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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 19,359,633,706 |.....cvevveeeiieiieriennes (U 19,359,633,706 |.......... 18,603,392,620
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 51,132,200 |.oeovveeeeerrreeieieieene [V 51,132,200 |..ccovrerenne 51,167,000
2.2 COMMON SEOCKS ...ttt s e [eneneenenns 2,432,558,611 |...covvinnee 10,093,236 |............ 2,422,465,375 |............ 2,369,387,998
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt oot [V RN [V RN [V RN 0
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDBIANCES) ...oeeeevieceieie et [oebeneeneneseees 22,641,009 | [V 22,641,009 |........c....... 22,488,112
4.2 Properties held for the production of income (less
S 0 encumbrances) ........cccoeeeeeeveveieeseeeenens freereereneeenes 790,594,334 | (VS 790,594,334 | 799,907,902
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) .....ooeeeeievtetceeeeee ettt e s sese e eses st sesesesesssnenens [oesesesenennnenees 6,608,955 | [V O, 6,608,955 |....coveriiieeeeeei 0
5. Cash ($
[T 111,804,032 ) and short-term
investments ($  .oooevirreins 991,833 ) oo [ 173,170,892 |0 o 173,170,892
6. Contract loans (including $ .o 0 premium notes) ...... | 0 feeeereerrereniennnd 0 e 0
7. Derivatives ............... .0 . .0 .
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 2,244,321,245 |................. 30,991,884 |.......... 2,213,329,361
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 1,606,718 |.oovvccieiirrccicinne (U 1,606,718 |.ovvcciciirrccicine 0
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (Lines 1t0 11) ....ccceveveeveeeveeeieeereens oo 25,181,200,583 |................. 41,085,120 |.......... 25,140,115,462 |......... 24,542,733 ,886
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCTUET ............cceurureriiriueieirenereeeeieiseeeseeeieas [oreseennienanns 176,810,075 |[...ocoeveriee 23,236 v 176,786,839 |...cceveneee. 174,544,128
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ 1,162,627,132 |.cocovvinee 54,097,259 |............ 1,108,529,873 |............ 1,127,803,298
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ................. 32,571,965
earned but unbilled Premiums) ........c.cccooveveviieicrcreeiiiee e [eeeeeeeens 2,258,964,482 |......coceueenee 7,697,604 |............ 2,251,266,878 |............ 2,001,607,079
15.3 Accrued retrospective premiums ($ oo 15,106,287 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn 0 ) oo 15,106,287 |.ccvoveevene. 1,376,306 |.ccocvovreenne 13,729,981 |.coooeeen. 11,799,811
16. Reinsurance:
16.1 Amounts recoverable from r@INSUIETS ...........cccereeeurueerenereneeieeeeeeresnaes [rorereeccicnenns 13,051,346 |0 e 13,051,346 |......ccoee.n. 45,675,912
16.2 Funds held by or deposited with reinsured COMpanies ...............cocceeees foeverirrnnerenenns 826,126 [...ovovevieieeeecienn 0 o 826,126 |.........cocvvveeee. 859,304
16.3 Other amounts receivable under reinsurance contracts ..........c..ccoceeeees oeeeiiiiiiiiiiininiee, (O TR | TP 0
17.  Amounts receivable relating to uninsured plans ............ccccocceeviiiiniiniiniencs [, 0 oo 0 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccccoiiiiiiiiinnen. (O TR | TP 0
18.2 Net deferred tax asset ..........coocoeevenenene ..423,484,640 |.. .. ..350,542,063 |..
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccveveieveveveiececeieieeieeeees Joerereseeieieeeneens 280,375 |ooeeeeeerneneeeeeeen 0 e 280,375
20. Electronic data processing equipment and SOfWAre .............ocoeueueeerererinis foeveerenennnnns 8,974,288 |...................8,513,655 | ....cooeerrinnen. 460,633
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oo 11,041,521 [ 11,041,521 [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevieveieeins foeverieniinniens 7,431,064 |...ooviiieeecee (V1 7,431,064 |..cooveeeeee 0
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25.  Aggregate write-ins for other than invested assets ..........c.cccceeeieeeeeeeeeieienns freeeeeinens 140,069,326 |.......cccoeene. 4,529,159 |.....cooeunne 135,540,167 |............... 117,315,362
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 29,399,867,245 |......c........ 201,306,437 |.......... 29,198,560,809 |.......... 28,349,310,950
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ettt as s s st seseseseananans |eeseesereteenitt st ereneeas [V RN [V RN (1 T 0
28. Total (Lines 26 and 27) 29,399,867,245 201,306,437 29,198,560,809 28,349,310,950
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Equities and deposits in pools and associations ............cccoveeeens forreeveveiennan. 39,922,823 |..oooveeeeeeeeeeee 0 forooiiis 39,922,823 |.oooveen 35,698,849
2502. Real estate operating fund ... e 30,320,005 |.....ccocveevee 2,220,221 oo 28,099,784 |.....cocee..... 26,505,841
2503. COLI supplemental benefits trust ..o feeeee 23,236,452 |.oooveiiieieiea [0 23,236,452 |................. 23,429,127
2598. Summary of remaining write-ins for Line 25 from overflow page ...46,590,046 |... ..2,308,938 |... ...44,281,109 |... ... 31,681,546
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 140,069,326 4,529,159 135,540, 167 117,315,362




STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $ ... 1,956,197,078 ) ..ot 11,514,319,693 |......... 11,156, 107,538
2. Reinsurance payable on paid losses and 10Ss adjuStMENt EXPENSES .........c.cccveveveveueueuriiieieeeeeseseeeeeese e seseaeess s sesessaeas |oe e 476,906,411 |.ooovvennnn 443,750,624
3. LOSS AQJUSIMENE EXPENSES .......ovveveieieeieieteiieaesesete st sese st ss s sssese s s s s aes et e s s s s s eses et s s s sss et et s s s seseses s sansesesessssansnsesesssanaa]ceeseessacs 2,367,326,338 |............ 2,314,149,487
4. Commissions payable, contingent commissions and other similar charges . 187,264,635 |............... 274,866,224
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........cceviiriiiieiieteiiiiieieieie ettt bbbt snse bbb s snsesesesas 150,699,379 |.....cccoene.. 203,581,260
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............ccuevrviieiiveieiieereeeeeeee e | 76,271,482 |......ccvene 91,624,630
7.1 Current federal and foreign income taxes (including $ ................ (35,657,472) on realized capital gains (I0SSES)) ........coeuu. feervcrcrrcnnes 45,021,530 [..coovvveenne 82,723,431
7.2 Net deferred taX lADITEY ........c.oo it b ettt ettt e et e e et e sh e e sb e e e be e b e et e e bt en bt et e enneennesaeennean
8. Borrowed money $ 0 and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ......ccoe... 144,365,296 and
including warranty reserves of $ ................. 47,466,107 and accrued accident and health experience rating refunds
including $ v 0 for medical loss ratio rebate per the Public Health Service Act) ........ccccooeveceueueveveces [evericens 4,879,479,748 |............ 4,604,907,935
10, AQVANCE PIEIMIUIM ....ouvvietetieeetieeeteeeeteaeeteaeeteseetes st es et et eeseseas et easeseseeses et ess et ess s es s et eseasesessesessesessesessses st eseasessssesessesessesessesenseseneas [resereeteneereenreenrean 1,870 |oovoeeeeeeeeee 5,113
11. Dividends declared and unpaid:
11.1 Stockholders
11.2 Policyholders
12.  Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) ..........ccccveviiriieirereriiiissesese et sesese b ss s s e ceceeese e 203,849,241 |...coeenee. 103,512,190
13.  Funds held by company under reiNSUranCe trEALIES ..........cceiiiiiiiiiiiiiii ittt ettt sb e bbbt ebe s e sneeseee s s b e nb et e et s nne s (U 0
14.  Amounts withheld or retained by company for 8CCOUNt Of OtETS ............cceuiiiiiiieiiereieiieieieie e 39,525,469 |......coeenc... 14,291,994
15.  Remittances and items not allocated ... 17,383,380 |... ... 17,668, 107
16.  Provision for reinsurance (including $  ....ooveevcecnnncccccecec 0 CEIFIEA) oovieiiiiccccie e [rere s (VN T 1,883,917
17.  Net adjustments in assets and liabilities due to foreign eXChange rates ..........cccccveiririiieieeiiirse e 57,227,951 |...coovreenne 169,266,767
18, DIafts OUISTANGING ........coovevvieieieie ettt ettt ettt et e ettt s e s e et s e s et et et e s s sessesss et s et et e s esess s sses et et et esesnasases s esebesesessan s esenas |eoentnerese e bbbttt (U 0
19. Payable to parent, SubSidiaries and affilAIES ............cccoiiririiieieieiecce et e s (/1N 21,729,339
20, DEIAVALIVES ...ttt ettt ettt ettt ettt a sttt e st et et s s e st s es et e s et et s e s e st et s st e b s es e et et et et e s et et e s nas st et et s etebeseseanan et es et sesesesed et re ettt benie (U 0
21. Payable for securities .. 58,538,014 |................. 10,646,029
22, Payable for SECUMtES IBNGING .......c.cueviveiiecececeeiee ettt ee e ettt eeeesse et tesesenssaeaetesesensesstesesesenssseaesesssensnsssesesesansssssesesesensnsnessesdeteteeneninees 98,932,912 |......ccevneee 122,147,813
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiiieiee ettt s e e nes |ore sttt (01 0
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccoevvevicvininennne 0 e et (O A 0
25.  Aggregate Write-ins fOr HADIIHES ................c.oveviieeeeeeeeeeeeeeeeeeeeeeeeeee e tee et e ee e ee et ees e ee et ee e en s en st eneseen s eensseenssesnsseenaneenanennas 74,367,983 71,311,975
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 20,259,408,748 19,716,327,673
27, Protected Cell HADIIIES ............ e e e e e e e e e s e 0
28.  Total lIabilities (LINES 26 @NGA 27) .....cvovvuieiieriiieieeereteteiseseseseae et ssssssse et st sssssese s st ssesese s s sssss et e se st sssesesese b st snsesesesesassnsnsesesasassnaa]ocsessece 20,259,408,748 |........... 19,716,327,673
29. Aggregate write-ing for SPECIal SUIPIUS FUNGS .......c.c.ovivivivitciieiie ettt ettt ettt es ettt se st essas s esesesesesesessan e enerebeirenaea 33,148,458 |.......cc.co... 12,561,472
30.  COMMON CAPIAI STOCK ......oeveveeeeeeeeceeece ettt s et e e e e e e e e s s s s e s et e s sssesa s s s seseseseanasasasassasesessanssananssssasssssnansnnsna|esesesesenenea 20,000,000 |...cevevenee 20,000,000
31, Preferred Capital STOCK .......co oottt e e e s e e e st e e a e e ea e e a e e et e bt et e e ae e en e e en e e eneeeneeeneeaeeaeeneenean
32. Aggregate write-ins for other than special surplus funds
F X T U o] (0TS 4 To) (=1 SO PRUPRRRSUROPRIN
34.  Gross paid in and CONHDULEA SUIPIUS .........c.oeiuiiieeeeeeeeeeeceeeeeete et ee et es s s seseseaessssesesseeseessesessseasasssesesesessesanasand|eeseesenens 3,238,382,533 |........... 3,238,382,533
35.  UN@SSIGNEd fUNAS (SUMPIUS) ........cviviviiieieiieietetetctcee ettt ettt e e et sttt ese e es et et et ebesesese s esss et esesesesssessesasesasesesessss s s ssasesesesesnsneeseererenis 5,647,621,070 |............ 5,362,039,273
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 30 $
36.2 .0 shares preferred (value included in Line 31 $
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 8,939, 152,061 8,632,983,277
38. Totals (Page 2, Line 28, Col. 3) 29,198,560,809 28,349,310,950
DETAILS OF WRITE-INS
2501. Unauthorized reinsurer offset - Retroactive reinsurance reserve Ceed ..........coiiieiininieennneeeree e [ 123,348,962 | 0
2502, OFNEE THADTITTTES .iuieieiiiee ettt s e s ettt s s ns et 43,411,087 |.coocvenenee. 43,200,579
2503. Investment real estate 1iability .ot e 35,450,871 |..ccvvenenee 36,037,056
2598. Summary of remaining write-ins for Line 25 from OVErfOW PAJE .........c.ceveiiieieeieieiiieieieieieiee et e esececnena (127,842,936)|................. (7,925,660)
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 74,367,983 71,311,975
2901. Special surplus from retroaCtive rEINSUFANCE .........cccooiiiioieiiiiiiicicictcccee ettt en st 33,148,458 |................. 12,561,472
2 Y PP PO RO PP PP OTRTI
P2 01 T TP T O U PP U PP PP RPTPPTN
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
720 Y PP PO KPP
1< 7220 7O TS TPy OO PP P EP PR PO RSP UP PO OTRPOPRPPII
£ 7201 Y PP RO PT PP OTRTI
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuoiiiiiiiiiiieeeeee e [ 0 oo 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 0 0




STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

STATEMENT OF INC

OME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $  occeevee 542,219,867 ) ..o 356,484,799 |.......co...... 159,624,392 |.....ccvenee 318,185,634
1.2 Assumed (written $  ............ 4,947,360,079 ) oo e 4,856,432,611 |............ 4,784,979,905 |........... 9,712,008, 139
1.3 Ceded (written $ 202,257,950 ) oo 194,889,770 |.. 144,435,689 |... 289,691,135
1.4 Net (written $§ ... 5,287,321,996 ) ..o 5,018,027,639 |............ 4,800, 168,608 |............ 9,740,502,638
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 2,656,893,797 ):
2.1 DHFECE .ttt et 158,749,605 |................. 61,312,613 [ 135,206,666
2.2 ASSUIMEA ..ottt b bbbttt b ettt ..2,363,795,908 |. ..2,983,781,302 |............ 5,330,766,595
2.3 CABM ....evuvceietet sttt bbbttt b ettt nnnien o ...36,021,251 |.. ...64,319,693 |....ccocee 145,864,889
..2,486,524,258 |.. ..2,980,774,222 |............5,320,108,372
3. LoSS adjustment @XPENSES INCUITEA ...........ocueueveviiieeeieseiieeaeiese s sese e sss s s sess s sese s s sssassesesns [ecsesesssssees 484,155,516 |.......cc....... 411,320,071 |................ 861,277,595
4. Other underwriting @XPENSES INCUITEA ..........c.c.cviviiuiuereieiieeesesesesssssese s sssssesesesssessssesesessssssesesens [eoseeseseces 1,451,080,219 |........... 1,339,365,664 |............ 2,673,708,497
5. Aggregate write-ins for underwriting deAUCHIONS ............cccueveiiieeieieieiieeieie e 317,383,481 | (O O 0
6. Total underwriting deductions (Lines 2 through 5) 4,739,143,475 4,731,459,957 |............ 8,855,094 ,464
7. Netincome of protected cells 0 0 0
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ....c.ceeueuiriiiieieieieieeeesiseeieie e e 278,884,165 |.......c....c. 68,708,651 |................ 885,408,174
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........ccoiuriuiuiiieiriicirieiceisi ettt e 514,883,962 |............... 448,115,168 |........... 1,177,064 ,412
10. Net realized capital gains (losses) less capital gains tax of $ ................. 17,422,330 ..o 105,105,742 (6,782,225) (30,664 ,888)
11. Netinvestment gain (10SS) (LINES 9 + T10) ...c.eviririiiiieiereieriinerisisieie et sesesee s sesesessnss |oesesesnenenens 619,989,704 |................ 441,332,943 |............ 1,146,399,525
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ 786,893 amountcharged off §  ...coooeeiiane 8,851,255 ) i fec (8,064,362)....ccceenvee (7,616,879)|...c.cocvnneee (15,665,614)
13.  Finance and service charges not included in PremMIUMS ...........cccceueviviiiiieeiereieiieeee e 10,047,749 |....ooovevene 11,396,540 |................ 22,654,386
14.  Aggregate write-ins for MiSCellangouS INCOME .............cueveviieieeieieieiie ettt 18,829,052 2,938,340 19,667,899
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 20,812,439 6,718,001 26,656,670
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........ccouiiieeiecreeeeeeececee e ee s sen s e 919,686,307 |..covvennne 516,759,595 |........... 2,058,464,369
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 3,175,567 4,009,623 7,333,643
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) ......ccueioiiiiireeierieeeieie e e 916,510,740 |................ 512,749,972 |............ 2,051,130,726
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 229,654,578 116,199,194 368,229,690
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 686,856, 163 396,550,778 1,682,901,036
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 8,632,983,277 7,744 914,634 7,744 914 634
22, Netincome (from LiNE 20) ......c.cviierueriiririieeeetienescseeeietseseses et seebe st see s ssseesess e ssssseseses [oreseesececsenns 686,856,163 |................ 396,550,778 |............ 1,682,901,036
23. Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiii e e (O O [0 0
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................... 7,100,006 365,569,899 ..103,014,648 |... ..163,918,491
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceveviueveriiriiiiieiereseeeeeeseeies . 110,626,004 |.. ... 23,231,160 |... ... 13,555,373
26. Change in net deferred iNCOME taXx ..........ccceevevrveecverereninnnn. ... 58,785,338 |.. LIL671,175 [ 9,355,521
27.  Change in NONAAMItEEA @SSELS ..........ccceviiieiiieereieiiiieectete ittt eae bt sss bbb sn et be b ss st s s [eeeeeenececnenns (37,203,575)|-..cvevrvreeen. 6,367,879 [ (5,183,145)
28.  Change in ProviSion fOr FEINSUIANGCE ............cceveuiueveriiiiieeeseteteise st seessssese s ss st s sesssnsssesesssssnna [ rseeesecesesenees 1,883,917 | 0 o 521,366
29.  Change iN SUMPIUS NOLES .......eiuiitiiiiitiitiitiite ittt bbb bbb bbb bbbt bbbt bbb nbe b nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ..............coeiiiiiiiiiiiiieeeeeeee e
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (stock dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN et a e ettt e a e e a e e e e 0
33.2 Transferred to capital (Stock dividend) ...........cociiiiiiiiiii e 0
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e .0
34. Net remittances from or (10) NOME OffiCE .........ccuiiiiiiii e [ 0].
35. Dividends to stockholders ..................... (757,000,000)..
36.  Change iN trEASUNY STOCK ......c..iiiiiiiiiieie ettt [ ere e et e ettt 0
37. Aggregate write-ins for gains and [0SSES IN SUIPIUS ..........cueueviriiriiiririeieieieeie st sieseeeeas (123,348,962)
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 306,168,784 197,835,640 888,068,643
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 8,939, 152,061 7,942,750,275 8,632,983,277
DETAILS OF WRITE-INS
0501. Loss on assumption reinsurance agreement . ...317,383,481 |..
(0151017 TP TSP R PP PTOPRPPPPT! KPR UPUPTPPRPOPRPRPPPPRPRPTPRRRS I
(0101 T TS TP PRI RSSO PP UPPPPPPOPPPTIN
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeoeiiiiiiicieiicceeees o 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 317,383,481 0 0
1401. Retroactive reinsurance gain/loSS ......ooooioooioeoieeeceeeeee e 19,945,293 |....ccvevee 3,975,531 | 3,907,746
1402. Profit and loss, miscellaneous ... ..5,825,341 |.. ....(735,249)|... ... 14,759,765
1403.  Change in COLI CaSN VATUES ......coiieiiieieecececc ettt 589,282 |....coovveveernne (227,313)].ceceeeeene 1,129,816
1498.  Summary of remaining write-ins for Line 14 from overflow Page ..............ccceevieeuereieieeeneieeeeeseeee o (7,530,865)..ceceeeeeerennnn (74,630)|..cocveverrcrnnns (129,428)
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 18,829,052 2,938,340 19,667,899
3701. Change in unauthorized reinsurer offset — Ceded retroactive reinsurance ..........cccooooevvveeefocriiinnnns (123,348,962)
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeieiiiiiiiciccceeeeees o (O O 0 [ 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) (123,348,962) 0 0




STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 5,146,154,423 |........... 4,760,168,738 |............ 9,742,919,957
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiicie ittt [ersss s 521,912,793 |......cco.o.e. 449,088,911 |........... 1,211,369,859
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 20,030,482 6,542,977 26,094,942
4. TOtal (LINES 110 B) ..ottt 5,688,097,697 5,215,800,627 10,980,384,758
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 2,057,725,994 |.......... 2,459,989,206 |............ 4,732,063,807
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. foeriiiiiniiiniiniiiiicis (O T [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 2,352,190,400 |........... 1,892,637,512 |............ 3,429,899,016
8. Dividends paid t0 POIICYNOIAETS .........c.coviviveeeteeieie ettt eses s sesesnan s [eeerenee e nenees 3,036,156 [...coooeeeeenne 3,529,000 |eeceevrerienene 8,508,254
9. Federal and foreign income taxes paid (recovered) netof $ ....................... (79) tax on capital
GAINS (IOSSES) ...ttt b bbb 284,777,697 117,187,331 362,372,534
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 4,697,730,248 4,473,343,049 8,532,843,611
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 990,367,449 742,457,578 2,447 541 146
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
T2 BONAS .ot e
12.2 Stocks ..............
12.3 Mortgage loans ....
124 REAI €SALE ... eee e eesen e sen e sen oo s e senesJeerrereeirerreie e e O [0 [ 389,200
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 74,970,876 |................. 52,204,230 | 108,832,133
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............cccccceveees |oerreneeeiennnnneeeens L3 811,203 |.coeervene 478,560
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 71,888,843 47,214,070 51,376,242
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 1,935,943,598 |............ 1,553,217,982 |........... 2,993,535,576
13. Cost of investments acquired (long-term only):
131 BONGS .ttt [oeaeaeeenns 2,106,202,903 |............ 1,768,802,130 |............ 3,740,706,340
13.2 SEOCKS ...ttt acienas[onseteeenen s 53,227,729 |.....cevenne. 54,806,914 |.....cccco.e.e. 115,110,035
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13.4 REAI ESHALE ...t [onaeaeeen s 19,140,288 |.....ccoccvneeee 10,327,740 |...ovcvnnee. 42,241,096
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciicirei ettt [eeessinessineaes 156,202,023 |................ 133,271,787 |..ccvvinee 275,358,711
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 1,606,718 259,083 0
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 2,336,379,660 1,967,467 ,654 4,173,416,181
14. Net increase/(decrease) in contract loans and premium NOLES ...........ccooeiiiereerienienieeie e 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (400,436,062) (414,249 ,672) (1,179,880,605)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiins o, (O T [V 0
16.5 Dividends t0 SLOCKNOITETS ..........oucuiueiiiiiieiiieie ettt naeseniens | [rneeeineeinens 757,000,000 |.....cveneene 343,000,000 |...ocvennne 977,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (176,620, 168) (81,941,595) (49,958,219)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.6) ... (933,620, 168) (424,941,595) (1,026,958,219)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....cccc..... (343,688,781)|......cccneee. (96,733,690)|..cocvvnenne 240,702,322
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s s s s esessnananens |oeseseseenenens 516,859,673 |......coe..... 276,157,350 |...coorvneeee 276,157,350
19.2 End of period (Line 18 plus Line 19.1) 173,170,892 179,423,660 516,859,673
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Stock distribution from limited partnership ... [ 1,247,675 |oeiieiive 67,027 |..ccoovenen 14,201,802
20.0002. EXChange 0f DONAS ........c.cuiiiiiiiiiiciei ettt [reee e 991,710 |vveree 6,393,900 |....cccccevrnnen 8,556,400
20.0003. Income payment received in SECUFTTIES ..o [oeerennsesnsinneenenes 91,004 [ 108,678 | 310,575
20.0004. Transferred to stock ..o ....50,000,000
20.0005. Transferred to BA-SSAP#43R 01/2025 ..........cccoiiiiiiiiiiiiiiiniicnccsicisceecseesecsesncssesneees[oeeisnesnnsnsssnnenneenns O fovicnicnne. 10,667,188 [ 10,667, 188
20.0006. Par Written OFf ... [reernnennnnnennennenenres 0o (U R 6,829,826
20.0007. Transfer to and from limited partnerships / private equity ... oo 0 o 0.
20.0008. Transfers to private equity continuation vehicles .............. ..3,930,529 |..
20.0009. Pay=In-Kind ........cccoooviiininiiicccce ..3,083,748 |..
20.0010. Conversion 10 STOCK ..o | Q[ 0




STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0011. Exchange of stock

.......................... 5,277

.......................... 5,277

5.1




1.

STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN

A. Accounting Practices:

St. Paul Fire and Marine Insurance Company (the Company) prepares its statutory financial statements in conformity with the
accounting practices prescribed or permitted by the State of Connecticut Insurance Department. Insurance companies domiciled in
Connecticut are required to prepare their statutory basis financial statements in accordance with the National Association of Insurance
Commissioners (NAIC) Accounting Practices and Procedures Manual, subject to any deviations prescribed or permitted by the
Connecticut Insurance Commissioner. The Company does not apply any statutory accounting practices that would be considered a

permitted practice in its financial statements.

Net Income

1. St. Paul Fire and Marine Insurance Company state basis
2. State Prescribed Practices that are an increase/(decrease)

from NAIC SAP

3. State Permitted Practices that are an increase/(decrease)

from NAIC SAP
4. NAIC SAP (1-2-3=4)

Surplus

5. St. Paul Fire and Marine Insurance Company state basis
6. State Prescribed Practices that are an increase/(decrease)

from NAIC SAP

7. State Permitted Practices that are an increase/(decrease)

from NAIC SAP
8. NAIC SAP (5-6-7=8)

B. Use of Estimates in the Preparation of the Financial Statements:

No significant change.
C. Accounting Policy:
No significant change.

2. Not applicable.

6. For a discussion of the valuation basis and adjustment methodology for asset-backed securities, see Note 5D.

D. Going Concern:

Not applicable.

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

SSAP

#
XXX

XXX

XXX

XXX

F/S
Page
XXX

XXX

XXX

XXX

F/S

Line #

XXX

XXX

XXX

XXX

June 30,
2026

686,856,163

December 31
2025

$ 1,682,901,036

686,856,163

$ 1,682,901,036

8,939,152,061

$ 8,632,983,277

8,939,152,061

$ 8,632,983,277

The Company had no material changes in accounting principles or material corrections of errors through June 30, 2026.

BUSINESS COMBINATIONS AND GOODWILL
No significant change.

DISCONTINUED OPERATIONS

No significant change.

INVESTMENTS

A. Mortgage Loans, including Mezzanine Real Estate Loans:

No significant change.
B. Debt Restructuring:

No significant change.
C. Reverse Mortgages:

No significant change.

D. Asset-Backed Securities:

1. The effective yield used to determine amortization for asset-backed securities is recalculated and adjusted periodically based upon
actual historical and/or projected future cash flows, which are obtained from a widely-accepted securities data provider. The
adjustments to the yield for highly rated prepayable fixed maturities are accounted for using the retrospective method.
The adjustments to the yield for non-highly rated prepayable fixed maturities are accounted for using the prospective method. The
Company uses the prospective method for valuing the securities when an other-than-temporary impairment has been recorded.

Fair value amounts disclosed are generally provided by the Securities Valuation Office (SVO) or, if not available from the SVO, by

third party pricing services.

2. The Company had no asset-backed securities with other-than-temporary impairments recognized in 2026.

3. Not applicable.



STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

4. The gross unrealized investment losses and related fair value for impaired securities for which an other-than-temporary impairment
has not been recognized as a realized loss were as follows:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 9,494,776
2. 12 Months or Longer $ 60,167,728

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 1,020,145,994
2. 12 Months or Longer $ 854,939,113

5. The Company determines an other-than-temporary impairment by utilizing discounted cash flow modeling to determine the present
value of the security and comparing the present value with the amortized cost of the security. If the amortized cost is greater than
the present value of the expected cash flows, the difference is considered a credit loss and recognized in net realized capital gains
(losses). The Company estimates the present value of the security by projecting future cash flows of the assets underlying the
securitization, allocating the flows to the various tranches based on the structure of the securitization, and determining the present
value of the cash flows using the effective yield of the security at the date of acquisition (or the most recent implied rate used to
accrete the security if the implied rate has changed as a result of changes in expected cash flows). The Company incorporates
levels of delinquencies, defaults and severities as well as credit attributes of the remaining assets in the securitization, along with
other economic data, to arrive at its best estimate of the parameters applied to the assets underlying the securitization.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions:

No significant change.

3(b). Not applicable.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing:

Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing:

Not applicable.

H. Repurchase Agreements Transactions Accounted for as a Sale:

Not applicable.

. Reverse Repurchase Agreements Transactions Accounted for as a Sale:

Not applicable.

J. Real Estate:

No significant change.

2. As of June 30, 2026, the Company has classified a portion of its property in Tampa, Florida, previously held for the production of
income, as held for sale with a carrying value of $6.6 million.

K. Investments in Tax Credit Structures (tax credit investments):
No significant change.
L. Restricted Assets:

1. Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year 6 7
1 2 3 4 5
G/A Total Protected
Supporting | Protected | Cell Account
Protected Cell Assets

Total General Cell Account Supporting Increase /
Account Account Restricted | G/A Activity Total Total From (Decrease)
Restricted Asset Category (G/A) Activity (a) Assets (b) (1 plus 3) Prior Year (5 minus 6)

a. Subject to contractual
obligation for which
liability is not shown $ —1% —19% —19% —1$ —1|$ —1|9% —

b. Collateral held under
security lending
agreements 98,932,912 — — — 98,932,912 122,147,813 (23,214,901)

C. Subject to repurchase
agreements — — — — — — —

d. Subject to reverse
repurchase agreements — — — — — — _

€. Subject to dollar
repurchase agreements — — — — — _ _

f.  Subject to dollar reverse
repurchase agreements — — — — — _ _

g. Placed under option
contracts — — — — — — —

6.1



STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Restricted Asset Category

Gross (Admitted & Nonadmitted) Restricted

Current Year

Total General
Account
(G/A)

2

G/A
Supporting
Protected
Cell
Account
Activity (a)

Protected

Account
Restricted
Assets

3 4
Total

Cell

(b)

Protected
Cell Account
Assets
Supporting
G/A Activity

Total

(1 plus 3)

Total From
Prior Year

Increase /
(Decrease)
(5 minus 6)

h.

Letter stock or securities
restricted as to sale -
excluding FHLB capital
stock

FHLB capital stock

On deposit with states

1,372,000,281

1,372,000,281

1,342,315,357

29,684,924

On deposit with other
regulatory bodies

2,397,863

2,397,863

2,397,320

543

Pledged as collateral to
FHLB (including assets
backing funding
agreements)

Pledged as collateral not
captured in other
categories

17,582,452

17,582,452

17,638,784

(56,332)

Other restricted assets

Collateral assets
received and on balance
sheet

Assets held under modco
reinsurance agreements

Assets held under funds
withheld reinsurance
agreements

Total Restricted Assets

$1,490,913,508

$1,490,913,508

$1,484,499,274 | $

6,414,234

Restricted Asset Category

Current Year

Total
Nonadmitted
Restricted

Total Admitted
Restricted
(5 minus 8)

Percentage

10

Gross (Admitted
& Nonadmitted)
Restricted to
Total Assets (c)

11

Admitted
Restricted to
Total Admitted
Assets (d)

12 13

Amount
Reported in
the General

Interrogatories and Gl

Difference
from Note

14

Annual
Gl Ref

a.

Subject to contractual
obligation for which
liability is not shown

— %

— %

XXX XXX

XXX

Collateral held under
security lending
agreements

98,932,912

0.337 %

0.339 %

XXX XXX

25.04 +
25.05

Subject to repurchase
agreements

— %

— %

XXX XXX

26.21

Subject to reverse
repurchase agreements

— %

— %

XXX XXX

26.22

Subject to dollar
repurchase agreements

— %

— %

XXX XXX

26.23

Subject to dollar reverse
repurchase agreements

— %

— %

XXX XXX

26.24

Placed under option
contracts

— %

— %

XXX XXX

26.25

Letter stock or securities
restricted as to sale -
excluding FHLB capital
stock

— %

— %

XXX XXX

26.26

FHLB capital stock

— %

— %

XXX XXX

26.27

On deposit with states

1,372,000,281

4.667 %

4.699 %

XXX XXX

26.28

On deposit with other
regulatory bodies

2,397,863

0.008 %

0.008 %

XXX XXX

26.29

Pledged as collateral to
FHLB (including assets
backing funding
agreements)

— %

— %

XXX XXX

26.31

. Pledged as collateral not

captured in other
categories

17,582,452

0.060 %

0.060 %

XXX XXX

26.30

Other restricted assets

— %

— %

XXX XXX

26.32

Collateral assets
received and on balance
sheet

— %

— %

XXX XXX

XXX

6.2



STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Current Year
8 9 Percentage 12 13 14
10 11
Gross (Admitted Admitted Amount
Total Total Admitted | & Nonadmitted)| Restricted to Reported in Difference
Nonadmitted Restricted Restricted to | Total Admitted | the General from Note | Annual
Restricted Asset Category Restricted (5 minus 8) Total Assets (c) Assets (d) Interrogatories and GI Gl Ref
p. Assets held under modco
reinsurance agreements — — — % — % XXX XXX XXX
g. Assets held under funds
withheld reinsurance
agreements — — — % — %) XXX XXX XXX
r.  Total Restricted Assets $ —$1,490,913,508 5.071 % 5.106 % XXX XXX N/A

(a)
(b)

Subset of Column 1

Subset of Column 3

()
(d)

Column 5 divided by Asset Page, Column 1, Line 28
Column 9 divided by Asset Page, Column 3, Line 28

2. Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts that Share Similar Characteristics, Such as
Reinsurance and Derivatives (Excluding Modco/FWH), Are Reported in the Aggregate)

Gross (Admitted & Nonadmitted) Restricted

Current Year 6 7
1 2 3 4 5
Protected
G/A Total Cell Account
Supporting | Protected Assets
Protected | Cell Account| Supporting Increase /
Total General | Cell Account| Restricted | G/A Activity Total Total From (Decrease)
Description of Assets Account (G/A) | Activity (a) Assets (b) (1 plus 3) Prior Year (5 minus 6)
Bonds - Reinsurance $ 17,582,452 ($ —1|$ —1|$ —|$ 17,582,452 |% 17,638,784 |$ (56,332)
Total (c) $ 17,582,452 (% —19% —1% —|$ 17,582,452 |$ 17,638,784 |$ (56,332)
Amount of total pledged
under derivative
contracts — — — — — — —
Total excluding derivative
collateral $ 17,582,452 ($ —1|$ —1|$ —|$ 17,582,452 |$ 17,638,784 |$ (56,332)
8 Percentage
9 10
Gross (Admitted Admitted

Total Current

& Nonadmitted)

Restricted to

Year Admitted Restricted to Total Admitted
Description of Assets Restricted Total Assets Assets
Bonds - Reinsurance $ 17,582,452 0.060 % 0.060 %
Total (c) $ 17,582,452 0.060 % 0.060 %
Amount of total pledged
under derivative
contracts — XXX XXX
Total excluding derivative
collateral $ 17,582,452 XXX XXX

(a) Subset of Column 1
(b) Subset of Column 3

Total Line for Columns 1 through 7 should equal 5L(1)m Columns 1 through 7 respectively and Total Line for
Columns 8 through 10 should equal 5L(1)m Columns 9 through 11 respectively

(©)

3. Not applicable.
4. Not applicable.

5. Not applicable.

. Working Capital Finance Investments:

1. No significant change.

2. Not applicable.

3. Not applicable.

N. Offsetting and Netting of Assets and Liabilities:

Not applicable.

5GI Securities:

No significant change.
P. Short Sales:

No significant change.

6.3



STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Q. Prepayment Penalty and Acceleration Fees:
No significant change.

R. Reporting Entity's Share of Cash Pool by Asset Type:

Asset Type Percent Share
(1) Cash 0.6 %
(2) Cash equivalents 86.2 %
(3) Short-term investments 13.2 %
(4) Total 100.0 %

S. Aggregate Collateral Loans by Qualifying Investment Collateral:
No significant change.
6. JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES
No significant change.
7. INVESTMENT INCOME
No significant change.
8. DERIVATIVE INSTRUMENTS
Not applicable.
9. INCOME TAXES
No significant change.
10. INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES
No significant change.
11. DEBT
A. No significant change.
B. Not applicable.

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

A-D. Defined Benefit Plans:
No significant change.

A(4). Effective January 1, 2026, the Company became the plan sponsor of a closed defined benefit postretirement plan for certain
employees of its Canadian Branch. The net periodic benefit cost recognized through June 30, 2026 was not material.

E. Defined Contribution Plans:
No significant change.

F. Multiemployer Plans:
No significant change.

G. Consolidated/Holding Company Plans:
No significant change.

H. Postemployment Benefits and Compensated Absences:
No significant change.

I.  Impact of Medicare Modernization Act on Postretirement Benefits:
No significant change.

13. CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

A-C. No significant change.

D. Through June 30, 2026, the Company paid dividends to its parent company, The Travelers Companies, Inc., as follows:

(in millions) Ordinary Extraordinary Total
March 30, 2026 $ 398 $ — $ 398
June 22, 2026 359 — 359
$ 757 $ — $ 757

E-M. No significant change.
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14. LIABILITIES, CONTINGENCIES AND ASSESSMENTS
No significant change.

15. LEASES
No significant change.

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

No significant change.
17. SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
A. Transfers of Receivables Reported as Sales:
No significant change.
B. Transfer and Servicing of Financial Assets:
No significant change.
2. Not applicable.
4. Not applicable.
C. Wash Sales:
Not applicable.

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

No significant change.

19. DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS
No significant change.

20. FAIR VALUE MEASUREMENTS

The Company's estimates of fair value for financial assets and financial liabilities are based on the framework established in the fair value
accounting guidance. The framework is based on the inputs used in valuation, gives the highest priority to quoted prices in active markets,
and requires that observable inputs be used in the valuations when available. The disclosure of fair value estimates in the fair value
accounting guidance hierarchy is based on whether the significant inputs into the valuation are observable. In determining the level of the
hierarchy in which the estimate is disclosed, the highest priority is given to unadjusted quoted prices in active markets and the lowest
priority to unobservable inputs that reflect the Company's significant market assumptions. The level in the fair value hierarchy within which
the fair value measurement is reported is based on the lowest level input that is significant to the measurement in its entirety. The three
levels of the hierarchy are as follows:

» Level 1 - Unadjusted quoted market prices for identical assets or liabilities in active markets that the Company has the ability to
access.

» Level 2 - Quoted prices for similar assets or liabilities in active markets; quoted prices for identical or similar assets or liabilities in
inactive markets; or valuations based on models where the significant inputs are observable (e.g., interest rates, yield curves,
prepayment speeds, default rates, loss severities, etc.) or can be corroborated by observable market data.

» Level 3 - Valuations based on models where significant inputs are not observable. The unobservable inputs reflect the Company's
own assumptions about the inputs that market participants would use.

A. Securities measured and reported at fair value as of June 30, 2026:

1. Categorization of fair value measurements:

Net Asset
Description Level 1 Level 2 Level 3 Value (NAV) Total

Bonds

Issuer credit obligations $ — $350,301,149 $ — 3 — $ 350,301,149
Preferred stock

Perpetual 1,132,200 — — — 1,132,200
Common stock

Industrial and miscellaneous 162,788,950 — 4,319,711 — 167,108,661
Total securities at fair value $ 163,921,150 §$ 350,301,149 §$§ 4,319,711 § — $ 518,542,010

At June 30, 2026, the Company also holds Level 2 asset-backed securities and Level 3 perpetual preferred stock, both measured
and reported at their fair value of zero.
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

2-3. Reconciliation of Level 3 securities during the quarter:

Total Gains & Total Gains &
Beginning Transfers out (Losses) (Losses)
Balance Transfers into of Included in Net Included in
Description 4/1/2026 Level 3 Level 3 Income Surplus
Common stock $ 4,094,751 $ — $ — $ — $ 224,960
Total $ 4,094,751 $ — $ — $ — $ 224,960
(continued) Ending
Balance at
Description Purchases Issuances Sales Settlements 6/30/2026
Common stock $ — $ — $ — $ — $ 4,319,711
Total  $ — 5 — 3 —  $ — $ 4,319,711

4. Level 2 and Level 3 valuation techniques:

The fair values of bonds and preferred stock are generally provided by the SVO or, if not available from the SVO, by third party

pricing services.

The Company also holds unaffiliated common stock where the fair value estimate is determined by an internal portfolio manager
based on recent filings, operating results, balance sheet stability, growth and other business and market sector fundamentals. Due
to the significant unobservable inputs in these valuations, the Company includes the total fair value estimate for all of these

investments in Level 3.
5. Not applicable.

B. Not applicable.

C. The following tables provide the aggregate fair value and reported aggregate admitted asset value by type of financial instrument; and

the hierarchy level in which the fair values fall:

(At June 30, 2026) Not
Net Asset  Practicable
Aggregate Admitted Value (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 (NAV) Value)
Cash equivalents $ 111,804,032 $ 111,804,032 $ 18,249,653 $ 93,554,379 $ — 3 — —
Short-term
investments 993,360 991,833 — 993,360 — — —
Bonds - ICO 14,891,713,178 15,315,996,319 392,986,237 14,498,726,941 — — —
Bonds - ABS 4,010,895,050 4,043,637,387 — 4,010,870,964 24,086 — —
Preferred stock 52,798,467 51,132,200 1,132,200 51,666,267 — — —
Common stock 167,108,661 167,108,661 162,788,950 — 4,319,711 — —
(At December 31, 2025) Not
Net Asset Practicable
Aggregate Admitted Value (Carrying
Description Fair Value Assets Level 1 Level 2 Level 3 (NAV) Value)
Cash equivalents $ 308,414,534 $ 308,414,534 $ 77,294913 $ 231,119,621 § — 3 — 3 —
Bonds - ICO 14,018,828,247 14,347,002,253 351,221,211 13,467,916,975 199,690,061 — —
Bonds - ABS 4,275,680,904 4,256,390,367 — 4,213,545,780 62,135,124 — —
Preferred stock 53,999,376 51,167,000 1,167,000 52,832,376 — — —
Common stock 150,834,320 150,834,320 146,490,604 — 4,343,716 — —

ICO - Issuer credit obligations
ABS - Asset-backed securities

D. Not applicable.
E. Not applicable.
21. OTHER ITEMS
A. Unusual or Infrequent Items:
No significant change.
B. Troubled Debt Restructuring — Debtors:
No significant change.

C. Other Disclosures:

On January 2, 2026, the Company sold its shares of 8527512 Canada Inc. which owned The Dominion of Canada General Insurance
Company. As a result, the Company recorded a pre-tax realized capital gain of $139.0 million.

The Company owned 22.48% of 8527512 Canada Inc. which in turn owned 100% of The Dominion of Canada General Insurance

Company.

D. Business Interruption Insurance Recoveries:

No significant change.
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E. State and Federal Tax Credits:
No significant change.

F. Subprime-Mortgage-Related Risk Exposure:
No significant change.

G. Insurance-Linked Securities (ILS) Contracts:
No significant change.

H. The Amount that Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise
Obtained Rights to Control the Policy:

No significant change.
. EVENTS SUBSEQUENT

The Company had no material subsequent events through August 10, 2026, the date the Company's statutory statement was available to
be issued.

. REINSURANCE

A. Unsecured Reinsurance Recoverables:
No significant change.

B. Reinsurance Recoverable in Dispute:
No significant change.

C. Reinsurance Assumed and Ceded:
No significant change.

D. Uncollectible Reinsurance:
No significant change.

E. Commutation of Ceded Reinsurance:
No significant change.

F. Retroactive Reinsurance:
On January 2, 2026, the Company sold the majority of its Canadian commercial insurance business to Definity Financial Corporation.
Immediately following this sale, the Company ceded to Travelers Insurance Company of Canada, its former affiliate, all related policy
liabilities and accounted for them as retroactive reinsurance.

The Company’s additional ceded reserves resulting from this transaction are included below.

Assumed Ceded
a. Reserves Transferred (Assumed) or Ceded:
(1) Initial Reserves $ (5,286,374) $ 146,610,125
(2) Adjustments - Prior Year(s) (1,390,658) 42,576,672
(3) Adjustments - Current Year (414,282) 2,738,460
(4) Current Total (1+2+3) $ (7,091,314) § 191,925,257

b. Consideration (Paid) or Received:

(1) Initial Consideration $ 6,433,021 $ (131,147,860)
(2) Adjustments - Prior Year(s) 5,126,737 (5,191,570)
(3) Adjustments - Current Year 588,147 (198)
(4) Current Total (1+2+3) $ 12,147,905 $ (136,339,628)

c. Paid Losses (Reimbursed) or Recovered:

(1) Prior Year(s) $ (3,385,872) $ 50,479,443
(2) Current Year (424,148) 9,909,138
(3) Current Total (1+2) $ (3,810,020) $ 60,388,581

d. Special Surplus From Retroactive Reinsurance:

(1) Initial Surplus Gain or (Loss) $ 1,146,647 $ 15,462,265
(2) Adjustments - Prior Year(s) 3,736,079 37,385,102
(3) Adjustments - Current Year 173,865 2,738,262
(4) Current Year Restricted Surplus (5,389,190) (27,759,268)
(5) Cumulative Total Transferred to Unassigned Funds

(1+2+3+4) $ (332,599) § 27,826,361
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e. Other insurers included in the above transactions:

Company Assumed Ceded

Travelers Insurance Company of Canada (AA-1560039) $ (3,013,209) $ 133,186,049
Munich Reinsurance America, Inc. (10227) (1,338,660) —
GuideOne Insurance Company (15032) (917,890) —
Arch Insurance Company (11150) (628,148) —
Fremont Insurance Company (13994) (450,264) —
Hastings Insurance Company (14176) (362,074) —
TIG Insurance Company (25534) — 17,781,132
XL Reinsurance America, Inc. (20583) — 17,407,522
Swiss Reinsurance America Corporation (25364) — 4,393,973
Westport Insurance Corporation (39845) — 3,384,196
Commercial Risk Reinsurance Co. Ltd. (AA-3190433) — 3,321,860
Excalibur Reinsurance Corporation (39675) — 2,340,321
General Reinsurance Corporation (22039) — 2,310,743
Hannover Ruck SE (AA-1340125) — 1,810,685
General Security National Insurance Company (39322) — 1,266,355
Sirius America Insurance Company (38776) — 1,235,302
Toa Reinsurance Company of America (42439) — 1,171,759
Transatlantic Reinsurance Company (19453) — 1,076,876
Various (381,069) 1,238,484

Total $ (7,091,314) $ 191,925,257

f. Paid Loss/LAE Recoverable:

1. Authorized Reinsurers

Total Amount
Paid Loss/LAE Over 90 Days
Company Recoverable Past Due
XL Reinsurance America, Inc. (20583) $ 47,450 $ —
General Reinsurance Corporation (22039) 5,093 —
General Security National Insurance Company (39322) 29,150 —
Transatlantic Reinsurance Company (19453) 31,793 —
Total $ 113,486 $ —
2. Unauthorized Reinsurers
Total Amount
Paid Loss/LAE Over 90 Days Collateral
Company Recoverable Past Due Held
Travelers Insurance Company of Canada
(AA-1560039) $ 66,669 $ — $ —
Various — — 793,280
Total $ 66,669 $ — $ 793,280

3. Certified Reinsurers
Not applicable.
4. Reciprocal Jurisdiction Reinsurers
Not applicable.
. Reinsurance Accounted for as a Deposit:

No significant change.

. Disclosures for the Transfer of Property and Casualty Run-off Agreements:

No significant change.
Certified Reinsurer Rating Downgraded or Status Subject to Revocation:
No significant change.
Reinsurance Agreements Qualifying for Reinsurer Aggregation:
No significant change.
. Reinsurance Credit:

No significant change.

A-E. Retrospective Premiums:

No significant change.
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Risk-Sharing Provisions of the Affordable Care Act (ACA):

Not applicable.

25. CHANGES IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

A

In 2026, the prior year-end total loss and LAE reserves developed favorably by $121,282,000, resulting from better than expected loss
and defense and cost containment experience across multiple Schedule P lines, primarily workers’ compensation, private passenger
auto liability, special property, homeowners, commercial multiple peril and commercial auto liability lines of business. This favorable
development was partially offset by an increase in loss reserves in fidelity/surety and warranty lines of business, as well as worse than
expected loss experience in other liability — occurrence.

The improvement in workers' compensation was driven primarily by better than expected loss experience in multiple accident years.
Lower estimates for adjusting and other expenses also contributed to the workers' compensation improvement. The improvements in
private passenger auto liability, special property, homeowners, commercial multiple peril and commercial auto liability were driven
primarily by better than expected loss experience in recent accident years.

The increase in loss reserves in fidelity/surety and warranty is related to the assumption reinsurance agreement with its former affiliate,
Travelers Insurance Company of Canada (TICC), effective just prior to the sale of TICC. The Company's affiliate, Travelers Casualty
and Surety Company, sold TICC to Definity Financial Corporation on January 2, 2026. The deterioration in other liability — occurrence
was driven primarily by higher than expected loss experience as well as adjusting and other expenses in multiple accident years.

The remaining changes are generally the result of ongoing analyses of recent loss data and trends. A portion of the change from the
prior year effects relates to retrospectively rated policies which are subject to premium adjustments.

There were no significant changes in methodologies and assumptions used in calculating the liability for unpaid losses and loss
adjustment expenses.

INTERCOMPANY POOLING ARRANGEMENTS

No significant change.

STRUCTURED SETTLEMENTS

No significant change.

HEALTH CARE RECEIVABLES

No significant change.

PARTICIPATING POLICIES

No significant change.

PREMIUM DEFICIENCY RESERVES

No significant change.

HIGH DEDUCTIBLES

No significant change.

DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES

No significant change.

ASBESTOS/ENVIRONMENTAL RESERVES

No significant change.

SUBSCRIBER SAVINGS ACCOUNTS

No significant change.

MULTIPLE PERIL CROP INSURANCE

No significant change.

FINANCIAL GUARANTY INSURANCE

A

B.

No significant change.

Not applicable.

6.9



2.1

22

3.1

3.2

3.3

3.4

3.5

4.1

4.2

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

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, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne

If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

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? .....

LT E= (=N el i =Ty To L USSP PSRRI

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes [ ]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI

If yes, complete Schedule Y, Parts 1 and 1A.

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

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

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0000086312
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | 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? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 12/31/2024
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. .............ccocevevevevecceerereeeeereennns 12/31/2024
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
GALE). eueetatrieei ettt s s e h sttt 05/29/2026
By what department or departments?
Connecticut INSUrANCE DEPAMENT .........iiiiiiiiiiee ettt ettt a e e e st e ea e e ea e e et e st ea e e e as e eae e ea e e ea e e es e e es e e s e e st e s s e emseeaseeaeeemeeeneeeneeseeseenseenneennean
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ 1T N[ T NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]
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 PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes[ ] No[X]
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? .............cooi i Yes[ ] No[X]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

GENERAL INTERROGATORIES

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? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

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

(e) Accountability for adherence to the code.

If the response to 9.1 is no, please explain:

Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
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? ... Yes[ ] No[X]
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? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B e 0

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: .......... ... $.... 1,449,510
Does the reporting entity have any investments in parent, subsidiaries and affillates? ... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock
Short-Term Investments
Mortgage Loans on Real Estate ....
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) ....
Total Investment in Parent included in Lines 13.21 to 13.26 above

.269,515,742
....2,498,162,430

....326,214,558
...2,591,664,508

Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccoeveiiiiiiicicicene
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............
If no, attach a description with this statement.

Yes[ 1 No[X]
] No[ 1 NALX]

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccoceiiiiienieiieiieeeeeeee $
15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
15.3 Total payable for securities lending reported on the liability page. ..........ccccoiiiiiiniiiii e

................. 98,932,912
....98,932,912
....98,932,912
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

GENERAL INTERROGATORIES

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, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ ]

1

Name of Custodian(s)

2

Custodian Address

The Bank of New York Mellon

JPMorgan Chase Bank, N.A. ...................

240 Greenwich Street, New York, NY 10286
270 Park Avenue, New York, NY 10017-2070

location and a complete explanation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

2
Location(s)

3

Complete Explanation(s)

CIBC Mellon

1 York Street, Toronto, ON M5J 0B6

Custodial account for Canadian Branch

Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? .............cccccceeenen.

If yes, give full information relating thereto:

Yes [ ]

1
Old Custodian

2
New Custodian

3
Date of Change

4
Reason

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. This includes both primary and sub-advisors. For assets that are managed internally
by employees of the reporting entity, note as such. ["...that have access to the investment accounts

1
Name of Firm or Individual

2
Affiliation

CBRE Investment Management
The Travelers Indemnity Company ..

U..

...handle securities"]

16.5097 For those firms/individuals listed in the table for Question 16.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?..............ccccooiiiiiiiic e

16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the

Yes [

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...............cccccoiiiiciicne Yes [

] No[X

] No[X

For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

No [ X ]

No [ X]

1 NA [

1 NA T

1

Central Registration
Depository Number

Name of Firm or Individual

Registered With

4

Investment
Management
Agreement
(IMA) Filed

CBRE Investment

The Travelers Indemnity Company

Management ...

SEC # 801-49083
Not a registered investment advisor .

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

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL

security is not available.

b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUILIES? ........c.iiiiiiiiie ettt ettt e et et et e e e enean

7.2

Yes [ X ]

No [

]

]

]



STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

GENERAL INTERROGATORIES

19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

b. The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the

security.

c. The NAIC Designation and NAIC Designation Category were derived from the credit rating assigned by an NAIC CRP in its legal
capacity as a NRSRO which is shown on a current private letter rating, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes [ X] No[ ]

o

20. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:

a. The shares were purchased prior to January 1, 2019.

b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.

d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ......... Yes[ 1 No[X]

7.3



STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? .................. Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns Yes [ X] No [ ]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
Other liability-
OCCUITENCE .ovvvevvniaiins fooeeienieninins 0.0 [ 5.000 |...... 1,967,725 |ooiiicnne 0. 27,595,447 |..... 29,563,172 |........... 17,148 oo 0 | 240,484 |.......... 257,632
TOTAL 1,967,725 0 27,595,447 29,563,172 17,148 0 240,484 257,632

6.1

6.2

6.3

6.4

71

Operating Percentages:

5.1 AGH I0SS PEICENT .......ceeiieetetctceee ettt vt et saeet et et e s et et et et e ssse et e s s e s et et et eseee s eseses et et eseseas s esesesese s et esesesees a2 e s et et et esesess s es et et et et eseee st s esesesebebea £t e e e e R e Rk e ettt et b ettt 0.000 %
5.2 A&H COSt CONTAINMENT PEICENT ..........eveieeececeeec ettt ettt et eae e e e s st e s e s e s e s sasasa s s et et esesesessas st et et eseseses s s s s s s et eseseseasasasaseseseseseasseaseeeh b b ebee et et et e e bbbt ettt neee 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........c.cveuiueuiieieieteteseeeseeeeeeeteteseteseass s sesesesesesessassssesesesesessasassssesesess Seesesebestetetat st seebebebebeeeat et e seee 0.000 %
Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cucvovvececeeeeee ettt e e ea et ee s s s ssae et s s ssssseassesesssasassssssennananensanas Yes[ 1 No[X]

If yes, please provide the amount of custodial funds held as of the reporting date ............cccooiiiiiiiei s B 0
Do you act as an administrator for health SAVINGS @CCOUNTS? ............c.ccoccueueierieeeceeeeieeeeesecae et eeeessaeae et esessssesesesesenssssaetesesenssasaesesanensssnaenas Yes[ 1 No[X]

If yes, please provide the balance of the funds administered as of the reporting date ............coccveiiiiiiiii i B 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............ccccccceuevenee. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

AOMICIIE OF thE FEPOTHING ENELY? .......cviveviiieitcteteiee ettt ettt ettt s st b b e s bbb e s s bbb s e s bbb e s bbbt st b b b sn st b s s s Yes[ ] No[ ]




STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer

Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE 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 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ......ccccoeeeee . AL e L s 5,819,132 |..ccooenee. 5,835,634 |............... 1,926,233 |.....c...... 3,429,527 |.............. 23,839,194 |............ 22,458,293
2. Alaska .....cccoooveeeveeeee . AK [ L e 84,738 |.ceeoeeeeeeee (01 21,035 | 70,084 |......co....... 3,027,751 | 3,166,429
3. Arizona .. VAZ b 1,634,681 |.....cco...c 2,326,792 | 716,993 oo 849,141 (... 18,225,606 |............. 19,633,535
4. Arkansas ................ AR e Lo s 1,015,506 |....cccveenve 1,282,483 | 469,366 |.................. 216,299 |.............. 9,076,347 |.............. 10,043,839
5. California ........ccccceceec... CA oo L e 476,777 | 508,824 |...cccconene. 4,901,497 | 878,887 |............. 84,871,462 |............ 94,193,227
6. Colorado ....... ..5,716,940 |.. ..5,455,540 |.. ..3,260,113 |.. ..3,122,233 |.. .28,838,853 |.. .32,397,988
7. Connecticut ........cecee... CT e b oo 6,727,421 |....c........ 4,764,342 | 595,406 |......ccco....... 646,609 |............. 16,466,755 |.............. 13,971,208
8. Delaware ........cc..cc..... DE |oeeees Lo [ 488,983 |....cceie 453,679 |.oeoeccene 750,502 |.....cocveree 533,826 |.....cocoe... 2,766,346 |............... 2,583,532
9. District of Columbia .....DC  |eceoee b [ 367,827 oo 226,000 [.ooeoeeieee 1,671 | 10,574 | 2,696,094 |........... 2,593,568
10.  Florida .....ccocovevviiens FL [ L o 225,212 | 319,766 | 128,002 |....covee 667,673 |.............. 25,532,370 |.............. 26,307,033
11.  Georgia . .. GA .11,336,287 |.. .10,735,433 |.. ..3,079,991 |.. ..4,945,225 |.. .32,201,443 |.. .33,217,593
12.  Hawaii ... HE e L 2,938 | 2,403 | 551,391 [ 601 | 1,086,955 |.............. 1,156,989
13. Idaho..... LD e L 499,346 |.....occevenee 573,143 | 137,558 oo (5] ] F— 1,694,197 (..o 1,797,866
14, lNOIS ..o IL e b foe 4,200,035 |.............. 6,036,442 |............... 2,342,235 | 2,045,403 |.............. 45,397,090 |............. 46,052,662
15. Indiana ......cccccoeeenne IN e b foe 1,464,667 |.......c....... 1,812,666 |...ccvenve 1,823,019 |.............. 4,491,007 |.............. 10,157,825 |.............. 10,424,439
16. lowa ...... A 731,768 |.. 883,480 |.. ..1,004,953 |.. ..877,298 |.. .26,438,469 |.. .25,932,001
17. Kansas .. W KS b 2,143,222 |............... 1,025,861 |.cocceeennene 1,137,450 |................... 139,235 |........... 12,977,880 |............. 12,938,567
18. Kentucky ... CKY b 836,464 |....cccceeenee 775,784 | 6,372,108 |....cocvevereee 393,523 |.cvcveieiee 9,100,127 |ocvereeeee 7,157,897
19.  Louisiana ........c.ccoceeene LA o b s 1,311,203 | 1,743,908 |.....coovenvee 588,731 |.ccoeie 552,318 |............ 21,629,605 |............. 27,582,607
20. Maine ....ccooeveeiies 155,182 | 951 | 23,496 |.cocoovee 1,461,830 |.............. 2,306,163
21. Maryland ....... . . , . ..2,845,211 |.. . . . . .31,243,618 |.. .30,815,315
22. Massachusetts . W MA b 4,952,220 |.oceeenne 3,535,419 | 871,486 |....ccoevvee. 598,949 |......... 21,924,988 |............. 23,347,501
23. Michigan ....... e ME L s 2,161,836 |....cooc...... 2,829,091 | 1,787,190 |oovoveene 661,671 |........... 33,333,224 |.............. 36,837,219
24. Minnesota .........cccccune MN [ L e 4,838,666 |.............. 6,665,153 |............... 1,924,063 |.............. 1,790,040 |............ 45,444 914 |............ 51,967,703
25.  MissisSippi ....ccccceeriene MS oo L s 4,101,841 | 4,281,982 | 2,533,543 |............... 1,029,312 |...c....... 10,707,222 |.............. 9,397,601
26. Missouri .... ..MO |.. .. 3,039,579 |.. .. 3,466,531 |.. ..6,692,569 |.. ..1,580,309 |.. .25,057,008 |.. .29,403,804
27. Montana .... e MT b s 733,752 | 1,026,412 | 178,008 |.....cccvvee. 433,504 |....cocone. 3,667,391 |.............. 4,673,459
28. Nebraska .. oNE - e b fes 319,142 [ 333,461 | (VAR (70| EO— 217,871 | 9,080,819 |.............. 9,627,536
29. Nevada ... NV [ L s 1,040,629 |............... 2,619,884 |.....ccc... 4,156,304 |.coovcvs 466,855 |............. 11,145,236 |............... 9,087,592
30. New Hampshire .......... NH [ L o 747,389 | 543,879 |.ooiirce 114,388 |..ccocveee 173,545 |............... 3,587,224 |............... 3,309,407
31. New Jersey ...... ..8,870,727 |.. .13,165,780 |.. ..4,594 254 |. ..6,338,013 |.. 50,604,181 |.. .48,448,303
32.  New Mexico ........cccc.. . NM [ Lo s 2,130,866 |............... 2,227,961 | 140,605 |............... 6,355,779 |..ccocoe.. 14,927,836 |............. 18,556,957
33. New YorK .....ccooeeveeee NY e Lo o 388,453 |.cooeei 333,920 |.ccvevanee 1,805,469 |.............. 3,791,537 |....c...... 81,551,366 |............ 90,282,950
34. North Carolina ............NC  [oecooo.Loni s 9,045,835 |............... 5,969,400 |............... 4,334,522 |......oc... 1,380,502 |.............. 17,319,776 |.............. 15,105,777
35. North Dakota ............ ND  [eeeeeec. Lo o 580,322 |..ccveveeene 870,987 |.ceeven 216,851 [ 147,227 ... 7,089,511 |............. 14,767,399
36. Ohio ...ccceenee ..1,997,681 |.. ..2,748,888 |.. ..2,023,934 |.. .. 1,393,758 |.. 119,043,465 |.. ... 18,525,569
37. Oklahoma ..........cccceeee. OK [ Lo o 2,944 562 |.............. 2,755,309 |cveverene 3,280,703 |............... 2,995,500 |............. 19,973,225 |............ 18,782,132
38.  0regon .......ccoceeeeeeee. OR el 1,311,918 ..o 1,829,226 |....cocoveee 283,158 | 481,732 | 5,223,902 |....cocveueen 6,071,056
39. Pennsylvania ..........PA [l 2,508,080 |.............. 3,827,038 |.............. 1,637,355 |.ccveee 5,299,099 |............. 39,181,858 |............ 44,645,651
40. Rhode lsland ............. Rl Joeeeee b i 497,446 |................... 772,936 |.oooeeeen. 538,900 |..ccceveveenee 211,317 | 3,751,979 |.............. 3,001,004
41. South Carolina . ..SC ..2,105,699 |.. ..2,909,924 |.. 1,242,301 |.. .. 1,239,255 |.. .10,645,305 |.. 11,919,620
42. South Dakota ... o SD e b e 493,206 |...ccoeeeennee 385,713 | 65,270 | 25,857 | 6,755,772 |............... 7,061,329
43. Tennessee ... TN e b 1,655,202 |.cooveeeennne 1,936,050 |.ooceeenene 2,127,587 | 848,229 |............. 21,907,797 |.............. 22,530,128
44, TeXaS .cvoereerereerereenaiees TX e b 30,544,915 |........... 21,149,558 |............. 11,715,838 |.............. 22,270,298 |............ 147,499,717 |............ 183,324,527
45, Utah ..ocoooeeeveeeeeee UT e b e 2,495,589 |............. 2,622,312 | 258,551 [ 503,887 |..ccoeveunnn 6,095,679 |............... 7,512,580
46. 433,997 |.. 367,901 |- 9,205 |. ....20,363 |.. ..1,397,188 |.. .. 1,584,687
47, Virginia ....ooocoeveeeeeee . VA b 3,304,419 |.cocoee. 3,744 471 (..o 810,150 | 677,551 |..cocoee. 14,548,189 |............. 15,956,504
48. Washington ................ WA | b 160,549 |....coovvn 115,826 | 737,274 |............... 1,266,730 |............. 11,056,848 |.............. 11,924,936
49.  West Virginia ............ WV oo Lo i 553,538 | 760,710 oo 82,401 | 529,723 |..covevenann 6,746,739 |............... 7,753,792
50.  Wisconsin ........ccoceeeeee W e Lo o 778,024 |............... 1,924,404 |.............. 3,380,208 | 777,593 |.............. 35,416,299 |............ 37,955,060
51. Wyoming ..207,824 |.. ..183,476 |.. ..241,667 |.. ..699,939 |.. 1,747,142
52.  American Samoa ........ AS oo oo o 0 oo O e 0 e O e O [ 0
53.  Guam .............. o GU e N [0 [0 0 oo O e O e 0
54. Puerto RiCO ......c.cccccce. PR Joveeeed Nec o [0 [0 0 | 11,000,000 oo O e 0
55.  U.S.Virgin Islands ...... VI ool fos 0 [ 0 [ 0 Joeerrenereeeneens 0 o, 20,068 | 17,968
56. Northern Mariana
1S1aNds ....oooveereeeee . MP [ N e O 0 Jereereeeeeeieeen O ot O e 0 o 0
57. Canada . 20,216,520 |.. .. . .. 91,714,458
58. Aggregate other alien OT |...... XXX.......feevvnvccnnnnnen 0 [ 1,067 | 64,626 | 0 o 2,448,734 |............... 2,792,960
59. Totals 163,883,763 1,297,228,680 1,296, 365,060
DETAILS OF WRITE-INS
58001. DEU Germany .......cococeeveeveeeecfoee s XXX foeecce 0 freeeeeeene 463 | 0 [ 0 [ 0 [ 0
58002. GBR United Kingdom ............foooccs XKoo oo [0 R 386 | [0 (01 89,155 | 244,205
58003. CHN China ....ccoovvveieecnencs foore s XXX o 0 freeeieeeiens 218 | [0 [0 [0 0
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........oocoeeeeefoeees XXX oo 0 [ 0 [ 64,626 |.c.ovoeeeeee (V8 U 2,359,579 .o 2,548,756
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) 0 1,067 64,626 0 2,448,734 2,792,960
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccoovriinies wenee 53 4. Q- Qualified - Qualified or accredited reinSUrer..................cc.ccevervs eveeen
2. R - Registered - Non-domiciled RRGs R 0 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. .......
(other than their state of domicile - s€& DSLI).........cccooiiiiiiiiiiiiii e oo 0 6. N - None of the above - Not allowed to write business in the state... .......

10
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

The Travelers Companies, Inc. Minnesota 41-0518860 ... ... Spire GS Co-Investment, LLC (31.12%)
. St. Paul Fire and Marine Insurance Company (24767) * Connecticut 41-0406690 ... Camperdown Corporation
...... St. Paul Mercury Insurance Company (24791) * Connecticut 41-0881659 ... SPC Insurance Agency, Inc.
...... St. Paul Guardian Insurance Company (24775) * Connecticut 41-0963301 ... Aprilgrange Limited
...... St. Paul Surplus Lines Insurance Company (30481) * Delaware 41-1230819 ... F&G UK Underwriters Limited
...... The Travelers Casualty Company (41769) * Connecticut 41-1435765 ... Travelers Underwriting Agency Limited
...... Travelers Constitution State Insurance Company (41750) * Connecticut 41-1435766 ... ... Corvus Agency Limited
...... Northbrook Holdings, Inc. Delaware 51-0375653 ... Travelers Syndicate Management Limited
......... TravCo Personal Insurance Company (36463) * Connecticut 36-2999370 ... Travelers Corporate Trustee Limited
......... St. Paul Protective Insurance Company (19224) * Connecticut 36-2542404 ... Travelers London Limited
...... Travelers Specialty Insurance Company (10213) * Connecticut 52-1925132 ... TCI Global Services, Inc.
...... United States Fidelity and Guaranty Company (25887) * Connecticut 52-0515280 ... Travelers Management Limited
......... Laurel Village Fidelity Realty, Inc. Maryland 52-1551225 ... Travelers Insurance Company Limited *
. Laurel Village Joint Venture Partnership (50%) Minnesota 41-1616702 ... ... Travelers Insurance Designated Activity Company *
... Laurel Village I Limited Partnership (99%) Minnesota 41-1542260 ... Xbridge Limited
... Laurel Village I Limited Partnership (99%) Minnesota 41-1542261 ... 10762962 Canada Inc.
... Laurel Village III Limited Partnership (99%) Minnesota 41-1542263 ... ... Zensurance Inc.
... Laurel Village IV Limited Partnership (99%) Minnesota 41-1542264 ... ... ... Zensurance Brokers Inc.
... Laurel Village Tower A Limited Partnership (99%) Minnesota 41-1542266 ... ... ... ClearCover Underwriting Inc.
... Laurel Village Tower B Limited Partnership (99%) Minnesota 41-1593312 ... Travelers Property Casualty Corp.
... Laurel Village Tower C Limited Partnership (99%) Minnesota 41-1542267 ... ... Travelers Insurance Group Holdings Inc.
e e . Laurel Village Swinford Limited Partnership (99%) Minnesota 41-1542255 ... ... .. The Standard Fire Insurance Company (19070) *
......... USF&G Retail Associates GP, Inc. Maryland 52-1704255 vev +ee ... ... Standard Fire Properties, LLC
wee veo woo ... USF&G/Fidelity Retail Associates Limited Partnership (1%) Maryland 52-1704256 vee veu «ee ... ... Bayhill Restaurant II Associates (50%)
......... USF&G/Fidelity Retail Associates Limited Partnership (83.95%) Maryland 52-1704256 vee vee <. ... Standard Fire UK Investments, LLC
......... BMR Sports Properties, Inc. Maryland 52-1852190 wev «ee oo ... The Automobile Insurance Company of Hartford, Connecticut (19062) *
e . Black Mountain Ranch Limited Partnership (1%) Maryland 52-1573778 vee veu wew <. ... Auto Hartford Investments, LLC
...... Fidelity and Guaranty Insurance Underwriters, Inc. (25879) * Wisconsin 52-0616768 <ee vev «e. ... Travelers Personal Security Insurance Company (36145) *
...... Fidelity and Guaranty Insurance Company (35386) * Iowa 42-1091525 wev «ee oo ... Travelers Property Casualty Insurance Company (36161) *
...... Black Mountain Ranch Limited Partnership (85%) Maryland 52-1573778 .e. «eo ... ... Travelers Personal Insurance Company (38130) *
...... MMI Capital Trust I Delaware 52-2073764 vev eee weo ... Travelers Texas MGA, Inc.
...... Promenade Partners, L.L.C. Delaware 41-0406690 «ee e «vo ... Oregon Evergreen Investor I, LLC
...... SPFM Holdings, LLC Delaware 41-0406690 Travelers (Bermuda) Limited *
......... Shelf Holdco Ltd. (22%) Bermuda <.o <. ... Travelers Lloyds Management Company
...... USF&G Capital I Delaware 52-1953822 ... .. ... TPC Investments Inc.
...... USF&G Capital 111 Delaware 52-2044075 ... ... ... Travelers Group Captive Insurance Company *
...... 350 Market Street, LLC Delaware 38-4046010 .ee ... ... Travelers Casualty and Surety Company (19038) *
...... Travelers Special Services Limited United Kingdom e wee ... ... Farmington Casualty Company (41483) *
...... Yonkers Financing Corp. Delaware 20-3033027 cee vee wew oo ... Travelers MGA, Inc.
...... English Turn Fidelity Realty, Inc. Minnesota 52-1466734 vev vev we. ... Travelers Casualty and Surety Company of America (31194) *
......... English Turn LLC (99%) Minnesota 59-2635727 vei wve wen oo ... Travelers Global, Inc.
......... Fidelity English Turn Club LLC (99%) Minnesota 59-2709441 vev wee wew wee oo ... Travelers Brazil Holding LLC
...... English Turn LLC (1%) Minnesota 59-2635727 cee wee wer eew v woo ... Travelers Brazil Acquisition LLC
...... English Turn Realty Management, Inc. Minnesota 52-1715225 cer eee wew e eee wew woo ... Junto Holding Brasil S.A. (49.5%)
......... Fidelity English Turn Club LLC (1%) Minnesota 59-2709441 cer eee eee e eee e oo oo ... Junto Resseguros S.A. *
...... Fog City Fund, LLC (99%) Minnesota 41-1985480 cev eee eee ee wee e oo weo oo ... Junto Controle de Riscos Ltda. (0.01%)
...... Symmetry Growth Capital II, LLC Minnesota 76-0753165 cer eee eer e eee wev eve weo ... Junto Seguros S.A. *
...... Upper Lake Growth Capital, LLC (99%) Minnesota 41-1927945 cev eee eee eee eee wev oo oo <o ... Junto Controle de Riscos Ltda. (99.99%)
...... Windamere III, LLC (99%) Minnesota 41-2007089 Junto Holdmg Latam S.A. (49.5%)
Notes:

* Denotes affiliated insurer
Unless otherwise stated, subsidiaries listed above are 100% owned by respective parent

Delaware
Delaware
Minnesota
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Delaware
United Kingdom
United Kingdom
ITreland

United Kingdom
Canada

Canada

Canada

Canada
Connecticut
Delaware
Connecticut
Delaware
California
Delaware
Connecticut
Delaware
Connecticut
Connecticut
Connecticut
Texas

Delaware
Bermuda

Texas
Connecticut
Connecticut
Connecticut
Connecticut
Texas
Connecticut
Delaware
Delaware
Delaware

Brazil

Brazil

Brazil

Brazil

Brazil

Brazil

99-2174283
41-1762781
41-1888760

52-1965525

AA-1121375

06-1008174
06-1445591
06-6033509
06-6033509
94-3097171
06-6033509
06-0848755
06-0848755
06-1286264
06-1286274
36-3703200
27-4469564
06-6033509
AA-3194119
20-4312440
06-1534005
93-2131852
06-6033504
06-1067463
75-2676034
06-0907370
47-2215437
47-2215437
47-2215437

AA-2230021

AA-2230002
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

Voice Corretora de Seguros Ltda.

Travelers Casualty Insurance Company of America (19046) *
.. Travelers Casualty Company of Connecticut (36170) *
. Travelers Casualty UK Investments LLC
... Travelers Commercial Insurance Company (36137) *
... Travelers Excess and Surplus Lines Company (29696) *
. Travelers Lloyds of Texas Insurance Company (41564) *
... Performance Construction Advisors LLC
. Simply Business, LLC

. Harborway Insurance Agency, LLC

IHP Capital Partners Fund VIII, L.P. (97%)

......... The Travelers Indemnity Company (25658) *

Notes:

... Arch Street North LLC
... The Charter Oak Fire Insurance Company (25615) *
... Travelers Real Estate, LLC
... First Floridian Auto and Home Insurance Company (10647) *
... Gulf Underwriters Insurance Company (42811) *
... Select Insurance Company (22233) *
. Crystal Brook, LLC

. Durham Holding, LLC

. Sutton Holdco, LLC

. Cadet Limited, LLC

. Arrowhead Company, LLC

. Eastern Asset, LLC

. American Equity Insurance Company (43117) *

. American Equity Specialty Insurance Company (10819) *

. Northland Insurance Company (24015) *

. Northfield Insurance Company (27987) *
. Northland Casualty Company (24031) *

... Travelers Indemnity U.K. Investments LLC
... TPC UK. Investments LLC
. The Phoenix Insurance Company (25623) *

... The Travelers Indemnity Company of America (25666) *
... The Travelers Indemnity Company of Connecticut (25682) *
. Travelers Property Casualty Company of America (25674) *
... Constitution State Services LLC
. Phoenix UK Investments LLC

TravCo Insurance Company (28188) *
... TINDY Foreign, Inc.
. Travelers Commercial Casualty Company (40282) *
... Travelers Distribution Alliance, Inc.
... Travelers TLD, LLC
... Towers Foundry, LLC
. Travelers Marketplace Holdings, LLC

. InsuraMatch, LLC

. Tiercel, LLC

. Redstart, LLC

. QuantumSubro, LLC
. The Travelers Home and Marine Insurance Company (27998) *

* Denotes affiliated insurer

Unless otherwise stated, subsidiaries listed above are 100% owned by respective parent

PART 1 - ORGANIZATIONAL CHART

Brazil vee vee wen ... The Travelers Lloyds Insurance Company (41262) * Texas
Connecticut 06-0876835 vee vev .. ... Travelers Marine, LLC Delaware
Connecticut 06-1286266 <ev vee ven ... Corvus Insurance Agency, LLC Delaware
Delaware 06-6033504
Connecticut 06-1286268
Connecticut 06-1203698
Texas 75-1732040
Delaware 06-6033504
Massachusetts 30-0956205
Massachusetts 85-4220959
Delaware 82-0925474
Connecticut 06-0566050
Delaware 06-0566050
Connecticut 06-0291290
Delaware 06-0566050
Florida 59-3372141
Connecticut 56-1371361
Texas 75-6013697
Delaware 06-0566050
Delaware 06-0566050
Delaware 06-0566050
Delaware 06-0566050
Delaware 06-0566050
Delaware 06-0566050
Arizona 86-0703220
Connecticut 86-0868106
Connecticut 41-6009967
Towa 41-0983992
Connecticut 94-6051964
Connecticut 06-0566050
Delaware 06-0566050
Connecticut 06-0303275
Connecticut 58-6020487
Connecticut 06-0336212
Connecticut 36-2719165
Delaware 06-1501229
Delaware 06-0303275
Connecticut 35-1838077
Delaware 20-4403403
Connecticut 95-3634110
Delaware 62-1657094
Delaware 06-0566050
Delaware 06-0566050
Delaware 06-0566050
Delaware 04-3508349
Delaware 06-0566050
Delaware 06-0566050
Delaware 06-0566050
Connecticut 35-1838079

76-0002592
06-0566050
32-0548038
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 3548 ...| The Travelers Companies, Inc. v 41-0518860 .. |0 ............. 0000086312 .. [NYSE ... ... | The Travelers Companies, Inc. ................... LN s ...]..0.000 .... v [ NOLLL 0
. 3548 ...| The Travelers Companies, N P 24767 ....|41-0406690 .. [0 ............. 0 s St. Paul Fire and Marine Insurance Company . |..CT..... . The Travelers Companies, Inc. .100.000 ...|The Travelers Companies, . NO...... 0.....
St. Paul Fire and Marine Insurance Company
. 3548 ...| The Travelers Companies, Inc. ..........|..... 24791 ....|41-0881659 .. |0 ......ccce. 0 e | e St. Paul Mercury Insurance Company ............ O] e DS | e O/B/M e .100.000 ...|The Travelers Companies, Inc. ........... .. NO...... 0
St. Paul Fire and Marine
. 3548 ...| The Travelers Companies, Inc. ..........|..... 24775 ....|41-0963301 .. {0 ...covveeeen 0 e | e St. Paul Guardian Insurance Company ........... O] e DS | e O/B/M e .100.000 ...|The Travelers Companies, Inc. ........... .. NO...... 0
St. Paul Fire and Marine
. 3548 ...| The Travelers Companies, Inc. ..........|..... 30481 ....|41-1230819 .. {0 ....coeeeeee 0 e | e St. Paul Surplus Lines Insurance Company ....|..DE.....|....... DS | e O/B/M e .100.000 ...|The Travelers Companies, Inc. ........... .. NO...... 0
St. Paul Fire and Marine
. 3548 ...| The Travelers Companies, Inc. ..........|..... 41769 ....|41-1435765 .. |0 .....cceeeee 0 e | e The Travelers Casualty Company ..........cccc.... O] e DS | e O/B/M e .100.000 ...|The Travelers Companies, Inc. ........... .. NO...... 0
Travelers Constitution State Insurance St. Paul Fire and Marine
. 3548 ...| The Travelers Companies, Inc. ..........|..... 41750 ....|41-1435766 .. |0 ............. 0 e | e COMPANY ettt e O] e DS | e O/B/M e .100.000 ...|The Travelers Companies, Inc. ........... .. NO...... 0
St. Paul Fire and Marine
. 3548 ...| The Travelers Companies, Inc. ....ccccc|eeveeinnn ennnee 51-0375653 .. Nor thbrook Holdings, Inc. ......ccccccoeinnnnnneee WDE ]t [0 N 0/B/M .100.000 ...|The Travelers Companies, Inc. ........... LGYES.LL U | R
. 3548 ...|The Travelers Companies, JUUU PO 36463 ....|36-2999370 .. TravCo Personal Insurance Company . CT..... ..|Northbrook Holdings, Inc. ... . [o/B/M ... .100.000 ...|The Travelers Companies, Inc. ........... ... N0...... 0
. 3548 ...|The Travelers Companies, N P 19224 ....|36-2542404 .. St. Paul Protective Insurance Company ... L CT..... .|Northbrook Holdings, Inc. ... . [o/B/ ... .100.000 ...|The Travelers Companies, Inc. ........... .. NO...... 0
St. Paul Fire and Marine Insurance Company
. 3548 ...| The Travelers Companies, Inc. ..........|..... 10213 ... [52-1925132 .. Travelers Specialty Insurance Company ........ O] e DS | e O/B/M e .100.000 ...|The Travelers Companies, Inc. ........... .. NO...... 0
. 3548 ...| The Travelers Companies, Inc. N P 25887 ....|52-0515280 .. United States Fidelity and Guaranty Company |..CT..... . . .100.000 ...|The Travelers Companies, Inc. ........... .. NO...... 0
United States Fidelity and Guaranty
. 3548 ...| The Travelers Companies, Inc. ..|52-1551225 .. Laurel Village Fidelity Realty, Inc. .......... . | COMPANY . .100.000 ...|The Travelers Companies, YES

41-1616702 ..
41-1542260 ..
...|41-1542261 ..
..[41-1542263 ..
41-1542264 ..
41-1542266 ..

.50.000 ....| The Travelers Companies,
.99.000 ....| The Travelers Companies,
}..99.000 ....|The Travelers Companies,
1..99.000 ....| The Travelers Companies,
.99.000 ....| The Travelers Companies,
.99.000 ....| The Travelers Companies,
.99.000 ....| The Travelers Companies,
}..99.000 ....| The Travelers Companies,
1..99.000 ....| The Travelers Companies,

Laurel Village Fidelity Realty, Inc. .......
Laurel Village Joint Venture Partnership .
.|Laurel Village Joint Venture Partnership .
.|Laurel Village Joint Venture Partnership .
Laurel Village Joint Venture Partnership .
Laurel Village Joint Venture Partnership .
Laurel Village Joint Venture Partnership .
.|Laurel Village Joint Venture Partnership .

Laurel Village Joint Venture Partnership
Laurel Village | Limited Partnership ....
Laurel Village Il Limited Partnership ........
Laurel Village 111 Limited Partnership ....... .
Laurel Village IV Limited Partnership ........
Laurel Village Tower A Limited Partnership .
Laurel Village Tower B Limited Partnership .
Laurel Village Tower C Limited Partnership .

. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc. 41-1593312 ..
. 3548 ...| The Travelers Companies, Inc. ...| 41-1542267 ..
. 3548 ...| The Travelers Companies, INC. ..c.ocevee |evvvvnens ennnnne 41-1542255 ..

E55555555]

Laurel Village Swinford Limited Partnership Laurel Village Joint Venture Partnership .
United States Fidelity and Guaranty
. 3548 ...| The Travelers Companies, INC. ..c.ocevee |evvvvnens ennnnne 52-1704255 .. |0 ............. 0 e | USF&G Retail Associates GP, Inc. ............... LD DS........ COMPANY e e e e e e e e e e e e O/B/M e .100.000 ...|The Travelers Companies, Inc. ........... ... N0...... 0
USF&G/Fidel ity Retail Associates Limited
. 3548 ...| The Travelers Companies, INC. ..c.ocevee |evvvvnens ennnnne 52-1704256 .. |0 ............. 0 e | Partnership ......eeeeeeeeeeeeveeeeeeeiieeeeeeeeeeeenens LD DS........ USF&G Retail Associates GP, Inc. ............ OM o] L.. 1.000 .... | The Travelers Companies, Inc. ........... ... N0...... JU 1 B
USF&G/Fidelity Retail Associates Limited United States Fidelity and Guaranty
. 3548 ...| The Travelers Companies, INC. ..c.ocevee |evvvvnens ennnnne 52-1704256 .. |0 ............. 0 e | Partnership ......eeeeeeeeeeeeveeeeeeeiieeeeeeeeeeeenens LD DS........ COMPANY e e e e e e e e e e e e 0 e ...83.950 ....| The Travelers Companies, Inc. ........... ... N0...... JU 1 B
United States Fidelity and Guaranty
. 3548 ...| The Travelers Companies, Inc. ...|52-1852190 .. {0 ....ceveeens 0 e, BMR Sports Properties, Inc. ......cccceeeeeenns .. \D..... . .. | Company .100.000 ...|The Travelers Companies, Inc. ........... ... N0...... 0
. 3548 ...| The Travelers Companies, Inc. ..|52-1573778 .. |0 ..covveennne 0 s Black Mountain Ranch Limited Partnership .... |..\D..... s ..|BMR Sports Properties, Inc. .. ..1.000 .... | The Travelers Companies, Inc. ........... .. NO...... ..102 ...
Fidelity and Guaranty Insurance Underwriters, St. Paul Fire and Marine Insurance Company
. 3548 ...| The Travelers Companies, Inc. ..........|..... 25879 ....|52-0616768 .. [0 ............. [ 2o I ] .100.000 ...|The Travelers Companies, Inc. ........... ....NO...... U | R
. 3548 ...| The Travelers Companies, Inc. N P 35386 ....|42-1091525 .. |0 ........cc... 0 s Fidelity and Guaranty Insurance Company ..... A . .100.000 ...|The Travelers Companies, Inc. ........... .. NO...... 0
. 3548 ...| The Travelers Companies, Inc. ....cccc|ieveiinnn ennnee 52-1573778 .. |0 ............. 0 e | Black Mountain Ranch Limited Partnership .... |..MD..... ...85.000 ....|The Travelers Companies, Inc. ........... ... N0...... ..102 ...
. 3548 ...| The Travelers Companies, INc. ....ccccc |eeveeeenn ennnee 52-2073764 .. |0 ............. 0 e | MMI Capital Trust | ....eeeeeeiiiiiiiiiiie .. DE..... L.100.000 ...|The Travelers Companies, Inc. ........... .JYES 0
. 3548 ...|The Travelers Companies, Inc. ..|41-0406690 .. {0 ....coeeeenns 0 e Promenade Partners, L.L.C. ... .. DE..... L. 100.000 ...|The Travelers Companies, Inc. ........... ... NO...... ... 0 ...
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1 2 3 4 13 14 15 16
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of Control Control
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
St. Paul Fire and Marine Insurance Company
. 3548 ...| The Travelers Companies, INC. .....cccce|eeveeienn ennnee 41-0406690 .. [0 .eevnreeneee [0 e | e SPFM Holdings, LLC ....uueeeiiiiiiiiiie WDE ]t [0 N (074 .100.000 ...|The Travelers Companies, Inc. ........... .. NO...... L0
. 3548 ...| The Travelers Companies, INC. .occovvves | evveeeene o] ceveviiic it 0 i [0 e | e Shelf Holdco Ltd. .oooeeeeeeeeiiiiieiieiiieeeeeeees LBWL... DS........ SPFM Holdings, LLC ....ovvvvvviiviiieiiiviiiananns (0] RPN 1..22.000 ....| The Travelers Companies, Inc. ........... .. NO...... ... 106 .
St. Paul Fire and Marine Insurance Company
. 3548 ...| The Travelers Companies, INC. ..c.coevee |vvvvviens ennnnne 52-1953822 .. |0 .evvvvvveennn |0 s | e USF&G Capital | .ooooeeeeeeieiiiiiiieii, DB DS eees | et ———————————— OM o] L. 100.000 ...|The Travelers Companies, Inc. ........... ..YES..... .0 ...
St. Paul Fire and Marine Insurance Company
. 3548 ...| The Travelers Companies, INC. ..c.ccceve |evrvviens ennnnne 52-2044075 .. |0 .evvvvvrrennn |0 s | e USF&G Capital 11 oooeeeeeeeeieeeie DB DS eees | e —————————— OM e L. 100.000 ...|The Travelers Companies, Inc. ........... ..YES..... .0 ...
St. Paul Fire and Marine Insurance Company
. 3548 ...| The Travelers Companies, INC. ..c.coevee |vvvvviens ennnnne 38-4046010 .. |0 .evvvvvvvennn |0 i | e 350 Market Street, LLC ..ooovvvvveveiiiiiiiieieenens DB DS eees | et ———————————— OM o] L. 100.000 ...|The Travelers Companies, Inc. ........... .. NO...... .0 ...
St. Paul Fire and Marine Insurance Company
. 3548 ...| The Travelers Companies, INC. .occovvves | evveeeene o] ceveviiic it 0 i [0 e | e Travelers Special Services Limited ............ LGBR.... DS eees | e —————————— (0] RPN L. 100.000 ...|The Travelers Companies, Inc. ........... ..YES..... .0 ...
St. Paul Fire and Marine Insurance Company
. 3548 ...| The Travelers Companies, INC. ..c.coevee |vvvvviens ennnnne 20-3033027 .. |0 .evvvrrrerenn |0 s | s Yonkers Financing Corp. ......cceeveeeeeeeeeeens DB DS eees | et ———————————— O/B/M e .100.000 ...|The Travelers Companies, Inc. ........... ..YES..... .0 ...
. 3548 ...| The Travelers Companies, Inc. ..| 52-1466734 .. English Turn Fidelity Realty, Inc. . LN .100.000 ...|The Travelers Companies,
. 3548 ...| The Travelers Companies, Inc. 59-2635727 .. English Turn LLC ...cceeeeeeeeeeenns . . .99.000 ....| The Travelers Companies,
. 3548 ...| The Travelers Companies, Inc. ..|59-2709441 .. Fidelity English Turn Club LLC .|English Turn Fidelity Realty, Inc. ......... oM . 1..99.000 ....| The Travelers Companies,
St. Paul Fire and Marine Insurance Company
. 3548 ...| The Travelers Companies, INC. ..c.ocoeee |vvrvveens ennnnne 59-2635727 .. |0 .evvvvrrrnnnn |0 s | e English Turn LLC «ooooeeeeeieeiieeeeeeeeeeeeeeeeeen LN ..1.000 .... | The Travelers Companies, Inc. ........... .. NO...... ...103 ..
. 3548 ...| The Travelers Companies, Inc. ]52-1715225 .. [0 wevvvveeeeen |0 English Turn Realty Management, Inc. ......... LN . .100.000 ...|The Travelers Companies, Inc. ........... ..YES..... 0.
. 3548 ...| The Travelers Companies, Inc. ..]59-2709441 .. {0 ceeeevveieen |0 s Fidelity English Turn Club LLC ........ccceeeens LN .|English Turn Realty Management, Inc. ....... 0/B/M ..1.000 .... | The Travelers Companies, Inc. ........... . NO...... .. 104 ..
St. Paul Fire and Marine Insurance Company
. 3548 ...| The Travelers Companies, INC. .....cccco|eeveeinnn wennnee 41-1985480 .. |0 .eeeveeeeeenn |0 s | e Fog City Fund, LLC oooeeeeeeeeeeeeeeeeeeeeeeees LN 0 e ...99.000 ....|The Travelers Companies, Inc. ........... . NO...... .. 107 .
. 3548 ...| The Travelers Companies, Inc. .| 76-0753165 .. [0 .eevvvveeeeen |0 et Symmetry Growth Capital II, LLC .. LN 0 e ..100.000 ... | The Travelers Companies, Inc. ........... . NO...... .. 107 .
3548 ...| The Travelers Companies, INC. ....cccco|evevivenn ennneee 41-1927945 .. |0 e |0 s | e Upper Lake Growth Capital, LLC ................. LN 0 e ...99.000 ....|The Travelers Companies, Inc. ........... . NO...... .. 107 .
3548 ...| The Travelers Companies, INC. ....cccc|eveeieens ennnee 41-2007089 .. [0 ceerneeeneees [0 e | e Windamere 111, LLC ..vvveveeeeieeieeeieeeieeee LN 0 e ...99.000 ....|The Travelers Companies, Inc. ........... . NO...... .. 107 L
St. Paul Fire and Marine Insurance Company
3548 ...| The Travelers Companies, Inc. 99-2174283 .. Spire GS Co-Investment, LLC ....cooeeeeeeeeeeeeees | o DBt et DS [ e .31.120 ....| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc. 41-1762781 .. Camperdown Corporation ..... The Travelers Companies, Inc. 100.000 ...|The Travelers Companies, Inc.
3548 ...| The Travelers Companies, Inc. ..| 41-1888760 .. SPC Insurance Agency, Inc. ... The Travelers Companies, Inc. .100.000 ...|The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc. Aprilgrange Limited The Travelers Companies, Inc. .. 100.000 ...|The Travelers Companies, Inc.
3548 ...| The Travelers Companies, Inc. F&G UK Underwriters Limited . .| The Travelers Companies, Inc. .| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc. Travelers Underwriting Agency Limited .| The Travelers Companies, Inc. ... .| The Travelers Companies, Inc.
3548 ...| The Travelers Companies, Inc. Corvus Agency Limited .....cceeeeeeeeeeenns .| Travelers Underwriting Agenc .| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc. Travelers Syndicate Management Limited . The Travelers Companies, Inc. .| The Travelers Companies, Inc.
3548 ...| The Travelers Companies, Inc. Travelers Corporate Trustee Limited The Travelers Companies, Inc. .| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc. Travelers London Limited ... .| The Travelers Companies, Inc. .| The Travelers Companies, Inc.
3548 ...| The Travelers Companies, Inc. TCI Global Services, Inc. . .| The Travelers Companies, Inc. .| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc. Travelers Management Limited ... .| The Travelers Companies, Inc. .| The Travelers Companies, Inc.
3548 ...| The Travelers Companies, Inc. Travelers Insurance Company Limited ........... The Travelers Companies, Inc. .| The Travelers Companies, Inc.
Travelers Insurance Designated Activity
3548 ...| The Travelers Companies, INC. ...ocooeee|uememennn coveeeee] eovvveveenceee [0 e [0 s Company IRL.... Travelers Insurance Company Limited ........ 0/B/M .100.000 ...|The Travelers Companies,
. 3548 ...| The Travelers Companies, INC. ..o |eeveeeeee wevvenne| vovveeeeeees |0 s |0 i, Xbridge Limited ... The Travelers Companies, Inc. .........c..... 0/B/M .100.000 ...|The Travelers Companies,
3548 ...| The Travelers Companies, INC. ...ocooeee|uvmemennn coveeeee] cevvvvveeeceee [0 e [0 s 10762962 Canada Inc. The Travelers Companies, Inc. ................ 0/B/M .100.000 ...|The Travelers Companies,
. 3548 ...|The Travelers Companies, Zensurance Inc. ...... . 110762962 Canada Inc. ... .100.000 ...|The Travelers Companies,
3548 ...| The Travelers Companies, Zensurance Brokers Inc. . 2ensUrance INC. .......eeeeeeeeeeeeeeeuennnnnnnnns 0/B/M .100.000 ...[The Travelers Companies,
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..|The Travelers Companies,

..|The Travelers Companies,

..|The Travelers Companies, Inc.
..|The Travelers Companies, Inc.
..|The Travelers Companies, Inc.
..|The Travelers Companies, Inc.
..|The Travelers Companies, Inc.

¢l

..|The Travelers Companies, Inc.
..|The Travelers Companies, Inc.
..|The Travelers Companies, Inc.
..|The Travelers Companies, Inc.
..|The Travelers Companies, Inc.
..|The Travelers Companies, Inc.
..|The Travelers Companies, Inc.
..|The Travelers Companies,
..|The Travelers Companies,

..|The Travelers Companies,
..|The Travelers Companies,
..|The Travelers Companies,
..|The Travelers Companies,
..|The Travelers Companies,
..|The Travelers Companies,
..|The Travelers Companies,
..[The Travelers Companies,

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..|The Travelers Companies, Inc. v ClearCover Underwriting Inc. .....cccovvvvveennnns ..CAN.... ZensUrance INC. ......eevvvvvvvvvvvevevvnnennnnnnns 0/B/M ... .100.000 ...|The Travelers Companies, Inc.
..|The Travelers Companies, Inc. ..| 06-1008174 .. Travelers Property Casualty Corp. ............. . CT.... . The Travelers Companies, Inc. ................ 0/B/M ... .100.000 ...|The Travelers Companies, Inc.
..|The Travelers Companies, Inc. 06-1445591 .. Travelers Insurance Group Holdings Inc. ..... ..DE..... e Travelers Property Casualty Corp. ........... 0/B/M ... .100.000 ...|The Travelers Companies, Inc.
..|The Travelers Companies, Inc. .| 06-6033509 .. The Standard Fire Insurance Company ........... L CT..... T Travelers Insurance Group Holdings Inc. ... |0/B/M ... .100.000 ...|The Travelers Companies, Inc.

..| 06-6033509 ..

..|The Travelers Companies, Inc. Standard Fire Properties, LLC ..DE..... The Standard Fire Insurance Company ........ oM .. ..100.000 ...|The Travelers Companies, Inc.
..|The Travelers Companies, Inc. 94-3097171 .. Bayhill Restaurant Il Associates .. CA... . |Standard Fire Properties, LLC .50.000 ....| The Travelers Companies, Inc.
..|The Travelers Companies, Inc. ..| 06-6033509 .. Standard Fire UK Investments, LLC ..DE..... The Standard Fire Insurance Company ........ .. 100.000 ...|The Travelers Companies, Inc.
The Automobile Insurance Company of Hartford,
..|The Travelers Companies, Inc. . | 06-0848755 .. Connecticut ...oooevveeeeeiiiii L CTe] e IA........ The Standard Fire Insurance Company ........ O/B/M e .100.000 ...|The Travelers Companies, Inc.
The Automobile Insurance Company of

..| 06-0848755 .. Auto Hartford Investments, LLC ................ LDE] NIA....... Hartford, Connecticut .......cccoovvviininnns oM ..
Travelers Personal Security Insurance Company
............................................................ . CTeeei]eveenn lA....... | The Standard Fire Insurance Company ........ |[O/B/M .......ccccvvvvvvvvvvvvvnvnnnnnnnnnnna} . 100.000 ... | The Travelers Companies, Inc.

Travelers Property Casualty Insurance

nc. .. 100.000 ...|The Travelers Companies, Inc.

nc. .| 06-1286264 ..

..|The Travelers Companies, Inc. ... | 06-1286274 .. Company .| The Standard Fire Insurance Company .... 0/B/M ... .100.000 ...|The Travelers Companies, Inc.
..|The Travelers Companies, Inc. .| 36-3703200 .. Travelers Personal Insurance Company . The Standard Fire Insurance Company . 0/B/M .100.000 ...|The Travelers Companies, Inc.
..|The Travelers Companies, Inc. 27-4469564 .. Travelers Texas MGA, Inc. .... .| The Standard Fire Insurance Company . 0/B/M 100.000 ...|The Travelers Companies, Inc.
..|The Travelers Companies, Inc. 06-6033509 .. Oregon Evergreen Investor I, .| The Standard Fire Insurance Company . oM .. 100.000 ...|The Travelers Companies, Inc.

.| AA-3194110 ..
..| 20-4312440 ..
06-1534005 ..
93-2131852 ..
... [06-6033504 ..
.|06-1067463 ..

.100.000 ...|The Travelers Companies, Inc.
.100.000 ...|The Travelers Companies, Inc.
.100.000 ...|The Travelers Companies, Inc.
.100.000 ...|The Travelers Companies, Inc.
.100.000 ...|The Travelers Companies, Inc.

Travelers Insurance Group Holdings, Inc. . |0/B/M ...
Travelers Insurance Group Holdings, Inc. . |O/B/M ...
.| Travelers Insurance Group Holdings, Inc. . |0/B/M
Travelers Insurance Group Holdings, Inc. . |0/B/M
Travelers Insurance Group Holdings, Inc. . |0/B/M

Travelers (Bermuda) Limited
Travelers Lloyds Management Company ..
TPC Investments Inc. ....cocvvvvivvnennnes .
Travelers Group Captive Insurance Company ..
Travelers Casualty and Surety Company ...

..|The Travelers Companies, Inc. Farmington Casualty Company e <.....| Travelers Casualty and Surety Company ..... 0/B/M ... .100.000 ...|The Travelers Companies, Inc.
..|The Travelers Companies, Inc. 75-2676034 .. Travelers MGA, Inc. ...oooovvveeeieiiiiinienineenn, JURN D U I NIA....... Farmington Casualty Company ................... 0/B/M .100.000 ...|The Travelers Companies, Inc.
Travelers Casualty and Surety Company of
..|The Travelers Companies, Inc. .| 06-0907370 .. L L TR L CTe] e IA........ Travelers Casualty and Surety Company ..... 0/B/M .100.000 ...|The Travelers Companies, Inc.
Travelers Casualty and Surety Company o
..|The Travelers Companies, Inc. .| 47-2215437 .. Travelers Global, INC. weovvvvvvveiiiiiiiiiiieeenns LDE ] NIA....... America .. |oB L. .100.000 ...|The Travelers Companies, Inc.

47-2215437 ..
47-2215437 ..

.. |0/B/M
.| 0/BM
.|0/B ..
.[0/B ..
... |0/B ..
. (0B

.. | Travelers Global, Inc.
.| Travelers Brazil Holding LLC ....
.| Travelers Brazil Acquisition LLC
Junto Holding Brasil S.A. ...........
Junto Resseguros S.A. ........
..|Junto Holding Brasil S.A.
. [Junto Seguros S.A. ...
.| Travelers Brazil Acquisition LLC
Junto Holding Latam S.A. .............

Travelers Brazil Holding LLC ...
Travelers Brazil Acquisition LLC
Junto Holding Brasil S.A.
Junto Resseguros S.A. ...
Junto Controle de Riscos Ltda.
Junto Seguros S.A. ...cceenen.
Junto Controle de Riscos Ltda
Junto Holding Latam S.A. .....
Voice Corretora de Seguros Ltda. .
Travelers Casualty Insurance Company of

.100.000 ...|The Travelers Companies, Inc.
100.000 ...|The Travelers Companies, Inc.
.49.500 ....| The Travelers Companies, Inc.
..100.000 ...|The Travelers Companies, Inc.
.. 0.010 .... | The Travelers Companies, Inc.
100.000 ...|The Travelers Companies, Inc.
.99.990 ....| The Travelers Companies, Inc.
.49.500 ....| The Travelers Companies, Inc.
L.100.000 ...|The Travelers Companies, Inc.

AA-2230002 ..

..|The Travelers Companies, Inc. ... | 06-0876835 .. L] e TR .| Travelers Casualty and Surety Company ..... .100.000 ...|The Travelers Companies, Inc. ........... .. NO...... 0
..|The Travelers Companies, Inc. . | 06-1286266 .. Travelers Casualty Company of Connecticut ... [.. .| Travelers Casualty and Surety Company ..... .100.000 ...|The Travelers Companies, Inc. ........... ... N0...... 0
..|The Travelers Companies, Inc. 06-6033504 .. Travelers Casualty UK Investments LLC ........ Travelers Casualty and Surety Company ..... L.100.000 ...|The Travelers Companies, Inc. ........... .. NO...... 0

....| 06-1286268 ..
.... | 06-1203698 ..

.| 76-1732040 ..
06-6033504 ..
.. 30-0956205 ..
85-4220959 ..
...| 82-0025474 ..
.106-0566050 ..

100.000 ... | The Travelers Companies,
.100.000 ...|The Travelers Companies,
.100.000 ...|The Travelers Companies,
. 100.000 ...|The Travelers Companies,

.100.000 ...|The Travelers Companies,

Travelers Casualty and Surety Company .....
.| Travelers Casualty and Surety Company .....
Travelers Casualty and Surety Company .....
Travelers Casualty and Surety Company .....
Travelers Casualty and Surety Company .....
.| Simply Business, LLC .........eevuueeuennnnnnnnns 100.000 ...|The Travelers Companies,
Travelers Casualty and Surety Company ..... ...97.000 ....[The Travelers Companies,
Travelers Insurance Group Holdings Inc. ... |O/B/M ..oooiiiiiiiiiiiiiiiiiiiiiiiiiiiiienes .100.000 ...[The Travelers Companies,

Travelers Commercial Insurance Company ....... .
Travelers Excess and Surplus Lines Company .
Travelers Lloyds of Texas Insurance Company
Performance Construction Advisors LLC ........
Simply Business, LLC
Harborway Insurance Agency, LLC ..
IHP Capital Partners Fund VIII, L.P. .........
The Travelers Indemnity Company ................




STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

€cl

1 2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *

. 3548 ...| The Travelers Companies, Inc. v 06-0566050 .. Arch Street North LLC .........oooeeeeiiiiiniiis The Travelers Indemnity Company .............. . 100.000 ...|The Travelers Companies, Inc. ........... ... N0...... 0
. 3548 ...| The Travelers Companies, Inc. JUUU PO 25615 ....|06-0291290 .. The Charter Oak Fire Insurance Company ....... . The Travelers Indemnity Company .............. .100.000 ...|The Travelers Companies, Inc. ........... .. NO...... 0
. 3548 ...| The Travelers Companies, INC. ..c.ocoeee |vvrvveens ennnnne 06-0566050 .. Travelers Real Estate, LLC .......cccccuvnnnnnnen The Travelers Indemnity Company .............. .100.000 ...|The Travelers Companies, Inc. ........... ... N0...... 0

First Floridian Auto and Home Insurance

. 3548 ...| The Travelers Companies, Inc. ... |59-3372141 .. COMPANY +eeeeeeeeeeeeeee e e The Travelers Indemnity Company .............. .100.000 ...|The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc. ... |56-1371361 .. Gulf Underwriters Insurance Company .. .| The Travelers Indemnity Company .............. .100.000 ...|The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc. . | 75-6013697 .. Select Insurance Company .. The Travelers Indemnity Company ... .100.000 ...|The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc. 06-0566050 .. Crystal Brook, LLC .. .. |The Travelers Indemnity Company .100.000 ...|The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc. 06-0566050 .. Durham Holding, LLC .| Crystal Brook, LLC ...ccoeveeeennnns . .100.000 ...|The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc. ...| 06-0566050 .. Sutton Holdco, LLC The Travelers Indemnity Company .............. .100.000 ...|The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc. ..| 06-0566050 .. Cadet Limited, LLC Sutton Holdco, LLC ..oceeeeeeeeeeieeiis .100.000 ...|The Travelers Companies, Inc.

06-0566050 ..
06-0566050 ..
.... | 86-0703220 ..
... |86-0868106 ..
... | 41-6009967 ..
... [41-0983992 ..
.|94-6051964 ..
06-0566050 ..
...[ 06-0566050 ..
... [06-0303275 ..
.|58-6020487 ..

. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.

Arrowhead Company, LLC
Eastern Asset, LLC ..
American Equity Insurance Company .. .
American Equity Specialty Insurance Company
Northland Insurance Company ......................
Northfield Insurance Company
Northland Casualty Company ...
Travelers Indemnity U.K. Investments LLC ..
TPC U.K. Investments LLC ...........eevemuvnennnee
The Phoenix Insurance Company ...................
The Travelers Indemnity Company of America
The Travelers Indemnity Company of
Connecticut ......cceeveiiiiiiiiii s .
Travelers Property Casualty Company of

AMEF TG e
Constitution State Services LLC ..
Phoenix UK Investments LLC ...
TravCo Insurance Company

TINDY Foreign, INC. ....eeveeveeeeeeennnnnnnes
Travelers Commercial Casualty Company
Travelers Distribution Alliance, Inc.
Travelers TLD, LLC .....

.. |The Travelers Indemnity Company .100.000 ...|The Travelers Companies, Inc.
. | Arrowhead Company, LLC ... .100.000 ...|The Travelers Companies, Inc.
The Travelers Indemnity Company . .100.000 ...|The Travelers Companies, Inc.
.| American Equity Insurance Company ........... .100.000 ...|The Travelers Companies, Inc.
.| The Travelers Indemnity Company ... .100.000 ...|The Travelers Companies, Inc.
Northland Insurance Company ... .100.000 ...|The Travelers Companies, Inc.
Northland Insurance Company .. .100.000 ...|The Travelers Companies, Inc.
.| The Travelers Indemnity Company .100.000 ...|The Travelers Companies, Inc.
The Travelers Indemnity Company .100.000 ...|The Travelers Companies, Inc.
.| The Travelers Indemnity Company . .100.000 ...|The Travelers Companies, Inc.
.| The Phoenix Insurance Company ................ .100.000 ...|The Travelers Companies, Inc.

.106-0336212 ..

. 3548 ...| The Travelers Companies, Inc. The Phoenix Insurance Company ................ .100.000 ...|The Travelers Companies, Inc.

..|36-2719165 ..
..[06-1501229 ..
06-0303275 ..
.| 35-1838077 ..
20-4403403 ..
95-3634110 ..
62-1657094 ..
06-0566050 ..

. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.
. 3548 ...| The Travelers Companies, Inc.

The Phoenix Insurance Company ................ .100.000 ...|The Travelers Companies, Inc.
The Phoenix Insurance Company ................ . . 100.000 ...|The Travelers Companies, Inc.
.| The Phoenix Insurance Company ... 100.000 ...|The Travelers Companies, Inc.
The Travelers Indemnity Company .100.000 ...|The Travelers Companies, Inc.
The Travelers Indemnity Company .100.000 ...|The Travelers Companies, Inc.
..| The Travelers Indemnity Company ... .100.000 ...|The Travelers Companies, Inc.
.| The Travelers Indemnity Company ... .100.000 ...|The Travelers Companies, Inc.
.| The Travelers Indemnity Company ... . .100.000 ...|The Travelers Companies, Inc.
The Travelers Indemnity Company .............. .100.000 ...|The Travelers Companies, Inc.

. 3548 ...| The Travelers Companies, Inc. ...| 06-0566050 .. Towers Foundry, LLC ...

. 3548 ...| The Travelers Companies, Inc. ..| 06-0566050 .. Travelers Marketplace Holdings, LLC .. The Travelers Indemnity Company .............. .100.000 ...|The Travelers Companies, Inc.

. 3548 ...| The Travelers Companies, Inc. 04-3508349 .. InsuraMatch, LLC ............. .| Travelers Marketplace Holdings, LLC . .100.000 ...|The Travelers Companies, Inc.

. 3548 ...| The Travelers Companies, Inc. 06-0566050 .. Tiercel, LLC . .. |The Travelers Indemnity Company .100.000 ...|The Travelers Companies, Inc.

. 3548 ...| The Travelers Companies, Inc. 06-0566050 .. Redstart, LLC .. | Tiercel, LLC wevvvveneieieeeieeennes . .100.000 ...|The Travelers Companies, Inc.

. 3548 ...[The Travelers Companies, Inc. ..| 06-0566050 .. QuantumSubro, LLC ... The Travelers Indemnity Company .............. .100.000 ...|The Travelers Companies, Inc.

The Travelers Home and Marine Insurance

. 3548 ...| The Travelers Companies, .| 35-1838079 .. COMPANY +eeeeeeeeeeeeeee e e . CT..... . ..| The Travelers Indemnity Company .............. 0/B/M ... .100.000 ...|The Travelers Companies, Inc. ........... ... N0...... 0
. 3548 ...| The Travelers Companies, .| 76-0002592 .. The Travelers Lloyds Insurance Company ....... U ) R . .| The Travelers Indemnity Company .............. O/M/A ... .100.000 ...|The Travelers Companies, Inc. ........... .. NO...... 0
. 3548 ...| The Travelers Companies, ..| 06-0566050 .. Travelers Marine, LLC The Travelers Indemnity Company .............. 0/B/M ... .100.000 ...|The Travelers Companies, Inc. ........... ... N0...... 0
. 3548 ...|The Travelers Companies, 32-0548038 .. Corvus Insurance Agency, LLC .| The Travelers Indemnity Company .100.000 ...|The Travelers Companies, . L0 ...

..0.000 ....
..0.000 ...
..0.000 ....
..0.000 ...
..0.000 ....
..0.000 ...
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
........................... . e - TP P ..0.000 .... RSP T
........................... ..0.000 ...
........................... ..0.000 ... RSP T

Explanation

..| Laurel Village Joint Venture Partnership is 50% owned by an unrelated party with no current economic interest. .......ccoooiiiiiiiiiii i
.| USF&G/Fidelity Retail Associates Limited Partnership is 83.95% owned by United State Fidelity and Guaranty Company and 1% owned by USF&G Retail Associates GP, Inc.
.| Black Mountain Ranch Limited Partnership is 85% owned by St. Paul Fire and Marine Insurance Company and 1% owned by BVR Sports Properties, Inc.
.| English Turn LLC is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by St. Paul Fire and Marine Insurance Company. .............

.| Fidelity English Turn Club LLC is 99% owned by English Turn Fidelity Realty, Inc. and 1% owned by English Turn Realty Management, Inc.
.| Bayhill Restaurant Il Associates is 50% owned by an unrelated party, which is the manager. .........ccccooiiiiiiiiiiiie i

.| Control determination is based upon application of the last sentence of SSAP 25 PArAGraph 7. ........ccociioiiiiiiiiiioiiieeiee et e e et e e st e e et e e e ea e e e saaeeeseeeesseeesaseeessseeeaseeesseeenseeesnseeenseesnseeesnseeenseennnnen
.| St. Paul Fire and Marine owns a significant portion of the investment entity. Although it is managed by an unaffiliated partner, St. Paul Fire and Marine still has control of the entity. ...




STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage
1. FITE vttt s 3,280,481 | (628,428)]......c.ceveeccirirne (19.2) [ 2.0
2.1 AIEA LINES .o n e eae s 2,597,513 | 2,151,989 | 82.8 [ 69.5
2.2 MUIIPIE PEFII CIOP ...vcvievvieecieeeeieee ettt ettt ettt eae s ettt (1 U [0 0.0 [ 0.0
2.3  Federal flood
2.4 Private crop ..
25 Private flood ...
3. Farmowners multiple peril
4. Homeowners multiple peril
5.1 Commercial multiple peril (non-liability portion)
5.2 Commercial multiple peril (liability portion) ...........cccooiriiiiiiiniinecieee
6. Mortgage guaranty ..
8. OCEAN MANNE ...t es s esesesen s s snssesesesesssnessssnssesoesenenenenennnene 1,807,782 | 270,466
9.1 INIANA MAMNE ..o ssseesesessssenesennesesnesesfeossenseennneenne 1,008,000 [ 395,624
9.2 PELINSUIANGE .....ovveieeeeeee ettt ettt en ettt esess st ettt (O 0
10. FiNANCIAl GUAIANLY .....c.ovviiieieieiiiiss ettt ettt (O RN 0
11.1  Medical professional liability - OCCUITENCE ............c.cueveviuieeeeierireieieieeeeeeee oo [V 700,018
11.2  Medical professional liability - Claims-Made ............ccoceeveeviriririreeeeereee o [V R 288,588
12. EAMNQUAKE ...t ettt 24,871 | (94,073)
13.1  Comprehensive (hospital and medical) individual ............ccccovreriririreeeiene v (O RN 0
13.2  Comprehensive (hospital and medical) Group .........ccccccveveveveveveueeeeeeeeeeenesfreresieeeeeese e [V R (116)
14. Credit accident @and hEaIN .............cccceiririiiieie oo (O RN 0
15.1  ViSION ONIY oottt oottt (O 0
15.2  DENLAI ONIY ..ottt (O RN 0
15.3  DiSAbIlity INCOME .....cvvvivieieiicicietcicecece ettt ettt (O 0
15.4  Medicare SUPPIEMENE .........cccveviveeireeiieeeciete ettt |ebe et (1 U 0
15.5 Medicaid Title XIX ......oiiiiieiee e
15.6  Medicare Title XVIII .
15.7  LONG-EIM CAIE ..ottt ettt
15.8  Federal employees health benefits PIan .............cccccovriririrrieieeeeninesnse o (1 U 0
15.9  Other health ............. .0 .. (2,071)]..
16. WOrkers’ COMPENSALION ...........c.ccoviueeiieeeeeeeeeeeeeeeeeeeseeseeeeeeeesene e aeaeee e eaee 16,895 |.oovoveveen 2,391,311
17.1  Other liability = OCCUITENCE .......c.oeeveeeveeeeeieeeeeeie et | 5,435,951 | (50,715,180)
17.2  Other liability - CIAIMS-MAJE .........oeveverriiieieieieiieee e [ 1,899,747 oo 756,684
17.3  EXCeSS WOTKers’ COMPENSALION ...........ccueurueieeeiiieierereseeieeseeesesesesesessnessns|rese s sesesenenenes [V 107,724
18.1  Products liability - OCCUITENCE .......cveveviieriniiieieieieceeee e 2,263,267 |...oooveneee (1,006,690)
18.2  Products liability - ClaiMS-MadE ..........c.ceeuiiiieieeeeeecceeeeee | 22,974 | 132,338
19.1  Private passenger auto no-fault (personal injury protection) ...........cccoevee [, (O RN 0
19.2  Other private passenger auto lability .................cooveveveueeieieieieeeeeeeeeee e (O 0
19.3  Commercial auto no-fault (personal injury protection) .............ccceeeeeeeeeeeecferrniiccciinns 37,829 oo 109
19.4  Other commercial auto li@DIlity ............cccvoveviveveveriiieeeeeeeereececeee e e 5,590,945 | 4,072,978
211 Private passenger auto physical damage ..........c.cccvveviiniiiiiiiicininc o (O RN 0
21.2  Commercial auto physical damage ..............ceueueueeeeieveeereeeeeeeeeee e e 1,456,525 |....cocoviiine 698,527
22. AINCTaft (@11 PENIIS) v.vvivieiiiieiete ettt sttt [V R (56,606)
23. 10 1= 1TSSV NOUPUPOTTTTT 1,326,910 oo 170,957
24. 181,193,506 |......cconv.. 114,913,038
26.
27.
28.
29. International .
30. WWAITANEY ettt b ettt ettt e sae e saeenaeas , ,
31. Reinsurance - nonproportional assumed property ..........c.coccovvvereeneeneein Jorrmsnnnnns D0, O ) %% R
32. Reinsurance - nonproportional assumed liability .............cccccooiiiiininn oo DA% %, G RN XXX
33. Reinsurance - nonproportional assumed financial [iNes ............c.ccoovnvii o D0, O ) %% R
34. Aggregate write-ins for other lines of bUSINESS ............cccoovevviveveiiiiiiinennn. ) 0 (483,204)
35. Totals 356,484,799 158,749,605
DETAILS OF WRITE-INS
3401. Tribal workers' compensation ...........ccccooooiiiiiiioieeccceeeeee e fee e (01 T (483,204)
0 P SO PSP PTOR TP
B3, ettt e e e e e et e e ane e e aan e e e neeeetneeeanneeeaneeenanee|oreenare e e s et e et et e s ne e e s reeeane [ereeeenee e r e e s e e e nneessnneeean [oreeenn e et e e e e e e e e e ene [ree e e e e e e e e e
3498. Summary of remaining write-ins for Line 34 from overflow page ...............foeccroionnnnicicnnn (O RN (1 R 0.0 oo 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 (483,204) 0.0 0.0
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Prior Year
Line of Business Current Quarter Year to Date Year to Date
1. =TTV TSPV REUTOTOPUUUPTOTN 315,589 |.. 662,457 |.. ..7,701,995
2.1 ATIEA LINES .ttt e 1,341,122 | 2,505,107 |.oocvovvnene 3,167,152
2.2 MUHIPIE Pl CIOP ...eceieeieiictetctceeee ettt ettt ettt ettt et ettt es s e st et esesesesesesn s s st et esesesessss s s so|erene e sese s e ettt en e ne e (O [0 0
2.3 FEAETAI flOOM ...ttt s (O RN (O R 0
24 PLIVALE CTOP ..vvouieieieieeeeeeeeee ettt et sttt et e s e s e s s s s s e s et e s e s sass s st s et et esessss s s st esesesessas s s ssesesea|ere e s e bbbt (O [0 0
2.5 PrIVALE fIOOM ....evitiiicitieteisi ettt s (O RN [OOSR 0
3. Farmowners MUIIPIE PEFl ..........covoioviiieieieececeieee ettt s s s s s s seses s b et nenens (O [0 0
4, HOMEOWNEIS MUILIPIE PEIl .......ouevieiivieciceecicte ettt sttt sttt ettt s s seaessesesseseesese e e st e st sttt sttt 0 Jreeeeeeeeeee 0 [ 0
5.1  Commercial multiple peril (non-liability POTtON) ...........cococveveveveieeceiiieieieteeee e e 37,121,120 | 77,746,633 |...cccoovnenee 91,731,695
5.2 Commercial multiple peril (liability POFHON) ........cceviiriieireieteisiieet et [ 16,352,901 oo 35,428,201 |....covvernnne 38,599,109
6. MOMGAGE GUATANTY ...ttt ettt et eses e e s s s s sesesessssasssasseseseses|oeseseesebesen e e nesesaenenenes (O [0 0
8. OCBAN MAIMNE ...ttt ettt ee bbbt ee bbbt e bt te bbbttt b ettt [eoss s ne e (O RN (1 3,616,221
LTS N (1T Te 1= o Y-SRV UOUROROPORTTT 101,900 |.oooeeicccine 214,896 |..cocoeeeneee 1,787,409
9.2 PEUINSUMANCE ....vvutiiriecetietetist ettt bbbt bbbttt et (O RN (O R 0
10. FiNANCIAl GUAIANLY .......c.viiiictctceieicee ettt ettt se s s es s s e sesesesssn s ssssasesesesesssnesso|eeseseetebeben et s nenenenes (O [0 0
111 Medical professional liability - OCCUITENCE ...........coovririiiiieieiiiiiiieisisis ettt ettt (O RN [0 U 0
11.2  Medical professional liability - CIAIMS-MAAE ..........c.ccoeveiiiiiieeeciceciieceeeeee ettt (O [0 0
12. EAMNQUAKE ...ttt ettt ettt e ettt et ea e e et et ettt ettt 891 [ 1,079 | 67,967
13.1  Comprehensive (hospital and medical) INAIVIAUAL ................ceveueuiiiieieiieeieretcsceeee e enas [eeeeees e (O [0 0
13.2  Comprehensive (hospital and medical) group ..
14. Credit accident and health ... s
15.1 Vision only
15.2 Dental only 0. 00
15.3  DiSADIIIY INCOME ...euiuiiiecicietiiie sttt st s bt s et s se s bbb besane s ss e bbbttt (O RN [0 U 0
154 MediCAre SUPPIEIMENL .........cucviuiiiiiieietetetcteeee et ettt et es st e st s s sse st et esesesesessssss s ssesesesesessssanssadoes et eseneeseneseenebeseneneaeas (O [0 0
15.5 MediCaid Tile XIX ...ttt r e ne [ (1 U [0 U 0
15.6  MEAICAIE THle XVIII c...eiieieeeeiiei ettt ettt see e es et es et e e e e s e e e e s eeesneeae s s e esnseseasocseseesnesiceenebsssenereenna (O [0 0
15.7  LONGALEIMN CAIE ...vviviiiiiiietetet ettt sttt s et s et b et s e s et e ees et b b et ese st e se s s sebesese e et ebebee et st ne et bt ebebneeae e (O RN [0 U 0
15.8  Federal employees health DENEFitS PIAN ...........c.c.cooviveuiuiuiiiieiciccetctctcee ettt oot (O [0 0
15.9  OEI NEAIN ...ttt bbbttt [ees et (O RN (O R 0
16. WOrKErS' COMPENSALION .......cocuiuieieiieteteeeeeeceeeie ettt se e ss st e s et esessa s s s sesesesessasasasesesena|ere s s sesseneteneneneas 27,196 | 16,883 | 68,569
171 Other liability = OCCUITEINCE .........eeeeieeeiiieeietete ettt |oes et n e 2,627,735 |..oooovenn. 5,415,899 | 6,915,227
17.2  Other liability = CIAIMS-MAAE ........c.cvevieieiiiieeeeeeeecee ettt s s s s esea e o esen et e eeseeaeeenn 962,568 |.......ccovneneee 1,855,052 |.oooiiiriene 2,044,780
17.3 EXCESS WOTKErs’ COMPENSALION ......ecviiiiiiiiiitieiiieiteesteente et eaeeeeseesaeesbeesbeesbeebeanbesnsesseessaesbeesbeensaens
18.1 Products liability = OCCUITENCE .......c..oiuiiiiiieee et
18.2 Products liability - claims-made .
191 Private passenger auto no-fault (personal injury protection) ...........cccoceieerienienninnienieeie e e (O 0
19.2  Other private passenger auto liability .............cccoiriiiiiiiiiiiceeeeeeeee e Ol 0
19.3  Commercial auto no-fault (personal injury protection) . ..35,714 |.
19.4  Other commercial QutO lADIILY .........ccoovrvririririeieierieiei s nofoeseseeenenenennnn. 0,000, 788 i 12,178,057
21.1  Private passenger auto phySiCal AAMAJE ...........cceoeevviiiveueueeieieieeeeete et seaeses s s s ettt (O [0 0
21.2  Commercial auto physical damage
22. P Lot =i =1L o 1= ) PRSP RI
23. FIABITLY vttt b bbbttt 724,69 |....oooovvnen 1,313,964 |...ooovvven 1,289,985
24. S 014=1 TSRS NUVUUROROTN 38,626,028 |.......cc.c.... 322,556,359 |..ooiircieieinns 305,362
26. BUIGIary @nd theft ...........cooiuiuiiiiiiisse ettt ss e 37,558 | 77,880 |ovevvicieieiine 77,341
27. BOIlEr @Nd MACHINETY ......viuiiiiieiictctcecece ettt ettt e st s s es st e s s besesess s ssesssesese oottt (O [0 217,602
28. OO .ttt | (O RN (O R 0
29. INEEINALONEL ........c.evveeececeeeeeet ettt ettt s s st eseses s s s s s s e s et eseasss s sseseseseses eteben et e ae st s et ten e (O [0 0
30. WWBITAINEY vttt b bbbttt bttt ot 1,275,550 |.oieiicinne 77,648,760 ... 0
31. Reinsurance - nonproportional assumed Property ...........ccoceeeeeeiiereeneeseeseeseesee e seesee e e D, 0, TR RS D, & ¢, TR RS XXX
32. Reinsurance - nonproportional assumed liability .............ccoooiiiiiiniiieeeee e fee D, 0, TR RS D, & ¢, TR RS XXX
33. Reinsurance - nonproportional assumed financial NS ...........c.ccooeiiiiinienienieieee e e, D, 0, TR RS D, & ¢, TR RS XXX
34. Aggregate write-ins for other liNES Of BUSINESS ..........c.c.ovovucueveveeeeeeeceete et eeeee e eneseeae e 0 0 0
35. Totals 107,850,254 542,219,867 163,883,763
DETAILS OF WRITE-INS
3401.
3402.
3403.
3498.  Summary of remaining write-ins for Ling 34 from overflow Page ...............c.ceeueueeeeiereieveieeresesesee oo (O [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2026 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2026 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2026 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2023 + PriOT oo oo 3,135,905 |............. 4,107,180 |oeceeenene 7,243,085 620,104 |[..oooooeee 71,878 | 691,982 |............. 2,831,590 |.ooriienen 41,639 | 3,656,562 |............. 6,529,791 |..ccoiee 315,790 | (337,102) v (21,312)
2. 2024 ... ... 173,882 |.... ...1,533,794 |. .2,307,677 |.... ..284,488 |.. . ..312,670 |.. 117,733 ... . ... 1,240,535 |.... ...1,983,577 |.. ....228,338 |.... ... (239,768)|.. ....(11,429)
3. Subtotals 2024 + Prior ..........c...foeeerecnnns 3,909,787 |............. 5,640,975 9,550,762 904,592 |................. 100,060 |............. 1,004,652 |.............. 3,549,323 |....cccce....66,949 | 4,897,096 |............. 8,513,368 |....covneneee. 544,128 | (TR 7/0) ] — (32,741)
4. 2025 .o 1,013,762 |..cocvnnene 2,905,734 |............ 3,919,495 594,435 [ ..o 122,541 | 716,976 |.oovicnnne 893,176 |.........c........65,607 |....c...c... 2,155,196 |............. 3,113,979 [ 473,849 | (562,390).....ccvrnene (88,541)
5. ... 4,923,548 |... .. ....222,602 |.... . 1,721,628 |.. .. 4,442 499 |.... ..132,556 |.. .... 1,052,292 11,627,347 |.. ... 1,017,978 (1,139,260)].. .. (121,282)
6. 2026 ..o XXX oo [ e XK [ XK i o XK [ 837,663 |......ccoevnvee 837,663 |.......... XXX oo [ 549,258 |............ 1,705,041 |............. 2,254,299 |........... DO & ST DO & S XXX
7. 4,923,548 8,546,709 13,470,257 1,499,027 1,060,264 2,559,291 4,442,499 681,814 8,757,333 13,881,646 1,017,978 (1,139,260) (121,282)
8. Prior year-end surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
as regards As % of Col. 1 As % of Col. 2 As % of Col. 3
policyholders 8,632,983 Line 7 Line 7 Line 7
1. 20.7 2. (13.3) 3. (0.9)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (1.4)




STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE 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.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ...........c.cccoeveiiiiiiiciecieee, NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccooiiiiniinnn, YES
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviinn NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... YES
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ............ccciiiiiiiiiie e YES

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

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

Bar Codes:

rsieeaupue Sement Bosmen dertter =4 | |II| |I ||I || I|I || |II |I I|| || |II |I ||I || II| |I ||I |I I|| || I|I |I |I| || II| || II| || II| || II| || II| |I ||I| |II|
2 4 17 6 7 2 0 2 6 4 9 0 0 0 0 0 2

e e S Swppement besument Gertier = | |II| |I ||I || I|I || |II |I I|| || |II |I ||I || II| |I ||I |I I|| II ||| |I I|| I| I|| || II| || II| || II| || II| |I ||I| |II|
2 4 7 6 7 2 o0 2 6 3 6 5 0 0 0 0 2
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

2508.

Ceded deposit asset ...

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Amounts receivable under high deductible policies ......cccooooooeeeiceces foereiciiins 18,757,039 |.oooveeenn. 1,889,698 16,867,341 | 21,162,443
2505. Due from unaffiliated companies
2506. State surcharges receivable .......cocooooieecciceeieeceeeeceeeeeeeeeeeens Joeeeeenenennn 8,880,759 |0 o, 8,380,759 [ 7,978,677
2507.  Suspense, undistributed payments .........cccooooioiiiiiiiiiie e

................... 1,429,762

2509. Qther assets .................. ,
2510.  Other assets nonadmitted ..........ccccooiiiieiiieiciceccccceeeeeeee e [ 99,983 | 95,983 [ 0].
2511, Miscellaneous ledger balanCes ...........ccccoocoeoeoiioieieieiciecceceeeeeeeeeeeeenens foeveieiieeeeneeeee0 328,257 oo 828,257 [ 0.
2512.  Reinsurance receivable and payable ..o (272,584)
2597. Summary of remaining write-ins for Line 25 from overflow page 46,590,046 2,308,938 44 281,109 31,681,546
Additional Write-ins for Liabilities Line 25
1 2
Current December 31,
Statement Date Prior Year
2504.  Retroactive reinsurance reSErve @SSUMEH ..........cccocoocieiiiririsieieieeeeeieseseteste s sesesese ettt esesesesesee s s sesesesesesesssssesesesennnennnns [esesesennnsssesenas 3,281,293 [ 335,046
2505, UNEAINEA SEIVICE FEES ...uiuiiiiiiiieieteteeee ettt ettt s s e s e e s e s st e s e s e sese e s et esesesesese e s aseseses [oresenasesesesennaens 412,448 | 0
2506. Retroactive reinsurance reSErve CEABU ...ttt s s s e e sssenens [oenesennanaens (131,536,677)|......ccnnve (8,260,706)
2597. Summary of remaining write-ins for Line 25 from overflow page (127,842,936) (7,925,660)
Additional Write-ins for Statement of Income Line 14
1 2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
1404. Fines and penalties of regulatory authorities ... [ (71,990) .. (74,630) ... (129,428)
1405, Other INCOME/EXPENSE .......c.vuiiueuiiuiiaeiriaeieeseee ettt sttt naenas [oesetenieseniena (7,458,875)|...ceeeeeceeeerieeeiene [0 0
1497. Summary of remaining write-ins for Line 14 from overflow page (7,530,865) (74,630) (129,428)

Additional Write-ins for Schedule T Line 58

write-ins for Line 58 from

overflow page

2,359,579

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. Status To Date To Date To Date To Date To Date To Date

58004. 7ZZ Other Alien .....ococoooeeesfovee XKoo fooeeeeecieeeeec O e 0 e 14,910 [0 [ 2,113,207 2,242,165
58005. BRA Brazil ........ccccocovuveennn.
58006. SGP Singapore ..
58007. BRB Barbados .........cccccoeeuene
58997. Summary of remaining

2,548,756
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEAT ..........c.c.cvcueueiieieieieeeeeeceee et se et eseass s s seassnnas [eeeeeeeeeeeeaend 822,396,012 |...coovnenee. 823,027,543
2. Cost of acquired:
2.1 Actual cost at iMe OF ACQUISITION ...........ccviuiiietetcecececceece ettt ettt st e e s s s st et eseseass s s s st esesessasananns |oeseeseseeeseueseieseeeeeeneeas (U1 SO 15,801,905
2.2 Additional investment made after ACQUISIION ..............c.c.cvovcueueueieeeeeceete e e ettt eeeescaete et es s seete st esenssaesetesesenssssansenanenns | [eoesesesennsenas 19,140,288 |..cccovvveneee 26,439,191
3. Current year change in encumbrances
4. Total gain (I0SS) ON GISPOSAIS .......c.cveveveveuieieiieieteteteeeeeeete et es et easssas s e te s et et essas s st sesesesessasssssssesesesesesssssssssesesesesesssnsasssesas [eoesesesesnseseseeeeeaeieneeaes [ R 118,650
5.  Deduct amounts reCeiVed ON AISPOSAIS ...........ccocvovveveueueeeeeeiiieieteteteeeesaes st esesesess s s s sesesesessassssssesesesesesessssssassesesesessasanans [oeseseseseseseaeaesenesenerenas [ R 389,200
6. Total foreign exchange change in book/adjusted Carrying VAlIUE ............cooiiiiiiiiiiiiiieii ettt sbeesiees [eeeenne e (O RN 0
7. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie it ees [oeeeee e (O RN 0
8. Deduct CUIreNt YEar's AEPIECIATION .............c.c.eueuiuiiiieteteteteeee ettt aeae sttt e s es e s s s s s et et esessssasssesesesesssssnasesssesesesesnanas |oeeeeseseeeaeiene 21,692,002 |...coovieinene 42,602,077
9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........cceeveeueueuerereeeeeeeeeeeeeeeeeessesssenennaes [eeeeenceeenns 819,844,298 |............... 822,396,012
10. Deduct total NONAAMILEEA GIMOUNES .........c.cveviuiuieieiieieteteececec ettt ettt s s as s s s s et et eseasas s s s et et esesessanssssesesesessassnnnas [reseseeeteaeieneenee e eeeaene (O RN 0
11.  Statement value at end of current period (Line 9 minus Line 10) 819,844,298 822,396,012
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........cociiiiiiiiiiiiiiiniiese e [oeeeeseesiee e [ooeiei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition .
2.2 Additional investment made after aCQUISIION ...........cooiiiiiiiiiie ettt et esbesseesreesaeesbeesbee [oeeeeste s [oeie s
3. Capitalized deferred INtEreSt AN O ...........c.ciiiiiii ittt et esbeebesbeebeebesbesaeebesbesbeesessesbeabessees [eeseeeeeeeen e e e e e e e e eeees [oeieee e
4. ACCTUAI OF AISCOUNL ....veeeeeee e L e G ... ... N .........EE .. . e oo
5. Unrealized valuation increase/(decrease) ..
6. Total gain (loss) on disposals ........ccccccceeveveree... AR - B BN FR - VR B Dy - |+ [
7. Deduct amounts received on disposals .. .- N W B B VAR B | [
8. Deduct amortization of premium and mortgage ingest DN N O\ i tmMolres I ... NG .. ... [
9. Total foreign exchange change in book value/rec
10. Deduct current year’s other than temporary impairment rECOGNIZEM ...........ccoiiiiiiiiiiiii s [eeeseesee e [eeeee e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... [-cceoeeiiniiiniii o
12, Total valuation @lIOWANCE .............c.cooiiiii s e e e e e s e e e e e e e e e e e e e s e aeaas [reeas e s e s e s e s et et e s et nnens [enee e
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cueveveececeeeeeeeeececeeeeeeseseeeesaeseseseseasaesesesessassesssesesssassssssananas |oeesceesens 2,099,290,809 |............ 1,934,416,204
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ............cueveieiicceceeee ettt te e aeae st sessasaeae s s s s asseaesesesesssssessssessssnsssssssannanans [eresesssssannenas 52,769,049 |................. 59,716,119
2.2 Additional investment made after aCqUISITION ...........ccouiiiiiiiiie e e e enes[eeseenenneen 1US, 432,914 |l
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation INCrEASE/(AECIEASE) ...........c.cvcveveviriieeieeieeteteseseeee et e e setesesessse s ssssesesetesessss s st esesesesesessss s ssssesesesesessansssans |oeeeeseseneaeaens 83,371,595 ..o 8,360,022
6. Total gain (loss) on disposals ............. (2,247,264)|.....cccecvnne (2,976,192)
7.  Deduct amounts reCeived ON AISPOSAS ...........cccovoveueveueueeeciieieseteseaeeee ettt e e s es ettt esesesss s ssssseseseseseassnsssssesesesessssnnns |oeeeeseseeeaeiens 76,218,551 |...ococnnvee 128,374,752
8. Deduct amortization of premium, depreciation and proportional amortization
9. Total foreign exchange change in book/adjusted CAITYING VAIUE ..........c.c.c.ovvcueueueeeeeeeceeteeeeeesceete e eeesssaeaeseseeenssaese s enenssananes oeseesscneseeens (1,592,652)...ccvnenne. 5,759,129
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 14,484,714 |.cocve 9,260,319
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10) .........cooveuruerereececeererereeeeeeeeseseseseaes |oeeeseeeeens 2,244,321,245 |............ 2,099,290,809
12.  Deduct total NONAAMItEA BMOUNLS .......c.cvevveeececeeeeeecceceeeeteeeeeaese et e caesese s s sssasaesesessesssssessssssassssesasssssssesssesnssssassesasnanas |oesescsesssenanns 30,991,884 |................. 41,908,040
13.  Statement value at end of current period (Line 11 minus Line 12) 2,213,329,361 2,057,382,769
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........cccoeeiiririeieieieeeeeese e [eoeeeas 21,034,040,624 |.......... 19,856,246, 197
2. Cost 0f bonds and STOCKS @CGUITEM .........ooovviveeeeeececeeeee ettt e e et ea s easesnssesesesessasesnssasasnanns [eeeneneenes 2,161,701,081 |............ 3,933,430,176
3. Accrual of discount .... 22,118,739 |, 48,474 689
4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceeuiiiiieirereiiiseiesesesesessssssssese et s ssssse s st st ssses et st st sssesesese st snsssesebassssnsssesesasnns [eessenscacecees 286,956,733 |................ 156,393,191
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns 146,232,068 |................ (7,461,029)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveueiiiieieeeeeeeeeeeeeeee e es s eeeeeeene e eanannnnans |reeeeeeeees 1,790,945,502 |............ 2,910,789,442
7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieee it ietet et et et et et ete st ete et et et et e s e b e e et ess st esestese st esessebe et ebensesensssessssessssesesaerens [oeeeesensesennans 12,420,133 | 27,273,509
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ..........ccirieiueuiuririieriereirineieeieresseneceseesessesesssiesessenessseenens foesesssssinnsnsnsenas (00 | 0
9. Deduct current year's other than temporary impairment rECOGNIZEA ..........covriririririeueueiiiirt sttt snesenes [oeeeeeeeeeeeeeenens 5,205,007 |....ccovneeeee. 15,794,959
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .......................................... 815,310
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .........coeeerereeereririririeeeeeesesesenens |oeeeeee. 21,843,324,0517 | 21,034,040,624
12.  Deduct total NONAAMItEd BMOUNLS .......c.cvriiiriieiririiicieiet ettt sesenensnesesesenenenssesesessnsnsnens [oonnennnneees 10,093,230 [ 10,093,009
13. Statement value at end of current period (Line 11 minus Line 12) 21,833,231,281 21,023,947 615

SI101
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T ()t bbbttt et [ 11,255,616,806 |................ 709,446,497 |......ccooene. 329,839,381 |.oeeeene 4,144,599 |.......... 11,255,616,806 |.......... 11,639,368,521 |...ooovcecerreccceenn 0 [ 10,785,243,768
2. NAIC 2 () ettt h et h et h e b bR £ b et e ekt et b et h et be e bt b st aeetnae e enens [e e 3,093,483,258 |......c.coocee. 190,870,250 |........o....... 184,433,292 |...ccoveeneee (8,142,333)|............ 3,093,483,258 |............ 3,091,777,884 |0 | 2,991,954,036
B NAIC B () et bbbttt et [ e 456,407,807 |....ocveeene. 27,746,500 |................ 34,939,314 ..o (6,945,480)|..cecvcvnenne 456,407,807 |....coenn.n. 442,269,512 [ 0 o 426,001,076
4. INAIC 4 () oottt bt et ekt bt h et bt bt b st ea st ea bt et e e et et be e etennas [rer e 116,403,145 |................. 15,458,888 |................ 12,664,571 oo 6,630,905 |........cconce 116,403,145 |............... 125,828,366 |.......ccocvvvvvccccnennn 0 Joiici 123,474,279
5. NAIC5 (a)... IO PR 12,388,277 | e [V 2,010,908 |....coccevenee 7,366,49% |................. 12,388,277 | 17,743,868 |0 20,329,092
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 0 0 0 0 0 0 0
7. Total ICO 14,934,299,293 943,522,135 563,887,461 3,054,185 14,934,299,293 15,316,988, 152 14,347,002,252
ASSET-BACKED SECURITIES (ABS)
NAUC T ottt ettt ettt ettt ettt e et et e st et eae et et e s et et et e st e s est et ene et ese et ere et ete et etent et entetensetensetenseseneeseneans |eeeieneerenn 4,191,671,063 210,504,564 |...................4,058,937 |........... 4,191,671,063 |............ 4,043,516,615 |oovooeecceeeeeecen 0 [ 4,248,751,739
9. NAIC 2 ettt bt e h e bt h et bt b et bt b et ettt a ettt e et nebenene [sree e 7,514,089 | [V 7,514,089 | 0 o 7,514,089 | 0 o 0 o 7,514,089
T, NAIC 3 bbbt h bbb b E bbbt b h bbb bt bes [seee e (U [V [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
T1. NAIC 4 bt h ettt bkt h b bt bk b et e bttt b et bttt be e nas [see e 122,586 |- [V 1,839 [ 28 | 122,586 | 120,771 [eeiiiinncieeeennd 0 o 124,538
T2, INAIC B bbb bbbt bbbttt b et b et b e e bt eaes [seee et (U [V T [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 0 0 0 0 0 0 0
14.  Total ABS 4,199,307,737 58,291,180 218,020,492 4,058,961 4,199,307,737 4,043,637,386 4,256,390, 366
PREFERRED STOCK
15, INAIC T ottt ettt ettt ettt et ettt et et et et et et At et ae et a e et sttt et et et et et e s et et entetenteaese et eneeseneeseaen [eeeeere ettt ettt [V T [V T [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
1B, INAIC 2 oottt ettt ettt ettt et e s e st e s e se s e s e e s e s e es s e s e R e e e Ren e e Aene e s e st et eseesese s ete s esensenentesenteneneeas [rereenere et ereas 50,000,000 |....oeeeeerrereriiiceereinenee (RSN (O RSN [V 50,000,000 [.....cccccvevenne 50,000,000 |....ooovveererrirriicerennn 0 oo 50,000,000
17, NAIC 3 oottt ettt ettt ettt ettt ettt et ettt e 2 et et a s et st et ae et s et et et et et et et eae e et eneeteseetenseteneeseaes eeeeereneetennaea 1,143,600 |oeovoereeicicireeeeine [V T [V (11,400) [ 1,143,600 |..oocveerenee 1,132,200 | O s 1,167,000
T8, INAIC 4 oottt ettt ettt e e b et et e e et e e e b e st e s e Rt e A e sees e R e e s eR e e A e R e s e R et R et se st eseneeseneeseseeseneenesensenen [eeetebe ettt [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
1. NAIC 5 oottt ettt ettt ettt ettt et et ettt ettt et oAt et e et et oAt et oAttt et et et et et e s easeteat et eneetese et enseaeneeseaen [eeeeere ettt ettt [V T [V [V [V [V 0 ooeereeeemrrneneeeeeen 0 0
20. 0 0 0 0 0 0 0
21. 51,143,600 0 0 (11,400) 51,143,600 51,132,200 51,167,000
22. Total ICO, ABS & Preferred Stock 19, 184,750,631 1,001,813,315 781,907,953 7,101,746 19, 184,750,631 19,411,757,739 18,654,559,618

(a) 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 §

................................. 0; NAIC2 $

991,833 ; NAIC3 $

0 NAIC4 S

................. 0 ; NAIC5 $




STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 991,833 XXX 991,710 0 4,333
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc..oiiiiiiiieiieeeeee ettt et sttt sae e e eeeneen [eeaesae s s s [0 0

2. Cost of short-term investments acquired

3. ACCTUAN OF GISCOUML ...eteiiacicteteeeeetee et eeeeee e eseeeeee s e e e seseeeeee e e s eseseeee e aeseseeeeee e e e s eeeeee e e anseseeeE e eseseseeee s s sesesesesesnansesesesessnanas [oeseesssanasacaneseananacaas 123 [ 0

4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0

5. Total gain (loss) on disposals

6. Deduct consideration reCeived ON AISPOSAIS ..........ccuiiiiiiiiiiiie ettt ettt sttt e e bt et e e be e beeasesaeesbeesbeesbeenbeebeenneennesnnes [oreessiessee i s iae s s [0 0

7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceerriieierereeeeeeeeeeeeieeeseseeeesenens [ereeeeeeeeeeeeeens 991,833 | 0
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 991,833 0
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

S104, SI05, SI06, SI07



STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiieieieseeeeeeeeee ettt eseass s s s e e sessnnnas [ereseeeeeeenaens 308,414,534 |....ccceeee 230,738,283
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 3,158,493,818 |............ 5,233,727,601
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 3,355,104,321 |............ 5,156,051,350
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceiiieiriererereeeeeeeieieeeseeeeeesenens [ereeeeeeeeens 111,804,032 |................ 308,414,534
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 111,804,032 308,414,534
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

Lo3

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
Office Bldg located at 385 Washington St. ...........ccccvviiiiiiiiiinnnnnns Saint Paul .....oooiiiiiiiiiiii e e [ R 1273171983 oo | e [ [ RPN [ RPN (1 735,293
Other real estate properties
Commercial industrial properties
21 warehouses and land located at
Various addreSSes ..........cceeeeiiiiiiiiiiiiniii DENVET uuiiii i [o, [0 A L1 ) N | e 1,095,920
35 warehouses and land located at
Various addreSSes ..........ccceeeiiiiiiiiiiiiii Saint Paul ... L P AP 1273171980 i | e [0 L0 0 L 971,871
344 DUFEY AVENUE ....eeeeiieiiiiiiiie e HICKSVIT1€ e [, NY . o 12/29/2020 ...eeviie | oo snnnee e [erenreessssienneesssssnnnneesees0 [orniniee s 0 |0 0
14 warehouses/office showrooms and land located at
Plymouth Business CeNter .........eeueeeeeeeeeireeeieeiiieeeieeeeieeeeneenneeennns PIYmouth «eeeeeeee e e o L U I L0 7 PR RSP | B AU RPN | B RPN | B REPRPPRPRRRPR 172,845
9 warehouses and land located at
1885 Beaver Ruin Road ............ooociuiiiiiiiiiiiiiie s NOTCIOSS .ueiiiiiees ittt [eeeee e e i GAeeiiieeees foeiiiees 03/18/1994 ... | oot snnneeees [ereneeessssineeeessssnnnneesees0 [oeiiinneee e 0 [0 842,708
8 warehouses and land located at
VAriOUS A0ArESSES euivrerrnieneeneiieeeeesereeneeteeaeeneeneeneeaenneaneenaennann Memphi's 1271071996 oneneees | e e ea e s e e e e eneeanesnseneennes Joreeneennerneeneeneeneennerneeness0 Jorerieiieeieeeeeieeeeeneeneeeeend0 [0 e 158,653

13 warehouses and land located at
6155 Jimmy Carter Boulevard ....
12 warehouses and land located at
AAr10US AAArESSES ..eerrreeeeeeeruieeeeeennee e e eeennne e e e eennn e e e e ennna e eeees HOUSEON et [ eeennas L L. SUPURTRTRR IR 02/20/1997
12 warehouses and land located at
2042 W. Winton ...
2 Warehouses and Land located at Various addresses
5 warehouses and land located at

various addresses .....
2 Warehouses and Land located at Alameda Distribution Center ..
Commercial office properties 706 & 730 2nd Avenue South, 733 Marquette
Avenue and 109 South 7th Street .....ceevveeeiiiiiiiiiiiiie s Minneapol is
3300 Fernbrook Lane . |Plymouth ....
4 Warehouses & Land Located at Oceangate Business Park . . |Hawthorne ...
5401 West Kennedy ..| Tampa
2525 West 190th Street .. .| Torrance .

.|Atlanta .. 12/20/19% ... ... 1,304,745

.......................... 399,422

.06/15/1998 .
..02/20/2019 ...

Hayward .. 115,777

. [Minneapolis ...

.. 03/22/2004 ...

. | Tampa/St. Petersburg ... .
..06/15/1998 ....

Lynwood

12/31/1991
....04/01/1992 ...
... 12/31/1990 ...
....03/31/19%8 ....

.. 12/31/1990 ...

o

> o oo

Two Centerpoint Drive ..vveuuvieeueieeiiiiee i e Lake Oswego 10/01/1998 0

Commercial retail properties, buildings &land located at 1530 Rosecrans

AVE Lottt Manhattan ... 12/29/1993 0 e 0
3001 Butterfield Road ... . | Oakbrook ... ....05/12/1999 .... .0 . .... 174,460
2401 W. Peoria Ave ....... Phoenix .. . 11/29/2006 . 0 .. 71,928
10303 & 10333 E. Dry Creek Rd . Englenood .10/10/2013 . 0 .531,466
1901 West 14th Street ...... Tempe ..... . 12/28/1995 . 0 .657,19%6
101 Lincoln Center Drive .. ..|Foster City ....04/17/2015 ... .0 . .... 1,130,768
9780 So. Meridian Blvd. ...|Denver ... 12/21/2006 .... I ....179,7%
4440 EI Camino Real ... |Los Altos .. ....06/27/2012 ... .0 .

9060 East Via Linda .|Scottsdale ....02/01/2007 .... I

7045 College Blvd ... ...|Overland Park ... ....08/05/2015 .... .0 .

2850 Premiere Parkway ... ..|Duluth ... .... 10/29/2015 .... 0

19801 SIf 72nd .[Tualatin . ..10/01/1998 .... .0 .

o

0199999. Acquired by purchase 0 0 0 9,826,356

0399999 - Totals 0 0 0 9,826,356
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation __Recgani (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals




[AVE|

STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

Loan Number

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

3399999 - Totals
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

0599999 - Totals



STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

€03

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - NAIC Designation not assigned by the SVO - bonds - unaffiliated
] Ironnood Capital Partners V LP ..oooveovieseiiesrecieseseseseneneas | | T [ e, [....03/30/2022 .. ]oooooe @i, [ 838,042 [ovorireiieeens [ 3,504,110 [coovovrrennn, 2.520
1599999 Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - NAIC Designation not assigned by the SVO - bonds - unaffiliated 0 838,042 0 3,504,110 XXX
Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - unaffiliated
....................... Apollo Investment Fund X, L.P. woeovvieiiiiiieiiiiiiieeeieeeieeeeeeenn. | New York Apollo Capital Management .........cceveeeiveeniieeninennineennns foneeenn s vevnnnenn [22.09729/2022 (oo foeeen B o0 o0 2,821,408 a0 | 13,637,166

.| Atlas Merchant Capital Fund Il LP .. New York ... ..|Atlas Merchant Capital . . |....10/17/2019 ... |...... .... 189,665 ... 6,272,059 |...
BBH Capital Partners VII, L.P. ..... New York ... ..|BBH Capital Partners ... .|....10/10/2025 ...|...... . 2,558,282 ... 9,789,214 |...
BCM Fund I1, LP Miami .|Boyne Capital Management, LLC . ceveeeens |22.07/17/2020 . . 1,462,349 .. 6,272,462 |...
Blackstone Capital Partners VIII L.P. New York Blackstone Group ........... 5 ..03/29/2019 . .294,839 |.. 3,670,375

New York ...
Philadelphia .

.750,000 |..
. 342,457 |..

Cornel | Capital Partners . 4,350,000

Eureka Growth Capital ..

Cornel | Capital Partners Il LP

Eureka IV, L.P. ...l ..07/19/2019 .

. |Excellere Capital Fund IV, L.P. . Denver ..|Excellere Partners .|....05/20/2021 ... |...... . 1,621,925
.. |Exponent Private Equity Partners V, ILP .. London ... ...|Exponent Private Equity (lreland) Limited .. ... 12/23/2024 ... |......
..|FPE Fund I11 LP London ... ...|FPE Capital LLP . |....08/06/2021 ...|......
.. |Further Global Capital Partners I, L.P. . .. |New York ... ..|Further Global Capital Management . .|....05/27/2021 ... |......
..|GHK Fund | LP .. |Greenwich .. ..|GHK Capital Partners ... 1170972021 ... |......
..|GHK Fund Il LP Greenwich .. .|GHK Capital Partners ... .|....04/05/2024 ...|......
. [Heartwood Partners IV, LP .| Hear twood Partners . |--..02/10/2022 ... |......
.| Inverness Graham Investments V, L.P. ... .| Inverness Graham ... ...08/18/2025 ...|......

Kelso & Company .
Kester Capital LLP
Kester Capital LLP
.|Mason Wells, Inc.

Kelso Investment Associates XI, L.P. New Yor
Kester Capital Il LP
Kester Capital IV LP ....
.. |Mason Wells Buyout Fund V, LP .
.|NB Strategic Capital LP

.. 12,215,316
.. 1,893,902 |...

London ...
Mi lwaukee ..

...05/31/2020 ... {......

.| . 1,412,286
...12/06/2019 ... {|......

. New York ... ..|Neuberger Berman Investment Management . . .... 175,000 1,745,599 |...
.. |NexPhase Capital Fund V, LP . New York ... ..|NexPhase Capital .|....09/15/2023 ...|...... .... 528,984 6,090,043 |...
.. |NorthEdge Capital Fund I, LP ... .. |Manchester . .| NorthEdge Capital LLP .|....12/09/2019 ... |...... ... 935,688 2,494,568 |...
.. | One Rock Capital Partners, LP .... . |New York ... ..|One Rock Capital Partners ... .|....02/07/2014 ...|...... ... 3,699,714 |...
..|Pitango HealthTech Fund |1, L.P. Herzliya ... ..|Pitango Venture Capital ... . |....02/15/2023 ... |...... ... 7,350,000 |...
.|Pitango Venture Capital Fund VIII, L.P. . |Herzliya ... ...|Pitango Venture Capital ... .|....01/23/2020 ... |...... ....675,000 ... 2,280,000 |...
.|Plug and Play Financial Services Fund I, L.P .. | Sunnyvale .. .[Plug and Play .... ...06/15/2023 ... |...... .... 750,000 .. 1,250,000 |...
Rally Ventures Fund IV, L.P. ........ Menlo Par Rally Ventures .. 11/20/2020 .750,000 |..

New York ...
Los Angeles
Los Angeles ..
Los Angeles

. 204,455 |..
.288,242 |..
..60,996 |..
.213,216 |..

Sentinel Capital Partners
Shamrock Capital ...

Shamrock Capital
Shamrock Capital .

Sentinel Junior Capital |1, L.P.
Shamrock Capital Clover Fund, L.P.
.. | Shamrock Capital Growth Fund V, L.P
.. | Shamrock Capital Growth Fund VI, L.P.
. [Stone Point Fund IX, L.P. (fka Trident IX, L.P.)

..06/31/2024 .

. Greenwich ..|Stone Point Cap|ta| LLC L 1171972021 L . 2,619,101
.. |Stone-Goff Partners IV, LP New York ... .| Stone-Goff Management, LLC .|....06/15/2023 ...|...... .... 556,348
.. | SuperBloom Partners Fund | LP . ..| SuperBloom Partners Management LLC ... .|....06/18/2025 ...{...... .... 160,521
..|Synova Fund V LP .| Synova Capital . )....07/22/2022 ...|...... .. 3,845,734
.. | Thompson Street Capital Partners VI, L.P. ... St. Louis .. .| Thompson Street Capital Partners .|....06/1172021 ... |......

.| TruArc Fund 1V, LP New York ... .| TruArc Partners, LP .. ...04/28/2021 ... |......

New York ..07/28/2023 .

New York ...

Viewpoint Ventures Fund I, LP .
Viewpoint Ventures Fund I, LP
VMG Catalyst II, L.P. ..

VMG Partners V, L.P.

Viewpoint Ventures
Viewpoint Ventures
San Francisco VMG Equity Partners
San Francisco VMG Equity Partners
WindRose Health Investors VI, New York ......... ... NYL WindRose Health Investors .
..|Atlas Health Fund | LP .. [Richmond upon Thames .......|Atlas Health Capital U eeveeeenn |-...04/30/2026 ... |......
....................... Axcel Co-lnvest (IGI-V), L.P. oooeeeeeereeeneieeeeeeeeeeeeeeeeeeeeeeeeeeeees [NeW YOTK i, Inverness Graham ..........cccccvvvieiiiiiiiiiiiiiiiieiiiiieeeeees Jevvieiees s ceeennnnn 122.03/3172026 .

Ccobooooboooo0oo00oDbDoO00o0o0O00o0ObDoO0O0Oo0O00O0O0o00oo

. . . 13 195,631 |...
.......................... 5 035,354 |..ovvvrreriiiiininininnnnn0 o0 . 1,964,646
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

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 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership

.| Stone Point Fund X, L.P. (fka Trident X US Fund, L.P.) .. |Greenwich .. .|Stone Point Capital LLC ... o|----12/18/2024 ... ... 1,110,939 |... .0 .. 18,889,061 |...
Viola Ventures VII, L.P. . |Other . .ISR.. ...|Viola Group .. ...04/05/2026 ... ...700,746 |... ...0 9,299,254 |...

1999999 Interests in joint ventures, partnershlps or limited liability companles (including non- reglstered private funds) common stocks unaffiliated 6,906,082 35,541,352 0 248,999,617

Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - unaffiliated

1'€03

.|Bell Value-Add Fund VITT, LP ..cooiiiiiiiiiiiiiiiiee s Wi Imington Bell Partners, Inc .......cooocueeeriiiiiiiiiie s foeiiiee s ceeeeee 0271772028 L[ o0 e 250,958 |- [\ T 5,995,611
Blackstone Real Estate Debt Strategies IV, L.P. . Wilmington .... .|Blackstone Group ... ...10/17/2019 ... ....(10,739) .0 ... 6,391,742 |...
Blackstone Real Estate Partners X L.P. . Wilmington . Blackstone Group ... 06/30/2022 . 2,213,083 |.. .0 .. 13,607,680
Blue Vista Real Estate Partners VI, L.P. . Wilmington . Blue Vista Capital Management, LLC ... ..03/08/2024 . 1,050,000 |.. .0 4,350,000
Brookfield Strategic Real Estate Partners Il Wilmington . Brookfield Strategic Real Estate Partners ..04/17/2015 . .327,018 |.. .0 5,449,977
..|Campus Real Estate Partners II, LP Wilmington .... .| Campus Apartments, LLC .|....08/31/2022 ... . 2,123,063 .0 .3,612,362 |...
..|Carlyle Realty Partners IX, L.P. ... Wilmington .... .[Carlyle Investment Management L.L.C. ... .|....07/01/2021 ... ...840,783 a0 7,538,044 |...
..|Carlyle Realty Partners VII, L.P. . Wilmington .... ..|Carlyle Investment Management L.L.C. ... .|....05/01/2015 ... .0 ... 7,208,738 |...
..|CrossHarbor Institutional Partners 2021, L.P. . |Wilmington .... .|CrossHarbor Capital Partners LLC .. .|....07/31/2023 ... .. 0 ... 4,143,251 |...
. |Noble Hospitality Fund V, L.P. Wilmington .... .[Noble Investment Group .|....05/08/2023 ... . 1,200,000 .0 ... 1,045,401 |...
..|Prime Storage Fund 111 . |Wilmington .... .|Prime Group Holdings o |---.07/20/2022 ... . 1,149,614 .0 . ...3,160,723 |...
. |RREF IV Debt Direct Domestic Investors, LP . Wilmington .... ..|Rialto Capital Management ... .|....09/13/2019 ... (4,021) .0 ... 1,906,234 |...
.| Tishman Speyer U.S. Growth & Income Fund . Wilmington .... .| Tishman Speyer L )....12/29/2021 ... ..101,145 a0 ... 1,704,678 |...
. |Focus Senior Housing Fund |11 LP . | Wilmington . .|Focus Heal thcare Partners LLC . ...02/11/2026 ... .0 .. .. 11,942,168 |...
2199999 Interests in joint ventures, partnerships or limited liability companles (including non-registered private funds) real estate - unafflllated 0 78,856,599
Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - other - unaffiliated
.| Acorn Sentry Aerospares CV LP .. |Oklahoma City ... .[Acorn Growth Companies .... . |....05/22/2025 ... .... 37,810 |...
.| Apollo Infrastructure Opportunities Fund I1, L.P. . . [New York ..|Apollo Capital Management ... 12/17/2021 ... . 2,285,088 6,948,325 |...
.| Avego Healthcare Capital Fund I1, L.P. Alpharetta . .| Avego Management, LLC ...10/11/72023 ... ...613,441 6,569,573 |...

.. (4,891)[..
.(11,684)]..
.. 35,148 |..

Houston ..
Houston ..
San Antonio

EMG Utica Midstream Fund, LP .....
Encap Energy Capital Fund XI, L.P.
Encap Flatrock Midstream Fund IV, L.P

The Energy & Minerals Group
EnCap Investments ..
EnCap Investments ....

...04/12/2019 ...

..|Five Elms 1V Q, L.P. Kansas City .. .|Five Elms Capital Management .. . .... 102,487 ...162,899 |...
..|Five Elms V Q, L.P. .. Kansas City .|Five Elms Capital Management .. .|....05/07/2021 ... .... 509,757 ... 300,739 |...
..|Five Elms VI Q, L.P. . Kansas City .|Five Elms Capital Management .. 1272272023 . ... 140,457 6,230,968 |...
..|GIP Capital Solutions Fund Il SCSP, L.P. .... New York ... .|Global Infrastructure Partners .. .|....03/27/2020 ... 3,031,043 |...
..|Global Infrastructure Partners IV-A/B, L.P. New York ... .|Global Infrastructure Partners .. .|....07/18/2019 ... .. ... 4,143,719 |...
.|GoldenTree Distressed Fund IV LP New York ... .|GoldenTree Asset Management ... .|....06/24/2022 ... . 2,275,000 .. 17,175,000 |...
.| Investcorp Strategic Capital Partners, L.P. ... New York ... .| Investcorp ...07/24/2020 ... ...913,328 .. 3,421,972 |...

...06/27/2022 ... .. 1,319,669 .. 8,266,600 |...

. |Lynstone Special Situations Fund Il (No.1) SCSP ....

New York .[JP Morgan Asset Management .. -
MSA Acceleration Partners, L.P. ....... Santa Monica . MSA Acceleration Partners ... 05/31/2022 . 1,543,469 |.. 5,827,541
NB Secondary Opportunities Fund V LP . New York Neuberger Berman Investment Management . 02/22/2022 . 1,137,220 |.. 8,050,010
Petrichor Opportunities Fund | LP .. New York ... Petrichor Healthcare Capital Management 05/12/2020 .157,418 |.. 9,382,849

.. 46,004 |..

.. 12,037,557
7,063,871

.. | Shamrock Capital Content Fund I1, L.P.
.. | Shamrock Capital Content Fund I11, L.P.
. [Shamrock CCF 111 Co-invest I, L.P. ......

Los Angeles
Los Angeles ..

Shamrock Capital ...
Shamrock Capital

..07/209/2022 ...

. .. |Los Angeles .| Shamrock Capital ... .|....06/27/2024 ... ... 379,530 |...
..|Silas Capital Partners II, L.P. .... . |New York ... ..|Silas Capital Management .|....11/01/2023 ... ...872,509 |...
..|Staple Street Capital IIl, L.P. .... New York ... ..|Staple Street Capital Partners .. .|....10/09/2020 ... 7,637,678 |...
..| The Energy & Minerals Group Fund 11, L.P. Houston .. .| The Energy & Minerals Group ... .|....12/03/2012 ... .. 25,395 |...
..|White Deer Energy L.P. Il . [Houston .. .|White Deer Management .|....02/15/2013 ... 1,892,107 |...
.|Carlyle Shutter, L.P. Los Angeles .. .|Carlyle Investment Management L.L.C. .|....05/15/2026 ... . . .7,333,245 |...

.|Silas Capital Partners |11, L.P. New York .|Silas Capital Management ... 12/15/2025 ... ....1,344,945 ... 8,655,085 |...

clocbobooooooooobooooo0o0o0o0o0ooo

2599999 Interests in joint ventures, partnerships or limited liability companles (including non- reglstered prlvate funds) other - unaffiliated 38,011,700 12,926,692 127,085,080
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

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 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
7899999. Total - unaffiliated 45,475,615 59,000,339 0 458,535,406 XXX
7999999. Total - affiliated 0 0 0 0 XXX
8099999 - Totals 45,475,615 59,000,339 0 458,535,406 XXX

SCHEDULE BA - PART 3

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

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Debt securities that do not qualify as bonds - debt securities that do not reflect a creditor relationship in substance - NAIC Designation not assigned by
the SVO - unaffiliated
46655H-AK-9 JCP DIRECT LENDING CLO Sub Notes ... . [Wilmington .... oo |Maturity ... ...12/05/2022 ...|....06/12/2026 ...|. .0 .. 108,909 |...eeevvvvennn0 e 637,894 |....... 503,509 |... o0 [t (134,386) (134,386)]........ 54,226
46655H-AK-9 JCP DIRECT LENDING CLO Sub Notes Wilmington . . [Maturity 10/11/2022 .06/12/2026 .. 0 161,915 .. 948,357 |. 748,566 .0 .(199,791)|. (199,791) 80,617
46655H-AK-9 JCP DIRECT LENDING CLO Sub Notes Wilmington . . [Maturity 09/07/2022 .06/12/2026 .. .1 489 910 |.. 0 306,746 .... 1,796,656 |.... 1,418,153 .0 .(378,503)). (378,503) .. 152,729
46655H-AK-9 . [ JCP DIRECT LENDING CLO Sub Notes Wilmington . . [Maturity ..07/25/2022 .06/12/2026 .. .1,565,353 |.. 0 322,279 ... 1,887,632 [.... 1,489,963 .0 .(397,669)|. (397,669) .. 160,463
46655H-AK-9 ..... JCP DIRECT LENDING CLO Sub Notes . Wilmington .. . . [Maturity .. ....05/23/2022 ...]....06/12/2026 ...|..... 4,475,270 .0 .. 921,379 |... .. 5,396,649 |...... 4,259,733 |... ...0 ... (1,136,916)|... (1,136,916) 458,756
0399999. Debt securities that do not quallfy as bonds debt secuntles that do not reﬂect a creditor relat|onsh|p in substance - NAIC DeS|gnat|on not
assigned by the SVO - unaffiliated 8,845,961 1,821,227 0 0 0 1,821,227 0| 10,667,188 8,419,924 0 (2,247,264)|  (2,247,264) 906,791
Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - NAIC Designation not assigned by the
SVO - bonds - _unaffiliated
................... [WilTow Tree Fund 1, LP wovovvvevreveicercerees Nt YOPK oovevveoveoresesesenns Jooveeres Wevrooreos [DISEEIDUEION woveveriesrennesneseesneneenene |oen03/20/2019 ... |....05/20/2026 ... |ov.ovee.86,197 [oovervvereonenn0 oo fovonceieiecn0 o0 o0 froieieinnn0 oo 86,197 oo 86,997 [0 o0 o0 o0
1599999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - NAIC Designation not assigned
by the SVO - bonds - unaffiliated 86,197 0 0 0 0 0 0 86,197 86,197 0 0 0 0
Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - unaffiliated
................... Atlas Merchant Capital Fund Il LP ............ [New York Distribution ....10/17/2019 ...|....06/25/2026 ...|........434,156 0 0 0 0.0
Blackstone Capital Partners VIII L.P. .. New York ... .|Distribution . ....03/29/2019 ...|....06/30/2026 ...|........338,046 .0 .. 0. 0] 0. ....0
Carlyle Partners VI, L.P. ... | Washington . .|Distribution . ....12/21/2012 ...|....06/30/2026 ...|. ..194,686 .0 . .0 0 .0 )
Excellere Capital Fund IV, L.P. ... Denver ... .|Distribution . ....05/20/2021 ...|....06/26/2026 ...|........629,750 .0 .. 0. . . 0] 0. ....0
Exponent Private Equity Partners V, ILP ..... London ... . |Distribution . ....12/23/2024 ...|....05/28/2026 ...|. ...64,252 .0 . .0 e, 64,252 ... . 0 .0 )
GHK Fund Il LP . |Greenwich .. .|Distribution . ....04/05/2024 ...|....02/19/2026 ...|...... (466,341) .0 .. JL VN PO | IS (466,341)|...... (466 341))... 0] 0. ....0
Inverness Graham Investments V, L.P. Wayne .|Distribution . ....08/18/2025 ...|....06/11/2026 ...|...... (126,626), .0 .. JU VN ISR | IS (126,626)]...... (126,626)]... 0 0. ....0
NB Strategic Capital LP New York ... .|Distribution . ....12/06/2019 ...|....06/30/2026 ...|..... 1,057,289 .0 .. 0. .... 1,057,289 |.... 1,057,289 |... 0. 0. ....0
NexPhase Capital Fund V, LP . New York . .|Distribution . ..09/15/2023 . .04/01/2026 .. ... 73,443 |.. 0 0 1eeeenn. 13,443 | . 73,443 .0 0 .0
One Rock Capital Partners, LP . New York . .|Distribution . ..02/07/2014 . .06/11/2026 .. .4,166,755 |.. 0 0 ... 4,166,755 |.... 4,166,755 .0 0 .0
Sentinel Capital Partners VII, L.P. New York . .|Distribution . ..07/14/2022 . .06/17/2026 .. .3,672,272 |.. 0 0 .... 3,672,272 |.... 3,672,272 .0 0 .0
Sentinel Junior Capital II, L.P. ... . |New York ... .| Distribution . ...07/14/2022 ...|....06/18/2026 ...|..... 1,067,429 .0 .. .0 .. ... 1,067,429 |.... 1,067,429 |... .0 .. .0 .. .0
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

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 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Split Rock Partners II, LP Minneapol is ... .|Distribution . ...05/01/2008 ...|....04/13/2026 ...|........760,135 .0 .. 0. 760,135 |....... 760,135 |... 0] ....0
Split Rock Partners, LP Minneapolis .|Distribution . .04/22/2026 .. . 570,001 |.. 0 0 570,001 |. 570,001 .0 .0
VMG Partners V, L.P. San Francisco .|Distribution . ..02/17/2021 .05/14/2026 .. ..(14,340)|.. 0 0 (14,340)|. (14,340) .0 .0
WindRose Health Investors VI, L.P. . |New York .|Distribution . ....12/06/2021 ...|....03/25/2026 ...|........(19,843) 0. L0 (19,843))....... (19,843))... .0 .. .0
1999999 Interests in joint ventures, partnershlps or limited liability companies (|nclud|ng non-registered private funds) - common stocks - unaffllated 12,401,063 0 0 0| 12,401,063 | 12,401,063 0 0
Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - unaffiliated
AEW  Partners Real Estate Fund IX, L.P. .... [Wilmington .... ... DE.. .|Distribution . ....12/23/2020 ...|....06/30/2026 ...|. ..983,163 |....... 983,163 |...
Bell Institutional Fund VII, L.P. Wilmington .... .. DE.. .|Distribution . ...12/18/2019 ...|....05/06/2026 ...|. .. 13,802 |........ 13,802 |...
Blackstone Real Estate Debt Strategles
. |Wilmington .... .. DE.. .|Distribution . ....10/17/2019 ...|....06/25/2026 ...|. 861,755 |.......861,755 |...
Blackstone Real Estate Partners X L.P . [Wilmington .... .|Distribution . ....06/30/2022 ...|....06/29/2026 ...|. L 24T Y
................... Blue Vista Real Estate Partners V, L.P. Wilmington Distribution ...04/19/2019 ...|....05/22/2026 ... 624,355 |....... 624,355
Brookfield Strategic Real Estate Partners II
..... Wilmington .... .|Distribution . ....04/17/2015 ...|....06/17/2026 ...|..... 2,314,306 ... 2,314,306 |.... 2,314,306 |...
Carlyle Realty Partners IX, L.P. .| Wilmington . .|Distribution . ..07/01/2021 . .04/08/2026 .. ..398,682 |.. .. 398,682 |. 398,682
Carlyle Realty Partners VII, L.P. .... .. [Wilmington .... .|Distribution . ...05/01/2015 ...|....04/21/20%6 ...|........125,918 125,918 |....... 125,918 |...
Griffis Premium Apartment Fund V (INST), LP
........................................................ Wilmington Distribution ....04/15/2020 ...|....04/02/2026 ...|........ 148,403 148,403 |....... 148,403 |...............0 0
High Street Real Estate Fund VII, L.P. ...... [Wilmington .... .|Distribution . ....08/31/2022 ...|....05/07/2026 ...|....... 127,810 ..127,810 |....... 127,810 |... 0] 0.
Orion European Real Estate Fund I11, C.V. .. |Paris .. . |Distribution . ..05/14/2009 . .06/30/2026 .. 17,816 |.. .0 0
PCCP Credit X, LP .. Dover .. .|Distribution . ..12/14/2021 . .06/26/2026 .. .0 0
PIX MM Co-Invest, L.P. Wilmington . .|Distribution . ..10/25/2021 . .06/30/2026 .. .0 0
Prime Finance Short Duration VII, L.P Wilmington . .|Distribution . ..11/20/2020 . .06/11/2026 .. .0 0
Prime Finance Short Duration VIII, LP . Wilmington .... .|Distribution . ...04/21/2022 ...)....06/03/2026 ...|. .0 .0
RCG Longview CenterSquare Debt Fund VII
................... R 122 (11 N Distribution ....08/07/2023 ...|....05/20/2026 ...|........ 254,594 254,504 |....... 254,594
RREF |V Debt Direct Domestic Investors, LP . [Wilmington .... .|Distribution . ....09/13/2019 ...|....06/30/2026 ...|....... 161,780 161,780 |....... 161,780 |...
Tishman Speyer U.S. Growth & Income Fund .... [Wilmington .... .|Distribution . ....12/29/2021 ...|....06/30/2026 ...|. . 168,775 168,775 |....... 168,775 |...
................... ElmTree U.S. Net Lease Fund IV, L.P. ........ [Wilmington Liquidation ....10/05/2021 ...]....06/30/2026 ...|.cevuunrneeenn O IEPPPROOROO | 1 AT |}
2199999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - unaﬁlllated 8,034,250 0 0 0 0 0 0 8,034,250 8,034,250
Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - affiliated
................... |350 Market LLC .ovvvvviiiiiiiiiiiiiiiiiiiiniieens |Wi|mington | DE.........|Dislribution |....11/01/2010 ...|....06/30/2026 vor]....11,200,000 JooeeneeeeeennnO v O o0 o 0 0 .0 0. 11,200, 000 ... 11,200,000 Joeeneeeeeen0 e O o0 el 0
2299999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - affiliated 11,200,000 0 0 0 0 0 0| 11,200,000 | 11,200,000 0 0 0 0
Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - other - unaffiliated
Apollo Infrastructure Opportunities Fund |1,
L.P. . |New York ... .|Distribution . ... 12/17/2021 ...|....06/25/20%6 ...|. 0 0. ....0
EMG Utica Midstream Fund, LP .. Houston .. .|Distribution . ..03/31/2025 . .04/08/2026 .. .0 0 .0
EnCap Energy Capital Fund IX, L.P. Houston .. .|Distribution . ..12/19/2012 . .06/05/2026 .. .0 0 .0
Encap Energy Capital Fund X, L.P. .... Houston Distribution . ....03/05/2015 ...|....06/08/2026 ...|. . 0 0. 0
Encap Energy Capital Fund XI, L.P. ........... Hous ton .|Distribution . ....05/31/2017 ...|....06/09/2026 ...|. ... 1,029,105 [.... 1,029,105 |... 0 .0 )
GIP Capital Solutions Fund Il SCSP, L.P. ... [New York ... .|Distribution . ...03/27/2020 ...|....06/16/2026 ...|........807,545 |......oeeieeenn0 [0 el O o0 0 [0 e 807,545 |....... 807,545 |... 0. 0. .0
Global Infrastructure Partners IV-A/B, L.P.
.. |New York ... .|Distribution . ....07/18/2019 ...|....05/18/2026 ...|. o (188)f. e (138))..
GoldenTree Distressed Fund IV LP .. . [New York ... .|Distribution . ...06/24/2022 ...|....06/11/2026 ...|........679,103 679,103 |....... 679,103 ...
Investcorp Strategic Capital Partners,
........................................................ New York Distribution ....07/24/2020 ...|....05/14/20%6 ...|........112,185 0 0].eeeeeel0
NB Secondary Opportunities Fund V LP ......... New York ... .|Distribution . ....02/22/2022 ...|....06/25/20%6 ...|........533,802 0. 0. ....0
The Energy & Minerals Group Fund II, L.P. Houston .. .|Distribution . ..12/03/2012 . .04/06/2026 .. ..575,290 |.. .0 0 .0
White Deer Energy L.P. Il ... . [Houston Distribution . ...02/15/2013 ...|....04/09/2026 ...J.........59,608 .0 .. .0 .. .0
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

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 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Yorktown Energy Partners IX, L.P. .... New York .... VPR IO [ Distribution ....10/05/2010 ...}....06/09/2026 ... 695,087 .0 695,087 |....... 695,087
.. Yorktown Energy Partners XI, L.P. .... . [New York .... PP PP N Distribution ....06/10/2016 ...]....05/29/2026 ... 300,701 |.... 5 300,701 |....... 300,701
2599999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - other - unaffiliated 6,889,113 0 0 0 0 0 0 6,889,113 6,889,113 0 0 0 0
7899999. Total - unaffiliated 36,256,583 1,821,227 0 0 0 1,821,227 0] 38,077,810 | 35,830,546 0 (2,247,264)  (2,247,264) 910,090
7999999. Total - affiliated 11,200,000 0 0 0 0 0 0| 11,200,000 | 11,200,000 0 0 0 0
8099999 - Totals 47,456,583 1,821,227 0 0 0 1,821,227 0] 49,277,810 | 47,030,546 0 (2,247,264)[  (2,247,264) 910,090
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stocks Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
Issuer credit obligations - U.S. government obligations (exempt from RBC)
912820-KF-7 ......... U S TREASURY BONDS 4.125 2031 03 .ooviiiii e [ 04/28/2026 ..... BANK OF MONTREAL ... .... 10,060,190 |. ....10,000,000 ... ... 32,684
91282C-LZ-2 . .|U S TREASURY BONDS 4.125 2031 11 .. 04/23/2026 . VARIOUS . .30,175,901 |. .30,000,000 |. 489,560
912820-NX-5 . .. [U S TREASURY NOTES 3.625 2030 08 .. T 04/30/2026 ..... WELLS FAR ... 29,546,585 |. ... 30,000,000 |... .. 183,220
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 69,782,676 70,000,000 705,465
Issuer credit obligations - non-U.S. sovereign jurisdiction securities
013051-EX-1 ......... ALBERTA (PROVINCE OF) 3.150 2032 06 06/01/2026 ..... NATIONAL BANK OF CANADA FINANCIAL ...eereeneeeeemneieeeeeennie e e e eeneneeeeeemenneeeeeennnaeeeeennnnnaneeennnn [reeernnnnaneeeemnnnnneeeennnnneees Joeernnnnnereeennnnneees 3,990,440 |oooiiiiiiiiiiiiiinnis 4,000,000 |... E
110610-AE-2 ......... BRITISH COLUMBIA INVESTM 3.250 2031 06 04/20/2026 ..... LV =10 o KU RPN o s 1Y | I E . 1,000,000 |... E
62620D-All-1 BRITISH COLUMBIA MUNICIP 3.400 2031 06 06/25/2026 ..... R PP RO URPPPPPRTRUPP IOPUPPTRRTPPPPRRIE 0. | B V£ I IO, 5,200,000 |... E
13509P-KM-4 . .. | CANADA HOUSING TRUST 3.200 2031 06 .. VARIOUS . E
628148-GU-6 . .| DISTRICT MUNICIPALITY OF 3.100 2029 07 .. NATIONAL BANK OF CANADA FINANCIAL

1.C Fi
1.B Fi
1.A Fi
1.A Fi
,000, 1.C2
628148-GV-4 ......... DISTRICT MUNICIPALITY OF 3.250 2030 07 06/29/2026 ..... NATIONAL BANK OF CANADA FINANCIAL .. 1,000,000 |... 1.02Z ...
628148-G-2 ......... DISTRICT MUNICIPALITY OF 3.350 2031 07 06/29/2026 ..... NATIONAL BANK OF CANADA FINANCIAL 1,000,000 |... 1.02Z ...
26682C-VU-4 . .. | DURHAM REGIONAL MUNICIPA 3.250 2030 06 .. ..... 06/11/2026 .....|RBC CAPITAL MARKETS CAD ... 2,325,000 1.AFE
26682C-VV-2 . ..| DURHAM REGIONAL MUNICIPA 3.350 2031 06 .. ..... 06/11/2026 .....|RBC CAPITAL MARKETS CAD ... 2,403,000 1.AFE ..
40156H-F5-4 . ..| GUELPH (CITY OF) 3.150 2029 06 .. ..... 06/01/2026 .....|NATIONAL BANK OF CANADA FINANCIAL 961,000 1.AFE ..
40156H-F6-2 . ..| GUELPH (CITY OF) 3.300 2030 06 .. ..... 06/01/2026 .....|NATIONAL BANK OF CANADA FINANCIAL 991,000 1.AFE ..
40156H-F7-0 . ..| GUELPH (CITY OF) 3.400 2031 06 .. ..... 06/01/2026 .....|NATIONAL BANK OF CANADA FINANCIAL 1,024,000 1.AFE ..
40156H-F8-8 . ..| GUELPH (CITY OF) 3.550 2032 06 .. ..... 06/01/2026 .....|NATIONAL BANK OF CANADA FINANCIAL 1,059,000 1.AFE ..
40156H-G2-0 . ..| GUELPH (CITY OF) 3.800 2034 06 .. .. 06/01/2026 .....|NATIONAL BANK OF CANADA FINANCIAL 1,137,000 1.AFE ..
541908-NX-3 . .. | LONDON ONTARIO 3.550 2032 05 .. 04/10/2026 .....|CIBC WORLD MARKETS .... 2,013,000 1.A FE
653550-2F-1 . .. |NIAGARA REGIONAL MUNICIP 3.450 2030 06 .. 05/12/2026 . RBC CAPITAL MARKETS CAl 1,524,000 1BZ
653550-2G-9 ......... [NIAGARA REGIONAL MUNICIP 3.550 2031 06 .. 05/12/2026 . RBC CAPITAL MARKETS CAD 575,000 1812
653550-2H-7 .. |NTAGARA REGIONAL MUNICIP 3.700 2032 06 .. 05/12/2026 . RBC CAPITAL MARKETS CAD 1,629,000 1BZ
748142-FN-8 . ..| QUEBEC (PROVINCE OF) 3.250 2032 09 .. 06/09/2026 .....|DESJARDINS SECURITIES ... 3,000,000 1.0 FE
803854-KP-2 . .. | SASKATCHEWAN (PROVINCE 0 2.150 2031 06 .. .|RBC CAPITAL MARKETS CAD 2,000,000 1.CFE ..
94180C-V6-2 . .| WATERLOO REGIONAL MUNICI 3.400 2030 06 .. RBC CAPITAL MARKETS CAD 1,140,000 1.AFE ..
94180C-V7-0 WATERLOO REGIONAL MUNICI  3.550 2031 0B .......cceuuniiiiiiunnniiniiiinnniiiiiiininseereennnnnneeeesnnnnseeeeenns |+e0.0.09/20/2026 ... RBC CAPITAL MARKETS CAD ....iievuunsiiiiiuuunsiisiisuunniseiesnunesseeunnnseesrssnnassessessnnnssssressnnssessesnnnns [sonernnnnnsessrnssnnsnssennnnnnsnss foovernnnnnessennnnnnes 1, 179, 729 |ovrruuiiiiirrnunnnnnnns 1,180,000 |... 1.AFE .. .
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 40,273,171 40,461,000 XXX
Issuer credit obligations - municipal bonds - general obligations (direct and guaranteed)
373029-ZU4 ......... GEORGETOWN GENERAL OBLIG 4.000 2045 08 ......ceeeeeemmmereemmennaeeeemnnnaeeeemnnnaeeeennnnnaeeeeennnnaneeens |oonnnd 04/29/2026 ..... J P MORGAN CHASE SECURITIES INC .. 7,893,840 |eevvuniiieiiiiins 8,000,000 |... 1.A FE
520121-X2-2 . ..| LAWRENCE GENERAL OBLIGAT 4.250 2046 09 .. 04/08/2026 BAS-MERRILL LYNCH ..... 29,221,195 |. . 29,580,000 |. 1.BFE ..
523048-0Z-2 . .. |LEBANON GENERAL OBLIGATI 4.000 2043 06 .. 04/22/2026 . BAS-MERRILL LYNCH .. 2,910,836 |. 2,895,000 |. 1.C FE ..
523048-RC-2 ......... |LEBANON GENERAL OBLIGATI 4.125 2046 06 04/22/2026 . BAS-MERRILL LYNCH ..... .. 2,873,461 |. .. 2,895,000 |. 1.CFE ..
678519-3X-5 . ..| OKLAHOMA CITY GENERAL OBLIGATION S20 ... ......03/24/2026 . J P MORGAN CHASE SEC INC (PQ TRADE) .21,161,176 |. . 21,400,000 |. 1.AFE ..
762223-0B-4 . .. |RHODE ISLAND GO TAXABLE 5.313 2028 12 .. 06/18/2026 TRAVELERS CASUALTY AND SURETY .... 4,293,904 |. .. 4,200,000 |. 1.CFE ..
779223-MU-7 . .. |ROUND ROCK GO LTD S2026  4.375 2048 08 04/24/2026 .....|J P MORGAN CHASE SECURITIES INC .. . 15,644,389 |. . 15,745,000 |. 1.AFE ..
841484-NH-7 . .. | SOUTHEAST POLK CSD GO S2 4.250 2046 05 04/10/2026 .....|PIPER JAFFRAY .......... . 10,067,400 |. .10,135,000 |. 1.DFE ..
849476-TR-7 . .| SPRING BRANCH ISD GO S20 2.750 2040 02 06/30/2026 .|RBC CAPITAL MARKETS .. 4,227,300 |. ..5,000,000 |. 1.A FE
857896-RB-2 .........[STEARNS CO GO S2026A 4.375 2051 12 .. T 04/21/202%6 ..... BAS-MERRILL LYNCH ... 42,025,558 |. ... 42,640,000 |... 1.B FE ..
0049999999. Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and guaranteed) 140,319,058 142,490,000
Issuer credit obligations - municipal bonds - special revenue
15117-NJ-8 ......... BROWARD CO WATER & SEWER 4.000 2047 10 ..eevuuneeeeeneieeeeeenie e e e eenne e e e eeenee e e e e eenn e e eeennnneees |ennad 06/25/2026 ..... HILLTOP SECURITIES ... .... 16,156,559 |. .... 16,810,000 |...
303867-RB-3 ......... FAIRFAX CO SEWER REV S20 5.000 2054 07 .....uuniiiiiinnniiiiiiiineeeciiiieeesesniiseeecsnnansesecnnnnnneees |oonand 05/12/202%6 ..... BAS-MERRILL LYNCH ...eeeriiiiiiiti ettt s e s seraaa e s s e snnnn e s e ennnn [oeennnnnnssesennnnnnnsssnnnnnnenees Jornniinnnnnrnnn 4,006,627 [oeoiiiviinnnnniiinnns 3,815,000 |...
57586C-89-7 ......... MASSACHUSETTS H/E (BOSTO  5.500 2030 0B .....eeeerrnuuneeermnnneeeeemnnnneeeeennnneseennnnnnaeeeennnnnaaneees |oeees 06/18/2026 TRAVELERS CASUALTY AND SURETY . 6,302,231 |oeereieieeeeeies 5,750,000 |...
65887P-C9-4 . .| NORTH DAKOTA PUB FIN AUT 5.000 2048 10 .. BAS-MERRILL LYNCH .....

65887P-D4-4 .

.. NORTH DAKOTA PUB FIN AUT

5.000 2051 10 ..

BAS-MERRILL LYNCH ..

771902-HZ-9 ......... ROCHESTER HLTH CARE FAC  4.000 2043 11 ....uiiiiiiiiiiiiiiiiii e ernni e eneen [enand 04/09/2026 ..... BAS-MERRILL LYNCH .... 20,816,250 |. ...21,000,000 |...

882118-AV-4 ......... TEXAS A & M PERM UNIV FU 4.250 2046 07 ......oieeereeunseeemnennasaeennnnnaseennnnnnssaennnnnsseennnnnnsseene |oennnd 06/24/2026 ..... RBC CAPITAL MARKETS ... ..ruiuieeeeunuueeenennnusssenennnaseesennnsnsseeennnnssseennnnnnaaesennnansseeennnnnsseennnns |rernnnnnsseeennnnnnseeennnnnnseeeee |oennnnssseennnnnnseees 19,999,600 20,000,000

0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 78,052,508 77,505,000 184,817 XXX
Issuer credit obligations - corporate bonds (unaffiliated)

00751Y-AK-2 ......... ADVANCE AUTO PARTS (144A  7.000 2030 08 ........oeeeerrmunniiriirnineeriiiiiieeeeesnieseeeesnnaneeecnnnnnseees Joonnnd 06/09/2026 ..... TRUIST SECURITIES 2,052,500 |.eevvnnniiiiiiniins 2,000,000 |... . 50,167

00115A-AT-6 . .| AEP TRANSMISSION CO LLC  5.250 2036 06 .. 05/27/2026 . CITADEL SECURITIES . 8,039,760 |. 8,000,000 .0

02079W-AG-6 ......... ALPHABET INC 3.650 2031 05 ....iiieruuniiiiiiiiiii s s rre s s rraensesarneees |renen 05/05/2026 ..... SCOTIA CAPITAL ... 2,983,140 |..oevvuiiiiiiiiinnnnnns 3,000,000 fuuiiiiiiiiniiiiiiiiiiiieeees 0
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023135-DV-5 AMAZON.COM INC 3.700 2031 06 .. 06/08/2026 SCOTIA CAPITAL ... 4,996,850 |.eevvuniiieininins 5,000,000 |... E
023528-AA-3 . ..| AMENTUM ESCROW CORP (144 7.250 2032 08 .. 04/15/2026 . MORGAN STANLEY ... .. 1,045,000 |. .. 1,000,000 |. E ..
43475R-AU-0 . .. | AMRIZE FINANCE US LLC 7.125 2036 07 .. 04/14/2026 . WELLS FARGO SECURITIES . . 11,561,458 |. .10,080,000 |. E ..
03522A-AH-3 . .. | ANHEUSER-BUSCH INBEV WOR 4.700 2036 02 .. ......04/01/2026 .....|CITIGROUP GLOBAL MARKETS 4,890,000 5,000,000 E ..
001877-AB-5 . ..| AP GROUP DE INC 5.750 2034 06 .. .. 06/10/2026 .....|VARIOUS ...ooeneeenniieeees 2,977,500 3,000,000 E ..
00206R-NN-8 . ..| AT&T INC 5.250 2036 10 .. 04/23/2026 .....|J P MORGAN CHASE SECURITIES INC .. 4,981,250 5,000,000 E ..
01741R-AP-7 . ..| ATl INC 5.875 2033 06 .. 06/03/2026 1,503,750 |. 1,500,000 |. E ..
053015-AK-9 ......... AUTOMATIC DATA PROCESSIN 5.000 2036 05 .. 05/04/2026 ..... BAS-MERRILL LYNCH .. 4,965,850 |...cvvnniiiiiiiiinnnnns 5,000,000 |... E
058498-All-6 BALL CORP 2.875 2030 08 .. 04/28/2026 GOLDMAN SACHS & 0 ..t eeeeeee e e e ee e e e e ee e e e e e e e e e e e e ms s e e e e ennne e e e eennnaneeeeennnnneeeeennnnnes eeeennnnnseeeemnnnnneeeennnnnaenees Joermnnanreemnnnianeees 6,405,000 [.eereeemnnnaeeeeens 7,000,000 |... E
060505-GR-9 . ..| BANK OF AMERICA CORP 5.045 2037 02 .. 04/28/2026 . BAS-MERRILL LYNCH E ..
097947-AA-3 . .| BASF COATINGS BUSINESS ( 7.125 2033 06 .. 05/14/2026 . VARIOUS ......... E ..

073644-AA-4 BEACON MOBILITY CORP (14 7.250 2030 08 05/27/2026 MORGAN STANLEY ...etteeee ettt e e s sinnn e e e e sns [sesssnneeesssisnnneesssssnnnnaesss [oessinnneeessnnnnennnes 2,072,500 | 2,000,000

m

101137-AE-7 BOSTON SCIENTIFIC 6.250 2035 11 04/07/2026 BAS-MERRILL LYNCH ..t e e e sninees [oesseeeeeeeeinneeeeessinnneeaeees [essnneeeeeeennenee. 0,407,850 | 5,000,000 |... E
11120V-AQ-6 . ..|BRIXMOR OPERATING PARTNE 5.375 2036 06 .. 04/30/2026 . J P MORGAN CHASE SECURITIES INC ..

12769G-AB-6 . ..| CAESARS ENTERTAIN INC (1 7.000 2030 02 .. 05/28/2026 . WELLS FARGO SECURITIES .

03073E-BE-4 . ..| CENCORA  INC 4.900 2036 02 .. 04/14/2026 . BARCLAYS CAPITAL INC ....

808513-CR-4 . ..| CHARLES SCHWAB CORP 5.493 2037 05 05/19/2026 . CITIGROUP GLOBAL MARKETS ..

808513-CE-3 . .. | CHARLES SCHWAB CORP 5.853 2034 05 04/07/2026 .....[J P MORGAN CHASE SECURITIES INC ..

166756-BL-9 . .| CHEVRON USA INC 4.850 2035 10 .. 04/07/2026 .....[BARCLAYS CAPITAL INC ....

.. CITIGROUP INC 5.333 2036 03 .. 04/29/2026 . . . 10,059,450

17327C-BA-0 . . VARIOUS ......cceeeinee

19828B-AA-3 . ..|COLUMBIA PIPELINES OPCO  5.507 2036 05 .. 05/21/2026 . GOLDMAN SACHS & CO . .. 4,994,000 |. 5,000,000
20826F-BL-9 . .| CONOCOPHILL IPS 5.000 2035 01 .. 04/21/2026 . CITADEL SECLRITIES .... ..6,068,880 |. 6,000,000
210518-EA-0 . ..| CONSUMERS ENERGY CO 5.125 2036 05 .. ......06/01/2026 .....|J P MORGAN CHASE SECURITIES INC .. 5,004,850 |. 5,000,000 |.
233853-AT-7 . .. | DAIMLER TRUCK FINANCE NA 5.400 2028 09 .. .. 06/18/2026 .....[TRAVELERS CASUALTY AND SURETY . .10,142,974 |. .10,000,000 |.
278865-BX-7 . .| ECOLAB INC 5.350 2036 06 .. 05/26/2026 . VARIOUS . . 15,060,950 |. . 15,000,000 |

.. ELI LILLY & CO 4.850 2036 05 ..

MMMMmMMmMMMmmmmMmmmmm

532457-DR-6 ........ 05/06/2026 GOLDMAN S, .

20261A-AF-7 . .. | ENCOMPASS HEALTH CORP (1 5.875 2034 06 05/14/2026 . WELLS FARGO SECURITIES .

29379V-CL-5 . .| ENTERPRISE PRODUCTS OPER 5.200 2036 01 04/13/2026 . VARIOUS ..o

26875P-AZ-4 EQG RESOURCES INC 5.350 2036 01 .. 04/01/2026 J P MORGAN CHASE SECURITIES INC .. 4,513,635 |.ocunriiiiieiiis 4,426,000 |...

26884T-BB-7 ERAC USA FINANCE LLC (14 5.250 2036 04 04/07/2026 MIZUHO INTERNATIONAL PLC eeiiiiiiee ettt e e s s eaeees [obneeeesasbenreesesbneeaesans [oribeeeaesssirneaaeaas 8,967,060 |...vvvrreiiiiiiinanns 9,000,000 |... E

341081-HC-4 . ..|FLORIDA PONER & LIGHT 5.125 2036 06 .. BNY MELLON CAPITAL MARKETS INC ..5,000,000 | E ..

34959J-AP-3 .. | FORTIVE CORPORATION 5.250 2036 05 .. VARIOUS . .10,000,000 |. E ..

377372-A0-0 .........| GLAXOSMITHKLINE CAPITAL  4.875 2035 04 04/20/2026 VARIOUS . ....10,089,750 |. ....10,000,000 |... E

381416-F2-5 GOLDMAN SACHS GROUP 5.004 2034 04 .. 04/13/2026 e O O R 4,000,000 |..vvvvreeiiiininnanns 4,000,000 |... E

381416-F4-1 . .| GOLDMAN SACHS GROUP 5.425 2037 06 BAS-MERRILL LYNCH .. E ..

42704L-AK-0 . .|HERC HOLDINGS INC (144A) 6.000 2034 03 .. WELLS FARGO SECURITIES . E..
E

428291-A0-1 HEXCEL CORP 4.900 2031 05 04/29/2026 GOLDMAN SACHS & CO

..... 2,100,000 |...

432833-AU-5 ......... |HILTON DOMESTIC OPERATIN 5.500 2031 09 05/07/2026 BAS-MERRILL LYNCH oottt e e e ssnnees [oessnnnneesssnnnneesssssinnnneesss [oessinnneeesssnnneennes 1,000,000 |, 1,000,000 ... E

437076-DC-3 . .. | HOME DEPOT INC 4.750 2029 06 .. 05/06/2026 .....[DEUTSCHE BANC ....... E ..
013817-AK-7 . .| HOWNMET AEROSPACE INC 5.950 2037 02 .. ......04/15/2026 .....| SUSQUEHANNA INTL GROUP .. E ..
459200-KT-7 . ..| 1BM CORP 4.150 2027 07 .. .. 06/18/2026 TRAVELERS CASUALTY AND SURETY . E ..
49456B-BC-4 . .. |KINDER MORGAN INC 5.850 2035 06 .. 04/20/2026 . BANK OF MONTREAL ... E ..
501044-DV-0 . .. | KROGER CO 5.000 2034 09 .. 04/06/2026 CITIGROUP GLOBAL MAR E ..
52736R-BJ-0 . ..|LEVI STRAUSS (144A) 3.500 2031 03 .. 05/20/2026 . DEUTSCHE BANC .......ccenenne E ..
56530K-AB-2 . .. | MAPLE PARENT HLDS CO (14 5.050 2031 03 .. 04/09/2026 . J P MORGAN CHASE SECURITIES INC .. E ..
585055-BT-2 . ..|MEDTRONIC INC 4.375 2035 03 .. 04/21/2026 . DEUTSCHE BANC .. E..
58933Y-CG-8 . ..|MERCK & CO INC 5.200 2036 05 .. 05/19/2026 . BAS-MERRILL LYN .. 4,965,800 |. ..5,000,000 | E ..
60871R-AT-7 . ..| MOLSON COORS BREWING CO  5.500 2036 07 .. ......06/26/2026 . VARIOUS .......ceeenee . 14,996,400 |. . 15,000,000 |. E ..
615304-AP-8 . ..|MO0G INC (144A) 5.500 2034 10 .. .. 06/10/2026 BARCLAYS CAPITAL INC . . E ..
61748U-AX-0 . ..| MORGAN STANLEY 5.296 2037 04 .. 04/15/2026 . MORGAN STANLEY ... E ..
620076-CC-1 . ..|MOTOROLA SOLUTIONS INC ~ 5.550 2035 08 .. ......04/06/2026 .....|BAS-MERRILL LYNCH .. E ..
6495211-EY-5 . ..|NEW YORK LIFE GLOBAL FUN 4.850 2028 01 .. .. 06/18/2026 .....[TRAVELERS CASUALTY AND SURETY . E..
64952I-FT-5 . .|NEW YORK LIFE GLOBAL FUN 5.200 2036 06 .. 05/27/2026 . J P MORGAN CHASE SECURITIES INC .. E ..

62927#-AX-4 NFL VENTURES LP 5.310 2038 04 . ..... 06/24/2026 ..... BAS-MERRILL LYNCH ..12,000,000

m

12,000,000 |..
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62927#-AY-2 NFL VENTURES LP 5.350 2041 04 ...... 06/24/2026 ..... BAS-MERRILL LYNCH 8,000,000 | 8,000,000 |... E
62912X-AG-9 . .| NGPL PIPECO LLC (144A)  5.600 2036 08 ......06/28/2026 . RBC CAPITAL MARKETS . 12,492,875 |. . 12,500,000 |. E..
666807-CP-5 NORTHROP GRUMMAN CORP 5.250 2035 07 nueiiieieeeiiiiee e o 05/04/2026 ..... VAR I OUS ettt ettt e e ettt e e e e ettt eeeeeeieeeeeeeeiiieees [oteeeeeeieiiieeeeeeeiiieeeeeaes [eeiieeeeeeeeiieeeeaas 6,601,690 |..eeeeeeeannnanen. 6,487,000 |... E
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66815L-2U-2 NORTHWESTERN MUTUAL GLOB 4.960 2030 01 06/18/2026 ..... TRAVELERS CASUALTY AND SURETY ...eeeeeiieeeeimnneeeeeemnee e e e eemene s s e eeennn e e e eeennnaeeeeennnnseeeennnnnns reeennnnaseeeemnnnnneeeennnnnanrees Joemmnnaneeemnnniannees 9,080,515 |eeveeiiieeiiiiiens 9,000,000 |... 1.
67021C-AZ-0 . ..|NSTAR ELECTRIC CO 5.200 2036 05 .. 05/11/2026 .....|WELLS FARGO SECURITIES . 4,996,900 5,000,000 1.
68902V-AT-4 . .| OTIS WORLDWIDE CORP 4.488 2029 05 .. 05/06/2026 .....|GOLDMAN SACHS & CO . 5,319,822 |. 5,300,000 |. 2.
69007T-AH-7 . ..| OUTFRONT MEDIA CAP (144A 6.000 2034 06 .. 06/03/2026 .....|BAS-MERRILL LYNCH .. 1,000,000 |. 1,000,000 |. 4.
713448-GK-8 . ..| PEPSICO INC 5.000 2035 07 .. 04/28/2026 . VARIOUS . 12,141,460 |. . 12,000,000 |. 1.
718172-EG-0 . ..|PHILIP MORRIS INTERNATIO 4.875 2036 04 .. 04/28/2026 . VARIOUS . .10,000,000 |. 1. .
720186-AR-6 . .| PIEDMONT NATURAL GAS CO  5.100 2035 02 .. 04/21/2026 . CITADEL SECURITIES . .. 4,000,000 |. 2.AFE ..
693475-CE-3 PNC FINANCIAL SERVICES  5.373 2036 07 05/27/202%6 ..... VARIOUS .... 25,000,000 ... 1.6 FE
737446-A0-7 POST HOLDINGS INC (144A) 4.625 2030 04 .. 05/06/2026 ..... BAS-MERRILL LYNCH .. 2,000,000 |... 4.B FE
74112B-AN-5 . ..| PRESTIGE BRANDS INC (144 6.250 2034 07 .. 06/30/2026 .....|CITIGROUP GLOBAL MARKETS ..500,000 |. 4.AFE ..
74834L-BH-2 . .| QUEST DIAGNOSTICS 5.000 2036 06 .. 04/28/2026 .....|GOLDMAN SACHS & CO ... N .10,000,000 |. 2.AFE ..
74843P-AA-8 QUIKRETE HOLDINGS INC (1 6.375 2032 03 06/10/2026 ..... B R R RO, 4,067,050 [oeiiiiiinnnniiiennns 4,000,000 |... 3.C FE
758750-AP-8 REGAL REXNORD CORP 6.400 2033 04 04/13/2026 ..... GOLDMAN SACHS & €0 .. eeeeeee e e e e et e e e eeene e e e e e e e e e e eenn s e e e e eenae e e e eennnnneeeeennnnnaeeennnnnnes reeennnnnseeeemnnnaneeeennnnnaaeees Joemnnnnaneeemnnniannees 5,685,661 |. 5,339,000 |... 2.C FE
806854-AQ-8 . ..| SCHLUMBERGER INVESTMENT ~ 5.150 2036 05 .. 05/26/2026 . VARIOUS ....evvivininnnns . 22,478,775 |. .22,500,000 |. 1.F FE ..
810186-Al-6 . ..| SCOTTS MIRACLE-GRO 4.375 2032 02 .. ......04/16/2026 .....|MUFG SECURITIES AMERICAS INC .. 942,500 |. .. 1,000,000 |. 4BFE ..
81762P-AE-2 . .| SERVICE NOW INC 1.400 2030 09 .. .. 06/18/2026 .....| TRAVELERS CASUALTY AND SURETY . . 10,496,846 |. . 12,000,000 |. 1.F FE ..
853192-AA-0 . ..| STANDARD BUILDING SOLUTI 5.875 2034 03 04/22/2026 . GOLDMAN SACHS & CO . 1,960,000 2,000,000 3.BFE ..
857477-DG-5 . ..| STATE STREET CORP 5.094 2037 04 .. 04/22/2026 . HUNTINGTON SECURITIES 5,957,378 5,950,000 1.DFE ..
863667-BlM-2 . ..| STRYKER CORP 5.200 2035 02 .. 04/23/2026 . WELLS FARGO SECURITIES . 4,096,880 4,000,000 2.AFE ..
87264A-DZ-5 . ..| T-MOBILE USA INC 5.000 2036 02 .. 04/21/2026 . BAS-MERRILL LYNCH .. 2,675,889 2,700,000 2.AFE ..
876030-AK-3 . ..| TAPESTRY INC 5.100 2030 03 .. ......05/12/2026 . TRUIST SECURITIES ..... 2,903,750 2,875,000 2.BFE ..
879369-AH-9 . ..| TELEFLEX INC (144A) 5.875 2032 01 .. .. 06/01/2026 J P MORGAN CHASE SECUR 2,000,000 2,000,000 3.BFE ..
893647-CB-1 . ..| TRANSDIGM INC (144A) 6.125 2034 07 .. 04/14/2026 . GOLDMAN SACHS & CO .... 1,003,750 |. 1,000,000 4.CFE ..
911365-BS-2 . .. |UNITED RENTALS NORTH AME 5.375 2033 11 .. ......05/19/2026 . BAS-MERRILL LYNCH ..... ..975,000 |. 1,000,000 3.BFE ..
91324P-ED-0 . .. |UNITEDHEALTH GROUP INC ~ 2.300 2031 05 .. .. 06/18/2026 .....| TRAVELERS CASUALTY AND SURETY . .10,720,228 |. 12,000,000 1.F FE ..
91159H-JJ-0 . .. | US BANCORP 5.850 2033 10 .. 05/07/2026 .....|U S BANCORP . 6,512,542 6,200,000 1.G FE ..
92921E-AA-0 . ..| VOYAGER PARENT LLC 9.250 2032 07 .. 05/15/2026 . VARIOUS ...... 1,527,638 1,440,000 4.AFE ..
929160-BC-2 . .. | VULCAN MATERIALS 5.350 2034 12 .. ......04/21/2026 . J P MORGAN CHASE SECURITIES INC .. 5,138,650 5,000,000 2.AFE ..
931142-FV-0 ......... WALMART INC 4.750 2036 04 ...oeeeeeeeeeeeee e e e e e e e e e e e ennnns Jenaa 05/05/2026 VARTOUS et e et et e e et e e e e e e e e e e e e e e e e enna e e e e eeennn e e e eennnnaeeeennnnnneeennnnn  reeennnnaeeeernnnnaaeeeennnnnaaeees Joernnniaereenns 9,965,800 |. ....10,000,000 |... 1.C FE
94106B-AK-7 WASTE CONNECTIONS INC 4,800 2036 07 .evvuniiiiiriiiiei i e e eees [eeeens 05/05/2026 SCOTIA CAPITAL ... 1,957,140 [oeeiiiiiiiiniiies 2,000,000 |... 1.6 FE
94107T-AB-7 . ..| WASTE MANAGEMENT INC 3.944 2033 07 .. VARIOUS ............ ..5,010,680 |. .. 5,000,000 |. 1.G FE ..
960386-AT-7 . .| WESTINGHOUSE AIR BRAKE ~ 5.500 2035 05 .. . CITADEL SECURITIES . .10,213,000 |. .10,000,000 |. 2.BFE ..
969457-CS-7 WILLIAMS COMPANIES INC  5.300 2035 09 ....ceevvuuneeeemnnunseeeernneaeeeeennnaeeeeeennaseeeennnneeeeennnnns |eennnd 04/30/2026 ..... J P MORGAN CHASE SECURITIES INC .. 7,597,970 |eeveeeeieeennieens 7,585,000 |... 2.BFE
98419M-AN-0 XYLEM INC 5.200 2033 06 ......cevvuuiiiiiiiiiiiiiiii e eneaen [eeeen 05/26/2026 ..... VARIOUS .. 10,075,450 |. ..10,000,000 |... 2.BFE
06419F-SD-1 . ..| BANK OF NOVA SCOTIA 3.575 2030 05 .. ..| DESJARDINS SECURITIES 1.G FE ..
13607Q-4G-4 . .| CANADIAN IMPERIAL BANK  3.780 2032 06 .. . ..| CIBC WORLD MARKETS . 1.F FE ..
136375-DY-5 CANADIAN NATIONAL RAILWA 4.950 2036 05 T 05/11/2026 ..... VARIOUS ....10,981,140 |. ....11,000,000 |... 1.F FE
67077M-BH-0 NUTRIEN LTD 5.350 2036 05 R R 05/27/202%6 ..... CITADEL SECURITIES .... 10,027,600 |. ..10,000,000 |... 2.BFE
779926-WF-7 . ..| ROYAL BANK OF CANADA 3.572 2031 12 .. 04/08/2026 RBC CAPITAL MARKETS CAD 1,489,050 1,500,000 1.EFE ..
89115K-AR-1 . .| TORONTO-DOMINION BANK 4.866 2033 04 .. 04/20/2026 .....|TD SECWRITIES .......... 3,012,360 3,000,000 1.F FE ..
89352H-AB-5 . .. | TRANSCANADA PIPELINES 5.850 2036 03 .. 04/16/2026 SUSQUEHANNA INTL GROUP 5,257,650 5,000,000 2.BFE ..
05523R-AL-1 . ..|BAE SYSTEMS PLC (144A)  5.300 2034 03 .. 04/09/2026 . CITIGROUP GLOBAL MARKETS 5,142,500 5,000,000 1.G FE ..
13804M-AA-0 . ..| CANPACK GROUP INC 6.000 2031 05 .. 04/16/2026 .....|WELLS FARGO SECURITIES . 500,000 .500,000 3.BFE ..
35901M-AA-5 . ..|FRONERI LUX FINCO SARL ( 6.000 2032 08 .. 06/09/2026 .....|CITIGROUP GLOBAL MARKETS 978,750 1,000,000 4.AFE ..
46590X-BA-3 . ..| JBS USA HOLD/FOOD GRP (1 5.625 2037 03 .. ......04/06/2026 .....| GOLDMAN SACHS & CO ....... 4,029,760 |. 4,000,000 |. 2.CFE ..
63861V-AH-0 . .|NATIONWIDE BUILDING SOCI 4.850 2027 07 .. ..... 06/18/2026 .....| TRAVELERS CASUALTY AND SURETY . . 10,047,097 |. .10,000,000 |. 1.EFE ..
76720A-AU-0 .........[RIO TINTO FIN USA PLC 5.250 2035 03 .. T PP 04/23/2026 ..... CITIGROUP GLOBAL MARKETS T PP PPN, 5,147,600 [.oooiiiiiinianiaenes 5,000,000 |... 1.F FE
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 614,103,013 612,790,000 3,902,241
0489999999. Total - issuer credit obligations (unaffiliated) 942,530,425 043,246,000 5,004,563
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 942,530,425 943,246,000 5,004,563
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX
0509999999. Total - issuer credit obligations 942,530,425 943,246,000 5,004,563

Asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - guaranteed (exempt from RBC)

3617M-JT-6 ......... [GNVA I1 PASS T #MA7474  3.500 2051 07 ..veveeesrsesesesesessencsesesesesesesisesescseseseseseeeceneanaeas [......04/30/2026 ... [BARCLAYS CAPITAL INC ..eiuiuseeeeesesesessasaeseseassesssssesaesssssssessemnnseasessesssseesssnasasasssssanenens |oossassssssssnsensnsnssssssssnnee |oesesessnnnasssnenens 9,931,810 |.oeeeiiiieaennnnes 10,791,780 .o 0 1A .
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361790-XL-7 ......... GNVA || PASS T #MA7883  3.500 2052 02 P AP 04/30/2026 ..... BARCLAYS CAPITAL INC . AL
38375B-62-2 ........ | GNR 2013-H03 HA CMO 1.750 2062 12 .. 06/20/2026 .....|PAR VRITE-UP ...
38376R-GY-6 . .| GNR 2015-H22 GA CMO 2.000 2065 09 . 06/20/2026 .....|PAR WRITE-UP
38376R-ML-7 . .| GNR 2015-H32 KA CMO 2.700 2065 12 . 06/20/2026 .....| PAR WRITE-UP A
1019999999. Subtotal asset-backed securities - flnanC|aI asset-backed securities - self- I|qU|dat|ng agency residential mortgage-backed securities - guaranteed (exempt from RBC) 16,255,692 17,690,039 XXX
Asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC)
629937-V6-5 ......... JCANADA NHA PAS #97533432 3.050 2031 02 ....eeveeueerressessessessessessensensaseessaneanseseensaneenneneeneaneans ... 04/14/2026 ..... JCIBC WORLD MARKETS ... .veuveusesessseseseesesseseseaseenesseeseseaseaseeseaseasesseaseseeereasesseaseasesemnes | T 984,859 |..eiviiiiiiiiiiiaieeenes 995,059 [....iiiiiiiieiiiiiies 1,340 (1AZ ooeeeeees
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 984,859 995,059 1,340 XXX
Asset-backed securities - financial asset-backed securities - self-liquidating - non-agency residential mortgage-backed securities (unaffiliated)
16160K-AK-3 CHASE 2026-5 A4A CHO 5.000 2057 03 . 05/07/2026 J P MORGAN . o e .... 10,929,520 |. ....11,000,000 |... 42,778
74938G-AB-2 . .| ROKT 2022-4 A2 CMO (144A 3.500 2052 06 . ......04/24/2026 . J P MORGAN . N N .. 8,270,063 |. .. 9,131,884 |. . 23,083
81750V-AE-3 .........[SEMT 2026-6 A5 CMO (144A 5.000 2056 06 . WELLS FARGO S I ....21,851,047 |. ...22,000,000 |... . 85,556
1059999999. Subtotal - asset-backed securities - flnanC|aI asset-backed securities - self- I|qU|dat|ng non-agency residential mortgage backed securities (unaffiliated) 41,050,629 42,131,884 151,417
1889999999. Total - asset-backed securities (unaffiliated) 58,291,180 60,816,982 152,757
1899999999. Total - asset-backed securities (affiliated) 0 0 0
1909999997. Total - asset-backed securities - Part 3 58,291,180 60,816,982 152,757
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX
1909999999. Total - asset-backed securities 58,291,180 60,816,982 152,757
2009999999. Total - issuer credit obligations and asset-backed securities 1,000,821,605 1,004,062,982 5,247,320
4509999997. Total - preferred stocks - Part 3 0 XXX 0
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX
4509999999. Total - preferred stocks 0 XXX 0
Common stocks - industrial and miscellaneous (unaffiliated) publicly traded
02665T-30-6 ......... AMERICAN HOMES 4 RENT CLASS A ..evviiiiiiiiieiiiiii e e s e ennnn e e e eennnns [eanand 06/30/2026 ... [ VARIOUS .....iiiiiiiiiiiiiii ettt e s e e e e e e s e e aaa e e e e eana e e s e eanna e e s eans [seeernrniennearnaaaans 57,314,000 [oeenriviinnnnniinnnnns 1,902,762 [ovveeiiiiinniniiiiiniiinieeiinens forenniviiiiceinn 0 |
03064D-10-8 ......... AMERICOLD REALTY TRUST ...eeeeeiieeeeeeeeee e e e eeeee e e e e eeeeee e e e e enna s e e e enena e e e eeennneeeeeennnnneeeeennnnnns |eenand 06/26/2026 ..... L 111,245.000 [eeenieeiiiieeeeeee 1,466,976 |.
09264B-10-7 ......... BLACKSTONE DIGITAL INFRASTRUCTURE TRUST ....uviiiiiiiiniiiiiiiiiie e criiin e e ceeni e s evni s eennninneeeens Joannnd 05/14/2026 ..... GOLDMAN SACHS NORTH AMERICA CASH 005 . +2.59,636.000 [o.viiiiininniiiinns 1,180,911 |.
133131-10-2 .........| CAMDEN PROPERTY TRUST ....ieeeeeuneeeemmnuieeeerenn e e e eemnns e e e eeennna e e eeennna e e e eemnnn e e eennnnnaeneennnnnns [erees 06/16/2026 ..... VARTOUS et e e e e e e e e e e e e e e e e e e e e e e e ennnaneeeennnnn e e eennnnnnneeeenn [eeeeernnnaaeeeennnnann 2,558.000 |.... 288,513 |.
222795-50-2 ......... | COUSINS PROPERTIES INC .. 06/25/2026 .....| VARIOUS . .12,701.000 |.
229663-10-9 . .. | CUBESMART . 04/07/2026 .....| VARIOUS . .14,091.000 |.
26884U-10-9 . ..| EPR PROPERTIES ... ......05/05/2026 .....|VARIOUS . .21,808.000 |.
277276-10-1 . ..| EASTGROUP PROPERTIES INC .. 06/16/2026 .....|RAYMOND JAMES NORTH AMERICA ALGO 725 . 3,322.000 |.
20472R-10-8 . ..|EQUITY LIFESTYLE PROPERTIES REITS . ......06/09/2026 .....|VARIOUS . . 24,655.000 |.
20476L-10-7 ......... EQUITY RESIDENTIAL PROPERTIES TRUST ....eeeieeerenneeeemnniaeeeemnnieeeeerennaeeeeennnnaeeeennnneeeeennnnns |eennnd 06/09/2026 ..... VARIOUS . ....11,608.000 |....
29670E-10-7 ......... ESSENTIAL PROPERTIES REALTY TRUST INC ..eeuniiiiiiiiiiiiiiiie i icciniis e escrnii s ernei e snvnnn e ennnen feenand 06/30/2026 ..... PIPER SANDLER & CO NORTH AMERICA CASH 44 ......oiiiiiiiiiiiiiiiin it rnni s eeees [oreeernnineeeeenaaaans 6,803.000 |....
30225T-10-2 ......... EXTRA SPACE STORAGE INC ....eeeeeeieeeeeinie e e e eeee e e e e e e e e e e e e e e e eenn e e e e e rnnnaeeeernnnneeeeennnn |eennnd 04/15/2026 ..... ... 26,395.000 |....
313745-10-1 ......... FEDERAL REALTY INV TRUST .erriiiiiiiiiii et snnna e eennnans [oeees 06/16/2026 ... [ VARTOUS ...oerreniiiiiii it e e e e e s e s e e s eeana s e s e eanaanes [rrieeeeeeraa e aenes 2,781.000 |....
398182-30-3 ......... AMERICAN HEALTHCARE REIT INC ...eeereeieeeeenenee e e eerree e e e eeneie e e e e emnne s e e eennna e e e eennnneeeeennnnnneees |eenand 06/25/2026 ..... ....25,216.000 |....
42226B-50-1 ......... NATIONAL HEALTHCARE PROP INC CLASS A .ivvriiiiiiiiiiiiiiiiiiin e e e snni e nnnn e ennes [eannnd 04/22/202%6 ..... WELLS FARGO NORTH AMERICA CASH 250 ... ....69,2561.000 [....
42250P-10-3 ......... HEALTHPEAK PROPERTIES INC .....eeeeieeeeeeeeeeene e e e eerene e e e eeee e e e e e nne e e e e emnne e e e e ennnneeeeennnnnneees |eennnd 06/30/2026 ..... VARIOUS ...120,824.000 |....
44107P-10-4 ......... HOST HOTELS & RESORTS INC ..vvveeiiiiiiiiiii it rrai e rnnn s snnan s ennnnes [anand 05/27/202%6 ..... WELLS FARGO NORTH AMERICA ALGO 250 ........eevuuiiiiireiiiiiiiiiiisiesiinis e seessis s s s resnn s s s ennninsees [oeerennnnnnnnennnnnnnns 3,799.000 |....
46124J-20-1 . .| INVENTRUST PROPERTIES CORP 06/09/2026 ..... .39,251.000 |.
471024-10-9 . ..| JANUS LIVING INC 06/03/2026 .....|MERRILL LYNCH NORTH AMERICA CASH 161 . .. 9,169.000 |.
49427F-10-8 . ..| KILROY REALTY CORP . ......06/25/2026 . VARIOUS . .35,778.000 |.
554382-10-1 ......... L0 o R RPN 06/25/2026 ..... VARIOUS . ...87,804.000 |.... N
74460D-10-9 ......... PUBLIC STORAGE INC ....eeeeeeneeeeeenie e e e e enene e e e e emnee e e e e e enni e e e ernnne e e eeennnnaeeeeennnnaeeeennnnnnnees |eenund 04/01/2026 ..... CITIGROUP NORTH AMERICA ALGO 505 ... 263.000 |.... .. 72,4% |.
75134P-60-0 ......... RAMACO RESOURCES INC ...ivveeiiiiiiiiiis ettt s e s snrai s s s rnan s s s nnannnneees |oanand 06/09/2026 ..... DIST FROM PARTNERSHIP .... 15,724,000 |....
76665T-10-2 ......... RILEY EXPLORATION PERMIAN INC ...eeeeeeieeeeeeeie e e e e eeeee e e e e e e e e ee e e e e eene e e e e ennneeeeeennnnes |eennnd 05/28/2026 ..... DIST FROM PARTNERSHIP ... ....26,229.000 |....
78377T-10-7 ......... RYMAN HOSPITALITY PROPERTIES .....uiiiieunnniiiiiruniiiiisninsiiiisennsssirensnsssssrssnnnsessensnnnsesssennnns |oonend 06/25/2026 ..... VARIOUS ...30,411.000 |....
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828806-10-9 .........[ SIMON PROPERTY GROUP INC .....eeeeeeeeeeeieeeeeeiee e e e eenee e e e e eee e e e e e meee e e e e emnn e e e eeennnneeeennnnnnes [eneeas 04/01/2026 ..... CITIGROUP NORTH AMERICA ALGO 505 543.000 |.... 102,287
875465-10-6 .........[ TANGER FACTORY OUTLET CENTERS INC .....ceevvuniiiiiiiiiiiiiiiiiiin s ciiin e e ernsi e s ennnns e s snnnnnseeens Joanes 06/16/2026 ..... VARIOUS ....6,460.000 |.... 256,611
902653-10-4 ......... 06/30/2026 ..... VARIOUS ... 39,696.000 |.... .. 1,494,025
925652-10-9 . ..|VICI PROPERTIES INC ... 06/16/2026 ..... VARIOUS 19,508.000 |.
929042-10-9 ......... VORNADO REALTY TRUST FUUPTURTRR SN 06/05/2026 ..... VARTOUS et e e e e e e e e e e e e e e e e eena e e e e e ennaneeeennnnnneeeennnnnnneeeenn [eereernnnaeneeennnaans 6,555.000 |....
950400-10-4 ......... WELLTOWER INC ..iiiruiniiiiiunisi i s cittii e s e citii s s e s teai e e e s ssssi s e s e sesnnnseseesnnnnsesseesnnnsssseennnnnnes  [seees 06/16/2026 ..... CITIGROUP_NORTH AMERICA ALGO 505 ...vveuniiiiiuunniiiiiusuniiiiiissnsiisirsessssssrsssnsssssrssssnssessrnsnsnss [oereerennnnssesnennnnns 2,777.000 fooeiiiiiinnnniiiiinnnnns 594,057
5019999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) publicly traded 31,731,879
5989999997. Total - common stocks - Part 3 31,731,879
5989999998. Total - common stocks - Part 5 XXX
5989999999. Total - common stocks 31,731,879
5999999999. Total - preferred and common stocks 31,731,879 XXX 0 XXX
6009999999 - Totals 1,032,553, 484 XXX 5,247,320 XXX
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Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Issuer credit obligations - U.S. government obligations (exempt from RBC)
..912828-R3-6 [U S TREASURY BONDS 1.625 oovviiiiiiens . 05/15/2026 . [MATURED ...cvvvvevevaeeiaeccaenne | T 15,000,000 |....... 15,000,000 |....... 14,201,417 |....... 14,919,612 [...vvvnnneeens 0 ooeeennn 80,488 |....ovvvrrnnnns 0 ooeeennn 80,488 |...oeevvrrnnnes 0 fens 15,000,000 |....oeveennn.s [ 0 Joeeeeeiieenn 0 foennnnn 121,875 |. 05/15/2026 . [1.A ........
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 15,000,000 15,000,000 14,201,417 14,919,512 0 80,488 0 80,488 0 15,000,000 0 0 0 121,875 XXX XXX
Issuer credit obligations - non-U.S. sovereign jurisdiction securities
..013051-DT-1 | ALBERTA (PROVINCE OF)  2.200 .... .. |- 06/01/2026 . |MATURED ... 3,000,000 |........ 3,000,000 |........ 3,018,870 |........3,001,170 |.... JR Y PO (s I /{) SRR | B R 3,000,000 |.. 0 . 06/01/2026 . [1.C FE ...
..06850K-VV-2 |BARRIE (CITY OF) 2.200 . . 06/20/2026 . | MATURED . 3,081,000 ..3,081,000 ..3,076,440 |. .3,080,649 |. 0 .3,081,000 0| . 06/20/2026 . [1.A FE ...
..11070T-AJ-7 |BRITISH COLUMBIA (PROV 2.300 .. . 06/18/2026 . | MATURED . 2,000,000 ..2,000,000 ..2,160,880 |. .2,014,085 |. 0 K .2,000,000 0| . 06/18/2026 . [1.C FE ...
..62620D-ANM-3 |BRITISH COLUMBIA MUNIC 1.350 .. . 06/30/2026 . | MATURED ... 3,100,000 |........ 3,100,000 |........ 3,09,528 |........ 3,099,646 |.... 0 e 304 [0 L 3,100,000 |.. 0 . 06/30/2026 . [1.A FE ..
..626209-JR-2 |BRITISH COLUMBIA MUNIC 2.500 .. . 04/19/2026 . | MATURED ... 1,000,000 |........ 1,000,000 .1,008,133 |.... 0 e (3,183) [ 0 e 1,000,000 |.. 0 . 04/19/2026 . [1.A FE ..
.. 13500P-HT-3 | CANADA HOUSING TRUST  1.250 . 06/15/2026 . | MATURED . 1,000,000 ..1,000,000 , K ..999,838 |. 0 .1,000,000 0| . 06/15/2026 . [1.A FE ..
..135087-E6-7 | CANADA TREASURY BONDS  1.500 . 06/01/2026 . | MATURED .5,000,000 ..5,000,000 . 4 756 900 |. . 4,973,202 |. 0 K .5,000,000 0| . 06/01/2026 . [1.A FE ..
..40649C-ZL-3 |HALTON REGIONAL MUNICI 3.650 .. . 05/30/2026 . | MATURED ... 2,152,000 |........ 2,152,000 |........ 2,149,934 |.... PO FORY. ([ IO | B RRRRO 2,152,000 |.. 0 . 05/30/2026 . [1.A FE ...
..541908-KE-8 | LONDON ONTARIO 2.550 .. . 04/02/2026 . | MATURED ... 2,000,000 |........ 2,000,000 |........ 2,171,669 |........2,008, JOR Y PO £ i (5 ISR | B R 2,000,000 |.. 0 . 04/02/2026 . [1.A FE ...
..68323A-DI-3 | ONTARIO (PROVINCE OF)  2.400 .. . 06/02/2026 . | MATURED .5,000,000 ..5,000,000 ..4,765,500 |. .4,965,106 |. 0 .34, .5,000,000 0| . 06/02/2026 . [1.D FE ...
..748148-PZ-0 | QUEBEC (PROVINCE OF)  8.500 . . 04/01/2026 . | MATURED . 6,000,000 ..6,000,000 ..6,545,370 |. . 6,054,949 |. 0 (54,949) .6,000,000 0| . 04/01/2026 . [1.D FE ...
..891288-DN-9 | TORONTO (CITY OF) 2.400 . . 06/24/2026 . | MATURED . 3,630,000 ..3,630,000 .. 3,478,193 |. .3,610,239 |. 0 . 19,761 X .3,630,000 0| . 06/24/2026 . (1.B FE ...
.. 94951N-JK-8 | WELL INGTON CNTY ONTARI 3.400 . . 06/02/2026 . |MATURED ........ceevvvvennnnnnnnnnnne fouveerennnnnnnnnnnne founens 1,000,000 |........ 1,000,000 ..999,740 |...........999,933 |.... PO (I PO .Y A (SR | B RO 1,000,000 |.. .0 .. .. . 06/02/2026 . [1.A FE ....
0039999999. Subtotal - issuer credit obllgatlons -non-U.S. soverelgn jurisdiction secuntles 37,963,000 37,963,000 38,269,234 37,961,665 0 37,963,000 0 0 0 607,400 XXX XXX
Issuer credit obligations - municipal bonds - general obligations (direct and guaranteed)
..14984P-DX-0 | CECIL CO GENERAL OBLIG 2.750 . . 05/04/2026 . |HERBERT J SIMS .. 225,000 223,693 |...........224 411 |.... .0 0 | 224,462 .. e (T18) | (713) ..4,709 |. 08/01/2038 . (1.
..282726-FIi-3 |EL CAMINO CCD GO REF S 3.250 .. . 05/06/2026 . | NORTHLAND SECURITIES . .. 7,395,000 .. 7,806,532 |. .7,420,833 |. 0 0| . 7,405,069 (7,850) |. (7, 850) .. 184,259 |. 08/01/2030 . |1.
..289425-UE-8 | ELMHURST GENERAL OBLIG 4.000 . . 04/17/2026 . | REDEEMED ..... ..1,035,000 ..1,072,571 |. 11,034,948 |. 0 0| .1,035,000 .0 .. .25,990 |. 03/01/2030 . (1.
..341150-7G-9 | FLORIDA DEPT TRANSN GO 3.000 .. . 04/08/2026 . | TENDERED 90. .. 7,545,000 ..6,496,047 |. 7,577,441 |. ,981 |.. 0| .6,497,689 . 835 K 177,308 |. 07/01/2041 . (1.
..38138P-BB-4 | GOLDER RANCH FIRE DIST 4.000 .. . 05/04/2026 . | CREWS & ASSOCIATES . ..290,000 ..359,861 |. ..324,386 |. .0 . 0| .321,820 . (23,821) . 9,79 |. 07/01/2034 . (1.
.. 44256P-DU-4 | HOWARD CO GENERAL OBLI 3.000 . . 04/03/2026 . | REDEEMED ..... 4 710,000 ..4,710,000 ..4,698,084 |. 4,704,673 |. 0 0| .4,710,000 L0 .89,490 |. 02/15/2082 . [1.
..495098-XA-8 |KING CO SD#405 BELLEVU 3.750 ... . 06/05/2026 . | REDEEMED 6,135,000 |........ 6,135,000 |........ 6,362,731 |.... .0 . 0 e 6,135,000 |.. .. 117,588 |. 12/01/2031 . [1.
..495098-XB-6 |KING CO SD#405 BELLEVU 3.750 . . 06/05/2026 . | REDEEMED 6,365,000 |........ 6,365,000 |........ 6,573,899 |.... ,364, .0 . 0 e 6,365,000 |.. 121,996 |. 12/01/2032 . |1.
..587059-Gli-0 | MENOMONEE FALLS SCHOOL 3.375 .. . 04/01/2026 . | REDEEMED . 2,785,000 ..2,785,000 ..2,920,379 |. 2 788,812 |. 0 0| .2,785,000 . 04/01/2034 . (1.
..587839-K2-6 | MERCER CO GENERAL OBLI 2.417 . . 05/01/2026 . | MATURED . 2,170,000 ..2,170,000 ..2,170,000 |. .2,170,000 |. 0 0| .2,170,000 . 05/01/2026 . (1.
..613664-7B-1 | MONTGOMERY CO GENERAL ~ 3.000 .... . 04/01/2026 . | MATURED ... 2,485,000 |........ 2,485,000 |........ 2,523,766 |........2,485,000 [.... ...0 ] .0 . 0 e 2,485,000 |.. . 04/01/2026 . (1.
..625506-0P-8 | MULTNOMAH CO GO TAXABL ~ .800 .... . |- 06/15/2026 . | MATURED ... 10,000,000 |...... 10,000,000 |....... 10,021,000 |.......10,001,804 |.... ... (1,804) | 0 eeeeennl (1,804) ... 0 s 10,000,000 |.. . 06/15/2026 . (1.
..688443-T8-3 | 0SSEQ ISD #279 GENERAL 2.875 .. . 04/23/2026 . | REDEEMED . 7,530,000 .. 7,530,000 .. 7,484,669 |. .7,514,061 |. 15,939 | 0 ..15,939 0| .7,530,000 . 02/01/2030 . (1.
..777594-YZ-9 | ROSEMOUNT 18D #196 GO  3.000 . 05/07/2026 . | REDEEMED .. 10,000,000 10,000,000 .10,375,600 |. 10,003,309 |. .(3,309) | 0 ..(3,309) 0| 10,000,000 . 02/01/2029 . (1.
..831460-GH-7 | SLINGER SCHOOL DIST GE 3.250 . 04/01/2026 . | REDEEMED .. .. 265,000 ..265,000 ..274,786 ..266,268 |. (268) |. 0 . (268) 0| .265,000 . 04/01/2033 . (1.
..831460-GK-0 | SLINGER SCHOOL DIST GE 3.250 . 04/01/2026 . | REDEEMED .. ..390,000 ..390,000 404,403 ..390,3%4 |. (394) |. 0 . (394) 0| .390,000 . 04/01/2033 . (1.
..831460-GM-6 | SLINGER SCHOOL DIST GE 3.250 . 04/01/2026 . | REDEEMED .. .. 185,000 . 185,000 ..191,832 |. 185,187 .. (187) ). 0 . (187) 0| 185,000 . 04/01/2033 . (5.
..840610-SG-5 | SOUTH WASHINGTON CO IS 3.500 . 04/16/2026 . | REDEEMED .. 11,660,000 11,660,000 .12 310,395 |. 11,665,898 0 . (5,898) 0| 11,660,000 . 02/01/2034 . (1.
..869142-FX-2 | SUSQUEHANNA GENERAL 0B  4.000 . 05/29/2026 . | REDEEMED .. ..500,000 . 500,000 . 518,700 |. ..500,626 |. 0 . (626) 0| 500,000 . 10/01/2037 . (1.
..938718-A2-9 | WASHINGTON CO SD ST. G 4.000 . . 06/15/2026 . | REDEEMED . . 1,700,000 ..1,700,000 ..1,736,856 K .1,700,000 |. 0 .0 0| .1,700,000 . 03/01/2028 . (1.
..946813-XP-2 | WAYZATA 1SD #284 GO TA 1.650 . . 04/03/2026 . | TENDERED 92 10,250,992 .11,135,000 ..9,320,663 |. .9,873,686 |. 0 ,255 0| .9,966,941 . 02/01/2030 . (1.
..95088M-DP-9 | WESTERN TECH COLLEGE D 3.000 . . 04/01/2026 . | REDEEMED .. .. 275,000 ..275,000 ..272,330 |. ..213,572 |. 0 .52 0| .273,624 . 04/01/2033 . (1.
..969872-ES-5 |WILLIAMSON CO GENERAL  3.250 . . 06/22/2026 . | REDEEMED .. . 1,735,000 ..1,735,000 ..1,787,605 |. 01,734,938 |. 0 ....62 0| .1,735,000 . 04/01/2030 . (1.
..97217P-KQ-1 | WILSON CO GENERAL OBLI 3.500 . . 04/01/2026 . | REDEEMED .. 5 .. 4,150,000 .. 4,150,000 ..4,284,834 |. . 4,153,631 0 (3,631) .0 | .4,150,000 . 04/01/2035 . [1.
0049999999. Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and
guaranteed) 99,081,483 100,665, 000 100, 191,235 99,492,551 0 76,035 1,078,981 98,489,604 0 591,878 591,878 1,893,689 XXX XXX
Issuer credit obligations - municipal bonds - special revenue
..20775Y-CE-4 | CONNECTICUT REVOLVING = 4.000 ..........cceeene. . 06/16/2026 . | REDEEMED ........ccvvvvvvemenennnnnns forvenvnnnnnennnnnnne feene. 17,230,000 |....... 17,230,000 |....... 18,263,628 |....... 17,220,175 |o.eevennnnneee [V 825 |.eiiiiiiiins [V RO . /C T IO | B SN 17,230,000 545,617 |. 03/01/2033 . |1.A FE ..
..426170-RIi-8 |HENRICO CO WTR & SWIR T .823 .. . 05/01/2026 . |MATURED .........eevvvvvvnnnnnnnnnnns fovvvennnnnnnnnnnnns foeee. 1,350,000 |........ 1,350,000 |........ 1,350,000 |........ 1,350,000 |.... 0 0 0 L 1,350,000 |.. .. 5,565 |. 05/01/2026 . [1.A FE ..
..576051-ZP-4 | MASSACHUSETTS WTR RES ~ 2.090 .. . 05/19/2026 . | TENDERED 90.93 ,437, ..8,180,000 ..7,579,661 |. .7,661,812 |. .34,659 |. 0 .7,69,471 143,418 |. 08/01/2031 . |1.B FE ..
..64972G-JZ-8 |NEW YORK CITY FIN AUTH 4.500 . . 06/15/2026 . | REDEEMED .. 18,070,000 18,070,000 .21,264,083 |. 18,229,909 |. . (159,900) |. 0 18,070,000 406,575 |. 06/15/2032 . |1.B FE ..
..64990B-ZL-0 |NEW YORK DORM AUTH (CO 5.000 . 05/28/2026 . | REDEEMED .. . 3,250,000 .. 3,250,000 .. 3,950,765 |. .3,269,687 |. .. (19,687) |. 0 K .3,250,000 106,979 |. 10/01/2046 . [1.A FE ..
..64985H-UM-7 | NEW YORK ENV FACS CORP 5.000 .. . 06/23/2026 . |REDEEMED .......ceevvvvvvvvvvvvennnns fovvvvennnnninnnnnnns founns 11,140,000 |....... 11,140,000 |....... 13,277,432 |....... 11,139,280 |.... ... 720 ). 0 i 720 [ 0 11,140,000 |.. ...430,128 ). 09/15/2029 . [1.A FE .




1’603

STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..678908-4F-8 [ OKLAHOMA DEV FIN AUTH  4.135 ........cceeeens . 06/01/2026 . |REDEEMED .......eevvveunnneermnnnnnns Jornnnneeennnnnnaes foneeeeees 180,602 |.......... 180,602 |........... 175,084 |.......... 176,138 [ooeieeennnnns (U N 4,465 |..oooninnnnnnns (U N 4,465 |..oooninnnnnnns (U N 180,602 [......coeunnnns 0 Joeeeniaraeenes (U I [ PP 3,734 |. 12/01/2033 . [1.A FE ....
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 58,658,594 59,400,602 65,860,573 59,056,001 0 (138,927) 0 (138,927) 0 58,917,074 0 (258,479) (258,479) 1,642,006 XXX XXX
Issuer credit obligations - corporate bonds (unaffiliated)
..00287Y-AY-5 [ABBVIE INC 3.200 . voo |- 05/14/2026 . [MATURED ....oovvvnnviiiiininieeiens fooeiiiiiiiins s 12,200,000 |....... 12,200,000 12,119,820 |.... .0 J VI N 12,200,000 |.. . 05/14/2026 . |1.G FE ..
..02343U-AG-0 | AMCOR FINANCE USA INC  3.625 .. . 04/28/2026 . | MATURED ... 1,000,000 |........ 1,000,000 ....999,913 [.... 0. DUV IO 1,000,000 |.. . 04/28/2026 . |2.B FE ..
..0563332-AT-9 [ AUTOZONE INC 3.125 ... . 04/21/2026 . |MATURED ... 1,000,000 |........ 1,000,000 ..999, .0 PV IO 1,000,000 |.. . 04/21/2026 . |2.B FE ..
..05348E-AX-7 | AVALONBAY COMMUNITIES  2.950 . . 05/11/2026 . | MATURED ... . 1,000,000 ..1,000,000 ..999,946 0 0| .1,000,000 . 05/11/2026 . |1.G FE ..
..058498-AX-4 [BALL CORP 3.125 . . 04/28/2026 . | GOLDMAN SACHS & CO . . 1,822,500 ..2,000,000 .1,844,500 |. 0 0| .2,008,401 . 09/15/2031 . |3.A FE ..
..059165-EG-1 |BALTIMORE GAS & ELECTR 2.400 .... . |- 06/24/2026 . |REDEEMED .......ccovmmmereeemmnnnnes foneeeeemnniineees feeeens 1,000,000 |........ 1,000,000 |... eeennnn...995,836 0. .0 |eeennn....999,006 |.. . 08/15/2026 . |1.G FE .
..06051G-FX-2 |BANK OF AMERICA CORP  3.500 .... . 04/19/2026 . |MATURED .....coovivvvnnniiriiinninnes Jovneneeeiiininnees foenes 2,000,000 |........ 2,000,000 |........ 2,005,140 |........2,000,037 |.... 0 e (BT |l 0 e 2,000,000 |.. . 04/19/2026 . |1.G FE .
..05565E-AH-8 [BMI US CAPITAL LLC (14 2.800 . . 04/11/2026 . | MATURED ... . 2,000,000 ..2,000,000 ..1,998,620 |. 1,999,860 |. 0 .2,000,000 . 04/11/2026 . |1.F FE .
..11135F-BX-8 | BROADCOM INC 5.050 . . 06/15/2026 . |MAKE WHOLE CALL . . 5,102,811 ..5,000,000 ..4,993,450 |. 4,995,117 |. 0 . 4,995,577 . . 07/12/2029 . |1.G FE .
..11135F-BZ-3 | BROADCOM INC 5.050 . . 06/15/2026 . | REDEEMED ........... 2,037,414 ..2,017,000 ..2,034,084 |. .2,027,253 |. ...0 .2,024,073 13,342 |. . 07/12/2027 . |1.G FE .
.. 12685J-AC-9 | CABLE ONE (144A) 4.000 . . 05/05/2026 . | CITIGROUP GLOBAL MARKETS . ..677,500 ..1,000,000 . . 771,800 |. . 296,264 700,910 . (23,410) . . 11/15/2030 . |4.C FE ..
..12685J-AC-9 | CABLE ONE (144A) 4.000 . . 04/27/2026 . | GOLDMAN SACHS & CO .... .. 720,000 ..1,000,000 . 771,800 |. . 301,295 .699,797 20,204 |. . 11/15/2030 . |4.C FE .
..12685J-AC-9 | CABLE ONE (144A) 4.000 . . 04/17/2026 . | TRUIST SECURITIES .. .. 742,500 ..1,000,000 . 771,800 |. . 301,295 698,688 . 11/15/2030 . |4.C FE .
..12685J-AC-9 | CABLE ONE (144A) 4.000 . . 04/28/2026 . | WELLS FARGO SECURITIES . .. 213,000 . 300,000 ..231,540 |. .. 91,176 s .209,981 . 11/15/2030 . |4.C FE .
..12769G-AA-8 | CAESARS ENTERTAIN INC  4.625 .. . 05/28/2026 . | GOLDMAN SACHS & CO . .. 955,000 ..1,000,000 ..959,890 |. s .1,000,000 . 10/15/2029 . |4.C FE .
..141781-CA-0 |CARGILL INC (144A) 4.500 . . 06/24/2026 . |MATURED ............... 0,000,000 10,000,000 9,996,520 |. 3,480 10,000,000 . 06/24/2026 . |1.F FE .
..15477C-AA-3 | CENTRAL PARENT (144A) 7.250 . . 04/27/2026 . | WELLS FARGO SECURITIES . .. 637,500 ..1,000,000 ..848,840 |. . (124,385) .724,455 . 06/15/2029 . |4.C FE .
..166764-BL-3 | CHEVRON CORP 2.954 .. . 05/16/2026 . | MATURED ... . 1,000,000 ..1,000,000 . N ..999,948 |. 0 .1,000,000 . 05/16/2026 . |1.C FE .
..172967-KN-0 | CITIGROUP INC 3.400 . . 05/01/2026 . | MATURED . . 1,000,000 ..1,000,000 ..997,980 |. ..999,857 |. 0 .1,000,000 . 05/01/2026 . |1.G FE .
..20030N-CA-7 | COMCAST CORP 3.150 . . 06/02/2026 . | TENDERED 98. 4,919,200 ..5,000,000 ..4,990,400 |. 4,997,646 |. 0 . 4,998,053 . . 02/15/2028 . |1.G FE .
.. 20030N-CH-2 | COMCAST CORP 3.550 . 06/02/2026 . | TENDERED 98.83 3,953,120 ..4,000,000 ..3,981,480 |. 3,994,978 |. 0 . 3,995,887 . (42,767) |. . 05/01/2028 . |1.G FE ..
..202795-JH-4 | COMMONWEALTH EDISON 2.550 . 06/15/2026 . |MATURED ............ . 2,000,000 ..2,000,000 1,935,160 |. 1,995,870 |. 0 N .2,000,000 T . 06/15/2026 . |1.F FE ..
..21036P-AQ-1 | CONSTELLATION BRANDS | 3.700 .. . 05/18/2026 . |MAKE WHOLE CALL 100.00 ......... |oeeerrerrervnnnnnnns foones 3,000,000 |........ 3,000,000 |........ 2,905,650 |........ 0 4,938 |0 2,992,698 |.. 7,302 |.... . 12/06/2026 . |2.B FE ..
..127097-AG-8 | COTERRA ENERGY INC 3.900 .... . 06/25/2026 . | EXCHANGED . ..991,710 [........ 1,000,000 |........ 1,092,220 |.... cer0 e (8,630) |oeeeniieeeenn 0 e 1,011,550 |.. . (19,840) |.... . 05/15/2027 . |2.B FE ..
..22822V-AC-5 | CROWN CASTLE INC 3.700 . . 06/15/2026 . | MATURED ... ..1,000,000 0 .1,000,000 . . 06/15/2026 . |2.B FE ..
..126307-AS-6 | CSC HOLDINGS LLC (144A 5.375 . 05/08/2026 . | GOLDMAN SACHS & CO . . 500,000 0 . . 02/01/2028 . |5.A FE ..
..126307-AZ-0 [ CSC HOLDINGS LLC (144A 6.500 .. . 05/08/2026 . | BAS-MERRILL LYNCH 0 .. (13,988) ... . 02/01/2029 . |5.A FE ..
..126307-AZ-0 | CSC HOLDINGS LLC (144A 6.500 .. . 04/24/2026 . | GOLDMAN SACHS & CO . 0 eeennn (9,981) ... . 02/01/2029 . |5.A FE ..
..12665V-AA-0 [ CVS LEASE PASS THRU CE 4.163 . 06/10/2026 . | REDEEMED ..... 0 . 08/11/2036 . |2.B FE ..
..126650-All-0 | CVS LEASE PASS THRU CE 5.298 . 06/10/2026 . | REDEENED .. 0 . 01/11/2027 .|2.B ........
..126659-AA-9 [ CVS LEASE PASS THRU CE 8.353 . 06/10/2026 . | REDEENED .. 72,297 N N 0 . 07/10/2031 . |2.B FE ..
..29261A-AA-8 | ENCOMPASS HEALTH CORP  4.500 .. . 06/13/2026 . | REDEENED ..850,000 . 850,000 ..852,500 |. ..849,142 |. 0 850,000 . 02/01/2028 . |3.C FE ..
.. 204429-AL-9 | EQUIFAX INC 3.250 . . 06/01/2026 . | MATURED . 1,000,000 ..1,000,000 ..999,640 |. ..999,047 |. 0 .1,000,000 . 06/01/2026 . |2.B FE ..
..31428X-BF-2 | FEDEX CORP 3.250 . . 04/01/2026 . | MATURED . 2,000,000 ..2,000,000 ..2,011,000 |. 1,999,937 |. 0 .2,000,000 . 04/01/2026 . |2.B FE ..
.. 34959J-AG-3 | FORTIVE CORPORATION 3.150 .. . 06/15/2026 . | MATURED ... .9,000,000 ..9,000,000 ..8,632,980 |. .8,975,244 | 0 .9,000,000 . 06/15/2026 . |2.B FE ..
..370334-BZ-6 | GENERAL MILLS INC 3.200 . . 05/21/2026 . |MAKE WHOLE CALL 100.00 . . 2,000,000 ..2,000,000 ..1,991,600 |. 1,998,898 |. 0 . 1,999,245 . 02/10/2027 . |2.B FE ..
..37045X-EF-9 [ GENERAL MOTORS FINANCI 5.400 .. . 04/06/2026 . | MATURED ... . 3,000,000 ..3,000,000 ..2,99,160 |. 2,999,001 |. 0 .3,000,000 . 04/06/2026 . |2.B FE ..
..891906-AC-3 | GLOBAL PAYMENTS INC 4.800 . . 04/01/2026 . | MATURED ... . 2,000,000 ..2,000,000 1,994,600 |. . 1,999,545 |. 0 .2,000,000 . 04/01/2026 . |2.C FE ..
..42704L-AH-7 |HERC HOLDINGS INC (144 5.750 .. . 04/23/2026 . | GOLDMAN SACHS & CO . . 1,008,750 ..1,000,000 ..1,007,500 |. 1,007,406 |. 0 .1,006,780 . 03/15/2031 . |3.C FE ..
..428291-AN-8 [HEXCEL CORP 4.200 . . 05/28/2026 . |MAKE WHOLE CALL . . 6,615,685 ..6,610,000 ..6,509,211 |. 6,592,917 |. 0 .6,599,722 . 02/15/2027 . |3.A FE ..
..436440-AP-6 |HOLOGIC INC (144A) 3.250 .. . 04/08/2026 . | REDEEMED ..... . 5,500,000 ..5,500,000 ..5,425,625 |. .5,381,306 |. 0 . 5,440,954 . 02/15/2029 . |3.B FE ..
..436440-AM-3 |HOLOGIC INC (144A) 4.625 .. . 04/08/2026 . | REDEENED . 3,120,000 ..3,120,000 ..3,089,288 |. 3,112,266 |. 0 .3,113,130 . 02/01/2028 . |3.B FE ...
..437076-BM-3 [HOME DEPOT INC 3.000 . . 04/01/2026 . | MATURED . 2,000,000 ..2,000,000 ..1,996,100 |. 01,999,759 |. 0 . .2,000,000 . 04/01/2026 . |1.F FE ..
..466313-AL-7 [ JABIL INC 1.700 ... . |- 04/15/2026 . [MATURED .....cevvmmmeeeemmnnneeeeen fooeeeeemniiieeeeens oo 3,000,000 |........ 3,000,000 |........ 3,002,920 |........3,000,073 |.... 0 e (73 |0 e 3,000,000 |.. . 04/15/2026 . |2.C FE ...
..46849L-80-5 | JACKSON NATIONAL LIFE ~ 3.050 . . 04/29/2026 . |MATURED ... 1,000,000 |........ 1,000,000 s eeeenn....999,788 ... 0 e 212 0 1,000,000 |.. . 04/29/2026 . |1.F FE ..
..46625H-QW-3 | JPMORGAN CHASE & CO 3.300 .. . 04/01/2026 . | MATURED . 1,000,000 ..1,000,000 ..1,018,500 |. .1,000,080 |. 0 .1,000,000 . 04/01/2026 . |1.F FE ..
..487836-BP-2 | KELLANOVA 3.250 . . 04/01/2026 . | MATURED . 1,000,000 ..1,000,000 ..998,960 |. . 0 .1,000,000 . 04/01/2026 . |1.F FE ..
..50077L-AD-8 |KRAFT HEINZ FOODS CO  3.000 .... . 06/01/2026 . | MATURED ... .. 925,000 925,000 .... 876,567 |.... 0. ....925,000 |.. . 06/01/2026 . |2.B FE ..
J P MORGAN CHASE SECURITIES INC
..50077L-AV-8 [KRAFT HEINZ FOODS CO  3.750 ...ceveuurreenne. L 05/12/2026 . | euuiiiiiiiiiiiiiiiiininiiiinns Jrnneeerenninnaes [eaaeas 2,904,870 |........ 3,000,000 |........ 3,273,750 |........ 3,139,795 [.....oeeinnnnns (U (12,215) |+ eeeennnnnes (U (12,215) |- eeevnnnnnnes (U 3,127,581 . 04/01/2030 . |2.B FE
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..526057-CT-9 [LENNAR CORP 5.250 .... . 06/01/2026 . | MATURED ... 6,145,000 |........ 6,145,000 |........ 6,290,944 |........6,145,141 |.... ... (141) ). 0 e (141 ] DUV IO 6,145,000 |.. .. 161,306 |. 06/01/2026 . |2.B FE .
..548661-DM-6 | LOWES COMPANIES 2.500 . . 04/15/2026 . | MATURED . 2,000,000 ..2,000,000 ..1,957,170 |. 1,998,318 |. ..1,682 | 0 0| .2,000,000 .25,000 |. 04/15/2026 . [2.A FE .
..571903-AS-2 |MARRIOTT INTERNATIONAL 3.125 .. . 06/15/2026 . | MATURED . 1,514,000 .. 1,514,000 1,508,892 |. .1,513,689 |. 0 0| .1,514,000 .23,656 |. 06/15/2026 . [2.B FE .
..592179-KG-9 |MET LIFE GLOBAL FUNDIN 5.180 . . 06/15/2026 . | MATURED . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 0| .1,000,000 .25,900 |. 06/15/2026 . (1.D FE .
..615394-AM-5 | MOOG INC (144A) 4.250 . . 04/03/2026 . | REDEENED . 6,750,000 ..6,750,000 ..6,669,688 |. .6,636,068 |. 0 0| .6,750,000 .86,063 |. 12/15/2027 . [3.B FE .
..655844-BS-6 | NORFOLK SOUTHERN CORP  2.900 .. . 06/15/2026 . | MATURED . 1,000,000 ..1,000,000 . 986,010 |. ..999,142 0 0| .1,000,000 14,500 |. 06/15/2026 . [2.A FE .
..682680-CL-5 |ONEOK INC 4.850 . . 04/15/2026 . | REDEENED . 1,000,000 ..1,000,000 . 0 0| .999,275 . 07/15/2026 . |2.B FE .
..69007T-AB-0 | OUTFRONT MEDIA CAP (14 5.000 .... . 06/15/2026 . | REDEENED 3,340,000 |........ 3,340,000 |........ .0 0]l 3,302,393 .. . 08/15/2027 . |4.B FE .
..703481-AB-7 |PATTERSON-UTI ENERGY | 3.950 .... . 06/04/2026 . |MAKE WHOLE CALL 100.00 .... 2,000,000 |........ 2,000,000 |........ 1,998,500 |........ 1,999,590 |.... 0. DUV IO 1,999,630 |.. . 02/01/2028 . |2.C FE .
..713448-FA-1 [PEPSICO INC 1.400 . . 04/28/2026 . | SUSQUEHANNA INTL GROUP ... . 7,877,970 ..9,000,000 ..8,969,870 |. . 8,984,421 0 0| . 8,985,372 . 02/25/2031 . |[1.E FE .
..713448-EZ-7 [PEPSICO INC 1.625 . . 04/28/2026 . |MUFG SECURITIES AMERICAS INC .. |. 4,520,050 ..5,000,000 ..4,910,450 |. . 4,952,906 |. 0 0| . 4,956,374 . 05/01/2030 . |1.E FE .
..717081-DV-2 |PFIZER INC 2.750 .... . |- 06/03/2026 . [MATURED ........ocevvvvvnnniiniinnnnn . 3,049,000 |........ 3,049,000 |........ 2,911,430 |........ .0 PV IO 3,049,000 |.. . 06/03/2026 . |1.F FE .
.. 74256L-AU-3 [PRINCIPAL LIFE GLOBAL  3.000 .... . |- 04/18/2026 . |MATURED ... 2,000,000 |........ 2,000,000 |........ 1,951,110 |........ 0. DUV IO 2,000,000 |.. . 04/18/2026 . |1.E FE .
..74834L-AZ-3 [ QUEST DIAGNOSTICS 3.450 .. . 06/01/2026 . | MATURED . 1,000,000 ..1,000,000 ..1,023,370 |. 1,000,452 |. 0 0| .1,000,000 . 06/01/2026 . |2.A FE .
..771196-BK-7 |ROCHE HOLDINGS INC (14 2.625 .. . 05/15/2026 . | MATURED . 3,000,000 ..3,000,000 ..2,875,680 |. .2,993,552 |. 0 0| .3,000,000 . 05/15/2026 . |1.C FE .
..78433L-AA-4 | SCE RECOVERY FUNDING L  .861 . . 05/15/2026 . | REDEENED .. 148,508 .. 148,508 .. 148,507 |. ..148,579 |. 0 0| .148,508 . 11/15/2033 . |[1.A FE .
..826418-BM-6 |SIERRA PACIFIC POWER ~ 2.600 . . 05/01/2026 . | MATURED . 2,000,000 ..2,000,000 ..1,994,810 |. 1,999,730 |. 0 0| .2,000,000 . 05/01/2026 . |1.G FE .
..835898-AH-0 [SOTHEBY'S (144A) 7.375 . . 04/24/2026 . | REDEENMED .5,000,000 ..5,000,000 ..4,665,000 |. .4,880,313 |. 0 0| . 4,912,850 . 10/15/2027 . |4.C FE .
..85208N-AE-0 | SPRINT SPECTRUM / SPEC 5.152 .. . 06/20/2026 . | REDEENED ..... .. 627,200 ..627,200 . ..624,247 |. 0 0| .627,200 . 03/20/2028 . |1.F FE .
..853406-AH-0 | STANDARD INDUSTRIES IN 3.375 .. . 04/22/2026 . | GOLDMAN SACHS & CO . . 1,825,000 ..2,000,000 .1,838,620 |. 0 0| .1,975,204 . 01/15/2031 . |3.B FE .
..855244-AK-5 | STARBUCKS CORP 2.450 . . 06/15/2026 . | MATURED . . 1,000,000 ..1,000,000 ..997,572 |. 0 0| .1,000,000 . 06/15/2026 . |2.A FE .
..857477-AW-3 | STATE STREET CORP 2.650 . . 05/19/2026 . | MATURED ... . 1,000,000 ..1,000,000 ..998,923 |. 0 0| .1,000,000 . 05/19/2026 . |1.F FE .
..87264A-BX-2 | T-MOBILE USA INC 2.250 . . 04/21/2026 . | BAS-MERRILL LYNCH . 2,658,000 ..3,000,000 .3,000,479 |. 0 0| .3,000,469 . 11/15/2031 . |2.A FE .
..87612E-BE-5 | TARGET CORP 2.500 . . 04/15/2026 . |MATURED ... . 1,000,000 ..1,000,000 ..999,959 |. 0 0| .1,000,000 . 04/15/2026 . |1.F FE .
..86787G-AJ-1 | TRUIST BANK 3.300 . . 05/15/2026 . | MATURED . 2,000,000 ..2,000,000 N .1,998,618 |. 0 0| .2,000,000 . 05/15/2026 . |1.G FE .
..904311-AA-5 | UNDER ARMOUR INC 3.250 .. . 06/15/2026 . | MATURED . 1,000,000 ..1,000,000 ..1,021,780 |. ..998,160 |. 0 0| .1,000,000 . 06/15/2026 . |3.C FE .
..907825-AA-1 [UNION PACIFIC PASS THR 3.227 .. . 05/14/2026 . | MATURED ... 4,351,220 ..4,351,220 ..4,351,220 |. 4,351,010 |. 0 0| . 4,351,220 . 05/14/2026 . |1.D FE .
..92343V-ER-1 | VERIZON COMMUNICATIONS 4.329 .. . 06/20/2026 . |MAKE WHOLE CALL 100.00 . . 1,580,000 .. 1,580,000 ..1,580,000 |. .1,580,000 |. 0 0| .1,580,000 . 09/21/2028 . |2.A FE .
..92921E-AA-0 [ VOYAGER PARENT LLC 9.250 . . 04/30/2026 . | REDEENED eeeen... 418,180 |.......... 406,000 ..415,685 |.... 0. o0 eeennnnn. 415,407 .. . 07/01/2032 . |4.A FE .
..931142-FA-6 | WALMART INC 4.000 .... . |- 04/15/2026 . [MATURED .....ccevvnnnvvrrrinnnnnneens v oo 7,230,000 |........ 7,230,000 7,227,554 |.... .0 PV IO 7,230,000 |.. . 04/15/2026 . |1.C FE .
..949746-RW-3 | WELLS FARGO & CO 3.000 . . 04/22/2026 . | MATURED . 1,000,000 ..1,000,000 ..999,824 |. 0 0| .1,000,000 . 04/22/2026 . |2.A FE .
..950400-AC-8 | WELLTOWER INC 4.250 . . 04/01/2026 . | MATURED . 1,000,000 ..1,000,000 ..999,651 0 0| .1,000,000 . 04/01/2026 . |1.G FE .
..960413-AT-9 | WESTLAKE CHEMICAL 3.600 .... . |- 05/29/2026 . [REDEEMED .......oeveeemeeneeeeeennn foeeemnnieeeeeenis Jeeeees 3,000,000 |........ 3,000,000 |........ eeen... 2,984,453 |.... 0. DUV IO 2,994,385 |.. . 08/15/2026 . |2.B FE .
..963320-AY-2 [WHIRLPOOL CORP 2.400 .... . 04/24/2026 . | GOLDMAN SACHS & CO . ..807,500 |........ 1,000,000 |........ 1,000,940 |...........826,290 .0 PV IO 1,000,506 |.. . 05/15/2031 . |3.B FE .
..021352-AR-7 | ALTALINK LP 2.747 . . 05/29/2026 . | MATURED ... . 2,000,000 ..2,000,000 ..2,184,800 |. .2,006,038 |. 0 0| .2,000,000 . 05/29/2026 . |1.G FE .
..06415G-H2-9 | BANK OF NOVA SCOTIA 5.500 . . 05/08/2026 . | MATURED . 2,000,000 ..2,000,000 1,999,940 |. 1,999,686 |. 0 0| .2,000,000 . 05/08/2026 . |1.F FE .
..13648T-AB-3 | CANADIAN PACIFIC RAILW 3.125 .. . 06/01/2026 . |MATURED .....oeeeemniieeeeenniees Joeneeeeeeennieeeee feeeens 1,000,000 |........ 1,000,000 |... 949,070 |........... 0. DUV IO 1,000,000 |.. . 06/01/2026 . |2.A FE .
.. 349507-AC-6 | FORTISBC ENERGY INC 2.580 . . 04/08/2026 . |MATURED .....oovvvvvvnnnnieiiiinines Jeneneeeeiininnees foenes 3,000,000 |........ 3,000,000 |........ 3,228,750 |........ .0 PV IO 3,000,000 |.. . 04/08/2026 . |1.G FE .
..63306A-GT-7 |NATIONAL BANK OF CANAD 1.534 .. . 06/15/2026 . | MATURED . 1,500,000 .. 1,500,000 ..1,500,000 |. .1,500,000 |. 0 0 0| .1,500,000 . 06/15/2026 . |1.F FE .
. 780086-TM-6 [ROYAL BANK OF CANADA  1.589 . . 05/04/2026 . | MATURED . 2,000,000 ..2,000,000 1,994,100 |. . 1,909,543 | 0 0 0| .2,000,000 . 05/04/2026 . |1.E FE .
. 780086-ZE-7 |ROYAL BANK OF CANADA  5.341 . . 06/23/2026 . | MATURED . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0 0 0| .2,000,000 . 06/23/2026 . |1.E FE .
..02091Z-AB-4 [ TRISUMMIT UTILITIES IN 3.150 . . 04/06/2026 . | MATURED ... . 1,000,000 ..1,000,000 ..1,016,710 |. .1,000,261 0 0 0| .1,000,000 . 04/06/2026 . |2.A FE .
..G2964#-AA-7 | AP GRANGE HOLDINGS LLC 6.500 . . 04/10/2026 . | MAKE WHOLE 125,000,000 125,000,000 125,000,000 |..... 125,000,000 |. 0 0 .0 |..... 125,000,000 ,711,780 |. 03/20/2045 . |2.A PL .
..G1981*-AA-2 [ CAYMAN UNIVERSE HOLDIN 3.800 .. . 06/30/2026 . | REDEENED .. .. 144,434 .. 144,434 .. 144,434 |, .. 146,506 |. .0 0 0| . 144,434 2,744 |. 09/30/2045 . |1.D PL .
..2027A0-HT-9 | COMMONWEALTH BANK OF A 2.850 . . 05/18/2026 . | MATURED . 3,000,000 ..3,000,000 ..2,822,520 |. .2,990,435 |. .0 0 0| .3,000,000 42,750 |. 05/18/2026 . [1.C FE .
..47032F-AB-5 | JAMES HARDIE INTERNATI 5.000 . . 06/25/2026 . | REDEENED . 5,200,000 ..5,200,000 ..5,225,000 |. 5,193,175 |. 0 0 0| .5,194,618 245,556 |. 01/15/2028 . [3.A FE .
..58769C-AA-0 | MERCEDES-BENZ FINANCE  5.140 . . 06/29/2026 . | MATURED . 1,450,000 .. 1,450,000 .. 1,449,841 | . 1,449,962 |. 0 0 0| . 1,450,000 . 37,265 |. 06/29/2026 . |1.F FE ..

..780097-BA-8 [ NATWEST GROUP PLC 4.800 . . 04/05/2026 . | MATURED . 2,000,000 ..2,000,000 ..2,070,870 |. 2,002,224 |. 0 0 0| .2,000,000 .48,000 |. 04/05/2026 . [1.G FE ....

..822582-BT-8 [SHELL INTERNATIONAL FI 2.875 . . 05/10/2026 . | MATURED . 3,000,000 ..3,000,000 ..2,862,360 |. .2,986,576 |. 0 0 0| .3,000,000 . 43,125 |. 05/10/2026 . [1.D FE ....

..90351D-AF-4 |UBS GROUP FUNDING (144 4.125 .. . 04/15/2026 . | MATURED . . 2,000,000 ..2,000,000 . 1,999,639 |. 0 0 0| .2,000,000 0| .. . 04/15/2026 . |1.F FE ....

..92345Y-AN-6 [ VERISK ANALYTICS INC  5.125 . .. |- 01/06/2026 . [PRIOR QUART! . A .0 .0 . .0 .. 0 ] .. ....... (30,000) |.... ,000) . 02/15/2036 . |2.B FE ....
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 350,898,331 355,851,821 351,747,509 352,996,458 1,518,171 265,638 1,262,484 521,325 0 353,517,783 0 (2,757,948) | (2,757,948) XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 561,601,408 568,880,423 570,269,969 564,426,186 1,518,171 284,569 2,341,465 (538,725) 0 563,887,461 0 (2,424,549) (2,424,549) 35,006,675 XXX XXX
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0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997. Total - issuer credit obligations - Part 4 561,601,408 568,880,423 570,269,969 564,426, 186 1,518,171 284,569 2,341,465 (538,725) 0 563,887,461 0 (2,424,549) | (2,424,549) 35,006,675 XXX XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 561,601,408 568,880,423 570,269,969 564,426, 186 1,518,171 284,569 2,341,465 (538,725) 0 563,887,461 0 (2,424,549) | (2,424,549) 35,006,675 XXX XXX
Asset-backed securities - financial asset-backed securities - self-liquidating - agency residential
mortgage-backed securities - guaranteed (exempt from RBC)
.. 36225C-PC-4 | G2 (ARM) #80418 5.625 .... . |- 06/20/2026 . [PAID ON PRINCIPAL LT .0 . 0 0 . 06/20/2030 . [1.A ........
..36202K-62-3 | G2 (ARM) #8988 5.125 . . 06/20/2026 . | PAID ON PRINCIPAL .. 4 0 .4 0| 0| . 10/20/2026 . [1.A .
..36202F-2L-9 |GNMA 1 PASS #00005279 3.500 . . 06/20/2026 . |PAID ON PRINCIPAL .. .(2,369) | 0 ..(2,369) 0| 0| . 01/20/2042 . [1.A .
..36202C-PS-6 | GNMA |1 PASS #2233 7.500 . . 05/20/2026 . | PAID ON PRINCIPAL .. U I 0 .1 0| 0| . 06/20/2026 . [1.A .
..36202C-QY-2 |GNMA |1 PASS #2271 8.500 . . 04/20/2026 . | PAID ON PRINCIPAL .. 0 0| 0| . 08/20/2026 . [1.A .
..36202D-HK-0 | GNMA |1 PASS #2934 7.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. 0 0| 0| . 06/20/2030 . 1.A .
..362020-SP-7 | GNMA |1 PASS #3226 5.500 .... . 06/20/2026 . |PAID ON PRINCIPAL .0 . 0 0 . 04/20/2032 . [1.A ........
..362020-TD-3 | GNMA |1 PASS #3248 5.500 .... . 06/20/2026 . |PAID ON PRINCIPAL .0 . 0 0 . 06/20/2032 . [1.A ........
..362020-UU-3 | GNMA |1 PASS #3295 5.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. 0 0| 0| . 10/20/2032 . [1.A .
..362020-U7-4 | GNMA |1 PASS #3306 5.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. 0 0| 0| . 11/20/2032 . [1.A .
..36202D-VM-0 | GNMA |1 PASS #3320 5.500 .... . 06/20/2026 . |PAID ON PRINCIPAL .0 . 0 0 . 12/20/2082 . [1.A ........
..36202D-YY-1 |GNMA |1 PASS #3427 4.500 .... . 06/20/2026 . |PAID ON PRINCIPAL .0 . 0 0 . 08/20/2033 . [1.A ........
..36202D-2B-6 | GNMA |1 PASS #3470 4.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. 0 0| 0| . 11/20/2033 . [1.A .
..362020-4N-8 | GNMA |1 PASS #3529 5.000 . . 06/20/2026 . | PAID ON PRINCIPAL .. 0 0| 0| . 03/20/2034 . [1.A .
..362020-5P-2 | GNMA |1 PASS #3554 4.500 .... . 06/20/2026 . |PAID ON PRINCIPAL .0 . 0 0 . 05/20/2034 . [1.A ........
..36202E-F2-0 | GNMA |1 PASS #3785 5.000 .... . |- 06/20/2026 . |PAID ON PRINCIPAL .0 . 0 0 . 11/20/2035 . [1.A ........
..36202E-XT-1 |GNMA |1 PASS #4290 5.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. K 0 0| 0| . 11/20/2038 . [1.A .
..3622AC-EH-9 |GNMA |1 PASS #786536  5.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. .. 889,247 ..889,247 ..893,622 |. 0 0| .889,247 0| . 02/20/2083 . 1.A .
..3622AC-JA-9 |GNMA 1 PASS #786657  5.000 . . 06/20/2026 . | PAID ON PRINCIPAL .. ..622,378 ..622,378 ..621,924 |. 0 0| .622,378 0| . 04/20/2053 . [1.A .
..3622AC-JE-1 |GNMA |1 PASS #786661  5.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. ..416,100 . 416,100 ..417,682 |. 0 0| 416,100 0| . 04/20/2063 . 1.A .
..3622AC-JG-6 |GNMA |1 PASS #786663  5.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. .. 406,693 . ..407,979 |. 0 0| .406,693 0| . 04/20/2053 . [1.A .
..3622AC-JK-7 |GNMA |1 PASS #786666  5.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. ..842,706 ..846,799 |. 0 0| .842,706 0| . 04/20/2053 . 1.A .
..3622AC-NE-6 | GNMA |1 PASS #786789  5.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. .. 708,810 ..709,991 |. 0 0| 708,810 0| . 04/20/2053 . [1.A .
..3622AC-SK-7 |GNMA |1 PASS #786922  5.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. .. 409,966 . 411,067 |. 0 0| .409,966 0| . 09/20/2053 . 1.A .
..3622AC-1I8-9 | GNMA 1 PASS #787071  5.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. .. 315,785 L311,775 | 0 0| .315,785 0| . 09/20/2053 . 1.A .
..3622AC-Y3-8 |GNMA |1 PASS #787130  4.000 . . 06/20/2026 . | PAID ON PRINCIPAL .. .. 402,323 ..377,928 |. 0 0| .402,323 0| . 04/20/2050 . [1.A .
..3622AD-PE-2 |GNMA |1 PASS #787721  5.000 . . 06/20/2026 . | PAID ON PRINCIPAL .. .. 333,137 . . K ..327,399 |. 0 0| .333,137 0| . 12/20/2054 . [1.A .
..3622AD-RX-8 |GNMA |1 PASS #787802  5.000 . . 06/20/2026 . | PAID ON PRINCIPAL .. .. 387,157 ..387,157 ..378,204 |. ..378,791 0 0| .387,157 0| . 01/20/2085 . 1.A .
..36179S-L0-8 |GNMA |1 PASS #MA3935  2.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. 18,895 18,89 18,549 |. 18,316 |. 0 0| 18,895 0| . 09/20/2046 . [1.A .
..36179S-NT-0 |GNMA |1 PASS #MA4002  2.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. .. 227,069 ..227,059 ..223,527 |. ..222,307 |. 0 0| .227,059 0| . 10/20/2046 . [1.A .
..36179S-SN-8 | GNMA |1 PASS #MA4125 ~ 2.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. ..214,760 ..214,760 ..210,665 |. ..209,114 |. 0 0| .214,760 0| . 12/20/2046 . [1.A .
..36179T-G3-3 |GNMA |1 PASS #MA4718  3.000 .... . |- 06/20/2026 . [PAID ON PRINCIPAL . . . . .0 . 0 . 0 . 09/20/2047 . (1.A ........
..361790-JT-6 |GNMA |1 PASS #MA7474 ~ 3.500 .... . |- 06/20/2026 . |PAID ON PRINCIPAL .0 . 0 0 . 07/20/2051 . [1.A ........
..36179W-XL-7 |GNMA |1 PASS #MA7883  3.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. 0 0| 0| . 02/20/2052 . 1.A .
..36179X-AA-4 |GNMA |1 PASS #MAB101  4.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. ..198,583 |. 0 0| 0| . 06/20/2052 . [1.A .
..36179X-VR-4 |GNMA |1 PASS #MAB724 ~ 4.500 .... . |- 06/20/2026 . |PAID ON PRINCIPAL . 184,118 |.... .0 . 0 0 . 03/20/2083 . [1.A ........
..36179X-VT-0 |GNMA |1 PASS #MAB726  5.500 .... . |- 06/20/2026 . |PAID ON PRINCIPAL . ..615,311 |.... .0 . 0 . 0 . 03/20/2053 . [1.A ........
..36179X-X6-8 |GNMA |1 PASS #MAB801  5.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. .. 410,329 ..408,654 |. 0 0| .410,329 0| . 04/20/2063 . 1.A .
..36179X-5H-5 |GNMA |1 PASS #MAB948  5.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. .. 883,832 ..884,230 |. 0 0| .883,832 0| . 06/20/2053 . [1.A .
..36179Y-AR-5 |GNMA |1 PASS #MA9016  5.000 . . 06/20/2026 . | PAID ON PRINCIPAL .. .. 308,956 ..304,196 |. 0 0| .308,956 0| . 07/20/2083 . [1.A .
..36179Y-FJ-8 |GNMA |1 PASS #MA9169  4.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. .. 284,364 . 270,086 |. 0 0| .284,364 0| . 09/20/2053 . 1.A .
..36179Y-KR-4 |GNMA |1 PASS #MA9304  5.000 . . 06/20/2026 . | PAID ON PRINCIPAL .. .. 866,122 ..858,480 |. 0 0| .866,122 0| . 11/20/2063 . [1.A .
..36176S-SV-3 | GNMA PASS TH #0074832  3.500 . . 06/15/2026 . | PAID ON PRINCIPAL .. . .4,368 |. 0 0| 4,131 0| . 04/15/2042 . [1.A .
..36176J-GJ-3 | GNMA PASS TH #00767301 3.500 . . 06/15/2026 . | PAID ON PRINCIPAL .. L4,754 | 0 0| . 4,487 0| . 04/15/2042 . [1.A .
..36176X-FR-5 | GNMA PASS TH #00778976 3.500 . . 06/15/2026 . | PAID ON PRINCIPAL .. 26,549 |. 0 0| 24,346 0| . 03/15/2042 . [1.A .
..36208F-JZ-4 | GNMA PASS TH #449480  7.500 . . 06/15/2026 . | PAID ON PRINCIPAL .. .2,070 |. 0 0| . 2,065 0| . 10/15/2027 . [1.A .
..36209G-RV-1 | GNMA PASS TH #471300  6.000 .... . 06/15/2026 . | PAID ON PRINCIPAL .0 .. .0 .. 01,938 |.. .0 .. . 01/15/2082 . [1.A ........
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..36209Y-TV-0 |GNMA PASS TH #485764  6.000 .... . |- 06/15/2026 . |PAID ON PRINCIPAL .1,610 |.... .0 . 0 .1,614 .. 0 e .0 ....40 |. 09/15/2031 . (1
..36210N-RP-6 | GNMA PASS TH #497394  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 818 |. 0 0| .828 0| .21 |. 01/15/2029 . (1.
..36212N-ANM-9 | GNMA PASS TH #538312  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 5,707 |. 0 0| .5,766 0| 144 . 02/15/2032 . |1.
..36213A-CE-2 | GNMA PASS TH #548269  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .905 |. 0 0| 913 0| .23 | 02/15/2032 . (1.
..36213C-U4-0 | GNMA PASS TH #550603  5.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .2,070 |. 0 0| 0| .44 |. 08/15/2035 . (1.
..36213C-YY-0 | GNMA PASS TH #550727  5.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 39,703 | 0 0| 0| 835 |. 11/15/2035 . (1.
..36213D-24-3 | GNMA PASS TH #551663  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .1,917 | 0 0| 0| .49 |. 09/15/2031 . (1.
..36213E-B9-6 | GNMA PASS TH #551864  6.000 .... . |- 06/15/2026 . |PAID ON PRINCIPAL ....566 |.... .0 . 0 0 ... 14 . 11/15/2031 . (1.
..36213E-PU-4 | GNMA PASS TH #552235  6.000 .. . 06/15/2026 . |PAID ON PRINCIPAL ....330 |.... .0 . 0 0 .0 .. 8 | 12/15/2031 . (1.
..36213E-PY-6 | GNMA PASS TH #552239  6.000 .. . 06/15/2026 . | PAID ON PRINCIPAL .. 1,860 |. 0 0| 0| 47 ). 12/15/2031 . (1.
..36213E-UH-7 | GNMA PASS TH #552384  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 573 | 0 0| 0| .. .15 |. 02/15/2082 . (1.
..36213E-UL-8 |GNMA PASS TH #552387  6.500 .... . 06/15/2026 . |PAID ON PRINCIPAL 2,782 |.... .0 . 0 0 ...0 ... 73 |. 02/15/2032 . (1.
..36213E-YG-5 |GNMA PASS TH #552511  6.500 ... . 06/15/2026 . |PAID ON PRINCIPAL ....3,146 |.... .0 . 0 0 ....81 |. 04/15/2082 . (1.
..36213F-0S-5 | GNMA PASS TH #553165  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .3,485 |. 0 0| 0| 0 |. .84 |. 04/15/2033 . [1.A .
..36213F-II-9 | GNMA PASS TH #553361  5.500 .. . 06/15/2026 . | PAID ON PRINCIPAL .. 11,613 |. 0 0| 0| 0. 250 |. 07/15/2083 . [1.A .
..36213G-U5-8 | GNMA PASS TH #554204  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. ... 798 |. 0 0| 0| 0 |. .19 | 12/15/2031 . [1.A .
..36213U-YC-8 | GNMA PASS TH #565107  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .8,011 |. 0 0| 0| 0. 208 |. 10/15/2082 . [1.A .
..36213X-2H-6 | GNMA PASS TH #567876  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .1.872 | 0 0| 0| 0 |. .46 |. 10/15/2032 . [1.A .
..362000-L0-5 |GNMA PASS TH #569235  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .1,873 | 0 0| 0| 0. .46 |. 03/15/2082 . [1.A .
..362000-1IM-2 | GNMA PASS TH #569552  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .2,719 | 0 0| 0| 0 |. .68 |. 01/15/2032 . [1.A .
..362000-116-7 | GNMA PASS TH #569569  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .2,227 | 0 0| 0| 0. .56 |. 01/15/2082 . [1.A .
..36200R-WR-9 | GNMA PASS TH #570456  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 785 |. 0 0| 0| 0 |. .20 | 11/15/2031 . [1.A .
..362008-BH-2 | GNMA PASS TH #570740  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 1,366 |. 0 0| 0| 0. .35 |. 01/15/2082 . [1.A .
..36200S-1iM-8 | GNMA PASS TH #571352  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .890 |. 0 0| 0| 0 |. .23 | 12/15/2031 . [1.A .
..36200W-BU-4 | GNMA PASS TH #574351  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .1,783 |. 0 0| 0| 0. .45 . 01/15/2082 . [1.A .
..362001/-T6-8 | GNMA PASS TH #574873  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .5,963 |. 0 0| 0| 0 |. 173 |. 12/15/2031 . |1.A .
..36200X-E6-2 | GNMA PASS TH #575357  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .1,32%5 | 0 0| 0| 0. .33 | 12/15/2031 . [1.A .
..36200X-XP-9 | GNMA PASS TH #575886  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. L2,432 | 0 0| 0| 0 |. .62 | 12/15/2031 . [1.A .
..36200X-YB-9 | GNMA PASS TH #575906  6.000 .... . |- 06/15/2026 . |PAID ON PRINCIPAL ....830 |.... .0 . 0 0 ....21 | 01/15/2082 . [1.A ........
..36201A-NV-6 | GNMA PASS TH #577404  6.000 .... . |- 06/15/2026 . |PAID ON PRINCIPAL ....9,032 |.... .0 . 0 0 ...0 ...229 | 12/15/2031 . [1.A ........
..36201A-PS-1 | GNMA PASS TH #577433  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 5,290 |. 0 0| 0| 0 133 . 02/15/2032 . |1.A .
..36201A-SII-9 | GNMA PASS TH #577633  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .1,518 | 0 0| 0| .38 |. 01/15/2032 . [1.A .
..36201A-XN-3 | GNMA PASS TH #577685  6.000 .... . |- 06/15/2026 . |PAID ON PRINCIPAL ....2,460 |.... .0 . 0 0 ....60 |. 10/15/2082 . [1.A ........
..36201A-3T-3 | GNMA PASS TH #577810  6.000 .... . |- 06/15/2026 . [PAID ON PRINCIPAL ....815 |.... .0 . 0 0 ....21 . 01/15/2032 . [1.A ........
..36201B-RQ-1 | GNMA PASS TH #578395  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .2,912 | 0 0| 0| .72 |.10/15/2082 . [1.A .
..36201B-RT-5 |GNMA PASS TH #578398  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .2,742 | 0 0| 0| .67 |. 10/15/2032 . [1.A .
..36201C-JW-5 | GNMA PASS TH #579077  6.000 .... . |- 06/15/2026 . |PAID ON PRINCIPAL ....1,260 |.... .0 . 0 0 .82 | 12/15/2081 L (1A L.
..36201C-KF-0 | GNMA PASS TH #579094  6.000 .... . 06/15/2026 . |PAID ON PRINCIPAL L 1,473 .0 . 0 0 .37 | 12/15/2031 L (1A Ll
..36201C-LA-0 | GNMA PASS TH #579121  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 4,070 |. 0 0| 0| 103 . 01/15/2032 . |1.A .
..36201C-LZ-5 |GNMA PASS TH #579144  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 217 | 0 0| 0| ..6 . 01/15/2032 . [1.A .
..36201C-YP-3 | GNMA PASS TH #579518  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .3,221 | 0 0| 0| .83 |. 02/15/2082 . [1.A .
..36201E-M7-2 | GNMA PASS TH #580982  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 3,312 | 0 0| 0| .84 |. 02/15/2032 . [1.A .
..36201F-XP-7 |GNMA PASS TH #582186  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .1,636 |. 0 0| 0| .41 . 01/15/2082 . [1.A .
..36201F-5T-0 |GNMA PASS TH #582358  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .6,033 |. 0 0| 0| 149 . 10/15/2032 . |1.A .
..36201F-5U-7 |GNMA PASS TH #582359  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 10,920 |. 0 0| 0| 270 |. 10/15/2082 . [1.A .
..36201G-TK-1 | GNMA PASS TH #582954  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 1,562 |. 0 0| 0| .39 | 02/15/2032 . [1.A .
..36201H-2U-6 | GNMA PASS TH #584087  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .1,842 | 0 0| 0| .45 . 10/15/2082 . [1.A .
..36201M-FN-7 | GNMA PASS TH #587073  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 5,207 | 0 0| 0| 133 . 05/15/2032 . |1.A .
..36201N-M4-9 | GNMA PASS TH #588179  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 4,517 |. 0 0| 0| 110 |. 01/15/2033 . |1.A .
..36201S-XE-4 | GNMA PASS TH #592077  5.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 1,582 |. 0 0| 0| .33 |. 08/15/2033 . [1.A .
..36201V-AE-2 |GNMA PASS TH #594105  4.500 .. . 06/15/2026 . | PAID ON PRINCIPAL .. 17,862 |. 0 0| 0| 346 |. 09/15/2083 . [1.A .
..36201V-AF-9 | GNMA PASS TH #594106  4.500 . . 06/15/2026 . | PAID ON PRINCIPAL .. .1,821 | 0 0| 0| .30 |. 09/15/2033 . [1.A .
..36201V-UN-9 | GNMA PASS TH #594721  4.500 .. . 06/15/2026 . | PAID ON PRINCIPAL .. .1,973 | 0 0| 0| .87 |. 07/15/2083 . [1.A .
..36200A-BA-6 | GNMA PASS TH #595033  6.000 . . 06/15/2026 . | PAID ON PRINCIPAL .0 . .0 . .0 . ...46 ). 10/15/2082 . [1.A ........
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..36200E-BQ-3 |GNMA PASS TH #598647  5.500 .... . 06/15/2026 . |PAID ON PRINCIPAL ... 11,049 11,285 ... (186) | 0. . (186) |... o0 |- 11,049 .. o0 ) ...0 . 04/15/2033 . |1
..36200E-B6-7 [GNMA PASS TH #598661  5.000 . . 06/15/2026 . |PAID ON PRINCIPAL .. .6,134 .6,179 | 0 .. (45) 0| .6,134 0| . 05/15/2033 . |1.
..36200E-CQ-2 |GNMA PASS TH #598679  5.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. .6,384 6,490 | 0 0| 0| . 05/15/2033 . |1.
..36200E-DL-2 [GNMA PASS TH #598707  5.000 . . 06/15/2026 . |PAID ON PRINCIPAL .. 21,764 21,756 |. 0 0| 0| . 07/15/2033 . |1.
..36200E-D5-7 |GNMA PASS TH #598724  4.500 .. . 06/15/2026 . |PAID ON PRINCIPAL .. 44,009 44,150 |. 0 0| 0| . 07/15/2033 . |1.
..36200M-Qli-6 | GNMA PASS TH #604469  4.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. .9,990 | 0 0| 0| . 07/15/2033 . |1.
..36200M-RT-2 |GNMA PASS TH #604498  4.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. .2,926 | 0 0| 0| . 07/15/2033 . |1.
..36200M-T7-8 |GNMA PASS TH #604574  4.500 .... . 06/15/2026 . |PAID ON PRINCIPAL ...20,166 |.... .0 w0 ] w0 ] . 08/15/2033 . |1.
..36200M-VM-2 | GNMA PASS TH #604620  4.500 .... . 06/15/2026 . |PAID ON PRINCIPAL .. 11,026 ... 0. o0 |- o0 ). ...0 . 09/15/2033 . |1.
..36200M-WA-7 [ GNMA PASS TH #604641  4.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. .2,004 | 0 0| 0| . 09/15/2033 . |1.
..36200M-3K-7 |GNMA PASS TH #604802  4.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. .1,263 | 0 0| 0| .. . 11/15/2033 . |1.
..36200N-RJ-2 | GNMA PASS TH #605389  5.000 .... . 06/15/2026 . |PAID ON PRINCIPAL .. 9,90 |.... .0 w0 ] w0 ] .0 . 04/15/2034 . |1.
..36290R-QZ-9 |GNMA PASS TH #615272  4.500 .... . 06/15/2026 . |PAID ON PRINCIPAL ...13,840 |.... 0. o0 |- o0 ] . 07/15/2033 . |1.
.. 36290R-Q2-2 |GNMA PASS TH #615273  4.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. 3,309 | 0 0| 0| 0. . 07/15/2033 . |1.A .
..36290R-T4-5 |GNMA PASS TH #615371  4.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. L2,115 ). 0 0| 0| 0. . 07/15/2033 . |1.A .
..36290R-YE-7 [GNMA PASS TH #615509  4.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. .7,408 | 0 0| 0| 0. . 08/15/2033 . |1.A .
..36290R-YM-9 [GNMA PASS TH #615516  4.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. .2,049 | 0 0| .0 | 0. . 09/15/2033 . |1.A .
..36290R-ZJ-5 |GNMA PASS TH #615545  4.500 .. . 06/15/2026 . |PAID ON PRINCIPAL .. 12,763 |. 0 0| 0| 0. . 09/15/2033 . |1.A .
..36290R-4Y-6 |GNMA PASS TH #615639  4.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. 3,015 | 0 0| 0| 0. . 09/15/2033 . |1.A .
..36290R-5E-9 | GNMA PASS TH #615645  4.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. .1,828 | 0 0| 0| 0. . 09/15/2033 . |1.A .
..36290X-JII-1 [ GNMA PASS TH #620477  4.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. 21,027 | 0 0| 0| 0. . 08/15/2033 . |1.A .
..36290X-PJ-3 [GNMA PASS TH #620625  4.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. .3,017 ). 0 0| 0| 0. . 09/15/2033 . |1.A .
..36290X-0X-1 [GNMA PASS TH #620670  4.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. .2,928 | 0 0| 0| 0. . 09/15/2033 . |1.A .
..362910-BW-3 |GNMA PASS TH #634653  5.000 . . 06/15/2026 . |PAID ON PRINCIPAL .. .4,303 | 0 0| 0| 0. . 12/15/2034 . |1.A .
..36291R-RF-1 [GNMA PASS TH #635986  5.000 . . 06/15/2026 . |PAID ON PRINCIPAL .. .2,642 | 0 0| 0| 0. . 12/15/2034 . |1.A .
..36291R-2G-6 |GNMA PASS TH #636275  5.000 . . 06/15/2026 . |PAID ON PRINCIPAL .. .1,007 | 0 0| 0| 0. . 03/15/2035 . |1.A .
..36291S-VII-7 | GNMA PASS TH #637029  5.000 . . 06/15/2026 . |PAID ON PRINCIPAL .. .4,428 | 0 0| 0| 0. . 12/15/2034 . |1.A .
.. 36292F-S2-4 [GNMA PASS TH #647737  5.000 . . 06/15/2026 . |PAID ON PRINCIPAL .. .1,785 | 0 0| 0| 0. . 08/15/2035 . |1.A .
..36292H-S6-1 |GNMA PASS TH #649541  5.000 .... . 06/15/2026 . |PAID ON PRINCIPAL e 1,407 o 0. o0 |- o0 ] . 11/15/2035 . |1.A ........
..36176E-5II-7 |GNMA PASS TH #764361  3.500 .... . 06/15/2026 . |PAID ON PRINCIPAL 3,09 ... .0 w0 ] w0 ] .0 . 01/15/2042 . |1.A ........
..36176Q-NH-3 |[GNMA PASS TH #772892  3.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. .1,208 | 0 0| 0| 0 . 01/15/2042 . |1.A .
..361760-NT-7 |[GNMA PASS TH #772902  3.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. .1,416 | 0 0| 0| . 01/15/2042 . |1.A .
..361760-NX-8 |GNMA PASS TH #772906  3.500 .... . 06/15/2026 . |PAID ON PRINCIPAL 0. o0 |- o0 ] . 01/15/2042 . |1.A ........
..36225A-TG-5 |GNMA PASS TH #780551  7.500 .... . |- 06/15/2026 . |PAID ON PRINCIPAL .0 w0 ] w0 ] . 04/15/2027 . |1.A ........
..36225A-YM-6 | GNMA PASS TH #780716  7.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. 0 0| 0| . 02/15/2028 . |1.A .
..36241K-BF-4 | GNMA PASS TH #781838  8.000 . . 06/15/2026 . |PAID ON PRINCIPAL .. 0 0| 0| 0. . 12/15/2029 . |1.A .
..36241K-BL-1 |GNMA PASS TH #781843  6.500 ... . |- 06/15/2026 . |PAID ON PRINCIPAL 0. o0 |- o0 ] ...0 . 11/15/2028 . |1.A ........
..36241K-BM-9 [ GNMA PASS TH #781844  6.500 .... . |- 06/15/2026 . |PAID ON PRINCIPAL .0 w0 ] w0 ] . 03/15/2032 . |1.A ........
..36241K-CT-3 [GNMA PASS TH #781882  7.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. 0 0| 0| 0. . 03/15/2030 . |1.A .
..36241K-CU-0 [GNMA PASS TH #781883  7.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. 0 0| 0| 0. . 03/15/2030 . |1.A .
..36241K-CV-8 [GNMA PASS TH #781884  7.500 . . 06/15/2026 . |PAID ON PRINCIPAL .. 0 0| 0| 0. . 04/15/2030 . |1.A .
..36241K-DH-8 [GNMA PASS TH #781904  5.000 . . 06/15/2026 . |PAID ON PRINCIPAL .. 0 0| 0| 0. . 04/15/2035 . |1.A .
..38375B-G2-2 |GNR 2013-H03 HA CMO 1.750 . . 06/20/2026 . |PAID ON PRINCIPAL .. N 0 0| 0| 0. . 12/20/2062 . |1.A .
..38376R-GY-6 | GNR 2015-H22 GA CMO 2.000 . . 06/20/2026 . |PAID ON PRINCIPAL .. .. 198,414 ..194,557 |. 0 0| .198,414 0| 0. . 09/20/2065 . |1.A .
..38376R-ML-7 |GNR 2015-H32 KA CMO 2.700 . . 05/20/2026 . |PAID ON PRINCIPAL .. .. 270,122 ..269,923 |. 0 0| .270,122 0| 0. . 12/20/2065 . |1.A .
..38384A-RB-1 [GNR 2023-66 BC CMO 5.000 . . 06/20/2026 . |PAID ON PRINCIPAL .. .. 582,822 ..577,448 |. 0 0| .582,822 0| 0. . 09/20/2048 . |1.A .
..383840-M4-7 |GNR 2024-109 AK CMO 5.500 . . 06/20/2026 . |PAID ON PRINCIPAL .. .. 781,023 . A . 780,866 |. 0 0| .781,023 0| 0. . 12/20/2050 . |1.A .
..383840-ED-6 |GNR 2024-120 AT CMO 5.500 . . 06/20/2026 . |PAID ON PRINCIPAL .. .. 773,593 . 770,813 |. . 770,897 |. 0 0| .773,593 0| 0. . 07/20/2054 . |1.A .
..38385A-BlI-1 | GNR 2024-185 EB CMO 5.000 . . 06/20/2026 . |PAID ON PRINCIPAL .. . 1,207,003 ..1,182,863 |. .1,186,578 |. 0 0| . 1,207,003 0| 0. . 04/20/2053 . |1.A .
..38385B-IIF-3 | GNR 2024-203 AC CMO 5.000 . 06/20/2026 . |PAID ON PRINCIPAL .. . ..393,879 |. ..394,006 |. 0 0| .395,734 0| 0. . 08/20/2053 . |1.A .
..38385A-KN-1 | GNR 2024-206 KA CMO 5.000 . . 06/20/2026 . |PAID ON PRINCIPAL .. ,337,653 |. 1,340,263 |. 0 .0 | . 1,352,446 0| 0. . 04/20/2051 . |1.A .
..38385A-GT-3 [GNR 2024-207 PM (CMO)  5.000 . . 06/20/2026 . |PAID ON PRINCIPAL .. - - 0 0| K 0| 0. . 07/20/2054 . |1.A .
..38384M-ZT-7 |GNR 2024-64 QK CMO 5.500 .. . 06/20/2026 . |PAID ON PRINCIPAL .. 0 .0 | 0| 0. . 07/20/2051 . |1.A .
.. 38384N-R4-9 [GNR 2024-78 D CMO 5.500 . . 06/20/2026 . | PAID ON PRINCIPAL .0 .. .0 .. .0 .. . 07/20/2051 . |1.A ........
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..38384P-3E-8 | GNR 2024-94 KB CMO 5.500 .. . 06/20/2026 . |PAID ON PRINCIPAL .. 782,163 .... 780,666 |...........780,415 |.... .0 . 0 .782,163 |.. . 06/20/2054 . (1
..38381P-Uli-1 | GNR 2025-114 P CMO 5.250 .. . 06/20/2026 . | PAID ON PRINCIPAL .. .. 438,786 ..438,408 ..438,332 |. 0 0| .438,786 . 07/20/2085 . (1.
..38385B-YY-0 |GNR 2025-12 HA CMO 5.000 . . 06/20/2026 . | PAID ON PRINCIPAL .. .. 318,214 313,230 ..314,062 |. 0 0| .318,214 . 03/20/2052 . (1.
..38381U-ZX-3 | GNR 2025-150 PG CMO 4.500 . 06/20/2026 . | PAID ON PRINCIPAL .. .. 566,180 ..560,628 |. . 560,760 |. 0 0| 566,180 . 08/20/2055 . (1.
..38381U-V7-4 | GNR 2025-155 PA CMO 4.500 . 06/20/2026 . | PAID ON PRINCIPAL .. .. 122,015 ..120,375 | .. 120,443 |. 0 0| 122,015 . 04/20/2055 . (1.
..38385J-E5-8 | GNR 2025-192 PM CMO 4.500 .. . 06/20/2026 . | PAID ON PRINCIPAL .. 96,005 95,105 |. 95,113 | 0 0| 96,005 . 11/20/2085 . (1.
..38385C-X5-2 | GNR 2025-22 GE CMO 5.000 . . 06/20/2026 . | PAID ON PRINCIPAL .. .. 351,472 ..347,847 |. ..348,425 |. 0 0| .351,472 . 09/20/2052 . (1.
..38385F-VQ-1 | GNR 2025-65 PH CMO 5.000 .. . 06/20/2026 . | PAID ON PRINCIPAL . 645,792 |........... .0 . 0 660,657 |.. . 04/20/2055 . (1.
..38385G-IIT-2 | GNR 2025-79 PA CMO 5.000 .... .. |- 06/20/2026 . [PAID ON PRINCIPAL . .0 . 0 . . 12/20/2054 . (1.
..38385L-0X-9 | GNR 2026-8 LA 4.500 ... . 06/20/2026 . | PAID ON PRINCIPAL .. .. 0. 0. . 01/20/2056 . [1.
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 23,592,784 23,592,784 23,378,560 23,395,400 0 197,384 0 0 23,502,784 0 0 0 496,726 XXX XXX
Asset-backed securities - financial asset-backed securities - self-liquidating - agency commercial
mortgage-backed securities - guaranteed (exempt from RBC)
..38378N-EN-9 |GNR 2013-162 A (PROJEC 2.750 .. . 06/16/2026 . |PAID ON PRINCIPAL ........evvvunnn feuvvvmnnniiniiiniins fornennnnnnns 4,490 .0 . 0 0 . 09/16/2046 . [1.A ........
..38378X-P6-2 | GNR 2014-166 PL (PROJE 2.500 . 06/16/2026 . | PAID ON PRINCIPAL .. 17,960 0 0| 0| . 05/16/2085 . [1.A .
..38378Y-$8-3 |GNR 2014-34 PA (PROJEC 2.471 . 06/16/2026 . | PAID ON PRINCIPAL .. 17,99 0 0| 0| . 09/16/2053 . [1.A .
..38378N-50-2 [GNR 2014-77 AD (PROJEC 2.750 . 06/16/2026 . | PAID ON PRINCIPAL .. 66,252 0 0| 0| . 12/16/2047 . [1.A .
..38379K-H5-0 | GNR 2015-130 AH (PROJE 2.900 . 06/16/2026 . | PAID ON PRINCIPAL .. 87,218 0 0| 0| . 08/16/2047 . [1.A .
.. 38379K-PV-4 | GNR 2015-70 AB (PROJEC 2.300 .. . 06/16/2026 . | PAID ON PRINCIPAL ..310,988 |... . . TP .0 . 0 e . 0 . 11/16/2048 . [1.A ........
..38379K-RM-2 | GNR 2015-86 AC (PROJEC 2.650 .. . 06/16/2026 . |PAID ON PRINCIPAL . 1,151,051 |........ ,151,061 [........ ,158,155 |........ 1,153,230 |.... .0 . 0 e 1,151,051 0 . 03/16/2050 . [1.A ........
..38379R-5R-0 | GNR 2017-145A (PROJECT 2.700 .. . 06/16/2026 . | PAID ON PRINCIPAL .. 1,337,733 1,337,733 1,337,315 |. ,337,341 | 0 0| 1,337,733 0| . 10/16/2061 . [1.A
..38379R-ZM-8 | GNR 2017-90 AB (PROJEC 2.600 . . 06/16/2026 . | PAID ON PRINCIPAL .. 29,499 20,287 |. 20,297 |. 0 0| 29,499 0| . 07/16/2057 . [1.A .
..38380M-BX-8 |GNR 2018-98 A (PROJECT 3.000 .... . 06/16/2026 . | PAID ON PRINCIPAL ... 1,617 e 1,617 e 7,614 .0 . 0 .. 1,617 .. 0 . 10/16/2050 . [1.A ........
..38380M-ZX-2 |GNR 2019-2 AE (PROJECT 3.250 .. . 06/16/2026 . |PAID ON PRINCIPAL . 11,752 L 11,558 )l 11,480 .. .0 . 0 11,752 .. 0 . 03/16/2059 . [1.A ........
..38381K-BM-5 [GNR 2024 50 AC (PROJEC 4.500 . 06/16/2026 . | PAID ON PRINCIPAL .. 39,308 38,033 | 38,284 |. 0 0| 39,308 0| . 07/16/2057 . [1.A .
..38381L-LR-1 |GNR 2024-123 A (PROJEC 5.000 . 06/16/2026 . | PAID ON PRINCIPAL .. 22,538 22,576 |. 22,557 |. 0 0| 22,538 0| . 03/16/2055 . [1.A .
..38381L-UE-0 |GNR 2024-150 AB (PROJE 4.250 . 06/16/2026 . | PAID ON PRINCIPAL .. 50,326 49,488 |. 0 0| 50,326 0| . 02/16/2065 . [1.A .
..38381L-C8-3 | GNR 2024-165 AC (PROJE 4.500 . 06/16/2026 . | PAID ON PRINCIPAL .. , 28,505 27,703 |. , 0 0| 28,505 0| . 11/16/2066 . [1.A .
..38381L-F2-3 | GNR 2024-193 AC (PROJE 4.500 . 06/16/2026 . | PAID ON PRINCIPAL .. .. 877,022 ..877,022 ..854,172 |. ..856,927 |. 0 0| .877,022 0| . 04/16/2057 . [1.A .
..38381L-F8-0 |GNR 2024-193 AT (PROJE 5.000 . 06/16/2026 . | PAID ON PRINCIPAL .. .. 339,694 ..339,694 ..333,591 |. ..334,470 |. 0 0| .339,694 0| . 04/16/2062 . [1.A .
..38381L-EE-8 [GNR 2024-72 AC (PROJEC 5.000 . 06/16/2026 . | PAID ON PRINCIPAL .. 44,863 44,863 43,882 |. 44,029 |. 0 0| 0| . 10/16/2064 . [1.A .
..38381M-K7-4 | GNR 2025-143 AD (PROJE 4.750 . 06/16/2026 . | PAID ON PRINCIPAL .. 35,776 35,776 35,390 |. 35,409 |. 0 0| 0| . 06/16/2054 . [1.A .
..38381M-2X-7 | GNR 2025-158 AD (PROJE 4.750 . 06/16/2026 . | PAID ON PRINCIPAL .. 21,903 21,903 21,826 |. 21,827 |. 0 0| 0| . 03/16/2066 . [1.A .
..38381M-5V-8 | GNR 2025-161 AC (PROJE 4.500 . 06/16/2026 . | PAID ON PRINCIPAL .. 30,880 30,880 30,496 |. 30,507 |. 0 0| 0| . 09/16/2056 . [1.A .
..38381M-4i-7 | GNR 2025-166 AL (PROJ 4.750 . 06/16/2026 . | PAID ON PRINCIPAL .. 16,224 16,224 16,033 |. 16,038 |. 0 0| 0| . 03/16/2060 . [1.A .
..38381S-B0-9 | GNR 2025-185 AC (PROJE 4.700 . 06/16/2026 . | PAID ON PRINCIPAL .. 27,676 27,676 27,531 |. 0 0| 0| . 02/16/2056 . [1.A .
..38381L-78-8 |GNR 2025-19 AB (PROJEC 4.500 . 06/16/2026 . | PAID ON PRINCIPAL .. .. 187,949 ..187,949 . 181,804 |. 0 0| 0| . 10/16/2056 . [1.A .
..38384T-EM-0 | GNR 2025-200 AB (PROJE 4.500 . 06/16/2026 . | PAID ON PRINCIPAL .. 24,500 24,500 24,083 |. 0 0| 0| . 03/16/2057 . [1.A .
..38381L-8E-5 [GNR 2025-52 AB (PROJEC 5.000 . 06/16/2026 . | PAID ON PRINCIPAL .. 16,083 16,083 15,957 |. 0 0| 0| . 03/16/2059 . [1.A .
..38381M-RL-6 |GNR 2025-88 AT (PROJEC 5.000 .. . 06/16/2026 . |PAID ON PRINCIPAL ... 33,656 ... 33,656 ... 33,492 |.... .0 . 0 0 . 06/16/2058 . [1.A ........
..38381S-HK-6 | GNR 2026-11 A (PROJEC 4.500 .. . 06/16/2026 . | PAID ON PRINCIPAL .. 32,985 ... 32,985 ...32,634 |.... .0 . 0 0 . 03/16/2057 . [1.A ........
..38381S-GG-6 | GNR 2026-18 AG (PROJEC 4.750 . 06/16/2026 . | PAID ON PRINCIPAL .. 24,770 24,770 24,679 |. 0 0| 0| . 11/16/2060 . [1.A .
..383818-JB-4 |GNR 2026-42 AD (PROJEC 4.750 .. . 06/16/2026 . | PAID ON PRINCIPAL .. 25,111 25,134 |. 0 0| 0| . 07/16/2061 . [1.A .
..83162C-VY-6 | SBAP 2013-20L 1 3.380 . . |- 06/01/2026 . |PAID ON PRINCIPAL .0 . 0 0 . 12/01/2033 . [1.A ........
..83162C-YX-5 | SBAP 2017-20J 1 2.850 .... . |- 04/01/2026 . |PAID ON PRINCIPAL .0 . 0 0 . 10/01/2037 . [1.A ........
..83162C-2Y-2 | SBAP 2018-10F 1 3.470 . . 05/01/2026 . | PAID ON PRINCIPAL .. , 0 0| 0| . 11/01/2028 . [1.A .
..83162C-22-9 | SBAP 2018-20K 1 3.870 . . 05/01/2026 . | PAID ON PRINCIPAL .. ..134,910 | 0 0| 0| . 11/01/2038 . [1.A .
..83162C-B9-3 | SBAP 2019-25E 1 3.070 .... . |- 05/01/2026 . |PAID ON PRINCIPAL ..224,503 |.... .0 . 0 0 . 05/01/2044 . [1.A ........
..83162C-T6-0 | SBAP 2023-25F 1 4.930 .... . 06/01/2026 . | PAID ON PRINCIPAL . 180,110 |.... .0 . 0 0 . 06/01/2048 . [1.A ........
..83162C-V5-9 | SBAP 2023-25L 1 5.280 .... . 06/01/2026 . | PAID ON PRINCIPAL ..220,472 |.... .0 .. .0 .. .0 .. . 12/01/2048 . [1.A ........
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1029999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency commercial mortgage-backed securities - guaranteed (exempt from RBC) 5,045,845 5,945,845 5,910,578 5,906,379 0 39,465 0 39,465 0 5,045,845 0 0 0 92,324 XXX XXX
Asset-backed securities - financial asset-backed securities - self-liquidating - agency residential
mortgage-backed securities - not/partlally guaranteed (not exempt from RBC)
..307910-AA-7 | FARM 2024-2 A1 CMO (14 5.196 .. . 06/25/2026 . |PAID ON PRINCIPAL .0 . 0 113,363 |.. 0 . 08/25/2054 . [1.A ........
..313498-KR-3 |FH (3/1 ARM) #781204  5.855 . . 06/15/2026 . | PAID ON PRINCIPAL .. 0 0| .79 0| . 02/15/2034 . [1.A .
..31205N-AQ-1 |FH (5/1 ARM) #789015  5.855 . . 06/15/2026 . | PAID ON PRINCIPAL .. 0 0| A7 0| . 02/15/2082 . [1.A .
..31349G-52-8 |FH (ARM) #755364  5.738 . . 06/15/2026 . | PAID ON PRINCIPAL .. 0 0| 1,233 0| . 01/15/2029 . [1.A .
..31326R-LV-1 |FHLMC GOLD P #00Q06340 3.500 . . 06/15/2026 . | PAID ON PRINCIPAL .. 0 0| 13,312 0| . 02/15/2042 . [1.A .
..31326S-LQ-0 |FHLMC GOLD P #00007235 3.500 .. . 06/15/2026 . | PAID ON PRINCIPAL .. 0 0| 28,184 0| . 03/15/2042 . [1.A .
..3128MJ-TB-6 | FHLMC GOLD P #08545 3.500 . . 06/15/2026 . |PAID ON PRINCIPAL 0 0| 13,846 0| . 09/15/2043 . [1.A .
..31335G-NC-5 |FHLMC GOLD P #C80387  6.500 . . 04/15/2026 . | MATURED ... 0 0| .16 0| . 04/15/2026 . 1.A .
..312940-GB-1 |FHLMC GOLD P #E02894  3.500 . . 04/15/2026 . |PAID ON PRI 0 0| .17 0| . 05/15/2026 . [1.A .
..3128MlJ-ZA-1 |FHLMC GOLD P #G08736  2.500 . . 06/15/2026 . | PAID ON PRINCIPAL .. 0 0| 54,521 0| . 12/15/2046 . [1.A .
..3128MJ-20-6 |FHLMC GOLD P #G08750  3.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 0 0| 35,222 0| . 03/15/2047 . [1.A .
..3128MM-0B-2 |FHLMC GOLD P #G18449  2.500 . . 06/15/2026 . | PAID ON PRINCIPAL .. 0 0| 21,875 0| . 11/15/2027 . [1.A .
..31335A-YU-6 |FHLMC GOLD P #G60723  3.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. 0 0| 38,459 0| . 10/15/2046 . [1.A .
..31336B-T8-9 |FHLMC GOLD P #G61475  3.500 . . 06/15/2026 . | PAID ON PRINCIPAL .. 0 0| 63,628 0| . 12/15/2044 . (1.A .
..31323F-AD-3 |FHLMC GOLD P #T69904  3.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. ..758, ..684, 0 0| .753,038 0| . 05/15/2045 . [1.A .
..3133BN-AX-1 |FHLMC PASS T #QF0922  5.000 .... . 06/25/2026 . | PAID ON PRINCIPAL .. 186,882 .. 187,641 |.... .0 . 0 186,882 |.. 0 . 09/25/2052 . [1.A ........
..3133BN-6A-6 |FHLMC PASS T #QF1765  4.500 .... . 06/25/2026 . |PAID ON PRINCIPAL .. 288, 283,389 270,803 |...........271, .0 . 0 .283,389 |.. 0 . 10/25/2052 . [1.A ........
..3133G6-7K-5 |FHLMC PASS T #QN0898  2.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 117,623 . 118,487 |. . 118,488 |. 0 0| 117,623 0| . 11/25/2034 . [1.A
..3133KJ-XK-3 |FHLMC PASS T #RA3382  3.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 235,958 .. 235, ..213,413 |. ..214,218 |. 0 0| .235,958 0| . 08/25/2050 . 1.A .
..3133KK-NG-0 |FHLMC PASS T #RA3991  2.500 .. . 06/25/2026 . |PAID ON PRINCIPAL 212,418 .. 186,164 |.... .0 . 0 0 . 11/25/2050 . [1.A ........
..3133KP-K8-0 |FHLMC PASS T #RA7519  3.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. 449, 449,910 406,536 |...........406, .0 . 0 .49, 0 . 06/25/2052 . [1.A ........
..3133KP-LQ-9 |FHLMC PASS T #RA7535  4.500 .. . 06/25/2026 . | PAID ON PRINCIPAL .. ..684,819 ..647,421 |. 0 0| .684,819 0| . 06/25/2052 . [1.A .
..3133KP-QV-3 |FHLMC PASS T #RA7668  4.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 427,608 ..400,299 |. 0 0| 427,608 0| . 07/25/2052 . [1.A .
..3133KP-02-7 |FHLMC PASS T #RA7673  4.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 183,977 ..179,739 | 0 0| .183,977 0| . 07/25/2082 . [1.A .
..3133KP-R4-2 |FHLMC PASS T #RA7707  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 314,108 ..209,007 |. 0 0| .314,108 0| . 07/25/2052 . [1.A .
..3133KP-TE-8 |FHLMC PASS T #RA7749  3.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 242,826 ..229,950 |. 0 0| .242,826 0| . 08/25/2052 . 1.A .
..3133KP-UU-0 |FHLMC PASS T #RA7795  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 205,968 ..289,540 |. 0 0| .295,968 0| . 08/25/2052 . [1.A .
..3133KQ-FT-8 |FHLMC PASS T #RA8278  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 232,967 ..229,191 0 0| .232,967 0| . 12/25/2052 . 1.A .
..3133KQ-PS-9 |FHLMC PASS T #RA8533  4.500 .. . 06/25/2026 . | PAID ON PRINCIPAL .. .. 347,895 ..336,441 |. 0 0| .347,8% 0| . 02/25/2053 . [1.A .
..3133KQ-VF-0 |FHLMC PASS T #RA8714  4.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 206,319 ..201,912 | 0 0| .206,319 0| . 04/25/2053 . 1.A .
..3133KQ-XX-9 |FHLMC PASS T #RA8794  5.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 705,908 . 711,181 0 0| .705,908 0| . 04/25/2053 . [1.A .
..313205-3li-0 |FHLMC PASS T #8B8013  2.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 138,147 ..139, K ..140,3%0 |. 0 0| .138,147 0| . 09/25/2034 . 1.A .
..3132D6-ER-7 |FHLMC PASS T #8B8244  5.500 . 06/25/2026 . | PAID ON PRINCIPAL .. ..637,014 ..635,720 |. ..635,568 |. 0 0| .637,014 0| . 07/25/2038 . [1.A .
..3132DM-BB-0 |FHLMC PASS T #8D0034  3.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. 30,867 31,284 | 31,497 |. 0 0| 0| . 09/25/2047 . (1.A .
..3132DM-EV-3 |FHLMC PASS T #8D0148  2.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. 72,309 72,196 |. 72,199 |. 0 0| 0| . 04/25/2048 . [1.A .
..3132DM-KF-1 |FHLMC PASS T #8D0294  4.500 .. . 06/25/2026 . | PAID ON PRINCIPAL .. .. 466,252 ..465,505 |. ..465,488 |. 0 0| 0| . 03/25/2050 . [1.A .
..31320M-RX-5 |FHLMC PASS T #8D0502  3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .0 . 0 0 . 08/25/2050 . [1.A ........
..3132DM-WX-9 | FHLMC PASS T #8D0662  3.000 .... . 06/25/2026 . | PAID ON PRINCIPAL .. 190, ..165, .0 . 0 .190, .. 0 . 07/25/2051 . [1.A ........
..31320N-EZ-2 |FHLMC PASS T #8D1052  4.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 320,054 ..208,199 |. 0 0| .320,054 0| . 06/25/2052 . [1.A .
..3132DN-FD-0 |FHLMC PASS T #8D1064  3.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 220,880 ..190,863 |. 0 0| .220,880 0| . 01/25/2062 . [1.A .
..3132DN-FZ-1 |FHLMC PASS T #8D1084  3.500 .... . 06/25/2026 . |PAID ON PRINCIPAL .0 . 0 0 . 05/25/2051 . [1.A ........
.. 3132DN-0B-2 |FHLMC PASS T #8D1350  4.500 .. . 06/25/2026 . | PAID ON PRINCIPAL .. 244, .37, .0 . 0 .244, .. 0 . 07/25/2082 . [1.A ........
..3132DN-Y4-9 |FHLMC PASS T #8D1631  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. ..516,154 ..512,908 |. 0 0| .516,154 0| . 09/25/2052 . 1.A .
..31320P-CV-8 |FHLMC PASS T #3D1884  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 249,454 ..245, K ..245,633 |. 0 0| . 249,454 0| . 11/25/2062 . [1.A .
..3132DP-EB-0 |FHLMC PASS T #8D1930  3.500 .. . 06/25/2026 . |PAID ON PRINCIPAL 204,573 |.... .0 . 0 0 . 05/25/2051 . [1.A ........
..31320P-M9-6 |FHLMC PASS T #8D2184  6.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. 986, .. 988,171 ..986, .0 . 0 .986, 0 . 01/25/2083 . [1.A ........
.. 31320P-PD-4 |FHLMC PASS T #802220  3.000 . 06/25/2026 . | PAID ON PRINCIPAL .. .. 536,391 ..456,170 |. 0 0| .536,391 0| . 05/25/2052 . [1.A .
..31320P-Y3-6 |FHLMC PASS T #8D2530  4.000 . 06/25/2026 . | PAID ON PRINCIPAL .. .. 364,641 ..349,233 |. 0 0| .364,641 0| . 10/25/2062 . [1.A .
..3132D0-AG-1 | FHLMC PASS T #8D2707  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. 241,319 ..240,767 |.... .0 .. .0 .. .241,319 |.. .0 .. . 04/25/2053 . [1.A ........
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..313200-E4-4 |FHLMC PASS T #8D2855  3.000 .. . 06/25/2026 . |PAID ON PRINCIPAL .. 189,461 ... 162,818 |...........164,225 |.... ....25,236 | .0 . 0 .189,461 0 e .0 ..2,361 |. 06/25/2052 . (1
..313200-0S-8 |FHLMC PASS T #8D3165  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. ..281,890 . ..277,557 |. ..4,333 | 0 0| .281,89%0 0| 6,045 |. 08/25/2052 . (1.
..313200-Y5-9 |FHLMC PASS T #8D3432  6.000 . 06/25/2026 . | PAID ON PRINCIPAL .. .. 251,583 ..248,577 |. ..3,006 | 0 0| .251,583 0| 6,494 |. 07/25/2053 . |1.
..3132E0-K2-7 |FHLMC PASS T #8D3913  5.500 . 06/25/2026 . | PAID ON PRINCIPAL .. .. 694,308 ..692,122 |. ..2,186 | 0 0| .694,308 0| .16,082 |. 09/25/2053 . (1.
..3132E0-L8-3 |FHLMC PASS T #8D3951  5.000 .. . 06/25/2026 . | PAID ON PRINCIPAL .. .. 603,344 ..575,304 |. 0 0| .603, 344 0| .12,780 |. 10/25/2053 . [1.
..3132E0-NN-8 | FHLMC PASS T #8D3997  6.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 741,156 .. 732,935 |. 0 0| 741,156 0| .18,035 |. 09/25/2053 . (1.
..3132E0-TU-6 |FHLMC PASS T #3D4163  4.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 181,250 171,416 | 0 0| .181,250 0| 3,418 |. 04/25/2053 . (1.
..313208-LS-9 |FHLMC PASS T #8D4837  4.500 .. . 06/25/2026 . |PAID ON PRINCIPAL . ..479,431 |.... .0 . 0 . 0 9,134 |. 05/25/2053 . |1.
..313208-PP-1 |FHLMC PASS T #8D4930  3.500 .. . 06/25/2026 . |PAID ON PRINCIPAL . 172,706 |.... .0 . 0 . 0 .0 ..2,986 |. 06/25/2052 . (1.
..313208-06-2 |FHLMC PASS T #8D4977  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. ..687,074 . 682,778 |. 0 0| 687,074 0| . 14,138 |. 11/25/2063 . (1.
.. 313208-4H-2 |FHLMC PASS T #8D5324  4.000 .. . 06/25/2026 . | PAID ON PRINCIPAL .. .. 389,784 ..370,368 |. 0 0| .389,784 0| .. 6,284 |. 02/25/2053 . (1.
..31320U-RG-4 |FHLMC PASS T #3D6787  4.000 .... . |- 06/25/2026 . |PAID ON PRINCIPAL . . .0 . 0 . 0 ...0 9,342 |. 05/25/2053 . |1.
..31320U-XC-6 |FHLMC PASS T #8D6975  4.500 .. . 06/25/2026 . |PAID ON PRINCIPAL . . .0 . 0 . 0 3,736 | 11/25/2054 . (1.
..31320U-3E-5 |FHLMC PASS T #8D7097  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 303,334 ..296,339 |. 0 0| .303,334 0| 0 |. 5,968 |. 11/25/2054 . |1.A .
..3132DV-K6-1 |FHLMC PASS T #8D7517  3.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 296,326 ..259,917 |. 0 0| .296,326 0| 0. 3,765 |. 05/25/2050 . [1.A .
..31320V-L8-6 |FHLMC PASS T #8D7551  3.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 387,845 ..366,725 |. 0 0| .387,845 0| 0 |. 4,889 |. 01/25/2062 . [1.A .
..3132DV-MC-6 |FHLMC PASS T #8D7555  3.000 . 06/25/2026 . |PAID ON PRINCIPAL .. .. 59, 185 ..511,538 |. 0 0| .599, 185 0| 0. 7,491 |. 08/25/2052 . [1.A .
..3132DV-ML-6 |FHLMC PASS T #8D7563  4.500 .. . 06/25/2026 . | PAID ON PRINCIPAL .. .. 395,334 ..382,402 |. 0 0| .395,334 0| 0 |. 7,519 |. 05/25/2053 . 1.A .
..313200-DS-9 | FHLMC PASS T #8D8213  3.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. ..505,010 ..432,298 |. 0 0| .505,010 0| 0. 6,346 |. 05/25/2052 . [1.A .
..3132DW-D6-7 |FHLMC PASS T #8D8225  3.000 . 06/25/2026 . | PAID ON PRINCIPAL .. .. 632,402 ..575,281 0 0| .632,402 0| 0 |. 8,012 |. 07/25/2082 . [1.A .
..31320W-EC-3 |FHLMC PASS T #8D8231  4.500 . 06/25/2026 . | PAID ON PRINCIPAL .. .. 319,591 ..311,527 | 0 0| .319,591 0| 0. . 07/25/2052 . [1.A .
..3132DW-EK-5 |FHLMC PASS T #8D8238  4.500 . 06/25/2026 . | PAID ON PRINCIPAL .. .. 694,029 ..675,524 |. 0 0| .694,029 0| 0 |. . 08/25/2052 . 1.A .
..3132DW-EL-3 |FHLMC PASS T #8D8239  5.000 . 06/25/2026 . | PAID ON PRINCIPAL .. .. 420,219 ..420,763 |. 0 0| .420,219 0| 0. . 08/25/2052 . [1.A .
..3132DW-ER-0 |FHLMC PASS T #8D8244  4.000 . 06/25/2026 . | PAID ON PRINCIPAL .. .. 377,036 ..348,614 |. 0 0| .377,035 0| 0 |. . 09/25/2052 . [1.A .
..3132DI-E6-6 | FHLMC PASS T #8D8257  4.500 . 06/25/2026 . |PAID ON PRINCIPAL .. .. 569,388 ..551,155 |. 0 0| .569,388 0| 0. . 10/25/2052 . [1.A .
..3132DW-FF-5 |FHLMC PASS T #3D8266  4.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 276,411 . ..269,173 |. 0 0| .276,411 0| 0 |. . 11/25/2062 . [1.A .
..31320W-FP-3 |FHLMC PASS T #8D8274  4.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 174,180 . 174,180 ..165,949 |. 0 0| 174,180 0| 0. . 12/25/2052 . [1.A .
..3132DW-F4-0 |FHLMC PASS T #3D8287 ~ 4.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. ..627,657 ..627,657 . K ..620,543 |. 0 0| .627,657 0| 0 |. . 01/25/2063 . [1.A .
..3132DW-F5-7 |FHLMC PASS T #3D8288  5.000 .... . 06/25/2026 . |PAID ON PRINCIPAL .. 837,321 837,321 824,827 |...........825,964 |.... .0 . 0 .837,321 |.. 0 . 01/25/2053 . [1.A ........
..3132DW-GZ-0 |FHLMC PASS T #3D8316  5.500 ... . 06/25/2026 . | PAID ON PRINCIPAL ,271,292 ..1,2711,292 ..1,280,877 |........ 1,278,934 |.... .0 . v e 1,271,292 | 0 . 04/25/2053 . [1.A ........
..31320W-HP-1 | FHLMC PASS T #8D8338  4.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 482,814 ..482,814 ..465,029 |. ..465,552 |. 0 0| .482,814 0| . 06/25/2053 . [1.A .
..313200-HU-0 |FHLMC PASS T #3D8343  6.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. ,622,261 ,622,261 ..1,577,776 |. .1,587,868 |. 0 0| . 1,622,261 0| . 07/25/2063 . [1.A .
..313200-JJ-3 |FHLMC PASS T #8D8365  4.500 .. . 06/25/2026 . |PAID ON PRINCIPAL 297,201 293,858 |.... . .0 . 0 207,201 .. 0 . 10/25/2053 . [1.A ........
..313200-J2-0 |FHLMC PASS T #3D8381  4.500 . . 06/25/2026 . | PAID ON PRINCIPAL . ... 116,197 114,890 |........... .0 . 0 .. 116,197 |.. 0 . 12/25/2053 . [1.A ........
..3132DW-L8-4 |FHLMC PASS T #3D8451  4.500 .. . 06/25/2026 . | PAID ON PRINCIPAL .. .. 126,100 . 126,100 ..121,498 |. 0 0| 126,100 0| . 08/25/2054 . [1.A .
..31427N-YU-7 |FHLMC PASS T #SL1622  3.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 287,546 ..287,546 ..260,994 |. 0 0| .287,546 0| . 06/25/2052 . 1.A .
..31427P-R5-5 |FHLMC PASS T #8L2307  4.000 .... . 06/25/2026 . |PAID ON PRINCIPAL 256,835 . .0 . 0 . 0 . 05/25/2053 . [1.A ........
..3132A5-F9-1 |FHLMC PASS T #754692  2.500 .... . 06/25/2026 . | PAID ON PRINCIPAL . .0 . 0 0 . 12/25/2046 . [1.A ........
..3133TB-JR-2 |FHR 1998 PE CMO 7.500 . . 06/17/2026 . | PAID ON PRINCIPAL .. 1, K 0 0| 1, 0| . 10/17/2027 . [1.A .
..3137BD-GH-3 | FHR 4388 TP CMO 3.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. K ..131,783 | 0 0| .129,020 0| . 09/15/2044 . [1.A .
..3137FC-H9-8 |FHR 4736 AB CMO 2.500 . . 06/15/2026 . | PAID ON PRINCIPAL .. .2 .A77,221 177,285 | L 177,224 . 0 0| 77,221 0| . 12/15/2047 . [1.A .
..3137FC-HH-0 | FHR 4736 CT CMO 3.000 . . 06/15/2026 . | PAID ON PRINCIPAL .. .. 162,139 ..162,139 ..164,495 |. ..164,461 0 0| .162,139 0| . 12/15/2047 . (1.A .
..3137FP-K2-0 |FHR 4929 CP CMO 2.500 .. . 06/25/2026 . | PAID ON PRINCIPAL .. 54,743 54,743 54,897 |. 55,037 |. 0 0| 54,743 0| . 10/25/2048 . [1.A .
..3137HO-FU-8 | FHR 5271 A CMO 5.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 439,699 ..439,699 ..434,855 |. ..436,329 |. 0 0| .439,699 0| . 10/25/2047 . (1.A .
..3137H-EV-7 |FHR 5274 DA CMO 5.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 180,826 . 180,826 . 179,125 | 0 0| 180,826 0| . 06/25/2045 . [1.A .
..3137HC-ZF-2 |FHR 5421 A CMO 5.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 732,432 L 132,432 ..725,814 |. 0 0| .732,432 0| . 02/25/2052 . 1.A .
..3137HD-2C-3 |FHR 5424 CD CMO 5.500 .. . 06/25/2026 . | PAID ON PRINCIPAL .. 1,586,334 ,586,334 1,572,047 |. 0 0| ,586,334 0| . 01/25/2044 . [1.A .
..3137HH-BC-4 | FHR 5468H CMO 5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 717,318 . 717,318 ..710,645 |. 0 0| 717,318 0| . 05/25/2054 . 1.A .
..3137HH-HB-7 | FHR 5469 QA CMO 4.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 146,090 .. 146,090 .. 143,405 |. 0 0| .146,090 0| . 11/25/2054 . [1.A .
..3137HQ-FY-2 | FHR 5634 DA CMO 4.750 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 103,394 ..103,394 ..102,974 |. 0 0| .103,3%4 0| . 03/25/2055 . [1.A .
..31404M-BN-7 |FN (3/1 ARM) #772345  5.494 .. . 06/25/2026 . | PAID ON PRINCIPAL .. 11,479 11,457 |. 0 0| 11,479 0| . 03/25/2034 . [1.A .
..31405N-4F-9 |FN (3/1 ARM) #794722  5.665 . . 06/25/2026 . | PAID ON PRINCIPAL .. . 746 T4 . 0 0| 746 0| . 10/25/2034 . [1.A .
..31389D-W4-5 |FN (5/1 ARM) #622667  5.625 . . 06/25/2026 . | PAID ON PRINCIPAL .. 1,128 1,127 . 0 0| .1,128 0| . 12/25/2031 . [1.A .
..313858-B4-9 |FN (ARM) #550959  6.49% .... . 06/25/2026 . | PAID ON PRINCIPAL ....516 ....515 |.... .0 . .0 . ....516 |.. .0 . . 08/25/2029 . [1.A ........
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..31392B-6U-5 |FNGT 2002-T4 A2 CMO 7.000 .... . |- 06/25/2026 . |PAID ON PRINCIPAL 02,562 |.... 0. .10 . o0 |- .2,572 .. o0 ) ...0 . 12/25/2041 . |1
..31371M-DT-1 [FNMA PASS TH #255814  5.500 .. . 06/25/2026 . |PAID ON PRINCIPAL .. .834 | 0 0| .835 0| . 08/25/2035 . |1.
..31382M1-ZX-5 [FNMA PASS TH #486858  7.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. 916 |. 0 0| .915 0| . 03/25/2029 . |1.
..31391T-UL-0 [FNMA PASS TH #676587  5.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .1,102 ). 0 0| .1,100 0| . 12/25/2032 . |1.
..31402R-F9-5 |FNMA PASS TH #735592  5.000 .. . 06/25/2026 . |PAID ON PRINCIPAL .. 16,238 |. 0 0| 16,764 0| . 05/25/2034 . |1.
..31403D-SP-5 [FNMA PASS TH #745826  6.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .1,389 | 0 0| . 1,304 0| . 07/25/2036 . |1.
..31405N-TV-7 [FNMA PASS TH #794464  6.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .8,621 0 0| . 8,364 0| . 09/25/2034 . |1.
..31406Y-TU-4 |FNMA PASS TH #824163  5.500 .... . 06/25/2026 . |PAID ON PRINCIPAL .0 w0 ] .1,864 |.. w0 ] . 04/25/2035 . |1.
..31407B-XH-7 |FNMA PASS TH #826080  5.000 .... . |- 06/25/2026 . |PAID ON PRINCIPAL 0. o0 |- ..36,391 o0 ). . 07/25/2035 . |1.
..31408G-ZII-0 [FNMA PASS TH #851357  6.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. 0 0| 0| . 02/25/2036 . |1.
..31408J-D4-0 [FNMA PASS TH #852523  5.500 .. . 06/25/2026 . |PAID ON PRINCIPAL .. 0 0| 0| . 02/25/2036 . |1.
..31409T-QM-3 [FNMA PASS TH #878060  5.500 .... . |- 06/25/2026 . |PAID ON PRINCIPAL .0 w0 ] w0 ] . 03/25/2036 . |1.
..31410U-3G-5 |FNMA PASS TH #898199  6.000 .... . |- 06/25/2026 . |PAID ON PRINCIPAL 0. o0 |- o0 ] . 11/25/2036 . |1.
..31411A-RJ-6 |FNMA PASS TH #902389  5.500 .. . 06/25/2026 . |PAID ON PRINCIPAL .. 0 0| 0| . 11/25/2036 . |1.A .
..31411Y-VZ-3 [FNMA PASS TH #918732  5.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. . 0 0| . 0| . 06/25/2037 . |1.A .
..31417G-F2-7 [FNMA PASS TH #AB9184  3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 109,474 N 0 0| .109,474 0| . 04/25/2043 . |1.A .
..3138EP-KU-7 |FNMA PASS TH #AL6606  3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. 53,134 53,134 53,275 |. 53,288 |. 0 0| 53,134 .0 | . 08/25/2043 . |1.A .
..3138IIF-KG-0 [FNMA PASS TH #AS5694  3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. 43,158 43,158 42,855 |. 42,736 | 0 0| 43,158 0| . 08/25/2045 . |1.A .
..3138IG-X7-4 |FNMA PASS TH #AS7001 3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. 33,319 33,319 33,436 |. 33,489 |. 0 0| 33,319 0| . 04/25/2041 . |1.A .
..3138X0-Y3-6 |FNMA PASS TH #AU1629  3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. 87,327 87,327 86,570 |. 86,443 |. 0 0| 87,327 0| . 07/25/2043 . |1.A .
..3140F0-HX-5 [FNMA PASS TH #BC4745 ~ 3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 189,232 ..189,232 . 184,767 |. ..184,469 |. 0 0| .189,232 0| . 10/25/2046 . |1.A .
..3140FQ-T3-1 [FNMA PASS TH #BE5069  3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. 13,427 ... 13,427 ... 13,444 |, 13,450 |. 0 0| 13,427 0| . 11/25/2046 . |1.A .
..3140FX-LZ-3 [FNMA PASS TH #BF0343  2.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 181,131 . 181,131 ..181,839 |. . 181,713 |. 0 0| 181,131 0| . 06/25/2043 . |1.A .
..3140J6-DF-1 [FNMA PASS TH #BM1901 3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 128,259 . ..128,740 |. ..128,789 |. 0 0| .128,259 0| . 06/25/2045 . |1.A .
..3140J8-LG-6 |FNMA PASS TH #BM3926  3.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. 81,392 80,400 |. 80,330 |. 0 0| 81,392 0| . 08/25/2037 . |1.A .
..3140JA-CC-0 [FNMA PASS TH #BM5466  2.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. 38,988 38,794 |. 38,780 |. 0 0| 38,988 0| . 10/25/2043 . |1.A .
..3140ME-AV-8 [FNMA PASS TH #BV0919  3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 324,836 ..324,836 ..291,452 |. ..292,294 |. 0 0| .324,836 0| . 05/25/2052 . |1.A .
..3140MF-4H-3 [FNMA PASS TH #BV2623  4.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 272,930 ..272,930 ..258,793 |. ..259,930 |. 0 0| .272,930 0| . 07/25/2052 . |1.A .
..3140MM-Y2-8 |FNMA PASS TH #BV7928  4.500 .... . 06/25/2026 . |PAID ON PRINCIPAL 362,448 357,917 |.... 0. o0 |- . o0 ] . 08/25/2052 . |1.A ........
..3140MS-KP-9 [FNMA PASS TH #BW1201 5.000 .... . |- 06/25/2026 . |PAID ON PRINCIPAL . 311,137 310,408 |........... .0 w0 ] . w0 ] . 09/25/2052 . |1.A ........
..3140MS-NG-6 |FNMA PASS TH #BW1290  5.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 708,927 ..703,927 ..698,548 |. ..698,824 |. 0 0| .703,927 0| . 10/25/2052 . |1.A .
..3140Q7-WS-2 [FNMA PASS TH #CA0656  3.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 106,991 ..106,991 . 106,072 |. ..105,812 |. 0 0| .106, 991 0| . 11/25/2047 . |1.A .
..31400B-GN-2 |FNMA PASS TH #CA3804  2.500 .... . 06/25/2026 . |PAID ON PRINCIPAL ... 40,977 ...40,977 0. o0 |- o0 ] . 07/25/2049 . |1.A ........
..31400M-KC-7 |[FNMA PASS TH #CB2090  2.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. 433,537 433,537 . .0 w0 ] . w0 ] . 11/25/2051 . |1.A ........
..31400N-4H-2 |[FNMA PASS TH #CB3523  3.000 .. . 06/25/2026 . |PAID ON PRINCIPAL .. .. 389,951 ..345,180 |. 0 0| .389,951 0| . 05/25/2052 . |1.A .
..31400P-FM-4 [FNMA PASS TH #CB3771  3.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 377,546 . . N ..344,250 |. 0 0| 377,546 0| . 06/25/2052 . |1.A .
..31400P-SS-7 |FNMA PASS TH #CB4128  4.500 .... . 06/25/2026 . |PAID ON PRINCIPAL 312,921 307,885 |.......... 307,877 |.... 0. o0 |- . o0 ] . 07/25/2052 . |1.A ........
..31400P-3E-5 [FNMA PASS TH #CB439%6  4.500 .. . 06/25/2026 . |PAID ON PRINCIPAL . 809,553 765,628 |...........767,835 [.... .0 w0 ] . w0 ] . 08/25/2052 . |1.A ........
..314000-CC-7 |FNMA PASS TH #CB4566  5.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 598,662 . ..552,172 |. ..556,003 |. 0 0| .598,662 0| . 09/25/2052 . |1.A .
..314000-DU-6 |FNMA PASS TH #CB4614  4.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 424,540 417,011 | ..417,034 |. 0 0| 424,540 0| . 09/25/2052 . |1.A .
..314000-J6-3 |FNMA PASS TH #CB4784  5.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 888,228 ..842,984 |. ..844,688 |. 0 0| .888,228 0| . 10/25/2052 . |1.A .
..3140Q0-J9-7 [FNMA PASS TH #CB4787  5.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. . 1,109,462 ..1,068,914 |. 1,071,141 0 0| . 1,109,462 0| . 10/25/2052 . |1.A .
..314000-S0-9 [FNMA PASS TH #CB5026  5.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 603,258 . 606,086 |. ..605,469 |. 0 0| .603,258 0| . 11/25/2052 . |1.A .
..3140Q0-SR-7 [FNMA PASS TH #CB5027 ~ 5.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 540,322 ..538,043 ..538,063 |. 0 0| .540,322 0| . 11/25/2052 . |1.A .
..314000-U6-0 |FNMA PASS TH #CB5104  4.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 151,330 143,527 ..144,273 |. 0 0| .151,330 0| . 11/25/2052 . |1.A .
..314000-78-1 [FNMA PASS TH #CB5266  4.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 575,056 560,904 ..561,319 |. 0 0| .575,056 0| . 11/25/2052 . |1.A .
..314000-30-6 |FNMA PASS TH #CB5306  6.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 364,188 356,264 ..357,502 |. 0 0| .364,188 0| . 12/25/2052 . |1.A .
..314000-6I-0 |FNMA PASS TH #CB5384  4.500 .. . 06/25/2026 . |PAID ON PRINCIPAL .. .. 565,866 557,554 ..557,772 |. 0 0| .565,866 0| . 12/25/2052 . |1.A .
..31400R-XF-5 [FNMA PASS TH #CB6077  5.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 584,379 582,690 ..582,665 |. 0 0| .584,379 0| . 04/25/2053 . |1.A .
..314008-T4-3 [FNMA PASS TH #CB6870  5.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 725,515 717,523 ..718,448 |. 0 0| .725,515 0| . 08/25/2063 . |1.A .
..31400S-UC-3 |FNMA PASS TH #CB6878  6.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. . 1,179,908 179,354 1,178,076 |. 0 .0 | 1,179,908 0| . 08/25/2053 . |1.A .
..31400S-4E-8 [FNMA PASS TH #CB7120  6.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 894,343 .899,004 ..897,237 |. 0 0| .894,343 0| . 09/25/2053 . |1.A .
..3140QV-QR-8 |FNMA PASS TH #CB9463  5.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 558,609 547,131 ..547,865 |. 0 .0 | .558,609 0| . 11/25/2054 . |1.A .
..31400-DX-0 [FNMA PASS TH #FA0117  3.500 .... . 06/25/2026 . | PAID ON PRINCIPAL .. 201,885 . 183,888 |.... .0 .. .0 .. .201,885 |.. .0 .. . 06/25/2049 . |1.A ........
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..3140W1-0G-1 |FNMA PASS TH #FA1354  3.000 .... . 06/25/2026 . |PAID ON PRINCIPAL .. 313,246 ..281,905 |.... ....31,342 | .0 . 0 .313,246 |.. 0 e .0 ..4,026 |. 06/25/2052 . (1
..3140W1-RG-0 |FNMA PASS TH #FA1386  4.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 234,305 ..222,760 |. 11,545 ). 0 0| .234,305 0| 0 |. 3,614 |. 05/25/2053 . (1.
..3140W1-XR-9 | FNMA PASS TH #FA1587  3.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 255,057 . . K ..220,332 |. 34,725 |. 0 0| .255,057 0| 0. 3,208 |. 06/25/2052 . (1.
..3140W1-ZR-7 |FNMA PASS TH #FA1651  3.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 367,606 . 367,606 ..333,947 |. ..334,223 |. .33,383 | 0 0| 367,606 0| 0 |. 5,245 |. 09/25/2048 . |1.
..3140X4-DE-3 |FNMA PASS TH #FM1000  3.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. 55,867 55,867 56,609 |. 57,071 |. (1,204) |. 0 0| 55,867 0| 0. . 04/25/2047 . (1.
..3140X4-S6-4 | FNMA PASS TH #FM1440  2.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. 73,397 73,397 72,999 |. 72,915 | ... 483 | 0 0| 73,397 0| 0 |. . 04/25/2048 . (1.
..3140XA-Y5-5 |FNMA PASS TH #FM7031  4.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 392,044 ..392,944 ..370,656 |. ..371,284 |. .21,659 |. 0 0| .392,944 0| 0. . 01/25/2051 . (1.
..3140XC-L7-1 |FNMA PASS TH #FMB449  2.500 .... . 06/25/2026 . |PAID ON PRINCIPAL . 229,374 |...........229,821 |.... ....34,744 | .0 . 0 . 0 . 09/25/2051 . (1.
..3140XD-UF-1 |FNMA PASS TH #FMO581  3.000 .... . |- 06/25/2026 . |PAID ON PRINCIPAL . .... 110,051 F (V7 R | IS 6,492 |. .0 . 0 . 0 . 11/25/2051 . (1.
..3140XE-B4-5 |FNMA PASS TH #FMO958  3.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 301,876 . ..350,482 |. 41,39 | 0 0| .391,876 0| . 11/25/2051 . (1.
..3140XT-CF-6 | FNMA PASS TH #FP0069  2.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 439,143 ..375,750 |. .63,393 |. 0 0| .439,143 0| . 01/25/2052 . (1.
..3140XT-DK-4 |FNMA PASS TH #FP0105  2.500 .... . 06/25/2026 . |PAID ON PRINCIPAL . . ....56,202 |. .0 . 0 . 0 . 06/25/2051 . (1.
..3140XF-H6-1 |FNMA PASS TH #FS0252  3.500 .... . 06/25/2026 . |PAID ON PRINCIPAL . . .. 37,890 | .0 . 0 . 0 . 01/25/2052 . (1.
..3140XF-7L-9 |FNMA PASS TH #FS0898  3.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 671,962 . 609,871 62,081 0 0| .671,952 0| . 02/25/2052 . 1.A .
..3140XH-JK-4 | FNMA PASS TH #FS2065  4.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 208,658 . . ..278,114 |. 0 0| .298,658 0| . 06/25/2052 . [1.A .
..3140XH-K6-3 |FNMA PASS TH #FS2116  4.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. . 442127 ..442,127 ..431,281 ..431,628 |. 0 0| 442,127 0| . 06/25/2052 . [1.A .
..3140XH-PQ-4 | FNMA PASS TH #FS2230  3.500 .. . 06/25/2026 . |PAID ON PRINCIPAL .. 97,842 97,842 92,491 |. 92,998 |. 0 0| 97,842 0| . 04/25/2049 . [1.A .
..3140XH-WX-1 |FNMA PASS TH #FS2461  3.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 209,234 ..209,234 . 177,358 | ..178,205 |. 0 0| .200,234 0| . 12/25/2051 . [1.A .
..3140XH-4D-6 | FNMA PASS TH #FS2619  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 302,490 .297,008 ..207,248 |. 0 0| .302,490 0| . 08/25/2052 . [1.A .
..3140XJ-AR-4 | FNMA PASS TH #FS2715  3.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 249,304 .231,118 ..231,826 |. 0 0| .249,3%4 0| . 04/25/2052 . 1.A .
..3140XJ-JL-8 |FNMA PASS TH #FS2966  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 478,345 .469,638 ..470,019 |. 0 0| .478,345 0| . 10/25/2052 . [1.A .
..3140XJ-03-0 |FNMA PASS TH #FS3173  3.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 326,778 .290,172 ..201,388 |. 0 0| .325,778 0| . 06/25/2051 . [1.A .
..3140XJ-RM-7 | FNMA PASS TH #FS3191  5.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 524,731 525,305 ..525,031 |. 0 0| .524,731 0| . 10/25/2052 . [1.A .
..3140XJ-T9-4 |FNMA PASS TH #FS3275  3.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. ..381,806 .344,804 ..344,804 |. 0 0| 381,806 0| . 04/25/2052 . 1.A .
..3140XJ-XY-4 | FNMA PASS TH #FS3394  4.000 . 06/25/2026 . |PAID ON PRINCIPAL .. .. 553,958 479,217 ..484,814 |. 0 0| .553,958 0| . 10/25/2052 . [1.A .
..3140XK-DN-7 | FNMA PASS TH #FS3708  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 655,684 652,405 ..652,493 |. 0 0| .655,684 0| . 01/25/2063 . [1.A .
..3140XK-EU-0 |FNMA PASS TH #FS3746  5.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 559,333 ..563,965 |. ..562,925 |. 0 0| .559,333 0| . 12/25/2052 . [1.A .
..3140XK-P3-8 | FNMA PASS TH #FS4041  5.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 366,967 . . 370,006 |. ..369,291 0 0| .366,967 0| . 03/25/2053 . [1.A .
..3140XK-V3-1 |FNMA PASS TH #FS4233  4.500 .. . 06/25/2026 . |PAID ON PRINCIPAL 462,307 454,000 |...........454,624 |.... .0 . 0 . 0 . 12/25/2052 . [1.A ........
..3140XL-DL-9 |FNMA PASS TH #FS4606  3.000 .... . |- 06/25/2026 . |PAID ON PRINCIPAL . 341,708 287,301 . 288,111 |.... .0 . 0 . 0 . 04/25/2052 . [1.A ........
..3140XL-PS-1 |FNMA PASS TH #FS4932  6.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 756,579 . . ..758,364 |. 0 0| .756,579 0| . 06/25/2053 . [1.A .
..3140XL-UG-1 |FNMA PASS TH #FS5082  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 360,069 . . K ..351,597 |. 0 0| .360,069 0| . 02/25/2053 . 1.A .
..3140XL-VF-2 |FNMA PASS TH #FS5113  5.500 ... . 06/25/2026 . |PAID ON PRINCIPAL 460,593 460,809 |.... . .0 . 0 . 0 . 07/25/2053 . [1.A ........
..3140XM-FP-6 | FNMA PASS TH #FS5573  6.000 .... . 06/25/2026 . | PAID ON PRINCIPAL . 521,035 523,589 |...ceeeens .0 . 0 . 0 . 08/25/2083 . [1.A ........
..3140XM-JV-9 | FNMA PASS TH #FS5675  4.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 551,743 . ..544,049 |. 0 0| .551,743 0| . 01/25/2053 . [1.A .
..3140XM-JY-3 | FNMA PASS TH #FS5678  5.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 401,453 . . K ..403,882 |. 0 0| .401,453 0| . 12/25/2052 . 1.A .
..3140XM-PS-9 | FNMA PASS TH #FS5832  6.000 .... . 06/25/2026 . |PAID ON PRINCIPAL 530,442 533,177 |.... . .0 . 0 . 0 . 10/25/2053 . [1.A ........
..3140XN-NS-9 | FNMA PASS TH #FS6700  2.500 .... . |- 06/25/2026 . |PAID ON PRINCIPAL . 289,266 248,240 |........... .0 . 0 . 0 . 01/25/2082 . [1.A ........
..3140XN-0X-5 |FNMA PASS TH #FS6769  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 744,014 .744,014 ..724,135 |. ..725,249 |. 0 0| .744,014 0| . 01/25/2053 . [1.A .
..3140XN-R7-1 | FNMA PASS TH #FS6809  5.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. ..631,720 .631,720 . 626,168 |. ..626,572 |. 0 0| .631,720 0| . 02/25/2054 . 1.A .
..3140XN-S4-7 |FNMA PASS TH #FS6838  5.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 769,915 .769,915 .768,531 ..768,358 |. 0 0| .769,915 0| . 11/25/2053 . [1.A .
..3140XP-FA-2 | FNMA PASS TH #FS7360  5.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 449,598 449,598 437,515 ..438,295 |. 0 0| .449,5%8 0| . 09/25/2053 . [1.A .
..3140XQ-MB-0 | FNMA PASS TH #FS8453  5.500 .. . 06/25/2026 . | PAID ON PRINCIPAL .. .. 565,924 565,924 .564,510 ..564,410 |. 0 0| .565,924 0| . 07/25/2054 . [1.A .
..3140XQ-Y3-5 |FNMA PASS TH #FS8820  4.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 155,228 155,228 151,396 ..1561,630 |. 0 0| .156,228 0| . 09/25/2053 . 1.A .
..3140XQ-2A-4 | FNMA PASS TH #FS8868  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 447,945 .447,945 447,517 .. 447,545 |. 0 0| .447,945 0| . 02/25/2053 . [1.A .
..3140XQ-2C-0 |FNMA PASS TH #FS8870  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. ..891,151 .891,151 885,303 ..885,408 |. 0 0| .891,151 0| . 09/25/2053 . 1.A .
..3140XQ-2X-4 |FNMA PASS TH #FS8889  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 575,653 575,653 569,806 ..569,955 |. 0 0| .575,653 0| . 04/25/2054 . [1.A .
..3140XR-R5-6 | FNMA PASS TH #FS9507  4.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 427,550 ..427,550 ..406,487 |. ..406,534 |. 0 0| 427,550 0| . 02/25/2054 . 1.A .
..31418E-HP-8 | FNMA PASS TH #MA 4737  5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 349,046 ..349,046 ..347,410 |. ..347,450 |. 0 0| .349,046 0| . 08/25/2052 . [1.A .
..31418A-VF-2 |FNMA PASS TH #MA1513  2.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. ..8,785 .8,785 8,741 | .8,764 |. 0 0| .8,785 0| . 07/25/2028 . [1.A .
..31418C-3D-4 |FNMA PASS TH #MA3495  4.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. 11,083 11,083 11,070 |. 11,095 |. 0 0| 11,083 0| . 10/25/2048 . [1.A .
..31418D-CX-8 |FNMA PASS TH #MA3685  3.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. 33,958 33,958 33,617 |. 33,184 |. 0 0| 33,958 0| . 06/25/2049 . [1.A .
..31418D-GF-3 | FNMA PASS TH #MA3797  2.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 114,126 .. 114,126 . 114,880 |. .. 115,044 |. 0 0| 114,126 0| . 10/25/2034 . [1.A .
..31418D-GU-0 |FNMA PASS TH #MA3810  2.500 .... . 06/25/2026 . | PAID ON PRINCIPAL ... 41,563 ...41,563 L4974 ... .0 . .0 . .. 41,563 |.. .0 . . 10/25/2039 . [1.A ........
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..31418D-ZX-3 |FNMA PASS TH #MA4357  3.000 .... . 06/25/2026 . |PAID ON PRINCIPAL ... 88,088 ...88,088 ... 15,307 |.... .. 12,781 0 el 12,781 o0 |- ..88,088 |.. o0 ) ...0 ..1,106 |. 06/25/2051 . |1
..31418D-32-3 |FNMA PASS TH #MA4415  3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 481,304 ..481,304 ..407,151 74,153 |. 0 ..74,153 0| .481,304 0| 0. 6,041 |. 09/25/2051 . |1.
..31418E-CR-9 [FNMA PASS TH #MA4579  3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 501,297 501,297 ..455,444 |. .45,853 |. 0 ..45,853 0| 501,297 0| 0. 6,284 |. 04/25/2052 . |1.
..31418E-DD-9 [FNMA PASS TH #MA4599  3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 421,500 421,500 ..358,826 |. 62,674 |. 0 . 62,674 0| .421,500 0| 0. 5,250 |. 05/25/2052 . |1.
..31418E-D6-4 |FNMA PASS TH #MA4624  3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 339,788 339,788 ..308,271 |. 31,517 | 0 . 31,517 0| .339,788 0| 0. 4,323 |. 06/25/2052 . |1.
..31418E-D7-2 |FNMA PASS TH #MA4625  3.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 377,477 377,471 ..356,847 |. 20,630 | 0 0| 377,477 0| 0. 5,585 |. 06/25/2052 . |1.
..31418E-D8-0 [FNMA PASS TH #MA4626  4.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 334,001 ..334,001 ..314,143 |. 19,857 |. 0 0| .334,001 0| 0. . 06/25/2052 . |1.
..31418E-GK-0 |FNMA PASS TH #MA4701 4.500 .... . |- 06/25/2026 . |PAID ON PRINCIPAL . .... 180,602 . ... 21,758 |. .0 w0 ] 780,602 |.. w0 ] . 08/25/2062 . |1.
..31418E-JF-8 |FNMA PASS TH #MA4761 5.000 .... . |- 06/25/2026 . |PAID ON PRINCIPAL . 400,820 . AU | ) FUUR, 5,79 |. 0. o0 |- .400,820 |.. o0 ). . 09/25/2052 . |1.
..31418E-J6-8 |FNMA PASS TH #MA4784  4.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 222,368 . ..217,917 | ..4,451 0 0| .222,368 0| . 10/25/2062 . |1.
..31418E-J7-6 |FNMA PASS TH #MA4785  5.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 454,616 ..451,879 |. L.2,737 | 0 0| .454,616 0| . 10/25/2052 . |1.
..31418E-KT-6 |FNMA PASS TH #MA4805  4.500 .... . 06/25/2026 . |PAID ON PRINCIPAL . 382,204 o0 e 9,788 |. .0 w0 ] . w0 ] . 11/25/2062 . |1.
..31418E-KV-1 [FNMA PASS TH #MA4807  5.500 .... . |- 06/25/2026 . |PAID ON PRINCIPAL . . AU | ) FUUR, 1,263 | 0. o0 |- . o0 ] . 11/25/2052 . |1.
..31418E-LU-2 [FNMA PASS TH #MA4838  3.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 267,003 . ..239,732 |. 0 0| .267,003 0| . 12/25/2052 . |1.A .
..31418E-LV-0 [FNMA PASS TH #MA4839  4.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 168,591 s . 160,201 ..160,723 |. 0 0| .168,591 0| . 12/25/2052 . |1.A .
..31418E-L5-7 [FNMA PASS TH #MA4847  6.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 999,450 999,450 ..1,002,261 1,000,792 |. 0 0| .999,450 0| . 11/25/2052 . |1.A .
..31418E-L8-1 [FNMA PASS TH #MA4850  5.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 644,428 644,428 .643,572 ..643,451 |. 0 0| .644,428 .0 | . 11/25/2037 . |1.A .
..31418E-MS-6 [FNMA PASS TH #MA4868  5.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 505,229 .505,229 497,808 ..498,412 |. 0 0| .505,229 0| . 01/25/2063 . |1.A .
..31418E-PA-2 [FNMA PASS TH #MA4916  4.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 237,819 .237,819 220,800 221,521 |. 0 0| .237,819 0| . 02/25/2053 . |1.A .
..31418E-PD-6 |FNMA PASS TH #MA4919  5.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 839,720 839,720 849,495 ..847,926 |. 0 0| .839,720 0| . 02/25/2053 . |1.A .
..31418E-R8-5 [FNMA PASS TH #MA5010  5.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 942,368 ..942,368 ..931,840 |. ..932,402 |. 0 0| .942,368 0| . 05/25/2053 . |1.A .
..31418E-R9-3 [FNMA PASS TH #MAS011 6.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. ,469,504 ,469,504 .. 1,466,060 |. . 1,465,771 0 0| . 1,469,504 0| . 05/25/2053 . |1.A .
..31418E-85-0 |FNMA PASS TH #MA5039  5.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. ..677,397 ..677,397 ..672,316 |. ..672,488 |. 0 0| 677,397 0| . 06/25/2053 . |1.A .
..31418E-T6-7 [FNMA PASS TH #MAS072  5.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. ,289,590 ,289,590 ,275,485 |. 1,276,985 |. 0 0| ,289,590 0| . 07/25/2063 . |1.A .
..31418F-EY-9 [FNMA PASS TH #MA5550  4.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 119,887 . 119,887 .. 113,897 |. .. 113,980 |. 0 0| 119,887 0| . 12/25/2054 . |1.A .
..313921-DF-2 |FNR 2001-55 PC CMO 6.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. . . . .2,183 | 0 0| 2,175 0| . 10/25/2031 . |1.A .
..3136A8-SU-5 |FNR 2012-102 BC CMO 1.750 . . 06/25/2026 . |PAID ON PRINCIPAL .. 43,884 |. 0 0| 0| . 09/25/2027 . |1.A .
..3136AG-QV-7 |FNR 2013-109 BA CMO 3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. 88,033 |. 0 0| 0| . 10/25/2032 . |1.A .
..3136AD-R2-7 [FNR 2013-41 DA CMO 1.750 ... . 06/25/2026 . |PAID ON PRINCIPAL ...36,8%0 |.... 0. o0 |- o0 ] . 02/25/2043 . |1.A ........
..3136AM-UK-3 |FNR 2015-8 AP CMO 2.000 .... . |- 06/25/2026 . |PAID ON PRINCIPAL . 133,586 ..133,104 |.... .0 w0 ] w0 ] . 03/25/2045 . |1.A ........
..3136AR-C2-2 [FNR 2016-19 CD CMO 2.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 145,482 .. 145,482 145,596 ..145,483 |. 0 0| 0| . 04/25/2046 . |1.A .
..3136B7-DH-1 |FNR 2019-64 A CMO 2.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. 52,810 52,810 0 0| 0| . 08/25/2051 . |1.A .
..3136B7-VD-0 [FNR 2019-74 C CMO 2.500 .... . 06/25/2026 . |PAID ON PRINCIPAL ... 64,903 ...64,903 0. 0. . .. o0 ] . 12/25/2049 . |1.A ........
..3136BR-02-6 [FNR 2024-22 G CMO 5.500 .. . 06/25/2026 . |PAID ON PRINCIPAL ..2,482,516 |........ ,482,516 . .0 ...0 ,482,516 |.. w0 ] . 08/25/2051 . |1.A ........
..3136BR-TV-9 [FNR 2024-25 AD CMO 5.000 . 06/25/2026 . |PAID ON PRINCIPAL .. . 1,484,747 . 1,484,747 .1,460,189 |. 0 0| . 1,484,747 0| . 03/25/2044 . |1.A .
..3136BS-PP-4 |FNR 2024-41 CT CMO 5.500 . 06/25/2026 . |PAID ON PRINCIPAL .. . 1,136,173 ..1,136,173 1,134,563 |. 0 0| 1,136,173 0| . 07/25/2054 . |1.A .
..3136BS-RH-0 [FNR 2024-50 BA CMO 5.500 . . 06/25/2026 . |PAID ON PRINCIPAL ,402,674 |........ ,402,674 0. DUV IO 1,402,674 |.. o0 ] . 05/25/2051 . |1.A ........
..3136BT-LX-9 [FNR 2024-81 MT CMO 4.500 .... . 06/25/2026 . |PAID ON PRINCIPAL . . .0 w0 ] . w0 ] . 11/25/2054 . |1.A ........
..31392C-MJ-0 | FNW 2002-W1 1A4 CMO 6.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. 0 0| 0| . 02/25/2042 . |1.A .
..313920-EJ-7 |FSPC T-41 1A4 CMO 6.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. 0 0| 0| . 06/25/2032 . |1.A .
..31392M-GY-2 |FSPC T-42 A4 CMO 6.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. 0 0| 0| . 02/25/2042 . |1.A .
..31393N-TB-5 |FSPC T-55 1A1 CMO 6.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. 0 0| 0| . 03/25/2043 . |1.A .
..3137G1-BC-0 [FWLS 2016-SC02 1A CMO ~ 3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. 0 0| 0| . 10/25/2046 . |1.A .
..3137G1-BD-8 |FWLS 2016-SC02 2A CMO  3.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. 0 0| 0| . 10/25/2046 . |1.A .
..3137G1-BS-5 [FWLS 2017-SC02 1A CMO  3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. 0 0| 0| . 05/25/2047 . |1.A .
..3137G1-BV-8 [FILS 2017-SC02 2A CMO  3.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. 0 0| 0| . 05/25/2047 . |1.A .
..35563P-BX-6 | SCRT 2017-3 HT CMO 3.250 .. . 06/25/2026 . |PAID ON PRINCIPAL .. 0 0| 0| . 07/25/2056 . |1.A .
..35563P-GB-9 | SCRT 2018-3 HA CMO 3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. N 0 0| 0| . 08/25/2057 . |1.A .
..35563P-E2-1 | SCRT 2022-2 MT CMO 3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. ..143,325 ..129,619 |. ..130,476 |. 0 0| .143,325 0| . 04/25/2062 . |1.A .
..629597-X6-5 |CANADA NHA PASS THRU P 1.920 . 06/15/2026 . |PAID ON PRINCIPAL .. .6,787 .6,740 | .6,763 |. 0 0| .6,787 0| . 01/01/2030 . |1.A
..62993Z-V6-5 |CANADA NHA PASS THRU P 3.050 . 06/15/2026 . |PAID ON PRINCIPAL .. . 5,567 .5,510 | .5,510 | 0 .0 | . 5,567 0| . 02/01/2031 . |1.A
..629767-V5-8 | CANADA NHA PASS THRU P 3.120 . 06/15/2026 . |PAID ON PRINCIPAL .. 23,039 21,513 |. 22,147 |. 0 0| 23,039 0| . 08/01/2028 . |1.A
..629812-AC-9 [ CANADA NHA PASS THRU P 4.100 .. . 06/15/2026 . |PAID ON PRINCIPAL ... 22,952 ...23,062 |............23,021 .0 .. .0 .. .. 22,952 |.. .0 .. . 06/01/2029 . |1.A
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..629857-GG-0 [NHA MBS PASSTHRU POOL  3.040 ........cceeeen... . 06/15/2026 . |PAID ON PRINCIPAL ...eeevvuuiieee Joummmneneeennninnnes foonneeees 20,466 |[............ 20,466 |............ 20,319 [ieeennnnns 20,337 [ieiieeninns [V N 129 | [V N 129 |oevviiiiienes [V N 20,466 |.oeevnuniennns 0 Joeeeniaraeenes (U I [ PP 266 |. 02/01/2030 . |1.A FE ....
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 91,860,215 91,860,215 88,667,569 88,807,220 0 3,052,995 0 3,052,995 0 91,860,215 0 0 0 1,764,656 XXX XXX
Asset-backed securities - financial asset-backed securities - self-liquidating - non-agency residential
mortgage-backed securities (unaffiliated)
..00842B-AC-1 | ABMT 2015-5 A3 CMO (14 3.500 .... . 06/25/2026 . |PAID ON PRINCIPAL ....covvvnvvvees Jonneneieiininnnes forniiiiinnns 4,546 ... 4,589 [.... .0 w0 ] . 07/25/2045 .
..00842D-AC-7 [ABMT 2015-6 A3 CMO (14 3.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. 46,677 46,925 |. 0 0| . 09/25/2045 .
..00842C-AC-9 [ABMT 2015-7 A3 CMO (14 3.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. 47,062 46,345 |. 0 0| . 10/25/2045 .
..00842E-AC-5 [ABMT 2016-2 A3 CMO (14 3.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. 36,472 0 0| . 03/25/2046 .
..05949C-HU-3 [BOAMS 2005-1 2A5 CMO  4.492 .. . 06/25/2026 . |PAID ON PRINCIPAL .. 15,369 0 0| . 10/25/2035 .
..05949C-HU-3 [BOAMS 2005-1 2A5 CMO  4.492 . 06/25/2026 . |RECOVERY OF PAR WRITE-OFF 0 0| . 10/25/2035 .
..05949C-HU-3 |BOAMS 2005-1 2A5 CMO  4.492 . . 05/25/2026 . | WRITTEN OFF .... .0 0 0| . 10/25/2035 .
.. 12498N-AB-9 | CBASS 2006-CB2 AF2 6.001 . . 06/25/2026 . |PAID ON PRINCIPA ..7,326 0 0| .0 | . 12/25/2036 .
.. 16160K-AK-3 | CHASE 2026-5 A4A CMO  5.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 105,712 . 0 0| 0| . 03/25/2057 .
.. 12564E-AA-0 [ CIM 2021-J2 A1 CMO (14 2.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 400,239 ..400,239 ..378,185 |. ..378,0% |. 0 0| .400,239 0| . 04/25/2051 .
.. 17323E-AD-5 [CMLTI 2014-J2 A1 CMO ( 3.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. 3,738 .3,732 .3,764 | .3,724 | 0 0| 3,732 0| . 11/25/2044 .
.. 172973-W5-4 | CMSI 2005-4 1A6 CMO 5.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. ..3,142 .3, 142 .2,333 | .2,529 | 0 0| .3,142 0| . 07/25/2035 .
.. 225418-CC-0 | CSFB 2004-2R A1 CMO 4.907 . . 06/28/2026 . |PAID ON PRINCIPAL ..1,099 0 0| 0| . 12/28/2033 .
..225418-CC-0 |CSFB 2004-2R A1 CMO 4.907 . . 06/28/2026 . | WRITTEN OFF ....... . 0 0| . (43)). . 12/28/2033 .
..12647P-AJ-7 | CSMC 2013-7 A10 CMO 3.500 .... . 06/25/2026 . |PAID ON PRINCIPAL .. .0 w0 ] w0 ] . 08/25/2043 .
..12652C-AA-7 | CSMC 2017-HL2 A1 CMO  3.500 .... . 06/25/2026 . |PAID ON PRINCIPAL 0. o0 |- o0 ] . 10/25/2047 .
..126694-AA-6 | CWHL 2005-19 1A1 CMO  5.500 . . 06/25/2026 . |PAID ON PRINCIPAL 0 0| 0| . 08/25/2035 .
..126694-AA-6 |CWHL 2005-19 1A1 CMO  5.500 . . 06/25/2026 . | WRITTEN OFF ....... 0 0| 0| . 08/25/2035 .
..126694-JR-0 | CWHL 2005-24 A1 CMO 5.500 .... . 06/25/2026 . |PAID ON PRINCIPAL .. .0 w0 ] w0 ] . 11/25/2035 .
..126694-JR-0 | CWHL 2005-24 A1 CMO 5.500 .... . 06/25/2026 . | WIRITTEN OFF 0. o0 |- o0 ). ...0 . 11/25/2035 .
..29977J-AB-2 |EVER 2013-1 A2 CMO (14 2.500 . . 06/25/2026 . |PAID ON PRINCIPAL 0 0| 0| . 03/25/2043 .
..29978C-AA-8 [EVER 2018-1 A1 CMO (14 3.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. 0 0| 0| . 02/25/2048 .
..313920-XY-1 [FNW 2001-W2 AF5 6.521 . . 06/25/2026 . |PAID ON PRINCIPAL .. 0 0| 0| . 11/25/2031 .
..33850B-AC-1 [FSMT 2017-1 1A3 CMO (1 3.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. s s s s 0 0| s 0| . 03/25/2047 .
..33853G-AB-9 |FSMT 2021-12 A2 CMO (1 2.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 179,080 . 179,080 ..179,304 |. ..179,246 |. 0 0| 179,080 0| . 11/25/2051 .
..33852F-AA-4 |FSMT 2021-4 A1 CMO (14 2.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 115,959 ..115,959 99,126 |. 99,654 |. 0 0| .115,959 0| . 06/25/2051 .
..33852F-AE-6 | FSMT 2021-4 A5 CMO (14 2.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 104,827 .. 104,827 95,458 |. 97,099 |. 0 0| 104,827 0| . 06/25/2051 .
..33852J-AA-6 [FSMT 2021-7 A1 CMO (14 2.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. 96,890 96,890 82,826 |. 83,415 |. 0 0| 0| . 08/25/2051 .
..3133TL-48-4 [FSPC T-17 AS 7.160 . . 06/25/2026 . |PAID ON PRINCIPAL 13,912 13,912 13,910 |. 13,846 |. 0 0| 0| .. . 07/25/2029 .
..36185N-M8-0 | GMACM 2003-J10 A2 CMO  4.750 . . 04/25/2026 . | WRITTEN OFF ....... ....0 17,294 16,229 |. 14,115 |. 0 0| 5) | )| . 01/25/2019 .
..3622EB-AC-2 | GSAA 2007-4 A3A CMO 4.363 . . 06/25/2026 . |PAID ON PRINCIPAL ..7,060 .7,060 .2,904 | ... 367 | 0 0| N .. . 03/25/2037 .
..36260R-AB-5 |GSMBS 2020-PJ6 A2 CMO  2.500 . 06/25/2026 . |PAID ON PRINCIPAL .. .. 179,523 ..179,523 ..146,536 |. ..146,893 |. 0 0| 179,523 0| . 05/25/2051 .
..36262L-AB-6 | GSMBS 2021-PJ6 A2 CMO  2.500 . 06/25/2026 . |PAID ON PRINCIPAL .. 77,957 77,957 63,559 |. 63,833 |. 0 0| 77,957 0| . 11/25/2051 .
..36263N-AB-1 [ GSMBS 2022-PJ1 A2 CMO  2.500 . 06/25/2026 . |PAID ON PRINCIPAL .. .. 325,760 ..325,760 ..268,268 |. ..269,742 |. 0 0| .325,760 0| . 05/28/2052 .
..36267E-AD-3 | GSMBS 2022-PJ2 A4 CMO  2.500 . 06/25/2026 . |PAID ON PRINCIPAL .. .. 280,051 ..280,051 ..230,626 |. ..232,763 |. 0 0| .280,051 0| . 06/25/2052 .
..36267J-AF-7 | GSMBS 2022-PJ6 A4 CMO  3.000 .. . 06/25/2026 . |PAID ON PRINCIPAL .. 250,996 250,996 208,209 |...........209,873 |.... 0. o0 |- .250,996 |.. o0 ] . 01/25/2053 .
..36272D-AE-6 | GSMBS 2025-PJ5 A5 CMO  5.500 .. . 06/25/2026 . |PAID ON PRINCIPAL . 1,167,675 ,167,675 ,162,581 1,162,550 |.... .0 o0 )onnl 1,167,675 .. w0 ] . 10/25/2055 .
.. 362420-U0-4 |GSR 2005-AR1 4A1 CMO  3.659 .. . 06/25/2026 . |PAID ON PRINCIPAL .. . . . 1,712 ). 0 0| .1,852 0| . 01/25/2035 .
..46630G-AD-7 | JPMMT 2007-A1 2A2 CMO  5.511 . . 06/25/2026 . |PAID ON PRINCIPAL .. 34,268 |. 0 0| 40,563 0| . 07/25/2035 .
..46641C-AU-5 | JPMMT 2014-1 2A1 CMO ( 3.500 .... . 06/25/2026 . |PAID ON PRINCIPAL ... 15, ...15,195 [.... 0. o0 |- .. 15,365 |.. o0 ] . 01/25/2044 .
..46643K-AC-5 | JPMMT 2014-5 A2 CMO (1 2.500 .... . 06/25/2026 . |PAID ON PRINCIPAL ... 26,774 ...26,733 |.... .0 w0 ] ..26,774 |.. w0 ] . 10/25/2029 .
..46654K-AC-1 | JPMMT 2021-11 A3 CMO ( 2.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 277,846 ..281,924 |. 0 0| 277,846 0| . 01/25/2052 .
..466530-AC-9 | JPMMT 2021-14 A3 CMO ( 2.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 255,237 ..253,956 |. 0 0| .255,237 0| . 05/25/2052 .
..46653P-AC-1 | JPMMT 2021-6 A3 CMO (1 2.500 .... . 06/25/2026 . |PAID ON PRINCIPAL . . 0. o0 ] . o0 ] . 10/25/2051 .
..46653P-AF-4 | JPMMT 2021-6 A4 CMO (1 2.500 .... . 06/25/2026 . |PAID ON PRINCIPAL . - .0 0] . w0 ] . 10/25/2051 .
..46654U-AB-1 | JPMMT 2022-3 A2 CMO (1 3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 173,149 .. 146,281 0 0| 173,149 0| . 08/25/2052 .
..46654U-AD-7 | JPMMT 2022-3 A4 CMO (1 3.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 404,013 ..396,866 |. 0 0| .404,013 0| . 08/25/2052 .
..46655G-AC-9 [ JPMMT 2022-4 A2A CMO ( 3.000 .... . 06/25/2026 . |PAID ON PRINCIPAL .. 240,560 ..199,246 |.... .0 .. .0 .. .240,560 |.. .0 .. . 10/25/2052 .
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..46655K-AD-8 | JPMMT 2022-6 A3 CMO (1 3.000 .... . 06/25/2026 . |PAID ON PRINCIPAL .. 218,584 218,584 185,318 |...........188,534 |.... .0 . 0 .218,584 |.. 0 e .0 ..2,871 |. 11/25/2082 . (1
..46655V-AE-2 | JPMMT 2022-8 A4A CMO ( 4.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 174,086 . 174,086 L 171,012 | . A71,548 | 0 0| 174,086 0| 0 |. 2,712 |. 01/25/2083 . (1.
..465986-AK-3 | JPMMT 2023-10 A6 CMO ( 6.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 256,204 ..256,204 ..252,642 |. ..253,957 |. 0 0| .256,204 0| 0. 6,001 . 05/25/2054 . |1.
.. 46656R-AH-3 | JPMMT 2023-3 A3A CMO ( 5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 876,323 ..876,323 ..848,938 |. ..850,127 |. 0 0| .876,323 0| 0 |. . 10/25/2053 . (1.
..576434-ENM-2 | MALT 2003-4 4A1 CMO 5.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .... 595 .595 5% |. .593 |. 0 0| .595 0| 0. . 04/25/2033 . (4.
..57643\-LE-2 | MASTR 2005-2 1A5 CMO  5.250 .. . 06/25/2026 . | PAID ON PRINCIPAL .. ..1,637 1,637 .1,588 |. 727 | 0 0| .1,637 0| 0 |. . 11/25/2035 . (1.
..585494-AD-9 | MELLO 2021-MTG2 A4 CMO 2.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 394,389 ..394,389 ..357,200 |. ..3683,367 |. 0 0| .304,389 0| 0. . 06/25/2051 . (1.
..61772N-AQ-0 | MSRM 2021-5 A4 CMO (14 2.500 .. . 06/25/2026 . |PAID ON PRINCIPAL . 559,405 494,025 |........... .0 . 0 . 0 . 08/25/2051 . (1.
..617750-AC-1 | MSRM 2023-3 A2 CMO (14 6.000 .... . 06/25/2026 . |PAID ON PRINCIPAL 389,518 372,963 |.... .0 . 0 0 . 09/25/2053 . (1.
..B17750-AG-9 | MSRM 2023-4 A4 CMO (14 6.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. ..312,185 ..307,980 |. 0 0| . 0| . 11/25/2063 . (1.
..61775Y-AE-0 | MSRM 2024-1 A3 CMO (14 6.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. ,219,921 ,216,929 |. 0 0| 1,219,921 0| . 12/25/2053 . (1.
..617760-AC-0 | MSRM 2024-3 A2 CMO (14 6.000 .... . 06/25/2026 . |PAID ON PRINCIPAL 756,227 .0 . 0 ...756,227 .. 0 . 07/25/2054 . (1.
..674135-D0-8 | OAK 1998-B M2 7.025 ... . |- 06/15/2026 . [WRITTEN OFF ... 13,468 .0 . 0 .. 0 . 05/15/2028 . (6.
. 670861-AA-1 | 0BX 2021-J2 A1 CMO (14 2.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. 124,462 .. 124,462 ..104,082 |. ..104,956 |. 0 0| 124,462 0| . 07/25/2051 . (1.
..67116M-AC-5 | 0BX 2023-J1 A3 CMO (14 4.500 . 06/25/2026 . | PAID ON PRINCIPAL .. .. 323,174 ..323,174 ..310,449 |. ..314,072 |. 0 0| .323,174 0| . 01/25/2053 . (1.
..673923-AE-8 | 0BX 2025-J1 A5 CMO (14 5.500 . 06/25/2026 . | PAID ON PRINCIPAL .. . 1,658,391 ,658,391 ,656,450 |. .1,656,573 |. 0 0| . 1,668,391 0| . 05/25/2055 . (1.
..67647L-AD-3 | OCMT 2021-1 A4 CMO (14 2.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 420,297 .420,297 372,121 ..374,516 |. 0 0| .420,297 0| . 05/25/2051 . (1.
..67647E-AA-5 | OCMT 2021-5 A1 CMO (14 2.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 324,894 324,894 .327,483 ..327,201 0 0| .324,894 0| . 10/25/2051 . (1.
..67647A-AA-3 | OCMT 2022-1 A1 CMO (14 4.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 405,970 ..405,970 ..380,104 |. ..380,317 |. 0 0| .405,970 0| . 11/25/2052 . (1.
.. T4388N-AC-0 | PFMT 2025-1 A3 CMO (14 5.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. ,057,223 ,057,223 ..1,047,715 |. ,048,119 |. 0 0| .1,057,223 0| . 02/25/2055 . (1.
..74160M-DK-5 |PRIME 2004-CL1 1A1 CMO 6.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. ..1,243 .1,243 .1,2713 | 1,240 | 0 0| 0| . 02/25/2034 . (4.
..69376C-AC-8 | PSMC 2021-2 A3 CMO (14 2.500 .. . 06/25/2026 . | PAID ON PRINCIPAL .. .. 204,587 .. 204,587 ..255,473 |. 61,406 0 0| 0| . 05/25/2051 . (1.
..75409X-AA-4 | RATE 2021-HB1 A1 CMO ( 2.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. 69,659 69,659 55,804 |. 56,066 |. 0 0| 0| . 12/25/2051 . (1.
..75409J-AG-2 |RATE 2021-J1 A7 CMO (1 2.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 119,360 ..119,360 ..104,664 |. . 107,708 |. 0 0| .119,360 0| . 07/25/2051 . (1.
..75409T-AA-3 | RATE 2021-J3 A1 CMO (1 2.500 . . 06/25/2026 . |PAID ON PRINCIPAL .. .. 122,251 .. 122,251 ..123,493 |. ..123,274 |. (1,023) |. 0 0| 122,251 0| . 10/25/2051 . (1.
..75410J-AA-2 | RATE 2021-J4 A1 CMO (1 2.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 129,097 .. 120,997 ..120,835 |. ..120,822 |. 175 ). 0 0| .129,997 0| . 11/25/2051 . (1.
..75410J-AG-9 | RATE 2021-J4 A7 CMO (1 2.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. ... 75,110 ...75,110 ...65,604 |. ...67,125 |. ..7,985 | 0 0| ..75,110 0| . 11/25/2051 . (1.
..75410P-AG-5 |RATE 2024-J1 A7 CMO (1 6.000 . . 04/25/2026 . | PAID ON PRINCIPAL .. , 111,033 .. 1,111,033 ..1,105,066 |. ,105,873 |. ..5,160 |. 0 0| 1,111,033 0| . 07/25/2054 . (1.
..75410C-AD-1 |RATE 2025-J1 A4 CMO (1 6.000 .... . |- 06/25/2026 . |PAID ON PRINCIPAL 614,964 615,411 |.... . (412)). .0 . 0 .. 614,964 .. 0 . 03/25/2055 . (1.
..74938F-AA-6 | RCKT 2022-1 A1 CMO (14 2.500 . . 06/25/2026 . | PAID ON PRINCIPAL . 232,571 195,287 |........... ... 36,910 | .0 . 0 .232,57 0 . 01/25/2052 . (1.
..74938X-AD-1 |RCKT 2022-3 A5 CMO (14 3.000 . 06/25/2026 . | PAID ON PRINCIPAL .. .. 163,175 . ..153,538 |. ..155,824 |. 7,352 | 0 0| .163,175 0| . 05/25/2052 . 1.A
..74938G-AB-2 | RCKT 2022-4 A2 CMO (14 3.500 .. . 06/25/2026 . | PAID ON PRINCIPAL .. .. 186,238 . . 168,662 |. . 168,662 |. 17,576 |. 0 0| .186,238 0| . 06/25/2052 . (1.
..75023D-AZ-9 | RMCT 2024-J1 A16 CMO ( 6.000 .... . |- 06/25/2026 . |PAID ON PRINCIPAL ,462,025 .. 1,462,025 ..1,454,862 |........ 1,455,172 |0 fnennenes 6,853 |. .0 . 0 | 1,462,025 .. 0 . 11/25/2054 . (1.
..81745R-AB-6 | SEMT 2013-3 A2 CMO 2.500 .... . 06/25/2026 . | PAID ON PRINCIPAL ... 19,684 ...19,684 L A7, 484 17,329 0 [ 2,355 |. .0 . 0 ..19,684 |.. 0 . 03/25/2043 . (1.
..81744Y-AA-4 | SEMT 2013-4 A1 CMO 2,35 . . 06/25/2026 . | PAID ON PRINCIPAL .. 21,946 21,946 19,481 |. 18,836 |. 23,110 | 0 0| 21,946 0| . 04/25/2043 . (1.
..81744Y-AB-2 | SENT 2013-4 A2 CMO 2.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. 32,021 32,021 28,955 |. 28,169 |. ..3,852 | 0 0| 32,021 0| . 04/25/2043 . [1.A .
..81746G-AA-1 | SEMT 2017-7 A1 CMO (14 3.500 .... . |- 06/25/2026 . |PAID ON PRINCIPAL ... (185) | .0 . 0 0 . 10/25/2047 . [1.A ........
..81748X-AD-6 | SEMT 2021-5 A4 CMO (14 2.500 .... . 06/25/2026 . | PAID ON PRINCIPAL ...49,126 |. .0 . 0 0 . 07/25/2051 . [1.A ........
..81749B-AA-9 | SEMT 2023-1 A1 CMO (14 5.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. . K 0 0| . 0| . 01/25/2053 . [1.A .
..81743J-AK-6 | SEMT 2023-4 A10 CMO (1 6.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 1,646,407 1, N .1,631,272 |. 0 0| . 1,646,407 0| . 11/25/2063 . [1.A .
..81749H-AD-0 | SEMT 2024-2 A4 CMO (14 6.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. 719,534 ..719,534 ..718,623 |. . 718,107 |. 0 0| .719,534 0| . 03/25/2054 . [1.A .
..81743B-AD-9 | SEMT 2024-4 A4 CMO (14 6.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. 1,728,962 ..1,728,952 ..1,729,352 |. 1,728,100 |. 0 0| . 1,728,952 0| . 05/25/2054 . 1.A .
..81748E-AE-6 | SEMT 2024-7 A5 CMO (14 6.000 . . 06/25/2026 . | PAID ON PRINCIPAL .. 2,426,559 .. 2,426,559 .. 2,425,907 |. . 2,423,408 |. 0 0| . 2,426,559 0| . 08/25/2054 . [1.A .
..816935-AE-0 | SEMT 2025-2 A5 CMO (14 5.500 .. . 06/25/2026 . | PAID ON PRINCIPAL .. . 1,033,840 .1,029,306 |. 0 0| .1,033,840 0| . 03/25/2055 . [1.A
..81749M-AE-7 | SEMT 2025-4 A5 CMO (14 5.500 . 06/25/2026 . | PAID ON PRINCIPAL .. .. 522,789 ..521,317 |. 0 0| .522,789 0| . 04/25/2055 . 1.A
..817500-AA-2 | SEMT 2026-4 A1 CMO (14 5.500 . . 06/25/2026 . | PAID ON PRINCIPAL .. .. 552,343 ..548,546 |. 0 0| .552,343 0| . 03/25/2056 . [1.A
..81750V-AE-3 | SEMT 2026-6 A5 CMO (14 5.000 . . 06/25/2026 . |PAID ON PRINCIPAL .. 224,192 ..222,675 |. 0 0| 224,192 0| . 06/25/2056 . [1.A
..92812U-H7-6 | VIRGINIA HOUSING DEV A 3.250 .. . 04/01/2026 . | REDEEMED ........... . 3,585,000 .3,584,889 |. 0 0| . 3,585,000 0| . 04/01/2031 . [1.A
..976520-AD-1 |WIN 2014-2 A4 CMO (144 3.500 .. . 06/20/2026 . |PAID ON PRINCIPAL ... 504 ....503 |. 0 0| ....504 0| .. 7| 09/20/2044 . [1.A .
..97655J-AE-2 | WIN 2016-1 1A5 CMO (14 3.500 . . 06/20/2026 . | PAID ON PRINCIPAL .. . ..6,228 .6,230 |.. 0 0 .6,228 0 .91 ). 01/20/2046 . [1.A .
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency residential mortgage-backed securities (unaffiliated) 32,432,546 32,462,799 31,499,329 31,519,273 0 927,183 0 927,183 0 32,446,456 0 (13,910) (13,910) 599,376 XXX XXX




STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE D - PART 4

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

¥1°603

1 2 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 17 18 19 20 21
12 14 NAIC
Desig-
nation,
NAIC
Total Desig-
Current Foreign Bond nation
Year's Exchange Book/ Interest/ Modifier
Prior Year Other Than Change in | Adjusted Stock Stated and
Book/ Temporary Book Carrying Realized Dividends Con- SVO
cusiP Number of Adjusted Impairment /Adjusted [ Value at Gain  |Total Gain| Received tractual [ Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Recog- Carrying Disposal (Loss) on | (Loss) on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value nized Value Date Disposal | Disposal Year Date Symbol
Asset-backed securities - financial asset-backed securities - self-liquidating - non-agency
commercial mortgage-backed securities (unaffiliated)
..07335C-AE-4 | BBCMS 2019-C4 A4 2.661 ... .. |- 06/15/2026 . |PAID ON PRINCIPAL . 1,163,193 .. 1,163,193 1,175,146 |........ 1,166,527 |.... .0 . o0 |eeeenn. 1,163,193 .. 0 . 08/15/2052 . [1.A ........
..05604F-AC-9 |BWAY 2013-1515 A2 (144 3.454 .. . 06/10/2026 . | PAID ON PRINCIPAL .. ..686,376 . 686,376 ..703,530 |. ..686,099 |. 0 0| 686,376 0| . 03/10/2033 . [1.A .
.. 17327F-AC-0 | CGCMT 2018-B2 A3 3.744 . . 04/10/2026 . |PAID ON PRINCIPAL .......cevvuinnn fovvmmmnnnnnniniiinns forveiininnnnnnnns 9 | 9 R N 8 | 0 0 e 9 0| . 03/10/2051 . [1.A .
..36260J-AE-7 | GSMS 2019-GC39 AAB 3.448 . . 06/10/2026 . | PAID ON PRINCIPAL .. .. 321,212 ..321,212 ..330,908 |. ..323,150 |. 0 0| .321,2712 0| . 05/10/2052 . 1.A .
..90276U-Ali-1 | UBSCM 2017-C6 A4 3.320 .... .. |. 05/15/2026 . |PAID ON PRINCIPAL .. .. ... 13,109 ... 13,109 ...13,820 |............ 13,290 |.... .0 .. .0 .. .. 13,109 |.. .0 .. . 12/15/2050 . [1.A ........
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency commercial mortgage-backed securities (unaffiliated) 2,183,957 2,183,957 2,223,412 2,189,076 0 0 2,183,957 0 0 26,339 XXX XXX
Asset-backed securities - financial asset-backed securities - self-liquidating - non-agency -
CLOs/CBOs/CDOs (unaffiliated)
..46655H-AB-9 | JCP DIRECT LENDING CLO 5.891 .. . 06/12/2026 . | MAKE WHOLE CALL 100.00 ......... [eceeeerrreerrennnnns [n... 43,581,716 |....... 43,581,716 43,581,716 |.......43,581,716 |.... .0 O PP | N SR | B RO 43,581,716 |.. 0 . 056/23/2035 . [1.A PL ....
..46655H-AD-5 | JCP DIRECT LENDING CLO 6.191 . 06/12/2026 . | MAKE WHOLE CALL 100.00 . .. 5,259,862 ..5,259,862 |. . 5,259,862 |. .0 0 K . 5,259,862 0| . 05/23/2035 . [1.C PL ....
..46655H-AF-0 | JCP DIRECT LENDING CLO 6.641 . 06/12/2026 . | MAKE WHOLE CALL 100.00 . ..5,635,567 ..5,635,567 |. .5,635,567 |. .0 0 X .5,635,567 0| . 056/23/2035 . 1.F PL ....
..46655H-AH-6 | JCP DIRECT LENDING CLO 8.391 .. . 06/12/2026 . | MAKE WHOLE CALL 100.00 . A o |..... 7,514,089 |........ 7,514,089 |........ 7,514,089 |........7,514,089 |.... .0 | 0 0 [ 0 7,514,089 |.. .0 .. ...363,785 |. 05/23/2035 . [2.B PL ...
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency - CLOs/CBOs/CDOs (unaffiliated) 61,991,234 61,991,234 61,991,234 61,991,234 0 0 0 61,991,234 0 0 0 2,258,736 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 218,006,581 218,036,834 213,670,683 213,808,582 0 0 0 218,020,492 0 (13,910) (13,910) 5,238,157 XXX XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - asset-backed securities - Part 4 218,006,581 218,036,834 213,670,683 213,808,582 0 0 0 218,020,492 0 (13,910) (13,910) 5,238,157 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 218,006,581 218,036,834 213,670,683 213,808,582 0 0 218,020,492 (13,910) (13,910) 5,238,157 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 779,607,990 786,917,257 783,940,651 778,234,769 2,341,465 0 781,907,953 (2,438,459) [ (2,438,459) 40,244,833 XXX XXX
4509999997. Total - preferred stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - preferred stocks 0 XXX 0 0 0 0 0 0 0 0 XXX XXX
Common stocks - industrial and miscellaneous (unaffiliated) publicly traded
WELLS FARGO NORTH AMERICA ALGO
..15202L-10-7 | CENTERSPACE .......eevvvvvevririniiiiniieinnnnnnnnnnns . 04/29/2026 . | 250 .ooiiiiiiiiiiiiiie e 1,422.000 |........... 95,444 . o 81,69 |l [V S | I RN | ) R [V N | ) R [V R 81,694 |0 e 13,750 |........ 13,750 f[ovvveennnnnee 1,005 [ovveens vevevene] i
MIZUHO SECURITIES NORTH AMERICA
..22002T-10-8 | COPT DEFENSE PROPERTIES ........eevvvvvvvvvnnnnnns . 04/07/2026 . |CASH 892 ........cooeeveeinininninnns founnne 27,190.000 |......... 850,997 |oeeiiiiiiiiiiiiiiies e 754,666 |........... 755,882 [..uueenn (1,216) [ooeeeeeeeennnnl 0 |l 0 oo (1,216) | [V R 754,666 |...............0 |l 96,331 |......... 96,331 |t 16,99 |oooeeees | s
WELLS FARGO NORTH AMERICA ALGO
.. 222795-50-2 | COUSINS PROPERTIES INC ......ccoevvviiiiiiiiiinns . 05/05/2026 . | 250 ..ooeiiiiiiiiiieieeee [ 11,562.000 |......... Ak I T R N 286,942 |........... P TR Z T R | R | ) R 25,988 |....... (25,988) [..cevvrrrrnnns [V R 260,954 |....oevvvennnnn0 fonnnnnnns 32,269 |......... 32,269 |..oooeeenns 7,400 |oeeeeees | s
KEYBANC CAPITAL MARKETS INC
..231280-10-1 | CURBLINE PROPERTIES CORP ...........ccoeeerrnnnns . 06/16/2026 . |NORTH AMERIC .......oevvevmnnnnnnnnn feunnne 33,402.000 |...... 1,014,174 e v 861,523 [....evvvnnnnnnnne [V R | I RN | ) R 6,562 |........ (6,562) [.....eunnnnnee [V R 854,961 |......ceeeeenna0 o 159,213 159,213 |t 5,678 |ouveeees | s
..253868-10-3 |DIGITAL REALTY TRUST INC .....evvvvvvvvnnvnnnnnns . 06/30/2026 . | VARIOUS ....oovvvvvviiiiiiiiiiiiniens fovninns 7,584.000 |....... 1,309,426 | | 1,087,816 |........ 1,173,319 |....... (85,506) |.......cceeeena 0 e, 0 oeenn. (85,508) [ounnnivinnnnnn (U . 1,087,815 [..ooccvvnnennnn0 foennnns 311,611 311,611 [............ 23,135 [ooeeenes | e
BMO CAPITAL MARKETS CORP NORTH
..277276-10-1 | EASTGROUP PROPERTIES INC ....covvvvviiiniieenenns . 05/28/2026 . | AMERICA C ..ovvvvvvvvriiiiinriinnenns forninnnnns 618.000 |......... 126,595 | | 103,280 |[.......... 110,091 |........ (6,810) [c.evvvvvvvnnnnn 0 founniininnnnns 0 e (6,810) | 0 s 103,280
RAYMOND JAMES NORTH AMERICA
..20472R-10-8 |EQUITY LIFESTYLE PROPERTIES REITS ............. . 06/25/2026 . | ALGO 725 .....evvvverrininnnnninnnnns fornans 17,701.000 |...... 1,107,854 [...oovvviiiinnnnnnn fonnnnne 1,108,977 |........... 487,123 [ovvviiinn 0 0 s 18,628 |....... (18,628)|............... 0 fnns 1,090,349
JP MORGAN SECURITIES NORTH
..30225T-10-2 |EXTRA SPACE STORAGE INC . |- 06/09/2026 . | AMERICA ALGO ... B 3,357.000 |.. 473,805 |.... ....473,805 |..
..32054K-10-3 |FIRST INDUSTRIAL REALTY TRUST INC .. . 06/16/2026 . | VARIOUS . 21,614.000 1,040,282 |. . 1,040,282
..36467J-10-8 | GAMING AND LEISURE PROPERIES INC WI .. . 06/25/2026 . | VARIOUS ... JUPR 12,652.000 |.. 561,369 |.... ....561,369 |..
EVERCORE 1SI NORTH AMERICA ALGO
..398182-30-3 | AMERICAN HEALTHCARE REIT INC ... |- 04/22/2026 . (226 ......ooviiiiiiiiiiiiiieeeeee [ 5,401.000 [......... 262,561 [o.cccoiiiiiiiiiiiins fornnnnnnnns 163,496 |.... .0 .153,4% |. . 109,085 109,065
..42250P-10-3 | HEALTHPEAK PROPERTIES INC . . 04/28/2026 . | VARIOUS . 68,189.000 1,096,479 |. .0 K .1,006,479 (6,124) |. . (6,124)]..
..44107P-10-4 |HOST HOTELS & RESORTS INC .... ... |- 06/25/2026 . | VARIOUS ... U I 90,185.000 |.......1,968,229 |.........cceeeeeins |eeenns 1,673,560 |.... 0 0 [ (26,718) [ 0 1,573,550 |..
..46284V-10-1 | IRON MOUNTAIN INC ...evvvvvveriiiiiiiiiiiiiiiiennes . 05/27/2026 . |VARIOUS ...oovvvvvvniiiiiiiiiiiiiiies fovnenns 2,255.000 |.........286,725 |......ccciiiiiinn Joeiiennnns 186,859 |...........187,052 |........... (198) [oeeeeinnnnn0 oo 0 e (193) | 0 o, 186,859
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..512816-10-9 | LAMAR ADVERTISING CO REIT .... . |- 06/09/2026 . [ VARIOUS ... U 13,840.000 |.......2,013,541 |l | 1,755,489 |.... .0 |.........3,761 . (3,941) ). 0 e 1,751,728 |..
..681936-10-0 | OMEGA HEALTHCARE INVESTORS ... . |- 06/05/2026 . [ VARIOUS ... JUPR 66,843.000 |.......3,054,506 |.........oeeeeeies s 2,794,019 [.... .0 .(204,516) |...ovvveeeennnn 0 fenenns 2,772,518 |..
..74340W-10-3 | PROLOGIS INC . |- 06/26/2026 . [ VARIOUS ... [T T 6,627.000 |.. .0 .(149,373) |... ....696,630 |..
..74460D-10-9 |PUBLIC STORAGE INC . . |- 04/15/2026 . [ VARIOUS ... JUPR 11,704.000 |.. ........ 3,129,872 |.... .0 .. (26,213) |... ........3,103,766 |..
..756109-10-4 |REALTY INCOME CORPORATION . |- 06/25/2026 . U 30,566.000 |...... 1,877,809 |....oeeviiiiiins |oernens 1,616,093 |.... .0 .(106,913) |..eevveeeennnnn 0 [ 1,616,003 |.. .
..76665T-10-2 |RILEY EXPLORATION PERMIAN INC .. . |- 06/10/2026 . | CITIGROUP GLOBAL MKTS .. [ O 26,229.000 |.......1,029,938 [......oovvriiiiinin fornnnnns 1,014,965 |.... .. .0 .. L | N 1,014,965 |.. ......... 14,973 |.........14,973
..828806-10-9 | SIMON PROPERTY GROUP INC . |- 06/09/2026 . | VARIOUS ... R 12,362.000 |.......2,563,424 [....cccoonnnnnnnnnn fonnnne 1,190,550 |.... .. (1,097,781) |.. .0 ... (1,097,781) |eeeeeeeeennnl 0 e 1,190,549 |.....oevvnnnnnn0 e 1,372,875 |..... 1,372,875
..85254J-10-2 | STAG INDUSTRIAL INC . 06/11/2026 . | VARIOUS ... JUPR 42,585.000 |...... 1,614,463 [......covvnnnnins fornnnnne 1,488,520 |........ 1,565,425 |....... (76,905) |.. 0 0 (76,905) |..evvvvvernnnnn 0 fevnnnnns 1,488,519 |...............0 ...l 125,943 |....... 125,943
EVERCORE 1SI NORTH AMERICA ALGO
..867892-10-1 | SUNSTONE HOTEL INVESTORS INC ... . |- 05/19/2026 . | 226 . 13,136.000 |......... 134,698 |...........cceeins | 114,020 |l 117,436 | (3,415) |.. . (3,415) ... .0 114,020 |.. .. 20,677 |....
..02276F-10-0 | VENTAS INC . 06/05/2026 . | VARIOUS ......oovvvvvviiiiiiiiiiiiies fovenee 12,901.000 |...... 1,047,627 |....ooooeeeeeeeeenns |en...814,698 |........... 998,279 |[...... (183,581) |.. .0 . .814,6%8 |..
WELLS FARGO NORTH AMERICA ALGO
..920042-10-9 | VORNADO REALTY TRUST . 05/05/2026 . | 250 ... 12,201.000 .. 362,551 397,389 |. ..397,389 |. .0 .0 0| .317,104
..950400-10-4 | WELLTOWER INC ........ . 05/21/2026 . | VARIOUS ..vvvvvvvvvveiiiiiiiiiiiiiees fovennns 4,780.000 |...... 1,019,743 356,263 |.......... 887,216 (530,952) |.. .0 . . s 0. .356,263 |.. .. .
5019999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) publicly traded 30,044,463 XXX 24,739,246 21,701,600 (2,750,891) 0 182,831 (2,933,723) 0 24,556,415 5,488,049 466,823 XXX XXX
5989999997. Total - common stocks - Part 4 30,044,463 XXX 24,739,246 21,701,600 (2,750,891) 0 182,831 (2,933,723) 0 24,556,415 0 5,488,049 5,488,049 466,823 XXX XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - common stocks 30,044,463 XXX 24,739,246 21,701,600 (2,750,891) 0 182,831 (2,933,723) 0 24,556,415 0 5,488,049 5,488,049 466,823 XXX XXX
5999999999. Total - preferred and common stocks 30,044,463 XXX 24,739,246 21,701,600 (2,750,891) 0 182,831 (2,933,723) 0 24,556,415 0 5,488,049 5,488,049 466,823 XXX XXX
6009999999 - Totals 809,652,453 XXX 808,679,897 799,936,369 (1,232,720) 4,496,478 2,524,296 739,462 0 806,464,368 0 3,049,590 3,049,590 40,711,656 XXX XXX




STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

EO6, EO7, EO8, E09, E10



STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE DL - PART

1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)

and not included on Schedules A, B, BA, D, DB and E)
1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
Bonds - U.S. Governments - Issuer Obligations
000000-00-0 .........| REPO ~ STATE OF WISCONSIN A TREASURY ......coovmiiiiiieiiiiieiis |, s TA s 95,000,000 [...eveueviiinnns 95,000,000 |....... 07/01/2026 .......
000000-00-0 ......... REPO - CITIGROUP A TREASURY | .................. BT A e 3,932,912 [ooviiiiiiiicen 3,932,912 |....... 07/01/2026 .......
0019999999. Subtotal - issuer credit obligations (Schedule D, Part 1, Section 1 type) - U.S. government
obligations (exempt from RBC) 98,932,912 98,932,912 XXX
0489999999. Total - issuer credit obligations (Schedule D, Part 1, Section 1 type) - (unaffiliated) 98,932,912 98,932,912 XXX
0499999999. Total - issuer credit obligations (Schedule D, Part 1, Section 1 type) - (affiliated) 0 0 XXX
0509999999. Total - issuer credit obligations (Schedule D, Part 1, Section 1 type) 98,932,912 98,932,912 XXX
1209999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - financial asset-backed
securities - self-liquidating 0 0 XXX
1409999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - financial asset-backed
securities - not self-liquidating 0 0 XXX
1609999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - non-financial asset-
backed securities - practical expedient 0 0 XXX
1809999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - non-financial asset-
backed securities - full analysis 0 0 XXX
1889999999. Total - asset-backed securities (Schedule D, Part 1, Section 2 type) - (unaffiliated) 0 0 XXX
1899999999. Total - asset-backed securities (Schedule D, Part 1, Section 2 type) - (affiliated) 0 0 XXX
1909999999. Total - asset-backed securities (Schedule D, Part 1, Section 2 type) 0 0 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 98,932,912 98,932,912 XXX
4109999999. Total - preferred stocks (Schedule D, Part 2, Section 1 type) - industrial and miscellaneous
(unaffiliated) 0 0 XXX
4409999999. Total - preferred stocks (Schedule D, Part 2, Section 1 type) - parent, subsidiaries and affiliates 0 0 XXX
4509999999. Total - preferred stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - industrial and miscellaneous
(unaffiliated) 0 0 XXX
5409999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - mutual funds 0 0 XXX
5609999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - unit investment trusts 0 0 XXX
5809999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - closed-end funds 0 0 XXX
5979999999. Total - common stocks (Schedule D, Part 2, Section 2 type) - parent, subsidiaries and affiliates 0 0 XXX
5989999999. Total - common stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - preferred and common stocks 0 0 XXX
9999999999 - Totals 98,932,912 98,932,912 XXX
General Interrogatories:
1. Total activity for the year Fair Value § - --(23,214,901)  Book/Adjusted Carrying Value $ - - (23,214,901)
2. Average balance for the year  Fair Value $ - .. 111,251,705 Book/Adjusted Carrying Value $ .. 111,251,705
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § .......... 98,932,912 NAIC2 $ oo 0 NAIC3 $ e 0 NAIC4 $ . 0 NAIC5 $ .o 0 NAICE $ .o 0

E11




STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))

1 2 3 4 5 6 7

NAIC

Designation,
NAIC

Designation

Restricted |Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9 - Totals

General Interrogatories:
1. Total activity for the year FairValue § -cooooeeemmrmmnninnniineien Book/Adjusted Carrying Value § oo
2. Average balance for the year FairValue $ oooovveemiiieiiiiiciiieen, Book/Adjusted Carrying Value S

E12



STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Open Depositories
US Bank .....c.ooeeeeeceiieieiceies St. Paul, MN oo o ...0.000
Bankers Trust .....ccccoovevveennn. Phoenix, AZ ..o | ...0.000
JP Morgan Chase .. .. Columbus, OH .... ..0.000 |..
Wells Fargo ..... . San Francisco, CA ..0.000 |..
CIBC Mellon ..ocooveeeveeiieee Toronto,ON ..o ..]...0.000
Citibank, N.A. oo New Castle,DE ........cccocee...e. ..]...0.000
JP Morgan Chase Bank, N.A. ... New York,NY ..... ..0.000 |..
TD Bank ....ccooveeveeeereeeeeeeeee Toronto,ON ... ..2.600 |.. 22,517, ..
TD Bank .ocoovveveeevevcicieeeee Toronto,ON ... ..3.300 |.. ...12,856,195 |..
TD Bank .....oc.coooveveeveeeieeiennn, Toronto,ON ..o || ..0.000 | O e 0 2,966,365 ...
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX 0 0 0 0 0
0199999. Totals - open depositories XXX XXX 201,308 92,817 53,059,118 55,869,558 60,388,483
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (see

instructions) - suspended depositories XXX XXX 0 0 0 0 0
0299999. Totals - suspended depositories XXX XXX 0 0 0 0 0
0399999. Total cash on deposit XXX XXX 201,308 92,817 53,059,118 55,869,558 60,388,483
0499999. Cash in company's office XXX XXX XXX XXX (18,076) (18,076) (13,455)

0599999. Total

201,308

53,041,041

55,851,482

60,375,028

E13
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STATEMENT AS OF JUNE 30, 2026 OF THE ST. PAUL FIRE AND MARINE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year

0489999999. Total - issuer credit obligations (unaffiliated) 0 0 0
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999999. Total - issuer credit obligations 0 0 0
Qualified cash pools under SSAP No. 2

...................... |TRAVELERS S 0L I P 0o .00 PR 1 .. S S UUUUPR cevvennnnneeennnneeeens 111,804,082 [ 0 e 101,314
8409999999. Subtotal - qualified cash pools under SSAP No. 2 111,804,032 0 101,314
8589999999. Total cash equivalents (unaffiliated) 111,804,032 0 101,314
8599999999. Total cash equivalents (affiliated) 0 0 0

111,804,082

101,314
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