebasss st nes 1,067,625 | oo 1,000,000 3,840 |3FE
87264A AT 2 |TMOBILE USAINC.... 04/21/2017........ WELLS FARGO 315,438 300,000 1,754 | 3FE. ..o
87612B  AK 8 | TARGA RES PARTNERS .| 03/28/2017. CITIGROUP 258,438 250,000 2,656 |3FE
87612B AP 7 | TARGA RES PARTNERS .| 05/31/2017........ 248,750 250,000 590 |3FE
87927V AF 5 | TELECOM ITALIA CAP .| 05/19/2017. BANK AMERICA MERRILL 436,000 400,000 638 |3FE
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87927V AR 9 | TELECOM ITALIA CAP ...ttt sissssesssssssssensens | esssessensnnene 03/28/2017........ PERSHING DLJ 53,125 50,000 730 |3FE

87927V AV 0 | TELECOM ITALIA CAP ..ottt esssssssssansens | ossesssssonens 06/13/2017........ | BANK AMERICA MERRILL 536,750 450,000 | oo 12,053 [3FE...coiiiviiiinens
88023) AA 4 | TEMPO ACQUISITION LL 04/20/2017. BARCLAYS 250,000 250,000 5FE

88033G  CE 8 | TENET HEALTHCARE CORP......cootiiiiiiiiiiieiiiieiesisisssssi s sssesisnsssssins | soneiessesinees 06/07/2017........ | BARCLAYS.. 591,625 550,000 8,633 |5FE

88033G CG 3 |TENET HEALTHCARE CORP 03/27/2017........ | BARCLAYS 50,250 50,000 201 |5FE

89190B AE 8 | TOYOTA AUTO RECEIVABLES OWNER TRUST........ 05/09/2017. SALOMON BROS ..1,999,463 2,000,000 1FE

89236T DU 6 | TOYOTA MOTOR CREDIT CORP. 04/11/2017........ | MORGAN STANLEY. 499,770 500,000 1FE

90184L AD 4 |TWITTER INC 04/18/2017........ | BARCLAYS US FUN 182,438 200,000 196 | 3FE

90320M  AA 3 |UPCB FINANCE IV LTD 05/08/2017........ | BANK AMERICA MERRILL. .......cvuiiiriiiiieicieisiieie st ssssessssssssssanss | sesssssssessessssessessessssssessesssssssessesssssnss | sssessssssssssssesssassessessesnsas 1,027,500 | oo 1,000,000 | ..o 17,021 | 3FE..cciiivirciirines
903293 BE 7 [US GCORP.......oiiiiiiieireicireiete s | soesisessesiens 05/17/2017........ VARIOUS.......oooiiiiieinireeesssesesie s 855,875 850,000 74 | 3FE

904764  AY 3 |UNILEVER CAP CORP.......c.ccoortvmrirriiririicrisnireresisseesisiseseninenes 05/02/2017........ [ MORGAN STANLEY. ..1,624,607 ..1,650,000 1FE

91159H HR 4 |US BANCORP. 04/24/2017........ | USBCORP. v 3,447,930 ..3,450,000 1FE

914906 AR 3 | UNIVISION COMMUNICATIONS........cooviriiirernrierenieierissiessesssesessensssseesesesssnens | conseseeseseees 05/04/2017........ VARIOUS.......ocieiieieieee et sssenes | esbasesesssesasasese e sess s s ess e nannsens | eeresssssessesssesenseessesseseenes 1,523,500 | oo 1,500,000 35,797 |4FE

91739V AA 6 |USIS MERGER SUB INC 04/06/2017........ | VARIOUS 801,313 800,000 5FE.

91829K  AA 1 |VPIESCROW CORP 06/14/2017........ | JP MORGAN 192,500 200,000 2,267 |4FE

91911X  AM 6 | VALEANT PHARMACEUTICALS........ceoiriiicinrirererineierississisesisesessesisessesisssensssisens | esierseninsens 03/29/2017........ BARCLAYS.....c.oiinirererneirernniens 640,500 700,000 272 |4FE

947075 AJ 6 | WEATHERFORD BERMUDA 05/23/2017........ [MORGAN STANLEY.......ccccrsrrmrrrrmrrrerirenes 213,000 200,000 6,932 |5FE

95081Q  AK 0 |WESCO DISTRIBUTION INC 05/19/2017........ [VARIOUS........oeomiriiinriniieiniicieeiseiesesie e sesessenees 364,563 350,000 8,197 |4FE

958102 AL 9 | WESTERN DIGITAL CORP 06/01/2017........ VARIOUS......coiiiieiie s ensssnes 824,625 700,000 [ .o 10,821 [3FE...cciiiviriiinen
969457  BD 1 |WILLIAMS COS INC e sisnisnseniens | sosneessesines 03/30/2017........[MORGAN STANLEY.......cccccoevrmrrmrrrirrirnn. 236,000 200,000 4,693 |3FE....coviviriin
96949L  AD 7 |WILLIAMS PARTNERS L 05/31/2017........ [DEUTSCHE BANK........cuuiiiiiriiiiciiiiieeisieissiesse i esisss st siessssinses | sresiessssssssessesssse s s ssss st essssssenias | stbesesesssessesssssesssssessessanes 1,449,261 | oo 1,450,000 2FE

97314X  AK 0 |WIND ACQUISITION FIN 05/23/2017........ BARCLAYS.......oomierrnerrerirerinienns 208,400 200,000 1,352 |4FE....ccoiiiiin
97381W AT 1 |WINDSTREAM CORP... .. | 05/23/2017........| JP MORGAN 197,000 200,000 2,368 |4FE

97381W  AX 2 | WINDSTREAM CORP... .| 05/23/2017........| VARIOUS, . 426,125 450,000 | oo 15,271 [4FE. ..o
BL1424 14 4 |MAGNUM HUNTER RESOURCES EXIT TERM LOAN........cccccvnrunee 05/08/2017........ GOLDMAN SACHS........oiitiiiiieiirieriesissesesisesses e sesesssesssssssenins | srsssesssesssssstesessssssesessse s ssessnens | semssessesssssessessessssssessesssesenens 1,361 | oo 1,361 4FE

BL1621 75 6 |PETSMARTINC e 05/25/2017........| GOLDMAN SACHS.. 705,773 725,000 3FE.

BL1682 80 8 |MURRAY ENERGY CORP  ....cioiiiiiiiciinnicnirireisie et esssnens 02/16/2017........ | GOLDMAN SACHS.. 530 6FE.

BL2531 33 5 | TEMPO ACQUISITION, LLC 04/21/2017........ GOLDMAN SACHS........coniiernincieririnns 522,375 525,000 4FE

00206R DW 9 |AT&TINC 05/17/2017........ | T D SECURITES.. ..3,650,781 3,651,000 2FE

00206R DY 5 |AT&TINC 05/17/2017........| T D SECURITES.. . e 93BT | 4,963,000 2FE

00889Y  AA 9 |AIMCO REALTY INVESTORS 06/21/2017 ... [RBC DEXIA......cooviiiiriiitieeiei s ens | crestsssesssssses s s bbb nias | sebssesessessens et seen 2,046,000 2,046,000 1FE

11283W  AC 8 |BROOKFIELD RESIDENTIAL ..| 05/11/2017. WELLS FARGO 209,500 200,000 35 |4FE

13638Z DB 8 | CANADIAN NATL RESOURCES [ 105/23/2017 ... [RBC DEXIA. ..ottt eneens | eebsbssssesie b st s sttt nienes | etesesssien et 7,998,160 | ..cooveerercerriceerirererineenan 8,000,000 2FE.

25675T AG 2 |DOLLARAMAINC............... 05/04/2017........ | WEEDEN & CO ..2,500,000 2,500,000 2FE

29251Z BC 0 |ENBRIDGE INC. 06/06/2017. T D SECURITES.. ..3,560,973 ..3,414,000 895 [2FE

34527A  BL 3 |[FORD CRCDALTD................ 06/15/2017........ [VARIOUS.....cooovmiiririiiiicsssesss e nnnes ..3,052,900 ..3,032,000 8,955 | 2FE

36168Q AC 8 | GFL ENVIRONMENTAL INC A 05/03/2017........ | BARCLAYS.. 250,000 250,000 4FE

38141G VY 7 |GOLDMAN SACHS GROUP INC 04/20/2017. RBC DEXIA. ...ttt sttt | fhtisesseb sttt eb s || erbebenns et 10,000,000 ....10,000,000 1FE

45834Z AN 9 [INTER PIPELINE LTD...oucvuiiiiiiieiciitinicicirissei ettt essssessensessaenss | soessesesnsinns 04/12/2017........ |RBC DEXIA.. 894,601 890,000 2,289 |2FE

45834Z  AQ 2 [INTER PIPELINE LTD.....coiiiiiiriiieiiniiceieiieisesisieesesiessessssssessesssssessessssssessessessssens | cesssessessnnene 04/12/2017........ | WEEDEN & CO 4,000,000 | oo 4,000,000 2FE.

633067 4V 2 |NATIONAL BNAK OF CANADA 03/28/2017........ INBCS SECURITY .....coovriirirriiererireierieieisenienes wenen..8,000,000 8,000,000 1FE

663307 AL 0 |NORTH WEST REDWATER 05/16/2017........ RBO DEXIA. ...ttt nssenes | sostesessssses s es s nss s | eeberesens st 4.760,542 | oo 4,773,000 2FE.

663307 AM 8 |NORTH WEST REDWATER 05/16/2017.....c.. [RBC DEXIA. ...ttt | fresisssssses st es bbb nis | sebesesesie st en s 6,770,461 | ovoviicerceeeren 6,775,000 2FE.

66977TW  AQ 2 | NOVA CHEMICALS CORP......evvriiirieirieieie st ssssisesssssssnssenes A, 05/25/2017........ | JP MORGAN.... 200,000 200,000 3FE

66977W AR 0 | NOVA CHEMICALS CORP......evuriiriricirrireie st A, 05/25/2017........ BARCLAYS.....oooinrrererncirerinniens 900,000 900,000 3FE.

68245X  AC 3 [1011778 B.C. UNLIMIT. 05/23/2017........ | VARIOUS ..1,600,750 ..1,600,000 638 |4FE

766910 BC 6 |RIOCAN REIT 04/05/2017........ | T D SECURITIES. ..3,033,000 ..3,033,000 2FE
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803102 AD 1 |SAPUTO INC MEDIUM TE 06/07/2017........ RBO DEXIA. ...ttt senes | sotesessess et es bbb | eebenesens st 3,207,000 | oo 3,207,000 1FE
896356  AE 2 | TRINIDAD DRILLING LT A ..| 05/17/2017........ | VARIOUS FEOUSTTRRRIRTROTITEN IO 499,000 500,000 9,109 |5FE
91831A  AA 9 |VRXESCROW CORP A. .| 05/23/2017. BANC OF AMERICA. . 329,000 350,000 3,710 |5FE
91831A AB 7 |VRXESCROW CORP A.. 1 06/01/2017.....o. | JP MORGAN......oviriieiicieie st snisiens | areees 123,375 150,000 514 |5FE
034863 AN 0 |ANGLO AMERICAN CAPITAL oo D 04/11/2017........ [ CITIGROUP......coooiiiriciniseeicesenesi e | enes 304,500 300,000 4,622 |3FE.....ccovvvviriienes
03969A AL 4 |ARDAGH PACKAGING D 02/24/2017. CITIGROUP . 750 700 |4FE
30251G  AS 6 |FMG RESOURCES AUGUST .....c.oviiiiiirieriiiesiesississsssssssss e ssssisessssssssssnssssnssans | D 05/24/2017........ | BANK AMERICA MERRILL........ccovvvreririiiieiiercieese e sssessesssnens | cveees 230,500 200,000 4,821 | 2FE...cooiiiiieis
30251G AU 1 |FMG RESOURCES AUGUST.... 05/09/2017........ [ JP MORGAN.......couririiiintierinireiseeie e sisesesses s sssesness. | veres 150,000 150,000 3FE
30251G AW 7 |FMG RESOURCES AUGUST.... .. [D.... 05/09/2017........ | JP MORGAN.... s | s 550,000 550,000 3FE.
404280  BL 2 [HSBC HLDGS PLC........ccoiiiiiiitiniieisiseiee et Do 05/15/2017........ HSBC....c s | s 600,000 600,000 2FE.
654902  AE 5 | NOKIA CORP........cvuiiiiiiiiciieietie sttt D 06/06/2017........ [ CITIGROUP.......cceviiiiiiiciniicre et | enes 340,932 340,000 3FE.
7846EL  AC 1 |SPCMSA.............. D 04/12/2017........ | BANK AMERICA MERRILL.......cvouevirierininiieiierieseesissisesiessesssessesessssinens | aveees 450,000 450,000
904678  AF 6 | UNICREDIT SPA... ..ottt Do 06/12/2017........ CITIGROUP...c.. ottt | crenes 800,000 800,000
3899999. Total - Bonds - Industrial and Miscellangous..................ccc.cveveverrrerricrineeereererennas 182,712,151 ..181,408,049 664,564
8399997. Total - BONdS - Part 3.........oiiiiiiiis s . . 590,094,867 554,677,551 | oo 3,001,917
8399999, TOAl = BOMAS. ... ererertit e sess et es et s ek E R E s eE e E s s 8 eEk e EeEE £feEEeEe oL EseE L b oLE LR EEE oL R E LR R E L E R L E oL R f L E AL R L E LR £EE e £EE L E LR E LR E L E L EEEE R b b e feneenienb et ees 590,094,867 | ...oovvvriirierniicinies 554,677,551 | ..o 3,001,917
Common Stocks - Industrial and Miscell
032654 10 5 | ANALOG DEVICES.......oooiiieiireierirereissierssiseiesisesesisseesienees 05/09/2017........ MONCRESS.........ootieriitieeercerire e .30,000.000 | oo 2,348,997 XXX
08579X 10 1 [BERRY PETE CO....ovuiiiiiiiiiriiiieissieie s sssssssssessesssssenss. | essesssssonens 03/01/2017........ EXCHANGE........cooiiiiiiriiecess st ssenns | avenes 72,734 XXX
08579X 20 0 [BERRY PETE CO....cooiiiiiiiiieecseie s sisssssssessessenssenes. | essessnnsennne 03/01/2017.....c.. [VARIOUS.....coocoiiiiiiisieesiei st nesenssennssnes. | venes 428,314 XXX
095877 10 6 |BLUE RIDGE MTN RESORT 04/12/12017........ |EXCHANGE FREE SHRS.........cooviiiiriirnintierneseseerssiseesissiseesisensnsssies | eoesinsenes 92.000 XXX
129500 10 4 |CALERESINC 04/24/2017........ SANFORD BERNST ...t siesessesssisssssesiessesssesssssssesseses | sevessssessesssessesessssssssans 4,120.000 | ..ooovviiierreie 115,483 XXX
15942R 20 8 | CHAPARRAL ENERGY 03/24/2017........ | EXCHANGE 43,546.920 454,677 XXX
15942R 30 7 |CHAPARRAL ENERGY 03/2412017........ |EXCHANGE..........coovriviiiieiciieisesie st sssssse s ssssssense | essssisssssessesssssssssssssesnsanes 9,097.710 XXX
15942R 40 6 | CHAPARRAL ENERGY 03/24/12017........ EXCHANGE...........oiieireireseese et sessssensennes | sroessesiessesinnenes 451.000 XXX
212485 10 6 | CONVERGYS CORP.....ocuuieiiiiisiietecities sttt sssisenes. | esiessnsinnins 06/21/2017........ | SANFORD BERNST. .28,450.000 XXX
21676P 10 3 | COOPER-STANDARD HLDS 05/25/2017........ [ SANFORD BERNST.......coouirirririeiiiniiiesierisesseissisesiessessesssssssessesssessses | soesssesssesssssessssessssssnenes 5,084.000 XXX
254687 10 6 |DISNEY WALT CO 05/17/2017........ BONY......... .75,000.000 XXX
292104 10 6 |EMPIRE STATE REALTY TRUST 06/22/12017........ | SANFORD BERNST ......coviiiiririiiniriieisissiessssieiessssissssssesssssssssessssssssessssss | ovsessosssssessssssssssesssens 5,350.000 112,551 XXX
31428X 10 6 |FEDEX CORP 05/18/2017........ .10,000.000 ..1,869,408 XXX
42330P 10 7 |HELIX ENERGY SOLUTIONS ..ottt 04/18/2017........ | SANFORD BERNST. .32,510.000 246,895 XXX
436106 10 8 |HOLLYFRONTIER CORP 05/15/2017. SANFORD BERNST ...t ssessesssessssssssesseses | sevessisessessssessesessssssssees 9,920.000 .270,040 XXX
45667G 10 3 | INFINERA CORP.......cooouiiiticeiiitienieietis ettt sinnsenes. | conseesseninees 06/05/2017........ | SANFORD BERNST. .10,680.000 XXX
457187 10 2 |INGREDION INCORPRTD.......... 06/21/2017........ | SANFORD BERNST ......coviuiiririiiriririeinisiessssssisessssisssesssesssssssssensssssssesssens | vessessssesessonsnes 783.000 XXX
458118 10 6 |INTEGRATED DEVICE TECHNOLOGY 04/19/2017. SANFORD BERNST.......cootiiiriieieineineiereisesssie s ssssiessessesssssesssesseniees | soessssssssesssssessesssssensnenes 3,760.000 XXX
609207 10 5 |MONDELEX INTLINC NPV A. ..ottt sessssssssessnns | ooseesnssnnens 05/04/2017........ .40,000.000 XXX
62886E 10 8 |[NCR CORPORATION 06/02/2017........ | SANFORD BERNST......coevuiirriiiiiiiieiseieie i ssssssssesssses | ovesesississsesssesssssesssssnsenes 7,507.000 XXX
64111Q 10 4 |NETGEARINC... 06/09/2017. SANFORD BERNST.......ceoriiiiriiiiereieie it essssesssniens | sossssssnssessssiessessessensnenes 2,941.000 133,976 XXX
668074 30 5 |NORTHWESTERN CORP........cocoviiiriiiiiiriisisnisisisnsisiessssssssesssssesssssssssessssssssnsns | soaseessessnes 04/19/2017........ | SANFORD BERNST. .12,530.000 742,278 XXX
74733V 10 0 | QEP RESOURCES INC 05/16/2017........ | SANFORD BERNST......cooiuiireriiiiieiieieeiseie st ssssisessessenes | neesessesisssessessesssessessnsene 7,320.000 ...84,842 XXX
74762E 10 2 | QUANTA SERVICES INC.. 06/21/2017........ | SANFORD BERNST ......cotiiiiririiiiireiieineisie i ssssssssessssss | nsssessesssssessssnssessessssen 6,285.000 197,645 XXX
758766 10 9 |REGAL ENTERTAINMENT GROUP ....ooviirviiieriiniseeseieiesiseenas 06/01/2017........ SANFORD BERNST.......ccoomiiiiriiieiseisie e sississsessssssssessesssssens | soesansssssesssssessessssssnssenes 3,650.000 | ..o 76,344 XXX
783549 10 8 |RYDER SYSINC .. | 06/21/2017........| SANFORD BERNST ..ottt sssissesisisssesienssssesenssiens | stssssssssessssiessessesseseenes 1,290.000 86,838 XXX
784541 10 0 |SMENERGY COMPANY ol .. | 05/16/2017........ | SANFORD BERNST.......ooitiirriiiirerininiesieissssiessssssssesssisssessessssssssesssssens | stnssssssssesssssessessessssseses 3,850.000 82,253 XXX
830879 10 2 | SKYWEST, INC 06/01/2017........ SANFORD BERNST.......cceumiiiiiirieieiseee st sesssniees | soessssssssesssssessessessensnenes 3,000.000 | oo 74,999 XXX
858155 20 3 |STEELCASEINC s 06/21/2017........ SANFORD BERNST 51,280.000 | ..o 872,080 XXX
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88224Q 10 7 | TEXAS CAPITAL BANCSHARES.........cocoiiiiniieiniiersiintiesie s sssseeseees 05/12/2017........ SANFORD BERNST.......coomiiiriiriereeieee st sssessensensees | soessssnsssesssssessessessensnenes 1,590.000 | oo 120,037 XXX L.
91324P 10 2 [UNITEDHEALTH GROUP INC. 05/16/2017........ |BONY........... ...65,000.000 11,181,917 XXX L.
92342Y 10 9 |VERIFONE HLDGS INC ol .. | 05/12/2017. SANFORD BERNST.......ceoriiiriieieineiseiesissisesssie s ssssisssessesssssesessessens | soessssnssesssssessesssssenssenes 5,440.000 XXX L.
G3922B 10 7 |GENPACTLTD 03/29/2017........ | SANFORD BERNST .....coutiuuiiririiiiirniieississie st sssissssesssnns | ntesessnsisssesssessesssessessnsens 3,680.000 XXX L.
L9340P 10 1 [ TRINSEO SA. ...t .1 03/10/2017........ | CORRECTION.......cooiiriirniiniireriiisriesisiseissi s essssnesenes. | svenenes XXX L.
22163N 10 6 [COTT CORP. ..| 06/22/2017. SANFORD BERNST. ...23,455.000 | . 321,736 XXX L.
9099999. Total - CommOn StOCKS - INAUSEAI AN MISCEIBNEOUS...............cvevveeeiveeeeeeeeeeeeeeeeeeeeeeeeevieis eteveetetes s ees et teses et s s s sesetseanssaases e eesssesesanassesees e saessesssanassassas e eassssesssanasssssasasesasssssesanesssssanasesasssssssasasnsssnes  suavsssassosssssssssssesssssssasassssssssnsassssnss | orisseseissessssseseesessssnenn 31,875,500 XXX 0 XXX,
Common Stocks - Parent, idiaries and Affiliates
30277@ 10 1 |FMIC HOLDINGS, INC 04/06/2017........ CAPITAL CONTRIBUTION. .....ovvtmivririeriicirerisisiesierssssiesssssesensssssssensens | soneenes 70,242 XXX
L3953# 10 4 |FMINSURANCE EUROPE S.A.......ciiiiiiiiiiiisiisissssrsssssisensssssssssssnsssssnsssnssnssness | sonsesesssnsnes 05/05/2017........ CAPITAL CONTRIBUTION. .....coviiiiiiiiriiisiisienississsssisensnsssesenssnssssensssnsnseneens | cores 11,056,600.000 | ...oovvviiieiiniiniiiinnens 11,056,600 XXX
9199999. Total - Common Stocks - Parent, SUDSITIANES ANA ATFIIALES...................c.ccieiiiciireiieeeiecieiee etetetet ettt et e ettt etet et s aeteteetetetesesaetessseteseseetesessesesesssesesasssseees s setesensesesessssetesassssesessstetesssssessssesesesassssessnses | auetesssssesessssetesassssesessssetasassssesessnsetass | aversesesssesesesssesanissesesnan 11,126,842 XXX 0 XXX..
9799997. Total - Common Stocks - Part 3 . . s | s 43,002,342 XXX 0 XXX..
9799999, TOtAl - COMMON SHEOCKS. ... reteetereretissis st eis s ees et ses s eesees st s E e e 1eef4oeEoeEEoEEoEE e EoEE R 1 SE 8oL EfEEf SR f£EE R0 E oL 8 £ e R R0 E SR EEEHEE 1R EE e 0 E SR e fSEE R E£EEEE o eEE 0 E R e E e EE e E e ehE s R rmfee ffeteeebeeEtesen b r et ettt | entnesent et 43,002,342 XXX 0 XXX e
9899999.  Total - Preferred NG COMMON STOCKS. ... .uutuueruisterersstiseisss s sss st serssses sttt sss st ss st ersstes | f1eetseEse8 88 E8 0481 £ 8484814080848 1481084048108 E 84884808 4L 81 E e E 848401 E 4148 E L1481 E L E L4408 E 1oL E 8 E b Lo eE o0 b b e ee | fhtdseeteeb e en b et n bttt ent e | onbsnssenssnssn bt 43,002,342 XXX 0 XXX..
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........cuviiiiiiiiriiiiiinisiieisses e 633,097,209 XXX | 3,001,917 XXX..

87030

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....2.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
36179N  LF 3 | GNMAPASS-THRU......ccooovurvvrmrriraririan .1 06/01/2017. | MORTGAGE PAYDOWN.......ccocove [ covimmiiminiieniiiienes | e 407,213 | .......... 407,213 (1,939) 407,213 08/20/2043. | 1....covvvvennee
36179Q 6P 1 | GNMA PASSTHRU MA2678... .. 06/01/2017. | MORTGAGE PAYDOWN.......ccocvever [ | i 366,616 | .......... 366,616 (1,453) 366,616 03/20/2045.
36179Q RZ 6 | GNMA PASSTHRU MA2304... ... |.. | 06/01/2017. | MORTGAGE PAYDOWN UV IOV 546,958 | ......... 546,958 (1,058) 546,958 10/20/2044.
36179Q YR 6 | GNMA PASSTHRU MA2520.............cccouuuee .. 06/01/2017. | MORTGAGE PAYDOWN.......ccocvvver [ o | e 521,924 | ........ 521,924 (457) 521,924 01/20/2045.
36181G DG 1 |GNMA PASS-THRU .. 1 06/01/2017. | MORTGAGE PAYDOWN........ccccooe | covimmiimnmiininiiiinns | e 705,255 | ......... 705,255 (297) 705,255 06/20/2043.
36186N  WN 5 |GOVT NATL MTGE ASSN.. .. | 06/15/2017. | MORTGAGE PAYDOWN.......ccoccoe | covmmmiiieniineniiienns | e 188,121 | 188,121 | .. 190,840 | oo 188,186 | s | e (65) | i | e (65) 188,121 08/15/2045.
36200Q 2T 0 |GOVT NATL MTGE ASSN ..| 06/01/2017. | MORTGAGE PAYDOWN 4,716 ...(6) 4,716 02/15/2032.
36200Q JJ 4 |GOVT NATL MTGE ASSN ... |.. | 06/01/2017. | MORTGAGE PAYDOWN . 2,673 .(2) 2,673 03/15/2032.
36201M  2F 8 | GOVT NATL MTGE ASSN......cooomvrvvrrrerns .. 06/01/2017. | MORTGAGE PAYDOWN........cocos [ ernrimmninnivciinniinns | ceverieenen 7,019 | s 7,019 ...(5) 7,019 05/15/2032.
36202C 6Y 4 |GOVT NATL MTGE ASSN .| 06/01/2017. | MORTGAGE PAYDOWN 6,638 7 6,638 12/20/2028.
36204) NZ 5 |GOVT NATL MTGE ASSN ... |.. | 06/01/2017. | MORTGAGE PAYDOWN 3,311 14 3,311 02/15/2024.
362090 H9 8 | GOVT NATL MTGE ASSN......cccovvvviiinnnes .. | 06/01/2017. | MORTGAGE PAYDOWN............... 426 0 426 02/15/2029.
0599999. Total - Bonds - U.S. GOVEIMMENL..........uuuiieiirieiarieiisciiiesiiieins i nesenens | eneees 2,760,870 | ....... 2,760,870 (5,261) 0 2,760,870 XXX
Bonds - All Other Government
135087 A6 1 | CANADA GOVERNMENT... .. | 05/18/2017. | VARIOUS...... ......5,620,812 | ....... 6,490,000 (3,179) 6,591,539 06/01/2023.
135087 B4 5 | CANADA GOVERNMENT... .. 1 06/21/2017. | VARIOUS........coovvveerrimmnrrimeniinenes [ e | e 2,402,631 | ...... 2,225,000 (4,148) 2,401,412 06/01/2024.
135087 D9 2 |CANADA GOVERNMENT... ..| 06/15/2017. | VARIOUS...... 2,027,985 | ....... 2,000,000 | ....... 2,036,260 (5,249) 2,030,615 03/01/2020.
135087 E6 7 |CANADA GOVERNMENT... .. | 06/21/2017. | RBC DEXIA 352,282 | .......... 350,000 | .......... 351,190 oot | e (20) 351,170 06/01/2026.
135087 F3 3 |CANADA GOVERNMENT... .| 04/25/2017. | VARIOUS.........cooovivinrimrinnivciiinns [ | s 51,099,976 | ..... 51,318,000 | ..... 51,031,834 B [ 58,262 | ..covvveriverians | e 51,092,681 05/01/2018.
135087 F5 8 |CANADA GOVERNMENT... .| 04/05/2017.| T D SECURITES........c.coeconererrrnnes 102,865,200 | ... 2,900,000 2,856,660 09/01/2021.
135087 F6 6 |CANADA GOVERNMENT... .1 05/18/2017.| T D SECURITIES........oevorreeeerenns [ oerreeeeeeieeerenriens | cevieae 2,196,744 | ....... 2,200,000 2,199,179 08/01/2018.
135087 G4 0 |CANADA GOVERNMENT... .. 106/06/2017. | SCOTIA.......oovverrirriiinnieneiiens [ o, | o 15,696,245 | ..... 15,750,000 . 02/01/2019.
135087 YL 2 |CANADA GOVERNMENT... .. 105/11/2017. | MILLER TABAK.......corrvirrrimmriiins [ covieriieriieniiienes | e 4,025,578 | ....... 3,880,000 ....4,027,950 06/01/2018.
135087 YZ 1 |CANADA GOVERNMENT... .. 03/28/2017. | RBC DEXIA.......ovivoiiiiriniivciinnins [ | oo 8,985,186 | ....... 8,309,000 8,977,543 | ..o | v 7,643 | o 7,643 | ... 95,610 | 06/01/2020.
135087 ZS 6 |CANADA GOVERNMENT... .| 05/17/2017.| VMDM VALEURS.........cccouvvrerernens o 4,320,583 | L 3,405,000 ....4,081,365 239,218 239,218 55,527 | 12/01/2045.
135087 ZU 1 | CANADA GOVERNMENT... .. 1 06/07/2017. | RBC DEXIA.........oovrvemmrrimariimnniin [ oo | e 3,261,180 | ....... 3,000,000 3,259,413 | ooovieis | e 1767 | o 1,767 | ......... 2,486 | 06/01/2022.
651333 FT 8 |PROVINCE OF NEWFOUNDLAND. .. 1 05/11/2017. | VARIOUS.........coocvvinrriinnniinniinnes [ oo | o 14,025,719 | ..... 14,543,000 ..14,394,608 14,396,067 ....(370,348) | ...... (370,348) | .....278,090 | 10/17/2046.
68323A CY 8 | ONTARIO PROV. ...] .1 04/10/2017. | T D SECURITIES......ooooirvinnmiinnnne e | oo 33,366,900 | ..... 35,000,000 .........33,253,603 . 33,264,196 .. 102,704 | ....... 102,704 | ..... 367,068 | 12/02/2046.
1099999. Total - Bonds - All Other Government........... ....151,247,021 ]....151,370,000 |....151,261,254 | ......... 63,818,031 | oot 0] .i(33293) | oo (V)] [ [CRIAK) ] 0] . 151,214,625 0 32,397 32,397 | .1,082,818 XXX
Bonds - U.S. States, Territories and P¢
20772) 2L 5 |CONNECTICUT ST.....cooovvimmrrimrriiieriiins .. 1 05/03/2017. | NATL FINANCIAL SERV......ccooomuvve | covmeriiimnriineriinenns | e 1,527,328 | ....... 1,325,000 | ....... 1,586,542 | ........... 1,570,977 | oo | v (14,825) | ..o [ i (14,825) | ..o | e 1,556,152 | ..o | oo (28,824)| ........ (28,824) | ........ 48,031 | 08/15/2022.
20772 UN 0 |CONNECTICUT ST. .. 1 06/15/2017. | CITIGROUP..........ccooervrerriicniins [ o | e 2,718,171 | ....... 2,305,000 | ....... 2,692,586 | ...ooooininiiiens | s | e (18,021) | oo [ s (18,021) 2,674,565 | ......ovvvens | o 43,606 | ........ 43,606 | ....... 59,226 | 06/15/2025.
246381 HT 7 |DELEWARE ST oo [ 050972017 | VARIOUS.........cooorvicrriieniiienii | veeeiseneineneiseniies | ceneees 5,657,152 | ....... 4,585,000 | ....... 5,634,317 | oo | s | s (4,167) (4,167) 5,630,150 | ..cvuuevrncrereres | s 27,001 | ... 27,001 | ....... 79,085 | 07/01/2027.
419792 JZ 0 |HAWAIIST. .. | 04/24/2017. | MORGAN STANLEY.......ccoovvvrmrrns [ rmreveriririnniveiinns | v 2,445,820 | ... 2,000,000 | ....... 2,438,740 | ..ooovverernrineiens | e | e (11,829) s | e (11,829) 2,426,911 | cooovoeees | e 18,909 | ......... 18,909 | ....... 57,222 | 10/01/2025.
419792 RT 5 |HAWAIIST. .. | 06/15/2017. | MORGAN STANLEY.... JEVSTOR ROO 2,786,635 | ....... 2,315,000 | ....... 2,721,097 |.... IO IO (1,279) (1,279) 2,719,818 | oo | e 66,817 | ........ 66,817 | ......... 8,360 | 05/01/2034.
452151 3C 5 |ILLINOIS ST....coooverriirriireceiieneiieceiinees .. | 04/124/2017. | MORGAN STANLEY......ccocovmmmvinns [ rormmriiimnniineniiienes | e 1,839,99 | ....... 1,800,000 | ....... 1,878,714 | .......... 1,847,160 | ..o | s (2,119) )| TN I 1,845,041 | oo | e (5,045) | .......... (5,045) | ........ 51,500 | 04/01/2023.
56052A  YY 6 |MAINE STATE.......cccoooimmmiimniiiiniiiiniinns .. | 0412412017, [ VARIOUS.........ooovvirvinnniieniininns [ o | i 1,701,657 | ....... 1,395,000 | ....... 1,691,234 | oo | e | e (1,053) )| S I 1,690,180 | ..ooovvvvrcias | e 11477 | ... 1477 | ... 25,093 | 06/01/2025.
677521 6Z 4 |OHIOST. .1 06/21/2017. | BLAIR WILLIAM. .....coourvverinrirnnnins [ v | e 908,876 | .......... 795,000 | .......... 907,143 ) 901,182 | ..o [ v 7,694 | oo 7,6% | ... 25,948 | 05/01/2021.
68609B QK 6 |OREGON ST... .| 05/23/2017.| BANC OF AMERICA e | e 2,217,832 | ....... 1,900,000 | ....... 2,187,546 ) 2,187,256 | ..ooocveerrir | e 30,576 | ......... 30,576 | ....... 30,347 | 08/01/2041.
68609B T5 6 |OREGON ST... .. |- 06/08/2017.| MORGAN STANLEY.........ccooruumunns | ommmremmmiiemeiieniis | e 1,273,964 | ...... 1,085,000 | ....... 1,249,844 )| S I 1,248,665 | .....cooooovvvres | 25298 | ... 25298 | ........ 4,822 | 08/01/2026.
83710R  JT 5 |SOUTH CAROLINA STATE.......ccccoevuune. .| 0412412017, | WACHOVIA........cooovriniicrinrinciinns o | v 1,783,595 | ....... 1,470,000 | ....... 1,757,047 )| TS I 1,749,770 | oo | v 33,825 | ........ 33,825 | ...... 42,058 | 04/01/2024.
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882723 4H 9 | TEXAS STATE . | 04/24/12017. | MORGAN STANLEY .......ccoovviiinnis | comviinriiinniiinniiiins | oo 3,044,300 | ....... 2,500,000 | ....... 3014475 | e [ [ i (3,786) (3,786) 3,010,689 33,611 33,611 | ... 9,028 | 04/01/2025.
93974D E7 9 |WASHINGTON ST.. wer -] 06/08/2017. | PERSHING DLJ......ooovorcriieniiiens | e | e 1,152,550 | .......... 925,000 | ....... 1,126,974 3| ST 1,125,580 26,970 26,970 | ....... 17,858 | 02/01/2028.
93974D GD 4 |WASHINGTON ST.....ovviiiriiniiarsniscirenies .. 1 06/08/2017. [ USB SECURITIES.......coocvnriniririnnes | crnrineriennsissninninnes | coneees 1,678,140 | ....... 1,500,000 | ....... 1,675,515 ). 21,663,990 | [ 14,150 | ........ 14,150 | ... 33,750 | 07/01/2020.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..........cccuce weuirieuiiieiiieississsisssssessssssssessssssssssessssesessesesseseese | e 30,736,016 | ..... 25,900,000 | ..... 30,561,774 )| 30,429,949 | ..........0 | ... 306,065 | ....... 306,085 | ..... 492,328 XXX
Bonds - U.S. Political Subdivisions of States
03588H SD 9 |ANNE ARUNDEL CNTY MD... . | 04/20/2017. | WILLIAM BLAIR e [ | 1,182,170 | ...... 1,000,000 | ....... 1,166,480 ) 1,166,267 || 15,903 | ... 15,903 | ......... 1,806 | 10/01/2036.
041431 RA 7 |ARLINGTON CNTY VA, .| 04/20/2017. | PERSHING DLJ......oooriviiiriiieni | o | cevenes 1,880,250 | ....... 1,500,000 | ....... 1,960,095 ) ...1,919,816 08/15/2026.
076280 HH 2 |BEDRORD NH . 1 05/23/2017. | BANK AMERICA MERRILL.......coors [ eerviivirniieiniinens | v 781,068 | .......... 630,000 | .......... 770,465 ) 769,685 04/01/2025.
118565 XU 9 [BUCKS CNTYPA.... ... | .. | 06/01/2017. | MORGAN STANLEY. SO RO 1,122,057 | ........ 900,000 | ....... 1,095,777 )| ST 1,095,399 06/01/2025.
25476F SU 3 |DISTRICT OF COLUMBIA..........ccovvrmiirecn .1 05/02/2017. [ VARIOUS........coovrniiirriirinnierinnes | crveiveeesinsisssnsinens | coveees 2,735,276 | ....... 2,270,000 | ....... 2,727,244 ) 2,726,704 06/01/2030.
30382A EM 0 |FAIRFAXCNTY VA .1 03/28/2017. | MORGAN STANLEY .......cccovvvianns | e | o 1,362,169 | ...... 1,190,000 | ....... 1,347,425 | oo | v | e (2,410) ) 1,345,015 10/01/2025.
401784 B3 6 |GUILFORD CNTY NC. .1 05/23/2017. | BAIRD, ROBERT W......ooviiviieniis | o | cevenes 1,830,033 | ....... 1,475,000 | ....... 1,865,787 | .....oe... 1,856,358 | ..ovooecciis | v (17,881) . ) ....1,838,478 02/01/2025.
424672 WJ 8 |HEMPSTEAD TOWN NY .1 06/07/2017. | JP MORGAN.......covvverrerinrirnrrienens [ e | vvi 2,711,362 | ....... 2,505,000 | ....... 2,702,244 | ..o i | e (5,969) (5,969) 2,696,274 04/01/2020.
44256P DL 4 |HOWARD CNTY MD .| 06/15/2017. | NATL FINANCIAL SERV.. N OO 2,756,363 | ....... 2,250,000 | ....... 2,808,203 ) 2,726,113 02/15/2024.
589535 X9 9 |MERIDEN CT . [ 04/04/2017. | PERSHING DLJ......ocovviiiiciiiriinns | e [ v 2,681,171 | ....... 2,265,000 ) 2,720,116 05/01/2023.
64966L 4K 4 |NEW YORK, NY.. .| 06/07/2017. | JANNEY MONTGOME 1,916,335 | L 1,555,000 ) 1,893,304 08/01/2027.
64966L ZS 3 |NEW YORK, NY.. .| 05/04/2017. | JANNEY MONTGOME..........ccoovones | corvirmmrvimnniineniiins | cevenne 1,148,150 | ....... 1,000,000 ) ....1,142,962 08/01/2021.
736560 NL 3 |PORTLAND ME.. . 103/30/2017. [ JEFFERIES & CO.....ccvovvinriiieriines | crvmriieninnineiiienins | v 817,365 | .......... 665,000 ) 801,066 01/01/2026.
736679 XB 2 |PORTLAND OR.. .| 06/01/2017. | MORGAN STANLEY.........cccccoueenn. 625,330 | .......... 500,000 ) 611,931 06/15/2025.
771639 VW 8 |ROCHESTER NH . | 05/04/2017. | PERSHING DLJ..... 557,209 | ...co.... 470,000 ) 555,686 02/15/2023.
795676 UB 9 | SALT LAKE CNTY UTAH.... .| 06/07/2017. | JP MORGAN 1,720,352 | ...... 1,405,000 1,716,460 12/15/2023.
797646 ZZ 2 |SANFRANCISCO CITY & CNTY CA........ .| 03/30/2017. | NATL FINANCIAL SERV.. P [OOSR 1,118,650 | ....... 1,000,000 . ..1,117,150 06/15/2020.
938234 RU 7 |WASHINGTON CNTY OR... . 106/01/2017. | PERSHING DLJ.......ooooivviinriiiinis | o | oo 1,259,960 | ....... 1,000,000 | ....... 1,239,800 | ..ooovvveinriinnriinnis | e | eeeveenne{ 1,896) | v | vvveiieecnn(1,598) [ v | s 1,238,204 06/01/2026.
971567 QV 7 |WILMINGTON DE . | 04/20/2017. | BANK AMERICA MERRILL.........cc. | covvioeriiiariieniinns | e 900,411 | cooveeece 730,000 | .......... 887,074 884,218 12/01/2025.
971567 QW 5 [WILMINGTON DE.......cccorirmiriminiirnrnninnines .. 105/01/2017. [ BARCLAYS......coviiiininirinnnninninns | crnnineeienssssssinninnes | coneees 2,352,104 | ....... 1,905,000 | ....... 2,345,074 2,344,731 12/01/2026.
2499999. Total - Bonds - U.S. Political Subdivisions of States...........ccccciiss oo | coees 31,457,785 | ... 26,215,000 | ..... 31,513,277 | ..........9,286,292 | .....occ.......0 | ......(104,837) | .ooooooconn0 [ (104,837) | o0 | i 31,309,579 XXX
Bonds - U.S. Special R ue and Special A it
021087 SM 4 |ALPINE UT SCHDIST .| 05/31/2017. | DAVIDSON 857,513 | ......... 750,000 | ......... (1,794) 854,046 03/15/2021.
047870 NX 4 |ATLANTAGAWTR & WSTWTR ... wee| 1 06/01/2017. | PERSHING DLJ......cooorivirriiiini | e | crviiee 998,764 | ......... 830,000 | .......993,933 | oo | e | e (T0) | e | s (70) 993,863 11/01/2035.
075147 DR 6 |BEAVER DAM WIUNIF SCHDIST............ .. 1 06/07/2017. | BARCLAYS US FUN.....ccovvvrirmrnis | crvrreirerinsinsenninens | e 2,769,179 | ....... 2,425,000 | ....... 2,744,018 (1,230) 2,742,789 04/01/2024.
10146R JE 5 |BOULDER CNTY CO CAPITAL IMPT........ .. 1 03/30/2017. | HUTCHINSON SHOCKLIY.. e [ | e 1,839,411 | ... 1,505,000 | ....... 1,834,354 | oo | e | eeeeeeenn2793) | | (VI ) T R 1,831,561 07/15/2026.
13034A  SA 9 | CALIFORNIA INFRASTRCTURE &EC...... .. [ 04/19/2017. | BLAIR WILLIAM.......coovvviorrmnniiins [ e | e 944,888 | ......... 750,000 | .......... 928,335 (835) 927,500 10/01/2027.
13034A SC 5 |CALIFORNIA INFRASTRCTURE & EC...... .. | 04/04/2017. [ VARIOUS.........coovvireiinnriieniininns [ o | e 2,738,116 | ....... 2,245,000 | ....... 2,731,738 | oo e | e (87) | oo | s (87) 2,731,651 10/01/2029.
13034A SJ 0 |CALIFORNIA INFRASTRCTURE &E........ .. 1 05/04/2017. | BARCLAYS US FUN.......coovovvvvanns [ o | e 627,223 | .......... 530,000 | .......... 629,428 (127) 629,301 10/01/2035.
155048 DH 1 |CENTRLPUGET SOUND WAREGL ........ ..105/01/2017. | HUTCHINSON SHOCKLIY .....cccvvrs | crrvrrerrerineirsenninens | e 2,180,289 | ....... 1,870,000 | ....... 2,197,848 (271) 2,197,577 11/01/2035.
15504R  GE 3 |CENTRL PUGET SOUND WAREGL ........ .. 1 06/07/2017. | BLAIR WILLIAM........oovvverrrverrnins [ o | e 1,040,371 | ......... 880,000 | ....... 1,033,578 |.... core e | e (162) | e | i (L7 T 1,033,416 11/01/2035.
167736 B4 8 |CHICAGO WATER........cccoovvviricciicris .1 06/20/2017. | PERSHING DLJ.......coovvvciiieiiirins [ evvriiriinnineicciiens | e 1,261,601 | ....... 1,105,000 | ....... 1,273,711 | .. 1,243,839 | ..ovoierici | eereend(8,514) [ [ [(CRSLL T RN I 1,237,325 11/01/2025.
167736 B5 5 |CHICAGO WATER .| 06/20/2017. | PERSHING DLJ..... 2,324,390 | ....... 2,055,000 | ....... 2,241,062 (6,729) 2,215,912 11/01/2026.
167736  F7 7 |CHICAGO ILL WTR REV .1 06/07/2017. | WACHOVIA..........oovvinrriinriiieniis | corviiereiieneiseneiies | cevens 4,558,164 | ...... 3,900,000 | ....... 4,674,462 | ..........4,639,556 | ....occoovicveri | eerrene(26,120) | o [ e (26,120) | ..o | e 4,613,436 11/01/2027.
19648A 5Y 7 |COLORADO HEALTH FACS . 1 06/22/2017. | BLAIR WILLIAM. .....oovvvvrriiinninens [ e | v 1,034,948 | .......... 845,000 | ....... 1,056,495 ) 1,034,955 05/15/2026.
20774Y YN 1 |CONNECTICUT ST HEALTH & ED .. | .. 1 06/01/2017.| BANK AMERICA MERRILL.........cc. | covveoimiiiariiiiniinns | oo 1,159,920 | ....... 1,000,000 | ....... 1,136,970 ) ....1,136,672 12/01/2034.
228130 AL 4 |CROWLEY TX INDEP SCHDIST.............. .| 04/20/2017. | PERSHING DLJ.......coovvviriierinrins [ vmriieiiiseiniicciinns | v 2,190,226 | ....... 1,790,000 | ....... 2,131,460 | ......... 2,130,679 | oo | e (11,303) | o | s (11,303) 2,119,376 08/01/2025.
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246428 C6 1 |DELAWARE ST TRANSPRTN AUTH........ .. | 06/08/2017. | PERSHING DLJ..... 591,585 | .......... 500,000 | ......... 588,970 (978) 587,992 3,593 3,593 | ....... 11,250 | 07/01/2022.
249174 SF 1 |DENVER CO CNTY SCH IDST ................. .. | 05/24/2017. | WILLIAM BLAIR.......oovvviiirvireniins [ e | e 1,928,772 | ...... 1,620,000 | ....... 2,003,179 I (24,483) | ..o | e 1,956,451 | ..oooovvvecrins | oo (27,679) 12/01/2026.
250375 HA 3 |DESERT CMNTY CLGDIST CA.... .1 05/19/2017. | USBCORRP.........coomviiiririrniinnis [ | oo 2,246,468 | ... 1,870,000 | ....... 2,219,036 (733) 2,218,303 | ..o | e 28,166 08/01/2033.
271014 YV 8 |EAST BAY CALIF MUNIUTILITY .. oo |- [ 03/30/2017. [UBS SEC.........covveiereiiriiicnriinens [ corereiiseniiieniiienes | v 1,440,312 | ... 1,200,000 | ....... 1,432,548 | oo | e | eeveerenee(B9) | s | v, (A94) | oo | e 1,432,054 | .o | s 8,258 06/01/2028.
287425 F3 1 |ELKRIVER MN INDEP SCH #728............ .1 05/23/2017. | VARIOUS.......ccoomiiiriciiniinninnis [ v | oo 4,523,953 | ....... 3,885,000 | ......4,504,826 | ......ccoovvermerinnis v | e (14,862) [ oo [ (14,862) | ..ocvoveerriinnis | e 4,489,964 | .....coooovvreens | i 33,990 02/01/2022.
3128K1  B7 5 |FHLMCPC GOLD COM.. .. | 06/01/2017. | MORTGAGE PAYDOWN 4311 2 4,311 12/01/2030.
3128K2 UM 2 |FHLMCPC GOLD COM.. .| 06/01/2017. | MORTGAGE PAYDOWN 152,352 78 152,352 01/01/2031.
3128K4 YG 4 |FHLMCPC GOLD COM.. ..| 06/01/2017. | MORTGAGE PAYDOWN 0 1,421 04/01/2036.
3128K7 4Z 8 |FHLMCPC GOLD COM.. .. .. 06/01/2017.| MORTGAGE PAYDOWN .(2) 2,722 09/01/2033.
3128K9 F2 5 |FHLMCPC GOLD COM......cvvvmrrinen ..| 06/01/2017. | MORTGAGE PAYDOWN............... 2 3,091 02/01/2036.
3128KD 5D 3 |FHLMC .| 06/01/2017. | MORTGAGE PAYDOWN 0 960 08/01/2036.
3128KF  J3 5 |FHLMC .. 1 06/01/2017. | MORTGAGE PAYDOWN.......ccocovee [ covmmmvimmniiieniiienis | ervierereern: 5,032 | 5,882 | 5,783 | 5,888 | i | evereirened(56) | e | s (56) 5,632 10/01/2036.
3128KF L2 4 |FHLMC ..| 06/01/2017. | MORTGAGE PAYDOWN 0 474 10/01/2036.
3128KM UW 3 |FHLMC PC .. 1 06/01/2017. | MORTGAGE PAYDOWN........ccccooee | coommmrimmniineniiienes | evvevennn 1,818 | i 1,818 | oo 1,798 1,813 5 1,818 03/01/2037.
3128KQ HL 3 |FHLMCPC .. 06/01/2017. | MORTGAGE PAYDOWN ..88,780 | e 88,780 ....88,193 88,780 05/01/2037.
3128LX FW 5 |FHLMC .| 06/01/2017. | MORTGAGE PAYDOWN. ..108,258 .108,258 108,258 12/01/2035.
3128M7 5T 9 |FHLMCPC .. 1 06/01/2017. | MORTGAGE PAYDOWN.......coocove [ covmmmiimnriineriiiienes | e 128,732 | v 128,732 128,732 08/01/2040.
3128M7 EK 8 |FHLMCPC ..| 06/01/2017. | MORTGAGE PAYDOWN 23,824 02/01/2039.
3128M8 NC 4 |FHLMCPC .| 06/01/2017. | MORTGAGE PAYDOWN 94,890 11/01/2039.
3128MJ B8 2 |FHLMCPC .. 06/01/2017. | MORTGAGE PAYDOWN 43,988 06/01/2035.
3128MJ E8 9 |FHLMC .1 06/01/2017. | MORTGAGE PAYDOWN. 18,001 10/01/2036.
3128MJ QG 8 |FHLMC .| 06/01/2017. | MORTGAGE PAYDOWN 113,979 07/01/2041.
3128MM EC 3 |FHLMC .. | 06/01/2017. | MORTGAGE PAYDOWN 9,672 07/01/2021.
3128PC  DJ 8 |FHLMCPC .| 06/01/2017. | MORTGAGE PAYDOWN 18,779 01/01/2021.
3128PC  MS 8 |FHLMCPC GOLD 15 ..| 06/01/2017. | MORTGAGE PAYDOWN 1,952 02/01/2021.
3128PC TV 4 |FHLMCPC GOLD 15.. .| 06/01/2017. | MORTGAGE PAYDOWN. 14,802 03/01/2021.
3128PC TW 2 |FHLMCPC GOLD 15 .| 06/01/2017. | MORTGAGE PAYDOWN 10,143 03/01/2021.
3128PH N9 8 |FHLMCPC GOLD 15 .. | 06/01/2017. | MORTGAGE PAYDOWN 24,258 01/01/2021.
3128PH PL 9 |FHLMCPC GOLD 15 .. | 06/01/2017. | MORTGAGE PAYDOWN 8,169 01/01/2021.
3128PY DL 5 |FHLMCPC GOLD 15.. .| 06/01/2017. | MORTGAGE PAYDOWN 91,029 02/01/2027.
31292G  5W 2 |FHLMC GOLD PC ...|.. | 06/01/2017. | MORTGAGE PAYDOWN 1,985 09/01/2029.
31292H AK 0 [FHLMC GOLD PC.......cccooommrriierriieriiianenes .| 06/01/2017. | MORTGAGE PAYDOWN 172 01/01/2030.
31292H QN 7 [FHLMCPC GOLD CAS... .| 06/01/2017. | MORTGAGE PAYDOWN 10,478 05/01/2032.
31292K ZP 5 |FHLMCPC GOLD CAS... .| 06/01/2017. | MORTGAGE PAYDOWN 403,163 03/01/2040.
312930 5P 1 |FHLMC .| 06/01/2017. | MORTGAGE PAYDOWN 60,978 03/01/2039. | ...
312939 PM 7 |FHLMC GOLD PC.......cccovvvvirviicireceninas .| 06/01/2017. | MORTGAGE PAYDOWN ,655 | ... 186,655 186,655 03/01/2040. | ...
312940 4Q 9 |FHLMCPC GOLD COM......ccooucmrrineee .. 06/01/2017. | MORTGAGE PAYDOWN.......ccooveves [ o | i 317,525 | ......... 317,525 317,525 06/01/2040.
312940 PZ 6 |FHLMCPC GOLD COM.. .. | 06/01/2017. | MORTGAGE PAYDOWN.......ccccooee | covmmmiiinniiiiniiinnns | e 120,980 | e 120,980 120,980 05/01/2040. | ...
312941 NL 7 |FHLMCPC GOLD COM.. .. | 06/01/2017. | MORTGAGE PAYDOWN.......ccccooe | covmmmiimeriimeniiienns | 84,899 | i 84,899 84,899 07/01/2040. | ...
312944 PJ 4 |FHLMC .. 06/01/2017. | MORTGAGE PAYDOWN........ccocve [ ermrvvmnrnninrivciinns | woverenn. 94,308 | e, 94,308 94,308 12/01/2040. | ...
31294B 6P 5 |FHLMC GOLD PC........cccoooerviiariirarir .| 06/01/2017. | MORTGAGE PAYDOWN 232 232 0 7 101/01/2030. | ...
31294F  PT 7 |FHLMC GOLD PC.......oovvvvirriirriinriiins .. | 06/01/2017. | MORTGAGE PAYDOWN............... 13 13 0 05/01/2030. | ..oovevrrrirnans
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31294F T5 5 |FHLMC GOLD PC .. | 06/01/2017. | MORTGAGE PAYDOWN 0 1 0 05/01/2030. | ...
31294K TD 7 |FHLMCPC GOLD CAS... .| 06/01/2017. | MORTGAGE PAYDOWN 0 39,202 0 819 | 09/01/2018. ...
312962 GT 4 |FHLMC FHLMC.. .. 06/01/2017. | MORTGAGE PAYDOWN ...13,755 13,686 0 314 [10/01/2018. | ...
312963 AY 7 |FHLMC FHLMC.. ... | . | 06/01/2017. | MORTGAGE PAYDOWN coereenenen D) B 5,540 5,517 (U I 127 | 11/01/2018. | ...
31296M 3Z 0 |FHLMCPC GOLD COM.....cccvorrrirnae .. | 06/01/2017. | MORTGAGE PAYDOWN.......cocovve [ v | e 10,821 | i 10,821 | 110,802 | oo 10,820 | oovvercriieriiis | e LI I 1 10,821 09/01/2033.
31296S M3 7 |FHLMC FHLMC.. .. | 06/01/2017. | MORTGAGE PAYDOWN 9,421 | 9,622 | 9,442 | oo | i) i | i (21) 9,421 01/01/2034. | ...
31296S M5 2 |FHLMC FHLMC.. .| 06/01/2017. | MORTGAGE PAYDOWN 4,662 4,662 01/01/2034. | ...
31297M  AQ 1 |FHLMCPC GOLD COM.. ..| 06/01/2017. | MORTGAGE PAYDOWN 4,170 03/01/2035. | ...
31297M XV 5 |FHLMC PC GOLD COM.. .. | 06/01/2017. | MORTGAGE PAYDOWN 3,364 04/01/2030. | ...
31297 ME 8 |FHLMCPC GOLD COM ..| 06/01/2017. | MORTGAGE PAYDOWN............... 448 10/01/2034.
31297T WF 6 |FHLMCPC GOLD COM.. .| 06/01/2017. | MORTGAGE PAYDOWN 33,461 09/01/2035. | ...
312970 SF 8 |FHLMCPC GOLD COM.. .| 06/01/2017. | MORTGAGE PAYDOWN 1,429 10/01/2030. | ...
31297V Y8 5 |FHLMCPC GOLD COM.. ..| 06/01/2017. | MORTGAGE PAYDOWN 80,950 11/01/2035. | ...
31298N  FU 4 |FHLMC PC GOLD CAS... .| 06/01/2017. | MORTGAGE PAYDOWN e, 1,312 05/01/2031. | ...
31306X 2A 0 |FHLMC .. 06/01/2017. | MORTGAGE PAYDOWN 586,090 | .......... 586,090 586,090 10/01/2027.
31307M  2H 8 |FHLMC .| 06/01/2017. | MORTGAGE PAYDOWN. 165,752 | . 155,752 155,752 05/01/2030.
31307P Q5 1 |FHLMC .. 06/01/2017. | MORTGAGE PAYDOWN 527457 | ......... 527,457 527,457 11/01/2030.
31307Q¢  RE 9 |FHLMC ..| 06/01/2017. | MORTGAGE PAYDOWN 303,750 | ...ooce 303,750 303,750 05/01/2031.
31307R 6V 2 |FEDERALNATLMG.......cccoovvmmmrirariirans .| 06/01/2017. | MORTGAGE PAYDOWN 193,084 | ......... 193,084 193,084 10/01/2031.
3132GG A2 1 |FHLMCPC .. 06/01/2017. | MORTGAGE PAYDOWN ... 48,655 | ... 48,655 48,655 08/01/2041. | ...
3132GS BF 5 |FHLMCPC .1 06/01/2017. | MORTGAGE PAYDOWN. 773,333 | . 773,333 773,333 03/01/2042.
3132GV L6 7 |FHLMC .| 06/01/2017. | MORTGAGE PAYDOWN 432,742 | .......... 432,742 432,742 08/01/2042. | ...
3132HP KK 9 |FHLMC .. | 06/01/2017. | MORTGAGE PAYDOWN 226,8% | .......... 226,896 226,896 11/01/2042.
3132HP NB 6 |FHLMC .. 1 06/01/2017. | MORTGAGE PAYDOWN.......ccocove [ covmmmiimnniieniiienes | e 244784 | ......... 244,784 244,784 11/01/2042.
3132HQ EG 3 |FHLMC .1 06/01/2017. | MORTGAGE PAYDOWN........ccocoee [ eomrvrmirinnninniieiinns | e 60,911 60,911 12/01/2042.
3132)6 E6 7 |FHLMC FHLMC.. .| 06/01/2017. | MORTGAGE PAYDOWN. 58,082 58,082 02/01/2043.
3132J7 K6 8 |FHLMCPC GOLD PC .. 1 06/01/2017. | MORTGAGE PAYDOWN.......coocvve [ covmrniimnniieniienes | v 47,249 47,249 03/01/2043.
313209 G7 7 |FHLMCPC GOLD PC .. 1 06/01/2017. | MORTGAGE PAYDOWN.......ccccooe | covimmiiinniiiiniiinnns | i 105,532 105,532 05/01/2043.
31329 TD 0 |FHLMCPC GOLD PC .. | 06/01/2017. | MORTGAGE PAYDOWN 52,842 52,842 05/01/2043.
3132QR QE 3 |FHLMC FHLMC.. .| 06/01/2017. | MORTGAGE PAYDOWN 335,397 | coovveenn. 335,397 335,397 07/01/2045.
3132QU RS 4 |FHLMC FHLMC.. .. 1 06/01/2017. | MORTGAGE PAYDOWN.......ccoccoe [ covimmiimnniieniiienns | e 417,693 | .......... 417,693 417,693 12/01/2045.
3132QU UZ 4 |FHLMC FHLMC................. .1 06/01/2017. | MORTGAGE PAYDOWN.......ccccooee | covrmmimniniiieiiecins [ v 51,008 | ...ccooonees 51,008 51,008 12/01/2045.
3132WD MZ 4 |FEDERAL NATL MG FNMA......... .1 06/01/2017. | MORTGAGE PAYDOWN.........ccccce. | comvemmiimnmiiiiniiiins | cevvines 375714 | ........ 375,714 375,714 05/01/2046.
3132WK KE 7 |FEDERALNATLMG.......ccooovimmmvirrrirrinnns .1 06/01/2017. | MORTGAGE PAYDOWN.......ccocove [ covimmrimnniieniiiienns | e 452,142 | .......... 452,142 452,142 01/01/2047.
31371H X9 4 |FEDERAL NATL MG FNMA......... .| 05/01/2017. | MORTGAGE PAYDOWN 2,628 10/01/2029. | ...
31371J BD 5 |FEDERAL NATLMG FNMA......... .| 05/01/2017. | MORTGAGE PAYDOWN 9,281 02/01/2030. | ...
31371L  T9 0 |FEDERAL NATL MG FNMA......... .| 05/01/2017. | MORTGAGE PAYDOWN............... 20,147 08/01/2019.
31371IN  MC 6 |FNMAPASS-THRU INT15Y. .. | 05/01/2017. | MORTGAGE PAYDOWN 45,936 10/01/2022. | ...
31379R  WW 4 |FEDERAL NATL MG FNMA.. .. | 05/01/2017. | MORTGAGE PAYDOWN 326 06/01/2028. | ...
31383T JH 2 |FEDERAL NATL MG FNMA......... .| 05/01/2017. | MORTGAGE PAYDOWN 1,123 09/01/2029. | ...
31385W X8 7 |FNMAPASS-THRU LNG30Y............. .| 05/01/2017. | MORTGAGE PAYDOWN 44,980 09/01/2032. | ...
31387C XK 2 |FEDERAL NATL MG FNMA......... .1 05/01/2017. | MORTGAGE PAYDOWN............... 352 04/01/2031. | ...covvvervrnn




Statement for June 30, 2017 of the FACTORY M UTUAL I N S U RAN C E CO M PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

¥'5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
31389F S4 5 |FNMAPASS-THRU LNG30Y .. | 05/01/2017. | MORTGAGE PAYDOWN ....28,837 (2) 28,835 02/01/2032. | ...
3138A7 4J 4 |FNMAPASS-THRU LNG30Y. .. | 05/01/2017. | MORTGAGE PAYDOWN ..100,192 (438) 99,753 03/01/2041. | ...
3138AB  Z3 6 |FNMAPASS-THRU LNG30Y. .| 05/01/2017. | MORTGAGE PAYDOWN ...95,571 (120) 95,451 04/01/2041. ] ...
3138AH 7B 6 |FNMAPASS-THRU LNG30Y ... |.. | 05/01/2017. | MORTGAGE PAYDOWN e | cvereenenn8,096 | 8,096 | 8,505 | 6,099 ..(3) 6,096 07/01/2041. | ...
3138AS PL 0 |FEDERAL NATL MG FNMA......... .. 1 05/01/2017. | MORTGAGE PAYDOWN.......coocvve | cormmrrimnnrinnniiienns | cvirenen 52,347 | i 52,347 | 100 55,367 | 052,403 | i | e (56) | o | s (56) 52,347 09/01/2041.
3138E0 AE 9 |FEDERAL NATL MG FNMA......... .. | 05/01/2017. | MORTGAGE PAYDOWN .(3) 14,939 01/01/2042. | ...
3138E2 VY 8 |FEDERAL NATL MG FNMA......... .| 05/01/2017. | MORTGAGE PAYDOWN e 170,678 | 170,678 (414) 170,678 12/01/2041. | ...
3138E5 CL 0 |FNMAPASS-THRU INT15Y .| 05/01/2017. | MORTGAGE PAYDOWN.......ccocvvver [ eomrinrirerieniniiies | v 131472 | e 131,472 (873) 131,472 01/01/2027. | ...
3138ED WV 9 |FEDERAL NATL MG FNMA.........| .. | 05/01/2017. | MORTGAGE PAYDOWN 983,163 | .......... 983,163 (3,312) 983,163 05/01/2042. | ..
3138EN LD 9 |FHICHC FHLMC........cccoouuee .. 05/01/2017. | MORTGAGE PAYDOWN.......ccocvvver [ | v 199,944 | ......... 199,944 (578) 199,944 09/01/2044.
3138EP 2D 5 |FEDERALNATLMG........ccoooovmmriiiriirinnns .. | 05/01/2017. | MORTGAGE PAYDOWN ..84,365 | .......... 84,365 | ......eccc.88,576 | oo [ [ ervienieennd(35) s | e (35) 84,365 07/01/2045. | ...
3138LS KA 7 |FEDERAL NATL MG FNMA......... .| 05/01/2017. | MORTGAGE PAYDOWN 484732 | ... 484,732 (1,066) 484,732 05/01/2042. | ...
3138LT Q6 8 |FEDERAL NATL MG FNMA......... .| 05/01/2017. | MORTGAGE PAYDOWN 218,009 | .......... 218,009 (382) 218,009 06/01/2027. | ...
3138M7 YZ 2 |FEDERAL NATL MG FNMA......... .. | 05/01/2017. | MORTGAGE PAYDOWN 130,155 | .......... 130,155 | .0 139,001 | oo 130,241 | s | e (88) | e | e (86) 130,155 12/01/2042. | ...
3138NX 5Z 6 |FNMAPASS-THRU LNG30Y.. ..| 05/01/2017. | MORTGAGE PAYDOWN 791,555 | .......... 791,555 (1,376) 791,555 02/01/2043.
3138WE MM 8 |FEDERAL NATL MG... .. | 05/01/2017. | MORTGAGE PAYDOWN. .227,382 227,382 (713) 227,382 05/01/2030.
3138WQ Q5 4 |FNMAPASS-THRU LNG30Y.. .| 05/01/2017. | MORTGAGE PAYDOWN 196,333 | ...ccoo.. 196,333 23 196,333 05/01/2043.
3138WV  S7 7 |FNMAPASS-THRU INT15Y .| 05/01/2017. | MORTGAGE PAYDOWN........ccocve [ ermrvrrmrirmninrivciinns | woverennnn 78,458 | i, 78,458 | ....eier.80,959 | oo 78,620 | v | eevirniieenna(82) [ e | e (62) 78,458 06/01/2028.
3138XP QX 4 |FEDERAL NATL MG FNMA.. .. | 05/01/2017. | MORTGAGE PAYDOWN 157,209 | ......... 157,209 (263) 157,209 02/01/2044.
3138XP VH 3 |FNMAPASS-THRU INT15Y.... .| 05/01/2017. | MORTGAGE PAYDOWN 161,608 | .......... 161,608 (286) 161,608 05/01/2029. | ...
3138Y4 SJ 9 |FNMA PASSTHRU AX3220 .. | 05/01/2017. | MORTGAGE PAYDOWN. 238,979 .238,979 (1,015) 238,979 10/01/2029.
3138Y6 F3 3 |FNMA PASSTHRU AX4685.... .. | 05/01/2017. | MORTGAGE PAYDOWN 414275 | .......... 414,275 (106) 414,275 11/01/2044. | ...
3138YE UM 0 |FEDERAL NATL MG FNMA.. .. | 05/01/2017. | MORTGAGE PAYDOWN 164,763 | ... 154,763 (121) 154,763 06/01/2030. | ...
3138YJ Z3 3 |FNMA PASSTHRU AY5261 .. | 05/01/2017. | MORTGAGE PAYDOWN 19,376 | 19,376 (7 19,376 04/25/2045. | ...
3138YJ ZJ 8 |FNMA PASSTHRU AY5244.... .| 05/01/2017. | MORTGAGE PAYDOWN 342,030 | .......... 342,030 (374) 342,030 03/01/2045. | ...
3138YJ ZX 7 |FNMA PASSTHRU AY5257 .| 05/01/2017. | MORTGAGE PAYDOWN. 617,510 617,510 (428) 617,510 04/25/2045.
3138YK WE 9 |FHICHC FHLMC.. ... |.. | 05/01/2017. | MORTGAGE PAYDOWN 442,845 | .......... 442,845 (408) 442,845 05/01/2045. | ...
3138YU UG 4 |FEDERAL NATL MG FNMA......... .. | 05/01/2017. | MORTGAGE PAYDOWN 257,392 | .......... 257,392 (230) 257,392 07/01/2045.
3138YU UU 3 |FEDERAL NATL MG FNMA......... .. 1 05/01/2017. | MORTGAGE PAYDOWN.......ccocove [ covimmiimnniiieniiienes | e 122,268 | .......... 122,268 (465) 122,268 10/01/2045.
3138YW LC 9 |FEDERAL NATL MG FNMA.. .| 05/01/2017. | MORTGAGE PAYDOWN .243,688 (808) 243,688 07/01/2045. | ...
31390C MD 5 |FNMAPASS-THRU INT15Y. .. | .. 05/01/2017.| MORTGAGE PAYDOWN ...4,337 0 4,337 05/01/2017. | ...
31390F 4E 6 |FNMAPASS-THRU LNG30Y.......... ..| 05/01/2017. | MORTGAGE PAYDOWN............... (2) 2,883 05/01/2032.
31390F 4T 3 |FNMAPASS-THRU INT15Y.... .. | 04/25/2017. | MORTGAGE PAYDOWN 0 1,615 05/01/2017. | ...
31390F 4W 6 |FNMAPASS-THRU INT15Y.... .. | 05/01/2017. | MORTGAGE PAYDOWN (1) 5,945 05/01/2017. | ...
31390G A6 4 |FNMAPASS-THRU INT15Y.... .| 04/25/2017. | MORTGAGE PAYDOWN 0 2,863 05/01/2017. | ...
31390G CE 5 |FNMAPASS-THRU LNG30Y.. ... |.. | 05/01/2017. | MORTGAGE PAYDOWN (1) 929 05/01/2032. | ...
31390 3P 4 |FNMAPASS-THRU LNG30Y....ccoones .| 05/01/2017. | MORTGAGE PAYDOWN........cccoe [ emrvvmnicnnivciinniiens | v 84,154 | 44,154 | i AT,092 | 84,224 | | e (TO) [ i | e (70) 44,154 07/01/2032.
31391Q JP 0 |FNMAPASS-THRU LNG30Y.........cccc. .. 1 05/01/2017. | MORTGAGE PAYDOWN........cccccoee | cvvmmmiimnniininiiiinis | 10,682 | 00000010,582 | 010,886 | 10,596 | o | (1) | e | s (14) 10,582 11/01/2032. | ...
31400S CJ 6 |FEDERAL NATL MG FNMA......... .. | 05/01/2017. | MORTGAGE PAYDOWN 0 28,407 04/01/2018. | ...
31401B P4 1 |FNMAPASS-THRU INT15Y.... .| 05/01/2017. | MORTGAGE PAYDOWN.......ccoever [ eonrnrmninniverinniines | cvereenne31,514 | 31,514 | 032,681 | 31,603 [ | cevveiirenena(89) [ i | e (89) 31,514 05/01/2018. | ...
31402E R7 5 |FNMAPASS-THRU LNG30Y.. ... |.. | 05/01/2017. | MORTGAGE PAYDOWN ...(6) 4,579 08/01/2033. | ...
31402G R4 7 |[FNMAPASS-THRU LNG30Y....ccovwe .. 1 05/01/2017. | MORTGAGE PAYDOWN.......coocove | o | evireneee B3ATT | i BATT | 54,096 | 053,520 | s | e (82) | i | v (42) 53,477 07/01/2033. | ...




Statement for June 30, 2017 of the FACTORY M UTUAL I N S U RAN C E CO M PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

6'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
31402K VX 9 |FNMAPASS-THRU INT15Y... .. | 05/01/2017. | MORTGAGE PAYDOWN 19,118 ..19,168 19,118 07/01/2018. | ...
31402L QU 9 |FNMAPASS-THRU LNG30Y.. ... | .. | 05/01/2017. | MORTGAGE PAYDOWN . 12,672 12,679 12,672 08/01/2033. | ...
31403F PK 4 |FEDERAL NATL MG FNMA......... .| 05/01/2017. | MORTGAGE PAYDOWN......c.ccocoe [ eomrvrmivimninniieiiinns | e 26,381 | ...........26,381 | ............27,889 | ...cccccouuuue 26,487 26,381 10/01/2033.
31403) W6 9 |FEDERAL NATL MG FNMA. .. | 05/01/2017. | MORTGAGE PAYDOWN 104,949 12/01/2033. | ...
31403N  GB 7 |FEDERAL NATL MG FNMA. .| 05/01/2017. | MORTGAGE PAYDOWN 4,171 11/01/2033. | ...
31404G 2B 6 |FHLMC .. | 05/01/2017. | MORTGAGE PAYDOWN 17,804 02/01/2019.
31404M L4 8 |FEDERAL NATL MG .| 05/01/2017. | MORTGAGE PAYDOWN 8,914 03/01/2034. | ...
31404P LS 8 |FNMAPASS-THRU INT15Y .| 05/01/2017. | MORTGAGE PAYDOWN 55,605 04/01/2019. | ..
31404W TV 8 |FNMAPASS-THRU INT15Y... .. | 05/01/2017. | MORTGAGE PAYDOWN 36,257 05/01/2019. | ...
31405R AM 8 |FNMAPASS-THRU LNG30Y.. .| 05/01/2017. | MORTGAGE PAYDOWN. 46,055 10/01/2034.
31405R AN 6 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2017. | MORTGAGE PAYDOWN 5,323 10/01/2034. | ...
31405R  G3 4 |FNMA .| 05/01/2017. | MORTGAGE PAYDOWN 0 752 09/01/2034. | ..
31406B F2 1 |FEDERAL NATL MTG ASSN .| 05/01/2017. | MORTGAGE PAYDOWN. (1) 2,065 01/01/2035.
31406C TB 4 |FNMAPASS-THRU LNG30Y. .. 1 05/01/2017. | MORTGAGE PAYDOWN.......ccoccoee | coommmrimnriineniiienes | cevirenernc8,443 | i 6,443 | 8,549 | 8,468 | i | ecieeenc(26) | e | s (26) 6,443 12/01/2034. | ...
31406E ML 5 |FNMAPASS-THRU LNG30Y.. ..| 05/01/2017. | MORTGAGE PAYDOWN .(3) 9,501 01/01/2035. | ...
31406 Z5 6 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2017. | MORTGAGE PAYDOWN. 1 2,044 03/01/2035.
31406K LR 9 .. 1 05/01/2017. | MORTGAGE PAYDOWN.......ccccooe | cvvmmmrivmnrivneniinnnns | e 157,205 | 00010 157,205 | 159,784 | 157,255 | i | e (B0) e | s (50) 157,205 01/01/2035. | ...
31406L JC 3 |FED NATL MTG ASSN #813059. .| 05/01/2017. | MORTGAGE PAYDOWN 2 4,935 03/01/2035. | ...
31406M LG 9 |FNMAPASS-THRU LNG30Y.. .| 05/01/2017. | MORTGAGE PAYDOWN. (116) 227,581 01/01/2035.
31407B HM 4 |FNMAPASS-THRU LNG30Y.. .| 05/01/2017. | MORTGAGE PAYDOWN 27 1,906 06/01/2035. | ...
31407E VE 0 |FNMAPASS-THRU INT15Y... .. | 05/01/2017. | MORTGAGE PAYDOWN (176) 114,467 07/01/2020. | ...
31407F DK 3 |FNMAPASS-THRU INT15Y... ... |..| 05/01/2017. | MORTGAGE PAYDOWN .130 23,387 10/01/2020. | ...
31407L MV 6 |FNMAPASS-THRU LNG30Y.......cccccc. .. | 05/01/2017. | MORTGAGE PAYDOWN 2 15,062 06/01/2035.
31407S A2 8 |FNMAPASS-THRU LNG30Y. .. | 05/01/2017. | MORTGAGE PAYDOWN ...4,468 3 4,468 08/01/2035. | ...
31408H KX 2 |FEDERAL NATL MG FNMA.........| .. | 05/01/2017. | MORTGAGE PAYDOWN ..388 75,367 02/01/2036. | ...
31409F E6 1 |FNMAPASS-THRU LNG30Y........ .. | 05/01/2017. | MORTGAGE PAYDOWN 5 6,999 03/01/2036.
31409T RE 0 |FEDERAL NATL MG FNMA. .. | 05/01/2017. | MORTGAGE PAYDOWN . . . . 92 14,816 04/01/2036. | ...
31400X 5A 3 |FEDERAL NATL MG FNMA.........| .. | 05/01/2017. | MORTGAGE PAYDOWN . LT7.240 | . TT.240 78,164 | LTT,250 | e [ e (10) s | i (10) 77,240 05/01/2036. | ...
3140E5 3K 8 |FEDERAL NATL MG FNMA......... .. 1 05/01/2017. | MORTGAGE PAYDOWN.......ccocove [ covimmrimnriineniiienns | s 207,397 | ...cccces 207,397 | ....cces 215,887 | ..coooe 207,830 | .o | e (434) | (434) 207,397 10/01/2045. | 1....ccvvveneve
3140E8 V6 2 |FEDERAL NATL MG FNMA. .| 05/01/2017. | MORTGAGE PAYDOWN (134) 74,845 11/01/2045. 1.
3140EB MN 8 |FEDERAL NATL MG .. | 05/01/2017. | MORTGAGE PAYDOWN (160) 73,934 04/01/2046. | 1.
3140EU TK 5 |FEDERAL NATL MG .. 1 05/01/2017. | MORTGAGE PAYDOWN.......ccccove | coimmmrimnriineniiienns | cverenecen D507 | 55,577 | 158,265 | 055,670 | oo | e (93) | i | e (93) 55,577 01/01/2046. | 1
3140EW 7A 7 |FEDERAL NATL MG .. | 05/01/2017. | MORTGAGE PAYDOWN (166) 174,661 03/01/2046. | 1.
3140EY XJ 5 |FEDERAL NATLMG .. | 05/01/2017. | MORTGAGE PAYDOWN . 220,756 (617) 220,756 04/01/2031. | 1.
3140F0 BP 8 |FEDERAL NATL MG .| 05/01/2017.| MORTGAGE PAYDOWN............... 256,151 | .00ir256,151 | 1000 276,723 | i 256,444 | i | e (293) (293) 256,151 07/01/2046. | 1.......coovonce
3140F3 6F 0 |FEDERAL NATL MG .. | 05/01/2017. | MORTGAGE PAYDOWN 208,764 208,968 (204) 208,764 06/01/2046. | 1.
3140F5 NN 9 |FEDERAL NATL MG ..| 05/01/2017. | MORTGAGE PAYDOWN i e [ 20,094 1 20,094 07/01/2046. | ...
3140F8 JK 4 |FEDERALNATLMG.......ccocovmmvivmmrirannnenas .1 05/01/2017. | MORTGAGE PAYDOWN.........ccccce. | comvemmmrimnmiiiiniiiins | cevvern 278,140 (196) 278,140 10/01/2046. | 1................
3140FB  EK 2 |FEDERAL NATLMG... .. 1 05/06/2017. | MORTGAGE PAYDOWN.......ccocovee [ covimmiimnniieniiienes | e 200,897 (1,594) 200,897 08/01/2046. | 1.
3140FK BZ 2 |FEDERAL NATL MG... .| 05/01/2017. | MORTGAGE PAYDOWN . 288,520 | ..........288,520 | ........ 290,638 | ...ccc000ii0i288,612 | oovvierriienis | eererriieenn(92) [ oo | e (92) 288,520 11/01/2031. 1.
3140FK  JB 7 |FEDERALNATLMG......cccccoomviimmmiirariirans .1 05/06/2017. | MORTGAGE PAYDOWN.........ccooo. | corvermmiiemiiieniiies | cerviienens 44398 | ..........33,575 | 32,980 | oo 44,433 | | e (39) | e | (39) 44,398 10/01/2046. | 1............c...
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3140FL N5 3 |FEDERAL NATL MG... .. | 05/01/2017. | MORTGAGE PAYDOWN .. 19,628 | ... 19,628 1 19,628 11/01/2046. | ...
3140FM R9 9 |FEDERAL NATL MG... ...| .| 05/01/2017. | MORTGAGE PAYDOWN 26 200,310 01/01/2047. | ...
31410E 2N 7 |FEDERAL NATL MG FNMA......... .. | 05/01/2017. | MORTGAGE PAYDOWN 0 329 07/01/2036. | ...
31410G PQ 0 |FNMAPASS-THRU LNG30Y.......cccccc. .. | 05/01/2017. | MORTGAGE PAYDOWN.......cccccoee | covmmmrimiriiiniiians , , , , (116) 19,879 11/01/2037. | ...
314108 4X 2 |FEDERAL NATL MG FNMA......... .| 05/01/2017. | MORTGAGE PAYDOWN........ccccos [ 0 1,058 09/01/2036.
314100 GK 2 |FNMAPASS-THRU LNG30Y.. .. | 05/01/2017. | MORTGAGE PAYDOWN 51 103,943 03/01/2037. | ...
31410W 3E 6 |FNMAPASS-THRU INT15Y.... .. .. 05/01/2017. | MORTGAGE PAYDOWN.......ccccoee | wommmvememiimennimeni [ orerrene 10,813 | 10,813 | il 11107 | 10,835 | s | erieneena(22) [ e | e (22) 10,813 09/01/2022. | ...
31411A  JG 1 |FEDERAL NATL MG FNMA......... .| 05/01/2017. | MORTGAGE PAYDOWN.......ccocve [ eonrrrvmnrnnrverimninns | woverirenee 71,608 | e 71,608 | e 72,073 | el 71,683 [ s | v (75) [ | e (75) 71,608 11/01/2036. | ...
31411H P79 |[FNMAPASS-THRU LNG30Y............. .. | 05/01/2017. | MORTGAGE PAYDOWN I S 0 2,221 01/01/2037. | ...
3141IN XZ 5 |FNMAPASS-THRU LNG30Y.......ccouuuuee .| 05/01/2017. | MORTGAGE PAYDOWN........ccocve [ .110 17,731 03/01/2037.
31411W AU 1 |FNMA PASS-THRU LNG30Y.. .. | 05/01/2017. | MORTGAGE PAYDOWN .(2) 12,164 04/01/2037. | ...
31411W FH 5 |[FNMAPASS-THRU INT15Y.... .| 05/01/2017. | MORTGAGE PAYDOWN . . 0 17,442 05/01/2022. | ...
31412L D2 3 |FNMAPASS-THRU LNG30Y .| 05/01/2017. | MORTGAGE PAYDOWN......ccccvever [ v , , X , | .542 88,940 03/01/2037. | ...
314128 4L 6 |FNMAPASS-THRU LNG30Y. .. | 05/01/2017. | MORTGAGE PAYDOWN 0 915 04/01/2038. | ...
314128 5T 8 |FNMAPASS-THRU LNG30Y .| 05/01/2017. | MORTGAGE PAYDOWN.........cccoe [ emrmrimnrnniiniinniiens | coverenneen3,589 | 3,589 | i 3,627 | 3,602 [ s | e (13) [ | e (13) 3,589 05/01/2038. | ...
31414U 5K 0 |FNMA PASS-THRU LNG30Y.. .. | 05/01/2017. | MORTGAGE PAYDOWN. 196,631 | . .196,631 (177) 196,631 05/01/2038.
31416R QR 7 |FNMAPASS-THRU LNG30Y .| 05/01/2017. | MORTGAGE PAYDOWN 308,465 | .......... 308,465 0 308,465 06/01/2039. | ...
31416X LY 4 |FNMAPASS-THRU INT15Y.... .| 05/01/2017. | MORTGAGE PAYDOWN 183,563 | .......... 183,563 (2,089) 183,563 01/01/2026. | ...
31416X NA 4 |FNMAPASS-THRU LNG30Y.. ... |.. | 05/01/2017. | MORTGAGE PAYDOWN L A3.824 | 43,824 (7 43,824 02/01/2041. | ...
31418A SC 3 |FNMAPASS-THRU SF30LTV........cco.. .| 05/01/2017. | MORTGAGE PAYDOWN 261,866 | .......... 261,866 (201) 261,866 04/01/2043.
31418B S8 0 |FEDERAL NATL MG FNMA.. .. | 05/01/2017. | MORTGAGE PAYDOWN. L217,418 | . 217,418 (1,527) 217,418 07/01/2045.
31418P UE 3 |FEDERAL NATL MG FNMA .. | 05/01/2017. | MORTGAGE PAYDOWN 271,922 | .......... 271,922 (510) 271,922 03/01/2040.
314180 4W 1 |FNMA PASSTHRU AD7136 .. | 05/01/2017. | MORTGAGE PAYDOWN 262,234 | ........ 262,234 (2,015) 262,234 - 07/01/2040. | ...
314194 DS 3 |FNMAPASS-THRU LNG30Y.. .. 1 05/01/2017. | MORTGAGE PAYDOWN.......ccocove | covmmmiiinriieniiienes | v 75914 | ............ 75,914 (461) 75,914 I 09/01/2039. | ...
31419 SH 2 |FNMA PASS-THRU .| 05/01/2017. | MORTGAGE PAYDOWN.......ccocvvver [ | v 619,119 | ......... 619,119 .148 619,119 11/01/2040. | ...
31419M AU 5 |FNMAPASS-THRU INT15Y .| 05/01/2017. | MORTGAGE PAYDOWN. 218,787 | . 218,787 (1,094) 218,787 12/01/2025.
353202 FM 1 |FRANKLIN CTY OH REVENUE.. .. | 04/20/2017. | BANK AMERICA MERRILL.. JEVSTORTRRTORI IO 2,208,430 | ....... 1,960,000 (1,038) 2,176,600 12/01/2046.
35671D BJ 3 |FREEPORT-MCMORAN INC .. 105/09/2017. [ VARIOUS.........coocvverriinirriinniiinnns [ o | i 176,000 | .......... 200,000 | .......... 171,000 ..286 171,426 11/14/2034.
39715R AL 8 | GREENWOOD FIFTY SCH FACS... .1 03/30/2017. | MORGAN STANLEY......ccocooommmvvnns [ covmmmiimnrioieniiienes | e 3,672,776 | ....... 3,575,000 | ....... 3,824,678 . (7,088) (7,088) 3,593,627 12/01/2017.
407287 LU 3 |HAMILTON CO OH SALES TAX .| 05/31/2017. | WACHOVIA........coovrnircrinrneinns [ o | v 1,151,722 | ....... 1,100,000 | ....... 1,149,852 [ ..o | e | e (5,306) | coooverrirrii [ v (5,306) [ vooovereererinnns | e 1,144,546 | ... | e TA76 | e 7176 | ....... 16,867 | 12/01/2019.
46246K 2Z 4 |IOWA ST FIN AUTH REVENUE. .. | 03/29/2017. | BANK AMERICA MERRILL............ 2,929,050 | ....... 2,405,000 | ....... 28T1TATA | o | e | e (1,936) (1,936) 2,869,538 59,512 59,512 | ....... 20,710 | 08/01/2027.
46613C 2A 2 |JEAFLAELEC SYSREV.....cccocviiiccins .. | 05/04/2017. | JP MORGAN.........cooiiviririiniiinnns [ | v 2,919,730 | ....... 2,540,000 | ....... 2,911,653 ) 2,903,865 10/01/2021.
469485 LG 9 |JACKSONVILLE FL SALES TAX .... .. 1 05/02/2017. | NATL FINANCIAL SERV......ccooovuves | o | e 2,506,335 | ....... 2,070,000 | ....... 2,553,324 ) 2,501,934 10/01/2025.
48507T FN 8 |KANSAS CITY MO SANT SWR SY .. 1 04/19/2017. | HUTCHINSON SHOCKLIY.......oooee [ covoerimnriiieriiienis | e 476,480 | .......... 400,000 | .......... 472,560 ) 472,389 01/01/2029.
544525 VZ 8 |LOS ANGELES CA DEPT WTR .. | 05/04/2017. | BANK AMERICA MERRILL JRPOUTOROPTORPOPPONN EPVPORRIO 967,910 | .......... 810,000 | ........ 966,387 07/01/2031.
54627A DE 4 |LOUISIANA HSG FIN AGY SINGLE ......... | .. | 06/01/2017. | ISSUE CALLED at 100.000............ SRR IV 155,000 | .......... 155,000 | ..........155,000 155,000 06/01/2019.
564386 NB 2 | MANSFIELD TX INDEP SCH DIST............ .1 05/09/2017. | MORGAN STANLEY ......ccoovvuirevinns [ | v 1,584,799 | ....... 1,310,000 | ....... 1,586,371 [ ..o | oo [ e 9,899) | v | e 9,899) | v | e 1,576,472 | ..o 02/15/2025.
566795 LV 0 |MARICOPA CNTY ARIZ CMNTY CLG....... .. 1 05/30/2017. | DAVIDSON.........cooormrernriinnriinenes [ o | e 1,545,449 | ... 1,340,000 | ....... 1,639,178 | oo | e | eevveeeene(8,500) | o | vereeeeenn(4,500) | o | s 1,534,678 |...cccoooonnnnnne 07/01/2021.
574204 E6 6 |MARYLAND STDEPT .......cccoovvvmmrvrrannnes .1 06/07/2017. | PERSHING DLJ........oovvverrriicniins [ e | e 2,343,840 | ....... 2,000,000 | ....... 2,293,140 2,289,298 09/01/2024.
575829 DD 5 |MASSACHUSETTS ST CLEAN WTR ....... .. | 04/24/2017. | CITIGROUP.........ccovvvmrrirerinriinnis [ | e 612,960 | .......... 500,000 | .......... 607,415 606,917 02/01/2025.
57584X XT 3 |MASSACHUSETTS ST DEV FIN AGY ...... .. 103/30/2017. | JANNEY MONTGOME.........cocoomvvee | covrmrriemnriiinnniiinneee | e 1,222,940 | ....... 1,000,000 | ....... 1,218,070 | oo | cerevrennnirennins | eernereene(3,012) | i | vieeeeecn(3,612) [ i | i 1,214,458 |...ccoooveenne 07/15/2025.
57604P B6 0 |MASSACHUSETTS STWTRPOLL .......... .1 06/09/2017. | JP MORGAN........ccooivirirriiniinnns [ v | v 1,283,920 | ....... 1,000,000 | ....... 1,267,140 | ..o | e | rereennn(3.841) | s | eieeecnn(3,841) | i | s 1,263,299 | ...ccoovviiniiine 08/01/2026.
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592250 AG MET PIER & EXPOSITION AUTH... . [06/01/2017. [ JP MORGAN.........vvvirrirriiirinnris | eevrerirseisneriiesinenes | cvvnes 2,904,132 | ....... 2,735,000 | ....... 3,177,578 3,116,067 (211,939) | ....... 64,956 | 12/15/2022.
592250 AJ 3 |MET PIER & EXPOSITION AUTH... . [ 06/05/2017. [ CITIGROUP........oevorrrnirierineiinns | ceerneeiseinnerisesineens | erveee 5,871,365 | ... 5,710,000 | ....... 6,368,196 6,244,539 (373,174) | ..... 137,199 | 12/15/2026.
592481 GC 3 |MET SAINT LOUIS MO SWR DIST .... . [ 06/07/2017. | DAVIDSON.......ocvoerireiriinniseiines | cevinnissiseiiinsiennes | v 1,147,820 1,000,000 1,147,110 ...1,145,481 2,339 | .. 5,694 | 05/01/2021.
59259Y TS 8 |MET TRANSPRTN AUTH NY REV. v |+ 1 06/13/2017. | PERSHING DLJ......oourvrcrierincenns [ v | v 2,023,529 | ....... 1,715,000 | ....... 2,006,430 1,992,881 11/15/2023.
59266T MJ 7 |MET WTRDIST OF SSTHRN CA............. . [ 05/23/2017. | NATL FINANCIAL SERV......cccocvee | covrrnninriveivnniiiens [ cvis 1,267,146 1,075,000 1,248,881 07/01/2036.
59447T LY 7 |MICHIGAN ST FIN AUTH REVENUE . | 04/24/2017. | PERSHING DLJ..... 585,455 500,000 596,370 11/15/2023.
60636W QZ 1 |MISSOURI ST HIGHWAYS & TRANS . [ 04/20/2017. | BANK AMERICA MERRILL......oocco. | covrrirenineinnerienins | cevreenns 876,271 725,000 . 852,468 05/01/2025.
64542R  AM 3 |NEW HOPE CULTURAL ED FACS........... . [ 04/01/2017. | MATURITY c.ocviriiiiiinnineiieninens | covnreiesisnineiiienins | cvveniens 100,000 100,000 107,732 100,000 04/01/2017.
646065 C2 6 |NEW JERSEY ST EDL FACS AUTH .| 05/17/2017. | PERSHING DLJ..... 323,634 300,000 325,623 322,621 | oo | 1,013 | 1,013 07/01/2019.
646136 74 6 |NEW JERSEY ST TRANSPORT............... . [ 04/11/2017. [ JEFFERIES & CO.....covvvivivcriviines | e | v 2,046,972 1,940,000 2,080,553 2,057,037 | ..cccovvrivrnes | 00enn(10,086) | ... (10,066) 06/15/2019.
64971W U5 7 |NEW YORKNY CITY TRANSITIONAL . [ 04/06/2017. | PIPER JAFFRAY.......covvvvmrrreriiens | cevreriserinerineseneens | crvees 3,748,861 | ...... 3,085,000 | ....... 3,706,730 3,705,195 | ..covvverrerns | 100 43,666 | ... 43,666 11/01/2028.
64986D DP 7 |NEW YORK ST ENVRNMNTL FACS . [05/09/2017. [ RBC CAP......verrrerrineiieeineirnenes | seereeniseissessissinenns | crvnee 1,212,920 | ....... 1,000,000 1,212,510 1,212,035 885 . 06/15/2031.
64990A DU 6 |NEW YORK ST DORM AUTH ST ... . 105/09/2017. | PERSHING DLJ......ovvvnirinriniiinns | e | v 3,058,450 | ....... 2,500,000 | ....... 3,141,938 3,064,389 | ...cccoververrne | 0rerne(5,939) | o (5,939) | ....... 82,292 | 03/15/2026.
64990A EZ 4 |NEW YORK STATE DORM AUTH . . [06/08/2017. | PERSHING DLJ......ovvvmirierinciriins | ceerenisernnerisesinenns | evvees 2,428,714 | ....... 1,960,000 | ....... 2,402,098 2,400,966 03/15/2029.
65829Q BS 2 |NORTH CAROLINA ST LTD OBLIG . 103/28/2017. | BANK AMERICA MERRILL.......cooo. | coveniinninciiniiiiei [ v 2,914,391 2,445,000 2,905,467 06/01/2024.
682001 FA 5 | OMAHA NE PUBLIOC PWR DIST. .| 03/30/2017. | JEFFERIES & CO 2,897,333 | ....... 2,435,000 2,860,554 02/01/2029.
708840 HU 0 |PENNSYLVANIA INTER GOV. .1 06/15/2017. | MATURITY ..o e | v 4,000,000 4,000,000 4,000,000 06/15/2017.
709221 TY 1 |PENNSYLVANIA ST TPK. . | 05/04/2017. | NATL FINANCIAL SERV. 229,890 200,000 234,014 | oo | e (4,124) | (4,124) | ......... 4,389 |12/01/2021.
736688 JW 3 | PORTALND OR CMNTY CLG DIST . [ 06/08/2017. [ USB SECURITIES........cconvvererrrrnns | ceerenisernneriieninenns | ervees 1,065,665 925,000 1,053,879 06/15/2021.
75076P AF 2 |RAILSPLITTER TOB SETTLEME.... . 106/01/2017. | MATURITY ..o | e | v 2,130,000 2,130,000 2,130,000 06/01/2017.
796253 6N 7 | SAN ANTONIO TX ELEC & GAS ... .| 05/01/2017. | OPPENHEIMER 983,462 .845,000 980,725 02/01/2035.
797272 PC 9 |SAN FRANCISCO CA CMNTY CLG .. . [ 04/22/12017. [HUTCHINSON SHOC.......ccoovvvireeer | covmrirneeiseineiiienins | cevneenns 590,468 475,000 596,628 08/01/2025.
80168Q DU 3 |SANTA CLARAVLY CAWR DIST. L[ 04/19/2017. [ VARIOUS.......covvvmrierieriirinnins | o | cveeeeend 645,858 550,000 643,227 , \ 06/01/2033.
833136 QA 5 | SNOHOMISCH CNTY WA SCH #6.... . [ 04/25/2017. | MORGAN STANLEY.......coovimmrreeer | cerrmeerneeiseineriienins | cevveenns 769,544 635,000 781,086 | ..cvvvreerinens | wene(11,543) | e (11,543) | ....... 16,757 | 12/01/2024.
837151 JG 5 |SOUTH CAROLINA ST PUB SVC . | 04/12/12017. | JANNEY MONTGOME 522,090 500,000 492,277 | oo | 200 29,813 | 020,813 | e 9,514 | 12/01/2048.
875128 HM 5 | TAMPA BAY WTR FL UTILITY SYS . [05/31/2017. [ JP MORGAN......ccoorvimrirrenrrnneris | ceerenisernneriseenenes | ervees 1,654,935 | .......1,500,000 ...1,646,884 | ..... , 10/01/2019.
875161 CA 7 | TAMPA FL HOSP REVENUE v |- | 04/20/2017. | VARIOUS........ovorirrireinnrineinens [ onrerneerseiseinsiiinns | vvenne 4,153,357 | ....... 3,605,000 4,002,568 | ......ccccoevieeer | -...80,789 | .........060,789 | ....... 51,829 | 07/01/2028.
89602N 7N 8 | TRIBOROUGH NY BRIDGE&TUNNEL . | 04/24/2017. | BANK AMERICA MERRILL.......cvoo | covrmemirrenierivnriinenns | cvve 2,619,622 | ....... 2,220,000 | ....... 2,626,282 2,626,145 | ...cocvoververrne | 000rne(6,522) | v (6,522) | ....... 30,217 | 11/15/2034.
89602N WL 4 |TRIBOROUGH BRDG & TUNL AU........... . [05/10/2017. [ JP MORGAN.....c.coorvireeirrrinenns | seereeiseinneriissinenns | ervnes 2,663,750 | ....... 2,500,000 2,977,525 2,614,695 | ..o | 049,055 | e 49,055 | ..... 107,986 | 01/01/2019.
914353  YY 7 |UNIVERSITY ILL UNIV REVS . | 04/24/2017. | WACHOVIA 282,138 265,000 302,728 279,287 2,850 | ......... 7,582 | 04/01/2019.
91514A BK 0 |UNIV OF TEXAS TX UNIV REV.. v |- 1 06/08/2017. | BANK AMERICA MERRILL.......covv. | vovvueemerierinreinenns | cvven 4,118,532 | ....... 3,300,000 | ....... 4,237,134 4,042,883 |.....ccocovvrener | e 75,649 | ... 75,649 | ..... 136,583 | 08/15/2025.
91802R CJ 6 |UTILITY DEBT SECURITIZATION ........... . [ 04/19/2017. | BANC OF AMERICA.........cccoovevvens | crvvrrisninniiniiienis [ v 1,224,510 1,000,000 1,208,540 1,207,836 | ..coocovrverers | e 16,674 | ...l 16,674 | ... 1,944 | 06/15/2027.
91802R CL 1 |UTILITY DEBT SECURITIZATION . 103/28/2017. [ RAYMOND JAMES.......oooooveieviens | eoveeeeesriesmrieeisnies | evenes 1,274,753 | ....... 1,050,000 | ....... 1,268,169 1,266,898 | .....coocrvvveens | vereeen 7,854 | e 7,854 | i 15,458 | 06/15/2028.
91802R CM 9 |UTILITY DEBT SECURITIZATION . [ 05/04/2017. | NATL FINANCIAL SERV......cccovvvves | corremirermneriieriinenns | ervnes 1,825,290 | ....... 1,500,000 | ....... 1,789,320 1,785,879 | | 39,411 | 39,411 | 30,000 | 12/15/2028.
91802R CZ 0 |UTILITY DEBT SECURITIZATION . [ 04/12/12017. | PIPER JAFFREY ......cooviiiniiiniiienes | covmreiveninnineiiienis | v 463,710 395,000 460,728 460,676 | ......ccoovvevrrs | 003,034 | 3,034 | L 12,069 | 12/15/2035.
937440 EP 6 |WASHINGTON CLACKAMAS v | [ 04/08/2017. | VARIOUS.......cooevrreerrerineenneninns | coneriesinessneninssins | eoveees 1,263,977 | ....... 1,065,000 | ....... 1,258,021 [ .oovvecenerierrncennens | veverineeneninns | enerenneenne(T61) | e | e (161) | s | s 1,257,860 | ...ccoovvvrvvrernns | verreenn 8,117 | i 8,117 | 9,314 | 06/15/2032.
96255N AG 4 |WHEAT RIDGE CO SALES ..................... . | 05/04/2017. | BARCLAYS 232,664 195,000 228,275 228,182 | oo | e 8,482 | 4482 | 190 | 12/01/2023.
97712D PR WISCONSIN ST HLTH & EDUCTNL . 105/11/2017. | PIPER JAFFREY.......cooiniininininninns | eornemississsrisnninenes | cvves 2,388,186 | ....... 2,105,000 | ....... 2,537,641 22,514,570 | v | i (13,690) | ..vevverrrnnne [ orerenens (13,690, 2,500,881 (112,695) | ....... 48,240 | 12/01/2034.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. ....153,331,418 |....135,842,620 |....155,678,002 .73,812,283 | .0 | (510,057) | covovvvnennnd0 | i (510,057) | covovvvcrinns 152,980,629 | ...ccocinnenad 0 350,789 | ..2,529,642 XXX
Bonds - Industrial and Miscellaneous
00164V AD 5 |AMC NETWORKS INC........ccormvrrrerrrrinnn . [ 05/03/2017. | BANK AMERICA MERRILL......ccco. | covreerenireineiienins | cevrreenns 354,125 350,000 350,000 | ..coovrerees 350,000 [ ..ovvurrrrirenns | verreneneerenines | e 0 350,000 | ..oovorererncirins | e, 125 | 4125 | ... 10,410 | 04/01/2024. | 3FE............
00165C AA 2 |AMC ENTMT HLDGS INC.......c.cccovvvvinece . 106/06/2017. | BARCLAYS.......ooiiiniiieiiniiniienis | covvriisninninsiiienins | e 468,045 450,000 451,550 | ......co.... 451,528 | ..o | e (66) [ ..o | e (66) 451,462 | ......ccovvevnee | 16,583 | i 16,583 | ....... 15,495 | 11/15/2026. | 4FE............
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001940 AA 3 |AUTOMATION TOOLING SYSTEM .. 1 06/23/2017. | SCOTT & ASSOCIATES 52,125 | oo 50,000 | ............ 51,125 | i 50,949 | | e (60) | i | (60) 50,889 | ...oovvviirriins | e 1236 | oo 1,236 06/15/2023.
03524B  AH 9 |ANHEUSER BUSCH INBEV .. 1 06/09/2017. | VARIOUS.........ovvvereemnmeineniiinenes [ o | e 2,146,050 | ....... 2,031,000 | ....... 2,031,000 | ... 0 2,031,000 | oo | e 115,050 | ....... 115,050 05/15/2047.
03938L AX 2 |ARCELORMITTAL .. | 06/01/2017. | CS FIRST. 56,313 | .ocoonnee. 50,000 51,875 | oo D179 | s | eeieeiieend(85) e | e (85) 51,094 | oo [ e 5219 | oo 5,219 02/25/2022.
03969A AE 0 |ARDAGH PACKAGING ...| .. | 04/07/2017. | ISSUE CALLED at 103.375.. o e | s 827,000 | .......... 800,000 | ..........806,000 0 806,000 | ...oourvrerirenes | o 21,000 | ......... 21,000 01/31/2021.
053773 AY 3 |AVIS BUDGET CAR RENT.......ccccvvvurrinnns .| 05/22/2017.| MORGAN STANLEY..........cccouunuec. 335125 | .......... 350,000 | .......... 341,500 .456 341,956 | ..oovereiens | e (6,831) [ .vvvne (6,831) 06/01/2022.
05453G AA 3 | AXALTA COATING SYSTEMS .. | 05/24/2017. |RBC CAP.......cooovrviirriiirciinii 923,125 | ......... 900,000 6,674 901,816 | ..covveeriianns [ e 21,309 | ......... 21,309 08/15/2024.
060505 EN 0 |BANK OF AMERICA CORP .| 04/18/2017. | BARCLAYS.......oooerierineirnnninneinns [ erneerineineriiesinnines | coneeiens 534,375 | ........ 500,000 | ........ . . . .482 483,454 50,921 50,921 03/17/2025.
060505 EU 4 |BANKAMER CORP .. | 04/18/2017. | BARCLAYS.......ovivirvmrniiririvnnins [ v | e 275,000 | .......... 250,000 | ..........250, ..250, 0 250,000 | ..ooovvenriinns [ e 25,000 | ......... 25,000 01/01/9999.
07388V AE 8 |BEAR STEARNS CMBS 2007-TO... wr| - [ 02/17/2017. | MORTGAGE PAYDOWN.........coooe. | comvemmeiamiiieniiins | cveeeeens (295,838) | ..oooonreirris .(174,530) (295,838) (295,838) 0 01/12/2045.
095796 AA 6 | BLUE RACER MIDSTREAM..........cccoouuveuee .| 06/19/2017. | VARIOUS........coooviririmrinriiciiiens [ v | e 614,250 | ......... 600,000 | .......... 445500 | .............. 461,861 7,893 469,753 11/15/2022.
09628U AA 4 |BLUELINE RENT FIN CO... o [ 0411712017, | CS FIRST....ooorvirriecnieseii [ o | e 564,438 | ......... 550,000 | ..........550,000 0 550,000 03/15/2024.
097751 BP 5 |BOMBARDIER INC .. 1 06/23/2017. | CITIGROUP.........cooveereriirniiinniiins [ e | e 167,563 | .......... 150,000 | ........c. 164,250 (541) 163,709 12/01/2021.
099500 AA 8 |BOOZ ALLEN & HAMILTO .. | 04/20/2017. | VARIOUS.......cooomeririnnrinrireriiens [ v | v 151,750 | wovvveeee 150,000 0 150,000 05/01/2025.
10524P  AB 6 | BRAND ENERGY & INFRA ...|.. | 06/20/2017. | BARCLAYS. 361,813 | ... 350,000 0 350,000 ..165 | 07/15/2025.
12008R AJ 6 |BUILDERS FIRSTSOURCE.... weo | [ 04/10/2017. [ VARIOUS........coiviiiiriiiiriiniins | o | o 561,563 | .......... 550,000 .725 562,226 | ...ccocvveriinnns | 00000 9,337 | 19,337 | i 19,766 | 09/01/2024.
12429T AC 8 |BWAY HOLDING COMPANY.. .. | 04/07/2017. | ISSUE CALLED at 109.420. 984,779 .900,000 .134 897,370 .53,609 | 08/15/2021.
12527G  AF 0 |CFINDS INC .| 04/26/2017.| CS FIRST.....ovviiiriiniiieiiierinniins [ | s 181,500 | .......... 200,000 | ..........179,625 . 7,059 179,970 03/15/2034.
12527G  AG 8 |CFINDS INC .| 04/19/2017. | CITIGROUP.........ccvrverrrririrerirnrins [ o | oo 1,151,438 | ....... 1,150,000 | ....... 1,144,825 P [ 263 [ i | i 1,145,088 12/01/2021.
12543D AL 4 |CHS/CMNTY HEALTH SYS IN.. ... | .| 05/11/2017. | VARIOUS...... 202,188 | .......... 200,000 122 198,872 11/15/2019.
125430 AR 1 |CHS/COMMINITY HEALTH SYS .| 04/03/2017. | ISSUE CALLED at 101.281......ccce. [ v | e 518,559 | ......... 512,000 5,457 511,696 08/15/2018.
125430 AU 4 |CHS/COMMUNITY HEALTHSYS . .. | 05/09/2017. | CS FIRST. . » 151,125 .150,000 .507 142,070 08/01/2021.
125581 GH 5 |CIT GROUP INC......ccooooervieriiiriniiriceii .. | 04/08/2017. | TENDER EX 529,564 | ......... 499,000 (1,335) 508,267 02/15/2019.
125581 GL 6 |CIT GROUP INC .. 1 05/01/2017. [ ISSUE CALLED at 103.157.........cc. | coovvrviinmiiiriiienns | o 567,364 | .......... 550,000 (661) 551,703 03/15/2018.
126670 QT 8 |COUNTRYWIDE ASSET-BACKED ... .. | 05/25/2017. | MORTGAGE PAYDOWN.......ccocove [ covimmiimnniieniienes | e 107,331 | ...cccooe. 137,331 .257 64,456 | ....ooooererens [ e 42,875 | ........ 42,875 | ........ 2,535 | 05/25/2036.
126685 DX 1 |CWHEQHEQLN TR 2006-S2 A-3.. .. | 05/25/2017. | MORTGAGE PAYDOWN 94224 | L 95,427 B [ 16,419 36,133 58,091 | ......... 07/25/2027.
12668G AC 6 |COUNTRYWIDE HOMES CMO. .. | 05/25/2017. | MORTGAGE PAYDOWN. ..133,201 .133,201 0 63,677 08/25/2036.
141617 AA 0 |CARDTRONICS INC/USA. .. | 03/30/2017. | VARIOUS...... 353,875 | ......... 350,000 | .......... 0 350,000 05/01/2025.
150190 AA 4 |CEDARFAIRLP/CAN.. .. | 04/10/2017. | VARIOUS...... 251,875 | .......... 250,000 | ..........250,000 0 250,000 04/15/2027.
156700 AS 5 |CENTURYLINKINC. .. [ 04/03/2017. | VARIOUS........cocveerverarriiieneinenns [ o | e 351,730 | ... 341,000 | ......... 349,525 (352) 348,636 03/15/2022.
156700 BA 3 |CENTURYLINKINC .1 05/23/2017. | JP MORGAN........ovverrirrinrinniirens [ e | e 439,000 | ......... 400,000 5,491 415,491 04/01/2024.
15941R AN 0 |CHAPARRAL ENERGY INC.... .. | .| 03/24/2017. | EXCHANGE..... 50,000 | .......... 200,000 0 50,000 10/01/2020.
15942R  AB 5 |CHAPARRAL ENERGY INC.......ccccoornrrnen. .| 03/24/2017. | EXCHANGE...... 208,674 | .......... 550,000 .158 208,658 09/01/2021.
15942R  AD 1 |CHAPARRAL ENERGY INC .. | 03/24/2017. | EXCHANGE...... 232,406 | .......... 650,000 141 232,391 11/15/2022.
163851 AE 8 |CHEMOURS CO. .. 1 06/16/2017. | CS FIRST ... 51,625 | .ocvvvennn 50,000 .(2) 50,248 05/15/2027.
165167 CF 2 |CHESAPEAKE ENERGY CO.. .1 06/02/2017. | JP MORGAN........covvrririeniinniirens [ v | e 156,000 | .......... 150,000 | voereet 150,875 | oo [ | cevvverrenena(70) [ | e (70) 150,805 08/15/2020.
172967 HC 8 |CITIGROUP INC ... |..| 04/26/2017. | KEYBANC N OO 1,008,150 | ....... 1,000,000 ..299 998,714 09/26/2018.
184502 BG 6 |CLEAR CHANNEL COMMUNIC................ ..| 06/23/2017. | DEUTSCHE BANK o | e [ s 75,250 | .......... 100,000 1,162 82,162 03/01/2021.
184502 BL 5 |IHEART COMMUNICATIONS .. 1 06/23/2017. | BANK AMERICA MERRILL........ccc. | cooivviiinniiiiniiianns | v 98,438 | ......... 125,000 0 75,000 12/15/2019.
18538R AG 8 |CLEARWATER PAPER CORP . .. | 04/20/2017. | VARIOUS...... 525,730 | oo 550,000 1,139 523,938 02/01/2023.
18683K AK 7 |CLIFFS NAT RES INC .| 06/06/2017. | RBC CAP.....eveurimrrirerierisriinniiens [ v | oveiinns 186,000 | .......... 200,000 | ...cc0e0.201,250 | cocvoniicriirinriienns [ e | e (89) s [ s (49) 201,201 03/01/2025.
20341W AE 5 |COMM S&L/CSL CAPIT.... ...| .. | 04/10/2017. | VARIOUS...... 605,500 | .......... 600,000 0 600,000 12/15/2024.
210795 QA 1 |CONTINENTAL AIRLN PT.....ococvvvririiis .| 04/11/2017. | MORTGAGE PAYDOWN......ccccocve [ enrvrmninniveiiiniiiens | e 2,280 | .o 2,280 ...(5) 2,280 10/11/2021.
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212015 AL 5 |CONTINENTAL RESOURCES INC........... .| 05/05/2017. | USB SECURITIES.........oocomrremmrienns [ errerinriveriveriineines | e 240,188 | .......... 250,000 .102 245,727 (5,539) | ..ovvvne (5,539) | .cooovc 6,388 | 04/15/2023.
23062P AE 1 |CUMBERLAND FARMS INC..........ccccoueuuve o | 0471812017, | STIEFL....coorvrnrrreereriereseireeineens [ eveeiseineriiesinsenes | coneeiens 152,250 | .......... 150,000 | ......... 0 150,000 2,250 2,250 05/01/2025.
247916 AF 6 |DENBURY RESORCES INC... .| 05/17/2017. | VARIOUS........coooiriiinnrinriiciiinns [ v | e 310,688 | .......... 300,000 | .......... 318,750 | ....cccoonue 318,118 (1,375) 316,743 | ..o | cerenn(6,055) | .........(6,055) | ....... 13,875 | 05/15/2021.
25272K  AK 9 |DIAMOND 1 FIN CORP/D w.o| - | 06/09/2017. | JP MORGAN........coovirvvarriiarininns 330,000 | ... 300,000 | ..........326,423 | ... (737) 325,686 | oo | e 8,314 | 4314 | 7,375 | 06/15/2026.
25272K AN 3 |DIAMOND 1 FIN CORP/D.........ccccovermrrirnnnes .1 03/30/2017. | RBC CAP....ceevuurimriivierisrinniiins [ | i 938,490 | ......... 750,000 | .......... 749,453 | ............. 749,622 13 749,635 07/15/2036.
25380Q AF 6 |DIGICEL LTD .. 105/23/2017. | TENDER EX.....ocovvvvvnrinniiinniiins [ o | i 816,000 | .......... 800,000 .T47,787 33,905 781,693 02/15/2020.
25470X AY 1 |DISH DBS CORP.... .. | 04/11/2017. | VARIOUS...... 520,844 | .......... 450,000 0 450,000 07/01/2026.
26959X AA 1 |EAGLE HOLDING CO Il LC .. | 0412712017 | JP MORGAN.........cvverinriinrinnrirens [ v | e 403,500 | ......... 400,000 0 400,000 05/15/2022.
29273E  AC 2 |ENDO FIN/ENDO LTD/E FINC .. .. 06/01/2017.| JP MORGAN . [ [OOSR 183,500 | .......... 200,000 | ......... 193,507 07/15/2023.
294440 AR 7 [EQUINIXINC.....ccoooomiimirrirnrniiiniicsiis .| 04/10/2017. | VARIOUS........ccoovivirimrinriiciiinns [ e | v 514,750 | .......... 500,000 | .......... 514,125 514,048 05/15/2027.
319963 BP 8 |FIRST DATA CORP. .. | 04/06/2017. |RBC CAP........oooirveireiieniiieniiians [ e | e 1,073,063 | ...... 1,000,000 | ....... 1,039,156 ....1,034,102 12/01/2023.
32008D AB 2 |FIRST DATA CORP NEW... .1 06/21/2017. | VARIOUS........coovveeereirenriiieniinenes [ e | e 1,421,000 | ....... 1,350,000 | ....... 1,399,313 ....1,397,930 01/15/2024.
345397 WD 1 |FORD MOTOR CR CO .1 06/12/2017. | MATURITY ..o [ | v 2,000,000 | ....... 2,000,000 | ....... 1,999,260 2,000,000 06/12/2017.
35671D AU 9 |FREEPORT-MCMORAN INC wor| - [ 05/31/2017. [ CS FIRST ..o 656,750 | ....ooce. 700,000 | .......... 661,688 663,132 03/01/2022.
35671D BD 6 |FREEPORT-MCMORANC&G .. .1 06/13/2017.| CS FIRST.....cvviriciiniiicierieas 99,875 | .......... 100,000 99,500 99,707 03/15/2018.
35906A AB 4 |FRONTIER COMMUNICATIONS .. | 05/11/2017. | NOMURA, ..740,250 | . .700,000 726,506 10/01/2018.
35906A AH 1 |FRONTIER COMMUNICATIONS .1 05/19/2017. | VARIOUS.......cooviiiiiinrinriiciiinns [ | e 738,438 | ......... 700,000 739,409 04/15/2020.
35906A AT 5 |FRONTIER COMMUNICATIONS ... .1 06/13/2017. | JP MORGAN.........cvvorrirrinnrinnrirens [ v | e 159,375 | .ccvveeee 150,000 161,002 09/15/2020.
36962G 4J 0 | GENERAL ELEC CAP CORP MTN............ .. | 06/08/2017. | GOLDMAN SACHS U OO IOV 470,153 | .......... 430,000 434,731 01/08/2020.
36962G 4Y 7 | GENERAL ELEC CAP CORP MTN. .. 06/08/2017.| GOLDMAN SACHS........cccoovvvimmines [ v | s 313,022 | .......... 287,000 286,552 01/07/2021.
37185L AG 7 |GENESIS ENERGY LP/ G .. | 03/30/2017. | CITIGROUP. 50,125 42,276 05/15/2023.
374270 AF 7 |GETTY IMAGES INC . 1 03/31/2017. [ VARIOUS........corveerrimanriineniinnnes [ o | eevvieneions 3,112 . 2,976 10/18/2019.
38147M  AA 3 | THE GOLDMAN SACHS GROUP | .. | 05/04/2017. | DEUTSCHE BANK . 2,024,420 | ....... 2,000,000 [ [ 122 | i | s 1,999,582 07/19/2018.
389375 AJ 5 |GRAY TELEVISION INC v oo [ 0412172017, [ STIEFL...oooieeieiieeiseiserissirnens | crveresnesssseisessnnens | cevneennd 974,625 | .......... 950,000 7,049 954,674 07/15/2026.
389375 AK 2 | GRAY TELEVISIONINC........ccccoomivvcrirs .| 04/26/2017. | STIEFL.....oovvoiriiriniiciinniiciieiis [ | s 150,750 | .ccvveeee 150,000 4,125 150,000 10/15/2024.
404121 AF 2 |HCAINC .. | 06/23/2017. | BARCLAYS ..160,063 | . .150,000 (126) 151,795 05/01/2023.
42824C AN 9 |HPENTERPRISECO .. .. 1 06/07/2017. | GOLDMAN SACHS.........cooommmvvmmnns [ o | e 2,139,420 | ....... 2,000,000 [ [T 230 | oo | e 1,996,867 10/15/2022.
428302 AA 1 |HEXIION INC .. | 05/18/2017. | VARIOUS...... 231,750 | ..o 250,000 235,145 | oo | e (3,395) | .......... (3,395) | ......... 9,707 | 04/15/2020.
44962L AA 5 |IHS MARKITLTD.... .. 105/02/2017. | VARIOUS........oovveerreimenviiereinenns [ o | e 962,719 | .......c.. 900,000 901,753 | .o [ e 60,966 | ......... 60,966 | ....... 22,896 | 11/01/2022.
451102 BJ 5 |ICAHN ENTERPRISED/FIN.... .. | 05/04/2017. | JEFFERIES & CO, 207,750 | .......... 200,000 201,283 | ..o [ v 6,467 | ........... 6,467 | ......... 3,856 | 02/01/2022.
45763P AE 6 |INMARSAT FIN PLC v |- 06/06/2017. | WELLS FARGO..........corvvirnriiriins | v | v 615,000 | .......... 600,000 595,593 05/15/2022.
458204 AQ 7 |INTELSAT BERMUDALTD........cccoovverinneee ..| 05/11/2017. | VARIOUS...... 291,000 | .......... 550,000 302,500 06/01/2023.
45824T AG 0 |INTELSAT JACKSON HLDGS LT .. 105/09/2017. [ CS FIRST ..o [ o | e 751,188 | .......... 850,000 658,302 04/01/2021.
45824T AR 6 |INTELSAT JACKSON HLD .. | 06/15/2017. | DEUTSCHE BANK o e [ e 217,000 | .......... 200,000 183,456 02/15/2024.
45827A  AA 1 |INTELSAT CONNECT FIN.. .| 06/14/2017. | JEFFERIES & CO, 537,000 | .......... 600,000 556,171 04/01/2022.
466253 AA 9 |J2 CLOUD SVCS LLCH2.... v o0 [ 0672202017, [ STIEFL..oooveeveeeeieeieeeieesessiesienns | cvveeiesssssessssiessnes | evvseiaasd 404,000 | .......... 400,000 0 400,000 07/15/2025.
48126H AA 8 | JPMORGAN CHASE & CO.......cccouvvvcerrunee .. | 05/04/2017. | JP MORGAN........cccvvvvrririinniis 287,888 | ......... 270,000 0 282,825 01/01/9999.
48126H AC 4 | JPMORGAN CHASE & CO. .. 1 05/04/2017. [ VARIOUS.........ooovvirriinireiiiniiienns [ o | e 779,598 | .......... 730,000 0 754,563 01/01/9999.
48238T AA 7 |KARAUCTION SVCS INC .. 105/22/2017. | VARIOUS.........oovvoerrimrrviiereiienes [ o | e 352,625 | .......... 350,000 0 350,000 06/01/2025.
487836 BH 0 |KELLOGG CO .| 05/17/2017. | MATURITY oo [ | e 500,000 | .......... 500,000 2213 500,000 05/17/2017.
50077D AE 4 |KRATON POLYMERSLLC wee [ [ 0510972017, [ STIEFL...oouvorirreerinerrenssensenins | cvevseriesssneessninees | everenes 473,625 | .......... 450,000 0 450,000 04/15/2025.
501797 AL 8 |LBRANDSINC......ccccoouimrimrrinirvcrireris 1| 05/15/2017. | STIEFL....oouiiiiriiiciiniivciieiis [ v | e 436,500 | ......... 450,000 .(2) 447,062 11/01/2035.
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516806 AD 8 |LOREDO PETROLEUM INC .. | 05/03/2017. | VARIOUS...... 550,188 91 546,591 3,507 3,597 | ....... 15,023 | 01/15/2022.
526057 BD 5 |LENNAR CORP .. | 06/06/2017. | PERSHING DLJ..... (2,220) 155,070 | oo | e 1,785 | oo 1,785 | ........ 5,444 | 06/01/2018.
55328H AE 1 |MPH ACQUISITION HOLDINGS LLC. .| 03/31/2017. | VARIOUS........ccoovviririnrrnrinnincns [ | cvvverirnnen8,916 | 6,916 | 16,882 | v 6,884 | i, 1 6,885 31 31 330 | 06/07/2023.
570254 AA 0 |MARIPOSA BORROWER INC/MER.......... | .. | 05/05/2017. | BARCLAYS, . e 409,750 | 140,250 I 140,250 550,000 ....(242,000) | ...... (242,000) | ........ 25,056 | 10/15/2021.
570254 AB 8 |NEIMAN MARCUS GROUP..........cccccuuuec .| 06/07/2017. | VARIOUS.......coooviririnrinriiciinns [ | v 123,810 | wccvveeee 248,000 | ......... 255128 | ....cccoonne 175,869 | ........ 76,958 | covcovveers(168) | oo | i 76,790 252,659 ..(128,849) | ...... (128,849) | ....... 20,872 | 10/15/2021.
60855R AH 3 |MOLINA HEALTHCARE INC... .. 105/23/2017. | WELLS FARGO.......coooommvviinriiinnns [ o | s 100,000 | .......... 100,000 | .......... 100,000 0 100,000 0 06/15/2025.
617446 6Q 7 |MORGAN STANLEY. .1 05/16/2017. [ JP MORGAN.........coovveereirnrrirnnens [ o | e 2,083,840 | ....... 2,000,000 | ....... 2,029,230 (1,417) 2,003,328 80,512 80,512 | ....... 83,917 | 04/01/2018.
61754) AF 5 | MORGAN STANLEY CAP 2007-T. .1 05/09/2017. | VARIOUS.......cooomrviriiriirinninens [ v | oveene 4,481,618 | ....... 4,481,618 | ....... 4,986,920 e (683,994) | ...oovorrrians | s 4,585,377 | ..oovevrricnrr ..(103,759) | ...... (103,759) | ....... 91,525 | 06/11/2042.
626738 AD 0 |MURPHY OIL USAINC .. | .| 04/20/2017.| JP MORGAN.........ccoormrrrrarrriarnrens 201,500 | .......... 200,000 | .......... 200,000 0 200,000 | ..o | e 1,500 | .o 1,500 | .o 05/01/2027.
62947Q AU 2 |NXP BVINXP FUNDING LLC.........ccccceuuuuee .. 06/12/2017. | BANK AMERICA MERRILL........cco. [ v | e 473625 | .......... 450,000 | .......... 458,438 (745) 457,038 | .coooveiviies | e 16,587 | ......... 16,587 | ....... 10,003 | 06/01/2021.
62957H AA 3 |NABORS INDUSTRIES LTD .. | 06/23/2017. | VARIOUS...... 335,094 | .......... 425,000 (816) 439,246 ..(104,152) | ...... (104,152) | ......... 1,461 | 01/15/2024.
637432 HT 5 |NATIONAL RURAL UTILS COOP... v || 0411072017 | MATURITY ..ooocriiniieniieniiiens | e | oeneees 1,000,000 | ....... 1,000,000 [ [ M2 | e | s 1,000,000 04/10/2017.
63860U AK 6 |NATIONSTAR MORT/CAP CORP ... .. | 04/24/2017. | VARIOUS.......cooooveriirinrinrireriiens [ v | e 506,875 | .......... 500,000 ..(9) 500,132 | .ovoerierieens | s 6,743 07/01/2021.
63860U AM 2 |NATIONSTAR MTG LLC/NATI.......cc....ccc. .1 0312712017 | MITSUBISHI. ..o [ oveerneeiseiseineiiinns | vvenne 1,013,000 | ....... 1,000,000 1,579 990,949 22,051 08/01/2018.
640217 AF 2 |NEIMAN MARCUS GROUP INC .| 04/28/2017. | VARIOUS.........ccooevviriiniiinrinniinns [ | e 1,084 | i, 1,084 2113 1,053 05/16/2018.
64125C AC 3 |NEUROCRINE BIOSCIENCES INC .. | 04/27/2017. | BARCLAYS US FUN.... 104,250 | . .100,000 0 100,000 05/15/2024.
64952W BF 9 |NEW YORK LIFE GBL FDG MTN .. 1 05/15/2017. [ VARIOUS........coovvveerrirmnnrimeniinenes [ o | e 2,000,000 | ....... 2,000,000 R | ..265 2,000,000 05/15/2017.
676167 AU 3 | OESTERREICHISCHE KONTROLL.... .| 04/25/2017. | VARIOUS.......cooomrrmiriiririirinens [ onreverinninsiseiinns | oo 1,000,000 | ....... 1,000,000 | ..........959, ..998, | A v e 1,652 | e | e 1,000,000 04/25/2017.
69318F AF 5 |PBFHLDGCOLLC/PB .. | 05/24/2017. | VARIOUS...... 394,616 | .......... 400,000 400,000 | oo | e (5,384) 06/15/2025.
699320 AH 0 |PARAMOUNT RESOURCES LTD .| 06/22/2017. | VARIOUS........coooviririnrinriiciiiens [ v | i 362,250 | .......... 350,000 326,145 06/30/2023.
700677 AN 7 |PARK OHIO INDS INC-OHIO.. .. | 04/14/2017. | TENDER EX ,754,536 | .......1,700,000 | .......1,749,800 1,734,348 04/01/2021.
70457L  AA 2 |PEABODY SECS FIN COR .. | 04/05/2017. | CITIGROUP.........ccooeervrirnriinniins [ oo | e 100,000 | .......... 100,000 | .......... 100,000 100,000 03/31/2022.
70457L AB 0 |PEABODY SECS FIN COR .. | 04/06/2017. | BANC OF AMERICA . 250,313 | coovveene. 250,000 | ..........250,000 250,000 03/31/2025.
713448 BH 0 |PEPSICOINC .1 05/11/2017. | WELLS FARGO......ccoooeeerveirrrinenns [ oo | e 1,036,530 | ....... 1,000,000 | .......... 994,860 999,338 06/01/2018.
71647N  AS 8 |PETROBRAS GLOBAL FIANCE.. .. 06/07/2017. | RAUSCHER PIERCE.........cccccouuees [ emnmimnrineiieniinnines | e 218,000 | .......... 200,000 219,831 01/17/2027.
737446 AJ 3 |PORT HOLDINGS INC .. | 05/20/2017. | TENDER EX ..349,500 | . .300,000 342,050 . . 07/15/2025.
74153Q AH 5 |PRIDE INTERNATIONALINC .. ...|.. | 05/17/2017.| VARIOUS...... 585,756 | .......... 550,000 | ..........509,438 518,120 | ...ccooocvmrrrrns | 000 B7,637 | o 67,637 | ....... 28,559 | 08/15/2020.
75966C AA 5 |RENAISSANCE ACQUISITIONC.............. .. | 05/15/2017. | ISSUE CALLED at 105.156............ | cccourveiinriiinriiiianns | e 1,419,606 | ....... 1,350,000 | ....... 1,356,125 1,356,688 62,918 | ....... 51,477 | 08/15/2021.
761735 AV 1 |REYNOLDS GRP ISS/REYNOLD  ....... .1 06/13/2017. | VARIOUS........coovvierriraeniiieneiinenes [ o | e 539,000 | .......... 500,000 500,000 07/15/2024.
78454 AK 6 |SMENERGY CO ..| 06/15/2017. | CITIGROUP............. L ATAB9 | 50,000 48,167 11/15/2022.
794093 AG 9 |SALEM MEDIA GROUP IN. v [ [ 051672017, [ STIEFL...covvererreeirerienireeneninns ceernn308,625 | e 300,000 0 300,000 06/01/2024.
79604Y AB 5 |SAMSUNG ELECTRON AMERICA ... .| 04/10/2017. | MATURITY ..o [ | v 1,000,000 | ....... 1,000,000 | ..........996,340 | .............. 999,790 | ..o | o210 | i | 210 [ o | e 1,000,000 04/10/2017.
79970Y AD 7 |SANCHEZ ENERGY CORP .. 103/29/2017. | BARCLAYS......comvvrimrrremnrrinnnrenns | eeennerinnerensssennnes | eenneeens 138,563 | .......... 150,000 .957 120,136 01/15/2023.
80874Y AQ 3 |SCIENTIFIC GAMES INT . [ 05/17/2017. | VARIOUS.........ovveerviecneiieniinenns [ o | e 445750 | .......... 450,000 1,190 431,503 05/15/2021.
811054 AG 0 |SCRIPPSE W CO OHIO. o | 0412112017, | STIEFL....ooiviiriirinrireiinnierienins [ v | v 152,625 | .......... 150,000 0 150,000 05/15/2025.
816851 AS 8 | SEMPRAENERGY coo | [ 0410172017, | MATURITY ..o | cevvieneiseneiiessinns | cevenes 2,000,000 | ...... 2,000,000 1,999,946 54 2,000,000 04/01/2017.
829259 AU 4 |SINCLAIR TELEVISION........cccoovuviniirinans .1 05/23/2017. | VARIOUS........coooiiiiiniinniiciinns [ e | e 516,319 | ........ 500,000 | ..........502,625 | .............. 500,750 1,656 502,405 03/15/2026.
829259 AW 0 |SINCLAIR TELEVISION .. 1 06/01/2017. [ VARIOUS.........oovvverriiniriiinniiinenns [ o | e 243,250 N I 11,250 250,000 02/15/2027.
85571B AE 5 |STARWOOD PROPERTY TRUST.. .. [ 0412112017 { JP MORGAN..........oorveerririniiirenens [ e | e 197,838 0 190,000 12/15/2021.
86614R AG 2 |SUMMIT MATERIALS LLC .| 03/28/2017. | PERSHING DLJ..... 50,875 | .ocoonee. 50,000 0 50,000 07/15/2023.
87264A AD 7 |TMOBILE USAINC .| 04/25/2017. | ISSUE CALLED at 103.317.....ccccco. | covveremrirnniiieniines | e 516,585 (1,114) 515,404 04/28/2021.
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87264A AH 8 |TMOBILE USAINC.... .. [ 04/10/2017. |[RBC CAP.......coorviirriiinriiinriians [ o | e 317,625 | .......... 300,000 | .......... 300,000 0 300,000 | ..cooovierniianns | 017,625 | 17,625 | ....... 13,679 | 01/15/2022.

87264A AK 1 |T-MOBILE USAINC.... .. | 04/01/2017. | ISSUE CALLED at 103.125........ccc. | coomervemeriiiieniiienns | v 1,701,563 | ....... 1,650,000 | ....... 1,697,438 B (1,830) | oo | e 1,681,990 |...cccoovovenrrrns | 000 19,573 | 19,573 | ....... 51,563 | 04/01/2021.

87264A AP 0 |T MOBILE USA INC .| 04/21/2017. | VARIOUS.......ccoorriiriciirniiniicnnis [ v | oo 1,528,313 | ....... 1,400,000 | ....... 1,433,000 | ..o 1,431,421 | s [ reieend(826) | s | e (826) | ..voovverierin | s 1,430,595 | ..o [ 0 97,718 | 97,718 | ....... 70,092 | 01/15/2026.

878742 AW 5 | TECK RESOURCRES LIMITED.. woo| - | 04/25/2017. | MORGAN STANLEY ......ccovvvviirnis | comvmerriiiriiinniiies | cevvieee 473,625 | .......... 450,000 | .......... 346,500 | .... . | . 4217 347,466 | ..o | ... 126,159 | L. 126,159 | ....... 22,109 | 07/15/2041.

88023 AA 4 | TEMPO ACQUISITION LL.....cocovrvirrrrirnnee .. | 04/120/2017. | VARIOUS...... 251,250 | .......... 250,000 | .......... 250,000 | .oouvverreirnnireeiens [ e [ e | e 0 250,000 | ..ocvverrnriiens [ e 1,250 | e 1,250 06/01/2025.

88033G CG 3 | TENET HEALTHCARE CORP .. [ 0412112017, { JP MORGAN.........coomvirriinriiinnns [ o | i 400,000 | ......... 400,000 914 397,539 | oo | e 2,461 | e 2,461 03/01/2019.

88160Q AM 5 | TESORO LOGISTICS LP. .. [ 04/26/2017. | VARIOUS........covveerrierreiieniiinenes [ coiereinenineniienes | e 490,875 | ......... 450,000 0 450,000 | ..ooovvvririenies | 40,875 | i 40,875 05/01/2024.

88160Q AN 3 | TESORO LOGISTICS LP. .1 05/09/2017. | VARIOUS.......ooviririnrinrireniiens [ v | e 370,000 | .......... 350,000 0 350,000 | .....cccovmrirnins | 200e.20,000 | .o 20,000 01/15/2025.

896047 AH 0 | TRIBUNE MEDIA CO w.o| .- | 05/04/2017. [ CITIGROUP...........coovervriinriiinniins [ e | e 1,142,625 | ...... 1,100,000 | .......1,100,000 | ...........1,100,000 | ...corvveemmerans [ eoriemmrrennirenes [ eoremeiieneiins | oo 0 | s | e 1,100,000 | ...cooovrvirrrres | 042,625 | oo 42,625 07/15/2022.

897050 AB 6 | TRONOX WORLDWIDE LLC.........ccocuunuee .| 05/11/2017. | CITIGROUP.........coovrvverierinriiniies [ | i 505,000 | .......... 500,000 ..581 491,393 | .o | 200 13,607 | 13,607 08/15/2020.

90184L AD 4 |TWITTERINC .. | 05/18/2017. | BARCLAYS 825,750 | .......... 900,000 1,544 830,300 | ...covvrerererrens | verereen(4,550) | i (4,550) | .. 09/15/2021.

90290M AB 7 |USFOODS INC .. 1 03/27/2017. | JEFFERIES & CO.....cooevvvmrrivanies [ o | v 154,125 | ......... 150,000 0 150,000 06/15/2024.

911365 BC 7 |UNITED RENTALS INC .| 06/13/2017. | BARCLAYS.......oviirimriniriririnnins [ v | oveiinns 364,438 | .......... 350,000 0 350,000 07/15/2023.

91159H HD 5 |US BANCORP. .. | 04/14/2017. | ISSUE CALLED at 100.000.........c.. | ceemereeommmieiemiiranes | e 2,000,000 | ....... 2,000,000 [ [ 228 | oo | s 1,999,940 05/15/2017.

912909 AK 4 |UNITED STATES STEEL CORP .. | 04/26/2017. | STIEFL.....oorivirrrirciciiesirerieeens 331,500 | .......... 300,000 (2,538) 326,338 | ..covoververienns | 05,162 | 5,162 | 24,497 |07/01/2021.

91911X AM 6 |VALEANT PHARMACEUTICALS .. | 05/18/2017. | JP MORGAN ..900,750 .950,000 3,801 872,676 .......18,307 | 10/01/2020.

92553P AS 1 |VIACOM INC NEW .| 03/30/2017. | ISSUE CALLED at 101.668.. i e | s 508,340 | .......... 500,000 .148 499,152 | .o | 009,188 | 9,188 | 7,257 | 09/01/2018.

92660F AG 9 |VIDEOTRON LTEE .| 04/04/2017. | BANK AMERICA MERRILL........ccc. [ cvvvivriveriveriniines | v 104,000 | .......... 100,000 0 100,000 | ...coovvvvvrcveres | veerrnn,000 | ..e.4,000 | .o 1,657 | 06/15/2024.

92840K AA 4 |VISTAJET MALTA FINANCE .. | 05/2412017. [ VARIOUS.........oovvoerrerniriieneinenns [ e | e 799,250 | ... 1,000,000 297,764 993,303 ...(194,053) | ...... (194,053) | ....... 33,885 | 06/01/2020.

958102 AJ 4 |WESTERN DIGITAL CORP .| 04/26/2017. | CS FIRST.....ovviuriiiinrirciieninniins [ s | e 491,625 | .......... 450,000 0 450,000 | .o | e 41625 | ... 41,625 | ... 19,359 | 04/01/2023.

966244 AA 3 | WHITEWAVE FOODS CO .. | 04/04/2017. | VARIOUS...... 496,125 450,000 (643) 464,962 .......13,622 | 10/01/2022.

97381W AT 1 |WINDSTREAM CORP .. | 04/18/2017. | JEFFERIES & CO 99,375 | .coeene. 100,000 19 99,672 | ..ocvveevrrvenns [ e (297) | s (297) | 4,306 | 10/01/2021.

984135 AB 9 |XTRAFIN CORP. .. [ 04/01/2017. [ MATURITY ....ooovvriinmiiinniinniin [ o | e 3,500,000 | ....... 3,500,000 .435 3,500,000 0. 90,125 | 04/01/2017.

984245 AM 2 | YPF SOCIEDAD ANONIMA .1 03/27/2017. | RAUSCHER PIERCE.........cccconmines [ cnvermreineriieriinnines | e 817,875 | .......... 750,000 (193) 753,703 | ..o [ e 64,172 | ........ 64,172 | ...... 33,115 | 03/23/2021.

988498 AK 7 | YUM!BRANDS INC .. 06/08/2017. | BANK AMERICA MERRILL........ccc. [ cvvvinriveiiiniiininns | e 314,125 | .......... 350,000 B [ 15,249 301,696 | ..oovvrierirenns | e 12,429 | ........ 12,429 | ... 11,547 | 11/01/2043.

988745 AA 3 |AZCHRY HOLDINGS INC .. | 04/117/2017. | WELLS FARGO......... 824,000 .800,000 .491 794,832 .......43,167 | 02/01/2020.

BL0002 57 8 |LIONS GATE ENTER TERMLOANB........ .. 1 05/12/2017. | GOLDMAN SACHS........ccooovmmvvmenns [ i | 84,375 | i 84,375 84,241 | i [ 134 | 134 [ 01/01/2022.

BL1245 33 3 |[JCREWGROUPINC ... ..102/01/2017. | CORR TO Q1 (1) (1) 0 [ e 1,583 | 03/05/2021.

BL1335 11 8 |ASCENT RESOURCES FIRST LIEN........ .. | 04/121/2017. | GOLDMAN SACHS........ccoovemvvvenns [ v | e 82,984 | 42,964 10,741 32,223 32,223 | .o 753 | 07/09/2020.

BL1682 80 8 |MURRAY ENERGY CORP .| 03/31/2017. | VARIOUS...... .3,621 3,613 9 9 | 2,639 | 04/16/2020.

BL1780 69 3 |ASURION INCREM TRANCHE ...|.. | 03/28/2017. | VARIOUS...... 6,546 6,585 | oo | e (1,006) | .......... (1,008) | ............ 162 | 08/04/2022.

BL2282 00 4 |ASURION INCREM TRANCHE ................. .| 03/28/2017. | VARIOUS...... 875 871 4 4| 55 | 11/01/2023.

021352 AS 5 |ALTALINK LP .. 1 05/18/2017. | NATIONSBANK.........covvvemriirrins [ o | v 2,596,825 | ....... 2,500,000 | ....... 2,503,268 2,503,238 93,587 | ......... 93,587 | ....... 44,298 | 12/03/2046.

05565Q CK 2 |BPCAPMKTSPLC. .. 105/25/2017. |RBC DEXIA.........oovvvoinrimaniieneis [ o | e 1,651,681 | ....... 1,560,000 | ....... 1,560,000 | .......cc.. 1,560,000 | ..o | cervvvenriieneiies | e | v 0 e | s 1,560,000 | ...ooovverrris | 91,681 | ........ 91,681 | ....... 30,415 | 11/09/2020.

06367X YL 9 |BANK MONTREAL .1 05/01/2017. | NATIONSBANK.......ccovtrvmrinrierins v | v 5,487,570 | ....... 5,500,000 | ....... 5,499,725 5,499,894 | .....ccocoviriverr | i (12,324) | ........ (12,324) | ....... 45,731 | 10/28/2021.

064151 QE 6 |BANKNOVA SCOTIA. ... | .. | 05/15/2017. | NATIONSBANK e [ | e 9,885,681 | ....... 9,801,000 | ....... 9,763,300 9,764,487 | ..o | e 121,194 | ... 121,194 | ... 117,488 | 12/02/2026.

07813Z BU 7 |BELL CANADA......ccocoosivmrrirnrirerrieneees .. 1 06/12/2017. |NBCS SECURITY......ccocovommrrrmnrrns [ o | e 4,588,871 | ....... 4,572,000 | ....... 4,563,039 | 1.0 4,563,758 | oo | e 762 | e [ e TV RTINS ISV 4,564,520 | ....cooovvvrrres | 24,351 | ........ 24,351 | ... 77,035 |10/01/2021.

136375 CG 5 |CANADIAN NATLRY CO.... .. 1 06/15/2017. [ VARIOUS.........coovvemeiinsreiieninenns [ o | e 3,833,088 | ... 3,453,000 | ....... 3,569,001 (1,116) 3,566,955 | oo | oo 266,133 | ....... 266,133 | ..... 100,778 | 09/22/2045.

25675T AA 5 |DOLLARAMAINC .1 05/24/2017. | RBC DEXIA........ovooreieriiieneiienes | cerviieseiseniiieniiins | cevens 3,667,831 | ....... 3,579,000 | ....... 3,668,135 I (10,113) 3,615,210 | covocvererineins | e 52,621 | ........ 52,621 | ....... 62,669 | 11/05/2018.

36168Q AC 8 |GFL ENVIRONMENTALINC... 05/03/2017. | VARIOUS...... 252,750 | .oonee. 250,000 | ......... 250,000 0 250,000 | ..o | e 2,750 | oo 2,750 | oo 05/01/2022.

39138C AD 8 |GREAT WEST LIFECOINC.... coe | [ 06/12/2017. | NATIONSBANK.......coooocvviciiirinnnes | corvieniiieniiieneiins | cevens 3,463,063 | ....... 2,509,000 | ....... 3,016,409 . (8,532) 2,945,139 | oo | e 517,923 | ....... 517,923 | .... 123,021 | 03/21/2033.

45834Z AA 7 |INTERPIPELINELTD.....cccovvvvrvmriviiins .1 05/24/2017. ] T D SECURITES...........oocomviimrinnns [ omriieiinrinnisciinns | v 4,976,488 | ... 4,496,000 | ....... 4,998,283 | ......... 1,083,798 | ....cccoovvvverns | ererna(37,520) | oo | e [T/ 720) | RN IO 4,947,908 | ...coovvvvvicens | v 28,580 | ......... 28,580 | ....... 94,888 | 02/02/2021.
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45834Z AQ 2 |INTER PIPELINE LTD .. | 04/20/2017. [ VARIOUS.........coovvimriinsriiieniiinnns [ o | e 2,646,125 | ....... 2,625,000 | ....... 2,625,000 2,625,000 | ..o | e 21125 | ... 21125 | .. 944 | 04/18/2024.
477872 AE 2 | JOHN DEERE CANADA FDG INC.. .. 1 06/06/2017. | T D SECURITES.......coommrvemrrrermnnne | o | e 2,653,481 | ....... 2,611,000 | ....... 2,568,180 2,600,724 | .ooooo | e 52,757 | ......... 52,757 | ....... 61,893 | 07/16/2018.
628952 AN 0 |NAV CANADA. .1 06/09/2017. | NATIONSBANK........covvvvmrirriierins [ | v 1,463,522 | ....... 1,344,000 | ....... 1,344,000 1,344,000 | ..coovvvvrienns [ o 119,522 | ...... 119,522 | ....... 38,193 | 02/23/2046.
663307 AC 0 |NORTH WEST REDWATER PRT... w1 05/16/2017. | RBC DEXIA.......oooveireineiieneiies | e | oeveeen 2,745,475 | ....... 2,713,000 | ....... 2,712,067 2,712,348 | oo | e 33,126 | ......... 33,126 | ....... 41,754 | 02/23/2022.
663307 AD 8 |NORTH WEST REDWATERPRT.............. .1 05/26/2017.| T D SECURITES..........oocomviimrinnns [ omriveiinnicniiiciinns | v 1,500,039 | ....... 1,501,000 1,500,743 | ..oooveirienns s (704) | oo (704) ] ....... 42,528 |02/23/2043.
667869 AA 9 |NORTHWESTCONNECT GROUP .. .| 05/01/2017.| CORPORATE REORG.........ccccouvves [ rmrermeniininrineriiens | wovevirnens 40,928 | ............ 40,928 41,162 (234) (234) | ......... 1,224 | 04/30/2041.
68214W AP 3 |OMERS REALTY CORP.......ccccoovmrrrirmnnrenn . 106/01/2017. [ SCOTIA.......ooveecreeerrriereiieeeiiens [ e | e 7,015,890 | ....... 7,000,000 7,000,000 | ..o | v 15,890 05/09/2022.
68245X AA 7 |1011778 B.C. UNLIMIT... 06/06/2017. | PERSHING DLJ......oovvvieririiiinins [ | v 104,012 | .ccvveeee 100,000 100,000 | .ovooeenrirries | i 4,012 04/01/2022.
68245X AB 5 | 1011778 B.C. UNLIMIT... <. |A|03/27/2017. | JEFFERIES & CO.....covvvveiriiianes | covvieneiieneiseneiins | cevvieees 915,750 | .......... 900,000 | ..........900,000 900,000 | ..oovverrriens | e 15,750 01/15/2022.
70632Z AH 4 |PEMBINAPIPELINE..........cccooovvvvirirnnirn. .| 04/07/2017. | VARIOUS.......ccoomiiiririiiiiniiinnns [ v | oo 2,181,377 | ...... 2,150,000 | ....... 2,150,000 2,150,000 | .coocveerireri | e 31,377 01/22/2024.
766910 AZ 6 |RIOCANREIT .. 106/09/2017. |[RBC DEXIA..........coovvmimiianiiani [ o | e 2,064,120 | ....... 2,000,000 | ....... 2,000,300 2,000,300 | ..o | e 63,820 02/12/2024.
775109 AS 0 |ROGERS COMMUNICATIONS... .. 1 06/09/2017. | NATIONSBANK........oovvveerrrierrries [ covieriiieniineniiienes | e 1,104,832 | ......... 980,000 | ....... 1,122,619 1,093,249 | ..o | e 11,583 03/22/2021.
80310Z AA 7 |SAPUTOINC .| 05/26/2017. | NBCS SECURITY......cvvvmrrverrerns [ rmriverivinineiveiinns | v 2,777,085 | ... 2,700,000 | ....... 2,721,180 2,713,550 | oo | e 63,535 11/26/2019.
803102 AB 5 |SAPUTOINC .. [ 06/07/2017. [ VARIOUS.........oovvveereirmnriieniiinenes [ o | e 1,390,540 | ....... 1,366,000 | ....... 1,366,000 1,366,000 | ....covverrris | 24,540 06/23/2021.
86721Z AM 1 | SUNCOR ENERGY INC.. .| 04/19/2017. | RBC DEXIA.....coooiviiviniinriiciiinni [ | v 3,465,518 | ... 3,400,000 3,392,340 | .o | s 73,178 09/14/2026.
86721Z AN 9 |SUNCOR ENERGY INC.. .. | 04/20/2017.| T D SECURITIES . .285,000 284,761 15,406 09/13/2046.
891160 K5 1 |TDBANK .1 06/09/2017.| T D SECURITIES........coovvmvrmneinens [ rmrerneenneirseiiniinns | 04,151,510 | oo 4,105,000 4,105,000 | ..ooorvrirrriirs | e 46,510 03/23/2022.
891160 LV 3 |TDBANK .| 05/18/2017. | SCOTIA......corvirirrinrinerirerierinns [ oerereenississiseiiinns | oviene 1,497,210 | ....... 1,500,000 | ....... 1,500,000 | .........e. 1,500,000 | .oooverrioriinns [ rovernrinniinnies | evvvrinniennes | ervnriennieenienn i | e 1,600,000 | eieiciiennns [ eeerna(2,790) | v (2,790) | ....... 21,242 | 07/18/2023.
892329 AR 4 |TOYOTACREDIT CANADAINC ... .. | 04/12/2017. | T D SECURITES.......coomrrrerrrrernnne [ o | e 4,538,250 | ....... 4,500,000 | ....... 4,486,740 02/19/2020.
91831A AB 7 |VRXESCROW CORP, 05/17/2017. | BARCLAYS.......oooiriniiieiiinniniiins [ e | e 40,625 | .......... 50,000 | ..o 42,438 43,312 05/15/2023.
918423 AM 6 |VW CREDIT CANADA INC. .. | 04/03/2017. | HSBC orr.3,006,420 | ... 3,000,000 2,999,460 2,999,797 04/04/2018.
949746 SG 7 |WELLS FARGO & CO .1 03/31/2017. | RBC DEXIA.......oviorvieriiieneiienes | cevviieneiieneiseniiies | cevens 3,865,742 | ....... 3,881,000 3,881,000 3,881,000 10/27/2023.
034863 AD 2 |ANGLO AMERICAN CAPITAL 04/1172017. | CITIGROUP.........oooirvviinniiinriiiinns | v | v 176,605 | ......... 169,000 | .......... 150,315 154,225 09/27/2020.
03969A AL 4 |ARDAGH PACKAGING 03/07/2017.|CORRTO Q1....cccoovvvvrrirriiecnnens 750 735 02/15/2025.
30251G AU 1 |FMG RESOURCES AUGUST. 05/31/2017. | VARIOUS........ccoovivirinninninniinns [ | v 151,875 | .ccvveeee 150,000 | ...cooeece 150,000 150,000 05/15/2022.
30251G AW 7 |FMG RESOURCES AUGUST. 06/02/2017. | VARIOUS.... 555,313 | . .550,000 | ..........550,000 550,000 05/15/2024.
404280 BL 2 |HSBCHLDGSPLC 05/16/2017. | VARIOUS.........cooomrriirrrinniiinniis | overeineseiieneinnneins | v 607,000 | .......... 600,000 | .......... 600,000 600,000 01/01/9999.
44962L AB 3 |IHS MARKIT LTD 04/26/2017. | BARCLAYS 381,881 | .......... 365,000 | ..........365,000 365,000 | ..o | s 16,881 | .ccvouee 16,881 | ......... 3,949 | 02/15/2025.
46115H AT 4 |INTESA SANPAOLOSP.... 06/22/2017. | JP MORGAN........cooveerveirriiinniins | orereimeneiieseineneies | e 647,049 | .......... 650,000 | .......... 606,092 9,783 610,773 36,276 06/26/2024.
62947Q AN 8 |NXPBV/NXPFDGLL.. 06/06/2017. | PERSHING DLJ......coovvvievirieiinins [ | v 211,282 | .......... 200,000 . (697) 210,602 680 - 03/15/2023.
62947Q AV 0 [NXPBV/NXPFDGLL.. 06/13/2017. | BANK AMERICAMERRILL........coo. oo | oo 433,000 | .......... 400,000 | .........400,000 | .... ..400,000 |..... 0 400,000 | .o | e 33,000 | ......... 33,000 | .........9,995 | 06/01/2023.
3899999. Total - Bonds - Industrial and Miscellaneous. ....181,907,622 |....178,993,277 |...178,827,685 | ....... 140,814,944 | ...... 813,187 | ...(1,013,805) 0 (200,618) 0 [ . 177,971,189 | .o 0].3,936429 |..... 3,936,429 | ..4,060,607 XXX
8399997. Total - Bonds - Part 4.........ccccooiiviiiiiiiniiiisiissi s ....551,440,732 |...521,081,767 |....550,714,851 | ....... 293,915,817 | ..... 813,187 | ..(1,751,958) | ...occeee0 |, (938,771) | ccovvvevveeann0 | 546,666,841 .4,773,884 | ... 4,773,884 | ..8,665,559 XXX
8399999. Total - Bonds ....551,440,732 |...521,081,767 |....550,714,851 | ....... 293,915,817 | ..... 813,187 | ..(1,751,958) | ...occee0 [, (938,771) | ccvvvvevveenn0 | 546,666,841 .4,773,884 |.... 4,773,884 | ..8,665,559 XXX
Common Stocks - Industrial and Miscell
00287Y 10 9 |ABBVIEINC . 106/22/2017. | BONY.....ccoovveorreieniirereiireneireceis | cereeens 77,100.000 | ....... 5,286,178 XXX | 3,276,564 | ........... 4,828,002 | ..(1,551,438) | cooooorvveriiies | e | e (1,551,438) 3,276,564 ..2,009,614 | ... 2,009,614 XXX [
00817y 10 8 |AETNAINC .1 05/03/2017. | BONY.....coooiiiiirriissineiiieciinnins | v 30,000.000 | ....... 4,184,255 XXX ] 609,462 | ......... 3,720,300 | ..(3,110,838) | ...oovvvurirerins [ v [ e (3,110,838) 609,462 3,574,793 |..... 3,574,793 XXX [
02079K 10 7 |ALPHABET INC 05/02/2017. | BONY. 5,000.000 | ....... 4,587,617 XXX | 3,940,174 81,074 3,940,174 | oo | e 647,443 | ....... 647,443 XXX
025932 10 4 |AMERICAN FINL GROUP INC O 06/21/2017. | SANFORD BERNST........ooovveirrires | v 1,575.000 | .......... 158,178 XXX | 117,354 | ...........138,789 | ..... (21,435) 7,354 | oo | e 40,824 | ......... 40,824 XXX
031162 10 0 |AMGEN INC. + | 031272017 | BONY....orvvriirirriniiceninerienienins | cvveens 10,000.000 | ....... 1,657,207 XXX | 1,090,300 | ...........1,462,100 | ..... (371,800) 1,090,300 | ...cvvomrerrrinns [ o 566,907 | ....... 566,907 XXX
036752 10 3 |ANTHEMINC .| .. | 04/25/2017.| BONY... e | e 10,000.000 | ....... 1,706,121 XXX | 1,248/414 | .........1,437,700 | ... (189,286) 1248414 | | 457,707 | ....... 457,707 XXX
037833 10 0 |APPLE COMPUTER......cccovsivmmrinrivcriinnns | 05/08/2017. | BONY.....cooovvriririnricerinsiireniisnins | v 19,000.000 | ....... 2,908,382 XXX ] 362,212 | ........... 2,200,580 | ..(1,838,368) 362,212 .2,546,171 | ..... 2,546,171 XXX [
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053332 10 2 |AUTOZONE INC .. | 05/26/2017. | BONY.....coovmrvrririrrirriieriinerierirnens 5,000.000 | ....... 3,056,841 XXX ] 3,855,236 | ...........3,948,950 | ....... (93,714) RO IR (93,714) 3,855,236 ....(798,395) XXX
089302 10 3 |BIGLOTSINC .| 04/06/2017.| SANFORD BERNST........ccovvmmriraens | wrvnens 10,043.000 | ...ceee 479,449 XXX | s 408,777 | .............504,259 | ....... (95,483) SOV (95,483) 408,777 XXX
092530 10 8 |BLACKSTONE GROUPLP.... .| 06/19/2017. o 120,000.000 | ....... 3,982,137 XXX ] 3,088,800 I (154,800) 3,088,800 XXX
094235 10 8 |BLOOMIN BRANDS INC ... |.. | 06/21/2017. | SANFORD BERNST B 10,810.000 | .......... 213,543 XXX | 229,585 34,680 229,585 | ..o | e (16,041)| ........ (16,041) | ......... 1,290 XXX
099502 10 6 |BOOZ ALLEN HAMILTON HLDG............... .| 06/01/2017.| SANFORD BERNST.......oevvvvvrirnerns | verreenae 2,385.000 | ...coonee. 93,800 XXX | 85,981 | oo | e | e | v 0 85,981 XXX
122017 10 6 |BURLINGTON STORES. .. | 04/10/2017.| SANFORD BERNST B [ 1,360.000 | .......... 127,836 XXX 104,178 XXX
151020 10 4 |CELGENE CORP .| 06/21/2017. v | e 15,000.000 | ....... 1,988,517 XXX | et 788,179 | e | ovevrenieniseins | eevensssinensnns | venenseesneninnns | svereseennennnnens0 o | e 1,768,179 | ..oveeririns XXX
168905 10 7 |CHILDREN'S PLACE.. .| 05/12/2017.| SANFORD BERNST..... v s 710.000 XXX 37,967 XXX
200340 10 7 |COMERICA INC .. |..105/12/2017. | SANFORD BERNST.... B [ 1,460.000 XXX 85,464 XXX
232806 10 9 |CYPRESS SEMICONDUCTOR ................ .. 03/30/2017. | VARIOUS........ccoovevmrimriniiverinns | v 12,270.000 XXX 125,517 | oo | s 50,102 | ......... 50,102 | ......... 2,699 XXX
235825 20 5 |DANAHOLDINGS CORP........cccovvreerrrns .| 06/21/2017.| SANFORD BERNST..... [0S I 5,340.000 XXX 113,213 | oo | v 1,915 | e 1,915 | 641 XXX
29275Y 10 2 |ENERSYS ..| 05/19/2017.| SANFORD BERNST.... B [ 1,080.000 XXX 70,205 | oooveveerincins | v 16,639 | ..cooue. 16,639 | ...ovevenes 378 XXX
29414D 10 0 |ENVISION HEALTHCARE ..| 04/17/2017.| JP MORGAN o 13,360.000 XXX 925,224 ..(135,297) | ...... (135,297) XXX
297425 10 0 |ESTERLINE TECHNOLOGIES ..| 04/19/2017.| SANFORD BERNST B [ 960.000 XXX | 84,320 | ................85,632 | ... (21,312) B I (21,312) 64,320 | ..ooverieririnns [ v 19,265 | ......... 19,265 XXX
31787A 50 7 |FINISAR CORP .| 02/22/2017.| CORR TO Q1 XXX e | e 203,171 | (203,171) (203,171) XXX
34959) 10 8 |[FORTIVECORP ... .. | 05/24/2017. | BONY... ..38,000.000 XXX L(1812,742) | s [ s [ (1,812,742) 225,198 XXX
388689 10 1 | GRAPHIC PACKAGING HLDG CO. .| 05/12/2017. B [ 7,550.000 | ......ee. 104,342 XXX 4,430 98,654 . XXX
437076 10 2 |HOME DEPOT INC .| 05/16/2017. IV I 50,000.000 | ...... 7,802,356 XXX |....6,373,684 | ...........6,704,000 | ..... (330,317) I I (330,317) | covovevererirrians [ v 6,373,684 | ..o . 1,428,672 |..... 1,428,672 | ....... 44,500 XXX
446150 10 4 |HUNTINGTON BANCSHARES INC.... ..| 04/19/2017.| SANFORD BERNST v e 6,930.000 | ...coonnee. 87,199 XXX 82,407 | 91,615 | (9,208) (9,208) 82,407 | ..cvoreiernens | e 4792 | oo 4792 | o 1,109 XXX
447011 10 7 |HUNTSMAN CORP. .. 05/12/2017.| SANFORD BERNST..... B [ 3,890.000 100,797 XXX ] 062,599 | 74221 | (11,622) B I (11,622) 62,599 XXX
45073V 10 8 [ITTINC... .. | 05/30/2017.| SANFORD BERNST ..16,440.000 ..635,225 XXX 22,783 22,783 656,873 XXX
45688C 10 7 |INGEVITY CORP ..| 06/21/2017.| SANFORD BERNST..... e 2,500.000 141,101 XXX cerrnerenn 97,089 | 137,150 | e (40,061) SO (40,061) 97,089 XXX
46120E 60 2 |INTUITIVE SURGICAL INC. .| 06/19/2017. | BONY....orvvmrirririrrirriierinerierirnens 3,000.000 | ....... 2,735,732 XXX | 1,406,878 | ...........1,902,510 | ..... (495,632) v | e (495,632) | .voocververrinns | e 1,406,878 | ....ccoovvvvrrnnee 1,328,854 |..... 1,328,854 XXX
521865 20 4 |LEAR CORP .| 05/18/2017.| SANFORD BERNST........ovvvmerirenes [ crvirrrians 596.000 | ............ 83,970 XXX | e 25,306 | ..o 78,893 | e (53,586) SO (53,586) 25,306 | .coovereerirnein | e 58,664 | ......... 58,664 XXX
595112 10 3 |MICRON TECHNOLOGY INC. .| 06/12/2017. | BONY....ocoouirriiirininnicesiseiinenins | v 380,000.000 | ..... 10,826,507 XXX ] 5,317,161 ..(3,012,439) e (3,012,439) 5,317,161 ..5,509,346 |..... 5,509,346 XXX
60855R 10 0 |MOLINA HEALTHCARE INC... ..| 05/12/2017.| SANFORD BERNST 2,610.000 | ..........171,694 XXX 164,616 22,997 164,616 7,078 XXX
678026 10 5 |OILSTSINTLINC ..| 04/11/2017.| SANFORD BERNST.... 4,020.000 | .......... 133,617 XXX v 129,466 | ............. 156,780 | ....... (27,314) 129,466 w4151 XXX
68389X 10 5 |ORACLE SYSTEMS.... .| 06/23/2017. 50,000.000 | ...... 2,571,409 XXX | 1,917,405 | ...........1,922,500 | ......... (5,095) [ oo | erevrrienrinens [ ervennenen(5,098) | oo | e 1,917,405 | ..ovoovvienns [ oo 654,004 XXX
74005P 10 4 |PRAXAIRINC .. | 06/02/2017. 35,000.000 | ....... 4,733,577 XXX | 3,832,274 | ..........4,101,650 | ..... (269,376) 3,832,274 | oo | e 901,303 XXX
745867 10 1 |PULTE HOMES INC .. | 04/20/2017. 3,450.000 | ...ccooouee 80,946 XXX | 80,345 | i 83,411 | (3,066) 60,345 | ..o [ i 20,601 XXX
74736K 10 1 |QORVO INC .. | .. | 05/24/2017. | SANFORD BERNST..... 3,472.000 257,961 XXX 427 | i 183,079 | e (9,652) 173427 | v | s 84,534 XXX
74762E 10 2 |QUANTA SERVICES INC.......cccoovvvrivrnrinee .. | 04/12/2017. | SANFORD BERNST........ccoveviirers | wvrrennd 3,480.000 | .......... 120,848 XXX | s 85,533 | .o 121,278 | (35,745) 85,533 | v | e 35,316 XXX
74967X 10 3 |RESTORATION HARDWARE HLDG.. .| 03/29/2017. | DEUTSCHE BANK I I 50,000.000 | ...... 2,137,263 XXX | 1,667,385 | ...........1,535,000 | ...... 132,385 | oo [ v | e 132,385 | s | e 1,667,385 | ...vooverrrrns [ vene 469,878 XXX
758750 10 3 |REGAL BELOIT CORP ..| 05/15/2017.| SANFORD BERNST..... [ I 1,400.000 | .......... 109,544 XXX | 105,476 105,476 | oo | e 4,068 XXX
78470V 10 8 |SRC ENERGY INC .| 05/18/2017.| SANFORD BERNST..... [0 I 22,550.000 XXX 176,680 | ..ooovveerrreres | i (13,626) XXX
816300 10 7 |SELECTIVE INSURANCE GROUP. ... | .. | 05/02/2017. | SANFORD BERNST.... v e 2,490.000 XXX 112 . 0 112,921 | oo | s 15,089 XXX
826197 50 1 |SIEMENSAG.....cooimiimriiieierireeineiiineis .1 06/19/2017. | VARIOUS........covvmrirerinerrseirseiinns | e 199,000.000 XXX | 10,675,604 | ......... 12,257,912 | ..(1,582,309) | ..oucevueremrinein | cerrerrirneienins | e (1,582,300) | ..ovvvevercerenes | v 10,675,604 | ....ccooovvirneen. ..3,471,863 XXX
830879 10 2 |SKYWEST, INC ..| 06/01/2017.| SANFORD BERNST..... v e 5,440.000 XXX B I (53,752) 144,536 | ..o | s 11,146 XXX
835898 10 7 |SOTHEBY'S ..| 05/15/2017.| SANFORD BERNST..... B [ 1,650.000 XXX 2,173 67,942 | ..ooooriivienns [ v 14,090 XXX
858912 10 8 |STERICYCLEINC .| 05/15/2017. IO 20,000.000 XXX SO I 492,282 2,033,082 ....(350,985) XXX
880349 10 5 | TENNECOINC ... .. | 04/111/2017. | SANFORD BERNST B [ 4,290.000 XXX | 256,153 | ... 166,170 | ... (17,955) B I (17,955) 256,153 | ..o | e (7,809) XXX
88224Q 10 7 | TEXAS CAPITAL BANCSHARES.............. .| 04/19/2017.| SANFORD BERNST.......vvvvmvrinerns | corrreinne 1,400.000 XXX | .....88,808 | .............. 109,760 | ....... (20,952) | ..o | e | i (20,952) 88,808 | ..ot | v 22,173 XXX [
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Statement for June 30, 2017 of the FACTORY M UTUAL I N S U RAN C E CO M PANY

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
901109 10 8 | TUTOR PERINI CORP. .| 04/19/2017.| SANFORD BERNST..........ccovvvvinns | v 7,120.000 | .......... 225,502 XXX 199,360 ..(9,052) | ... (9,052) 190,308 | ...ovvovrieenies | v 35,194 | .......35,194 | ... XXX
92343X 10 0 |VERINT SYSTEMS INC .1 06/01/2017. | SANFORD BERNST..... 2,135.000 88,700 XXX 75,259 | ........24,106 24,106 99,365 [ ..overrereernns [ e (10,665) .(10,665) | ... XXX
92532F 10 0 |VERTEX PHARMACEUTICALS INC ... .1 06/21/2017. | BONY ..oocvorerreiicriieneiieseiienees | e 42,000.000 | ....... 5,355,641 XXX ] ....3,427,620 | ........... 3,094,140 | ...... 333,480 | ..o [ e 333,480 3,427,620 ..1,928,021 |..... 1,928,021 | ..oovvveierri XXX
958102 10 5 |WESTERN DIGITAL CORP. . | 03/30/2017. 15,000.000 | ....... 1,252,893 XXX 1,019,250 | ..... (118,500 | ... I (118,500) 900,750 | ..oocvercrienns [ e 352,143 | ... 352,143 | ... 15,000 XXX
969904 10 1 |WILLIAMS-SONOMA INC... v | - | 04/04/2017. 30,000.000 XXX v 1,451,700 | 191,700 | oo [ | s 191,700 | oo | e 1,643,400 | ..o [ e (19,004) | ........ (19,004) | ....... 11,100 XXX
98310W 10 8 |WYNDHAM WORLDWIDE...........ccccoouuvunee .. | 04/26/2017. 57,100.000 XXX | 3,814,143 | ... 4,360,727 | ..... (546,584) | ....ooorvirrins | e 3,814,143 ..1,860,451 |..... 1,860,451 XXX
989701 10 7 |ZIONS BANCORPORATION .| 04/19/2017.| SANFORD BERNST.........cocoovvvirinns | o 2,510.000 XXX cen(41,859) | ... 66,171 | oo [ e 34,409 | ........ 34,409 XXX
G0177J 10 8 |ALLERGAN PLC .| 05/04/2017. | BONY ..ooovvvmmrerrrirnriieriiesieennes 8,000.000 XXX cevnrrennreeneen0 | | s 1,680,080 | ...ooovvrrrinns [ vone 285,764 | ....... 285,764 | ... XXX
G4617B 10 5 |HORIZON PHARMA PLC.... .| 05/26/2017.| SANFORD BERNST............cocovvvnuns | e 38,730.000 XXX ] 756,027 | 551,900 | 121,686 | oo [ s | e 121,686 756,027 ....(355,675) | ...... (355,675) | ... XXX
H84989 10 4 |TE CONNECTIVITY LTD. . | 04/11/2017. | BONY 5,000.000 XXX .(196,362) 150,038 | ...ooovvvvrieni | 215,855 215,855 XXX
56501R 10 6 |MANULIFE FINANCIAL CORP... .1 03/27/2017. | WEEDEN & CO.......cccoooevvvvvrriiianns | e 112,784.000 XXX e [ (606,421) 2,094,443 | o | 492,968 | ....... 492,968 XXX
8676EP 10 8 |SUNOPTAINC oo | .. | 05/22/2017. XXX I (16,800) 547,200 | ..ooovvveeerrrns | e 186,606 | ....... 186,606 XXX
G4705A 10 0 [ICON PUB LTD CO SPONSOR ... | C| 06/01/2017. XXX v (2,439 (2,439) 181,466 | ..ooovvcvniien | s 32,404 | ........32,404 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous XXX (15,536,586 -..(15,536,586) | ......ccoooenune 0 [ 73,195,639 | ......ccco.....d 0 | 31,199,525 |...31,199,525 XXX
Common Stocks - Mutual Funds
ALLIANCE BERNSTEIN US STRATEGIC
01882C 10 4 |VALUEEX .1 05/19/2017. | JP MORGAN ..o | o 1,695.367 | ...coooounc 86,994 XXX | 24961 | TATAS | (49,754) | ..o | e | s (49,754) 24,961 62,034 | ......... 62,034 | ..cooovviiiri XXX A
464286 80 6 |ISHARES GERMANY ETF . [05/08/2017. [ BONY....vvveurierinerieriininriiesinnns | v 800,000.000 | ..... 24,013,476 XXX . 1(5,569,210) | ..o [ [ s (5,569,210) | . .15,614,790 .|..8,398,686 |..... 8,398,686 | ......... 7,227 XXX
78464A 73 0 |SPDR S&P 0&G EXP&PRD.... woo || 04/26/2017. | VARIOUS..........ooooorieirrriieriienis | o 300,000.000 | ..... 11,058,869 XXX | 10,885,220 | ...........8,284,000 | ..(1,598,160) | .......ocoovvvereres | wovmrrrirerriras [ o (1,598,160 | . .10,885,220 . 173,649 | ....... 173,649 | ....... 37,235 XXX .
78464A 87 0 |SPDR S&P BIOTECHETF......cccccovivvrirnn .. 1 06/22/2017. | BONY.....covniiriniirinniinninsiissninnins | cvvenns 50,000.000 | ....... 3,910,261 XXX s 3,123,729 | ........... 2,959,500 | ...... 164,229 | oo v | s 164,229 3,123,729 | .o | e 786,532 | ....... 786,532 | ......... 1,901 XXX [
9299999. Total - Common Stocks - MUtual FUNGS...........ccuiiriiiiriiiriiiiiis o ssssssnsesnens | aneee 39,069,600 XXX | 29,648,700 | ......... 32,502,215 | .(7,052,895) | ....occococeee0 | o0 | (7,052,895) 0 29,648,700 0 [.9,420,901 |..... 9,420,901 | ....... 46,363 XXX XXX
9799997. Total - Common Stocks - Part 4.........c.ccoovvcnnricnnninena: ....143,464,759 XXX ....102,844,339 | ...... 118,760,898 | (22,589,481) | ... .0 [....(22,589,481) | ...cvvevnnnn 0] . 102,844,339 | ... 0 | 40,620,426 |...40,620,426 | ..... 780,307 XXX XXX
9799999. Total - ComMON StOCKS.........ccuwurrieirieasrissrisssi s ....143,464,759 XXX ...102,844,339 | ...... 118,760,898 | (22,589,481) | .....occocveveucd O I 0 ]...(22,589,481) | ....occccc00 | o 102,844,339 40,620,426 |...40,620,426 | ..... 780,307 XXX XXX
9899999. Total - Preferred and Common Stocks...........c..c........ ....143,464,759 XXX ...102,844,339 | ...... 118,760,898 | (22,589,481) | ......ccoceeenucd 0. ...(22,589,481) | oo | 102,844,339 40,620,426 |...40,620,426 | ..... 780,307 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks ....694,905,491 XXX ....653,659,190 | ....... 412,676,715 | (21,776,294) | ...(1,751,958) | .. ....(23,528,252) | .......cc0...0 | oo, 649,511,180 45,394,310 |...45,394,310 | ..9,445,866 XXX XXX

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




Statement for June 30, 2017 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

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

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

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

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

QE06, QE07, QE08, QE09



Statement for June 30, 2017 of the FACTORY M UTUAL IN SU RAN C E CO M PANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

CUSIP Identification Description Code |/ Market Indicator Fair Value Carrying Value Date
Cash Equivalents (Schedle E Part 2 Type)

82124L U7 5 |SHEFFIELD RECEIVABLE CORP s | Crreneieiins | e | e 1,993,782 ..1,993,782

76582 UX 0 |RIDGEFIELD FUNDING COMPANY, LLCA........... ..1,994,100 ..1,994,100

629548 28 3 |KBC, BRUSSELS s ..1,993,479 ..1,993,479

55607K  WF 9 | MACQUARIE BANK LTD.....cooivirrermrieirieriereieriseesssssesiessesssessssssssssesssenssesssssssssssssssssesssnssssessssssssnssnsssessnns | Gurvverrnnenens | wvvversreninesnsnenee | oveveneennnernensesi 996,764 | coviiiierinnrienns 996,764 | ....ccvvveerne

000000 00 0 |BANK OF TOKYO UFJLTD LONDON.. ..1,700,000

000000 00 0 |BANK OF MONTREAL, LONDON ..1,300,000

000000 00 0 |SKANDANAVISKA ENSKILDA BANKEN ..1,600,000

000000 00 O |DEN NORSKE BANK OSLO.......ccoiviiirirriiriiieieiissiesisisesssise e sssnssenes ..1,600,000

000000 00 0 |RABOBANKNETHERLANDS.........cocosiuimmmrirerinnicinrisieniersssssie s esssneenes ..1,500,000

000000 00 0 | SVENSKA GC....ooiumiirririiiirieiiieiiessisesisses et ..3,000,000

000000 00 0 |BANKOF AMERICANA............... ..3,000,000

000000 00 0 |DEUTSCHE BANK SECURITIES INC ..8,276,581

000000 00 0 |HSBC SECURITIES,INC......covuererireriiiieirireriseiseiesiseiesieresssee s essessesssseenes ..9,000,000

000000 00 0 |HSBC SECURITIES,INC s ..2,000,000

000000 00 0 |MLPIERCE FENNER & SMITH INC.... ..1,000,000

000000 00 0 |MIZUHO SECURITIES USAINC..... ..2,000,000

000000 00 0 |SOCIETE GENERALE NY BRANCH ..3,000,000

000000 00 0 |ABBEY NATL TSY SERV STAMFORD ..3,000,000

000000 00 O |AUSTRALIA NEW ZEALAND LONDON.......coutirriiiureriireiinisesiesisesesiessssss s sss st ..1,500,000

000000 00 0 |BANK OF MONTREAL, LONDON ..1,400,000

000000 00 0 |BRED BANQUE POPULAIRE.........ccoomirmmimiriiieninsicesesierissisesesie e ..1,400,000

000000 00 O |LANDESBANK BADEN WUERTTEMBERG, STUT......ccoomivimrimiiniiieriereiieissississsseessesesesesseisessesssssssesssesens ..1,300,000

000000 00 0 |NATIONAL AUSTRALIA BANK LONDON ..1,300,000

000000 00 O |SOCIETE GENERALE PARIS........ ..1,200,000

000000 00 0 |STANDARD CHARTERED LONDON ..1,200,000

000000 00 O |CREDIT AGRICOLE SALONDON.......oiuiiiiiuririererissseresssissssessessssesessssssssssssse s esssssssssessessssssssesssssssssssnssans ..1,200,000

86564E  TQ 9 | SUMITOMO MITSUI TRUST BANK LTD,NY ....oviuiruieiiireriiierisiisiiesieriesssessesiessess s sssssses s sessesssssenene ..1,000,000

60689D 7A 5 [MIZUHO BANK LIMITED LONDON ..3,000,000

22549V P9 8 |CREDIT SUISSE, NY.....ccoovvmirerniine ..2,000,000

05969Y E2 5 |BANCO DEL ESTADO DE CHILE NY ..ottt sesseisesss sttt sssnssas ..2,000,000

65602U SF 6 | NORINCHUKIN BANK NY ..3,000,000

86564E VX 1 |SUMITOMO MITSUI TRUST BANK LTD,NY... ..1,500,000

000000 00 0 [BNP Paribas Paris....... ..5,000,000
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type)........cccoce..... 76,954,706 XXX
9999999. Totals..... .ecevervverveeeereienn 76,954,706 ..76,954,706 XXX

General Interrogatories:

1.
2.
3.

QE10




Statement for June 30, 2017 of the FACTORY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

General Interrogatories:

1.
2.

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

NONE

QE11




Statement for June 30, 2017 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
ANZ BANKING GROUP LIMITED SINGAPORE..........oveierireinerirerinersens | srvererserinessnns | cvvessssssesesnes | sesmesssesssesssssssnsssess | srssesessmsssssssssesssesssnes | serosessesees 10,610,266 .....10,638,697 | .....ooocv. 10,762,062 | XXX
BANK OF AMERICA (OPERATING). HARTFORD, CT. 1,306,831 1,377,055 1,036,981 | XXX
BANK OF AMERICA (LOSS PAYMENT)......c.ovverrererenrreriereriinenens HARTFORD, CT. (8,766,998) | ....ocvvvvnn (11,767,408) | ............. (15,092,928) [ XXX
BANK OF AMERICA (CDR AP) HARTFORD, CT. (3,102,594) (3,596,183) (10,043,324) [ XXX
BANK OF AMERICA (PAYROLL). HARTFORD, CT. 461,078 | XXX
BANK OF AMERICA - SINGAPORE. WILMINGTON, DE......ooooerrveiermriinernrins | ervvererisnenesins [ nveemnisnermsisnes [ coveessissssessssssessnesess | seevesssessessesssssnessssens | coneeesesnnes 10,366,923 210,366,923 | oo 10,366,923 | XXX
HSBC BANK OF AUSTRALIA LIMITED USD ACCOUNT.........ococonenene AUSTRALIA 36,244,607 32,728,723 33,030,495 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.......oevvvevmrerererernrnrerenens HONG KONG........oooumrveimmereimcreiieenes | eevveseeesesenennes | seessesesessesseses | sessmesssssnesssssnesssssnens | sonsesssssmsesssssnssssseesses | sevsnneesesens 11,737,263 9,136,814 9,113,121 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. USD ACCOUNT........ HONG KONG. 7,813,189 7,724,452 7,741,457 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD.......evvvevmrrererernrererenees SINGAPORE 0.250 16,123 1,315,801 1,939,583 592,409 [ XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. USD ACCOUNT........ SINGAPORE 5,169,633 8,584,004 9,058,590 [ XXX
HSBC-BANK MALAYSIA BERHAD MALAYSIA......ooorrviinirisereimsessinenees | eevveseeeesesenennes | seesesssessssseses | sessesssssnesssssnesssssnens | consessssseesssssesssssesnses | sevsneesesens 13,701,848 +.16,363,860 | ...occvveneeee 17,827,002 [ XXX
HSBC-BANK MALAYSIA BERHAD USD ACCOUNT..........ccooveverrrcnanns MALAYSIA. XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. USD......cccccorrsvevevneee. NEW ZEALAND, 1,393,247 1,970,703 1,970,703 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. NZD........ccccovveverrrrenene NEW ZEALAND.........ooimviinmreinennniinens | evvverenevesennnns | cveseenesessnneseses | sessnessssssesssssnesssssnnee | covvevssssnsessssssssssssnssnses | sosernneeesens 16,067,946 .....16,004,744 | .......... 21,350,018 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. AUD............cccovvvvvveeeee. NEW ZEALAND 567,541 564,479 450,225 | XXX
JP MORGAN CHASE NEW YORK, NY. 0.280 64,634 85,695,146 60,775,946 76,764,527 | XXX
JP MORGAN PRIV EQ-M.STANLEY......ovvreuerreieerreessmreseneesesenes NEW YORK, NY. 0.280 5519 9,512,014 113,262,937 | oo 16,297,666 | XXX
JP MORGAN CHASE SINGAPORE BRANCH........ccccocoommmmiiiirriiinnns SAN ANTONIO, TX..oovvverirvirinrvirinnies | cvvenmrmsinsnniis [ e [ o | srvvsssnsssssssssssnnssssnes | o 10,368,214 210,368,217 | oo 10,368,232 | XXX
JP MORGAN CHASE LONDON BRANCH LONDON 0.280 1,598 7,654,035 7,969,862 7,972,299 [ XXX
NORTHERN TRUST DDA CHICAGO, IL 3,637,008 979,539 1,635,034 [ XXX
ROYAL BANK (RES ACCT) TORONTO, ON, CAN......ooovvvvvvvvmvmiminininns [ covvvvevnsssssssnsnnns | covssisid 0.168 7,802 7,037 777,114 (2,372,716) (3,425,297) | XXX
ROYAL BANK (USD ACCT) TORONTO, ON, CAN.....ccoumrirerierinens | crvrereieserinenines | corieneeed 0.168 14,762 3,920 | .o 16,906,162 599,639 5,807,449 [ XXX
ROYAL BANK (LOSS PAY) TORONTO, ON, CAN.....ooouvvvmmmmvmimimiiininns [ evvvevevessnsnsnsnenns [ sovssssssnsssssennnnns | covseeesenesesssesesesesesesesess | coesesesessssssssssssssssssssines | covevevevenis 11,222,614 14,430,795 | oo 9,624,930 [ XXX
0199998. Deposits in.....5 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX 66 220,721 (46,247) 105,516 | XXX
0199999. Total Open Depositorie: XXX XXX 110,504 10,957 250,318,533 208,004,418 223,775,169 | XXX
0399999. Total Cash on Deposit XXX XXX 110,504 10,957 250,318,533 208,004,418 223,775,169 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 9,849 10,178 9,793 | XXX
0599999. Total Cash XXX XXX 110,504 10,957 250,328,382 208,014,596 223,784,962 | XXX
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Statement for June 30, 2017 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

All Other Bonds - Issuer Obli
CANADA GOVT . | 05/24/2017 07/27/2017....... 22,841,950 ...15,972
CANADA GOVT. 06/08/2017. 08/24/2017 .30,127,428 ....10,649
CANADA GOVT ... | 06/23/2017. 09/21/2017....... 199,718 28
CANADA GOVT ... | 04/24/2017. 07/13/2017....... 7,536
CANADA GOVT ... | 06/02/2017 08/10/2017....... ...4,247,659 2,228
CANADA GOVT ..o . | 06/16/2017 09/07/2017....... 17,732,303 4,420
0699999. All Other Government Bonds - ISSUET OBlIGAtIONS.........c.iviiiiiriiieisisi s .82,797,736 0 ...40,833

1099999. Total - All Other Government Bonds ..........ccooevuvene 82,797,736 0 ....40,833
Total Bonds
7799999, SUDLOTAIS = ISSUBT OBIIGAIONS. .. ...ttt sttt es st eh e ses st ee s h e seh 08188 eE 1 e E e seh e 08800 h o0t e h e seEees e eheee  4L4e0seEeEoeeeEteEeE oL EeeseEseEoeE oLt e e E oL Eee8 01 eEeh 4L 0 o0 eE e oeE o0 1 LE 8oL E o0 8o E e se b o0 s eeeheeEeesehe | o48eEaeEseheeseeeh oL e oeseEseEsebee s e e h e b eehehsee b ens e b e sebens et et ensenerntsnsensnnes | ebssssssessensessesanesssensneenas 82,797,736 0 ....40,833
8309999, SUDLOIAIS = BONGS.. ... .evertties ettt hs e E 1 bR SR8 EfEEE S8 8 f SR8 £EE 1R 8 HEEEEfeEE L8 eREeEE oLt eEE 16 LEfeEEoEE R oL ESeE£EE oL LR EEE AR E LR EE L E SR £EE LR EEE S AR E SRR E LR eEE e R EeEE LR eEE SRR fE1eRfeEEeEEeEE LR R E LR eE R E R kbbbt | eereene et 82,797,736 0 ....40,833
Sweep Accounts
HSBC AUSTRALIA TERM DEPOSIT 12/31/2014....... 1.338 | oo | e 14,024,860 6,006 21,439
HSBC BRAZIL.......oviiiriiiicietii ettt ... |01/30/1990....... ettt | e | ot 5,080,496 | ....oovieiiiiii e | e
BANK OF AMERICA AUSTRALIAN TERM DEPOSIT ... | 07/01/2015....... 0.050 .....9,495,003 4,238 23,566
BANK OF AMERICA (USD) TERM DEPOSIT. ... | 07/01/2015....... 26,455,103 TA20 | oo
ANZ AUSTRALIAN TERM DEPOSIT . 1 03/31/2015....... 1.550 26,462 213,282
8499999, TOAI - SWEEP ACCOUNMES. ... eoteeresteisere st ersste e ees st ess s ses s es e o8 s s e R f L8 EfeEE o888 R 81 S0 E 48 E S8 0 f oL EeEEeEE s R LR eEEsEH  ffeEEoEEeEEoEE et EE Lo AR EEE R EE e HEEfEEESEEEEEEEEEEf£EEHE R EEEoEEHEE £ EEHEEeEfEEE LR f oL E R e eEEtehbe EEEeeEEEE R ehEoEE R f L E oA E LR E £ bbbttt s | fhrenbene ettt 84,399,675 43,826 258,287
8699999, TOtAl - CASN EQUIVAIENES..........ov.ivviviieriieiiicitti ikttt eets | 4aaebeesee st e ee s e e b e esee b e R s L s e b e s e et b s Lt b e s L e L8 s e e bR E e bt s L bR e bbbt bt e ente HieesLereRieLh LRt bR bbbt nnis | et esi et 167,197,411 43,826 299,120




	JURAT PAGE
	ASSETS
	ASSETS WRITE-INS
	LIABILITIES, SURPLUS AND OTHER FUNDS
	LIABILITIES, SURPLUS AND OTHER FUNDS WRITE-INS
	STATEMENT OF INCOME
	STATEMENT OF INCOME WRITE-INS
	CASH FLOW
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	NOTES
	GENERAL INTERROGATORIES-PART 1
	GENERAL INTERROGATORIES-PART 1
	GENERAL INTERROGATORIES-PART 1
	GENERAL INTERROGATORIES-PART 2
	SCHEDULE T
	SCHEDULE T WRITE-INS
	SCHEDULE Y - PART 1
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A - EXPLANATION
	PART 1 -  LOSS EXPERIENCE
	PART 1 -  LOSS EXPERIENCE WRITE-INS
	PART 2 -  DIRECT PREMIUMS WRITTEN
	PART 2 -  DIRECT PREMIUMS WRITTEN WRITE-INS
	PART 3  - LOSS RESERVE DEVELOPMENT
	PART 3  - LOSS RESERVE DEVELOPMENT FOOTNOTE
	SUPPLEMENTAL INTERROGATORIES
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - PART 1B
	SCHEDULE D - PART 1B FOOTNOTE
	SCHEDULE DA - PART 1
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - VERIFICATION
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE D - PART 3 FOOTNOTE
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4 FOOTNOTE
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2
	SCHEDULE DL -  PART 1 FOOTNOTE
	SCHEDULE DL -  PART 2 FOOTNOTE
	SCHEDULE E - PART 1

