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Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE COMPANY
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

Bonds:
1.1 U.S. treasury SECUMEES........vveerererreeeisreeie sttt esssssees
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies............cceeuveverereresesrerenneinnnns
1.22 Issued by U.S. government sponsored agencies............overrrerrrennns
Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES). ... v.vvurveririiricie e es
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.......................
1.42 Political subdivisions of states, territories and possessions and

political subdivisions general obligations............c..cecrrurenineereerneennenne
1.43 Revenue and assessment obligations.............ccoevereeinennsniesinnnns
1.44 Industrial development and similar obligations.............ccccccoveurrirriennenne
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.

1513 AlLOHNET ...
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 Ling 1.521........ccccocvmrmrrrurnenennenennennenns

1.523 Al Ot ...ttt ees
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDFIA SECUMLIES).....vvurevirirriereeiseiiesiss ettt
2.2 Unaffiliated non-U.S. securities (including Canada)............ccccevivivereienne
2.3 Affiliated SECUMIES......o.cvverrercricrieiierie i
Equity interests:
3.1 Investments in MUtUEl fUNDS.......c..ocvuereeririrriri e
3.2 Preferred stocks:
321 AFIBEM. .. oo
3.22 Unaffiliated........coeereiereereieiee ettt
Publicly traded equity securities (excluding preferred stocks):
331 AR, ...
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated.
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL. ...ttt
4.3 Single family residential Properties...........cccoueeenreiieseeieesssseeessienees
4.4 Multifamily residential PrOPErtIES..........covrvrreerrereurrernrereerreneeeeeseeeeseseseeeenns
4.5 COMMETCIAl I08NS.......coiviieiircireirrieiseiesisese bbb
4.6 Mezzanine real estate [0aNS...........coveeirrinirrereeeseee e
Real estate investments:
5.1 Property occupied by COMPEANY.......cccoeuirirereiierieereisereeseiseesese e
5.2 Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)............c..cccoevvereerrereieeceeeeie s
Property held for sale (including $......... 0 property acquired in
Satisfaction Of EDE).........ccvivevireeeieeeece e
Contract loans

3.3

34

35

5.3

DIIVALIVES. ... ettt
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments..............ccccoeveevreriercriinnnns
. Other iNVEStEA @SSELS.......cvuvviieireieiieiee sttt
. Total invested assets..

.............. 10,962,958

................ 3,391,966

................ 1,024,704
................ 5,088,384

1,533,315

...0.0
.05

..0.2

.............. 10,962,958

................ 3,391,966

................ 1,024,704
................ 5,088,384

1,533,315

10,962,958

................ 3,391,966

....... 1,024,704
5,088,384

.............. 10,887,221
................... 100,066

.............. 10,887,221
................... 100,066

.............. 10,887,221
100,066

...62,405,634

...62,405,634

..62,405,634

Sio1




Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 O PHIOE VAT .........ovuruurireeieeeieiieeieise ettt se e ss st s bbbttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c.ovururirerrrirrerissierersieesesse s sssessss e ssessessnees

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccruririenrirrinerneree sttt

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt ettt bbbt st s st ses st enes
3.2 Totals, Part 3, COIUMN 1. ..ottt ettt sttt bbbt st s st sesss s s enas

4. Total gain (10sS) 0n disPoSalS, Part 3, COIUMN 18.........c.cviviieeiierieeie ettt a e st s bbb s et s bbb es bt n bt sese st anes

5. Deduct amounts received on disposals, Part 3, Column 15.........ccccevcvneeen) . ‘ R e
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15, ...ttt sttt
6.2 Totals, Part 3, COIUMN 3.ttt n st

7. Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, COIUMN 2. ...ttt bbbttt
7.2 Totals, Part 3, COIUMN 10.......ciiiiieiieiieiiscieisesss sttt b bbbt s bbb n st as

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt sttt
8.2 Totals, Part 3, COIUMN O.......ouvieieeetets sttt ns

9. Book/adjusted carrying value at end of current period (LINES 14+2+3+4=518-T-8)..........ceveririrererereeeis ettt ss ettt s et es st n s asssenans
10.  Deduct total NONAAMITEEA AMOUNTS.........c.cciiueiieicieiie ettt s s s sss b e e s s n s bbbttt

11.  Statement value at end of current period (LI 9 MINUS LINE 10).........oeiiriieiiereeisie sttt es sttt a s bbb se st s st en st s s ssae s ssnsesansnneas

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOT YEAI.........c.vvurirrinrinrireieissisri ettt sss s ssessenssnsses
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).......c.criereicreeeeeteee ettt sneen

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........ccrurrrrenrirrininrneeiessese s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2. ...ttt s st n st as
3.2 Totals, Part 3, COIUMN 17 ..ttt sttt n st

4. ACCIUAL OF QISCOUNL.......vuiecicisciiesisstcte sttt s sttt s s b8 £ 48R 2 £t R AR R bRt s sttt en
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.....oovuiiiieie sttt sttt s

5.2 Totals, Part 3, COlUMN 8.........ccoovereereieieeeee e " B ‘ W W W
Total gain (loss) on disposals, Part 3, Column 18..........c.ccccvvvvvrrcrrecrecrecren J. - B R e

Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES............ccceiieiiiiicicce bbb nen

© © N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbb bbbt
9.2 Totals, Part 3, COIUMN 13......ooiiieieieirieie ettt bbbt s ettt

10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 1.ttt bbbttt en
10.2 Totals, Part 3, COIUMN 10........c.ciiiiiiiiieiieieieiei ettt st bbbttt b b ans

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccerviereriiereierieiieeeseeere e
12, Total ValUBHON GIOWANCE..........couiiiiiiciiiii bbb bbb bbb bbbt
13, SUDLOLAI (LINE 11 PIUS LINE 12) ...ttt ettt ettt ettt s b s s e bbb s s et et se b e b s et et es s et b s ettt e e et e s et et s s s et s es b et s sn s et s ensebesen st et s et sans
14. Deduct total nonadmitted amounts

15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........ccuiiieiiiiieiieieeisieiesetes ettt bbbttt
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Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAI.........ccvieieieisce ettt a st a st bbbt b e b e st ens st tenan

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cvvereiireieeeieee ettt naen

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........ccvvereviiviieieiese et sae e 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........coueiiireieeieicieses ettt s bbb ees
3.2 Totals, Part 3, COIUMN 12........couiiieeieeieicissesie ettt sttt bbb st st een 0

4. ACCIUAL OF QISCOUNL.......cvuieciciscsieiestcte sttt s bbb s 2S£ 4R R R s AR bR b bRt bbbt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccoevemiieereieseesse e " N o W W
5.2 Totals, Part 3, Column 9........c.ccoevrerrereereese e A W B 0

Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19.........ciiiicieeeee ettt bbbt bbb b bbb s bbb bt b bR bbb bbb ae bbb e st b a et es s aeee

Deduct amounts received on disposals, Part 3, COIUMN 16...........coiiueiiieiiicierieee ettt ettt bbb bbbt e bbb bbbt s st et s st s s bt s st bans

Deduct amortization of premium @nd AEPIECIALION.............cccciiieiricre ettt ettt et bt se b a et b et b ae b b s et bbb s s bbb st b st a s st bans

© © N o

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

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15..........oiiiiieieicie ettt bbbttt
10.2 Totals, Part 3, COIUMN 11 ...ttt bbb s bbb 0

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10).......c.cccsuiriiriereieieieie sttt nans 0

12, Deduct total NONAAMILEEA AMOUNES...........cciiueieicieiie ettt bbbttt s bbb b s bbb st et bbb bbbt bbb

13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........c.ccuiuiiiiiiiieicicsieiesetes ettt nee 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 O PHIOE YEBAT.........vuiuuriuieriueieitetir ettt st ss st b e s bbbttt 60,242,711

Cost of bonds and stocks acquIired, Part 3, COIUMN 7...........ceiiiiueieicisic ettt sttt et bbb e bbb b bbb bbb a st s e 20,112,249

ACCTUBL OF GISCOUN.........vecveiieiceiee ettt ettt e b b s b s s et b ettt s b e b s s b s s s s b b s b b s b e s b a e e s st bbb a bbb bbb n s et st nt 40,716

E

Unrealized valuation increase (decrease):

A1 Pt 1, COIUMN 2.ttt ettt bbb a et s bbb et s et s e bbb s e sasbnans

4.2 Part2, SECHON 1, COIUMN 15.......oieicieeeeetet ettt bttt sa st s s bees

4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt bbb bbb a e bt 2,364,016

S T 071 11T I OO OO (97,976) 2,266,040

Total gain (10ss) 0N diSP0Sals, Part 4, COIUMN 19...........coiiieiiiieeieieieees ettt sttt bbb a s se s s s st s bbb s se s b e bbb s bt es s bas s s een 283,429

Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7...........ccueveeueiueiciieieeeree ettt sttt bbb a et 27,183,096

Deduct amOrtiZAtiON OF PIEMIUM.............cviereieiictece ettt et et s bt s s e s e s bR st s bbb b s e b s b e s bbb st es et ben s s et as st nes 301,183

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COlUMN 15, ettt bbb a sttt s ettt a et s st
8.2 Part2, SECtion 1, COUMN 19......c.uiiiriereeriereie et
8.3 Part2, SECtion 2, COUMN 16.........cvumerireeeriereiesie sttt
8.4 Partd, COIUMN 15......cu et 0

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt T, COIUMN T4ttt 202,199
9.2 Part 2, SECtON 1, COIUMN 17 ...ttt
9.3 Part 2, SECtion 2, COIUMN 4.ttt bbb 110,057
9.4 Pt 4, COIUMN 13...cioeiiiiiertsesesieesss sttt 40,024 352,280

10. Book/adjusted carrying value at end of current period (LINES 142+3+4+5-6-T+8-9)..........ccoceveiriiiriieiieieese ettt st b st see e 55,108,586

11, Deduct total NONAAMILEEA AMOUNTS.........cceiueieicieirie ettt s s bbb s s8R n bbb s bbbt

12. Statement value at end of current period (LiNe 10 MINUS LINE 11)..........iiiiviieiciieeecsce ettt sttt e s sa st es et en s sas s seesansnee 55,108,586
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Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE COMPANY

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.........oouuevvvns | cerverrnereernenns 10,962,958 | ......coccvrverenne 10,940,227 | ...covovvrinn. 10,984,391 | ..o 10,920,000
Governments (Including all obligations 2. CANAAA........coieeieeeeies [ e | et | creaer ettt eee
guaranteed by governments) 3. Other Countries........ccocoeevrees | conresrieisisnieniennnenn 100,000 | 198,500 | 1o 100,000 |..
4. TOtalS...coirrrsriieirnseiinenins | v 11,062,958 | ..o 11,088,727 | oo, 11,084,391 | .o 11,020,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oooeereericceeiiiein e, 3,391,965 [..ccoovirerrernnnas 3,332,241 | 3,529,432 | 3,015,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals.....ooooeiiierieiieiieens | i 1,024,704 | ..o 1,100,790 [ .o 1,086,030 [..oooviriiriiiiinnes 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. .o [ rseeeseninssineenens 6,921,699 | ..ocrinrrrniriinnns 6,971,123 | ..o 6,967,836 [ ...ccoovvrrriirinnnns 6,439,605
Industrial and Miscellaneous and Hybrid 8. United States........oevevveerces | v 14,739,691 | .oovveveinne 15,294,978 | ..o 14,844,133 | oo 14,385,182
Securities (Unaffiliated) 0. CANAAA. ...t [ erreei ettt eiees | ettt ettt essentas | estest et st st sttt tens | seetsest sttt nr st
10. _Other COUNHES........cveuereens | cornereesnesnseenscrenas 100,066 | ...ocverercreinienne 118,680 | ..ovvveriverivcrericinnne 101,937 | i 97,000
11, TotalS. oo | covsrernsseesseenns (X KN Y —— 15,413,658 | ...oocovvvrririnnne 14,946,070 | .oooovvrrrenennee 14,482,182
Parent, Subsidiaries and Affiliates 12, TOMAIS..c.ucvieerciiiieiieiicieiisiees | criiiiiieiisissiesiesessesessssesisses | crevesssssssessssssssssesssssssessesans | sressssssessesssessesssssssansesnsans | sosssssessessssossessssansessesasssnsns
13. Total Bonds.......ccumsmmmmrnnssne | covviveriinns 37,241,083 | ..o 37,856,539 | ..o 37,613,759 | .o 35,956,787
PREFERRED STOCKS 14, UNItEA SEALES......vvvvvreriies [ corereineeieeesseeenssiseessnnnns | seveseessssssnessssssnessssssssenes | onessssssssssssassssssssnesssssssons
Industrial and Miscellaneous (Unaffiliated) 15, CANAAA. ...t [ et sssessenins | sesentse sttt sesne | freesestest ettt ent st
16. Other COUNMMES.......cvuucreeries | erriiiessiensiisnesssessisssennees | senenesenessnesenesenesenesensssnssness | sossmeenesensssnsssnsssnessneensscnens
17, TOtalS. oo | e (01 P (01 P 0
Parent, Subsidiaries and Affiliates 18, TOMAIS......cvieeiciciiicicieiiiiies | creeiisieieiesissisiesesssssesesisies | cressessesssessessssssssnssssesssssnaes | cosssessesssessessssssssssessessnsanaes
19. Total Preferred Stocks...... | ...ccocvviiniiniiciiiniinnees 0 | oo (O RN 0
COMMON STOCKS 20. United States ..10,158,604 10,158,604 |.... ...8,511,911
Industrial and Miscellaneous (Unaffiliated) 21, CaNnada......cccocveveveiiereieieens | e 1,168,800 | ...covveerrrrirnnes 1,168,800 | ...covveerrrirnnes 1,003,913
22. Other Countries........cooversrees | coveneeernseeensnennas 6,540,102 | ...ovooovreririrs 6,540,102 | ...coooovrrrirers 5,363,794
23. TotalS.....coovirrrrnerisrininins | ceennriisninnnees 17,867,506 | ..ovvvvveerincenee 17,867,506 | ..ovoovvveerinennne 14,879,618
Parent, Subsidiaries and Affiliates 24, TOtAS. ...coiviieiieeieciieiesieiieies | ereiiiisieesessssiesessessesssssnes | eeressesssssssssssssesssssssessssnsanes | eesessessssssssssessesnssnsesnsansanes
25. Total Common Stocks.......| cccoverriennnnns 17,867,506 | ..oovvveernanes 17,867,506 | ..ooocvvrenne 14,879,618
26. Total StOCKS.....ccemmrerssmseens | covvvererriicnenns 17,867,506 | .oovvvvveeinienee 17,867,506 | ..ovevvveerineenne 14,879,618
27. Total Bonds and Stocks.... | ..........cc........ 55,108,589 | ...covvvrrrrir 55,724,045 | ....covvorevin 52,493,377
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Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE 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 2 3 4 5 6 7 8 9 10 11
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)

U.S. Governments

10,962,958

................ 3,391,966

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE 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
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)
6.1 NAIC 1ottt sesssies | sessessessenns 6,569,190 6,770,477 | oovverne. 1,792,389 [ oovecieieeeseteieiesiens | ceveesesiesisssssesessesssenns | sesiesienns 15,132,056 | ...ccooevverrirerinnnns 36.1 | oo 17,422,553 | oo 333 | v 13,685,592 1,446,464

.120,440
414,795

2,953,539
214,696

w1770

...3,785,749 |.

..3,699,806 | ...

569,386

3,271,230
629,491

...514,519

Totals...

Parent, Subsidiaries and Affiliates
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Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE 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
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)
9. Total Bonds Current Year
................ 6,007,831 | ooovererrr 1,444,802 | oo ....37,433,382 . v 35,986,919 1,446,464
LB811,770 ..3,885,749 | .. 13,371,230
....... 0 ..629,491 ....629,491
............................... 0
............................... 0
............................... 0
T TOtAIS e | e 3,301,068 | .. 23,847,147 | .............6,819,601 | oo 1,444,802
9.8 Line 9.72858 % Of COL B..uveveieieiiicieeece et
10. Total Bonds Prior Year

Line 10.7852 % 0f COL 8....cocvieeieiiisiecse et

Total Publicly Traded Bonds

....... 7,830,992 coerernnnnnnn 1,444,802

120,440 | .oii2,689,020 | v 5B1,770 | s [
414,795
11.8 Line 11.7a52 % Of COL B.....oocverrcereeece s
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9..........ccccrvrsrerennns
12. Total Privately Placed Bonds

461,122 ... 1,446,464 A 2,968,183 . ... 1,446,464
..264,519 | ... 514,519 | .. ...250,000 |. 5 [ XXX 514,519

Ling 12.7.a5@ % Of COL. B...uvvvvvrerieieeeertese s . . . O 0.0

Line 12.7 as a % of Line 9.7, Col. 6, Section 9 . . . 0 s 0.0

Includes $.....1,960,983 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, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
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 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

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 §....4,707,539; NAIC28§.......... 0; NAIC3S...... 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.



e Stement ot year 2013 o e COLONY SPECIALTY INSURANCE 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 6 7 8

2 3 4 5 9 10 1
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 ISSUET OBlIGAtIONS......vuvveiererriririerireerieni et s 395,620 | .ovvvrennes 10,567,338 | .oooveeeerierierinenienins [ s SO PPN PP ....10,962,958
1.2 Residential Mortgage-Backed Securities.. ree [ s OO SRR 0

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

1.3 Commercial Mortgage-Backed Securities............ccevevereerreerevereriens | v OO O 0 [eeeieeieeeeenn0.0 |

1.4 Other Loan-Backed and Structured SECUItIES..........cccuuevrivrieeieriiriens | e e O R 0 o000 | i

1.5 TOMAIS. ...urvererecrieieresssesissssessssesssssssssnssssssssssnsssssnssssssnssnssnssssssnsnssnsns | ssnssnsssssenssnerd 90,020 | severrsseees 10,567,338 | ..o 0[N I o [ [ 10,962,958 |...ooovvvereneeneennn28.1 | i 18,234,100
All Other Governments

2.1 Issuer Obligations..........cccoevvverrunnee ..100,000

2.2 Residential Mortgage-Backed Securities..
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities
2.5 TOAIS.....coiviieeicteiei ettt

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET OBlIGAtIONS. ......oveerererriiierireieiieei sttt
3.2 Residential Mortgage-Backed Securities..
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 TOAIS.....cviteeecct ettt

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBIIGAtIONS......cvuevceericicteresctere et ssses s sssesaess | evessessesissnsssssssssssessens | sessessesessnes 1,024,704
4.2 Residential Mortgage-Backed SECUMHES............ccovviieiriveieiieiiieiieiies [ oo | e
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..

4.5 TOAIS.....cvieiiiitissi et
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

5.1 1SSUET OblIGAtIONS.........cvuiveieieciieicicisie ettt nsns | ceetesies s seees 11,994,052 ...5,388,384 |..

5.2 Residential Mortgage-Backed Securities.. ...482,854 ....198,094 ..1,533,315

5.3 Commercial Mortgage-BacCked SECUMLIES. ..........ccoirireieiiieieieieieiens [ everiessisieississesesssiens | sresisssssessssssssssssessssesses | ssiessssessessssessessssessessesss | sesssssssessessssessessssessesss | sessssesssssessessssessessssesss | tesisssssessessssessessssnsans 0

5.4 Other Loan-Backed and StrUCtUrEd SECUIHIES..........vuveerrrreirererirsiins | cesrrssississsssssssssssssssses | onsssssessessssssesssssonssnssnes | srsesssssssssessenssssssssassasses | soessessossonssnssessonssnssnsss | sronssnssessessonssnssassonsanss | sssssssssessansssssessasssnsan 0

5.5 TOtAIS. ..ottt ettt sttt snaenes | srssiessensensanes 482,854 | ...cccouue 2,316,393 | .o 2,192,146 | ...........1,444802 | ............. 485504 | .............. 6,921,699

. Industrial and Miscellaneous (unaffiliated)

6.1 ISSUET OBlIGAtiONS........cc.ccveeveeieeieieeie e D242,TT5 | 4,548,385 | .covernn 2,504,159 ...12,295,319

6.2 Residential Mortgage-Backed Securities.. ...46,547 | .. . . .0.

6.3 Commercial Mortgage-Backed Securities 3,805,921 . R T A 3,805,922

6.4 Other Loan-Backed and Structured Securities............cocoeverevevcrrnrnnns 3,399,507 |8 | 4,399,106 |84 | 1,999,591 1,399,917

6.5 TOtAIS. ...ttt ....7,104,425 19547294 466 | 21,691,746 | 414 | 17,586,313 1,960,983
Hybrid Securities

7.1 Issuer Obligations
7.2 Residential Mortgage-Backed Securities..
7.3 Commercial Mortgage-Backed Securities
7.4 Other Loan-Backed and Structured Securities

7.5 TOAIS....o ottt

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities..
8.3 Commercial Mortgage-Backed Securities.....
8.4 Other Loan-Backed and Structured Securities..

8.5 TOAIS..... ettt
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Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE 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

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 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
9. Total Bonds Current Year
9.1 1SSUET ODlIGAtONS.......cvvevverivriiciisiieiiesiee st esssesssenssenss | erssessssssnnes 7,007,064 | ... 17,640,127 | ...............6,621,507 | ..............1,409,429 | ................ 485,203 | ............. 33,163,330 | oo T [ e XXX i | e XX K | i 32,648,812
9.2 Residential Mortgage-Backed SECUIHES..........c.ccvvvvvvevevrieerieeiieees | e 502,578 | oo 843,516 | oo 198,094 | 35,373 [ 301 | 1,579,862 | ..cooveevereriieeernnnn 3.8 | e n XX e | e XXX e | e 1,533,315
9.3 Commercial Mortgage-Backed SECUILIES............ccovuvevevevrereeeieeriesiens | ceveerireieinnns 876,309 | ...coccvrrne 2,929,612 | .ovevevveereeieeriereeen0 [ eeeereeeiniieeennd0 0 | s 3,805,921 | .o b XXX e e ek XXX | e, 3,805,922
9.4 Other Loan-Backed and Structured SECUNtIES...........ccovveveeveveeeereeieens | erevisiieicinas 965,617 | coovervrnnas 2433890 | .o [0 [0 | i 3,399,507 |8 ek XXX e L ek XK e | i, 1,999,591
9.5 TOtalS....covrvverreeirerieeiesieeeses e ..9,351,568 ....23,847,145 .41,948,620 |. .39,987,640
9.6 Line 9.5858 % 0f COl. B.....vuuveiiiciscississ s sssssssssssssens | ensssssssssssssssseans 22.3 | 56.8 | .o 183 i3 | 1.2 [ 100.0 | XX L e XX e [ XX K i [ e 95.3
10. Total Bonds Prior Year
10.1 ISSUET ODlIGAtONS........ovoieeieeierieieeiie it sssssesssesssenssenss | eesnssssssseees 8,426,601 | .....ccoo.v.. 22,319,078 | ................7,370,988 | ........ccco..... 725,635 | oo | e ) .9, SO IR ) 0,9 GO IS 38,842,302 |...ooooovrirririrnns T42 | e, 38,117,340
10.2 Residential Mortgage-Backed SECUMLIES............cceevrieierrieiierieiieies | ceverreiieinnns 2,441,510 | coooerernn 5,199,376 ) 0.0 SIS IR D90 G IR 7,640,886 |.....ccccvvvverernnne 146 | oo 7,547,257
10.3 Commercial Mortgage-Backed Securities.... .380,444 ..1,094,803 |... (1,475,247 | ... W 1,475,247 L
10.4 Other Loan-Backed and Structured Securities............cceevevrvrerereieinnnns 1,584,636 2,814,470 4,399,106 1,999,515
105 TOAIS. ..o ensnnin | oessesssesees 12,833,191 | oo 31,427,727 | oo 7,370,988 | .. 725,635 | oo (V1 ) .9 SO IR ) 0,9 GO IS 52,357,541 49,139,359
10.6 Line 10.525 8 % Of COL 8......oiiiieieiieiii s ssissssssisssiins | cvesenssssssssesssssssenas 245 |, 60.0 | 1T [ 14 [ 0.0 [ )., SO R D00 SO PO 100.0 oo XKX i | i 93.9
11. Total Publicly Traded Bonds
111 1SSUET ODlIGAtONS........ovuiveierierieeieie ittt esssesssenssenns | eesesssnsseees 7,007,064 | ... 17,375,608 | ..oovven 6,371,507 | coovvenne. 1,409,429 | ..o 485,203 | ...cooonee. 32,648,811 | ..o 778 | e, 38,117,340 | .o 728 | e, 32,648,811 |..ccoone XXX oo
11.2 Residential Mortgage-Backed SECUMHES............covvreerrierrirniirirsiieis | e 482,854 | .o 816,693 | .ooovverirne. 198,094 | .ooovvrins 35,373 | oo 301 | v 1,533,315 | oo 37 | e 7547257 | .o 144 | . 1,533,315 | .o XXX
11.3 Commercial Mortgage-Backed SECUMHES............coevrinrireinrireiieineis | ceieeineineian 876,309 | ...coovrrnene 2,929,812 | ..o | et niinns | seseessesssssestessessens | eeseenseenne 3,805,921 | .o 91 | e 1AT5,247 | oo 28 | s 3,805,921 | .o XXX oo
11.4 Other Loan-Backed and Structured SECUNHIES. ..........c.rverrrerierieinneiiens | cenriissiisisssissssssissnins | ceenessennens 1,999,591 | oo | | s | e 1,999,591 | oo 48 | o 1,999,515 | oo 38 | s 1,999,591 | .o XXX oo
115 TOMAIS ..ottt | erbeninnieees 8,366,227 | ....cccoonv. 23,121,504 | .o 6,569,601 | ..covvvnnve. 1,444,802 | ...cooovveneen. 485504 | .............. 39,987,638 |...ccovrirrrirriinienas 95.3 | i 49,139,359 | ..oovrrereiins 93.9 | . 39,987,638 |....cccoeuene. XXX oo
11.6 Line 11.585 @ % Of COL B.....covvuieiieiireie e iiseiseisseies | cetenissssessnessesinas 20.9 | 57.8 | o 164 | o 36 [ 1.2 | e 100.0 |.oovirrrenes ).0,% GO PO ) .0, SO DU D.0,9 GRS I 100.0 |.oorrrrinnes XXX oo
11.7 Line 11.5 as a % of Line 9.5, Col. 6, SECtON 9.......oovvervniiiniiniiiniiini | crnriisiissiissiissiens 199 | I I 15.7 | 34 | 1.2 | 95.3 | XXX i D .0, SO PR D0 SRR [ 95.3 | XXX oo
12. Total Privately Placed Bonds
12.1 Issuer Obligations.........cccccevervevrrnnnee.
12.2 Residential Mortgage-Backed Securities
12.3 Commercial Mortgage-Backed SECUMLIES...........cceieiiuririeiiisiieieiiies | eiveissieisissiesessssesenees | oessssesessssessessssssessssens | siessesssssssssesssssssessesssses | seessessssessesssssssessessnsss | sesssessessssessessessssessesss | sevensesssssssansesssssssessensQ | convenserssressensesnrensss000 | veveinsienieinsisnienienenn0 {000 [t XXX [ 0
12.4 Other Loan-Backed and Structured SeCUItiEs..........ccovuurvneereunininines | coreesninsiniinens 965,617 | oo 434,299 | ..o | | e | e 1,899,910 i 3.3 | i 2,399,592 | ...ooovnincininenndB [ XXX | e 1,399,916
125 TOtAIS ...t | aebieeinsinnias 985,341 | oo 725,641 | oo 250,000 | ooovvenernernrnnenneend0 o0 1,960,982 | e T | 3,218,183 | .o B [ b XXX i | s 1,960,982
12.6 Line 12.5as a % of Col. 6........ | ..50.2 |... .37.0 .. 2.7 e XXX e | e e XXX e X | e ...100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, SECtion 9.........coeuivinincininiininns | covnneniinensnssissensenas 2.3 | 17 | 0.6 D99, ST FURIRIND, 0,9, SRR IRTTIRD, .0, CRRRIINY HUORROR R 4.7
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Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term iNVESIMENS ACQUINEM..........c.cceuiiiieieiice ettt ettt a bttt s b st tennns | suebesssesessssesesessebes s e s benaebenan 29,584,583 | ..o 29,584,583 | ..ot | ettt ettt es ettt senas | eteseiebes et ettt b ettt es et b sttt et st e
3. ACCIUAL Of QISCOUNL. ...ttt | Sbirbb bbbttt 209 | oo 200 [ 1| e | Ceeb e
4. Unrealized valuation INCrEASE (AECTEASE).........vururerrereirrensereisrisestesesesessessssssetssesesse st ssessess st ssessessenssessessessassssssns | sessessesssssssssssessessnssessessassnsnsssessessnsnnes 0 [ ettt bees | ebaebet st s st seb bbb s st nes | etesbesaesstesae s b s s e s s st st s bbb bes e bents | ebsebestseesees st st e bbb s et s bt a e st enes
5. Total gain (I0SS) ON QISPOSAIS.......c.uvererrirrireisiirisresisessssessssessess st ssessessssssessess st s ssess s s ssessessassssssessestenssssnssessanss | sresssssssssssessosssssessessasssssessessesssnssnssnes 16 | e 1B [ ettt et assaenes | etesteses et s ettt s st s et aes e sntes | ebsesessneese et et as et et et s bt es et en e se et enes
6. Deduct consideration received 0N QISPOSAIS............ccuieuiiircreiiieiesieee ettt es s bbb ssssbesssssaesens | srebsssssesessssesesessebes s s s ensebenes 31,572,611 | oo BI,5T2,8T1 | oo snnes | ettt bbbttt nea | eeeaetebet et et e ettt ettt b sttt st b st et
7. Deduct amortization Of PrEMIUM.........c.ccciiiiieiieesce ettt ettt bbbt ae b bt et s s et b sssbetenss | ebsebebessesetasssebes et e s e s es st e ss et b s et et esanaees 0 | ettt s | sebebeeret et ettt ettt st b s s st s ss e bebesseaetesans | etebaetetesetetet s e et et s et et es et ebes s aetesentebeteseae | ebinaetebestebet s et et es b et et eete b b s et et es bt nantetas
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE............cccvcvivivieciiicie ettt sbens | saesssessesssssssse st s s ses e s s s snsns 0 [ ettt bees | etaebea st b st s b s s bt entenas | esstesses st es s s e b s s s s b s st s bbb b st s e santes | eesebaessae st et et e st e st s bbbt s b ss st nes
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. .........c.uvururrerrirrrereereireeieeeseiseeessseseeseeessessssssssses | eosessesesssssssssssssssssssssssssesssnsssssssssssssssseans 0 | ittt ettt ettt es s tsnieseebenes | ebietestssaessesstessessetessesestsnaesetssssaesestsntense | oetstesiesistassessstentessesstentessstant et et antessesntes | ebsesestsiestesstast et et et ettt es b bse s st ns et nte
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9).........ccccceirrrrrrrnirnrnrnniiniinsnseeieens | conersssissesessssssssssssssssssssessens 4707,539 | oo 4,707,539 | oo 0 | o 0 | oo 0
11. Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 MINUS LINE T1)......ciiiiiiiiiiiiiieiiiieeeictetesseeteseseeaesssessssssssessnes | sesessesessssesssssesessssssssssssesssnaas 4,707,539




Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE COMPANY

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Si11, SI12, SI13, Si14



Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

Si15

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PrIOT YEAT..........c.viuiurureriineireieiiecineeeesesssteesessessees | seeessessseesessessesssessesssesseens 0 [ oo | et
2. Cost of cash eqUIVAIENES ACQUITED............c.ceuiveiericreceeice ettt ettt sassns | evessssessesassesssssesans 7,069,172 | oo 7,069,172 | oo
3. ACCTUAL Of QISCOUNL........vveurernerirreiscrieeieri sttt | Hiseesssens st 193 | oo 193 | e
4. Unrealized valuation iNCrease (JECTEASE)..........ceuiverreiiieireiereese s ssbesse st sessesseses | svsessssessesssssssesssssssessessesansns 0 [ o | et

5. Total gain (I0SS) ON QISPOSAIS.........ceuermeererrirrireereeeeeeseeeseeseeseesssessesee st sss st ess s ssessessesssessessesssssns | ssessesssssessesssssssssessassnsneees 92 | e 92
6. Deduct consideration received 0N iSPOSAIS...........cccucuereeireiiiierereiieesee e snsesens | eressesesissesessnesesinns 7,069,457 | ..cooveveeiereriernns 7,069,457 | ..o
. Deduct amortization of PrEMIUM............c.cceiriiiiiescee et sesesss s sssseaes | evsesessssssesessssesessssssesssesessssld | ceresresesisesssessesesssesessssesesesses | oesesesssessssssesssssesessesessssssenes
. Total foreign exchange change in book/adjusted Carrying VAIUE.............ocurureieneeneinnineineireinenninees | ceeeeneeneieesssnesseessssesssesneesndd [ oriineineisiesnsiesesssssssssssessens | consessssssssssesessesssssssssessesssenns
. Deduct current year's other-than-temporary impairment reCOgNIZEA...........coveeeeeerirreenieieneereeneins | cosrreesssneesssnesssesserssrsenessQ | orismsenssssssesssssrsssssssrsnens | conmersessssssesssssssessssseesssssesees
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........cccceceevrvvrevinns | covreervereeerisrersrissiesnisnieneens0 [ eoeeieeieieeeesee s (0 TR 0
. Deduct total nonadmitted @MOUNES.............cviieiieiiiierierierieriesiesiesiesisesisessssssessesssessessssesssenies | ereninsnsnsnensnsnsssssnssesssenssensnensQ | doonmionmisnnsssnsssnsessssssessnsssssssnees | sossnessnesensseneseneenssnsssnessnessnens
Statement value at end of current period (Line 10 MINUS LINE 11).....oviruirininneiniisisressiisisnssnessessees | ceesnesensssessesssssssssesssssssssssnnsd | cornmessesssssssssessessssssssssssesenes [0 IR 0

a) Indicate the category of such investments, for example, joint ventures, transportation equipment.....
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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

EO01, EO02, E03, E04, E05, E06, EO7, E08, E09



Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

oL3

1 2 6 7 10 1 Change in Book/Adjusted Carrying Value Interest Dates
9 12 13 14 15 19 21 22
F
0 Current
r Year's Total
e Unrealized Current Other-Than- Foreign Admitted Stated
i NAIC Valuation Year's Temporary Exchange Amount Contractual
CUSIP o Desig- Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in When Due and Maturity
Identification Description n nation Actual Cost Value Par Value Carrying Value (Decrease) Accretion Recognized BJA.C.V. Paid Accrued Acquired Date
U.S. Government - Issuer Obligations
912828 A5 9| UNITED STATES TREASURY GOVT BND......ccccovverrmvrrerrnrirsnnerseninens | evvves | oo | evervenrnns | e [ e 484,168 | 1010.99.590 | ovvvvvrivniinnn 483,011 485,000 484,180 12 142 12/12/2013 | 12/15/2016
912828 KN 9| UNITED STATES TREASURY GOVT BND.... 75,430 75,000 74,958 126 241 05/06/2009 | 04/30/2014
912828 LC 2| UNITED STATES TREASURY GOVT BND.... 324,634 320,000 320,663 (1,120) 3,515 09/30/2009 | 07/31/2014
912828 MZ 0| UNITED STATES TREASURY GOVT BND 1,133,253 | coovveveere 1,100,000 | .ovecrvvrrnene 1,103,380 (2,479) 4,710 05/13/2010 | 04/30/2015
912828 NK 2| UNITED STATES TREASURY GOVT BND.... 283,381 270,000 271,270 (344) 19 07/22/2010 | 06/30/2017
912828 NW 6| UNITED STATES TREASURY GOVT BND.... 872,627 850,000 875,266 (2,627) 08/12/2013 | 08/31/2017
912828 QF 0| UNITED STATES TREASURY GOVT BND..........coeevvemvrreemereemmenninnenn | SDe | e | v | e [ e 199,397 | ... 103.459 | .ooovvvvnnncns 196,572 190,000 197,269 (2,128) 04/24/2013 | 04/30/2016
912828 QP 8| UNITED STATES TREASURY GOVT BND 637,986 620,000 626,047 1411 06/24/2011 | 05/31/2016
912828 QR 4| UNITED STATES TREASURY GOVT BND.... 240,452 235,000 235,322 (126) 07/18/2011 | 06/30/2016
912828 SM 3| UNITED STATES TREASURY GOVT BND.... ..2,154,859 .2,150,000 ....2,158,860 (2,681) 04/25/2012 | 03/31/2017
912828 TM 2| UNITED STATES TREASURY GOVT BND ..1,300,169 .1,325,000 ...1,322,046 795 09/12/2012 | 08/31/2017
912828 TW 0| UNITED STATES TREASURY GOVT BND.... 802,596 785,440 800,000 802,022 (519) 11/21/2012| 10/31/2017
912828 UA 6| UNITED STATES TREASURY GOVT BND.........coovvrerrreereerersmereisneees | oveeee | oo | eervernnene | cevens 1 .1,889,542 1,852,652 | ..ooovvvvrrnae 1,900,000 | .ovvcrverrnene 1,891,691 2,087 . 12/18/2012| 11/30/2017
912828 UG 3| UNITED STATES TREASURY GOVT BND.......cocosmreeressmissersnerisniriens |vsnees | oo | seressnsns | everee 1 ....599,979 599,760 600,000 599,985 7 ..1,039 01/14/2013 | 01/15/2016
0199999. U.S. Government - Issuer Obligation 10,984,392 10,940,226 10,920,000 | ....cccooeeee 10,962,959 (7,586) 0 | evvenrennnrnnnen0 | e XX | oo XK ees [ XXX [ i 27,080 | .............118,981 | ..... XXXeuere [ XXX.....c
0599999. Total - U.S. Government. 10,984,392 10,940,226 10,920,000 | ....cccooceee 10,962,959 (7,586) (0 PN I IO, ¢.¢, ST IO, 0,0, S (9.0, 4, 0] [P 27,080 |.............118,981 | ..... XXXeere | XXX......
All Other Governments - Issuer Obligations
71647N AE 9| PETROBRAS INT BRASPETRO BV SENIOR CORP B.........ccocenmumiiennns I ....... I F | .............. 2FE | s 100,000 98,500 100,000 100,000 JAJO... 516 05/13/2013 | 01/15/2019
0699999. All Other Governments - Issuer Obligations. 100,000 98,500 100,000 100,000 0 0 516 .o 991 | XXXeoes | XXX......
1099999. Total - All Other Governments 100,000 98,500 100,000 100,000 0 0 0 516 | o991 | XXXeoere | XXX......
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
57582N J6 3| MASSACHUSETTS ST MUNI BND GO FES .. 110,000 111,126 (1,187) | covereeernneriireneiiens | cevversseeeissesiisnenes | evnnenn5.0001 ........3.850 [ ID....... 458 01/23/2007 | 12/01/2022
604129 JV 9| MINNESOTA ST MUNI BND GO |AFE] 750,000 757,093 (11,838) [ oo [ e | oeeeens5.0001 ......3.350 | FA....... 15,625 07/25/2008 | 08/01/2014
641460 ZN 3|NEVADA ST FOR ISSUES DTD PRIOR MUNI BND .1FE 502,030 500,000 500,450 (5,277) | covvoeverrveserriiensriinns | eevvresssesisssssssnnsns | evrernnn5.000 1 ... .3.910 [ FALL..... 10,417 01/31/2007 | 02/01/2014
658256 T8 5|NORTH CAROLINA ST MUNIBND GO |AFE] . 1,091,916 | .ocvvvvecinnnne 925,000 | ..ovvvvnneees 1,115,539 (25,393) 7,708 04/03/2013 | 05/01/2019
70914P TT 9| PENNSYLVANIA ST MUNI BND GO AFE] L ...920,318 852,297 730,000 907,757 (12,561) [ .ovvveesneninnsnrininnnns | evvsnerssseninsssniiss | oneeenne8.000] 100000 2.090 | AO.ce. | v 9,125 04/04/2013 | 04/01/2023
1199999. U.S. States, Territories & Possessions - Issuer Obligation 3,529,432 3,332,241 3,015,000 ..3,391,965 (56,256) 0
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 3,529,432 3,332,241 3,015,000 ..3,391,965 (56,256) 0
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligati
259030 PA 6| DOUGLAS CNTY GA SCH DIST MUNI BND GO........ccooeveerirrernniennnne I . I ............ I .1FE 1,086,030 ..1,100,790 .1,000,000 (10,338)
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 1,086,030 ..1,100,790 .1,000,000 (10,338) 0 12,500
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 1,086,030 1,100,790 .1,000,000 (10,338) 0 12,500
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obli and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligati
072031 BF 3|BAY AREA CALIF WTR SPPLY & CON BAY AREA .1FE 1,019,369 1,019,369 | ..cvvvverrennne 925,000 | ..ovverees 1,019,369 (12,088) 73,697 | covvervvverernerriisenees | cveereeeD.000 | 10000 2.760 [ AOooece | covvvririenns 11,563 03/22/2013 | 10/01/2027
207758 QJ 5| CONNECTICUT ST SPL TAX OBLIG R MUNI BND VAFE | 676,990 | ......114.232| ...cooocvrernec 628,276 550,000 668,114 (8,876) | cvvvvvvvrcrrrrerirreriinenes | cvrerveriineriiseriesiiins | erernennn5.0001 e 2,340 | Mo 13,750 03/22/2013 | 01/01/2024
3135G0 PP 2| FNMA AGENCY BND.........coumrverernienniinenrisnseessenssssessissssssssenesnees | eevvnee [ oo [ evevneene [eoeeed | e 300,000 296,403 300,000 300,000 842 09/18/2012 | 09/20/2017
45203H NE 8|ILLINOIS FIN MUNI BND REV. . 390,061 390,061 475,000 390,061 10 84,348 | ..o | errireern000 | i d.010 [ MSecins | e 6,333 11/15/2012| 09/01/2032
546593 AE 4|LOUISVILLE & JEFFERSON CNTY KY MUNI BND .1FE 1,225,860 1,205,340 | .oovvveernnee 1,000,000 | ..ovcrverrnane 1,199,700 (26,160) [ ..oovvveveererneereneens | eevrererrinseeeiinennins | vrreeen8.125 | el L0 | FAL s | i 25,521 06/12/2013 | 02/01/2037
54811A 5V 1|LOWER COLORADO RIVER AUTHORITY LOWER COL.. .IFE ....291,850 269,970 250,000 288,761 (3,089) 1,597 03/22/2013 | 05/15/2025
59259Y TV 1|METROPOLITAN TRANS AUTH N Y MUNI BND REV. JFES ....291,553 268,485 250,000 288,683 (2,869) 1,597 03/22/2013 | 11/15/2026
64972G AZ 7|NEW YORKNY CITY MUN WTR FIN MUNI BND RE AFE | 485,203 | ......102.148 | ....vvvvvrrnec 485,203 475,000 485,203 (3,612) 44,154 | ..o | 00050001 ........3.500 | JD...... 1,056 04/11/2013 | 06/15/2047
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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
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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 BJA.C.V. of of Paid Accrued Year Acquired Date
658289 D5 9|NORTH CAROLINA ST UNIV N C MUNIBND REV......coooommrvrmmerirmnnnes [ ovvene | oo | eerrirnns TLAFE | s 302,568 | ... 111.247 278,118 250,000 299,231 (3,336) 5.000] ......... 2.690 [AO...... [ coeverrerriinnas 3125 | s 7,118 | 03/22/2013| 10/01/2029
91523N_ JD 9| UNIVERSITY OF WASHINGTON MUNIBND REV.......ccccovvuvismeinsernnnns [vnrns | oo | cvrvinnnes TLAFE | 452,744 | ... 105911 oo 423,644 400,000 449,262 (3,482) 5.000 3.090|AO...... 5,000 10,000 | 05/29/2013 | 04/01/2033
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation 5,436,198 | ... XXX........ 5,264,869 4,875,000 | ..ccvecrieene 5,388,384 (63,502) 202,199 0 [..XXXeoowee XXX D05 S 70,384 | ..o 155,526 | ..... XXXeuere | XXX....e
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M4 2P 7| FHLMC GOLD POOL # GO3182.........coovveeereeieenrrcenesreeseeiiesesiiennsins | cenneee | oo | eevvrin 2| LI [P 247,777 | ...... 108.123 284,249 262,894 248,306 (3,495) 08/14/2007 | 05/01/2036
3128M7 LM 6| FHLMC GOLD POOL # G05432.........oeevvereerrerensrirsnseesssneessnssesenssins | onneee | oo | cevvennnns 2| 1 308,545 | ... 111.544 328,704 294,686 308,331 (417) 06/26/2009 | 04/01/2039
312931 K6 4|FHLMC GOLD POOL # ABABT........ccooerveerriineriissreesenesssessissessens | weiiee | oo [ eveereens 2| 1] 81,455 | 111.544 86,790 77,808 81,383 (354) 06/26/2009 | 03/01/2039
3132GE  S3 5| FHLMC GOLD POOL # QO1438.........ccoomrreereeeermerrissensisssesssseeesnnes | sevrene [ oo [ cevrnenes 2| 1] e 196,664 | ... 106.027 201,086 189,656 196,496 (105) 06/14/2011 | 06/01/2041
31407C AE 7|FNMA POOL # 826305 2 [ 461,907 | 108.733 536,715 493,606 463,023 (8,466) 07/12/2007 | 07/01/2035
31410P_ QW 6| FNMA POOL # 893369.........cevuruerrirnsiessssessssssessssssssssssssssessssssssssnnes | coonse | oo | esseeeens 2] . 1] 235,290 | L..ooo 109.252 268,710 245,955 235,776 (2,005) 05/25/2007 | 07/01/2033
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. 0.0, S [ 1,706,254 | ....cccoo..... 1,564,605 | ... 1,533,315 (14,842) 0 0
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 6,967,836 [ ... XXX. 6,971,123 6,439,605 ..6,921,699 (78,344) 202,199 0 77,134 236,533
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation
06406H BX 6|BANK OF NEW YORK MELLON CORP/T CORP BND........cccommevevmsrrees | cereees AFE] .. ...374,681 | ... 103.256 387,209 375,000 374,831 63 3,666 8,625 | 07/21/2011| 07/28/2016
125581 GL 6| CIT GROUP INC SENIOR CORP BND........ovcovvrrrrirnrererirerissesssenns | vevres .|.3FE] ... ...105,500 | ...... 107.250 | oo 107,250 100,000 105,094 (406) 1,546 2,625 | 08/15/2013 | 03/15/2018
14040H AS 4| CAPITAL ONE FINANCIAL CORP CORP BND...........cosuvveerrreemenrinninns | cveine | oo [ eerveririnne V2FE | i 124,755 | ...... 102.590 | .ovvvernrinnne 123,108 120,000 120,440 (1,078) 934 8,850 | 07/15/2009 | 05/23/2014
165167 BS 5| CHESAPEAKE ENERGY CORP CORP BND........ccocoomereermmrrinnerrinnes | voveees .|.3FE] ... ...110,500 | ...... 112.750 112,750 100,000 109,601 (899) 2,456 08/15/2013 | 08/15/2017
20030N AZ 4| COMCAST CORP CORP BND.........commrrermrrermmrresmesesssenesssssessessessnnes | cevenns | AFE] . ...154,025 | ...... 115.196 172,794 150,000 152,488 (380) 4,275 8,550 | 07/13/2009| 07/01/2019
25459H AV 7 |DIRECTV HOLDINGS LLC CORP BND........covvvrerirnneeeseresseniesneees | eevveen [ oo | cevirinneens V2FE | 2,498,375 | ...... 104.116 | coovvvvveneen 2,602,900 | ....ccocvvveenn 2,500,000 | ..o 2,499,338 297 | coveeeeeecimeerecisensrieens | evvevcenneeeisnnsiiisensee | eeveinne3 125 | e 3438 [ FA oot [ e 29,514 | oo 78,125 | 08/10/2010 | 02/15/2016
38141E A6 6| GOLDMAN SACHS GROUP INC CORP BND |AFE] 1,595,904 | ...... 114.598 1,833,573 | e 1,600,000 | ..oocrveernnne 1,597,130 354 4,267 96,000 | 05/26/2010 | 06/15/2020
544152 AG 6| LORILLARD TOBACCO CO SENIOR CORP BND...........ooevvvmmererrenees [ o W2FE .. ....199,934 . 182,610 200,000 199,937 3 854 3,750 | 05/15/2013 | 05/20/2023
59156R AR 9| METLIFE INC CORP BND.......cooooummeriimreeermeresieesssssesesssesssssssssssssssns | veseee | oo | covevernenes VAFE | 259,340 | ...... 119.514 208,784 250,000 255,423 (984) 6,438 17,043 | 07/23/2009 | 08/15/2018
59156R AT 5| METLIFE INC CORP BND......coooooirrirmririenisisneeesneesssnssesssssssssesssnns | seneees | AFE] ..5383 | ... 123.534 6,177 5,000 5,234 234 146 386 | 07/15/2009 | 02/15/2019
678026 AD 7|OIL STATES INTL INC. CORP BND........cccouererrirmeriirnreireneeseessisnens | s WSFE .. 106,500 | ...... 106.250 | ..ocvvvvvcrinene 106,250 100,000 105,748 (752) 542 3,250 | 08/15/2013| 06/01/2019
709599 AL 8| PENSKE TRUCK LEASING CO SENIOR CORP BND........cccoummevevinneee [ wrvveee | oo | cvvvverrens V2FE | 264,425 | ...... 100.369 265,979 265,000 264,519 94 3471 3,809 | 01/14/2013| 07/17/2018
7591EP  AJ 9| REGIONS FINANCIAL CORPORATION SENIOR COR.......oovmevvvvnerens [ eerrnee | oo [ errverenns 1[.2FE | cooiiienr.99,666 | ... 97.180 97,180 100,000 99,709 43 256 1,083 | 04/25/2013 | 05/15/2018
781172 AB  7|RUBY PIPELINE LLC CORP BND 144A.........ccccconmurremmmmrimmmerinsneeinnnens | cevveee | oo | cevvivn 2|.2FE| ..cccceeeee..n250,000 | ... 105.023 262,557 250,000 250,000 | cvooourrerrerrirnerins [ e | e | e | oeeren8.000 | 1000rr8.000 | AOuices | i 3,750 | oo 15,000 | 02/10/2012 | 04/01/2022
784635 AL 8|SPX CORP CORP BND | 3FE | 333,000 | . 106.250 318,750 300,000 309,047 (9,104) 1,017 22,875 | 04/05/2011 | 12/15/2014
828807 CH 8| SIMON PROPERTY GROUP LP CORP BND. AFE 249,420 | L 103.062 257,656 250,000 249,655 106 11/10/2011| 01/30/2017
887317 AC 9| TIME WARNER INC CORP BND | 2FE | 64,684 | L 112.657 73,227 65,000 64,863 43 07/06/2009 | 11/15/2016
91159H GX 2|US BANCORP CORP BND AFE i 474,535 | 102.913| oo 488,837 475,000 474,848 94 07/22/2010 | 07/27/2015
92343V AV 6| VERIZON COMMUNICATIONS INC CORP BND... L2FE | 256,214 | L 117.548 282,115 240,000 249,808 (1,576) 07/08/2009 | 04/01/2019
45687A AA  0|INGERSOLL-RAND GLOBAL HOLDING CORP BND | 2FE ] 25,188 | 117.370 29,342 25,000 25111 (20) 07/08/2009 | 08/15/2018
767201 AC 0|RIO TINTO FINANCE (USA) LTD CORP BND.......ccccoomervererrmmnreeins [ e F AFE] i 25,688 | 117.825 29,456 25,000 25,393 (73) 07/15/2009 | 07/15/2018
767201 AH 9| RIO TINTO FINANCE (USA) LTD CORP BND... I B F AFE ] 39,025 | 130.873 45,805 35,000 37,537 (377) 07/01/2009 | 05/01/2019
9021EQ AC 8| TYCO INTERNATIONAL LTD/TYCO IN CORP BND........ccoooommrrerassnenns | coveens Flo L2FE | 12,037 | 117.301 14,076 12,000 12,025 (3) 07/09/2009 | 12/15/2019
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation XXX 8,098,385 7,542,000 | ..o 7,587,779 (14,321) 0 0 | XXX [ XXX | XXX | e 77,304 | l...315,002 ... XXXeoves [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
17314Q AY 3 I CMLTI_09-11 RMBS_09-11 8A1 144A.......ccoovvinreririisererisssrissssrisssenens | aseeee I . | .......... 2 I ARM [ s 43,559 | ....... 97.902 48,460 49,499 46,547 392 | i | e | e 1.516] .....cc. 6.470 | MON... 13 759 | 04/15/2010 | 10/25/2035
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 43,559 | .. XXX........ 48,460 49,499 46,547 392 0 0 |..XXX....... XXX....... XXX... 13 759 |..... XXXoooer [ conee XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
20047E AH 5] COMM SENIOR CMBS 06-C.rroesoesssse | e [ 2] AFRM ] 559,688 | .....109.237 546,185 500,000 545,902 (13.786)| 5347] ........1.999 | MON... 2228 22,279 | 0211212013 1211012046
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i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
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46629Y AD 1|JPMCC_07-CB18 PAC SENIOR CMBS 07-CB18 Al.......coovvvermerremnnenes [ vvreee | oo | cervivnnas 2| AFM | e 2,515,057 | ...... 109.641 | oovvvveeeen 2,485,927 2,267,333 2,483,590 (31,468) 5431] ... -0.540 | MON... | c.ovvvrerrnace 10,262 | .ovvorens 41,046 | 08/07/2013 | 06/12/2047
46630E AC 4| JPMCC CMBS 06-CB17 Ad.......covvrireriririnnrienierisssssssissssesesssessnenss | soevees | oo | eeveneenes 2 [ AFM | o 278,994 | ... 108.228 270,570 250,000 264,245 (11,283) 5429 ......... 1436 | MON... | cccovrvrrine 131 [ s 13,572 | 06/19/2012| 12/12/2043
55312V AH 1 |[MLCFC_06-4 CMBS_06-4 AM......ccooooorrrimnrriremssirssnesssssessenssssnnssnns | woiees | oo | eneveens 2| 1FM | ... ...328,547 | ... 109.199 327,597 300,000 322,316 (5,609) 5.204 3.051 | MON... 1,301 15,606 | 11/26/2012 | 12/12/2049
61753 AB 5| MSC_07-1Q13 PAC SENIOR CMBS 07-1Q13 ATA......ooovcrrnnsmrennscnernnnns | serees [ oo | covrnnenes 2|.1FM | ... ..192,195 | ...... 109.546 | ...cooovverrennne 189,898 173,350 189,868 (2,327) 5.312] ... -0.221 | MON... 767 3,837 | 07/19/2013 | 03/15/2044
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 3,874,481 | ... XXX........ 3,820,177 3,490,683 3,805,921 0 (64,473) 0 0 [..XXX........ XXX XXX [ 15,689 | ..o 96,340 | ..... XXXoooos [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
22532V AA 0| CAALT_12-1 ABS CAALT_12-TA 144A.......ccovmvrrmnrrrneerernecriineenins | eeiiee | oo [ e 2| AFE | 1,399,839 | ......100.700 | ......ceeeven. 1,409,796 | ....ccooeenne 1,400,000 | ..oovcrrvernnne 1,399,917 30 2.200 2.213 | MON... 1,369 30,800 | 03/22/2012| 09/16/2019
34528Q BP 8 FORDF ABS 12-2......cccesiirerisnesissssssssssssssssssssssssssssssssssssssssssssssssnes | eevnee | oo | onsereees 2| AFE | 1,999,414 2,036,840 2,000,000 1,999,591 (< OIS [T IO 1.920] oo 1.933 [ MON... 1,707 38,400 | 02/07/2012| 01/15/2019
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 3,399,253 ..3,446,636 3,400,000 3,399,508 0 106 0 0 XXX... 3,076 69,200
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 14,946,072 ..15,413,658 | ..occvvennnes 14,482,182 | ............. 14,839,755 0 (78,296) 0 0 XXX | i 96,082 | ...cccoenenns 481,301
Totals
7799999. Total - Issuer Obligations 28,764,831 28,835,011 27,452,000 28,455,791 0 (152,003) 202,199 0 XXX... 231,117 754,000
7899999. Total - Residential Mortgage-Backed Securities 1,575,197 | .. XXXvories | covrriinnnnens 1,754,714 | v 1,614,104 | .o 1,579,862 0 (14,450) 0 0 XXX... 81,766
7999999. Total - Commercial Mortgage-Backed Securities. 3,874,481 3,820,177 3,490,683 3,805,921 0 (64,473) 0 0 XXX 15,689 | i 96,340
8099999. Total - Other Loan-Backed and Structured Securities. 3,399,253 [ ... XXX.iivee | crrrreniiiinns 3,446,636 3,400,000 3,399,508 0 106 0 0 XXX... 3,076 69,200
8399999. Grand Total - Bonds 37,613,762 | .. XXXuovores | o 37,856,538 35,956,787 37,241,082 0 (230,820) 202,199 0 R3S S 256,645 | ......... 1,001,306
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

002824 10 0 |ABBOTT LABORATORIES..........ccoosvrrerrrnirnrissesiesssiessessesssessssssssssssssssnses | oevenes o [ e 8,100.000 | oocvvrriirrerirenines 310,473 310,473 255,799 4,396 53,907 53,907 L 03/05/2013
00287Y 10 9| ABBVIE INC.......ooveurriieriieriiiessiiessisesssessssessssssessssssessssesssssessssessssss. | coveenne I [ 8,100.000 427,761 427,761 278,689 12,560 149,072 149,072 | 01/17/2013
009158 10 6|AIR PRODUCTS AND CHEMICALS INC 900.000 100,602 100,602 78,408 639 2,493 32,355 7,371 24,984 | 07/01/2011
053015 10 3| AUTOMATIC DATA PROCESSING.........cosviveuereereeeeseerisnsssesssesssssessssssssssns | sevesne | one | cevessneeeeenns 3,550.000 | oooouerernnerirrs 286,876 286,876 199,637 1,860 6,177 84,774 84,774 L 09/21/2012
09247X 10 1| BLACKROCK INC.......vverrrireriiieeisiessissessisseesssssssssssssssssssssssssssssssssnns | sovisnne ..316,470 316,470 170,156 6,720 109,760 109,760 | 06/06/2012
149123 10 1|CATERPILLARINC 67,999 167,999 159,705 3,182 2,223 2,223 L 06/21/2012
166764 10 0| CHEVRONTEXACO CORP........cooorrvemmrreirenrisnersimssessssessssssssssssessssssssssssess | ssseeees ..6,650.000 ...830,652 830,652 709,984 25,935 111,521 111,521 | 06/06/2012
191216 10 0| COCA-COLA COMPANY (THE)......covveereereeereeeessiesseesisssesassesssssssssssssssessssnees | esveeies 20,900.000 863,379 863,379 734,336 23,408 103,107 103,107 | 02/25/2013
293792 10 7|ENTERPRISE PRODUCTS PARTNERS L........cosviiieieinerisneseesssesesssesesienns | e 11,050.000 732,615 732,615 521,056 29,835 179,231 179,231 | 03/12/2012
30231G 10 2| EXXON MOBIL CO....coourirmrirrirerisrissesnsesesesessssssssssssssssssssssssssssssssssssesne | sonverne B [ 7,100.000 | coovveerieierirenines 718,520 718,520 584,444 17,466 104,015 104,015 L 07/17/2012
354613 10 1| FRANKLIN RESOURCES INC.........ccoovvvvemerieeieiesesiiesssssessssssssssssssssssssssssnnns | sosinns ..5,300.000 305,969 251,665 636 350 54,304 54,304 | 10/10/2013
35671D 85 7|FREEPORT-MCMORAN COPPER & GOLD..........ooevveuuecrimerereeesseeresssennsans | eoneens ,000.000 | .. 75,480 68,400 4,500 7,080 7,080 | 12/31/2012
459200 10 1|INTERNATIONAL BUSINESS MACHINE.........cooooormrreeiemerirenerreenneriessseeeinnesins | sveenne | evee | virienerreenni2s800.000 | oo 543,953 543,953 549,799 10,730 (11,542) (11,542) | 09/12/2012
46625H 10 0| JP MORGAN CHASE & CO.....cccovvrinrrineriinerisnsrisssissnninesissssssnsssssssssseseesss | sovenne | v | evvvsersnnenee13890.0000 | woviorvivennrnninnnn 447,372 447,372 416,494 5,244 30,878 30,878 L 07/05/2013
49456B 10 1| KINDER MORGAN HOLDCO LLC........mevvvemrriemrrrirernssrensisnessisssessssensssnens | woeees 230,400 230,400 211,553 9,984 4,288 4,288 | 09/12/2012
580135 10 1| MCDONALDS CORP........coouvrrimrrririmresseresmssrinsesssssssesssessssssssssssssssssseessns | seeesns | oone | sereenererenssed, 790.000 | coviorcvvenmeressenns 557,923 557,923 516,660 17,940 50,715 50,715 | 07/17/2012
609207 10 5| MONDELEZ INTERNATIONAL INC.......ccoouurrvemeremmeeeesseeresssssssssesesssenssnnss | cevenne . ...347,705 347,705 262,242 1,379 5,221 96,991 96,991 | 09/21/2012
674599 10 5[OCCIDENTAL PETROLEUM CORPORATL......ccovvvvrrirnrerrirerisesisserissesssenn | sereenee ..5,300.000 ...504,030 X 504,030 429,215 3,840 10,176 151,838 53,841 97,997 L 06/18/2012
718172 10 9| PHILIP MORRIS INTERNATIONAL IN......cvvvurrmrrirrerriimerieinenesessisessisssneens | corie 12,400.000 1,080,412 | .......... 87.130 1,080,412 916,116 11,656 43,276 43,276 43,276 | 12/20/2011
726503 10 5| PLAINS ALL AMERICAN PIPELINE L.......coourvermereseeresneesnssseesssssesssesnssnes | corene 367,567 350,343 16,508 17,224 17,224 | 01/14/2013
742718 10 9| PROCTER & GAMBLE COMPANY........comiirermrrirmesriseseesssessssessssssessssssseens. | cevene . . 468,108 372,963 13,607 77,740 77,740 | 04/23/2012
882508 10 4 |TEXAS INSTRUMENTS INCORPORATED.........cccsvrvrrreerirerimerinsnnineeseneenns | sevvenee | e | wevreerinnenenndy 100.0000 | oo 136,121 | coovvvec 43.910 136,121 124,794 930 11,327 11,327 | 10/10/2013
96950F 10 4| WILLIAMS PARTNERS LP 338,219 50.860 338,219 349,454 22,710 50,943 36,313 14,630 L 03/12/2012
136385 10 1|CANADIAN NATURAL RESOURCES LTD I [ A. 11,600.000 392,544 33.840 392,544 353,999 2,371 5432 57,652 57,652 | 10/04/2012
13645T 10 0| CANADIAN PACIFIC RAILWAY CO # CA13645T10........covurrrrerreerrimeeresienens | cerene A. ..2,850.000 | oooovvrrririernn 431,262 | ..o, 151.320 431,262 315,500 941 2,907 115,762 115,762 u 02/12/2013
453038 40 8|IMPERIAL OIL LTD # CA4530384086 . ,800.000 344,994 334,415 1,144 3,227 10,965 10,965 u 03/21/2013
009126 20 2 [AIR LIQUIDE SA #US0091262024...........c.cconmremmrirerierineesssesessssssssssssssnssnens | sersnee F.. 10,800.000 306,396 240,211 6,995 31,536 31,536 u 03/12/2012
110448 10 7 |BRITISH AMER TOBACCO PLC # US1104481072........c.ocvevvvrmreeerereereenrinns | coreeens F.. ..5,300.000 569,326 493,680 22,980 32,701 32,701 U 04/23/2012
111013 10 8 |BRITISH SKY BROADCASTING GRP P........osvvverrrrimrerriseressssessesssssssssnns | coveeens F.. ,750.000 . 98,403 97,843 2,171 560 560 u 10/10/2013
170715 10 6| CHRISTIAN DIOR SA #US1707151064..........oecvvvemreerreeirseseiseessisssesissneees | csveeens F.. 10,100.000 469,145 | .......... 46.450 469,145 446,301 9,762 22,844 22,844 u 03/14/2013
23636T 10 0| GROUPE DANONE # US23636T1007.........ccnvvvrereeeereesresisesssesssssessssssenssns | onverne F.. 23,000.000 333,960 | .......... 14.520 333,960 291,602 8,157 23,531 23,531 u 04/29/2013
25243Q 20 5|DIAGEO PLC # US25243Q2057........ccevvemmrreercriiisirisnesessenessesssssessssssesesns | coneeees [ 4,850.000 | ..ocvveereririnenns 642,237 | ........ 132.420 642,237 416,312 14,542 76,824 76,824 L 06/18/2012
502117 20 3L OREAL SA.....oiiiriirreiecirieessisesssessssssesssssssssssssssssesssssssssssssssssssssssssness | sonsse F.. 10,050.000 353,258 353,258 313,154 5,994 40,104 40,104 u 04/08/2013
641069 40 6| NESTLE SA# USB410694060...........ccoueumreermmerersneeesseesesseesessseesssssessssnssssans | cevesne F.. 10,000.000 735,900 735,900 581,292 18,823 77,153 77,153 u 05/03/2013
66987V 10 9| NOVARTIS AG # USBE9IB7VI08..........coooererrierririssreseniesisesisessssesesinne | sevienee Fol s 4,950.000 | oooovevrrrirriins 397,881 397,881 344,412 53,469 53,469 L 04/29/2013
670100 20 5|NOVO NORDISK A/S #USB701002056............cvecumrverrmerrirrerrismresssenesseessssnnes | coree [ 2,800.000 | ooooovvverniriirns 517,328 517,328 327,917 8,685 60,340 60,340 | 04/23/2012
771195 10 4| ROCHE HOLDING AG........osmmvvvereriosesiissessiesssssssssssssssssssssssssessssssssssssssnns | sosinns F.. 551,070 341,482 15,220 154,645 154,645 u 09/12/2012
780259 20 6|ROYAL DUTCH SHELL PLC.......coovvveeeeeieeeeeeeeseieesssieessssseeessessssssesssinssennes | sovinns F. 538,089 533,721 26,878 17,516 17,516 | 09/12/2012
78572M 10 5] SABMILLER PLC......coiriviriirneeisneerisisssessesesssessssessesssssssssesesssessssssssssnns | coeeees F. 271,784 216,673 5,259 23,797 23,797 u 03/12/2012
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Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 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.CV. 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
85771P 10 2| STATOILHYDRO ASA #USB5771P1021......cooumrrvvrrereseeeisseeesseesessessssssesenns | covenne F.. 14,350.000 346,266 346,266 360,971 16,431 (13,059) (13,059) 1212012011
89151E 10 9 TOTAL SA ..ottt sssssssssnsnns. | aessses Fof 5,300.000 | coocveeririrrerirenines 324,731 324,731 274,934 4,652 16,434 61,610 12,532 49,078 u 03/12/2012
N07059 21 0|ASML HOLDING NV # USN070592100..........cerueeuurmeermeresesesmesnseneesssmessssssessns | coreense F.. 900.000 84,330 84,330 1,039 1,039 11/26/2013
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 17,867,510 ..17,867,510 29,118 483,245 2,364,016 110,057 2,253,959
9799999. Total - Common Stock 17,867,510 ..17,867,510 29,118 483,245 2,364,016 110,057 2,253,959
9899999. Total Common and Preferred Stock. 17,867,510 | ... XXXooroo | cvvvririieiennns 17,867,510 29,118 483,245 2,364,016 110,057 2,253,959

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....
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Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE 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
CcusIP 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 A5 9|UNITED STATES TREASURY GOVT BND 12/12/2013 | Various. 484,168 485,000 8
912828 NW 6| UNITED STATES TREASURY GOVT BND 08/12/2013 | GOLDMAN SACHS & CO. 877,893 850,000 7,189
912828 QF 0|UNITED STATES TREASURY GOVT BND 04/24/2013 | NESBITT THOMSON 199,397 190,000 1,848
912828 UG 3| UNITED STATES TREASURY GOVT BND 01/14/2013 | CITIGROUP GLOBAL MKT INC 599,979 600,000
0599999. Total - Bonds - U.S. Government: 2,161,437 2,125,000 9,045
Bonds - All Other Government
71647TN AE 9| PETROBRAS INT BRASPETRO BV SENIOR CORP B | F | 05/13/2013 | MORGAN STANLEY & CO. INC 100,000 100,000
1099999. Total - Bonds - All Other Government. 100,000 100,000 0
Bonds - U.S. States, Territories and Pc
658256 T8 5|NORTH CAROLINA ST MUNIBND GO. 04/03/2013 | J.P. MORGAN SECURITIES INC 1,140,932 925,000 2,184
70914P TT 9| PENNSYLVANIA ST MUNI BND GO. 04/04/2013 | BA SECURITIES 920,318 730,000
1799999. Total - Bonds - U.S. States, Territories & Possession 2,061,250 1,655,000 2,184
Bonds - U.S. Special R and Sp
072031 BF 3|BAY AREA CALIF WTR SPPLY & CON BAY AREA 03/22/2013 | GOLDMAN SACHS & CO. 1,105,153 925,000 3,854
207758 QJ 5| CONNECTICUT ST SPL TAX OBLIG R MUNI BND 03/22/2013 | GOLDMAN SACHS & CO. 676,990 550,000 7,333
546593 AE 4 [LOUISVILLE & JEFFERSON CNTY KY MUNI BND. 06/12/2013 | J.P. MORGAN SECURITIES INC 1,225,860 1,000,000 22,458
54811A 5V 1|LOWER COLORADO RIVER AUTHORITY LOWER COL 03/22/2013 | BA SECURITIES 291,850 250,000 3,646
59259Y TV 1|METROPOLITAN TRANS AUTH N Y MUNI BND REV 03/22/2013 | CITIGROUP GLOBAL MKT INC 291,553 250,000 4,583
64972G AZ 7|NEW YORK NY CITY MUN WTR FIN MUNI BND RE 04/11/2013 | WELLS FARGO SECURITIES 532,969 475,000 8,115
658289 D5 9[NORTH CAROLINA ST UNIV N C MUNI BND REV. 03/22/2013 | WELLS FARGO SECURITIES. 302,568 250,000 729
91523N JD 9] UNIVERSITY OF WASHINGTON MUNI BND REV. 05/29/2013 | BA SECURITIES 452,744 400,000 3,444
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 4,879,687 4,100,000 54,162
Bonds - Industrial and Miscell
125581 GL 6|CIT GROUP INC SENIOR CORP BND 08/15/2013 | BA SECURITIES 105,500 100,000 2,260
165167 BS 5|CHESAPEAKE ENERGY CORP CORP BND 08/15/2013 | CREDIT SUISSE FIRST BOSTON COR 110,500 100,000 90
20047E AH 5| COMM SENIOR CMBS 06-C8 02/12/2013 | MORGAN STANLEY & CO. INC. 559,688 500,000 1,040
46629Y AD 1|JPMCC_07-CB18 PAC SENIOR CMBS 07-CB18 A1 08/07/2013 | DEUTSCHE BANK AG 2,515,057 2,267,333 3,763
544152 AG 6|LORILLARD TOBACCO CO SENIOR CORP BND 05/15/2013 | BARCLAYS CAPITAL 199,934 200,000
61753 AB 5|MSC_07-1Q13 PAC SENIOR CMBS 07-1Q13 A1A 07/19/2013 | GUGGENHEIM 192,195 173,350 588
678026 AD 7|OIL STATES INTL INC. CORP BND 08/15/2013 | CREDIT SUISSE FIRST BOSTON COR 106,500 100,000 1,426
709599 AL 8|PENSKE TRUCK LEASING CO SENIOR CORP BND 01/14/2013 | J.P. MORGAN SECURITIES INC 264,425 265,000
7591EP _AJ 9| REGIONS FINANCIAL CORPORATION SENIOR COR 04/25/2013 | MORGAN STANLEY & CO. INC, 99,666 100,000
3899999. Total - Bonds - Industrial and Miscellaneous 4,153,465 3,805,683 9,167
8399997. Total - Bonds - Part 3 13,355,839 11,785,683 74,558
8399998. Total - Bonds - Summary Item from Part 5. 3,027,688 2,814,943 21,480
8399999. Total - Bond 16,383,527 14,600,626 96,038
Common Stocks - Industrial and Mi
002824 10 0|ABBOTT LABORATORIES 03/05/2013 | BERNSTEIN SANFORD C & CO, 1,000.000 34,668 XXX
00287Y 10 9|ABBVIE INC 01/17/2013 | DIRECT. 1,000.000 36,377 XXX
00287Y 10 9|ABBVIE INC. 01/02/2013 | Spin Off. 7,100.000 242,312 XXX
191216 10 0|COCA-COLA COMPANY (THE) 02/25/2013 | GOLDMAN SACHS & CO. 1,100.000 42,522 XXX
354613 10 1|FRANKLIN RESOURCES INC 10/10/2013 | Various. 2,966.670 251,665 XXX
354613 10 1|FRANKLIN RESOURCES INC 07/26/2013 | Stock Split 2,333.330 XXX
46625H 10 0 |JP MORGAN CHASE & CO 07/05/2013 | Various 7,650.000 416,494 XXX
726503 10 5|PLAINS ALL AMERICAN PIPELINE L 01/14/2013 | DIRECT. 7,100.000 350,343 XXX
882508 10 4 |TEXAS INSTRUMENTS INCORPORATED 10/10/2013 | DIRECT. 3,100.000 124,794 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
CcusIP Date Number of Actual Par Paid for Accrued

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

13645T 10 0| CANADIAN PACIFIC RAILWAY CO # CA13645T10 A 02/12/2013 | Various 2,850.000 315,500 XXX

453038 40 8|IMPERIAL OIL LTD # CA4530384086 A 03/21/2013 | DIRECT. 1,800.000 76,029 XXX

111013 10 8|BRITISH SKY BROADCASTING GRP P F 10/10/2013 | BANK OF NEW YORK 1,750.000 97,843 XXX

170715 10 6| CHRISTIAN DIOR SA # US1707151064 F 03/14/2013 | BANK OF NEW YORK 10,100.000 446,301 XXX

23636T 10 0|GROUPE DANONE # US23636T1007 F 04/29/2013 | BANK OF NEW YORK 1,500.000 22,544 XXX

502117 20 3|L OREAL SA F 04/08/2013 | BANK OF NEW YORK 10,050.000 313,154 XXX

641069 40 6|NESTLE SA # US6410694060. F 05/03/2013 | DEUTSCHE BANK AG 1,300.000 91,768 XXX

66987V 10 9| NOVARTIS AG # US66987V1098 F 04/29/2013 | Various 4,950.000 344,412 XXX

NO7059 21 0|ASML HOLDING NV # USN070592100 F 11/26/2013 | MORGAN STANLEY & CO. INC 900.000 83,291 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 3,290,017 XXX 0
9799997. Total - Common Stocks - Part 3 3,290,017 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5 438,706 XXX
9799999, Total - Common Stocks. 3,728,723 XXX 0
9899999. Total - Preferred and Common Stocks. 3,728,723 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 20,112,250 XXX 96,038
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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 11 12 13 14 15 Bond
¢} 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 BJ/A.CV. 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./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
912828 JG 6|UNITED STATES TREASURY GOVT BND cer | 0713172013, | MALUIIY...ccvvvveeverecerceiiieeeriineees | reeesssenesesnisinees | croeeeennns 175,000 | oo 175,000 | ..o 177,646 175,333 (333) (333) 175,000 07/31/2013.
912828 ND 8|UNITED STATES TREASURY GOVT BND ... | 08/26/2013. | BA SECURITIES 923,143 850,000 890,910 881,645 (2,538) (2,538) 879,108 05/15/2020.
912828 RM 4| UNITED STATES TREASURY GOVT BND ... | 06/20/2013.| A_ARCINP 252,345 250,000 251,104 250,862 (104) (104) 250,758 10/31/2016.
912828 SF 8| UNITED STATES TREASURY GOVT BND.. ... | 01/31/2013.| DEUTSCHE BANK AG 811,341 800,000 | ........... 787,534 788,372 97 97 788,469 02/15/2022.
912828 TN 0|UNITED STATES TREASURY GOVT BND ver | 0312072013 | VAIOUS. ...ovorvvvearermeresreeresseesisines | eoeeeeesssesessseeesnnes | cereeens 1,855,984 | ......... 1,875,000 | ......... 1,850,471 | oo 1,851,439 731 T/ IO 1,852,177 08/31/2019.
912828 TT 7|UNITED STATES TREASURY GOVT BND v | 06/20/2013. | A_LARCINP......ovsvrermmrriimnnrirsnnneenn [ ovemerinssneirnsnneiirenns | srveennnne 122,209 | 10000000 725,000 | oocivnnees 722,482 722,613 398 398 723,011 10/15/2015.
912828 UA 6| UNITED STATES TREASURY GOVT BND .1 01/31/2013. | JEFFRIES & CO. INC P . ,000 | oo 3,803,945 3,804,072 357 357 3,804,429 11/30/2017.
0599999. Total - BONAS = U.S. GOVEIMMENL.....vuuuurrersurirsssrressseresssesssssssssssssssesssssees eseessssssssssisssssssssssssssssssssesssssssssssssssssssssssssesssssssssssssens | osseeees 8,526,162 | ......... 8,500,000 | ......... 8,484,092 8,474,336 0 (1,386) 0 (1,386) 0 8,472,952 0].....53208 |......53,208 |.......53,977 |..... XXX.coeo.
Bonds - U.S. States, Territories and Pc ion
130638 C9 1| CALIFORNIA ST MUNIBOND........ccoooimsirermsrreranns I | 04/23/2013. | WELLS FARGO SECURITIES........ | coovissereinnerinnssiins | covriernn 444,002 | ............ 400,000 | ............ 463,664 463,027 (1,780) (1,780) 461,247 | oo e, (17,155) | ..o (17,155) | ...ccvve 11,222 | 09/01/2042,
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.........creeuuurrruuuiriiinns  corvssirsessssresssessssssssessssssssssseesssssssssssssesssssssssssssssssssessesne | cosessseeees 444,002 | ............ 400,000 | ............ 463,664 463,027 0 (1,780) 0 (1,780) 0 461,247 0 [ (17,155) | ... (17,155) [ ..o 11,222 |..... XXX.eeee
Bonds - U.S. Special R and Special A t
3128M4 2P 7|FHLMC GOLD POOL # G03182... ... | 12/01/2013. | Paydown 133,523 5,882 5,882 139,405 0 3,292 | 06/27/2027.
3128M7 LM 6| FHLMC GOLD POOL # G05432... ... | 12/01/2013. | Paydown 140,056 (6,379) (6,379) 133,678 0 3,930 | 02/04/2030.
3128PU VC 3|FHLMC GOLD POOL # J15111.... ... | 05/28/2013. | CITIGROUP GLOBAL MKT INC...... 379,441 361,480 381,926 380,542 974 974 381,515 (2,075) (2,075) 5,869 | 04/01/2026.
3128PU VC 3|FHLMC GOLD POOL # J15111 ... | 06/01/2013. | Paydown 73,258 73,258 77,402 77,122 (3,863) (3,863) 73,258 04/01/2026.
312931 K6 4|FHLMC GOLD POOL # A84817... wee | 1200172013 | PAYAOWN...c.oovvervieerernereresrriiseees | vneeesssenessesisseees | sooeeesnens 129,687 | ..covereen. 129,687 | ..o 135,766 136,235 (6,548) (6,548) 129,687 12/13/2029.
3132GE S3 5|FHLMC GOLD POOL # Q01438 v | 1200172013 | PAYAOWN......oovrverriiereeeeniiieeees [ vererissseeissseeinnnes | ceneennnnn 105,310 | 100000000105,310 | e 109,202 109,167 (3,856) (3,856) 105,310 09/21/2030.
3135G0 JM 6| FNMA AGENCY BOND 2.700% 03/28/22.. ... | 03/28/2013.| Call ~ 100.0000 . .1,225,000 | ......... 1,225,000 | ....conees 1,225,000 (U ORI ISR 1,225,000 03/28/2022.
3138AT GG 9|FNMA POOL #AJ1998 3.500% 10/01/41 ... | 07/15/2013.| CITIGROUP GLOBAL MKT INC...... 2,966,052 2,965,588 3,033,241 | ..o 3,030,367 3,083 3,083 3,033,450 02/22/2030.
3138AT GG 9|FNMA POOL #AJ1998 3.500% 10/01/41 veee | e [ 0710172013, | PAYAOWN.....ccvvvrrerrcrvireriiserenees | cereereieesnissseins | cevenseeens 488,137 | .coooorne 488,137 | oovvvvrnnn 499,273 498,800 | ...oovvvrrererrens | cerrirennd (10,663) [ .ooovvverrrrerreens | cevreeenns (10,663) 488,137 02/22/2030.
3138M8 J8 7|FNMA POOL # AP4786 3.000% 09/01/42.............. ... | 03/08/2013.| J.P. MORGAN SECURITIES INC.... | .coovveorrererrrrrirnnnes | woreeeennns 497,675 | .cooovnnec 486,129 503,789 502,819 935 935 503,754 09/01/2042.
3138M8 J8 7|FNMA POOL # AP4786  3.000% 09/01/42. ... | 03/01/2013. | Paydown 9,862 9,862 10,220 10,200 (339) (339) 9,862 09/01/2042.
31407C AE 7|FNMA POOL # 826305 5.000% 07/01/35.. ... | 12/01/2013. | Paydown 315,614 315,614 295,346 301,473 | oo | s 14,141 | o | e 14,141 315,614 01/01/2027.
31410P QW 6 |FNMA POOL # 893369 5.000% 07/01/33.. ... | 12/01/2013. | Paydown 89,012 89,012 85,153 86,054 2,958 2,958 89,012 07/15/2025.
31417B 2U O|FNMA POOL # AB5286  3.500% 06/01/42. weer | . | 02/08/2013. | DEUTSCHE BANK AG 542,991 516,060 541,459 540,253 1,125 1,125 541,379 06/01/2042.
31417B _2U 0|FNMA POOL # AB5286  3.500% 06/01/42.............. ... | 03/01/2013. | Paydown 50,136 50,136 52,604 52,487 (2,350) (2,350) 50,136 06/01/2042.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES............ovuuiriiiesiisiiississsisssssssssssessesssessesssesssssssssssssssssssssssssssessessnsss | sesessans 7145258 | ... 7,088,356 | ......... 7,221,735 | oo, 7,224,098 0 (4,900) 0 (4,900) 0 .7,219197 | o0 [0 (73,939) | .......(73,939) | ... 126,463 | ..... XXX.......
Bonds - Industrial and Miscell
CABELAS MASTER CREDIT CARD TRU ABS 12-
126802 CA 3|1A ... | 04/12/2013.| J.P. MORGAN SECURITIES INC.... | ...ovvvveurrerrreneriens | e 1,022,930 | ......... 1,000,000 999,649 999,705 20 20 999,725 23,205 23,205 5,479 | 02/18/2020.
17314Q AY 3|CMLTI_09-11 RMBS_09-11 6A1 144A ... | 10/25/2013. | Paydown 50,914 50,914 44,804 47 475 3,439 3,439 50,914 0 358 | 04/18/2015.
260543 CH 4|CORTS TRUST DOW SENIOR CORP BND . | 04/04/2013. | MILLENNIUM ADVISORS, LL 247,585 250,000 245,665 245,714 99 99 245814 | .o | e 1771 | e 1771 | 3,000 | 11/15/2022.
HCE-THE HEALTHCARE COMPANY SENIOR
404121 AF 2|SECURE ... | 07/19/2013. | Various. 248,073 250,000 251,250 251,236 (49) (49) 251,187 | oo | cevirnnens (3,114) | oo (3,114) | covvvrre 8,926 | 05/01/2023.
40428H PG 1|HSBC BANKUSAINC SENIOR CORP BND... ... | 04/05/2013.| HSBC SECURITIES INC......cvvvveees [ o | e 1,082,088 | ........ 1,050,000 | ......... 1,062,989 | .....coooees 1,059,450 (1,191) (1,191) | o | e 1,058,259 23,829 23829 | ......... 16,417 | 02/13/2015.
458140 AL 4|INTEL CORP SENIOR CORP BND.. ..| 01/14/2013. | WELLS FARGO SECURITIES 299,928 300,000 299,682 299,686 3 3 299,688 240 240 405 | 12/15/2017.
460146 CA 9| INTERNATIONAL PAPER COMPANY CORP BND.. | ... | 01/22/2013.| WELLS FARGO SECURITIES 32,308 25,000 24,438 24,611 4 4 24,615 | oo | i 7,693 | .o 7,693 | .o 221 | 06/15/2018.
46625H JD 3|JPMORGAN CHASE & CO CORP BND..........c........ ... | 07/15/2013. | J.P. MORGAN SECURITIES INC.... | ccoovvvrevrerimrerrerirnens | covrineenns 470,633 | ............ 450,000 | ............ 447,602 447,784 109 109 447,894 22,739 22,739 |......... 19,913 | 01/24/2022.
46628F AF 8|JPMCC CMBS 06_LDP7 A4  5.863% 04/15/45....... ... | 04/17/2013. | GREENWICH CAPITAL MARKETS 283,457 250,000 283,379 278,111 (4,978) (4,978) 273,133 | e | e 10,324 | .......... 10,324 | ......... 5,646 | 03/24/2015.
61756U AE 1|MSC CMBS 07-IQ16-A4 5.809% 12/12/49............ ... | 01/31/2013.| J.P. MORGAN SECURITIES INC.... 587,656 500,000 597,539 593,682 (5,916) (5,916) 587,767 (111) (111) 5,164 | 11/03/2015.
PRINCIPAL LIFE GLOBAL FUNDING SECURED
74256L AB 5|CO .1 01/09/2013. | DEUTSCHE BANK AG........oommervies | corvermereemseeenineeenns | covveennen 477,907 | oo 475,000 | ............ 474,957 474,961 0 474,962 2,945 2,945 | ..cco.... 1,648 | 09/18/2015.




Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE COMPANY

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

I'vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
¢} 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 BJ/A.CV. 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./A.C.V. Date Disposal Disposal Disposal Year Date
CREDIT SUISSE FIRST BOSTON
88732J AS 7|TIME WARNER CABLE INC CORP BND................. ... | 07/25/2013.| COR 69,102 60,000 68,609 66,104 (469) (469) 65,635 3,467 3467 [ ... 4,111 | 04/01/2019.
BBVA US SENIOR SA UNIPERSONAL SENIOR
055299 AL 5|COR F.| 03/18/2013.| BA SECURITIES 258,798 250,000 250,000 250,000 0 250,000 8,798 8,798 5,215 | 10/09/2015.
21685W DD 6| RABOBANK NEDERLAND NV CORP BND MTN..... F.]07/05/2013. | GOLDMAN SACHS & CO.....cccovuren | corrrnrrssririsnerisniiens | cosrvsseees 145,277 | oo 145,000 | ......c..... 143,872 143,956 50 50 144,006 | ..oooovrieninnne | coriiieiinns 1,270 | .o 1,270 | 5,175 | 02/08/2022.
3899999. Total - Bonds - Industrial and Miscellaneous 5,276,656 5,055,914 | ........ 5,194,435 5,182,475 0 (8,879) 0 (8,879) 0 5,173,599 0 | 103,056 | ........ 103,056 | .........81,678 |..... XXX.coeo.
8399997. T0tal = BONAS = PAM 4ot e | e 21,392,168 | ....... 21,044,270 21,363,926 | .......... 21,343,936 | ..oocoienirinnnns 0 .(16,945)| ... (16,945) | ovvriininnnn) (U 21,326,995 0 65,170 65,170 |.......273,340 | ..... XXX.ceeo.
8399998. Total - Bonds - Summary Item from Part 5 2,899,828 2,814,943 | .........3,027,688 cn(12,702) [ .. I ..(12,702) 3,014,984 | ..cooioiviiiinne | (115,157) | ....... (115,157)] .........68,965 | ..... XXX.......
8399999. TOMAl = BONGS.......ovvetieeeesecssiesee s eee s s s s seess e ss s s s ees et eteesssaseessseeses st sssseee st eee st eessssensssssnesssnessnnssssnsssisa | coseees 24,291,996 | ....... 23,859,213 | ....... 24,391,614 | ......... 21,343,936 0 (29,647) 0 (29,647) 0 | i 24,341,979 | oo 0 | (49,987) | ......... (49,987) ] ........ 342,305 |..... XXX.......
Common Stocks - Industrial and Miscellaneou:
002824 10 0|ABBOTT LABORATORIES.........occoomrrrermrnerrerrin ... | 12/12/2013. | Various. 900.000 33,073 |......... XXX 26,948 28,128 | ........... (1,180) (1,180) 26,948 6,124 6,124 504 |..... XXX.......
002824 10 0|ABBOTT LABORATORIES........cocooommmrrerrrrererrinn ... | 01/02/2013. | Spin Off. 271,842 |......... XXX 271,842 273974 (2,133) (2,133) 271,842 (0 S DO XXX.......
009158 10 6|AIR PRODUCTS AND CHEMICALS INC. ... | 12110/2013.| J.P. MORGAN SECURITIES INC.... | ... 100.000 | .ovvvrvevnnee 10,917 8,712 8,402 | ...ccoeoen. 1,129 819 310 8,712 2,205 2,205 277 | ... XXX.......
053015 10 3|[AUTOMATIC DATA PROCESSING ... | 12/12/2013. | Various. 450.000 34,977 24,812 25,619 (806) (806) 24,812
149123 10 1|CATERPILLAR INC ... | 12/12/2013. | Various. 250.000 21,466 21,582 22,402 (820) (820) 21,582
166764 10 0|CHEVRONTEXACO CORP.. ... | 12/12/2013. | Various. 850.000 104,306 87,730 | .. 91,919 | ...........(4,189) (4,189) 87,730
191216 10 0|COCA-COLA COMPANY (THE ... | 12/112/2013. | Various. 2,700.000 | ............107,880 91,938 97,875 (5,937) (5,937) 91,938
293792 10 7|ENTERPRISE PRODUCTS PARTNERSL............... v | 1211212013, | DIRECT ...ovvvrererirenirsrirssesseesennsns | convernees 1,450.000 | .....cccoe.c.. 89,350 62,858 72,616 (9,758) (9,758) 62,858
30231G 10 2|EXXON MOBIL CO. ... | 12/12/2013. | Various. 900.000 85,703 ..71,646 | .. 77,895 | ...........(6,249) (6,249) 71,646
459200 10 1|INTERNATIONAL BUSINESS MACHINE................. ... | 12/12/2013. | Various. 400.000 70,314 79,145 76,620 2,525 2,525 79,145
49456B 10 1|KINDER MORGAN HOLDCO LLC.......cocorevrrerrrrenns ... | 12112/2013.| DIRECT. 800.000 26,181 25,821 28,264 (2,443) (2,443) 25,821
580135 10 1|MCDONALDS CORP ... | 12/112/2013. | Various. 750.000 71,383 67,708 | oo 66,158 | ...cooonve 1,550 1,550 67,708
609207 10 5|MONDELEZ INTERNATIONAL INC.......ccooomvviririnnes v | 1211212013, [ VaMIOUS.......cooveveieciesieriesiesisesins | vviveninns 1,250.000 | ...ccovevvnnn 42,723 33,280 1,463 33,280
674599 10 5|OCCIDENTAL PETROLEUM CORPORATI. ... | 12/12/2013. | Various. 700.000 64,360 54,859 019,229 | e | e 17,997 1,232 54,859
718172 10 9|PHILIP MORRIS INTERNATIONAL IN e [ 1211202013, VaNIOUS......ovooesveessieseiessis [ eevininns 1,600.000 | ....ccceeee. 137,042 108,949 | ..oovvveree 133,824 | .........(24,875) (24,875) 108,949
742718 10 9|PROCTER & GAMBLE COMPANY..........ccousrrvrannnens ... | 12/12/2013. | Various. 750.000 62,700 47,588 50,918 (3,330) (3,330) 47,588 | .ooevvviinrins | e 15,112
96950F 10 4| WILLIAMS PARTNERS LP. .| ... | 12/11/2013. | Various. 850.000 41,849 46,079 41,361 4,718 46,079 (4,231) ] ...
136385 10 1| CANADIAN NATURAL RESOURCES LTD.. A 12/11/2013. | DIRECT ....ovvveeeervinmeresreceesseessieeens | veeerinns 1,500.000 | ..ooorvvvnnen 49,157 47,504 | .. 43,305 4,199 47,504 ceeeerennnn 1,653
453038 40 8|IMPERIAL OIL LTD # CA4530384086.............cc00ennee A. [ 12/11/2013. | DIRECT.....vvvvurerermeenereeresseesesaeens | oneeeeenns 1,000.000 | ..oonrvernnen 43,653 43,511 43,000 511 43,511 142
009126 20 2|AIR LIQUIDE SA # US0091262024............ccooormnrvenne F.| 12/11/2013.| BANK OF NEW YORK. 2,400.000 64,593 56,084 | ..covvvrrenn: 61,080 (4,996) 56,084 8,509
110448 10 7|BRITISH AMER TOBACCO PLC # US1104481072. |F. | 12/11/2013. | Various. 700.000 61,853 70,875 (9,022) 61,853 | oo | e 10,867
23636T 10 0| GROUPE DANONE # US23636T1007..........cecrvvvenee F.| 12/11/2013. | BANK OF NEW YORK. 6,500.000 87,604 87,035 569 87,604 5917
25243Q 20 5|DIAGEO PLC # US25243Q2057.. F.| 12/11/2013.| GOLDMAN SACHS & CO.. ..650.000 53,079 75,777 (22,698) (22,698) 53,079 28,649
641069 40 6|NESTLE SA # US6410694060 F.| 12/11/2013.| GOLDMAN SACHS & CO.. 1,300.000 73,532 | coovervinerenns 84,721 |......... (11,189) [ covveevreerernees | cevverseeeirseeninns | veeeeinns (11,189) 73,532
670100 20 5|NOVO NORDISK A/S #US6701002056 .| F. | 12/11/2013.| GOLDMAN SACHS & CO..........c..... 200.000 20,528 32,642 (12,114) | e v | e .(12,114) 20,528
767204 10 O|RIO TINTO PLC # US7672041008... .| F. | 12/12/2013. | Various. 5,000.000 264,169 271,905 285,300 ..(13,395) 271,905
771195 10 4|ROCHE HOLDING AG F.| 12/11/2013.| GOLDMAN SACHS & CO......cccomuvves | corvrvrnnenn 650.000 | ...vvvvree 43,780 27472 32,825 (5,353) 27,472
780259 20 6|ROYAL DUTCH SHELL PLC.......coocvvererrvrreriirsnenens F.| 12/12/2013.| DIRECT. 950.000 64,698 67,393 65,503 1,891 67,393
78572M 10 5| SABMILLER PLC F.| 12/11/2013. | GOLDMAN SACHS & CO.. ..700.000 34,723 28,617 32,753 (4,136) 28,617
85771P 10 2| STATOILHYDRO ASA #US85771P1021.........ccoccvvnee F.| 12/12/2013.| DIRECT 1,850.000 | . 42,356 42,845 46,324 (3,479) 42,845
89151E 10 9|TOTAL SA F. | 12/12/2013. | Various. 2,200.000 | ............ 128,937 .105,556 . 114,422 ....12,342 (8,866) 105,556
9099999. Total - Common Stocks - Industrial and Miscellaneous. 2,391,037 ,118,980 ,256,981 (97,976) | o0 | 40,024 ] (138,000) 0 2,118,980 0
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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 11 12 13 14 15 Bond

¢} 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 BJ/A.CV. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Cost Value (Decrease) Accretion Recognized (11+12-13) B/A.C.V. Date Disposal Disposal Disposal Year Date

9799997. Total - Common Stocks - Part 4 2,391,037 2,118,980 | ..ccooerens 2,256,981 |......... [CLASTL)] I— 0 [ 40,024 | ........ (138,000) 0 2,118,980 0 | e 272,059 | ....... 272,059 |........68,496 |..... XXX..e..
9799998 Total - Common Stocks - Summary Item from Part 5 500,063 438,706 0 438,706 | ..ooovrierriins | o 61,358 | .....ooe.. 61,358 |..........8,267 |..... XXX.......
9799999, Total - Common Stocks. 2,891,100 2,557,686 2,256,981 |........ (97,976) | oovvvvererinns 0 [ 40,024 | ... (138,000) 0 2,557,686 0 333,417 333417 |........76,763 | ..... XXX..o.o
9899999. Total - Preferred and Common Stocks. 2,891,100 2,557,686 2,256,981 |......... (CLASTL)] — 0 [ 40,024 | ........ (138,000) 0 2,557,686 0 333,417 333,417 |........ 76,763 |..... XXX.coeo.
9999999. Total - Bonds, Preferred and COMMON SOCKS...........rvurreirurrieririsiirisiniines eoreessssssessssssssssssssessssssssssssssssssssssesssssssssssssssssssssseeses | e 27,183,096 |......... XXX 26,949,300 23,600,917 | ......... (97,976) | .......... (29,647) | .......... 40,024 | ........ (167,647) 0 26,899,665 0 283,430 283,430 |......419,068 |..... XXX.......




SiL3
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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 BJA.CV. Changein | (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.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
912828 QF 0|UNITED STATES TREASURY GOVT BND............ ... | 04/24/2013 | NESBITT THOMSON.................. 05/16/2013 | J.P. MORGAN SECURITIES INC 50,000 52,473 52,437 52,439 (33) (33) 2) ) L 486
CREDIT SUISSE FIRST

912828 UP 3| UNITED STATES TREASURY GOVT BND............ ... | 03/11/2013 | BOSTON COR 04/24/2013 | CITIGROUP GLOBAL MKT INC.. | .... 249,972 250,165 249,973 2 2 192 192 95 20
0599999. Total - Bonds - U.S. Government 302,445 302,602 302,412 0 (31) 0 (31) 0 0 190 190 622 506
Bonds - U.S. Special R and Special A t

ARIZONA ST TRANSN BRD ARIZONA ST

040654 VK 8| TRANSN ... | 03/22/2013 | GOLDMAN SACHS & CO............ 11/06/2013 | DAIN RAUSCHER INC.......oooeves | wevvrereenns 950,000 | .......... 1,126,225 | .......... 1,058,367 | ..ccovvvnnee 1,115,667 | covoeeeereceeiees | ceeeeenns (10,558) [ .oovvvernervereenns | cevrreenns (10,558) [ ..oovvevererns | cevrinerirnneens

3138EK G7 4 |FNMAPOOL # AL2921 3.500% 08/01/42............ ... | 02/08/2013 | DEUTSCHE BANK AG................ 05/28/2013 | CITIGROUP GLOBAL MKT INC.. | ............. 535,137 566,911 556,794 566,827 (84) (84)

3138EK _G7 4 |FNMA POOL # AL2921 3.500% 08/01/42............ ... | 02/08/2013 | DEUTSCHE BANK AG............... 06/01/2013 | Paydown. 14,000 14,831 14,000 14,000 (831) (831)

3199999. Total - Bonds - U.S. Special Revenue and SPECial ASSESSMENES..........cciuiuiueieriesteriresiescasss st eessssessessessessessessessssssssesassessessensessesessesssssssssssessensensassessessensnsanss | sesessenss 1,499,138 |.......... 1,707,967 | ......... 1,629,161 | ............ 1,696,494 | ... 0 [ (11473 [ e (V] I (MA7) [ e 0 [ i, 0
Bonds - Industrial and Miscell
172967 GT 2| CITIGROUP INC SUB CORP BND.........cccoovvernuvens 05/07/2013 | CITIGROUP GLOBAL MKT INC.. | 07/24/2013 | MORGAN STANLEY & CO. INC. | ............ 150,000 149,186 137,154 149,200 14 L2 SUUTIOION IOPPIRROI IR (12,046) | ......... (12,046) | ......... 1,094 | oo
JPMCC_07-CB18 PAC SENIOR CMBS 07-CB18
46629Y AD 1|A1 08/07/2013 | DEUTSCHE BANK AG................ 12/01/2013 | Paydown 8,469 9,394 8,469 8,469 (925) (925) 0 97 | v, 14
BANC OF AMERICA

608190 AJ 3| MOHAWK IND INC SENIOR CORP BND............... ... | 01/28/2013 | SECURITIES LLC 07/16/2013 | DEUTSCHE BANK AG.......cocooeee | corvrrvvrnncs 250,000 249,918 241,560 249,921 3 3 (8,361) (8,361) ] ......... 4518 | oo

61753 AB 5|MSC_07-IQ13 PAC SENIOR CMBS 07-IQ13 A1A..| ... | 07/19/2013 | GUGGENHEIM.......c.c.oovvrrerrnnens 12/01/2013 | Paydown 2,336 2,590 2,336 2,336 (254) (254) 0 42 8

761713 AX 4| REYNOLDS AMERICAN INC SENIOR CORP BND| ... | 04/19/2013 | J.P. MORGAN SECURITIES INC | 07/24/2013 | BNP PARIBAS 25,000 25,035 23,792 25,034 0] ()] SRR DR DO (V273 p— (G272 — 607 | .ooooenee 393

CREDIT SUISSE FIRST
942683 AF 0[ACTAVIS PLC SENIOR CORP BND........cccoovurvrner ... | 05/14/2013 | J.P. MORGAN SECURITIES INC | 07/24/2013 | BOSTON COR 20,000 19,529 19,064 19,538 9 9 (474) (474) 213 83
CREDIT SUISSE FIRST NOMURA SECURITIES INTL.

893830 BC 2| TRANSOCEAN INC SENIOR CORP BND.............. F. | 04/05/2013 [ BOSTON COR 07/31/2013 | INC. 561,624 535,690 561,580 (44) (44) (25,890) (25,890) | ....... 19,034 |..... 12,236
3899999. Total - Bonds - Industrial and MISCEllANEOUS...........urreeuirrerisiresiissiisssiies oesrissessesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | evenseees 1,019,808 | ovviveens 1,017,276 | .cccovvernen 968,065 | .....ooceuu. 1,016,078 | ...ocverncrnennad (V] (1,198) 0 (1,198) 0 0 | (48,013) | ....oco.. (48,013) ] ....... 25,605 | ..... 12,734
8399998. Total - Bonds 3,027,688 2,899,828 3,014,984 0 | (12,702) | oo (] (12,702) | .ovvvn (V1 0 [ (115,157) | ....... (115,157) | ....... 68,965 | ..... 21,480
Common Stocks - Industrial and Miscellaneou

00287Y 10 9|ABBVIE INC 01/02/2013 [ SPin Off.....coovvvrrrirrirsrirserirerins 12/12/2013 | VariOUS.....ccovrrvrrvseirsrireriserinnes 29,529 47,103 29,529 0 [ oo [ [ v 17,574 | .......... 17,574 | ... 1,440 | .o

354613 10 1|FRANKLIN RESOURCES INC. 07/05/2013 | GOLDMAN SACHS & CO. 12/10/2013 | J.P. MORGAN SECURITIES INC | .... 31,946 38,431 31,946 0 6,485 6,485 23

354613 10 1|FRANKLIN RESOURCES INC. 07/26/2013 | Stock Split. 12/10/2013 | J.P. MORGAN SECURITIES INC 0

46625H 10 0|JP MORGAN CHASE & CO 05/28/2013 | MERRILL LYNCH & CO 12/12/2013 | VaMOUS. ......crvevrrreririvinsereenseeens 46,370 47,919 46,370 0

726503 10 5|PLAINS ALL AMERICAN PIPELINE L 01/11/2013 | DIRECT.... 12/12/2013 | DIRECT... 44,251 44,396 44,251 0

882508 10 4|TEXAS INSTRUMENTS INCORPORATED. 10/10/2013 | DIRECT.... 12/12/2013 | Various.... 16,102 17,207 16,102 0

13645T 10 0| CANADIAN PACIFIC RAILWAY CO # CA13645T10 A. | 01/07/2013 | GOLDMAN SACHS & CO. 12/10/2013 | J.P. MORGAN SECURITIES INC | .... 37,468 53,214 37,468 (U [T ISTRRIRRTTIN I 15,746 | .......... 15,746 | .oooornee KLY -

111013 10 8|BRITISH SKY BROADCASTING GRP P................. F.| 10/10/2013 | BANK OF NEW YORK 12/11/2013 | GOLDMAN SACHS & CO............ 13,978 13,154 13,978 0 (824) (824) 310

170715 10 6| CHRISTIAN DIOR SA # US1707151064................. F.| 03/14/2013 | BANK OF NEW YORK. 12/11/2013 | BANK OF NEW YORK.......ccocrvuver [ vovrrrene 1,900.000 83,958 89,065 83,958 0 5,108 5,108

502117 20 3|L OREAL SA F.| 03/11/2013 | BANK OF NEW YORK. 12/11/2013 | BANK OF NEW YORK 2,950.000 91,511 101,311 91,511 0 9,800 9,800

66987V 10 9|NOVARTIS AG # US66987V1098..........cccvvrmerrrrnnne F.| 03/08/2013 | BANK OF NEW YORK. ... | 12/11/2013 | GOLDMAN SACHS & CO.....coccoe. | corverrrcnns 500.000 34,338 39,168 34,338 0 [ eeevveeeeiiees [ evveeeeriieniins | oo 4,830 | oo 4,830

N07059 21 0|ASML HOLDING NV # USN070592100.................. F.| 11/26/2013 | MORGAN STANLEY & CO. INC. | 12/10/2013 | J.P. MORGAN SECURITIES INC | ............. 100.000 9,255 9,095 9,255 0 (159) (159)

9099999. Total - Common Stocks - Industrial and Miscellaneous 438,706 500,063 438,706 0 0 0 0 0 0
9799998, Total - Common Stocks 438,706 500,063 438,706 0 0 0 0 0 0
9899999. Total - Preferred and Common Stocks. 438,706 500,063 438,706 0 0 0 0 0 0
9999999. Total - Bonds, Preferred and Common Stocks 3,466,394 3,399,891 3,453,690 0 | ({3 — (U (12,702) | ..ccvvvvnven (U 0
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

CusIP
Identifi-
cation

Description

Name of Subsidiary, Controlled or

Affiliated Company

3

Foreign

4
NAIC
Company
Code or Alien
Insurer
Identification
Number

5
NAIC Valuation
Method
(See SVO
Purposes and
Procedures
Manual)

6
Do Insurer's
Assets Include
Intangible Assets
Connected with
Holding of Such
Company's Stock?

7

Total Amount

of Such
Intangible
Assets

Book/Adjusted
Carrying
Value

Stock of Such
Company Owned by
Insurer on Statement Date

9 10

Number of % of
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 2013 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 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 Rate of | Paid Year Interest
Class One Money Market Mutual Funds
31846V 62 5|FIRST AMERICAN PRIME OBLICI ZLIQUID AS........ | ... L[ 1213172013, [ VATIOUS......ooorvveiierviieriiessiiiessiieenns | e XXX...... 14,854 14,854 | oo | e | e | oo 0.020 |........... 9
31846V 62 5|FIRST AMERICAN PRIME OBLI CI ZLIQUID AS....... | .cooeees L[ 1213172013, [ VAIOUS......ooorvvevrrieereieeereiesreeessnieeees | e XXX...... 4,883,472 | oo | crvensereieenninenns | e | s | s | 4,683,472 | oo [ e [ e | 0.025 |.......... 315
94984B 79 3| WELLS FARGO ADV HERITAGE MONEY STIF FUND|......... 1 1213112013, | VaLOUS......covveeveeeveeeeeeeeereeeeeeeeeseeeerceneee | aeveee XXX....oe 9,213 9,213 | i [ | onsnisnninnns | o | s 9
8999999. Total - Class One Money Market Mutual Funds 4,707,539 0 0 0 XXX. 4,707,539 0 333
9199999. Total - Short-Term Investment: 4,707,539 0 0 0 XXX. 4,707,539 0 333




Annual Statement for the year 2013 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. D-Sn. 1
NONE

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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2013 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......c.cvueeeeicieireeeeiesieesese et ssesesssssessssaenss | ensesaenes 2,589,507 | XXX
0199999. Total - Open Depositories XXX | s XXX.rveeeas 2,589,507 | XXX..
0399999. Total Cash on Deposit. XXX XXX.......... 2,589,507 | XXX..
0599999. Total Cash XXX | e XXX, 2,589,507 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 843,619 | 4. April 470,129 | 7. July 541,719 | 10. October. 2,597,982
2. February. 828,497 | 5. May 419,121 | 8. August 2,641,240 |11. November. 3,205,733
3. March 788,906 |6. June 359,301 |9. September. 2,604,756 |12. December. 2.589,507

E26




Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

Description 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

XA

NONE




Annual Statement for the year 2013 of the COLONY SPECIALTY INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL

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 AL
2. Alaska AK
3. Arizona AZ
4. Arkansa AR B Protection AR policyholder: 123,567 123,194
5. California CA
6.  Colorado. co
7. Connecticut. CT
8.  Delaware DE
9. District of Columbia DC
10.  Florida FL B Protection of FL policyholder: 231,688 230,990
11.  Georgia GA B Protection GA policyholders. 55,605 55,437
12. Hawaii HI
13.  Idaho D
14.  lllinoi IL
15.  Indiana IN
16.  lowa 1A
17.  Kansas KS
18.  Kentucky. KY
19.  Louisiana LA
20.  Maine ME
21.  Maryland MD
22.  Massachusetts MA B Protection MA policyholder: 111,126 114,810
23.  Michigan Ml
24.  Minnesota MN
25.  Mississippi MS
26.  Missouri MO
27.  Montana MT
28. Nebraska. NE
29, Nevada.....oonrnnenciniinneend NV|....0.... Workers Compensation & Protection of NV Policyholder: 306,888 308,961
30.  New Hampshire NH B.....| Protection NH policyholders. 500,450 502,030
31.  New Jersey NJ
32.  New Mexico NM B Protection of All Policyholders & Protection of NM Policyholder: 313,023 318,993 313,023 318,993
33, New York NY
34.  North Carolina NC B Protection NC policyholders. 334,661 333,652
35.  North Dakota ND
36.  Ohio. OH|..... O.... | Protection of all policyholder: 3,653,319 3,693,310
37.  Oklahoma OK
38.  Oregon OR B..... | Workers compensation 129,745 129,354
39.  Pennsylvania PA
40.  Rhode Island RI
41.  South Carolina SC B Protection SC policyholder: 150,618 150,339
42.  South Dakota SD
43.  Tennessee N
44,  Texas X
45.  Utah uT
46.  Vermont VT
47.  Virginia VA
48.  Washington WA
49.  West Virginia wv
50.  Wisconsin Wi
51.  Wyoming WY
52.  American Samoa AS
53. Guam GU
54.  Puerto Rico PR
55.  US Virgin Islands. VI
56.  Northern Mariana Islands MP
57.  Canada CAN
58.  Aggregate Alien and Other.......... OT | ..XXX... XXX 0 0 0 0
59.  Total XXX XXX 3,966,342 4,012,303 2,257,371 2,267,760
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above) XXX XXX 0 0 0 0

E28
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