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Statement for March 31, 2011 of the COLONY SPECIALTY |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ttt naens | feerenneenens 65,762,439 | oo (0 I 65,762,439 | ..o 64,287,727
2. Stocks:
2.1 PrEferred STOCKS. ..ottt | feerientent et tenees (0 (0 (01 0
2.2 COMMON SEOCKS. ...rvuvrrenrerrisresseseessessssssssssessessssssessessssssssessessssssessessassssssessasssnssessessensnss | sessessesssnes 14,922,664 | ..o, (01 I 14,922,664 | ............... 15,522,758
3. Mortgage loans on real estate:
BT FIESEIENS ...t | eniese et (0 (0 (0 0
3.2 Other than firStHENS.........ccuivririreecrereceer et | fresieseessessesseseseesees (01 (0 (0 S 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES). ... veererereeeereeseeseeeeeesesseessessessesseseseesessessessssssessessssses st anssessessessasssnssesss | sessessessssnssssssssnsneees (01 (0 R (0 U 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES). ... ceeeerereeseeeeseeseeeeseesessees et esees st et est e ss e bbb ses st en s ssestensesssessesss | sebsessessssssssssssastneseses (01 O (0 (01 0
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($.....2,734,879), cash equivalents ($.....15,048,819)
and short-term investments ($.....15,716,971) ..ot ssesssesseenseenns | ervesiannianes 33,500,669 | ..ooovverirerereiereia. (0] 33,500,669 | ............... 41,328,844
6. Contract loans (including §.......... 0 PremiUM NOLES).......ceverciireieiciereseiseisie et ssessssniens | evessssssessessssessesesees (0 U (0 U 0 [ e 0
T DEIIVALIVES.......oooiiriieriirie sttt | festaestes bbb eenaes [0 O 0 | e 0 | e 0
8. OtheriNVEStEd @SSES........cc.cviriiiiiiii bbb | fesinsinsb e [0 O 0 | e L0 RN 0
9. ReCeiVabIes fOr SECUMTIES. ..o sssssnsssesies | oesiesissssssssseesseenees [0 O 0 [ e L0 RN 0
10.  Securities lending reinvested COllateral @SSELS...........cvviurieiiirieieiesisie et | srersesessesessssssessesened (0 (0 T {0 U 0
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)....cvcuieiceiieieeiseeeeieseseeesssesessssenes | sevesnenns 114,185,772 | oo (V1 I 114,185,772 | .o 121,139,329
13. Title plants less §.......... 0 charged off (for Title iNSUFErS ONIY)........ceveieuriieieieirieieisesieieiees | seveisesssesessssesseseees (0 U (0 R (0 T 0
14.  Investment income due and CCTUB............coouririiririiriireri e sesieses | seersiesseeneenees 805,926 | ..oovviiiiiiinne 0
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............cccccevveve | covvvrrerrennnn. 1,662,256 | ..oovvreerreiiinins 8,484 | ..ccvvrn 1,653,772 | ovvveeiene 1,359,833
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled Premiums)..........ccocveereiereines | covereneeieseseeis (0 (0 (0 0
15.3  Accrued retroSpective PrEMIUMS.........cceuiieieiciieieieissiesseissssssese e ssssssessessssssessess | sressesssssssessessssessesseses (0 (0 (0 0
16. Reinsurance:
161.  Amounts recoverable from FeINSUIENS............c.cvuriiririnriniris s
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEd PIANS............ccceveveiiieieiieceeeee e | ereresesesesse e 0 [ oo [0 TR 0 | e 0
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccocoevvevevveiis | vvvvicveicienns 152,517 | oo [0 I 152,517 | oo 29,388
18.2 Net deferred taX @SSEL.........ccurrmrririrereree et sesss s eessenssns | essssessssssssssersessseed (U (O (U S 0
19.  Guaranty funds receivable OF 0N ABPOSIL...........ccviveeveirireieieeee e ssses e | sevesesssssessssssessesnead (0 (0 (0 I 0
20. Electronic data processing equipment and SOfWAIE. ...........corvurerinvnrinsiniesnsessssssssissseses | cereesessesssssessessnnsseesn (0 [0 R {1 U 0
21.  Furniture and equipment, including health care delivery assets ($.......... (1) TR ISP (0 (0 0 | e 0
22. Net adjustment in assets and liabilities due to foreign exchange rates..........covurrenrerenninnins | correneensereiesesnseeennd (0 (0 (0 I T 0
23. Receivables from parent, subsidiaries and affiliates............cccoeevevirrierieieieiieeceeceeseeeseeees | e 4,385,261 | .o (01 I 4,385,261 | ...cocvvvcrernne 11,410
24. Health care (§......... 0) and other amounts rECEIVADIE..............cuurverererrerrieeirereeeseiseeeesseresinees | cereessesesessesessessnsaseean (0 (0 (0 I 0
25.  Aggregate write-ins for other than iNVESLEd @SSELS..........cvuerrerrerinrnrreisiesseieesssseseesssressnnes | sessssssssssssessssssnsssesns {0 (O { 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throuGh 25).........c..everevirrrmireierirereessiessssssseessssesssssssessssessessesses | sessesessons 121,245,517 | oo 8,484 | ............. 121,237,033 | .....ceoe. 123,526,783
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccovvvvvees | coeveivieieveisieieins (0 T (0 (0 R 0
28.  Total (LINES 26 AN 27)........cvvumrrirerircriieriiessieesiessssesisessssessssess s essssesssessssesss | sesssseeenns 121,245,517 | oo 8,484 | ............ 121,237,033 | ... 123,526,783
DETAILS OF WRITE-INS
1100, Rttt | sttt (U R (O R [V N 0
T102. Rttt | enei sttt (U R (O [V R 0
1103, Rttt | ensi sttt (O R (O [V S 0
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @b0OVE).......ccoevivirireriiieieesceenee e
2507 e
2502, ..ottt | ettt (U (O [V 0
2503, RS R et nt| Setees et (U R (O [V S 0
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccovveviveeviicieeieesieens | v 0 [ oo 0 [ oo 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......eruirerreirisressesrissresseisisesssssssssessnnsens | sosssssssssssssssssssansnssens {0 [0 {0 0

Q02




Statement for March 31, 2011 of the COLONY SPECIALTY |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident year §.......... 0]t tee sttt Rt | SenEeE s R e sttt (0 U 0
2. Reinsurance payable on paid [0sses and (0SS adjUSIMENT EXPENSES.........c.iuiririiirireirneeiei et ssstsssesees | eeseenessesesesses s sesesseesesesseens 0 [ e 0
3. LOSS AUJUSIMENE EXPENSES. ...vvreecicrireertiireeseesetees et seeees e es ettt s bbb e e st ssennntes | eesebietense st s Rttt s ettt 0 | o 0
4. Commissions payable, contingent commissions and other SIMilar Charges............cveurrrrrrinrnrisesneseessessessessesesensenees | oeveeessessssessssssesessessssssenes 6,556 | .veverrreeire s 52,457
5. Other expenses (eXcluding taxes, ICENSES ANA fEES)........c.ewururirirrierririeeireire sttt ess st et ssessenes | sressessssssessassansnssessanssnssessassnnes 0 [ e 0
6.  Taxes, licenses and fees (excluding federal and fOreign iNCOME tAXES)........urerurrrrrrirriririerririsereseseese s ssesesessessssessesessenes | stessseesessessssssessessnssnenns 109,599 | .o 87,779
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES)).......vrererrermrrnrerrermernrerrirnes | revreeereesseseesseeseeesssssssesessessesens (0 U 0
7.2 Net deferred tax ADIlItY.............ccoiviuiieiiiceeee ettt bbbt s b sa s bessenans | svessesessssest s s tessenas 5,219,423 | oo 5,427,235
8.  Borrowed money§.......... 0 and interest thereon §.......... 0.ttt ettt n et et ne et etennantananes | teseetesesinaeteseneetesnaee et snaetesneneas () 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....9,488,175 and including
warranty reserves of §.......... ) OO OO 0 [ e 0
10, AGVANCE PIEIMIUM......oooieiircireir it eee et sse st st ese e ee s b b E b8 E RS E R8s E bR s n bt nbens e bsenis | Hbeebstsessessestnssessest st bsessentnes 0 [ e 0
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ...t bbb bbb | oebb bt sttt 0 | s 0
11,2 PONCYNOIELS. ... ..o ettt 8 bbbttt st s | enbeebebsesben s et se s es bbbttt (0 O 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........c.cviviiieiiiriieieiiieie st sses | sssessesisssssesssssses s snes 593,858 | ..ovovvereiiiiieeieienne (261,856)
13.  Funds held by company under reinSUraNCE trEAtES...........c.ccueiuivciieieiceiee ettt ssssssesnsans | svaessesssssssesessssessenas 37,120,872 | o 36,762,356
14. Amounts withheld or retained by company for aCCOUNt Of OLEIS...........ccciiiiiiiccec e | evessese s sess et naes 2,535 | oo 2,825
15, Remittances and items MOt AlIOCALE...........c..eiuiiiiiiii e | sbienbs st 0 | s 0
16.  PrOVISION fOF FEINSUIANGCE..........vuuiieiiriieiieriiiit ittt | sbsesbiesss bbb 498 | oo 498
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FAtES.........ccccvcviiicieee e | et 0 [ e 0
18, Drafts OUESTANMING........cveeeieeiicicie ettt bbb s bRttt s st s s ennens | ebsebisbens sttt ettt (0 RN 0
19.  Payable to parent, subsidiaries and AffiliAteS.............cceiirieiieiiic ettt | setestes et tes 70,282 | oo 3,309,755
20, DEIIVALIVES.......couiemieiiiriiisiii s | eehbna bbb 0 | s 0
271, PAYADIE fOF SECUMES. ......vivevveieciecieiee ettt bbbt s bbb s b sttt b st es b b s s ssebans | saessssestessesstensessesnsensessesnnsanta 0 [ e 0
22, Payable fOr SECUMLIES IBNAING.........veireieiiireieieisie ettt s et s bbb bbb s b s st entens | ssessessstessessntensessesnsessessesnnsanse 0 [ e 0
23.  Liability for amounts held Under UNINSUIEA PIANS..........cccvueuiiiieiieieiisieie ettt sttt ss s ssesses | ssesssssssessessssessessessnsessensessnsanses 0 [ e 0
24. Capital notes §....... 0 and interest thereon §......... 0ttt bbbttt st et baens | Sasestiesa sttt 0 | e 0
25, Aggregate Write-iNS fOr ADIIES..........cveiereiriisieieseiese sttt bt b bt es s bnne | siesssssssessessstensessessnsansensnssnsante {0 RN 0
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25).........cccviiiiirieirireeeie e ssssses | evreeessssesessssssessens 43,123,623 | oo 45,381,049
27, Protected Cell NADIIHIES.............ccuuiieiieiii s | stbb bbbt 0 [ e 0
28.  Total liabilities (LINES 26 @NU 27)..........cceueirireiricteieieesi ettt a bbbt bbb bbb a bbb bbb s st s s e
29.  Aggregate write-ins for special surplus funds
30, COMMON CAPIEAI STOCK. ........cvvicveceeieciciiesite ettt ettt a e ss sttt et st eb e bes s s e sasanneenas
31, Preferrd CAPItAl STOCK..........cvivivireiiciciccte et bbb bbb bbbt bbb b et s bt n et tans | bensebetessaetes et et es et et s st s tena 0 | o 0
32.  Aggregate write-ins for other than Special SUMPIUS fUNGS...........c.cciveieieiiiis ettt es e ssbenes | sressssssessesssessessessssseesssssnsenees 0 | o 0
33, SUIMIUS MOLES.....o.euvecvereietcices ettt ettt s a st s bbb s s et s s st s s st s e s s bas s s e ss st st e s et s tessesantanes | sresssssssessessssessesansensessessnsnsanee 0 [ e 0
34, Gross paid in and CONHDULEA SUMPIUS...........evueveevcveieeieiesie ettt st s st sss s ssessesntns | sresssssesssssssesssssssessenas 8,002,700 | .ooveverererieieeieinas 8,002,700
35, UN@SSIGNEA fUNAS (SUIPIUS).......cvueveriieiieieeeie ettt et s bbbt se st s st es s st s s s senssssasansanss | sbessessssensssssssssnssasen 66,610,710 | covvvvreererierereinad 66,643,034
36. Less treasury stock, at cost:
36.1 oo 0.000 shares common (value included in Line 30 §.......... 0) vttt sttt | sestens ettt 0 [ 0
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... ) OO U PRSP OO o PP OT SO {0 OO 0
37.  Surplus as regards policyholders (LINES 29 0 35, IESS 36)........evvrrurririnrinririeissinsissie s ssesssssssesssesssssssssessssssssssssesses | sassssssssssssssssssssssaseas 78,113,410 | oo 78,145,734
38, TOHAIS et R ARttt nennnen | sreesesnetennet et naees 121,237,033 | oo 123,526,783
2501.
2502. ...
2503.
2598. Summary of remaining write-ins for Ling 25 from OVEMlOW PAGE.......c.cuiieiriiiiiieieieisiee ettt sssssseseses | sressessssessesssessessesssssssessessssanses 0 [ e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 8DOVE). ...vuruuiererruiisaessseisesesssseseessessesssessssessnsssssss st snssssssssensssssenssnsssssnsss | ssesssssssssssssssssssessensanssssssesasssnes 0 | o 0
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from OVEIMIOW PAGE.........curuuririerirrisiincireieiiecise ettt ssssesstens | ssesssssssssesssssessssssesssssssssessesennes 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE)...........ccvvrvevereieeriieieteiiieieiseieesesteresssesssessesesssessssssesessesessssssessses | sesessesesssssssissesessssessssssesesssenas 0 | o 0
3201, oSSR Rttt | eeeRt ettt (0 RN 0
3202, RS R SRR R R R S R R ES R et | eeest ettt LU SRR 0
3203, R RERERRReeenebents | iRt (1 O RRRRRN 0
3298. Summary of remaining write-ins for Ling 32 from OVEMIOW PAGE........c.civiieieeieicsete ettt sses s sesssnes | evssissesssssssssssesssssssessessssesseses (0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @DOVE).......ccvuiviriierieiisietiesietesiesstessssessesssssssessessssessesssssnsessessssssssnsessessnses | svssssssessesssssnssssesssssssessessnsnsasas 0 | o 0
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Statement for March 31, 2011 of the COLONY SPECIALTY |NSURANCE COMPANY
STATEMENT OF INCOME

1
Current Year
to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

0 N OB W

13.
14.
15.
16.

17.
18.

19.
20.

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

33.

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

. Loss adjustment expenses incurred.....
. Other underwriting expenses incurred.............

. Aggregate write-ins for underwriting deductions..
. Total underwriting deductions (Lines 2 through 5)
. NetinCOME OF PrOtECEA CEIIS........cuuvuieieceeii ettt bbbt
. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)

UNDERWRITING INCOME

. Premiums earned:

(WEILEN $.....5,452,968).......c0vvrirrisiesieeies sttt
(written §......... D).ttt et
. (written $.....5,452,968

DEDUCTIONS:

. Losses incurred (current accident year $.......... 0):

20 DHIECL. ...ttt bbb bR bbb a bbbttt
2.2 Assumed

INVESTMENT INCOME

. Netinvestment iNCOME BAMEM............ouvrieeiee sttt
10.
1.

Net realized capital gains (losses) less capital gains tax of $.....9,519
Net investment gain (loss) (Lines 9 + 10)

OTHER INCOME

. Net gain or (loss) from agents' or premium balances charged off

(amount recovered §......... 0 amount Charged Off §.....57) ...ttt
Finance and service charges not included iN PrEMIUMS...........cciuiieieiiieiee et sssenas
Aggregate write-ins for miscellaneous income
Total other income (LINES 12 throUGN 14)........c.eviieeiiiiecee ettt st
Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Lines 8 + 11 + 15)
DivideNdS 10 POICYNOIAETS. ........vveeiririce ettt
Net income after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Line 16 minus Line 17)
Federal and foreign income taxes incurred......
Net income (Line 18 minus Line 19) (to Line 22)

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDET 31 POF YEAI........c.cviveireiiiriieieissieieieisssesse st ssens
Net income (from Line 20)
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $.....(214,781).
Change in net unrealized foreign exchange capital gain (loss)
Change in Net defermed INCOME taX.........ovururireririreei ettt ettt sttt
Change in NONAAMILEEA ASSEES.........ceiiicreicicet ettt bbb bbb s b
Change in provision for reinsurance.
Change in surplus notes...............
Surplus (contributed to) withdrawn from protected cells..
Cumulative effect of changes in acCoUNting PrINCIDIES.........ccvievriiieieecei s
Capital changes:
32.1 Paid in
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSTEITEA t0 SUIPIUS.......cvveevicvceer ettt sttt ettt ss bt s
Surplus adjustments:

331 Paid iN..oereeeeeeee s
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from CAPItAL...........ccocueveverieeeiecse ettt et
Net remittances from or (10) HOME OffICE..........cuiiieieieiiec et nsns
Dividends to stockholders
Change iN trEASUNY STOCK........c.iveiieiiciiieie ettt bbb bbb bbbt et
Aggregate write-ing for gains and [0SSES IN SUMPIUS..........vureriierinrerirrinresee st enes
Change in surplus as regards policyholders (Lines 22 through 37).........cc.ccerieiiiinieieisese e
Surplus as regards policyholders, as of statement date (LInes 21 pIuS 38).........ocueveveveeeeieeeeeceeeeeee s

.0

...... 2,875,825

..5,353,090 |..

2,875,825

..... 517,501

17,678 |..

...... 2,619,317
670,983

535,179

3,290,300

(194,058)

(188,812)

3,101,488

.................. 1,054,960
...204,962

3,101,488
631,814

849,998 | ....

2,469,674

...................... (32,324)

..................... 745,392

....4,141,934

................ 78,113,410

................ 74,749,192

................ 78,145,734

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page

Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)..........

1401.
1402.
1403.
1498.
1499.

Intercompany interest expense....

Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3701.
3702.
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE).....c.ruruurisiieiriieiair st sse st
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statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums COlIECEd NEt Of FEINSUIANCE...........ccevevcveeee ettt sse s ses s ses s s ssesssanssenses | sressessssessessneas 570,804 |..ccooereee. (1,560,335) | ovvvererrrens 911,696
2. NEtiNVESIMENTINCOME........cviiieeiiicecte ettt ettt sttt sttt es s st s st sessssssssaebesessesessnsnsesannns | evessssesesennnaens 484,074 | oo, 889,423 | ..oovvvvn 3,070,896
3. MiISCEIANEOUS INCOME.......ovuvicvieieiecisite ettt st st s bbb ae s st ess s b s s s ses s sassnsessessnsnsessesantons | srsbessesssssssnens (70,33D) [ oo (47482 ....covvnnn (188,812)
4. Total (Lines 1 through 3).. 984,547 ..(718,394)] ... .3,793,780
5. Benefit and 10SS related PAYMENTS.........c.ovririiririris sttt sttt ess s ssestenes | eesessessnnsnnssans (306,710) (464,988)( ....ooovvvveenne (585,648)
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............cceveeieerneiersiseeieiesies | eeveeiseieiesesiseieiean (01 R (01 OO 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS. .........covuririerrireininrnirscseeseeeesesesssesssessssees | eereeessesessenennens 24,081 | oo (10,893) ..ovvoeerrereireenne (89,351)
8. Dividends paid t0 POIICYNOIAETS.........cvueieiiieie ettt sttt ense s snssntenss | sessessessssessessnssnsensesnd (01 (1 0
9. Federal and foreign income taxes paid (recovered) net of $.....20,187 tax on capital gains (I0SSES)...........coceerrerreereeens | corerrrsrearienes 233,000 | .o, 185,000 [ ....ccooveeeee. 1,844,320
10 Total (LINES 5 HMOUGN 9)....vvvuuieveersresiseeriserisiseesssses st sss et sss bbbttt sssns s | sessisnenssenens (49,629) [ ..ovvvvvvvrenens [VL[R:TE D] I— 1,169,321
11.  Net cash from operations (Line 4 mMiNUS LINE 10)........cccveirrieieiieieieiceese et ssse st sssesse s ssssssaens | sesssssesinsnsas 1,034,176 | ...covvvrrneee (427,513) veverne 2,624,459
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1
12.2
12,3 MOIGAGE 0ANS........cvcvieeiecieesie ettt sttt sttt s s s st e s sttt es e bensessesansssassesanss | sressessssssssssesnssnsesnead (01 0
12,4 REAIESIALE ...ttt | eesene e (U [ (01 RO 0
12,5 Other INVESIEA @SSELS........cveuueereiricriiiriereirresi sttt nassennsnnnins | toeesssnnessesssnesssenssnd (U (V1 [ 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS..............covrerneininininnnnnesins | e (01 (] IO 16,469
12.7  MISCEIIANEOUS PrOCEEAS. .......cvevevererieereeiieteeie ettt ettt st s s s sae st b s st bsses s bessessesassssessessnes | srssssssssssssssesnssneesansad (01 (L 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ...ttt sssessessssessesenas | cvvssesssissnes 7,928,850 | oo 42,513,153 | .............. 83,959,943
13.  Cost of investments acquired (long-term only):
131 BONGS...oetueevesseeeieeeeseeeeseeess st st | enees it 9,534,313 | covovrrennns 40,041,945 | ..ot 66,773,921
13,2 SHOCKS. e rvereeerreerseesseeeseees et sseesse e sttt enssnnnsnnens | reesssnnsstanssnnestensteed (1 O [V IO 0
13,3 MOIJAGE I0BNS......oucveiiieieciiicie ettt bbbt s bbb s s s s s ensenanns | sbessessessnsensessnsantennna (01 T (1 U 0
13.4 Realestate .0
13.5  Other INVESIE @SSELS........cveuuvereriicrirnirieei sttt sttt sntennsnnnins | tonesisnessinessseenesenssned (U R (V1 (RN 0
13.6  MiSCEIANEOUS APPIICALIONS........cuurvriiererirrireirsseeee e es sttt ess s st s s st enssnssessensanssessessensenssnss | sresssssssssesisssasssnssessans (010 (L I 0
13.7 Total investments acquired (LINES 13.110 13.6).....c.cvuviriieiiiieiieieieesete et bs s ssessessesaes | sressesssssassans 9,534,313 | v 40,041,945 | ............. 66,773,921
14.  Netincrease (decrease) in contract 10ans and PreMiUM NOLES.........c.vuwerurerreenrirrenirneeneieessssseeesessesssessessesssssssssesssssns | sesessessssessssesssssssssessn (U1 (01 0
15.  Net cash from investments (Line 12.8 minus LiNe 13.7 @Nd LINE 14)......c.cruiieirerieeseescesee e esisssssssssesssssssessens | cveressssenenns (1,605,462)| ......c0evvee 2,471,208 | ...ccevuee. 17,186,022
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPITAl NOLES.........ceeceererieeciric ettt sttt sttt s nsnentas | sressessssssssnssansnsnnssens (01 U {1 U 0
16.2 Capital and paid in SUTPIUS, €SS trEASUNY SEOCK.........c.cvevieiiericirireietictese sttt es st sssssssssssnes | svesssnsssssssessssssesnsad (0 IO 500,000 | ..ccocvrrirernne 500,000
16.3 BOITOWEA fUNGS........vouiiiiiieicicie ittt bbbttt | eesessneesneesne s (U [ (01 OO 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities............c.cccvvvririieeeieseieeeesee e | e [0 IR (1 [ 0
16.5  Dividends 10 STOCKNOIAETS.............ccuuieiiciiiirciireie ettt | sesnsisnsesnsesne e 0 [ e 0
16.6  Other cash provided (APPHEA).......c.cvvvercrcrereciss ettt sees 7,256,889)] ... (1,111,897)] ...
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ cecoevuunes (7,256,889)].................... (611,897 ................. 7,991,372
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......cccovevenerens [ covriniinnenns (7,828,175) | ceovvreeene 1,431,798 | ..o 27,801,853
19. Cash, cash equivalents and short-term investments:
19.1 BEOINNING Of YEAI....cvvreirieereeeiseeeeieesssseesesseesss et s sss bbbt sns s | frsensssseens 41,328,844 | ............... 13,526,991 | ..ooovveveenne 13,526,991
19.2  End of period (LiNe 18 PIUS LINE 19.1)........vveerverereereeereer e seeeesseesssenssseesesessseesssssssessssessssnneees | conseeeseeenns 33,500,669 | .............. 14,958,789 | ............... 41,328,844
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 o | N [ 0]
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statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. The financial statements of Colony Specialty Insurance Company (the Company) are presented on the basis of
accounting practices prescribed or permitted by the Ohio Department of Insurance (Insurance Department). The
Insurance Department recognizes only statutory accounting practices prescribed or permitted by the state of Ohio for
determining and reporting the financial condition and results of operations of an insurance company, for determining its
solvency under the Ohio Insurance Law. The National Association of Insurance Commissioners’ (NAIC) "Accounting
Practices and Procedures Manual" (NAIC SAP) has been adopted as a component of prescribed or permitted practices
by the state of Ohio. These financial statements contain no differences as a result of practices prescribed or permitted by
Ohio that differ from NAIC SAP.

Note 2 - Accounting Changes and Corrections of Errors

Not applicable.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 - Discontinued Operations

Not applicable.

Note 5 - Investments

D. Loan-backed securities

(1)
(2)

©)
(4)

Prepayment assumptions for loan-backed securities were obtained from an industry standard external data provider.

The Company did not have any securities with a recognized other-than-temporary impairment loss in the three months
ended March 31, 2011.

Not applicable.

Loan-backed securities in an unrealized loss position at March 31, 2011 for less than 1 year:

Fair value: $ 2,410,794
Amortized Cost: $ 2,433,078
Statement Value: $ 2,433,078
Unrealized Loss: $ (22,284)

The Company evaluates its investments for impairment. In accordance with policy, the determination that a security has
incurred an other-than-temporary decline in fair value and the associated amount of any loss recognition requires the
judgment by the Company's management and a continual review of its investments. Investments in an unrealized loss
position are reviewed on a quarterly basis to determine whether a decline in fair value below the amortized cost basis is
other-than-temporary. In general, the process for identifying other-than-temporary declines in fair value involves the
consideration of a number of factors, including but not limited to, whether the issuer has been downgraded to below
investment-grade, the length of time in which there has been a significant decline in value, the liquidity, business prospects,
and overall financial condition of the issuer, the nature and performance of the collateral or other credit support backing the
security, the significance of the decline in value, and whether the Company has the intent to sell the debt security or may be
required to sell the debt security before its anticipated recovery. If consideration of the factors above results in a conclusion
that the decline in fair value is other-than-temporary, the cost basis of the security is written down to fair value and the write
down is recorded as a realized loss. For loan-backed securities, the aforementioned factors were evaluated at the end of
each quarter and it was determined that there was no other-than-temporary impairment during the three month period ended
March 31, 2011.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
Not applicable.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

Not applicable.
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statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 9 - Income Taxes

A.  The components of net deferred tax assets at March 31, 2011 and December 31, 2011 were as follows:

03/31/2010 03/31/2010 03/31/2010 12/31/2010
Ordinary Capital Total
Gross Deferred Tax Assets $ 2,969 % 4,748 $ 7,717  $ 6,130
Gross Deferred Tax Liabilities 4,208 5,222,932 5,227,140 5,433,365
Net Deferred Tax Asset/(Liability) (1,239) (5,218,184) (5,219,423) (5,427,235)
Deferred Tax Assets Non-admitted - -
Net Admitted Deferred Tax
Liability (5,219,423) (5,427,235)
(Increase)/Decrease in Non-admitted
Deferred Tax Asset $ - $ -
B. Deferred tax liabilities not recognized:
The Company had no unrecognized deferred tax liabilities.
C. Current Tax and Change in Deferred Tax
The provision for incurred taxes on earnings as of March 31, 2011 and December 31, 2010 was:
3/31/2011 12/31/2010
Federal Income Tax on Current Year Earnings $ 100,352 $ 658,813
Current Year Adjustment of Prior Years’ Tax - (26,999)
Federal Income Tax on Net Capital Gains 9,519 361,299
Federal Income Taxes Incurred $ 109,871 $ 993,113

The tax effect of temporary differences that give rise to significant portions of the deferred tax assets
and deferred tax liabilities was as follows:

3/31/2011 12/31/2010
Deferred tax assets:

Non-admitted assets $2,969 $6,130
Unrealized losses on equity securities 4,748 -
Total deferred tax assets 7,717 6,130
Non-admitted deferred tax assets - -
Admitted deferred tax assets 7,717 6,130

Deferred tax liabilities:
Net unrealized gains on equity securities 5,222,932 5,432,965
Accumulated bond discounts 4,208 400
Total deferred tax liabilities 5,227,140 5,433,365
Net deferred tax liability $(5,219,423)  $(5,427,235)

The change in net deferred income taxes was comprised of the following:

3/31/2011 12/31/2010 Change

Total gross deferred tax assets $ 7,717 $ 6,130 $ 1,587

Total gross deferred tax liabilities 5,227,140 5,433,365 (206,225)

Net deferred tax liability (5,219,423) (5,427,235) 207,812
Deferred tax on change in net unrealized capital

gains (214,781)

Change in net deferred income tax $ (6,969)
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statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

D. Reconciliation of Federal Income Tax Rate to Actual Effective Rate

The significant items causing a difference between the statutory federal income tax rate and the Company's
effective income tax rate are as follows:

Effective
3/31/2011 tax rate

Provision computed at statutory rate $ 166,028 35.00%
Tax exempt interest income (55,429) (11.69)
Non-admitted assets 3,161 0.67
Other 3,080 0.65
Total $ 116,840 24.63%
Federal and foreign income taxes incurred $ 100,352 21.15%
Realized capital gains tax 9,519 2.01
Change in net deferred income taxes 6,969 1.47
Total statutory income taxes $ 116,840 24.63%

E. Operating Loss and Tax Credit Carry-forwards
No change
F. Consolidated Federal Income Tax Return

No change

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant change.

Note 11 - Debt

Not applicable.

Note 12 - Retirement Plans. Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

Not applicable.

Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases
Not applicable.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

Not applicable.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

C. Not applicable.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

Not applicable.
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statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable.

Note 20 - Fair Value

A

The Company’s financial assets carried at fair value have been classified, for disclosure purposes, based on a
three-level hierarchy shown below. The hierarchy gives the highest ranking to fair values determined using unadjusted
quoted prices in active markets for identical assets (Level 1) and the lowest ranking to fair values using methodologies
and models with unobservable inputs (Level 3). An asset’s classification is based on the lowest level input that is
significant to its measurement. The levels of the fair value hierarchy are as follows:

Level 1-Values are quoted prices (unadjusted) in active markets for identical assets that can be accessed at the
reporting date. Actively traded, as defined by the Company, is a security that has traded in the past seven days.
The Company receives one quote per instrument for Level 1 inputs.

Level 2-Inputs other than quoted prices included within Level 1 that are observable for the asset or liability, either
directly or indirectly. The Company receives one quote per instrument for Level 2 inputs.

Level 3-Unobservable inputs reflecting the Company’s own assumptions about the assumptions market
participants would use in pricing the asset or liability based on the best information available in the
circumstances.

The Company receives fair value prices from an independent pricing service and its third-party investment managers.
These prices are determined using observable market information such as dealer quotes, market spreads, cash flows,
yield curves, live trading levels, trade execution data, market consensus prepayment speeds, credit information and the
security’s terms and conditions, among other things.

(1)

)

)

The following table provides information as of March 31, 2011 about the Company'’s financial assets measured at fair
value:

FAIR VALUE MEASUREMENTS AT REPORTING DATE

Level 1 Level 2 Level 3 Total
Assets at Fair Value:
Bonds at lower of cost or fair value $ - $3,106,461 $ - $ 3,106,461
Unaffiliated common stocks $_- $ - $14.922.664 $14.922.664
Total Assets at Fair Value $ - $3,106,461 $14,922,664 $18,029,125

The following table provides information as of March 31, 2011 about the Company’s Level 3 financial assets:
Fair Value Measurements Using Unobservable Inputs

Unaffliated common stocks:

Beginning balance, January 1, 2011 $15,522,758
Transfers into Level 3 -
Transfers out of Level 3 -
Total gains/(losses) realized included in earnings -
Total gains (losses) unrealized included in surplus (600,094)
Total purchases -
Total sales -
Total issuances -
Total settlements -

Ending balance, March 31, 2011 $14,922.664

Amount of total gains or losses for the period included in earnings
attributable to the change in unrealized gains or losses relating to
assets still held at the reporting date -

The Company had no transfers between Levels in the three month period ended March 31, 2011.

For Level 2 investments, the Company's third-party administrator receives prices from independent pricing
services and custodians and derives a "best price". These prices are determined using observable market
information such as dealer quotes, market spreads, cash flows, yield curves, live trading levels, trade execution
data, market consensus prepayment speeds, credit information and the security's terms and conditions, among
other things. For Level 3 investments, the Company uses a quoted market price and adjusts the price using
unobservable inputs for its investment in an equity security due to certain restrictions as to the ability to sell the
security.

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

Not applicable.
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statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

No significant change.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

Not applicable.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - High Deductibles

Not applicable.

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

Not applicable.

Note 33 - Asbestos/Environmental Reserves

No significant change.

Note 34 - Subscriber Savings Accounts

Not applicable.

Note 35 - Multiple Peril Crop Insurance

Not applicable.

Note 36 - Financial Guaranty Insurance

B. Not applicable.
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statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY

21

22

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

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act? Yes[ ] No [X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]

Ifyes,dateof change:

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ | No [ X]
If yes, complete the Schedule Y-Part 1 - Organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

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

1 2 3
NAIC State of
Name of Entity Company Code 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[ ] No[ ] NA[X]
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2008..........cooovverneee

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2008..........ccoovvviee

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 10/30/2009.........cccovverneee

By what department or departments?
Ohio

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ | No[X]

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? Yes[ | No[X]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), 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 7
Affiliate Name Location (City, State) FRB 0CC oTS FDIC SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ 1]
(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

()  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No [X]

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

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY

9.31

10.1

10.2

111

1.2

141

14.2

15.1

15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
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[ 1]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ e 4,341,297
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]

If yes, give full and complete information relating thereto:

. Amount of real estate and mortgages held in other invested assets in Schedule BA: N 0
. Amount of real estate and mortgages held in short-term investments: G 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

T4.21 BONAS......oiieciiceeiice et a bbbttt
1422 Prefermea SEOCK......cvrvreieririeiesisise sttt sttt nen
14.23 Common Stock..........
14.24 Short-Term Investments...........
14.25 Mortgage Loans on Real Estate
14.26  All Other,

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 abOVe.........ccccoveuvevieenrnieninirinnens

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

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

. 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 3, Ill. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

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

1 2
Name of Custodian(s) Custodian Address
US Bank Institutional Trust & Custody 2204 Lakeshore Dr, Suite 302, Birmingham, AL 35209

16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]

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

1 2 3 4
Old Custodian New Custodian Date of Change Reason

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
107105 Blackrock Financial Management 40 E. 52nd Street, New York, NY 10022
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X] No[ ]

17.2 If no, list exceptions:
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statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)

PART 2

PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[ ] NA[X]

If yes, attach an explanation.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from

any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]

If yes, attach an explanation.

Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No[X]

If yes, give full and complete information thereto:

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation liabilities tabular reserves (see

Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater

than zero? Yes[ | No[X]

If yes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

............ 0.0 |........0.000 %

Total. o oesreeieisesssiienenes | e XXX | oo XXX.ooenen

Operating Percentages:

5.1 A&H loss percent

5.2 A&H cost containment percent

5.3 A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?

If yes, please provide the amount of custodial funds held as of the reporting date.
Do you act as an administrator for health savings accounts?

If yes, please provide the amount of funds administered as of the reporting date.
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statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date
3

1 2 4 5
NAIC Federal Is Insurer
Company ID Authorized?

Code Number Name of Reinsurer Domiciliary Jurisdiction (YES or NO)

NONE

Qo9




statement for March 31, 2011 ofthe. COLONY SPECIALTY 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 Currer?t Year PriorSYear Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccccovvnminririniinnens AL ... Lo | e, 201,457 | oo 180,135 [ ..ovevvneneirneinerinennd0 |0 | i 865,624 | ..oovvrrrieiins 970,415
2. Aaska.... AK ... L
3. AMZONA.... AZ|...... L
4. ATKaNSas........ccooeenieneersiiniinns AR[...... L
5. California.......ccooceveeereeererneiins CAl...... Lo [ e (01 O (U (U1 O (U1 O (01 T 0
6. Colorado.......ccoeurmrermiirnrirniinnes CO|....... [ESSURTOON EOTO 134,639 [ oo 94,808 [ ..o 24167 | e 6,196 | .ovvrrcrrerinnne 313,497 | e, 512,241
7. Connecticut..........oouvnrvrirennen. CT|.e Lo [ e (01 R (U (U1 O (U1 PO (01 T 0
8. Delaware.......ccccovuvrrirvirneinnn. DE|....... L [ (U1 RO (U1 OO (U1 ESTTRROO (U1 PR (U1 PO 0
9. District of Columbia................. DC|..... Lo | e TATI | e 2,704 | oo 535 | oo (V1 O 18 [ v 59,845
10, Florida.......oocovevrernerirciircineiene FL]...... [T IO 331,164 | o 354,763 | oo 559,434 | .o 219,555 | .ovvverreiines 2,633,905 | ..o 3,274,634
11, GEOrGia....cvveeeeereereerreineiees GA|...... [N IO 115,963 | oo L0 (O R (V1 287,932 | oo 32
12, HaWali...oooeeeeeeeeeeeeins HI....... L
13, 1daho.....ccccovevvcrncrncnncrncnnen D [ e L ....34,862 47,981
14, [lNOIS.......ovveeerrerreieeenersennenndl L [ L
15, Indiana......ccocovvvmernennenneennndN [ i L
16, 1OWa...oiececcncnee A L
17, Kansas.......ovenennennene KS [ i, L
18.  Kentucky......cooevvvvereererrreeenn KY [ L
19.  Louisiana.......c..coecrvrenrcnrcneenen LA | oo L
20. Maine.....cccouermeinernernrinnenn ME | i L
21. Maryland.......ccccoeovvivvivrrene. MD | .o L
22. Massachusetts.........cccoeern.. MA | .. L
23, Michigan......cccccoevermvnrrrcnnen MU i L
24, Minnesota........ccoeeerrermeeneene MN| oo L
25, MisSISSIPPi.....verrenrerrrrrrnnennenMS | e L
26.  MiSSOUIi.....coorrerrenrrrrrrrrnnennen MO | e L
27. Montana........cccoveevrerneneneenn MT | i L
28. Nebraska.........cccoecrervrenrcneceeeNE | i L
29. Nevada.......ccommrrmrnrenene NV | i L
30. New Hampshire.....................NH| ....... L
31, New Jersey....ovvenrcnnenee NJ [ e L
32, New Mexico........ccocovrvnrrnnee  NM| ... Norooi o (01 OO (O TN (V1 (U1 (01 T 0
33, New YOrK.....ooooeoerrerieneenn NY [ Lo [ v (01 OO [V [N (V1 (U1 O (01 T 0
34.  North Carolina..........ccc.coe.......NC | ....... [N IO 153,572 [ oo 188,225 | oo, 25147 | oo 104,168 [ .ooovveenee. 2,049,874 | oo 3,476,472
35.  North Dakota.........ccccoevereeeee . ND | oo Lo [ o (01 TN (U S (V1 (U1 PO (01 O 0
36. ONi0...coosvererrerereisrineen . OH [N IO 335,827 | oo 406,054 | oo, 25,975 | o 43,110 | e 973,759 | oo 543,741
37.  Oklahoma.........ccccoovrmrirnrrnn. OK | oo Lo [ (01 TN (O (V1 (U1 O (01 T 0
38, Oregon......ccoceemeeensrnnrnnnennn. OR [ i [T IO 295,762 | ooooveeerireinnn 299,025 | .oveeeirieins 65,543 | cooiii 61,088 | .o 360,022 | oo 77,091
39. Pennsylvania...........cccooeenn . PA | ..o [T ISP 1,974,960 | ....coooeveeeee. 1,099,331 | oo 208,416 | oo 173211 [ v 8,498,997 | .ovvvrrrein 9,193,644
40. Rhode Island.........ccccoeovenen Rl i L
41. South Carolina.........cccooeeeeeeee. SC| e L
42. South Dakota........c.ccocrvrrneeneeSD | e L
43, Tennessee.......ccoemwemeneeneven IN | e L
VYIS -V T- TN . § ISV L
45, Utah..coooonneenlUT L
46.  Vermont.........cooovevnrvnrrnecennn VT | i Lo [ e 0 [ eorrrmemmrnmrneneineenen0 |0 [0 0 [ 0
47. \Virginia.. VAL E ..947,056 7,713,654
48.  Washington..........cccccoevuernnee. WA]...... Lo [ e, (12,559) [ covvveererereeeeeea(B041) e |0 |0 [ 0
49, West Virginia......c..ccooeererenne. WV]....... Lo e 0 [ 0 [0 [0 [ 0
50.  WIiSCONSIN......orvvrvrrririeriennne WI....... (NP ISP [C0ES) | (O (U R (U1 PO (01 TR 0
51, Wyoming......cocovevenevenerenerennens WY |...... Lo [ e (01 R (U (U1 O (U1 O (01 OO 0
52.  American Samoa..........c....... AS ... ISP DO (01 RN (U (U1 (U1 PO (01 T 0
53, GUAM..coieiens GU]....... ISR DO (01 R (U (U1 R (U1 O (01 T 0
54.  Puerto RiCO.......cccourrrvrreriinens PRI...... TSR DO (01 OO (U (U1 O (U1 SR (01 TR 0
55.  US Virgin Islands..........cccccouuunnee VIf....... Nuiriee [ (01 O (U O (U1 O (U1 PO (01 OO 0
56. Northern Mariana Islands......MP {....... Nucrers [ (U1 OO (U1 OO (U1 SRR (U1 PR (U1 PR 0
57. Canada......commmrnneinneennens CNJ...... Nuiriee [ (01 O (O (U O (U1 PO (01 T 0
58. Aggregate Other Alien............. (O N [, ¢,0, SO [T (0] RO (O IO (O R (O] IR (01 IR 0
59.  TotalS....couwrirriiniisiiseiseisrinnens () L ) I 5,452,968 | ...ocovvrrininns 5,112,359 | oo 1,011,649 | .o 1,254,701 | .o 30,143,589 [ ...cocvvnennes 29,746,128
DETAILS OF WRITE-INS
5801. XXX......
5802. ...... XXX......
5803. XXX......
5898. Summary of remaining write-ins
for Line 58 from overflow page.....] ..... XXX oo [ e (0 R [0 R (01 TR (01 U (0 U 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... XXX e, {01 R (01 0 [ 0 [ (01 T 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.

Q10
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Statement for March 31, 2011 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

NONE



Statement for March 31, 2011 of the COLONY SPECIALTY |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril
. Mortgage guaranty
. Ocean marine
. Inland marine........
. Financial guaranty.
. Medical professional liability - occurrence
. Medical professional liability - claims-made.
12. Earthquake.........cccoevevenreieriesieienns
13. Group accident and health...
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made...
17.3 Excess workers' compensation
Products liability-occurrence.....
18.2 Products liability-claims made......
19.1, 19.2 Private passenger auto liability.
19.3, 19.4 Commercial auto liability......
21. Auto physical damage
. AIRCIaft (Al PETIS)....c.vvveevcvseeeeeecteee e nes

N
SO UTA WN

.0
1,138,199
530,728
..2,956,314

. International..
30, WAITANEY. ...t
31. Reinsurance-nonproportional assumed Property............coevveeereereereeneeenees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business.
35, TOAIS... .t aes

. Sum. of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (LN 34)......ccovivniunirniinniiniinnens

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1.

2. Allied lines....

3. Farmowners mUltiple Peril..........oiurininniencsi e
4. Homeowners multiple peril...
5. Commercial multiple peril.
6
8
9

. Mortgage guaranty
. OCEAN MAMNE......coiviieieciieeieietseie ettt
. Inland marine........
10. Financial guaranty...........cccccoveeverreverennen.
Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..
12. Earthquake........ccccoeveiveveveiercirieienns
13. Group accident and health.............ccccueiriiecsceee s
14. Credit accident and health............c.ccooriuiriniir i
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-0CCUITENCE. ......c.. v
17.2 Other liability-claims made
Excess workers' compensation

. International..
30, WAITANEY.....civcicitecee ettt ans
31. Reinsurance-nonproportional assumed Property.............cceeeeeerirerreereveeeennns
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of buSINESS...........cccccevvvcveecienicecieiienns

3B, TOMAIS.....cvueieciceeieseee ettt

. Sum. of remaining write-ins for Line 34 from overflow page.
3499. Totals (Lines 3401 thru 3403 plus 3498) (LN 34)......ccoviviniviniriniisniisniiseiines

cooo
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Statement for March 31,

2011oiie. COLONY SPECIALTY 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
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2011 2011 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2011 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2008 + PrOr......c. | coovvererieeiecisiesiae (01 I (01 P [V P (01 P [0 P 0
2. 2009 ... [ e {01 P {01 P [V {01 [0 P 0
3. Subtotals
2009 + Prior....cco. | voereieeiieisisicienad {0 R [0 (O {0 R [0 0
4. 2010, s | e {0 R [0 (O {0 [0 0
5. Subtotals
2010 + Prior......c. | coveerereiecrseressnians {01 I {01 P [V P {01 P [0 P 0
6. 201 s [, .0 S [ D9, SN .0 T ). S N {01 P (V] P D S N 0 [0 [ e (V1) I XXX oorierens [ errerieiiinines )0, T P XXX oo
7. TotalS...oievieis | e 0 [ e [0 TR (O R 0 [ e [0 TR 0 | e 0 [ e 0 [ om0 | e 0 [ e 0 | e 0 | e 0
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line7 Line 7 Line 7
Policyholders | .oocovviiinnnes 78,146
L PR 0.0%[2. oo 0.0% (3. o 0.0 %

Col. 13, Line 7

4.

Line 8

..................... 0.0 %




statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Response

NO

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

YES

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

NO

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

NO

Explanation:
1.

2.
3.
4

Bar Code:

* 3 6 9272 01149000001 *

* 3 6 9272011365000 0 1 *
* 3 6 927 201150510000 1 *

Q14



statement for March 31, 2011 oithe. COLONY SPECIALTY INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q15



statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOE YEAI........c.cuiviiieieieieieietstsie sttt bntes | sessessssstessessssesses e sssessessessssanee 0 [ e 0
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION...........cccvvrivereieirieie e
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............ccceerierenriinnens
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment FECOGNIZEM. ........c.euiurrieieirieieieiesse st snsens | stessesssessessssssssessessssessessesenseses 0 [ s 0
8. Deduct CUITENt YEAI'S AEPIECIATION. ........veeueeirreeer ittt es sttt s s es et esnes | sbesssssstsssssssssssnsenseessssnseesessnseens 0 | o 0
9. Book/adjusted carrying value at end of current period (LiNES 142+3+4-546-T-8)........cccevrvererirnieieiiesiesessissieiesssseseseses | sesessssessessssssssessessssessesssssssenns 0 [ e 0
10.  Deduct total NONAAMItEEd AMOUNES............cciiueiecicieieiccec ettt bbbt b bbb as st ens | stebsessssessessssssssssesses st enses s sntenas 0 | e 0
11. Statement value at end of current period (Line 9 MiNUS LINE 10)..........cccciiieiiieriicieeiicisscesiete s ssse e ssresessssessssseses | sreressssssesssesessssesessssssessssesessnsens 0 | o 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHIOT YEAN...........cvcviveieieiesieeseeseeetenes | eveesieissiese s sese s ssssssenee 0 | o 0
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........cvevererireiriririe sttt sttt esres
2.2 Additional investment made after aCQUISIION............cccvuevivieeirciiccec e s
3. Capitalized deferred interest and other.............
4. Accrual of discount...........cccccoevernnnee
5. Unrealized valuation increase (decrease). .
6. Total gain (I0SS) ON GISPOSAIS..........cevreviriieiiiiieieiseieie ettt bbbt b bbb nn
7. Deduct amounts reCeIVEd ON QISPOSAIS...........c.wruurerierirrereireieeeieisese ettt nnns
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES..........cvivirieiiiieiecceis e | s 0 [ e 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued INTErESt...........ovrurerrenrrrrrinrnrrees | e 0 [ e 0
10. Deduct current year's other than temporary impairment FECOGNIZEM............eueuiveireieirisieesee st snbens | stessessssessesssssssssses s snsensesssssntanas 0 | e 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......c.. | covoornreiriniinmnsssiisnssssisesnees 0 | s 0
12, TOtal VAIUGHON GIIOWANCE. ........cvuivieeiiiiieieie ittt st b s bbb st es s b et enns | stessessssessessessessnses et et st es et st anae 0 | e 0
13, SUDLOAl (LINE 11 PIUS LINE 12)...euieererieeiecieiiecis et issesss sttt sttt ettt s st ensnnssnsses | sessessssssssssssasssnssessassanssnsssssassanes 0 | e 0
14, Deduct total NONAAMILEEA MOUNES..........coiuiiieiieicieie ettt s st enbensesns | sbessesntensessesessnse sttt es st anae 0 | e e 0
15. Statement value at end of current period (Ling 13 MiINUS LINE 14)........ouiiriarnreisiinissessesssesessesssssssssssssssesssssssssssssensssssesses | ssssessssssssssssasssssssssesssssssssessasssnes 0 | e 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBET 31 Of PHOE YEAI...........ciuiieeieicieieietets ettt sttt bsaes | sevsessssssessessssesses e s st ssesssssssene 0 [ e 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ..........c.eviuiiieicicie ettt s
2.2 Additional investment made after aCqUISIION. .........c.ceeveevereeeererieeeeer e e B 2 B B R+
3. Capitalized deferred interest and Other............cccceueveeieccieecescseees i ‘ 2SR B
4. AcCrual Of diSCOUNL.........cvvveiiirrrieicrseessee e e B B
5. Unrealized valuation iNCrEaSe (AECIEASE)..........cuuevueuriueiieieiiisie ettt bbb bbbt
6. Total gain (loss) on disposals....................
7. Deduct amounts received on disposals.............
8. Deduct amortization of premium and depreciation....................
9. Total foreign exchange change in book/adjusted carrying value.......
10. Deduct current year's other than temporary impairment recognized..............ccocovrveneene
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12.  Deduct total nonadmitted @mOUNIS..........cccoeuririeirrinirrnsee e .
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......c.ciiiiiiiiieiieiisiesiesieississsessee s sessssessssssssssssenssssneas
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 PrOr YEAI..........c.ovururieriuriniireeneeieeiseiseieesseeseeseeenes | sreeesesessessssssesssesens 79,810,484 | ..o 94,667,156
2. Cost of bonds and SLOCKS ACQUIMEM...........cccviecviiieiieiiee ettt bbb bt bt ss s sns | sasbesessssesssssebessaessees 9,534,313 | oo 66,773,921
3. ACCIUAL OF QISCOUNL........covececeeesceee ettt ss ettt st st e st et es et es st e s s s ee st ssantesansseessssnsasssssesessnsssensssssnsnsssansnsass | sessesesssssssassstessssessssnansanas 41,684 | oo 138,610
4. Unrealized valuation iINCrEASE (AECIBASE)..........cceurererierereirereiee ettt bbbt b bbb s b s s st esntesesnsesas | sesebsssstessssssesssnsesensesens (613,662) | oo 1,730,824
5. Total gain (I0SS) ON GISPOSAIS...........evuevririieiiiiieieisite ettt bbbt bbb s bbb s st en s s bnans | ssebsssssessssessessesssbenses e banes 28,988 | ..o 1,015,813
6. Deduct consideration for bonds and StoCKS dISPOSEA OF.........c.c.iuiuiiirieiiiciiceeee e sseaens | ssbesesssesssssebessaess s 7,928,850 | .ocvevcrereiieieiiinas 83,943,474
7. Deduct amortization Of PrEMIUML.........c.ccuiuieiciiiite ettt bbbt bbbt ssnbensens | sbssesssssnssssessssansessesansnes 187,855 | oo 572,366
8. Total foreign exchange change in book/adjuSted CAIMYING VAIUE............ccovviveveerieeieieieee ettt s sssss e sassnes | stessesssesssssssssssesssssssessessssssses 0 | o 0
9. Deduct current year's other than temporary impairment FECOGNIZEM.............cuiuiueiriiieieieieisie et snbens | stesssssssessesssssssssensessssensessnssnsenas 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........cccceevrrirrrerriresreiiereses e seesenns | cvevssesisssssessssssessenes 80,685,101 | coveeveeviereerereine, 79,810,484
11, Deduct total NONAAMItEEd AMOUNES..........ccciuiiveiciiieieie ettt s ettt st esseses | stessessssessessesse st sttt ent st ntenae 0 | e 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)........cieviiiiiiiieisieececteceses s essssisssensssssesssssenssnens | cvesesssssnssssesssssssessenas 80,685,101 | .ovovvievieccceine, 79,810,484
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Statement for March 31, 2011 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
e CIASS T ()ruuererrueeresieenssseressseesis sttt st | st et 97,049,105 | ...oovvvvrrrririennns 84,440,367 | ..oooocvrerrreriiinenns 97,377,332 | oo (GO E) 1 84,061,519 | .ooocvernserrincrrennnnrinnnennnns0 [0 | v 97,049,105
2. ClASS 2 () veururrereersireresieeesisesesi st | eeres et 7,034,175 | coovevreeriiennns 2,073,535 | cooorcreererieniiiens 799,998 | ..ooooveverrerireriiieens (84,258) | ...vvvvrrrircriiirenns 8,223,455 | ...oovvvvvinrrrrncriinnnernnenn0 | e | 7,034,175
BT 0 o 1 () O ITY DO [\ 8,257,813 | oo [\ (14,558) [ oo WL 3 <3 N | OO | N EOO 0
4. ClaSS 4 () .eueeeeeeeeeereeeeeeiieesse ettt ss sttt ens | feesest sttt [0 IO (O R (0 O (0 ISR 0 | 0 | o 0
5. ClASS 5 ().urvrreieiiieieieisiie ettt ettt ntens | ebiesestens ettt (01 TR 0 | oo (0 TR 0 | e 0 [0 |0 [ 0
B, ClASS B (8)-rvrruurrerererersrseresiseesisesssieess sttt | et e O R [\ RO O R 0 | oo 0 |0 |0 | 0
7. TOtI BONAS.......ooeveriiieieirciecesiecsieissisereseessissseesessssssesssssssssensessssessessessssessenns | serseenssenseenennserne 104,083,280 | ovvvvevvvviininnennennn 90,771,709 | e 98,177,330 | oo (T49,431) | o0000000096,528,229 | e | v | 104,083,280
PREFERRED STOCK

8. ClASS Tmuveeeceeire ittt | eeses s LU RN (1 RN LU RN (1 RN 0 | om0 | e | o 0
0. ClASS 2.ttt ntns | ssebsess sttt ettt sred (0 RN (0 RN (0 N (0 RN 0 [0 | 0 [ 0
10, CIASS B..oruveeueeeesseeeesseeessseeeessseess s sss st st s RS e kst | eeeees st st s st (U OO (O (U T | OO L0 OO OO RRRTUUOPIN B SUOTEUOOOT O ROTRTUROTN B OO 0
11, CIASS 4.eoveeeeieeees et est sttt Rk | s Rttt (U TR (1 O (U R (1 OO 0 | covrrerenrennneresnsrernenen0 | e | s 0
12. Class 5

13, CASS Bu.ovvvveeercerissrieieeses ittt | e 0 | oo 0 | oo 0 | oo 0 | oo 0 | im0 | o0 | 0
14, Total Prefermred SIOCK. ...t ssssssne | serssenssenesenssenssenssenssenssenssenees {0 SN [0 RN {0 O [0 O 0 |0 [0 0
15.  Total Bonds and Preferred SIOCK..........wwweureermreeernreereeressseeesssseessssseesssnesessns | cosseesssssesessseesens 104,083,280 | ...ooorrverrrrirennes 90,771,709 | coveovreerrrrririnens 98,177,330 | cvvvvrreeerrenererereeeens (149,431) | covvereererrererennns 96,528,229 | ....cvvvrrrrernnrrerinrnrersnnerennnn:0 [0 [ 104,083,280

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§....30,765,791; NAIC2$

0;

NAIC 3 $

0;

NAIC 4§

............ 0; NAIC5S....

0; NAICBS...... 0.




statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS.......ovvererrereereirieireinien | e 15,716,969 |................ XXX ovovieireenereeneenee | v 15,712,511 | o 3,956 | v
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YT ........c.viiriierieiciiisieie ittt ssssessessesss | sestessesssessensessssnnsesses 23,246,328 | ...ovvvreereeie 13,526,247
2. Cost of Short-term iNVESIMENS ACGUITET.........c.cuiveeieciiieie ettt bttt s st bes e bans | sbessessesssssssessessssessesas 54,735,931 | oo, 138,553,134
3. ACCTUAL OF BISCOUNL. ..o bbb | ek e T80 | oo 3,110
4. Unrealized valuation iNCrEASE (ABCIEASE)..........vururrurrrreerresreseieeeeseesesseeseessesssesseeseessstsesessessess e ssessessasssessessessasssessessessssssessns | sesessesssssessessssssssessssssesessessnnens 0 [ e 0
5. Total gain (I0SS) ON QISPOSAIS...........cceveririieiieieieetetiee ettt b bbb s e st s et b s s s b saebebessssesssnsetas | saebesessmsesasssebessssesessnsetesnseaas 139 | o 11,161
6. Deduct consideration received 0N dISPOSAS............cccvueviuiveiieieiieeie ettt b s ssssnns | sbensessesss s st en e 62,272,606 | ...covovrerrerieriininne 128,847,324
7. Deduct amortization Of PIEMIUM...........ccceiiieirecre ettt bbb b s bbb bbb se b b s s bbb ebessesesnans | srebessssesesissetesenseses s et ebnsebes s eee 0 | o 0
8. Total foreign exchange change in book/adjusted CarTyiNG VAIUE...........c.cuueierurirrieeireiieiseeeere ettt stsssseessstestsssens | sessessssssssesssstassssssessesssessessassanes (0 U 0
9. Deduct current year's other than temporary impairment FECOGNIZEM............vu et sesees | sressesssssssssssssssssssnsssssssnsssssssssases {0 U 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccevirrirriiereriereresseesseseeiinies | cvesssnesssssssessssssessenns 15,716,971 | oo 23,246,328
11, Deduct total NONAAMItIEA @MOUNES.........c.cuueveieiriieeierie ettt neenss | entesssss s s nnr st 0 | e s 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)...uuiuiieieiiiieieiiisieseissiesiesssssiessesessssansenssssssesssssssessenses | srossassesssssssessessnsassenas 15,716,971 | oo 23,246,328

QSI103




statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior yEar (LINE 9, PHIOT YEAI).......c.cuiuiurieiiiiieieisetse ettt sb sttt bbb
2. Cost paid/(consideration reCEIVEA) ON AATIIONS. .........cvuiurierririeierinsieis ettt s sttt
3. Unrealized ValUGtion INCTEASE (AECTBASE)........c.euiurireireiiesiiesseise ettt ettt se bbb se s b8kt a8 s bbb s E bbb bbbt en
4. Total gain (loss) on termination reCognIZed...........ocrveererrerenerneereereeeceecereee o o - B MR ettt s et s et sennaes
5. Considerations received (paid) on terminations...........cccccovvererenieiersennens NONE ..............................................................................
8. AMOTZALON. .....veveeee ettt
7. Adjustment to the Book/Adjusted Carrying Valug 0f REAGE HEM..........viiiririeiirie sttt bbb
8. Total foreign exchange change in BOOK/AJJUSIEA CaTYING VAIUE. .........c..riuiururiiieeireie ettt sttt f ettt
9. Book/Adjusted Carrying Value, December 31, current year (LiNeS 1+ 2+ 3+ 4 =548+ 7 4 8).ociviiieicrieieessesesnee st ssnses
10, DedUCE NONAAMIEA @SSELS. ........ouurveieeiieiiiiiieiii ittt
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ciiiiirieiiesice ettt bbb bbb bbbt bbb st es st bnes

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
1. Book/Adjusted Carrying Valug, DECEMDET 31, PO YEAI........ovueurrererrirersrreseeseesessssesessessssssessessasssssssssessesssssssssessassssssessesssssessessassssssessasssssessessnsssssnssessassanssnssesssens
2. Net cash deposits (Section 1, Broker Name/Net Cash Deposits FOONOE).........cuivuiriiiieiieiciceic sttt aes

3.1 Change in variation Margin 0N OPEN COMMTACES..........vuurererirrerereirersrseeessesesessesessesssesses e s sssss st st ssesses s essesssns e ssessesssessessanssnsnne 0

3.2 Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus............cccccvvecvevennnen 0

3.22 Section 1, ColUMN 17, PHiOF YT .......c.urveererrerrerreereeeereeenseseesessseessessenns 0 0

Change in amount recognized:

3.23 Section 1, Column 16, current year to date minus.............ccccceuverennne 0

3.24  Section 1, Column 16, Prior YEAI..........coevvvevererirerieeeeieeeesseiss e N_e_NE 0 0
3.3 SUDLOtl (IN€ 3.1 MINUS LINE 3.2)......co ettt tse st eese et es s e e e sseese oo tesssseresesesseeaaseseesseseneee s e e e st eesee b e s eesee b e e s s eaE e b bs bbbt s b e bres
4.1 Variation margin on terminated contracts during the year 0
42 Less:

4.21 Amount used to adjust basis of hedged item 0

4.22 AMOUNt TECOGNIZED........evvevrivieeiercie e 0 0

4.3 Subtotal (line 4.1 minus Line 4.2)......

5. Dispositions gains (losses) on contracts terminated in prior year:
LT T T oo 74T OSSOSO
5.2 Used to adjust Dasis Of NEAGEA IEMS..........cciuiieiiiiiceicceie ettt s bbbk s s R bbbt
6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt nens
7. Deduct NONAAMIEA @SSELS...........iuiriiriiriii bbb

8. Statement value at end of current Period (LINE 6 MINUS LINE 7)........vuruuiurrerirrieneieiseesrseseesesssssssesessessssssessessssssessessssssssessessssssessesssssassssssessasssssessesssssssssessasssnssessassane

Qsi04
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Statement for March 31, 2011 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

Replicated (Synthetic) Assets Open as of Current Statement Date

Replicated (Synthetic) Asset

Components of the Replicated (Synthetic) Asset

2 3 4 5 6 7 8 Derivative Instruments Open Cash Instrument(s) Held
NAIC 9 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

NONE
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Statement for March 31, 2011 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Reconciliation of Replicated (Synthetic) Assets Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Number Total Replicated Number Total Replicated Number Total Replicated Number Total Replicated Number Total Replicated
of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENLOTY........ccueviiiirieeinee s | cesesssssssesessssesseesesessenns 0 | ovverrerrerenssrenenneens | e L0 U PRTRRIN | R TSP 0 | o0 | e 0 | e | e [0 R
Add:  Opened or ACquired TranSaCioNS..........ooosos | oo 0 | 0 | e 0 NN ... E ........................... 0 | 0 | e Y . N PR 0 e
Add: Increases in Replicated Asset
Statement ValUe...........coevveveieveveieieeesieeseeseeeiens | e )00 GO (SRR | I BUTRT )90 GO (SRRSO | I BURRT XXX oovievereeens | cvreennreesseessneennnens e 9,9, GOSN STURRUUIRTRRTRRRRRORRN | B DRSNS 9,9, GO LR
Less: Closed or Disposed of Transactions............cccceveveveeees | cevevveevsissereseeeseesenns 0 [ cveerveveirreeseieeenieeenen0 [ e 0 [ om0 [ 0 [ cveverereerereeeereeieenen0 [ e 0 [ o0 [ e 0 [ oo
Less: Positions Disposed of for
Failing Effectiveness CHteria...........ccoeveveererierreniiens | oo 0 | oo [ e 0 | oo [ 0 | o0 | e 0 | o0 | e 0 [ oo
Less: Decreases in Replicated (Synthetic)
Asset Statement Value..........ccoceecviieriereceisieecsins | e DS N [PV RRRRRRRTON | I ISR DS NN [T RRTRRRRTION | I ISR DS IR [POORRUTRRRRUROR | I POTTRRIO D00 TN [PUTOURTRRRRRROR | I POTTORRIO XXXiereriisiiens | s
ENdiNG INVENIOTY. ...t snssssnsnsesnnes | coesssessssssssssesssessssssesssenes [0 T osrooeot | I OO OO L0 oot I [OOSR 0 ] oo [ 0 ] o0 | o [0




statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen 0
2. Part B, SECtion 1, COIUMN T4 ..o 0
3. TOLAI (LINE 1 PIUS LINE 2)...uerieeieieceeieiiecieeeets et seseee st e e ssse s st s e85 2842858425845 E e 2E e E ek sese s et en st ren i
4. PArtD, COIUMN B...c.oiiiii bbb 0
LT =4 TR 0o 111 T2 T PP 0
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueiuiuiieieiiisiieieisissieiet sttt sttt s e s s8££ s8Rttt
Fair Value Check
7. Part A, Section 1, ColUMN 16..........covrimiiniiriiniiriiiseseseeessesesen NNE ................................. 0
8. Part B, SECHON 1, COUMN 13 ...ttt ettt et a et a ettt s s bt s bbb s et et s be b s et et et ensntes st et es et es s snaesnantanan 0
9. TOAl (LINE 7 PIUS LINE 8).....vuiuiieiecvieicieiiecte ittt sttt sttt bbbt s bbb st s s et b b s bbb st b s bbb st bR b b h b A b A b bR bbb b s bbb bt s bbb e st b e et ns
10, Pt D, COIUMN 8. ettt ettt et et e et et et et ettt es sttt es s asesenesaseseseseseseseseseeeeeeees et eees et et esetetetesetasasesssasaearasananas 0
110 PAMED, COIUMN O 0

12.  Total (Line 9 minus Line 10 minus Line 11)

13, Part A, SECHON 1, COIUMN 27.......ouiiiieieieiit sttt s e s bbb bbb sttt bbbt 0
14, Part B, SECHON 1, COIUMN 1.ttt ettt b s sttt b bbbt se et s ettt bnen 0
15, Part D, COUMN 1.ttt bbb s bbb bbbttt 0

16. Total (Line 13 plus Line 14 minus Line 15)

QsSl107



Statement for March 31, 2011 of the COLONY SPECIALTY |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DeCEmMBEr 31 Of PHOF YEAI..........civiveieieieieie et ssssnsens | essessesssssses s sesse e ssssssenans 16,549,229 | ..o 0
2. Cost of cash €QUIVAIENES CQUITE. ........cciuiiriieiiiieiieiiisie ettt ess e ssntes | sbestessessssssessesssssntes s snsessenas 26,501,466 | ..o 66,379,395
3. ACCTUAL OF BISCOUNL.......ouioiiii bbbt | Sbeeb bbb 3129 | s 4,099
4. Unrealized valuation iINCTEASE (AECTEASE)........c.cuueireuierireirriiiesieieiss ettt ss st essesesanss | ssebssssssassessessssessesssssssassessesassessesnsansenas 0 [ o 0
5. Total gain (loss) on disposals
6. Deduct consideration received 0N dISPOSAIS..............cccvicvevieireiiieierce st s e a bt ss e snas | sesesessssebess b e s s st b st sn e 28,005,000 | ..ocvevcree e 49,839,573
7. Deduct amortization Of PIEMIUM...........cieiieieiicteece st b bbb s b ss bt s ssaesans | ebsesesssissebassstesesssse s e s st e bes s se s s st sanseeas A1 e 0
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE..............cccocucvriiueiiiiesie e eessseiens | cveresss s s ses s sse s sene 0 | oo 0
9. Deduct current year's other than temporary impairment FECOGNIZEA...........cuveururieririeirieee e ssreeeessseens | seseessessesssrsss s ssseesessssessessessnsesssssssnsns 0 | o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccccevrrirerierreerierieresierieins | cevereesiessss s ssssessenes 15,048,819 | oo 16,549,229
11. Deduct total NONAAMItIEA AMOUNES...........cveurrirrirerieererr et | tesessses st 0 | o 0
12. Statement value at end of current period (Ling 10 MiNUS LiNE 11)......ciiimereinenmensessesesssessesesssssessssssssssssesssseseas

QSI108
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Statement for March 31, 2011 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 4 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in BJ/A.CV. Change in Encumbrances Received Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./AC.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances Incurred

NONE
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Statement for March 31, 2011 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

NONE
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Statement for March 31, 2011 of the COLONY SPECIALTY 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 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUsIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CusIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest BJ/A.CV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B.J/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income

NONE




Statement for March 31, 2011 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE D - PART 3

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

030

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - Industrial and Miscell

02209S  AJ 2 [ ALTRIA GROUP INC...ooouuvvvrrmmrriissmsssssssssssessssessssssssssssssessssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssessssssnns | sessseses ...02/116/2011 | CITIGROUP GLOBAL MARKETS INC 320,235 250,000 1,028 | 2FE

035237 BB 3| ANHEUSER-BUSCH INBEV WOR ....01/24/2011 | JP MORGAN SECURITIES INC 377,275 380,000 0 | 2FE

118230 AJ 0|BUCKEYE PARTNERS LP 01/04/2011 | Suntrust 249,050 250,000 0 | 2FE

12527G AA 1|CF INDUSTRIES INC ....03/22/2011 | CREDIT SUISSE SECURITIES (USA). 281,250 250,000 6,875 |3FE

12527G  AB [ CF INDUSTRIES INC......uvveeimurreiimmarreesssersessssessssssssssssssaesssssssessssssessssssss s st sssssessssssssessssses | oseesseses ....03/22/12011 | PERSHING LLC 283,438 250,000 7,125 |3FE

257559 AG 9 |DOMTAR CORP [ ....03/25/2011 | Morgan Stanley. 315,938 250,000 8,884 |3FE

29358Q AA 7 |ENSCOPLC |- ....03/08/2011 | CITIGROUP GLOBAL MARKETS INC 480,323 490,000 0 |2F

26875P AH 4| EOG RESOURGCES INC.......ceiiriiurrriiimmeesrissesssssseesssssessssssssessssssesssssssessssssseessssssssssssssessssssesssssssesssssnns. | sessoseeses ....01/04/2011 | CREDIT SUISSE SECURITIES (USA). 246,238 250,000 764 | 1FE

345397 VN 0| FORD MOTOR CREDIT CO LLC.......ocimmirriiiriiiisrieiensissiessisssssssssssssssssssssssssssssssssssssssssssssssssessssssnns | sossennsnes ....03/29/2011 | Morgan Stanley, 867,000 800,000 25,822 | 3FE

350472 AC 0| FOUNDATION PA COAL CO...uccvvvumurreeimmrresmmessesssessssssssssssssssssssssssessssssssssssessssssssssssssssssssssssssssssnessesss. | sesseeeses ....03/16/2011 | Morgan Stanley. 306,750 300,000 3,021 [3FE

471109 AC 2 |JARDEN CORP ...03/22/2011 | JP MORGAN SECURITIES INC. 273,750 250,000 8,000 |3FE

652482 CC 2|NEWS AMERICA INC 02/09/2011 | JP MORGAN SECURITIES INC 646,653 650,000 0 | 2FE

629377 AU 6|NRG ENERGY INC ....03/16/2011 | CITIGROUP GLOBAL MARKETS INC 311,250 300,000 3,073 [3FE

69073T AP 8| OWENS-BROCKWAY ....courrerirrmmrririesisesissessssessssesssssss st st ssssssessssssssesssessssssesssssesssnesssssesssssssssenssnse | sesossssens ...03/18/2011 | DEUTSCHE BANK SECURITIES, INC 273,750 250,000 2,663 |3FE

377316 AK 0| P.H. GLATFELTER CO....ooirierumurreeumerseisssereesssssssssssessssssessssssssssssssssssssssssssssssssessssssssssssssnessssssnnessssssnenes | sesseeeses ....03/17/2011 | CREDIT SUISSE SECURITIES (USA). 258,125 250,000 6,977 |3FE

704549 AE 4| PEABODY ENERGY CORP.......ocouiiiuriieriieseiiessiesassessssssssssse st ssssssssnssssnns | essssness ...03/16/2011 | DEUTSCHE BANK SECURITIES, INC 281,250 250,000 7,170 |3FE

749121 CA 5| QWEST COMMUNICATIONS INT....oouurvvieuarerimmrresssssssssssnsssssssassssssssssssssssssssssessssssssssssssessssssssssssssesses | sessenenes ....03/23/2011 | CITIGROUP GLOBAL MARKETS INC 273,125 250,000 9,833 [3FE

858119 AH 3| STEEL DYNAMICS INC......oouirietumrriiieensiesseesesisssesssssse s sssss s ssss st ssssssessessssessssssnns. | sesseeeses ....03/16/2011 | CREDIT SUISSE SECURITIES (USA). 257,500 250,000 7,969 |3FE

92532B AB 5| VERSO PAPER HLDGS LLC/IN......ouurerurermrermremmreimneresesssssessssessssssssssssssssssssssssssssssssssssessssssssessssnsnsen. | sosssesees ....03/23/2011 | Morgan Stanley. 274,688 250,000 6,948 |3FE

36248F AG 7|GS MORTGAGE SECURITIES TRUST 2011-GC3 ....03/23/2011 | Goldman Sachs. 717,080 710,000 2,718 [1FE

059497 AX 5|BACM 2007-1 A4 01/12/2011 | JEFFERIES & COMPANY, INC. 782,583 730,000 1,879 1Z*

12513Y AF  7{CD 2007-CD4 A4 ....02/09/2011 | CITIGROUP GLOBAL MARKETS INC 305,970 295,000 567 1Z*

17311Q  BK 5[ CGCMT 2007-CB Ad........covveermcrriereiesissesessessesssissesesssss st sssssssssssnns. | oseesssnes ....02/15/2011 | Wells Fargo 782,377 725,000 1,951 [1Z*

20173Q AE 1| GCCFC 2007-GG9 Ad......uiuuriiesiiiissetiesessssessssesss s sttt snssennens | sssesnces ....02/09/2011 | Goldman Sachs. 368,717 350,000 688 |1Z*
3899999. Total - Bonds - Industrial & Miscellaneous. 9,534,313 8,980,000 113,955 |.......... XXX
8399997. Total - Bonds - Part 3 9,534,313 8,980,000 113,955 | .......... XXX oo
8399999. Total - Bonds 9,534,313 8,980,000 113,955 |.......... PO S
9999999. Total - Bonds, Preferred and Common Stocks. 9,534,313 XXX 113,955 | .......... XXX v

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement for March 31, 2011 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
36223N  UD 4| GN 312980......ccerrrmremeriersienienerseesssssessensensnns | veees 03/01/2011) REDEMPTION.....coouvvmrrinirreres | vererneenerinerineniens | ceveerisneesenens 213 | s 213 222 | 221 0 R CC) ) E— 0 (8) 0 213 .0 0 0 3 |12/15/2021(1...........
3620AC 3D 4| GN 726296.......ccouiiiriiiniiiienienisensseisssnississsnssnens | oenes 02/09/2011] VARIOUS........oovvinriiniineisninnns | crvessissssessniisninne | ossens 1,694,794 | ......... 1,660,409 | ........ 1,714,307 | ... 1,710,878 | oo 0 | s (3,065) | .vverrirens (V)] [ (3,065) [ oovovrrnnen. [ I 1,707,813 | oo 0] ... (13,019)| ..... (13,019)| ...... 15,023 |09/15/2039]1...........
0599999. Total - Bonds = U.S. GOVEIMMENL.........uuiiuiiriiieiiisiiiiiiesisene s st | cersneees 1,695,007 | ......... 1,660,622 | ......... 1,714,529 | ........ 1,711,099 | i 0 | s (3,073) | v 0 [ e (3,073) | oo 0] e 1,708,026 | ....cocounee 0] ... (13,019) | ..... (13,019)| ...... 15,026 | ..... XXX... [ XXX...
Bonds - U.S. Special R and Special A t
312931 KB 4|FG ABAB1T ..o | veres 03/01/2011| REDEMPTION......c..vovvrrernnrrrerns [ overnrrnerinnrnnirennnes | crvvrenen 111,878 | i 111,878 | 117,122 | 116,822 | 0| e (4,945) | 0 [ (4,945) | o (1N IO 111,878 | oo 0 03/01/2039| 1FE......
312938  YE 7| FGADT709......corireriermeirerieesiensensesesensssssnenes | e 02/09/2011| VARIOUS........ocvomirrririieinnninnes | cevernervnernerreninnee | wvrerenen 947,203 | i 941,091 | 953,737 | 952,154 | 0 | (926 | o0 | (926 | e (V1 I 951,228 | ..covvvvrnee 0 01/01/2040| 1FE......
3128M4 2P 7 FG GO3182.....coiiiriiiiiiesissiesecnissisiins | s 03/01/2011| REDEMPTION 0 63,965 .0 05/01/2036| 1FE......
3128M7 LM 6 FG GO5432.......cvirrereieiierineiieniesesseisssienins | veves 03/01/2011| REDEMPTION 0 38,367 .0 04/01/2039| 1FE......
31283) SM  4|FG G10524.......oiooreeeiererinceieeseenssisssseniesenes | ceves 03/01/2011| REDEMPTION... 0 212 .0 06/01/2011| 1FE......
31393K LM 5| FHR 2570 CL...viiiivieiervniceriseseeniesesseienins | o 03/01/2011| REDEMPTION... 0 52,704 .0 07/15/2017| 1FE......
31394M  HR 4 [FHR 2710 HC...ooooevicriceceieeessienieeieeesseinens | e 03/01/2011| REDEMPTION 0 39,722 .0 12/15/2022| 1FE......
31395T K8 6|FHR 2957 HB.......cccccooviciiiisccsciccicccciiscinns | e 03/01/2011| REDEMPTION.....c.ocvvveernrireees [ oveerirernrncireninnes | crverenn 213,898 | 1 213,898 | ...r224593 | ..i219,933 | cciieinn0 | ceen(6,034) | 0 [ i n(6,034) | o (V1N IO 213,898 .0 08/15/2032| 1FE......
314020 MP 2 [FNT7258B6..........cccvvverrirrrierinerieriesesseissinenienins | veves 03/01/2011| REDEMPTION 0 33,042 .0 09/01/2034|1...........
314030 GY  9[FN 745515 ... | oeees 03/01/2011| REDEMPTION... 0 99,050 .0 05/01/2036(1...
31407C  AE T [FN 826305.......ccccervrierrnriseeiriersesssierssiseesensseiens | ones 03/01/2011| REDEMPTION... 0 97,883 .0 07/01/2035| 1
31410P QW 6| FN893369.......coiieieierrireisicrieesenesevessnienins | o 03/01/2011| REDEMPTION........ccovverernnivrires [ overerreriersnireninnns | cvvenenn 104,336 | 104,336 | ..n099,812 | 101,362 | 0 02,973 | 0 [ 2,973 | 0 | s 104,336 .0 07/01/2033|1...
31393E  FX 2| FNR 2003-79 NL.....cooovvrrrereerieiesieissisnsssesssessenins | e 03/01/2011| REDEMPTION 0 66,014 .0 05/25/2022|1...........
38374K  RA 3| GNR 2005-3 AE.......cooviiririiiiinniiseiiienissasenisssisnnes | e 03/01/2011] REDEMPTION , , 0 48,759 .0 01/20/2031] 1FE......
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMENL. ... ...uieririsiesirsisrsierssesssenssssesssessess s sensssessssssssssssenssssesssnsssses | sereenes 1,917,032 | ......... 1,910,920 | ......... 1,910,384 | ........ 1,916,884 | .o 0 | e 4173 | e 0 s 4173 | 0] s 1,921,057 | oot 0].....(4,025)] ......(4,025) | ......16,001 |...... XXX... | .XXX....
Bonds - Industrial and Miscellaneous
022098 AJ 2| ALTRIA GROUP INC......coooerirreririmrirerenrrierienennes | e 03/22/2011| Goldman Sachs.. .328,465 ..250,000 320,235 | oo 0 0 08/06/2019| 2FE......
78387G  AD  5|ATAT INC..coooiiviiieireiseiseiieeieesieeissesssississnnns | coves 03/15/2011| MATURITY.... 2,000,000 | ......... 2,000,000 | ......... 2,075,500 | ......... 2,002,134 | .oooovrrnnn 0 03/15/2011| 1FE......
29358Q AA T|ENSCO PLC....coiriiririirinirieriesiereisseissieeniens F...]03/21/2011| BNP Paribas.........c.ccoouveverirennees | conrrmmrinerirerenseinns | evverirenas 487,991 | oo 490,000 | ............ 480,323 | ..o 0 LV I 14 | (V1 I 14| s 0 | e 480,337 | .o (VN I 7,654 | ... 7,654 | oo 448 |03/15/2021| 2F........
17314Q  AY 3 CMLTI 2009-11 BAT....oomvirrercerreirserrsnisenseriseenes | veees 03/25/2011| REDEMPTION.......cooeremrrmerirnees | oerereerrenseninseenns | evserenenes 209,003 | oo 209,003 | ...cccooneee 183,922 | covvrvrne 186,918 | oo 0 e 22,084 | oo 0 22,084 0 209,003 20 | ()] ()] — 551 [10/25/2035(1Z*.......
06052F AC  4|BAAT 2009-2A A3....ccovorviririneineiieeieensesiseennes | ceves 03/15/2011| REDEMPTION.......corrvrirnrirnens | eereneereenieniseinns | cvveerienes 192,915 | oo 192,915 | oo 192,913 | v 192,914 | oo (1 IO 1| (V1 I 1| 0 | s 192,915 | v (V1 I ()] ()] — 675 |09/15/2013[ 1FE......
CITIGROUP GLOBAL
17305E EQ 4| CCCIT 2009-Ad Ad.......oooiiiiniiiiniinriinsissnisssisenissnens | cenes 03/11/2011]MARKETS INC. [ | onni 1,098,438 | ......... 1,000,000 | .........1,088,125 | ......... 1,072,838 | o0 | o397 | civiiiinn0 [ e (3.974) | 0 | 1,068,864 | ..ot 0] . 29,573 | ... 29,573 | ...... 11,297 | 06/23/2016] 1FE......
3899999. Total - Bonds - Industrial & Miscellaneous N 4,316,811 | ........ 4,141,918 3,454,805 4,270,779 | oo, 0] . 46,032 | ...... 46,032 | ...... 78,619 |...... XXX... [.XXX....
8399997. Total - Bonds - Part 4. ..7,928,850 ,713,459 7,082,788 7,899,863 .0 28,988 28,988 | ... 109,646 | ..... XXX... [.XXX....
8399999. TOHAL = BOMAS. ... | ceinnies 7,928,850 | ......... 7,713,459 7,082,788 7,899,863 .0 28,988 28,988 |..... 109,646 |...... XXX... | .XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS...........vuureruirimiiiririieeiesesse ettt ssesesssessesssenssnnes | ceseeees 7,928,850 | ..o XXX oo | v 7,965,930 | ......... 7,082,788 | ..ocvvvrinnn 0| et 16,518 | oo (V1N IO 16,518 | oo 0| e 7,899,863 .0 28,988 28,988 |..... 109,646 | ..... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement for March 31, 2011 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Quarter-end (a)
(a) lCode | Financial or Economic Impact of the Hedge at the End of the Reporting Period
lo |

NONE
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Statement for March 31, 2011 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol Contracts Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Quarter-end (a)
(a) lCode ‘ Financial or Economic Impact of the Hedge at the End of the Reporting Period ‘
lo | |
Net Cash
Broker Name Deposits
Brokers

Total Net Cash Deposits..

NONE




Statement for March 31, 2011 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE DB - PARTD

Showing Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

8030

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net Fair Fair Exposure Net Potential Sheet
Traded (Y or N) (Y or N) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NONE




statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4
NAIC
Designation|
CUSIP /Market Fair
Identification Description Indicator Value

Book/Adjusted
Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year to date: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.......... ONAIC2: §.... ONAIC3: §.......... 0 NAIC4: §......... ONAICS: §......... ONAICE: §......... 0

NONE

QEO09




statement for March 31, 2011 ofthe. COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5
NAIC
Designation|
CusIP /Market Fair Book/Adjusted
Identification Description Indicator Value Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year to date: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

NONE

QE10




Statement for March 31, 2011 of the COLONY SPECIALTY |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Wachovia Bank, NA 0.000 0 0 483,938 475,119 2,734,879 | XXX..
0199999. Total Open Depositorie 0.0 S P XXX.oeenee 0 0 483,938 475,119 2,734,879 | XXX..
0399999. Total Cash on Deposit.. .0, S XXX.oeonee 0 0 483,938 475,119 2,734,879 | XXX..
0599999. Total Cash 0.0, S XXX........ 0 0 483,938 475,119 2,734,879 | XXX..

QE11
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Statement for March 31, 2011 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

U.S. Government Issuer Obligations

TREASURY BILL 03/18/2011 0.000 04/21/2011 2,949,916 0 0
TREASURY BILL 03/04/2011 0.000 05/05/2011 8,999,146 0 0
WI TREASURY SEC 03/17/2011 0.000 05/19/2011 3,099,758 0 0
0199999. U.S. Government Issuer Obligation: 15,048,820 0 0
0599999. Total - U.S. Government Bonds. 15,048,820 0 0
Total

7799999. Subtotals - Issuer Obligation: 15,048,820 0 0
8399999. Subtotals - Bonds. 15,048,820 0 0
8699999. Total - Cash Equivalents. 15,048,820 0 0




Supplement for March 31, 2011 of the COLONY SPECIALTY INSURANCE COMPANY

* 3 6 927 201145540000 1 =

Designate the type of health care SUPPLEMENT "A" To SCHEDU LE T

providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8

3 4 6 7 Direct

Losses

Incurred
Direct Direct Number Direct Number But

Premiums Premiums of Losses Amount of Not

States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

Alabama..........ccoevreeiricennns
Alaska..........ccoooerireirrierine
AriZONA.......covieieereeisiein
Arkansas............cocoeverereenine.
California.........cccceerveverennnad
Colorado........ccvvvevercreinnn,
Connecticut.........ccccoeevevnnne.
Delaware.....
District of Columbia..
Florida.....
Georgia...
12.  Hawaii.

IS ©®eN® O AW

18.  Kentucky.......oooeeverereerrennne (1S 2 I (01 0
19.  Louisiana........ccceuerevrerrivennes [ (0 0

21, Maryland.......ccccoveviverenennn. MD | .o (0 0
22.  Massachusetts...........cceunene MA| e (0 0
23, Michigan.......ccooveveveeierienns M e (0 0
24, Minnesota.........cocoeverirriennes MN o (0 0
25, MisSISSIPPi...c.verrerrererrerennns MS [ e (0 0
26, MiISSOU....cvvevreerreireieireiernns MO [ e (0 0.
27.  Montana........ccoevevveerrirninnnns MT | (0 0.
28.  Nebraska........cccovvrirrrrnnnnn. =5 (0 0
29. Nevada.......ccccoooververrerernne. NV e (01 0
30. New Hampshire.........cco........ ] 1 (0 0
31, New Jersey.....oveiennns
32, New MexiCo.......coovrerrrrnrnnn.
33, New YOrK.....ooovvrvreireinnnnn.

39. Pennsylvania...
40. Rhode Island...
41, South Carolina.
42.  South Dakota...
43, Tennessee..

44, Texas......
45,  Utah.
46.  Vermont..........cccoevvveerienienns
47, Virginia......oceeereeeeereeeeeet VA |0 0 e [0 [0 [0 [0 [0 0
48, Washington.........cooevveere . WA | o0 0 e [0 [0 (0 (0 [0 0
49, West Virginia.........oooveveeeee WV | o0 |0 e [0 [0 (0 (0 [0 0
50.  Wisconsin.......occevveeveveveceeee W o0 0 [ {1 [0 [0 (01 {1 0
51, Wyoming......cooeevevveevereeeee WY 0 0 [0 [0 (0 (0 [0 0
52.  American Samoa................... AS| i [0 {1 {1 [0 [0 (01 {1 0
53, GUAM...coeicceeeee [C1U R (01 [0 [0 [0 [0 (01 [0 0
54.  Puerto RiCO......cccoeverierenns PR e (01 [0 [0 [0 [0 [0 [0 0
55.  US Virgin Islands.................... A7/ I R [0 [0 [0 [0 [0 [0 [0 0
56.  Northern Mariana Islands....MP | ...........c.cc.cc..... [0 [0 [0 O [0 [0 (0 [0 0
57. Canada........ccccooovrerervirennee. [0\ [0 [0 [0 O [0 (0 (0 [0 0
58.  Aggregate Other Alien.......... (01 I I (0 (01 (01 (01 (01 (0 (01 0
59, TOtalS....oouiireicicieieicsieiees | e [ I [ [ [ I [ I [ I [ 0
DETAILS OF WRITE-INS
B80T, e | s (01 T [0 O [0 O [0 O (0 TN 0 | [0 0
5802, e | s (0 [0 T [0 O [0 (01 [0 R [0 O 0
5803, s | s (01 T [0 O [0 O [0 O [0 T (0 [0 O 0
5898. Summary of remaining write-ins for
Line 58 from overflow page....... [ ccccovererrerrieennnad [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 aboVe).......cccceew. | cevrrrereriiisiaiinand [0 I [ [ [ I [ I [0 [0 0

SUPA1




Supplement for March 31, 2011 of the COLONY SPECIALTY INSURANCE COMPANY

* 3 6 927 201145540000 1 =

Designate the type of health care SUPPLEMENT "A" To SCHEDU LE T

providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Hospitals
1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........ccccocvivierernne
2. Alaska.......cooeeeiiieiiinn
3. ANZONA.....ceee e
4. Arkansas.........cccooeeeriiiennn
5. California.......ccoeverrierennas
6. Colorado......ccccoouererirernne,
7. Connecticut.........ccocoerernenee.
8.  Delaware.....
9.  District of Columbia..
10.  Florida.....
11.  Georgia...
12.  Hawaii.
13, 1daho....cccce
14, lliN0IS......vcverrereieirieiciiiins [ [0 0
15, Indiana.......cccocovverervirereiennns INJ (01 0
16, lOWaL oo 12N (01 0
17.  Kansas........coocceververeveennns [T I (0 T 0
18.  Kentucky......oooevevivereinenns |18 20 P (01 0
19.  Louisiana........ccceuerevrerrivennes [ (0 0
20.  Maine.....ocooerverereierereerans ME [ oo (0 0
21, Maryland.......ccccoveviverenennn. MD | .o (0 0
22.  Massachusetts...........cceunene MA| e (0 0
23, Michigan.......ccooveveveeierienns M e (0 0
24, Minnesota.........cocoeverirriennes MN o (0 0
25, MisSISSIPPi...c.verrerrererrerennns MS [ e (0 0
26, MiISSOU....cvvevreerreireieireiernns MO [ e (0 0.
27.  Montana........ccoevevveerrirninnnns MT | (0 0.
28.  Nebraska........cccovvrirrrrnnnnn. =5 (0 0
29.  Nevada......cooovrererinnnnn. NV e (0 0
30. New Hampshire.........cco........ ] 1 (0 0
31, New Jersey.....oveiennns
32, New MexiCo.......coovrerrrrnrnnn.
33, New YOrK.....ooovvrvreireinnnnn.
34.  North Carolina............ccevenne
35.  North Dakota.........cccouvrrenne
36, ONi0.ccveeererr e
37.  Oklahoma........cccovvvrrirninenns
38, OregoN.....ccccovveeeverereriererenne
39. Pennsylvania...
40. Rhode Island...
41, South Carolina.
42.  South Dakota...
43, Tennessee..
44, Texas......
45,  Utah.
46.  Vermont..........cccoevvveerienienns
47, Virginia......oceeereeeeereeeeeet VA |0 0 e [0 [0 [0 [0 [0 0
48, Washington.........cooevveere . WA | o0 0 e [0 [0 (0 (0 [0 0
49, West Virginia.........oooveveeeee WV | o0 |0 e [0 [0 (0 (0 [0 0
50.  Wisconsin.......occevveeveveveceeee W o0 0 [ {1 [0 [0 (01 {1 0
51, Wyoming......cooeevevveevereeeee WY 0 0 [0 [0 (0 (0 [0 0
52.  American Samoa................... AS| i [0 {1 {1 [0 [0 (01 {1 0
53, GUAM...coeicceeeee [C1U R (01 [0 [0 [0 [0 (01 [0 0
54.  Puerto RiCO......cccoeverierenns PR e (01 [0 [0 [0 [0 [0 [0 0
55.  US Virgin Islands.................... A7/ I R [0 [0 [0 [0 [0 [0 [0 0
56.  Northern Mariana Islands....MP | ...........c.cc.cc..... [0 [0 [0 O [0 [0 (0 [0 0
57. Canada........ccccooovrerervirennee. [0\ [0 [0 [0 O [0 (0 (0 [0 0
58.  Aggregate Other Alien.......... (01 I I (0 (01 (01 (01 (01 (0 (01 0
59, TOtalS....oouiireicicieieicsieiees | e [ I [ [ [ I [ I [ I [ 0
DETAILS OF WRITE-INS
B80T, e | s (01 T [0 O [0 O [0 O (0 TN 0 | [0 0
5802, e | s (0 [0 T [0 O [0 (01 [0 R [0 O 0
5803, s | s (01 T [0 O [0 O [0 O [0 T (0 [0 O 0
5898. Summary of remaining write-ins for
Line 58 from overflow page....... [ ccccovererrerrieennnad [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 aboVe).......cccceew. | cevrrrereriiisiaiinand [0 I [ [ [ I [ I [0 [0 0

SUPA2




Supplement for March 31, 2011 of the COLONY SPECIALTY INSURANCE COMPANY

* 3 6 927 201145540000 1 =

Designate the type of health care SUPPLEMENT "A" To SCHEDU LE T

providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Other Health Care Professionals, Including Dentists, Chiropractors and Podiatrists

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8

3 4 6 7 Direct

Losses

Incurred
Direct Direct Number Direct Number But

Premiums Premiums of Losses Amount of Not

States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

Alabama..........ccoevreeiricennns
Alaska..........ccoooerireirrierine
AriZONA.......covieieereeisiein
Arkansas............cocoeverereenine.
California.........cccceerveverennnad
Colorado........ccvvvevercreinnn,
Connecticut.........ccccoeevevnnne.
Delaware.....
District of Columbia..
Florida.....
Georgia...
12.  Hawaii.

IS ©®eN® O AW

18.  Kentucky.......oooeeverereerrennne (1S 2 I (01 0
19.  Louisiana........ccceuerevrerrivennes [ (0 0

21, Maryland.......ccccoveviverenennn. MD | .o (0 0
22.  Massachusetts...........cceunene MA| e (0 0
23, Michigan.......ccooveveveeierienns M e (0 0
24, Minnesota.........cocoeverirriennes MN o (0 0
25, MisSISSIPPi...c.verrerrererrerennns MS [ e (0 0
26, MiISSOU....cvvevreerreireieireiernns MO [ e (0 0.
27.  Montana........ccoevevveerrirninnnns MT | (0 0.
28.  Nebraska........cccovvrirrrrnnnnn. =5 (0 0
29. Nevada.......ccccoooververrerernne. NV e (01 0
30. New Hampshire.........cco........ ] 1 (0 0
31, New Jersey.....oveiennns
32, New MexiCo.......coovrerrrrnrnnn.
33, New YOrK.....ooovvrvreireinnnnn.

39. Pennsylvania...
40. Rhode Island...
41, South Carolina.
42.  South Dakota...
43, Tennessee..

44, Texas......
45,  Utah.
46.  Vermont..........cccoevvveerienienns
47, Virginia......oceeereeeeereeeeeet VA |0 0 e [0 [0 [0 [0 [0 0
48, Washington.........cooevveere . WA | o0 0 e [0 [0 (0 (0 [0 0
49, West Virginia.........oooveveeeee WV | o0 |0 e [0 [0 (0 (0 [0 0
50.  Wisconsin.......occevveeveveveceeee W o0 0 [ {1 [0 [0 (01 {1 0
51, Wyoming......cooeevevveevereeeee WY 0 0 [0 [0 (0 (0 [0 0
52.  American Samoa................... AS| i [0 {1 {1 [0 [0 (01 {1 0
53, GUAM...coeicceeeee [C1U R (01 [0 [0 [0 [0 (01 [0 0
54.  Puerto RiCO......cccoeverierenns PR e (01 [0 [0 [0 [0 [0 [0 0
55.  US Virgin Islands.................... A7/ I R [0 [0 [0 [0 [0 [0 [0 0
56.  Northern Mariana Islands....MP | ...........c.cc.cc..... [0 [0 [0 O [0 [0 (0 [0 0
57. Canada........ccccooovrerervirennee. [0\ [0 [0 [0 O [0 (0 (0 [0 0
58.  Aggregate Other Alien.......... (01 I I (0 (01 (01 (01 (01 (0 (01 0
59, TOtalS....oouiireicicieieicsieiees | e [ I [ [ [ I [ I [ I [ 0
DETAILS OF WRITE-INS
B80T, e | s (01 T [0 O [0 O [0 O (0 TN 0 | [0 0
5802, e | s (0 [0 T [0 O [0 (01 [0 R [0 O 0
5803, s | s (01 T [0 O [0 O [0 O [0 T (0 [0 O 0
5898. Summary of remaining write-ins for
Line 58 from overflow page....... [ ccccovererrerrieennnad [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 aboVe).......cccceew. | cevrrrereriiisiaiinand [0 I [ [ [ I [ I [0 [0 0
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Designate the type of health care SUPPLEMENT "A" To SCHEDU LE T

providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES
Other Health Care Facilities

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8

3 4 6 7 Direct

Losses

Incurred
Direct Direct Number Direct Number But

Premiums Premiums of Losses Amount of Not

States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

Alabama..........ccoevreeiricennns
Alaska..........ccoooerireirrierine
AriZONA.......covieieereeisiein
Arkansas............cocoeverereenine.
California.........cccceerveverennnad
Colorado........ccvvvevercreinnn,
Connecticut.........ccccoeevevnnne.
Delaware.....
District of Columbia..
Florida.....
Georgia...
12.  Hawaii.

IS ©®eN® O AW

18.  Kentucky.......oooeeverereerrennne (1S 2 I (01 0
19.  Louisiana........ccceuerevrerrivennes [ (0 0

21, Maryland.......ccccoveviverenennn. MD | .o (0 0
22.  Massachusetts...........cceunene MA| e (0 0
23, Michigan.......ccooveveveeierienns M e (0 0
24, Minnesota.........cocoeverirriennes MN o (0 0
25, MisSISSIPPi...c.verrerrererrerennns MS [ e (0 0
26, MiISSOU....cvvevreerreireieireiernns MO [ e (0 0
27.  Montana........ccoevevveerrirninnnns MT | (0 0
28.  Nebraska........cccovvrirrrrnnnnn. =5 (0 0
29. Nevada.......ccccoooververrerernne. NV e (01 0
30. New Hampshire.........cco........ ] 1 (0 0
31, New Jersey.....oveiennns
32, New MexiCo.......coovrerrrrnrnnn.
33, New YOrK.....ooovvrvreireinnnnn.

39. Pennsylvania...
40. Rhode Island...
41, South Carolina.
42.  South Dakota...
43, Tennessee..

44, Texas......
45,  Utah.
46.  Vermont..........cccoevvveerienienns
47, Virginia.....oooeveeenevenneneeeen VA | e 5,714 | e 75T [0 0
48, Washington.........cooevveere . WA | o0 0 e [0 0
49, West Virginia.........oooveveeeee WV | o0 |0 e [0 [0 (0 (0 [0 0
50.  Wisconsin.......occevveeveveveceeee W o0 0 [ {1 [0 [0 (01 {1 0
51, Wyoming......cooeevevveevereeeee WY 0 0 [0 [0 (0 (0 [0 0
52.  American Samoa................... AS| i [0 {1 {1 [0 [0 (01 {1 0
53, GUAM..ccrreeereeeene [C1U R (01 [0 [0 [0 [0 (01 [0 0
54.  Puerto RiCO......cccoeverierenns PR e (01 [0 [0 [0 [0 [0 [0 0
55.  US Virgin Islands.................... AV [0 [0 [0 [0 [0 [0 [0 0
56.  Northern Mariana Islands....MP | ...........c.cc.cc..... [0 [0 [0 O [0 [0 (0 [0 0
57. Canada........ccccooovrerervirennee. [0\ [0 [0 [0 O [0 (0 (0 [0 0
58.  Aggregate Other Alien.......... (01 I I (0 (01 (01 (01 (01 (0 (01 0
59.  TotalS....ccooirerieieierericeieieeeies e 5714 |, 751 e [ L I (3,276) | ... [ I (V] T 32,586
DETAILS OF WRITE-INS
B80T, e | s (01 T [0 O [0 O [0 O (0 TN 0 | [0 0
5802, e | s (0 [0 T [0 O [0 (01 [0 R [0 O 0
5803, s | s (01 T [0 O [0 O [0 O [0 T (0 [0 O 0
5898. Summary of remaining write-ins for
Line 58 from overflow page....... [ ccccovererrerrieennnad [0 T (1 O [0 O [0 O (01 N [0 T [0 O 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 aboVe).......cccceew. | cevrrrereriiisiaiinand [0 I [ [ [ I [ I [0 [0 0
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Overflow Page for Write-Ins

NONE
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