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Annual Statement for the year 2012 of the COLONY SPECIALTY INSU RANCE COM PANY
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© o N o

Bonds:
1.1 U.S. trEaSUrY SECUNMHES. .......evvereevecreeeeicieesie ettt tes e ses s ssassse e
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies...........c.eueeeeunrernerneeneeeesneeneenees
1.22 lIssued by U.S. government sponsored agencies............ccocvvveerevrnnes
Non-U.S. government (including Canada, excluding mortgage-
DACKE SECUIMHES).....ovvevcvereeierrieie ettt
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............c.........
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............cocrrurrirenrereirsinnenes
1.43 Revenue and assessment obligations..............ccccvveveeeeniieeiicnenns
1.44 Industrial development and similar obligations...........c.c.cocverrierrereunne
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA
1.512 Issued or guaranteed by FNMA and FHLMC..
1.513 Al OHNET ..ottt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521........cccoevvveneeninernenieieens
1.523 Al ONET ...ttt
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFId SECUMLIES).....cvuevieeiciceeee e
2.2 Unaffiliated non-U.S. securities (including Canada)............ccocvevviverevennne.
2.3 Affiliated securities
Equity interests:
3.1 Investments in MUtual fuNdS..........ccoeeeiecneinene
3.2 Preferred stocks:
321 AFIlIAEE. . ..o
3.22 Unaffillated.......coveeeereeireiieirnere ettt
Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ...
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated.
Other equity interests including tangible personal property under lease:
351 AFIlIAEE. ...
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUTAL ...ttt
4.3 Single family residential properties...........ccccevveeeriveererieenisee s
4.4 Multifamily residential Properties.........cowrrerereenrerrireseenseseessereeeseeesseesnees
4.5 ComMMErCIal I0BNS.........ovuivureriiniieierirei it
4.6 Mezzanine real state I0aNS.........ccovurerreerrerresineenereesee et
Real estate investments:
5.1 Property occupied by COMPEANY.........ccocererremirererrereeneineiseese e sseessnesenns
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........cccovvrervirrnrrrininrnsrses
Property held for sale (including $......... 0 property acquired in
Satisfaction Of AEDE)........ovvrerirrrirrre et
Contract loans.

3.3

34

3.5

53

DEIVALIVES. ..ottt
Receivables for SECUMLIES. ..o
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments.............ccccouvevvereniciesinnnns
. Other iNVEStEA @SSELS.......cvuererireirerirrieisiresisee st essneens
. Total INVESLEA @SSELS.......ocvvevcveieeicrcee et

.............. 17,283,446

................ 1,849,998

................ 1,035,041
................... 474,399

.............. 17,283,446

................ 1,849,998

................ 1,035,041
................... 474,399

17,283,446

................ 1,849,998

....1,035,041
474,399

................ 1,568,877

.............. 13,883,688
................... 494,495

................ 1,568,877

.............. 13,883,688
................... 494,495

................ 1,568,877

.............. 13,883,688
494,495
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Annual Statement for the year 2012 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas
4. Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18........ouivieiiiieeieictece ettt a st s s bbbt s b ae st a bbb bbb e b s sa et s st en e
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.ccvvveeee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt

6.2 Totals, Part 3, COUMN 13.........iiiiieieeeiee et
7. Deduct current year's other than temporary impairment recognized:

74 Totals, Part 1, COIUMN 12. ... sss st n s

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c..uruuuriimiimriieiiieeiesiieresisesessessse s sssse sttt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.........iiii bbb

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s
4. ACCTUAL OF GISCOUNL.......couieeieieeite ettt bbb e £
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes

52 Totals, Part 3, COIUMN 8. NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvnrncrnrrrcncencn . N - IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s
10. Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........c.cueieicreeeieeesee et sttt bbb st s st s st en st s sans
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Annual Statement for the year 2012 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........c. ittt sttt s s s E ettt

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0

4. ACCIUAI OF QISCOUN.......ovoeieceeececicteee ettt b s bbb bt s et s s s s s A bbb s s s b s bbb s s e s s s st et s s st s b et e s e ss et et s sttt s s baes

5. Unrealized valuation increase (decrease):

5.4 Totals, Part 1, COIUMN 13 N ‘ N ... E ....................................
5.2 Totals, Part 3, Column 9.........ccoevverererereereeeee e ) - B e 0

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas

Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes

Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt bbbt bbb
9.2 Totals, Part 3, COIUMN T4.......oiiiieie ettt ettt bbbt 0

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.......ociiices sttt bbb r s
10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r s 0

11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees 0

12, Deduct total NONAAMIEEA AMOUNES..........cveiiiriieieieiece ettt s bR s R £t s R sttt s s s

13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHOK YEAI..........c.iueieeiciiieie ettt b bbbt bbbttt 41,308,136

Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN ...ttt bbbt b s bbb sttt bbbt 63,056,665

ACCTUAL O QISCOUNL........o.veiitcieictct ettt b bbb s a8 b st s 242 a8 E a0 s bbb bbb s b b st s s bbb bbb bs st n bt 45,720

> ow N

Unrealized valuation increase (decrease):

A1 PA T, COIUMN 121ttt

4.2 Part 2, SECHHON 1, COIUMN 5.ttt s et b bttt et be b sttt se st sttt en et s naeb et s snaesnes

4.3 Part2, SECion 2, COIUMN 13.......coiiiiecee ettt bbb st bbb st 578,230

44 Part4, COIUMN Tt ees s ss et s 8888888t 24,590 602,820

Total gain (10Ss) 0N diSPOSAIS, Part 4, COIUMN 9.ttt s bt s b8 b e f s8££ 8 b £ bbb bbbt (124,192)

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cc.cuiuiiiiiieiciiee ettt ettt bbb sanes 44 408,535

Deduct aMOTtIZAtION OF PIEMIUM........c..cuuriuieeteeeieetere i eis sttt ee et es st s £ a8 E e b8 E £ s8££ SR8 E 42842 E 4R E bR R bbb s s st 179,338

® N o o

Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, ..ottt ettt bbb a e bbbt bbbt a et st e s e

8.2 Part2, SECtON 1, COIUMN 1. ...ttt ettt bbb e s s

8.3 Part2, SECtON 2, COIUMN T6.........cvieieeiiiiieicietete ettt bbbttt bbb sees s

8.4 Partd, COIUMN 15.. ..ottt bt a bbb bbb e sttt bt a ettt e 0

9. Deduct current year's other than temporary impairment recognized:
9.1 P T, COIUMN T4 .ottt bbb bbbt bbb bbb e bbbttt en
9.2 Part2, SECHON 1, COIUMN 17 ...ttt bbbttt saes
9.3 Part2, SECHON 2, COIUMN T4........ooeeceeeeeecteee ettt sttt bbbttt s et s s saes 58,565
9.4 Partd, COUMN 13 ..ottt ettt et s bbb s bbb bbb e et a ettt en st aen 58,565

10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)........ccoivuiiiriieieieete ettt st snsaen 60,242,711

11, Deduct total NONAAMIEEA AMOUNLS..........c.eveiieeicicreee ettt bt b sttt b bbb e b s s bt et b bt s s s st e s bt a st bes st n st sees

12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......vovririrrrrieieeiseeeiisisesessessssessesssssssssessessss st esssssssssessessssssessessesssssssssesssssssessessessssssnssessanssnsans 60,242,711
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Annual Statement for the year 2012 of the COLO NY SPECIALTY INSU RANCE COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........coecvverrmeens | veverrevrneneirnnnns 17,283,446 | ..o 17,603,129 | oo 17,307,048 | ..o 17,295,000
Governments (Including all obligations
guaranteed by governments)
17,603,129 17,295,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oooviiieiiieiiiiieies | oo, 1,849,998 | .o 1,898,795 [ .o 1,931,846 | .o, 1,760,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....ccoeveerereiereeerens | e 1,035,041 | .o 1,147,930 | .o 1,086,030 | .oovovveerenn 1,000,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals....ooniensiiinsciissinns | v, 9,546,655 | ..ovvveiiiiiinnne 9,954,322 | .cooovviiiine, 9,527,779 | oo, 9,427,962
Industrial and Miscellaneous and Hybrid 8. United States........cccoovveveees | v 15,452,565 | .....covveree. 16,357,981 | ..cvvevciee 15,491,229 | .o 15,240,412
Securities (Unaffiliated) 9. CaANAUA.......cueiieieeeieeies [ e | et | et | erter ettt
10._Other Countries.........cooceevscee | wovvvienssiiissiinciennn, 494,495 | ..o 537,204 | .o 495,809 | oo, 492,000
11, Totals. ..o | i, 15,947,060 | ..o 16,895,185 | ...ooovvvvriiennce, 15,987,038 | ..o 15,732,412
Parent, Subsidiaries and Affiliates 12, TOHAIS .o [ eoeisieisieecsiesesesiesssesiens | erisissessessssessesessessesesssssnses | eostessesssssessesssssssassesnssnsesss | shessessessnsansessssansesssnsessesaes
13. Total Bonds... 45,662,200 ...47,499,361 45,839,741 45,215,374
PREFERRED STOCKS 14, UNited StAES.....c.eoverrceeicces [ cevrrreieenireeeneriereneneeeees [ | e
Industrial and Miscellaneous (Unaffiliated) 15, CaNAAA......eveceeeeeeeincireiees [ [ s | et
16._Other Countries.......coocvviniee [ | s [
17, Totals. ..o e, (O O 0 [ 0
Parent, Subsidiaries and Affiliates 18, TOtalS..ovucvieeicceisiciiiie [ Lot esesnesenes | eesrsessseseesssssse s st es s esenee
19. Total Preferred Stocks....... [ ..o (O O (O 0
COMMON STOCKS 20. United States.......ccovveerreeernee | coveerererereenenens 8,423,344 | oo 8,423,344 | oo 8,260,574
Industrial and Miscellaneous (Unaffiliated) 21, Canada........cccoeveevevererceens | e, 679,197 | oo, 679,197 | oo 703,399
22. Other Countries......cooorernrreens | covvensrernnsienneens 5,477,968 | ..oooovvvnrrnnenn, 5,477,968 | ..o 4,894,688
23, TotalS.....cosrressrensrensrieisrnens | conveenssnensssennns 14,580,509 | ...ooovveririenes 14,580,509 | ...ooovvversvienne, 13,858,661
Parent, Subsidiaries and Affiliates 24, TOtAlS. ..o [ | e essnes | v s neans
25. Total Common StockS...cus | coovvveviecceeeee 14,580,509 | ..oooovvvvreiiennn 14,580,509 | ..ooooovvrrrinenne, 13,858,661
26. Total StOCKS....coouumesssirsssse | v 14,580,509 | ...ocoovvvriris 14,580,509 | ...oooovvrsriee, 13,858,661
27. Total Bonds and Stocks.... | .........ccc......... 60,242,709 | ..covvvrrrerennn. 62,079,870 [ .ovvvrverrrernnes 59,698,402
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Annual Statement for the year 2012 of the COLONY SPECIALTY INSU RANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1.1
1.2
13
14
1.5
1.6
1.7

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments

ClIASS Tt
Class 2....

ClIASS 3..nvrieeee et

ClIASS 4.

TOtAIS st

............... 18,234,100

2.1

22
23
24
25
26
27

All Other Governments
Class 1
Class 2
Class 3
Class 4....
Class 5....
Class 6
Tt st

31

32
33
34
35
36
37

U.S. States, Territories and Possessions, etc., Guaranteed

Class 2
Class 3....
Class 4....
Class 5....
Class 6

................. 1,849,998

41
42
43
44
45
46
4.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Class 2
Class 3

Class 5
Class 6
Totals...

................. 1,035,041

1,035,041

3

770,790 |....

.1,035,041

5.1
5.2
53
54
5.5
56
5.7

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

ClASS 2.ttt
ClaSS 3.t
Class 4....

................. 3,907,376
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Annual Statement for the year 2012 of the COLONY SPECIALTY INSU RANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
8.1 Class T...ocreeireeneeneeieiseineeisesinsessesssssssesssssssessssssssssssssssssssssensss | coseersennennn [ 168,901 [ i .6,876,937 | oo 2,776,715 2,968,183
6.2 Class?2.... ...609,788 |.... ....250,000
8.3 Class 3....criereereierineiireineiesissississississssssssssssssssssssssssnsses | conssenssenssensssnssenssnsssnsses | enneenneenennensd 18, 15T |ttt | ceernerineeneenn 51,236 [ i [ 0000 569,386 | T 00000326,872 [ 008 | 00000 569,386 |
B4 ClasS 4.......ovuriereieiineieeiiseieeissississi s ssb st sssnstas | enetnesnstsssnssnsssssnssas | cinesiesiessnsisssnsisssenes | srtesssssssssssssssssessens | sesesessssnessssssssssnsss | s | oesnnesnssesssesesneQ | aenennnnnnnnn 0000 | [ 0.0 [ [
B.5 ClasS B....ccvuevreiuriiriineiseiseiesssetsssses st ses st st sss st sssnstas | enstsssnssnssnssnssnssnsias | sinesinsinssnsissississsenes | srsiessssssssssssssesssssens | sesesesnssnssssssnsssssnsss | s | oesnnesnssesesesenneQ | aenenemnnnnnnn 0000 | [ 0000 [ [
6.6 Class6
6.7 Totals

Hybrid Securities
T4 ClasS Tttt
7.2 ClaSS 2.ttt

Totals...

8.1

8.2
8.3
84
85
8.6
8.7

Parent, Subsidiaries and Affiliates

ClASS 2.ttt en
ClASS 3.envrieveriesre st en
Class 4....
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Annual Statement for the year 2012 of the COLONY SPECIALTY INSU RANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column 6 asa
% of Line 9.7

8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

Total Bonds Current Year
Class 1
Class 2
Class 3....
Class 4....
Class 5....
Class 6
TOtAIS vt
Line 9.7858 % 0f COL B..vuovuieiiiieeee s

12,802,264
.................. 30,928

............... 28,050,486
................. 3,059,090
....318,151

................. 6,761
.................... 609

,200
,788

............... 48,088,349
................. 3,699,806
....569,386

............... 45,120,166
................. 3,449,806
....569,386

................. 2,968,183
.................... 250,000

.................... 725,635
............................ 14

................. 3,218,183
............................ 6.1

Total Bonds Prior Year

ClASS 1.t e
Class 2....
Class 3....
Class 4....

ClaSS 5. e

ClASS B...vvvvvericieiseissies ettt ann
Totals
Line 10.7 252 % 0f COL 8.

............... 19,086,785

................. 5,755
....269

,208

................. 1,085,385

816 |....

............... 51,
..... 2,

984,112
955,879

....326,872

234,426

Total Publicly Traded Bonds

[0 3 OSSO
ClASS 2.ttt
Class 3

Class 4....

Class 5....
Class 6
TOtAIS..cve vttt
Line 11.7.a5@ % Of COL B...ocvuvrerciiiceeeee e
Line 11.7 as a % of Line 9.7, Col. 6, Section 9........cccccvveeirennnnes

............... 26,226,196
................. 2,935,379
.................... 318,151

................. 6,761
.................... 514

,200
427

............... 45,120,166
................. 3,449,806
.................... 569,386

............... 51,
................. 2,

749,686
955,879
326,872

............... 45,120,166
................. 3,449,806
.................... 569,386

............... 29,479,725

................. 7,275

627

Total Privately Placed Bonds

ClASS 1.ttt
Class 2....
Class 3....
Class 4....

ClaSS 5.t

ClASS B....oovvveeeciceie ettt
Totals
Line 12.7.a5@ % Of COL. B.......covreerceeessese e
Line 12.7 as a % of Line 9.7, Col. 6, Section 9........cccccvvereirernnnes

................. 1,143,892
..30,928

................. 2,968,183
...250,000

2,968,183
....250,000

............................ 0.0
............................ 0.0

............................ 0.0
............................ 0.0

Includes $.....3,218,183 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with Z designations and $

...... 0 current year, $.....

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year, $.......... 0 prior year of bonds with 5* designations and $

....0 current year, $...

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....5,745,631;

NAIC 2§.......... 0;

NAIC3S.......... 0;

NAIC45......... 0;

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

NAIC6S........

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

.0.




Annual Statement for the year 2012 of the COLONY SPECIALTY INSU RANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7 8

2 3 4 5 6 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 1SSUET OBlIGAtIONS. ... | ceresiesieeanns 1,125,987 | .ccoovvivnnen. 13,586,655 | ..coovvevernnes 3,521,457
1.2 Residential Mortgage-Backed Securities.
1.3 Commercial Mortgage-Backed SeCuUrities...........ccocveveiverreiverersniiennns
1.4 Other Loan-Backed and Structured Securities..........cccoeerrenerninirninns
1.5 TOtAIS. ...ttt

............... 18,344,305

2.1 Issuer Obligations.........c..ccc.cevuee.
2.2 Residential Mortgage-Backed Securities.
2.3 Commercial Mortgage-Backed Securities....
2.4 Other Loan-Backed and Structured Securities
2.5 OIS, ..ottt ns

U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET ODBlIGAtioNS.........ccuirerierieiciesesiee et
3.2 Residential Mortgage-Backed Securities............cocverrureereeneeneereineeneens
3.3 Commercial Mortgage-Backed Securities.... .
3.4 Other Loan-Backed and Structured Securities...........cocoeurenenrerereenns
3.5 TOtAIS. . evueie sttt

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations..........ccccvveeeenee SOOI . ..
4.2 Residential Mortgage-Backed Securities. e e
4.3 Commercial Mortgage-Backed Securities.... B [T e
4.4 Other Loan-Backed and Structured Securities vt enssnses | et enes
4.5 TOMAIS. ...ttt ennsenensnensenenes | erssssnsensessnsensessnsenensal | srerierenienenas ,

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 I1SSUET OblIGAtIONS. .......veevcvceeicreese et ssssstenens | eveesnssnsenens 1,525,000 1,999,399
5.2 Residential Mortgage-Backed Securities. 2,382,376 | .... 5,164, . 7,547,257
5.3 Commercial Mortgage-Backed SECUMHES..........ovvverrrrerrenrnrireininninees [ corrieinsensineesssssessineienes
5.4 Other Loan-Backed and Structured SecUrities...........coueveveeverieeriees [eoeieiieiesiesssiesenneas
5.5 TOHAIS. ..ottt ns s sssnens | eneerenesnienees 3,907,376

................. 2,735,082 91,999,399
19,749,923 | ... LA76 ...1,547,257

6.1 Issuer Obligations........cccccc.vrennn. 5,775,614
6.2 Residential Mortgage-Backed Securities. e —— 59,135 .
6.3 Commercial Mortgage-Backed Securities.... N ...380,444 | .... 11,094,803 |.... . 1,475,247
6.4 Other Loan-Backed and Structured Securities...........cccooeurerververrevenens oo, 1,584,636 | ....cccene. 2814470 | oo, | eevssiesisssesessssssssesens | eeressssensssssssesssnsssssees | sessessessssanes 4,399,106
6.5 TOtAIS....uceeeeeeeee ettt sttt nsnnsnnanns | crnsnssnennea: 7,799,829 |............... 10,254,178 | oo 3,386,503 | .o, 251,236 | oo 0 [ 21,691,746

.14,998,801
. 1,475,247 | ..
................. 1,999,515 | ..............2,399,692
............... 18,473,563 | ...............3,218,183

Hybrid Securities
7.1 1SSUET ODlIGAtIONS........cvrereirreirireiriscirsereese e sessenens i 0 [ [ e
7.2 Residential Mortgage-Backed Securities.............cc.oeurrvcrersrrneseieiennn.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities
7.5 TOAIS. ..ottt nee

Parent, Subsidiaries and Affiliates
8.1 ISSUET ODlIGAtiONS........coeerirreeeirrieeieese et
8.2 Residential Mortgage-Backed Securities.....
8.3 Commercial Mortgage-Backed Securities....
8.4 Other Loan-Backed and Structured Securities
8.5 TOHAIS. ...ttt




Annual Statement for the year 2012 of the COLONY SPECIALTY INSU RANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
. Total Bonds Current Year
9.1 ISSUET ODlIGAtiONS........ooveereriieiie et ssssnsas | cessessensenenes 8,426,601 | ...cooevvnee. 22,319,078 | ...cce0eeern. 7,370,988 | ..o 725,635 [ o0 [ 38,842,302 38,117,340
9.2 Residential Mortgage-Backed SECUNIES..........ccevevveveiercreesirecireieiees | e 2441510 | .oorrirnens 5,199,376 | coevvereeereeericeeeeenn0 | 0 [ el 0 | 7,640,886 G TN [FSTRNY 9,0, CHRURI ISR ¢, 0, CHITN ISR 7,547,257
9.3 Commercial Mortgage-Backed SECUrties............covvrvrrrrerrneirnrinrineis [ i 380,444 | .o 1,094,803 | ooooveererrerieriieeenn0 |0 |0 | 1,475,247 B [ XXX s [ e e XX e [ e 1,475,247
9.4 Other Loan-Backed and Structured Securities............ccceeveerververeviees [oreeiiisianens 1,584,636 [.....ccoeenee 2,814,470 | o0 | 0 0 | 4,399,106 -3 I 0,0, GO ST, ¢.0 GO (TR 1,999,515
9.5 TOtAlS......voveeieieee e ..12,833,192 | .... ..31,427,727 ...52,357,542 49,139,359 | ..
9.6 Line9.5858 % 0f COL B....oiviiiiiiiisieiii s | i 245 | o) 60.0 | oo 14 |l T 00 | 100.0 | XXX s [ XXX [ e XX [ i, 93.9
Total Bonds Prior Year
10.1 ISSUET OblIgAtIONS.........overrerrieieeeeeseee s sessessnssas | oeseseesseeens 17,352,087 | oo 23,804,917 [ oo 3,859,129 | oo 266,380 | ..eooreernrerierieeiennns | e XK s | XXX s [ i 45,282,514 | oo 819 | o 45282514 | oo
10.2 Residential Mortgage-Backed SecUrities. ... | ceverieniinns 1,655,634 | ...ccorvvnnn. 5,198,848 | ..ccvvvrerrnnne. 2,165,895 | oo 819,005 | ..oovvereerenn85,903 | oo XXX s | e XXX i [ e00000000.9,905,286 | oo R [ 9,749,923 | .coovvrrrinn. 155,362
10.3 Commercial Mortgage-Backed SeCUtiES...........covvrrurereeneeneereirnineins SRR B U
10.4 Other Loan-Backed and Structured Securities..........ccooueurrrerrenenrnens [ o, 79,004 | ..o | coerssessessnsnesnessessnensns | cnesnesenssnsenesnessssnsnesnes | srssnssnssnsssnsnssnessssssnnes | ceseesensene s KAKerererssness | eerenesnennes s XKKursrsmennens | eesrennensessnennenne L 9,004 | coviisinisniniiinnnn0 | | e 79,064
105 TOMAIS. ..ottt | eeesensineens 19,086,785 | ...............29,003,766 | ................6,025,024 | .............. 1,085,385 | ..oooriiirrrrn65,903 [ ot XXX [ e e XK s | s 55,266,863 | .....ccooovrirrienne 1000 [ .o 55,032,437 | covivriine 234,426
10.6 Line 10.5858 % 0f COL 8......ovuiiiiiiiiieiiissiseisei s sssisssssnsssssssnssnnes | cnnssssissssssssssssenes 345 | D25 | 109 [ 2.0 [0 [ XXX [ XX | s 1000 | XXX | e 99.6 | oo, 04
Total Publicly Traded Bonds
11.1 ISSUET OblIgAtIONS........ooverieriiecie e | ceeseeiseneseees 8,395,674 | ...coeveene. 21,720,405 [ oo 7,275,627 | v 725,635 | oo | e 38,117,340 | oo 728 | oo 45,282,514 | oo 819 | oo 38,117,340 |.covveeeee. XXX oo
11.2 Residential Mortgage-Backed Securities............coowrerererncineirneiineins | ceveneireniinnens 2,382,376 | ..cccrrnnn. 5,164,881 | oo [ o | e | 7547257 | oo 144 | 9,749,923 | oo, 176 [ oo 7,547,257 | .o XXX oo
11.3 Commercial Mortgage-Backed SECUILIES...........coevvvveieriereieieiesienes | e 380,444 | ..o 1,094,803 [ ..ot [ eveeeeeiereeseeisssesesens | erereeieieneees e sesenens | eeeersrenerenns 1475247 | oo 28 | s (01 [ 0.0 | oo, 1,475,247 |.............. XXX
11.4 Other Loan-Backed and Structured Securities..........cooeeeeenmrenernens | conmiininsinnnes 499,879 | .o 1,499,636 | ..o | oo ssnssnnes | e ssnesssessnesnnes | eneenesseenes 1,999,515 | oo 38 [ [ 0.0 [, 1,999,515 | ..o XXX
115 TOMAIS .ot | neiieesieeens 11,658,372 | ..o 29,479,725 | oo 7,275,627 | oo 725,635 | oo 0 [ 49,139,359 | ..ooovviinne 93.9 | oo 55,032,437 [ oo 99.6 | cooverrrenens 49,139,359 |...ccoouunee. XXX oo
11.6 Line 11.585@ % Of COL B......ucvvuiiriiericiiiieiieiiseeieeiseisessessssnesnees | cneeneisneisseesneesees 237 | oo 60.0 | oovereineieeieeiens 148 [ oo 15 | e 0.0 [ oo 100.0 | .ovrvrerenes ). 0.9 CHUNIIN IS ) .0 R P ) O.0 GO [ 100.0 | .oovrerrenes XXX oo
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........ccccoveniiniicnnicnnienne | o 22.3 | s 56.3 | o 13.9 [, 14 | 0.0 [ i, 939 | .0, ST .0, ST [ XXX | e 939 | XXX
Total Privately Placed Bonds
12.1 Issuer Obligations...........cc..........
12.2 Residential Mortgage-Backed Securities
12.3 Commercial Mortgage-Backed SECUMLES............cceurerciereeireiieiisiieens [ | coveriesiesinsesssssssesessens | coesssssssessssssssssssessessens | sesessesssssssssssssssesssssiess | sossssesisssssesssssssssesssnss | sessesssssissssssssssssssaenes 0 ] coervreeeierierieereeeeen0.0 | 0 | 0.0 e b XXX e | ) 0
12.4 Other Loan-Backed and Structured Securities...........ooeneereenernreneins | corssiisniinnees 1,084,758 | .........c...... 1,314,834 | ..o | i | s | e 2,399,592 | o8 | i 79,064 | 00 | XK X | 2,399,592
12.5 TOMAIS ... | erbeeeeenesnees 1,174,820 | .coovvvrne. 1,948,002 | ..oovrrvrinne 95,361 [ covoeeeeenieid (01 O (U [P 3,218,183 . A XXX [ e 3,218,183
12.6 Line 12.5asa % of Col. 6.......c.ccocevvrvrrrunnne 365 | ... .605 | ... ...100.0 ... ...100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9. | o, 2.2 [, 3.7 . . 0 [ i 6.1




Annual Statement for the year 2012 of the COLONY SPECIALTY INSU RANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIS

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of prior year
2. Cost of Short-term iNVESIMENtS ACUINEA...........cuiviieeiiecicictce ettt bbbt bes s bans | eetsssesssssssessesisbesses s bes s s s s 46,020,092 [ ...ooovoerieeeee e 48,020,002 [ ...oocvieeiieceeeee s seses | sttt | nebeste sttt bbbttt
3. ACCIUAI OF BISCOUNL........cvvevreeserisees it ran s en s | eessseensens bbb 1,649 [ oo 1,849 | oo | s | s
4. Unrealized valuation INCTEASE (AECIEASE).........uruurereerreeereiieeereteeseessesseesessessessse s sseessstesssessessess s st esssessessessssssessessasssnes || sesessnssssesssssssassessessessassssssssestassssssssessn 0 | oottt | seresae bbbt b bbb s b ss s enbenas | esbesses s bes s b et s b et st st enbe s s s bes e s s bnsens | Sbebsebeetseeseee et et bbb es bt s bbb nes
5. Total gain (I0SS) ON GISPOSAIS.........cuiveeircriieesererese ettt sb s es st sttt sse s bs s bs s s sssssssssasssssensessnsansens | sesississsssessssssessesestes et e besssssesansaneesans A0 | oo s BAD [ oot ese e esieses | sreree sttt tenas | ertes et es ettt ettt s bt aen
6. Deduct consideration reCeived 0N QISPOSAS..........c.ccueieeiiviiieieiiisie ettt sttt ses s sssssssenas | esbessessssesseses s sass e 60,570,625 | ..ocovevereirereeee e 60,570,625 [ ...ooovieeiciieeieiieieie et sesnes | sttt | eebeste sttt bbbttt
7. Deduct amortization Of PIEMIUM..........cvcveieiieeeeeee ettt sae s s aes et tesssssssnssssesns | sesssisssssesssssses et essesse s e benssssesessaseenans 306 | oo 306 | oottt sneses | ere ettt s et tenaens | Steseetesteb ettt e st s bt n e sae et nes
8. Total foreign exchange change in book/adjusted CarryiNG VAIUE............cccveviuieiiecisieiciseie et sssssesessssenses | oevisssssessssssesssssses et sesse s sse s ssesad 0 | oottt nas | seresae ettt b st s st ss s enbenae | esbessessten s s e b s s s s e bt s s s st st e s s s s bense s e bnsans | Sbessebietea s e et et e st s ettt bt n bbb n b nes
9. Deduct current year's other than temporary impairment FECOGNIZEA. .........ovururirnrirririrnrirrieiessssssseeessssssesssssessessens | ssssssssssssssssesssssssssessssssnsssssessenssssssssessanes 0 ] et esrens s | eereeies st ese st ess st enaes s tse s sessensensessnsenae | entessesntensessetensessesnsansenestantessesnsensesentensens | cherserietineessesntantesent et es st en st st nesa st anee
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9)..........cccverereervererierinerieieiesisesienns | coesiseiesssssseese s sessnns 6,695,342 | ..oooveeeeeeee e 6,695,342 | .oveieee s 0 | e 0 | e 0
11. Deduct total NONadMItted @MOUNTS...........cvuurieieriiiiriceirieeeeei ettt ese ettt entent st ensenssnsens | ssssesssessssssssenssnsesssssssssnsssssnssnseedQ | soreessnisssesssesssesssesssesssesesesssenesesssessnesssnssnees | ootmeasssstssssnssssesesesesesesssssessnessssssnsssnsssnessnsens | esssenssesesens sttt | e sent sttt
12.
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, EO5, E06, E07, E08, E09
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Annual Statement for the year 2012 of the COLONY SPECIALTY INSU RANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912828 JG 6|US TREASURY N/B SD.. [ [ [T [ i 177,646 | 101.867 175,333 ((C1510) 1 SUUTRRIURIRR ORISR ISP 3.375 | ... 3.042 | s | e 2472 | e 5,906 | 08/26/2008 | 07/31/2013
912828 KN 9|US TREASURY N/B SD. [ [ | oo i 74,391 | 102.195| ... ..74,831 124 05/06/2009 | 04/30/2014
912828 LC 2|US TREASURY N/B SD.. [ [ [T [ . 325,251 | L 103.763 | ... 321,783 (1,095) 09/30/2009 | 07/31/2014
912828 MZ 0|US TREASURY N/B SD.. [ [ [T i 1,112,121 | 105.094 | .............1,156,035 | ..............1,100,000 | .............. 1,105,858 (2,426) 05/13/2010 | 04/30/2015
912828 ND 8|US TREASURY N/B SD.. .116.095] ... 881,645 (3,797) 07/01/2010 | 05/15/2020
912828 NK 2|US TREASURY N/B SD. [ [ [T [ 272,416 | 108.332 ... 292,496 271,615 (337) 07/22/2010 | 06/30/2017
912828 QP 8|US TREASURY N/B SD.. [ [ | e [ inn..626,633 | ... 104.459 | ... 647,645 624,636 (1,315) 06/24/2011 | 05/31/2016
912828 QR 4| US TREASURY N/B......coccoviiriirineiiniinsineninsiseissessssssesssssssssessees | oneee | oo | veeeennnns | eeeeed | i 235,625 | oo, 103.657 ... 243,593 235,447 (124) 07/18/2011 | 06/30/2016
912828 RM 4| US TREASURY N/B.......cocoevirmriieirrinriissiessissssssssssssssssesssssssssssssnses | soenses | oo | vervienvens | eoeeed | veviieniinnnnnnn 251,104 | oo, 101.902 ... 254,755 250,862 (220) 11/21/2011 | 10/31/2016
912828 SF 8| US TREASURY N/B......ccccoviiriiireineirniinsenensssiseissessssssesssssssssessnes | vnene | oo | oeeeennnns | eeeeed | v 787,534 | o, 103.398 ... 827,184 788,372 838 04/05/2012 | 02/15/2022
912828 SM 3|US TREASURY N/B SD.. [ e | e [ 02,163,361 | oo 101.787 | v 2,188,411 | v 2,150,000 | ..ooovvereces 2,161,541 (1,819) 04/25/2012 | 03/31/2017
912828 TM 2| US TREASURY N/B......ccoooviimrireineineiieninsineessnseisssnsssssssssensennens | ooneens | oo | eevvennnes [ | 1,321,019 | i 99.903 . 232 09/12/2012 | 08/31/2017
912828 TN 0| US TREASURY N/B......cccovvimrirriiieissiissiinsissssssssssssssssssesssssssssnsss | convie | oo | eeveveninns [ oo | eviveninnnnn 1,850,471 | i 99.407 ..1,851,439 968 09/17/2012 | 08/31/2019
912828 TT 7|US TREASURY N/B......oooiiiiiieirerinsiineisseiseissesssssssessssssssesssssnnes | soeees LT22482 | .. 99.773 723,351 722,613 131 11/05/2012 | 10/15/2015
912828 TW 0| US TREASURY N/B.......cooovivirrirririnriesiiesissssssssesssesssesssssssssssssssnses | soienes ...802,5% | ...... 100.327 ... 802,618 ...800,000 802,541 (56) 11/21/2012 | 10/31/2017
912828 UA 6] US TREASURY N/B......ooiieiiiiimiinsinsersssnsssesssmsssnesssmsssssssssssssssnssness | oneess | or | oenenensnns | snvens [N 5,693,487 | ........ 99.663 | ..ovovrrinns 5,705,685 | ..ooooens 5,725,000 | ..oovvrens 5,693,677 190 12/18/2012 | 11/30/2017
0199999. U.S. Government - ISSUET OBlIGAHONS.........vuuiierireriisiiiiiiisiiere et senssresssnins | seeneseees 17,307,047 | ... XXX........ 17,603,130 17,283,444 0 (9,266) 120,475 |..... XXX [ XXX.oone
0599999. Total - U.S. Government N I 17,307,047 | ... XXX........ 17,603,130 17,283,444 0 (9,266) 120,475 |..... XXXerooe [ o XXX..oone
U.S. States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
13063B €9 1| CA ST.oieicreieneeneenesenissnisessessssisenssssessssessssssssssssssessnsssnes | veveine | oo [ wevvneiensd [ WTFE | v 463,664 | ... 1131445 oo 452,580 | ..o 400,000 463,027 (637) 11/16/2012 | 09/01/2042
57582N  J6 3| MA ST-CONS LN-D-FSA SD.. | [T AFE | 118,492 | L 108.765 | ....cvvvverenen 119,642 112,313 (1,143) 01/23/2007 | 12/01/2022
604129 JV 9| MINNESOTA.......oeviririneeriniseierienissessensssissnsessesssseessssssssssnsns | onenes | oo | oveessnens | 2 IFE | iviiiniinn.816,645 | ... 107.183] ... 803,873 768,931 (11,451) 07/25/2008 | 08/01/2014
641460 ZN 3 |NV ST-REF-CAP IMPT-A SD.. |. | |IFE] .................533,045 | ...... 104.540 505,727 (5,077) .. . 01/31/2007 | 02/01/2014
1199999. U.S. States, Territories & Possessions - Issuer Obligations XXX 0 (18,308) 0| 0
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). XXX 0 (18,308) 0 [ 0
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Oblig
259030 PA 6] DOUGLAS ONTY SD...oooosoes sttt | o | (9.965) | oo | oo
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.. . . 0 (9,965) 0 0
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS...............cccvveevereereererrrererisesieies | everrerierens 1,086,030 | .. XXX..coooo | covvrrrrinns 1,147,930 | ..ooveevn 1,000,000 | .............. 1,035,041 0 (9,965) 0 [ 0
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
3135G0 UM 6 FANNIE MAE.......ccocoiiimiinnrierincinnrinniessiesissessesssssssssessssssssessensss | eevnees | oo [ oenrneenT | vevens 1| 1,225,000 | ... 100.534 | ... . 1,225,000 | ..ooovvennes 1,225,000 | .vovvrerierieninns | eennrnneieerisnienns [ | e | eeneeenn20700 12700 [ MS e [ i, 8,544 | ..ccooonen. 16,538 | 03/14/2012 | 03/28/2022
3135G0 PP 2[FANNIE MAE.......oooioooireeeeeeseeeseessieesseesessseessessssessssssessnessneessses | evneee | oo [ ennieenT | e 1 .100.035] ... ..300,105 300,000 300,000 842 09/18/2012 | 09/20/2017
45203H NE 8]IL ST FIN AUTH AFE| i 474,406 | e 98.337] ... 467,101 ....475,000 474,399 (7) . i 2,164 11/15/2012 | 09/01/2032
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...........ccccccee... .. .05, S 1,998,742 | ..o 2,000,000 | ....coonenee 1,999,399 0 (7) 0] e 0 [.XXX........ XXX XXXooo | e 11,550 | oo 16,538 | ..... XXX oo [ XXX......
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M4 2P 7|RMBS - FG GO3182........evvecrerrieriesieseississssssssessssssssisssssssssnsnes | oenis | oo | vereenini | eoieend | i 379,166 | ... 108.069 | ... 434,762 385,324 (464) MON... 08/14/2007 | 05/01/2036
3128M7 LM 6|RMBS - FG G05432 .108.759 | ... ..465,885 448,804 2,049 MON... 06/26/2009 | 04/01/2039
3128PU VC 3| RMBS - FG J15111...oiicrirerieciceisnisenienieniseesssssssnssensenenee | eoneeen | oo | vvvernneni | e | i 459,328 | ... 105.149 | ... 457,123 457,663 (1,664) MON... 04/19/2012 | 04/01/2026
312931 KB 4|RMBS - FG ABABIT ...ttt | coeees L217221 | ... 108.682 ... 225,510 217,972 908 MON... 06/26/2009 | 03/01/2039
3132GE S35 |RMBS - FG QO1438........covieeerimireeicninineeiseriessessenssssessesisessenes | sevies 22 1. ...305,866 | ...... 107.837| ... 318,084 ...294, 305,768 300 MON... 06/14/2011 | 06/01/2041
3138AT GG 9| RMBS - FN AJ1998......cooiiiieieiiniineiieeissiseissssessssessssisssessessns | eevies | oo | ceessinns 2| I I 3,532,514 | ...... 106.651 | ...cvonrenee 3,683,433 | ..ooviinnen. 3,453,726 | ..cocvvnne. 3,529,167 (2,674) MON... 09/27/2011 | 10/01/2041
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Annual Statement for the year 2012 of the COLONY SPECIALTY INSU RANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
3138M8  J8 7| RMBS - FN APAT8B..........ccooerieirriiniieiieriseseisssissisesnssssssssennes | coneee | oo | vevirneeni | v 1| 514,009 | oo 104.861 | ... 520,102 513,019 (990) | ovvverevrirnrinerienins [ e | erreenn3.000 | e 2.126 | MON... 09/11/2012 | 09/01/2042
31407C AE  7|RMBS - FN 826305..........ccevrumerierirrereenrnisersersensesessesssssssssssensens | oneens | oo | vevereeeni | evvens 1| i 157,253 | o 108.864 | ... 880,947 772,963 1,473 MON... 07/12/2007 | 07/01/2035
31410P QW 6[RMBS - FN 893369.........ccccoiiiriinriniiciicisicssissicsiesissisnisesnins | coiens | o [ eeveieen | e 1 365,140 323,836 892 MON... 05/25/2007 | 07/01/2033
31417B 2U  O[RMBS - FN AB528B...........cvveveereieeereesreeseeereererenseesneeneesneesnnennes | eeenee | oo | erreeni | o 1 604,594 592,740 (1,323) MON... 06/11/2012 | 06/01/2042
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities...........cccoiuiiiiiiiniiniiieiisissisnicsiinns (1,493) XXX...
3199999. Total - U.S. Special Revenue & Special A 1t Obligations....... (1,500) XXX...
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
055299 AL 5|BBVA US SENIOR SA UNIPER Fl. reverneennnn250,000 | .o 102,520 ... 256,301 250,000 10/04/2012 | 10/09/2015
06406H BX 6 |BANK OF NEW YORK MELLON.... AFE ] i 374,681 | 104.494 | ... 391,852 374,769 61 07/21/2011 | 07/28/2016
14040H AS 4| CAPITAL ONE FINANCIAL CO....ccccvvverrernrrirerirnrerneneneseeserieessneenes | evvenee | [rverreens | 2 2FE [ i 124,765 | L 108.788 | ... 130,545 121,518 (1,013) 07/15/2009 | 05/23/2014
20030N AZ 4| COMCAST CORP.....ccorvuuerinerireireisseissiseessesssesissessssssssssesssesssssinns | aeins NE ceverneennnn 154,025 | L 121.854 ] ... 182,781 152,867 (360) . . 07/13/2009 | 07/01/2019
21685W DD 6| RABOBANK NEDERLAND.........cccovvimriierirerirrirteisienesiiesesessenisssisnes | oveens Flon VAFE ] i 143,872 | L 107.623 | ..o 156,053 143,956 B4 | oo | e | s 3875 ... 3970 | FA coooo | oo 2,232 | e 2,809 | 02/01/2012 | 02/08/2022
25459H AV 7 |DIRECTV HOLDINGS/FING.......cccosvevrrrnrenerrneeineirserrennissenensssnensenns | vevenee | oo | evcnseiencd [ W2FE | 12,498,375 | ... 104.735 ... ..2,618,362 | ..............2,500,000 | .............. 2,499,041 288 [ v | e | 3125 [0 3138 [ A | e 29,514 | oo 78,125 | 08/10/2010 | 02/15/2016
260543 CH 4|DOW CHEMICAL COITHE........cccomiriiririniiieriersienieniessisessesesenins | eeeees revrneeennnn 245,665 | ... 99.809 249,523 245714 49 11/06/2012 | 11/15/2022
38141E A6 6| GOLDMAN SACHS GROUP INC.......cocomirmerirrireieinerissisenienisennas | s AFE] 1,595,904 | 118.802| ... ...1,900,825 .1,600,000 | ...ccvenneen 1,596,776 334 05/26/2010 | 06/15/2020
404121 AF 2{HCA INC ...ttt ssenssssssnins | ceeees ..251,250 | ...... 101.776 | ... 254,441 ....250,000 251,236 (14) 10/25/2012 | 05/01/2023
40428H PG 1|HSBC USAINC......ccoiiiiierieriiceineineeiesiesissessssnissisessesesssssssnsnnes | oevene | oo | seenerinnns AFE ] 1,062,989 | ...... 102.864 | ....oovvenee 1,080,076 | ..coovvvnne 1,050,000 | ..cooovrvnnce 1,059,450 (3,539) 03/02/2012 | 02/13/2015
45687A AA  0|INGERSOLL-RAND GL HLD CO.......cocermevvrinrrrerinrrrcnenisnisensnnns | woveree | F | oo T W2FE | 25,188 | ... 122.125 ....30,531 ..25,130 (19) 07/08/2009 | 08/15/2018
458140 AL 4| INTEL CORP.....cevvvrererirrineicrisnineinenissisenssssensssesssssssssssesssessnnes | coneens | oo | eeroneeens ] [ WAFE | viiiiii000.299,682 | ... 99.979] ... ..299,936 299,686 4 12/04/2012 | 12/15/2017
460146 CA 9| INTL PAPER CO....ccovvrvirrerirerinrerrrinirnerenissessesssnsessessesessssssnnss | ovene | oo | vevevened | W 2FE | i 24,438 | ... 129.299 ... 32,325 ..24,611 54 07/06/2009 | 06/15/2018
46625H JD 3| JPMORGAN CHASE & CO.......ccovvererririernerinsenensneninseesensssssinennes | veveine | oo | evvserinens [ W TFE | i 447,602 | .. 113.148] ... . 450,000 447,784 183 01/13/2012 | 01/24/2022
59156R AR 9| METLIFE INC......ccovirrrririirineirernninenienisnisenienesesssensssssessenies | ovenen | oo | corven T WAFE | iiii.259,340 | ... 125.986 | ...ccvvervrn. 314,964 | e 250,000 256,407 (925) 07/23/2009 | 08/15/2018
59156R AT 5| METLIFE INC.....ceooerimrinenrieincrrerienineernsnisssssensensseessenssssssssssessns | oneeen | oo | ovvevnnee T | WAFE | 05,383 | oo 131113 | v 8,556 [ 5,000 [ e 5,000 07/15/2009 | 02/15/2019
74256 AB  5|PRINCIPAL LFE GLB FND l.....covviveirereieirieieiseieneneiseenessenssssniene oo | o | eeverveniens | AFE | i 474,957 | . 100.197 | ... 474,961 4 09/12/2012 | 09/18/2015
767201 AC  O|RIO TINTO FIN USA LTD.....oocorrenerrerirmrirncnrnsnisernersseseseesssnssssinnees | evnees | F | v | WAFE | 25,688 | ... 124.812] ... . ..25,467 (69) 07/15/2009 | 07/15/2018
767201 AH  9|RIO TINTO FIN USA LTD...coovvrervrrrvirerneirnennrernsnrnsisensnsseesensnssserenss | vervene | F | evneeren T WAFE | 0. 39,025 | o 137.355] ... . .35,000 37,914 (351) 07/01/2009 | 05/01/2019
781172 AB 7| RUBY PIPELINE LLC.......oevoiveiierierinenieniseisenieninsssensssnisenssnnens | oveees | oo | ovvereneni2 | n2FE | 250,000 | ... 112.041 | v 280,103 [ oo 250,000 250,000 02/10/2012 | 04/01/2022
784635 AL 8[SPX CORP......ooeieicreirereiisiisieisiesiessisssssesesssssssesssssssssssssesssssnenss | oonvens | o | eevereenn T | W3FE | ... 333,000 | ... 109.500| ... 318,151 (8,721) 04/05/2011 | 12/15/2014
828807 CH 8| SIMON PROPERTY GROUP LP.......cccovvmmerirerinreneinerinerinenneniseennns | eoveeen | oo | ovvveee | WAFE | . 249,420 | ... 105.519 ... 249,550 114 11/10/2011 | 01/30/2017
887317 AC 9| TIME WARNER INC.......oovuvrricrierineernnrinneiensiessnensssssssesssssssesssenns | vennes | oo | vevvene 1| 2 2FE | 64,684 | ... 117.081] ... ..64,820 40 07/06/2009 | 11/15/2016
88732) AS 7 |TIME WARNER CABLE INC........cccocommrirmrenernnniserneriseserneesenisssennenes | evvnnee | [eoverenn 1| W2FE | ciiiiinnnn..68,609 | ... 133.085] ... ..66,104 (778) 07/01/2009 | 04/01/2019
9021EQ AC 8 |TYCO/TYCO INTL FIN SA......covivirrnrisrinnrrnninernseseessnsssssesssensnne | vevevee | F [T [ AFE | 12,037 | e 125.351] ... ..12,028 (3) 07/09/2009 | 12/15/2019
91159H GX 2|US BANCORP.... .104.516 ... 474,754 92 07/22/2010 | 07/27/2015
92343V AV 6| VERIZON COMMUNICATIONS........cccosrririnnsrrnninmnsessminsessnssnsnsesnnane | eonneee [0 [oonveneen ] [WAFE | i, 256,214 | Lo 126.375 . ....240,000 251,384 (1,496) 07/08/2009 | 04/01/2019
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations XXX | 10,812,699 | e 9,932,000 | ...cocovnnvns 9,979,078 (15,981) | oo [0 [l XXX | XXX [ XXX | 97,712 325,238 XXX oo [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
17314Q AY 3|CMO/RMBS-CMLTI 2009-11 6A1 ..93,630 [(ITK) ] R [RTRRT SR 1.558]......... 6.129 [ MON... | . 1,563 | 04/15/2010 | 10/25/2035
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securitie ..93,630 (1,173) 0 [ 0 1,563 |..... XXXeowwen [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
46628F AF 8| CMBS/CMO - JPMCC 2006-LDP7 Ad..........coocermirmrvineincrnnrrerensennne | evvnnee |00 [ 2,30 | AFM | .. 283,379 | oo 115.075 ... 287,688 278,111 (5,268) MON... 8,721 | 05/17/2012 | 04/15/2045
46630E AC 4|CMBS/CMO - JPMCC 2006-CB17 Ad........crvvervenrrrerrnnrncrrinineinenes | vovere | oo | v | IFM | . 278,994 | ... 114.036 | ... 285,089 275,528 (3,466) MON... 06/19/2012 | 12/12/2043
55312V AH 1| CMBS/CMO - MLCFC 2006-4 AM..........coccovvemrrermirreererirseesensneeinnens | eovenee |00 [ 2,30 | IFM | nee..328,547 | ... 110435 v 331,305 327,926 (621) MON... 11/26/2012 | 12/12/2049
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Annual Statement for the year 2012 of the COLONY SPECIALTY INSU RANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CcusIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
61756U AE 1| CMBS/CMO - MSC 2007-1Q16 Ad......cooiiviiiiiniiieinnisenierississisniseisnns | coenes .. AFM ..597,539 | ...... 118735 oo, 593,674 593,682 (XY ) . MON... 10/17/2012 | 12/12/2049
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 1,488,459 |.. XXX........ ..1,497,756 | .............1,300,000 | ............. 1,475,247 0 (13,212) 0 XXX [ 8,075 | el 21,649 XXX oo [ e XXX......
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
126802 CA 3| ABS - CABMT 2012-TA Al..covomicierineeneeisnisensnenieseseesssssssssnenss | vevene | oo | eevneeni [ WTFE | . 999,649 | ... 102.510 | wvvvrrreneee 1,025,095 999,705 57 MON... | coooerirrcernens T24 | oo 12,587 | 02/29/2012 | 02/18/2020
22532V AA 0|ABS - CAALT 2012-1TA A...oovienineieneisnneirenssiseesessssissssssenenns [ ovnene [ [ verevenenn2 | WAFE | 1,399,839 | ... 100.576 | ... ..1,399,886 47 MON... 1,369 21,902 | 03/22/2012 | 09/16/2019
34528Q BP 8| ABS - FORDF 2012-2 A......ovvuivinirinirieniesirenens .102.703] ... ,999,515 101 MON... A,707 32,000 | 02/07/2012 | 01/15/2019
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities XXX cirvnnnn4,399,106 0 205 . XXX | e 3,800 | .o 66,489 |..... D0, S XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) XXX [ e 16,895,186 | 15,732,412 | e 15,947,061 0 (30,161) 0] 0 [.. XXX XXX DL 107,613 | oo 414,939 |..... XXX [ XXX.oone
Totals
7799999. Total - Issuer OblIgations. ..o 32,335,647 | .. XXX......e. 33,461,196 32,146,960 0 (53,527) 0] 0 XXX... .580,251 |..... XXX [ oo XXX.oone
7899999. Total - Residential Mortgage-Backed Securities 7,616,736 | ... XXX........ 8,053,187 | ..cccec0..n.7,528,374 | oo 7,640,886 0 (2,666) 0]... 0 XXX e 24,987 | i 273,696 ..o XXX [ o XXX......
7999999. Total - Commercial Mortgage-Backed Securities 1,488,459 [ .. XXX.oiooor | covvenniinns 1,497,756 | oo 1,300,000 | ..ocovr 1,475,247 0 (13,212) 0] 0 XXX 8,075 | 21,649 | XXX [ XXX.oone
8099999. Total - Other Loan-Backed and Structured SECULIES...............c..coveviverirereieieieieeeeeceeeeeeeveree e 4,398,902 |...XXX........ 4,487,224 0 205 0]... 0 XXX | ................3,800 | ..............66,489 | ..... XXX...... | ... XXX......
8399999.  Grand Total = BONAS...........cc.ceverririiieiiniiierieciseiieiseesi et sssiens | aoereseeens 45,839,744 | ... XXX........ 47,499,363 0 (69,200) 0. 0 XXX | 229,452 | .........942,085 | ... )., T XXX......
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Showing all PREFERRED STOCKS Owned December 31 of Current Year

Codes

6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ | Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

ci3a

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
002824 10 0|ABBOTT LABORATORIES..........covuumrimimeemerineeniessenssssesssesessesssessenssssenns | coneens 8,000.000 524,000 7,650 | oo | e 4,079 | oo | s 4,079 | [ 09/21/2012
009126 20 2 |AIR LIQUIDE-UNSPONSORED ADR.......cccocmiirmiriiireriniiceesieisssnsierssineene | seerens Ro| s 13,200.000 | c.ovvviiiciines 335,940 . 7,629 39,460 03/12/2012
009158 10 6|AIR PRODUCTS & CHEMICALS INC......c..evvrerireimerierierierieseseesssssenies | cerneens 1,000.000 84,020 | ......... 84.020 ..84,020 640 2,500 (1,170 07/01/2011
053015 10 3| AUTOMATIC DATA PROCESSING........ccocririmiveiimiiiniinnieeeiineiesssiessnsnsnns | seenene 4,000.000 227,720 | ..oooue. 56.930 227,720 1,740 1,185 3,271 09/21/2012
09247X 10 1|BLACKROCK INC e 1,000.000 206,710 ..206,710 5,550 26,888 06/06/2012
110448 10 7 |BRITISH AMERICAN TOB-SP ADR.......ccorsviriirriimiiieiieeisseissesssisesssessinnes | eseenns R. 6,000.000 607,500 607,500 22,446 .29,835 04/23/2012
136385 10 1| CANADIAN NATURAL RESOURCES..........ccoimiuimrimiemirieerierienirssessseissiens | oveee [0 PO 13,100.000 | ceooveevrvrnrierirnn 378,197 378,197 1,376 1,793 (23,305) 10/04/2012
149123 10 1| CATERPILLAR INC.....ooiiiiiiiciiseise ettt issnsns | eneians 2,100.000 188,178 188,178 3,276 6,891 06/21/2012
166764 10 0| CHEVRON CORP.......cotivuiriirirrireineriesiiessessssessssessessssessesssssssessessnens | oveiens 7,500.000 811,050 811,050 21,420 6,960 06/06/2012
191216 10 0| COCA-COLA COITHE........covieiieeeeeeeseeensieesieeses e sisessssans | coneies 22,500.000 815,625 815,625 | . 21,038 10/04/2012
23636T 10 0| DANONE-SPONS ADR........oeourrimiiiminiienirenirnrisesisessiessesssesessssessnssnnens | conneens R. 28,000.000 374,920 374,920 | oo 356,661 5,385 11/08/2012
25243Q 20 5|DIAGEQ PLC-SPONSORED ADR........viumiimirmrineriiseseesssiseisssssesssesesssenas | seveees R. 5,500.000 641,190 641,190 469,391 14,731 06/18/2012
293792 10 7|ENTERPRISE PRODUCTS PARTNERS.......ccccovvmrimirinirriniinnrierienesenins | coreeens v | s 12,500.000 | cooovvverirrieninnnd 626,000 626,000 583,914 29,176 03/12/2012
30231G 10 2 |EXXON MOBIL CORP........cooieriiiinerierisesisseesssssssssesssesssesissessssssssssssssnes | eneinns 8,000.000 692,400 ..692,400 13,280 07/17/2012
35671D 85 7|FREEPORT-MCMORAN COPPER SRS O 2,000.000 68,400 ....68,400 2,375 07/01/2011
453038 40 8| IMPERIAL OIL LTD...ovvvuieuiriiireeireeseeississessesssesiseesssssssssessssssssssssssssins | seneeens 7,000.000 301,000 301,000 840 1,446 07/17/2012
459200 10 1|INTL BUSINESS MACHINES CORP.......c.covvuirrrrinirierirerirssersssississeriesienes | e 3,300.000 632,115 632,115 5,355 3,171 09/12/2012
49456B 10 1| KINDER MORGAN INC......cvvmmremiireiimiieiseiiesssssssessssissessessessssessensssenns | senneens 7,200.000 254,376 254,376 4,622 17,002 09/12/2012
580135 10 1|MCDONALD'S CORP 6,500.000 573,365 573,365 9,555 (11,003) 07/17/2012
609207 10 5|MONDELEZ INTERNATIONAL INC-A... JIOTR I 11,100.000 | coooevueererierinnes 282,531 282,531 1,443 N (12,991) 09/21/2012
641069 40 6|NESTLE SA-SPONS ADR FOR REG JESSTRTOURTRORPTRPORRIN BTN Ro| s 10,000.000 | cooovverieniierinnnd 651,700 A70 | 651,700 17,719 [ e [ e, 74,600 12/20/2011
670100 20 5|NOVO-NORDISK A/S-SPONS ADR R. 3,000.000 489,630 489,630 4,580 127,468 127,468 04/23/2012
674599 10 5|OCCIDENTAL PETROLEUM CORP 6,000.000 459,660 459,660 13,180 (97,601) | cvvvvereirerieniienin [ e (97,601) | vvovvrrirciieiinnn 06/18/2012
718172 10 9| PHILIP MORRIS INTERNATIONAL.......ccoitvuivmrmmerireiseninersessssessenssssesensas | ceeeens JSOTR IU 14,000.000 | ..oovvrnrrrrirnes 1,170,960 ...1,170,960 11,900 40,390 72,240 12/20/2011
742718 10 9|PROCTER & GAMBLE COITHE.........c.coviiiiriirnireieissiseisenssissesesenssssessenes | serenens 6,500.000 441,285 441,285 13,322 7,528 . .. | 04/23/2012
767204 10 O|RIO TINTO PLC-SPON ADR........vvuuirmmrimrinersnerisssssneesesssssessssssssesssessssnens | serneens R. 5,000.000 285,300 060 | e 285,300 8,277 | cooveveveenerinrinerinee | eervnennen.61,685 |, 20,985 | ..oovvererirenne 40,700 [ 12/20/2011
771195 10 4 |ROCHE HOLDINGS LTD-SPONS ADR.......ccovviiiierriermnnieesessssesesssssssssnsenss | serevene R. 8,500.000 429,250 429,250 3,132 09/12/2012
780259 20 6|ROYAL DUTCH SHELL PLC-ADR........ovvirrireirerineiseesensseisseesesssssssessenes. | werneens R. 8,500.000 586,075 586,075 21,106 (27,159) 09/12/2012
78572M 10 5| SABMILLER PLC-SPONS ADR......c.cocmiiirimiiireriniieierinsissesieisssssiersssssens | onseee R. 6,000.000 280,740 280,740 5,682 35,450 03/12/2012
85771P 10 2| STATOIL ASA-SPON ADR........ovverierrimernerieniseissesssssssssessssssssessnssssnes | sevsnees Ro| s 16,200.000 | .ooovvnveernrirerinne 405,648 405,648 14,650 (9,234) 12/20/2011
89151E 10 9| TOTAL SA-SPON ADR......covvmiimrirrirriiniinesisesiesisseessssssssesssessssessssssssnns | eeviees R. 7,500.000 390,075 390,075 4,878 17,368 (1,190) 03/12/2012
96950F 10 4| WILLIAMS PARTNERS LP.... s | s 7,500.000 364,950 ..364,950 20,881 |... AP (86,797) . . 03/12/2012
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........cvriireriiiiiiniiinississnsssnsssnessies | conesessnssseenes 14,580,510 14,580,510 22,817 360,699 | .. 0 578,230 |..... 58,565 .519,665 0 XXX
9799999. Total = COMMON SHOCK. ...ttt | cenas 14,580,510 14,580,510 22,817 360,699 | .. 0 578,230 |..... 58,565 519,665 0 XXX
9899999. Total - Preferred and COMMON STOCK.............vvuivrireeeierieseeieseeeeeseeseesssessesiesssessssssssesesessessesssessessesssssesessssenssssessens | coies 14,580,510 14,580,510 22,817 360,699 | .. 0 578,230 |..... 58,565 519,665 0 XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....5, the total $ value (included in Column 8) of all such issues $.....2,072,550.
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Annual Statement for the year 2012 of the COLONY SPECIALTY INSU RANCE COMPANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
cusip Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 SF 8|US TREASURY N/B.. 04/05/2012 | RBS SECURITIES INC 787,534 | oo 800,000 2,462
912828 SM 3| US TREASURY N/B.. 04/25/2012 [ UBS FINANCIAL SERVICES INC......oouiimiiriireiiniiiesiieeississsisssissssessssssssessssssns | cossssansssssssesssesssessssssssssssessssesssesssasssnsss | sessasssssssssssssssssssasssssssssssessssnses 2,163,361 | ... 2,150,000 1,527
912828 TM 2|US TREASURY N/B.. 09/12/2012 | GOIAMAN SACKS........ouvvurieririrereeeseieeise e ensenes .....6,181,372 6,200,000 1,820
912828 TN 0|US TREASURY N/B.. 09/17/2012 | JEFFERIES & COMPANY, INC..... 1,973,836 2,000,000 1,105
912828 TT 7|US TREASURY N/B.. 11/05/2012 | UBS FINANCIAL SERVICES INC 822,135 ...825,000 125
912828 TW 0|US TREASURY N/B.. 11/21/2012 | BANC OF AMERICA SECURITIES LLC 877,840 ...875,000 417
912828 UA 6|US TREASURY N/B.. 12/18/2012 | GOIAMAN SACNS. ...xvvererrertestessserssers s es et | oers et et | ent et 5,693,487 | ..o 5,725,000 2,064
0599999. TOtAl - BONAS = U.S. GOVEIMMENL. ........cuieiiseisitesieiscisisisssseesssesiesesssssssessessssessesssssssessessessssessesssssssessessassssessesssssssessessesasses  sessessssessessesassessessessssessessesastessessssessessessesassessessnsessessessssassessessesessessesassessessessssessessesassessessesassessessesassessessnsessessessnsessessesansessessnssns | toessssessessesonsessessnssssessessnsansassess 18,499,565 18,575,000 9,520
Bonds - U.S. States, Territories and P¢
13063B_C9 1| CAST | 11/16/2012 | Wells Fargo. 463,664 2,611
1799999. Total - Bonds - U.S. States, Territories & Possessions. 463,664 2,611
Bonds - U.S. Special Revenue and Special A it
3128PU VC 3|RMBS-FGJ15111 .... | 04/19/2012 | CREDIT SUISSE SECURITIES (USA) RO 521,582 | oo 493,659 768
3135G0 JM 6 |FANNIE MAE v | 03/14/2012 | JP MORGAN SECURITIES LIMITED.........ccotiuuieuierneirneeineesessssisessssessssissesssssns | esisssssesssessssessssssssssssssesssesssssssssssssssns | sissssssssssesssssssssssassssnssssssssssssssas 1,400,000 | ........... 1,400,000
3135G0 PP 2 |FANNIE MAE .| 09/18/2012 | CITIGROUP GLOBAL MARKETS INC.. 300,000
3138M8 J8 7|RMBS - FN AP4786 09/11/2012 | Morgan Stanley. 518,164 500
31417B 2U 0|RMBS - FN AB5286, . | 06/11/2012 | Wells Fargo. 654,773 728
45203H NE 8|IL ST FIN AUTH 11/15/2012 | U.S. Bank. AT4,406 | oo 475,000
3199999. Total - Bonds - U.S. SPECial REVENUE ANT SPECIAl ASSESSMENES. .. ... vuurvurrsresersaresessesssessasesessessasssessessssssassssssessasssessassass | fessesssessessasssessessasssessasssesseessessessasssessessasssessasssessessaessessesssesessasssessasssessessaesessasssessessasssnssasssessassanssessassansessensnssasssnssessansessassas | foessessosssessosssssessosssnssanssnssessnsan 3,868,925 | ........... 3,792,717 1,996
Bonds - Industrial and Miscellaneous
055299 AL 5|BBVAUS SENIOR SA UNIPER .| 10/04/2012 | Morgan Stanley. 250,000 ...250,000
126802 CA 3 |ABS - CABMT 2012-1A AT...oovviiieiriinns 02/29/2012 | RBC CAPITAL MARKETS 999,649 | ........... 1,000,000
21685W DD 6| RABOBANK NEDERLAND........cccoovverirerirrirriiniiens |- 02/01/2012 | MLPFS INC FIXED INCOME.........ccostverimrierierirrirsiiesiesiienienes 496,110 | cooveiererrerenre s 500,000
22532V AA  0|ABS - CAALT 2012-1A A 03/22/2012 [ WEIIS FAIGO.......uuveuierrereeseeseesseisessessseeseessssse st sess s st sssssssssssss. | cessessasesssesssesssesss et s s s st ss s nees | sesseesses s s es s bbbt enen 1,399,839 | ........... 1,400,000
260543 CH 4|DOW CHEMICAL CO/THE........ 11/06/2012 | PERSHING LLC.......cccovvvvrrrnirircrieriinne 245,665 | ..o 250,000
34528Q BP 8|ABS - FORDF 20122 A 02/07/2012 | CITIGROUP GLOBAL MARKETS INC.. 1,999,414 2,000,000
404121 AF  2[HCAINC.. 10/25/2012 | Goldman Sachs 251,250 | 1o 250,000 231
40428H PG 1|HSBC USAINC 03/02/2012 [ JP MOTGAN CRESE.........uuiveuieesiisciiseiseiseeiaeesse s ese bbb ssb et ens | cebeebane bbb e bbbkt | 4ebb e b ettt 1,062,989 | .......... 1,050,000 1,663
458140 AL 4|INTEL CORP. 12/04/2012 | MLPFS INC FIXED INCOME.... 299,682
46625H JD 3 |JPMORGAN CHASE & CO...... 01/13/2012 | JP MORGAN SECURITIES LIMITED... 447,602
46628F AF 8|CMBS/CMO - JPMCC 2006-LDP7 A4... 05/17/2012 | Goldman Sachs 283,379 884
46630E AC 4|CMBS/CMO - JPMCC 2006-CB17 A4... 06/19/2012 | UBS FINANCIAL SERVICES INC........coconivrrriiirrriniins 278,994 792
55312V AH 1 |{CMBS/CMO - MLCFC 2006-4 AM.........ccvorririrriinnerieiieeisseissssissssesssesssssssssisssssssssesss | nevesssssnsinns 11/26/2012 | Morgan Stanley 328,547 1,214
61756U AE 1|CMBS/CMO - MSC 2007-1Q16 A4 10/17/2012 | UBS FINANCIAL SERVICES INC. 597,539 1,694
74256L AB 5|PRINCIPAL LFE GLB FND II 09/12/2012 | DEUTSCHE BANK SECURITIES, INC 474,957
781172 _AB 7|RUBY PIPELINELLC... 02/10/2012 | CREDIT SUISSE SECURITIES (USA) 250,000 ...250,000
3899999. Total - BONAS - INAUSHTIAl GNA MISCRIIANEOUS...............cvevvoeeeveeeeeeeeeeeeeeeseeeeeeeeeeeeeveeeeseeveseeseeseessseesessasessessessssssessssseseseaesane  vesesssssssesssassssasesesssssseessseesesasenssssseseeseessssasassssssesessssassesosessesssesesessassetonesesssssesesesssesesenesssesasesesasssssesasesssssesesesasssnsesanssssnsonesns | soveesessossessssnssssssssesssessssnsonesne 9,665,616 |.......... 9,475,000 6,478
8399997. Total - Bonds - Part 3 32,497,770 32,242,717 20,605
8399998. Total - Bonds - Summary Item from Part 5 23,736,049 23,410,000 53,348
8399999. TO8AI = BOMAS. etttk E LR R LR E LR LR E R LR EESEEE eLEEEEE LR LR EEE LR LR LR SEEE LR LR e LR LR R LR LRttt | e ettt 56,233,819 55,652,717 73,953
Common Stocks - Industrial and Miscellaneous
002824 10 0|ABBOTT LABORATORIES.... 09/21/2012 | VARIOUS.......cooorvirierirrireriserieriesiesessssssssens 8,000.000 519,921 XXX
009126 20 2|AIR LIQUIDE-UNSPONSORED ADR Roieieins 03/12/2012 | Stifel Nicolaus & Co 1,000.000 25,880 XXX
053015 10 3|AUTOMATIC DATA PROCESSING 09/21/2012 | VARIOUS.......coooivmrirerireererisesesiesiesesseessssens 4,000.000 224,449 XXX
09247X 10 1|BLACKROCK INC 06/06/2012 [ VARIOUS.........oorivmiirireireiiseiesiiesissisessssins 200.000 37,230 XXX
110448 10 7 |BRITISH AMERICAN TOB-SP ADR........cccmivuuimmeririrreseessssssesiesssessssesssssssssnsssssssssenes Reeeeiins 04/23/2012 | Stifel Nicolaus & Co 1,000.000 103,266 XXX
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
cusip Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

136385 10 1| CANADIAN NATURAL RESOURCES | 10/04/2012 [ VARIOUS.......oocoriiiiieisisesisi st ssssines | oebsssssssesssssessessssssensessnssnes 13,100.000 401,502 XXX

149123 10 1| CATERPILLAR INC 06/21/2012 [ ISI GROUP INC......ccvvrirernriaeiieriesiseessesssssse s s sssssssssesssessssssssssssssssnssss | sessssssssessssssessssssssasssssssesssns 2,100.000 181,287 XXX

166764 10 0|CHEVRON CORP....... 06/06/2012 [ VARIOUS.......coorimriiiirrireiineiesiiesississsssssins 5,500.000 591,290 XXX

191216 10 0|COCA-COLA CO/THE 10/04/2012 | VARIOUS 8,000.000 477,292 XXX

23636T 10 0|DANONE-SPONS ADR........ Reeiionins 11/08/2012 [ VARIOUS......ocioiiiiiei bbb | oesissassss s 13,000.000 162,980 XXX

25243Q 20 5|DIAGEQ PLC-SPONSORED ADR.......cvvimurimrmmrimrireesensssessssssesssesesssssssssssans Reeeieiins 06/18/2012 | Morgan Stanley. 500.000 50,129 XXX

293792 10 7|ENTERPRISE PRODUCTS PARTNERS.........cccoovmiviiniirn. 03/12/2012 | VARIOUS..... . 4,000.000 206,314 XXX

30231G 10 2| EXXON MOBIL CORP........ccooiereimirmerieriresiseessesssesssesiessssssssssssssssssesssessssssssssssssssssses. | seesssesssncens 07/17/2012 | SIMMONS & COMPANY INTERNATIONA........cvvoerirrerinieinernerienes 4,000.000 337,664 XXX

453038 40 8| IMPERIAL OIL LTD...ovvvuiieiiririirecsssissisesiessseeissessssssesssssesssssssssssssssesssesssssssssssenss. | lossinssinnns 07/17/2012 | VARIOUS 7,000.000 301,896 XXX

459200 10 1|INTL BUSINESS MACHINES CORP......... 09/12/2012 | VARIOUS 3,300.000 628,944 XXX

49456B 10 1|KINDER MORGAN INC 09/12/2012 | SIMMONS & COMPANY INTERNATIONA.......coovivviriiernnieiereiineines 7,200.000 237,374 XXX

580135 10 1|MCDONALD'S CORP.... 07/17/2012 | VARIOUS.......coovrvierierircirerisereriesiesesseeiesses 6,500.000 584,368 XXX

609207 10 5|MONDELEZ INTERNATIONAL INC-A.......ovuiiiiierireineirseeissiiesieeiseissesssssssesssessssssnnes | eesssisssssnnns 10/01/2012 | AQIUSIMENE. ..ottt sniies | oesbseses s bbbt 11,100.000 295,522 XXX

670100 20 5|NOVO-NORDISK A/S-SPONS ADR.........ccvurrermrimirmerieriresessessssesesiensseseseseans Reeeeiins 04/23/2012 | Stifel Nicolaus & Co 500.000 74,012 XXX

674599 10 5|OCCIDENTAL PETROLEUM CORP.........osverrinrireiieriseirserineins 06/18/2012 [ VARIOUS........cooivmirrireireiiseiesiiesississessssins 2,000.000 182,461 XXX

742718 10 9|PROCTER & GAMBLE CO/THE.........cocvnvivmrrirerienirccrnriieniens 04/23/2012 | Stifel Nicolaus & Co 2,000.000 133,562 XXX

771195 10 4|ROCHE HOLDINGS LTD-SPONS ADR 09/12/2012 | VARIOUS. 6,500.000 284,424 XXX

780259 20 6|ROYAL DUTCH SHELL PLC-ADR 09/12/2012 | VARIOUS 3,000.000 211,239 XXX

78572M 10 5| SABMILLER PLC-SPONS ADR 03/12/2012 | MERRILL LYNCH PIERCE FENNER 6,000.000 245,290 XXX

89151E 10 9|TOTAL SA-SPON ADR 03/12/2012 | ISI GROUP INC 2,000.000 110,160 XXX

96950F 10 4| WILLIAMS PARTNERS LP....... 03/12/2012 | VARIOUS. 3,500.000 211,787 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous. XXX .
9799997. Total - Common Stocks - Part 3 XXX eirirerinrineirerinninsiiens | eesemsssens s sen s 0
9799998. Total - Common Stocks - Summary fem from Part 5..........oeiiiiiiiiississsi s . XXX
9799999. Total - Common Stocks............ XXX eirirerisnintirerinsissiens | eeoemssssenssse s 0
9899999. Total - Preferred and Common Stocks XXXt | e 0
9999999. Total - Bonds, Preferred and Common Stocks XXX 73,953
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F ] 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUSIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) B.JA.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
912828 KP 4|US TREASURY N/B.... ... | 05/15/2012. | Maturity 2,000,000 | ........ 2,000,000 2,000,475 2,000,060 (60) (60) . 2,000,000 0] 13,750 | 05/15/2012.
912828 QF 0|US TREASURY N/B.... ceee [0 [ 0910172012, [ VARIOUS.......ovmmririrrirerisninenis | ceeseessseissnnesienins | ceveeerees 317,261 | oo 300,000 | ........... 308,345 307,613 (84) (84)]. 307,529 9,732 9,732 | oo 1,319 | 04/30/2016.
912828 QP 8|US TREASURY N/B.......ccoonivirireriniineiineiiseiseinns 1.1 09/01/2012. | VARIOUS.......ooovvmiireririrerirneiinnies | eevreriseissssisssinens | oevereeenns 786,033 | ..ocevenee 750,000 | ........... 763,098 761,788 (114) (114) | oo 761,675 05/31/2016.
912828 RS 1|US TREASURY N/B.... ... 09/01/2012. | VARIOUS........covoremrierireriesiienies | cervivesiesiessiessienss | cevieeninns 619,998 | .......... 620,000 | ........... 619,833 619,840 32 |+ 619,871 11/30/2013.
912828 TM 2|US TREASURY N/B.... [ 10/17/2012. [ VARIOUS......coooievirierineisniiens | v | cveeens 4,868,077 | ........ 4,875,000 | ........ 4,860,353 24 I 4,860,377 | .oovvverinrine 08/31/2017.
DEUTSCHE BANK SECURITIES,
912828 TN 0|US TREASURY N/B......coonivimiirriiniineiineiiseiseinns | 09/19/2012.1INC. s | e 123,632 | v 125,000 | .oovvrnees 123,365 | oooveeneieiierieeins e | e | s | e (V] I 123,365 | oo | v 268 | .o 268 | .o 69 | 08/31/2019.
CITIGROUP GLOBAL MARKETS
912828 TT 7|US TREASURY N/B......cooniviiireiiniineinciinseineinns L[ 12007/2012.]INC. [ | e 99,840 | ........... 100,000 99,653 L TR ISR L [T I 99,664 | ...cvvereerines | e 176 | v LV - 38 | 10/15/2015.
CITIGROUP GLOBAL MARKETS
912828 TW  0|US TREASURY N/B.......coooiiiiiiieiisiississninssiseinns L 1126/2012.]INC. e | e 75,316 | oo 75,000 75,243 (1) ()] T [ FEYZ KT I [ T4 | i, T4 | s 45 [10/31/2017.
0599999. Total - Bonds - U.S. Government.........cc.ccocuen. 8,890,157 | ........ 8,845,000 | ........ 8,850,365 3,689,302 0 (192)] v 0] s (192) ] oo 0 i 8,847,723 | ..o 0 [ o 42,433 | ......... 42,433 | ........ 19,346 |..... XXX
Bonds - U.S. Political Subdivisions of States
467214 M7 4|JACKSON-REF-TXB <. [ 03/01/2012. | MAUFItY......oooooecricienicenins [ e | e 815,000 | ........... 815,000 | ........... 815,000 815,000 . 815,000 0| 19,560 |03/01/2012.
688443 C9 9|OSSEO ISD 279-A 10| 02/01/2012. | MAEUFIY ... | vererseessesissiieeniens | cevii 1,000,000 | ........ 1,000,000 | ........ 1,058,870 | ....ccc.... 1,001,246 | ..coovvivrnrinne I 1,000,000 0 25,000 | 02/01/2012.
897105 EV_ 0| TROTWOOD ETC SD IMPT......ccovveriiirinnricrinnes ... | 12/03/2012. | Redemption........ccoviuiririniiinniis | covrirnniseessnissnnnnns | ceveceens 900,000 | .......... 900,000 | ........... 955,404 909,538 , .. , . . 900,000 0 [ s 45,000 | 12/01/2030.
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of SEALES. ......urivriririiriiriiiiiins corisiisseissssissis sttt ssssssnias | esseesas 2,715,000 | ........ 2,715,000 2,829,274 2,725,784 [V (10,784) [ ..vevcernninan [V (10,784) [ .vvvevercnnes 0 e 2,715,000 | ..o () I 0 | i 0 ] 89,560 |..... XXX.ooo
Bonds - U.S. Special Revenue and Special A it
3128M4 2P 7|RMBS - FG G03182.......ccrerrerereereeieineeneeinns 1o | 1211712012, | VARIOUS.......ooviivieriericineiinnees | eevieserseennesisssinens | evenseenns 220,620 | ........... 220,620 | ........... 207,935 211,566 9,054 220,620 0 0 5,746 | 05/01/2036.
3128M7 LM 6|RMBS - FG G05432..........cccnrrerriiricrirrirsiierinns wo | 121712012, | DIFECR. ..vovveveevvierieeriesiieines | vevirenireeesseisninens | evereeens 151,426 | ..ccoooneee 151,426 | .......... 158,548 157,928 ,501) | ... 151,426 0 (V18 I 4,363 | 04/01/2039.
3128PU VC 3|RMBS-FG J15111 o | 1201712012, | DIFECR. ..o eeeeeeeeeeseesnee | eeveereensessiesniinne | oereesse 58,921 | ovveeenn. 58,921 62,254 )| ... , 0 0 736 | 04/01/2026.
312931 K6 4[RMBS-FGAB481T.......ccoivrvinrierirerieciniisnis wo | 121712012, | DIFECR.....ovveveereerivreicreierisnieens [ erereresnnsissineniens | e 37,509 | .ocverne 37,509 39,267 39,239 | | e (1,730) | cvovevererenrriennne | verereeerened 1,730) | v [ e 37,509 ..(0) (0) ] s 1,793 {03/01/2039.
3132GE S3 5|RMBS - FG Q01438 1o | 1211712012, | VARIOUS.......oovvmrierierirncirnseiinies | eevienesseessenisssinens | evesneenns 138,202 | .ovvvrne 138,202 | .ovvrnees 143,309 143,122 | oo | s (4,920 138,202 0 0 3,523 | 06/01/2041.
3133MN VW 0|FEDERAL HOME LOAN BANK v | 05/15/2012. | MAEUMItY..c...ovvovcirricisiseeisnineies | v | coneeenns 150,000 | ...oveueee 150,000 | ..o 161,950 150,754 (754) 150,000 0 [ ot 4,313 | 05/15/2012.
3133XA LV 7 |FEDERAL HOME LOAN BANK... ce | 0471612012, | MAEUIIY......vvorerereereieiierierine | eeereeisseissesinsinnns | evereenns 500,000 | ........... 500,000 | ........... 500,915 500,041 (41) 500,000 (V] I 10,625 | 04/16/2012.
3134A4 QD 9|FREDDIE MAC 1 [ 07/16/2012. | VARIOUS........cooviiinierininirerinnes | e | covverenns 505,718 | ...coeuv 500,000 | ........... 523,028 501,581 (910) 500,671 5,046 5,046 | ........ 19,788 |07/15/2012.
3135G0 JM 6| FANNIE MAE 1.1 08/03/2012. | VARIOUS........ovveereereiereeresseenie | covveerereseeessessiesnns | ceveesnenns 176,608 | ........... 175,000 | .oovvrnees 175,000 175,000 | ovooceecrieren | e 1,608 | .o 1,608 | ..cooonvn 848 |03/28/2022.
3138AT GG 9[RMBS - FN AJ1998.......covvrririiernririeninisisnienns 1 [ 1212612012, | VARIOUS........coovvivieriiisinnierinnns | crvvrisseenssiisinnnens | vvvens 1,500,630 | ........ 1,500,630 | ........ 1,534,863 | ..o 1,534,571 | v | v (33,941) ..1,500,630 0 0 33,095 | 10/01/2041.
3138M8 J8 7|RMBS - FN AP4786 1o | 1212612012, | DIFECR. ... eeeeeseesnienns | oereeseesseeessessiene | eesreeessinns 4,009 ..4,155 (146) | covonvvvvrncrnens | vveernrrenend(14B) | s | s 4,009 0 0 22 | 09/01/2042.
31407C AE 7|RMBS - FN 826305, 1o | 1212612012, | DIFECL. ...oovvvieieieerireerieeirseisnees | eerieeisseisessinsienns | eveseenns 345414 | ........345414 | ... 323,232 329,309 | .o | v 16,105 345,414 0 (V1 IO 9,917 | 07/01/2035.
31410P QW 6 |RMBS - FN 893369 ce | 122612012, | DIFECL. ...oveveeeierierinerieeeseesnees | vevrenesseesensnsinens | evesneenns 143,363 | ..........143,363 | ........... 137,147 138,218 5,146 143,363 0 0 3,804 | 07/01/2033.
31416X JR 2[RMBS - FN AB2071 .1 09/01/2012. | VARIOUS.......ovvvmiirrririeririniiinies | eerieriseissssinnsienss | oeveseeenns 662,204 | ...........632,665 | ........... 652,534 652,356 ..(1,246) | ... 651,110 | .o | v 11,094 | ... 11,094 | ....... 11,570 |01/01/2041.
31417B 2U 0|RMBS - FN AB5286. ... | 12/26/2012. | Direct 60,709 ..(2,848)] ... ...57,861 0 0 750 | 06/01/2042.
31418A BZ 0 [RMBS - FN MAQ955..........ovvvrrirrirniiesiieniieeissinns ... 09/01/2012. | VARIOUS........ovvrrirerieeinniiniirnnis | coneseisnisssiisniinns | cerinn.560,424 | ..........550,000 | ........... 562,268 562,266 (511) 561,755 | .oovverreerinns | orrinns (1,331) | v (1,331) [ oo 5,969 |01/01/2042.
CITIGROUP GLOBAL MARKETS
40785E MX 1|HAMILTON SCH-REF-A......cc.coovviiirrireinrierireens .| 06/05/2012.|INC. s | e 887,520 | ........... 800,000 | ........... 835,192 817,082 . 815,101 | .o | v 72,419 | ... 72419 | s 36,444 | 07/10/2018.
759136 HX 5|REGL TRN S/TAX-SER B v | 11101/2012. | ReAEMPLION.......cvvvrreirirerierieeens [ e | cvvii 1,000,000 | ........ 1,000,000 | ........ 1,086,960 | ........... 1,013,783 [ .o I 1,000,000 0 55,000 | 11/01/2021.
92774G DE 2| VIRGINIA BEACH v [0 [ 07/16/2012. | MALUFIY. ...cvvoveeicisnicieissisciienes [ o | cenesenes 900,000 | ........... 900,000 | ........... 936,189 904,217 . 900,000 0 ] 45,000 | 07/15/2012.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.........uuuriuiirriirsirisisrssiissers s enessessssssssnsssnsssssssensssssssssssssenssssess | anssenas 8,000,431 | ........ 7,865,622 | ........ 8,105,456 | ........... 7,656,031 | oo 0 . (46,555) | oo [ (46,555) | o0 i 7,911,594 | .o 0 [ o 88,837 | .....c... 88,837 | ...... 253,305 |..... XXX
Bonds - Industrial and Miscellaneous
06052F AC 4| ABS - BAAT 2009-2A A3......cooorvrmvierrerierienireeens o | 11101/2012. | VARIOUS......oovviririreerieinninens [ rerereeernssiensineninens | coveeinenins 79,064 | ......ouc.. 79,064 79,063 ...79,064 0 [ oo | e (VI TR TR 79,064 0 370 |09/15/2013.
172967 FT 3| CITIGROUP INC.......oovvrriiirirrireiisiiesieeeiseissinns 1.1 03/22/2012. | VARIOUS........oooirrierierirnniinnies | eevieriseisssinssienns | oevieeinns 267,553 | .....c..... 269,000 | ........... 266,337 266,380 34 | e | s 34 | e | 266,415 | ..o | i 1,139 | v 1,139 | e 3,614 | 01/14/2022.
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Annual Statement for the year 2012 of the COLONY SPECIALTY INSU RANCE COMPANY

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 1 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUSIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) B.JA.C.V. Date Disposal Disposal Disposal Year Date
17314Q AY 3|CMO/RMBS - CMLTI 2009-11 BAT......cccovvrrrererinne v | 1112612012, | DIFECR. ...ovveveeveerereeieeeneeininnens [ rererseesesinsiseniens | cveeseenand 64,144 | ............ 64,144 56,446 ...60,560 3,584 3,584 | oo [ s 64,144 0 462 | 10/25/2035.
21685W DD 6| RABOBANK NEDERLAND........ccocovvrvrrerrireiiriinnns F.| 05/30/2012. | MOrgan Stanley............ccoueeeerrneirs | orvrrerereeersseinnsinnns | ceverneenns 344,557 | ...cooee. 355,000 | ........... 352,238 29 | v | e P2 I T 352,268 | ..ovvoerierinns | i (7,710) | .......... (7,710) | ..o 1,836 |02/08/2022.
NOMURA SECURITIES/FIXED
428236 BU 6 |HEWLETT-PACKARD CO....coocoovvrniinrisiiisiinnirnes L[ 1115/2012.]INCOME. s | o 504,365 | ........... 500,000 | ........... 498,950 498,962 499,135 | .o | 0000en5,230 [ 105,230 | 15,583 | 12/09/2016.
3899999. Total - Bonds - Industrial and Miscellaneous..............cccoc..c. ... 1,259,683 .1,267,207 | ........1,253,034 904,966 0 21,866 |..... XXX......
8399997. TOtAl = BONAS = PAM 4.tttk o888ttt | nnens 20,865,271 | ... 20,692,829 | ...... 21,038,129 | ......... 14,976,082 [ ..o 0 0....129,928 | ......129,028 | ...... 384,077 |..... XXX
8399998. Total - Bonds - SUMMary REM fIOM PAt 5.........c..ovveiiiiiiiiisiiesiisiiieiis sttt sss s sssssnsessssnses | senes 23,478,453 | ... 23,410,000 | ...... 23,736,049 N (246,888) | ...... (246,888)] ...... 181,684 |..... XXX.oon
8399999. TOHAI = BOMAS. .tttk £ Rttt | erand 44,343,724 | ...... 44,102,829 | ...... 44,774,178 | ......... 14,976,082 | ..o 0| oen(64418) ] o0 | (64,418) [0 [ i 44,460,684 |0 | e (116,960) | ...... (116,960) | ...... 565,761 |..... XXX......
Common Stocks - Industrial and Miscellaneous
393122 10 6| GREEN MOUNTAIN COFFEE ROASTE 1,000.000 ..44,850
9099999. Total - Common Stocks - Industrial and Miscellangous...........ccocvvvvinen
9799997. Total - Common Stocks - Part 4
9799998 Total - Common Stocks - Summary Item from Part 5
9799999. Total - Common Stocks:
9899999. Total - Preferred and CommOon StOCKS.......c..vuiiiniiniiiieiiscissiseiisniins
9999999. Total - Bonds, Preferred and Common Stocks..................
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Annual Statement for the year 2012 of the COLONY SPECIALTY INSU RANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received | Interest
CusIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Change in | (Loss) on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized | (12+13-14) B./A.CV. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
912810 QW 1|US TREASURY N/B.... . | 08/03/2012 [ Morgan Stanley .| 09/06/2012 | CREDIT SUISSE SEC. (USA).... | ......... 3,575,000 | ......... 3,951,868 | ......... 3,764,768 3,950,842 (1,026) | oo | eervrenersen(1,026) | v [ v | 000 (186,074) | . (186,074) | ....... 34,681 |..... 21,520
912810 QX 9|US TREASURY N/B.... ... | 10/31/2012 | VARIOUS v | 12/18/2012 | VARIOUS........oovvvrrinrrerirenirine | werveenne 6,450,000 | ......... 6,279,323 | ......... 6,167,355 | ........... 6,280,193 | ..cocvrerirerirens BT | e 8T e e | n(112,838) | e (112,838) | ....... 57,178 |..... 17,210
912828 SB  7|US TREASURY N/B......ccocovriirieieircrinsirnsinenns ...| 01/30/2012 | CREDIT SUISSE SEC. (USA).... | 05/15/2012 | Goldman Sachs.............ccccewvrverer | worerrrenes 325,000 | ..ooovene 325,217 324,961 325,185 (32) (224) 241
912828 SE 1|US TREASURY N/B.... ... | 03/05/2012 | CITIGROUP GLOBAL MKTS...... 05/15/2012 | Goldman Sachs............coceeveenees | cereenne 1,000,000 | ......c..... 996,261 997,067 996,552 290
912828 SG 6|US TREASURY N/B.... ... | 02/29/2012 | DEUTSCHE BANK SEC., INC.... | 05/15/2012 | Goldman Sachs............ccccccevvere | woeviienns 325,000 | ..ooveene 324,684 324,948 324,717 33
912828 SV 3|US TREASURY N/B.... .| 05/15/2012 [UBS FIN. SERV INC.........cccoon... 09/12/2012 | VARIOUS.......covvverrrverrerireririee | cereeenne 6,700,000 | ......... 6,681,706 6,726,919 | .......... 6,682,265 | ....coovveririinns | e 559
912828 TS 9|US TREASURY N/B.... 10/22/2012 | DEUTSCHE BANK SEC., INC.... | 11/16/2012 | CREDIT SUISSE SEC. (USA).... | cccocvveeee. 700,000 | ..o 694,834 ...700,927 694,911 76
0599999. TOtal = BONAS = U.S. GOVEIMIMENL. ....ieeitesirsereitesstess s ssss et sessess e et eees s8££kttt | crisens 19,075,000 | ...... 19,253,893 | ....... 19,006,945 | ......... 19,254,665 | ....oocvovrienes (V] [ m
Bonds - U.S. Special Revenue and Special A t
3132HM K2 6 |RMBS-FGQT1213... o I | 09/14/2012 | Morgan Stanley..........ccccenivnes | 11/16/2012 | VarioUs. .....cc.ovvenivnerinriincisininns | v 600,000 | ............ 624,563 629,487 623,687 (L6 ) R N (L4 I . 5,800 5,800 3,893 | ... 900
3199999. Total - Bonds - U.S. Special Revenue and SPECial ASSESSMENES............c..iriiiieiiierieieeisistsssetsseesiesssssssssassetsssessessssssessessessssassesssssssessessnsassessesssssssessessnses | soessessnead 600,000 | ............ 624,563 629,487 623,687 0 (G160 [ 0] e (875) 0 0 5,800 5,800 |......... 3,893 | ........ 900
Bonds - Industrial and Miscellaneous
00206R BB 7 |AT&TINC ... | 02/08/2012 | CREDIT SUISSE SEC. (USA).... | 03/14/2012 | JP MORGAN SECURITIES LTD. | ............ 285,000 | ....cooonc. 284,798 282,657 284,804 B | v | e (51 T . (2,147) (2,147) 249
06051G EM 7 |BANK OF AMERICA CORP. ... | 02/02/2012 | MLPFS INC FIXED INCOME...... 04/05/2012 | MLPFS INC FIXED INCOME...... | ............800,000 | ............ 838,648 832,544 838,120 | ..covvevvriveriers | errrenrirerd(528) | v | crveiirenree(528) [ o | e | e (5,576) | ..uvvvne (5,576) | ......... 9,753 | ...... 1,647
07383F X5 2|CMBS/CMO - BSCMS 2004-PWR6 A6.... .. | ... | 07/17/2012 | UNION BANK & TRUST CO....... 10/19/2012 | MLPFS INC FIXED INCOME....... rereneeenne 750,000 | oo 808,755 807,129 801,858 5,271 5271 | ....... 11,158 | ...... 1,809
37247D AP 1| GENWORTH FINANCIAL INC........ccconvvvmrrrerirenes ... | 03/08/2012 | Goldman Sachs v | 08/01/2012 | VAIIOUS.......coouverrirrereerenineriens | cevvrerrenes 250,000 | ...covvnee 257,500 242,496 257,352 (14,856) | ........ (14,856) | ....... 14,288 | ...... 8,949
40414L AF 6|HCPINC.............. ...| 01/18/2012 | UBS FIN. SERV INC ... | 0212172012 | Wells Fargo..........ccoeveneernmeennees | wovees 1,400,000 | ......... 1,393,322 | ......... 1,402,156 | ........... 1,393,397 [ .o 8,759 8,759 | coovune 4521 | i
52108H 6W 9| CMBS/CMO - LBUBS 2005-C5 Ad........cccouvrernnns ... | 06/07/2012 | BARCLAYS CAPITALINC.......... 10/19/2012 | RBC CAPITAL MARKETS.......... | coovenceeee 250,000 | ....coo..co 274,570 275,039 271,458 3,581 3,581 |........ 4,576 | .o 34
3899999. Total - Bonds - Industrial and Miscellaneous...........c.cccc.ee.. ..3,735,000 ,857,593 3,842,021 3,846,989 0 (4,968) (4,968)] ....... 44,545 |..... 12,439
8399998. Total - Bonds 23,410,000 | ....... 23,736,049 | ....... 23,478,453 23,725,341 0 246,888) 246,888) | ..... 181,684 |..... 53,348
Ci Stocks - Money Market Mutual Funds
990010 AS 9|C|TIBANK .......... | | 06/01/2012 | DIr€Ct.......oovvvcieerisiririniinisniinns 06/04/2012 [ DIreCt........ovovvveiriniinciiinirireriens | cerneeens 2,602.520 2,603 2,603 2,603 [ .o e | i | o (] [ . 0
9399999. Total - Common Stocks - Money Market Mutual Funds............coccoonnenns 2,603 2,603 2,603 0 0 ] a0 | i 0 0 0 0 0 0 0
9799998. Total - Common Stocks 2,603 2,603 2,603 0 0 0 0 0 0 0 0 0
9899999. Total - Preferred and Common Stocks 2,603 2,603 2,603 0 0 O 0 0 0 0 0 0 0
9999999. Total - Bonds, Preferred and COMMON STOCKS. ...........vuriviirrireriiriiiiiiiis  tereressessssssssessess st esssss e ess s ss st b st s st bbbttt ettt ssensnninns | arineen 23,738,652 | ....... 23,481,056 23,727,944 0 . (10,708) [ vvoverrrenes 0 [ (10,708) | ..vvvenened (U 0. (246,888) | ...... (246,888) | ... 181,684 | ..... 53,348




Annual Statement for the year 2012 of the COLONY SPECIALTY INSU RANCE COM PANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date

Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUSIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.

2. Total amount of intangible assets nonadmitted $....

..0.

NONE

CUSIP
Identifi-
cation

SCHEDULE D - PART 6 - SECTION 2

Name of Lower-Tier Company

Name of Company Listed in
Section 1

Which Controls Lower-Tier
Company

4
Total Amount of

Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date

Intangible Assets
Included in
Amount Shown in

Column 7, Section 1

5

Number of Shares

6

% of Outstanding

NONE

E16
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Annual Statement for the year 2012 of the COLONY SPECIALTY INSU RANCE COMPANY

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
o Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUSIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
U.S. Government Bonds - Issuer Obligations
TREASURY BILL.....coooiiimiiiiiinnisenissnissississsissnniens | ......... | . ‘ 12/06/2012. | DEUTSCHE BANK SECURITIES, INC..... | 04/18/2013. 68 950,000 949,641
0199999. U.S. Government Bonds - Issuer Obligations...........cccrueeinrenes 68 0 0 950,000 949,641
0599999. Total - U.S. Government Bonds 68 0 0 950,000 949,641
Total Bonds
7799999. Subtotals - Issuer Obligations...........ccouvvieriacennnee 68 0 0 950,000 949,641
8399999. SUBLOLAIS - BONGS..........coivieviiiiiieiiciiiesesi e 68 0 0 950,000 949,641
Exempt Money Market Mutual Funds
94975H 29 6] WFA TREASURY PLUS MM-L...ooooscssscsssrsssn [ [ [ 1111572012, ] DifeCt..s s | e XKoo 945
8899999. Total - Exempt Money Market Mutual FUNS..........coviiriiiisinsis s 0 0 0 | XXX
Class One Money Market Mutual Funds
31846V 41 9|FIRST AM TREAS OBLI-INS INV. 1171512012, [ DIFECL.....veoveveveeeeee e | e XXX..... 5,688 | ..... 5,688
31846V 62 5|FIRST AM PRIME OBLIG-Z 1203172012, [ D€L | e XXX..... 5,729,795 | ..cccoonve 5,729,795 N/A..... 3,208
94984B 79 3| WFA HERITAGE MONEY MARK-SEL......cc.cccccnuvnnins [ vnenens [ o0 11/30/2012. | VARIOUS......ooooeveerisiissiiesissiisssissians | e XXX..... 9,203 | ... 9,203 N/A..... 10
8999999. Total - Class One Money Market Mutual FUNGS...........ccoieiiiirieiciecei st sines 0 0 0 5,744,686 XXX XXX, 3,218 0
9199999. Total - Short-Term Investment: 68 0 0 .6,695,272 XXX...... . XXX.. 3,218 0




Annual Statement for the year 2012 of the COLONY SPECIALTY INSURANCE COMPANY

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

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

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

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

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

Sch. DB-Pt. B-Sn 2B-Broker List
NONE

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2012 of the

COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
Wells Fargo Bank, NA. SaN ANLONIO, TEXAS......curvevireeiericereeeieeie s esssesnenesesens | evessesens ...1,224,440 | XXX
0199999. Total - Open Depositorie: 0 0 1,224,440 | XXX..
0399999. Total Cash on Deposit 0 0].. ....1,224,440 | XXX..
0599999. Total Cash 0 () [P 1,224,440 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 5,107,231 | 4. April 2,271,941 (7. July 2,783,401 | 10. October. 3,079,633
2. February. 5,065,034 | 5. May. 2,356,703 |8. August. 2,576,758 | 11. November. 1,023,131
3. March 4,940,025 |6. June 2,807,630 |9. September. 3,140,680 | 12. December. 1,224,440

E25
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Annual Statement for the year 2012 of the CO LO NY S P EC IALTY I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

2

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Annual Statement for the year 2012 of the CO LO NY S P EC IALTY I NS U RAN C E CO M PANY

SCHEDULE E - PART 3 - SPECIAL DEP

OSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama.......cocvevvieienieieina
2. Alaska
3i ANZONA. .o dBAZ | s | s
4. Arkansas... . | PROPERTY AND CASUALTY. 124,468 | ...ooovvvvne 139,314
5. California...
6. €0l0rado.....cvuvvvvrererierernenslCO | riiiiiins | et
7. Connecticut
8. Delaware... .
9. District of Columbia...........ccc..... DC | croeiiene [ et
10. PROPERTY AND CASUALTY 233,375
1. PROPERTY AND CASUALTY 56,011
12.
13.
14. lllinois
15.  Indiana
16. lowa
17.  Kansas
18.  Kentucky....
19.  Louisiana...
20.  Maine...
21.  Maryland .
22.  Massachusetts.. . | PROPERTY AND CASUALTY 112,313
23.  Michigan
24, Minnesota.........cccovverveirereninns
25. M ppi
26, MiSSOUI....c.ovvrvrerieiriieicias
27, Montana.........ccveeeeeieneiernnins
28. Nebraska
29, Nevada.......oooovmiemerrrrineirniinns PROPERTY AND CASUALTY 300,464 | .o 309,078
30.  New Hampshire. PROPERTY AND CASUALTY 505,727 | cevvverrererinns 522,700
31, New Jersey .
32, New MeXiCO......cmmverrrnerirerinns BENEFIT OF ALL POLICYHOLDERS FOR NM//BENEFIT OF ALL POLICYHOLDERS| 312,318 323,823 312,318 | s 323,823
33.  New York
34, North Carolina 337,101 | v 377,308
35, NOMH DAKOtA.......vecveveercerenrscdND [ i [ i
36. PROPERTY AND CASUALTY/BENEFIT OF ALL POLICY HOLDERS. 3,659,693 3,762,139
37, OKIANOMA. ... OK [ i [
38. PROPERTY AND CASUALTY......otumrimerrerienirneesesissssesssesesseenns 130,691 | v 146,279
39.  Pennsylvania.
40.  Rhode Island.. .
41, South Caroling...........cccrerervreres SC..... B.... [PROPERTY AND CASUALTY .....vvuriimrrireiririerersnseessesisesessnsnes 150,805 | wovvrerciinee 152,680
42.  South Dakota........... SD|..
43, Tennessee.......cocovereirerninnns TN|..
44.  Texas TX ] s | e
45,
46. .
47, Virginia......cooevevrencncinreneenen VA | e
48.  Washington....
49.  West Virginia.. .
50, WISCONSIN....correrecererinriceerneeed W it | b
51.  Wyoming
52.
53, GUAM...vercecrnrrererieen e GU [ i e
54.
55.
56.  Northern Mariana ISIaNAS..........MP | ...cccooics [ it
57, €aNnada......ccooververierneeeene e CAN [ Lot [
58.  Aggregate Alien and Other.......... OT | ..XXX... XXX ettt ssssnies | siessesnssessese st saees 0 0 0 0
59.  Total.creirrirrcrins XXX XXX 3,972,011 4,085,962 2,263,273 2,414,728
DETAILS OF WRITE-INS
5801.
5802.
BB03. ittt | it | eeei e
5898. Summary of remaining write-ins for
line 58 from overflow page. . XXX... XXX ittt sssssies | erieeieniesissesi s 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).. XXX... XXX 0 0 0

E27
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