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Annual Statement for the year 2015 of the COLONY SPECIALTY |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. reaSUMY SECUMHES. .......cvueerriieciieiisiiseieseeeie st eesssisssnens | sesseesessnens 15,977,267 |.......... L 15,977,267 | ..o | v 15,977,267 |.......... 27.6
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government sponsored agenci€s...........cvevrverevenns | woervevsnieniennns 150,000 |............ 0.3 [ e 150,000 [ .oovevererereirieiens | e 150,000 |............ 0.3
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | woevvereirennnn 1,917,477 |............ 3.3 | TNTATT | | v 1,917,477 | ... 3.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 1,002,826
1.43 Revenue and assessment obligations . 3,039,571
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [ oo e | s 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoovvevvevic | cevvervirenieinnnd 871,707 |............ 15 | e 871,707 | oo | e 871,707 |............ 15
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... [ ccoeorvnrenrnninrnniieiienes [ eornvenninns 0.0 [ oo e | s (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI ..ottt sstenssnssens | seesessessnens 3,618,257 |............ 6.2 | e KECH 12 (N O I 3,618,257 |............ 6.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 10,887,090 |.......... 18.8 | v 10,887,000 |....covvvrererreireineins | e 10,887,090 |.......... 18.8

© o N o

. Total invested assets

2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
Equity interests:

3.1 Investments in mutual funds
3.2 Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
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 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:

5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
Property held for sale (including $......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

3.3

34

3.5

53

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

. Cash, cash equivalents and short-term investments...........cccoooveneurnininennees
. Other invested assets

2,998,121

2,998,121

...2,998,121
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Annual Statement for the year 2015 of the COLONY SPECIALTY |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2015 of the COLONY SPECIALTY |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year.

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt 0

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0

12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 54,883,989

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 18,230,576

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 53,245

L

Unrealized valuation increase (decrease):

4.1 PaME T, COIUMN 121ttt 8RR 30,186

4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st

4.3 Part2, SECHON 2, COIUMN 13......uvieieeecictectese ettt sttt sttt a st ettt s s s st et s s s sensanssntanans (884,474)

A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR (964,853) (1,819,141)

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 1,085,724

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 20,987,019

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 301,046

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0

9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 296,374
9.4 Partd, COIUMN 13.....oooiieeimeiisieesesessss e esss st 296,374

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 50,849,954

11, Deduct total NONAAMIEA @MOUNLS.........ccceiierieieiesiseie sttt s bR AR s st

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 50,849,954
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Annual Statement for the year 2015 of the COLONY SPECIALTY |NSURANCE 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.. .15,977,269 ...15,857,721 15,989,500 ..16,060,000
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtaIS.ccooveererrreissrreessssrrirsnens | s 15,977,269 [ .oovovririinnieenas 15,857,721 [ oo, 15,989,500 | ..ovvreriirrriernnes 16,060,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS..ooocreenisricsssiinsssiienss | v LINTATT | e, 1,921,050 | .ooooniniiinieenns 2,061,250 | oo, 1,655,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....oooieerniininrniinnne | o 1,002,826 [ ..o 1,011,940 [ .o, 1,086,030 [ ..o 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.ooosrensricsssrinsssiinnns | v 4,061,277 | oo 4,246,539 | oo 4,260,856 | ..ooccovoivinn. 3,739,064
Industrial and Miscellaneous and Hybrid 8. United States.......ccoeevevveeees | coverriiirieinns 14,728,103 | .ocvcveveree. 14,886,507 | ...cooevrrernne 15,025,338 | ..oovvevecreree. 14,566,827
Securities (Unaffiliated) 9. €anada......coooeveenmeerereneeeinns | e 84,367 | coovvereeeereeririneens 83,804 | oo 84,364 | oo 85,000
10._Other COUNtres. ..crreeenrreee | covernnnrieissrieennas 2,690,997 | oo 2,684,511 | oo 2,689,825 | ..oooovirriiisnnienns 2,700,000
11, Totals..onisienssiissin | v, 17,503,467 [ .o 17,654,822 [ oo, 17,799,527 | ovvvvviicsrieennes 17,351,827
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......cceesssvenssanes | covvessiiiisniiens 40,462,316 [ .o 40,692,072 | ..o AR ETALX T P— 39,805,891
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... | ..ocooovivvviiiciiciiiciinnn, 0 o 0 i, 0

COMMON STOCKS 20. United States........couuerverneeees | covvevrmnererinnecenns 9,303,620 | covvernerrireenns 9,303,620 | ..ovvvercrrirneenns 8,376,687

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other Countries......cooocoveviies | covvivcniiiiiicien, 1,084,018 | ..o, 1,084,018 | ..o, 917,279

23, TotalS. oo | v 10,387,638 [ ..o, 10,387,638 [ ..o, 9,293,966

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StocksS....... | ccoccvvvciiiennecee 10,387,638 [ ..o, 10,387,638 [ ..ccooovrciiennee, 9,293,966

26. Total StOCKS....smreeessssirnsssse | v 10,387,638 [ ..cooovvrene, 10,387,638 [ ..o, 9,293,966

27. Total Bonds and Stocks.... | ..........ccccc...... 50,849,954 | .....c.covvvverernen. 51,079,710 | coovvvvrererrens 50,491,129
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Annual Statement for the year 2015 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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
Total
Current Year

7
Column 6 asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col.
Prior Year

7

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

2.1
22
23
24
25
26
2.7

31
32
33
34
35
36
3.7

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

1,002,826

1,013,965

1,002,826

5.1

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

.................... 155,724

................. 1,649,902

................. 2,149,214

................. 4,582,239

................. 4,061,278
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Annual Statement for the year 2015 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)

8.1 NAIC oottt ssss s ssssssss s s ssesssssssssesssnsns | sosvessinsensens 9474541 | ..o 5,452,352 | ccovvrereernn 1,010,125 [ oorveeeeeeeeeereeeeeeeeeeeenes [ e [ erveereseeeene 15,937,018 | .eovverereerrerren. 346 | 11,277,217 o 289 | .. 14,399,899 | ...ccovvenvee. 1,537,119
...................... 41,597 [ oo 3,776,115 | 3,009,414 | e 000.388,692 | e | e 7,215,818 [ 156 [ 3,677,122 | e 94 ] 6,662,482 | ................. 553,335
.............................................................................................................................................................................................................. 0 [roieieieiieieei0.0 | eieiieeee0210,706 | eeiceeeen0.5 [ e [ e

Totals... .9,516,138 .9,228,467 4,019,539 ...21,062,381 .2,090,454

Hybrid Securities
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Annual Statement for the year 2015 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
9.1 NAIC ottt seen (d).......... 13,159,515 | oo 15,956,501 | coovverenne 9,673,412 | oo 103,817 [ oo 2,621 | 38,895,866 | ..oovvveerrereereeeeB4A [ XXX [ XX K [ 37,358,747 | oo 1,537,119
............................................................................................................... 41,597 | .o 3,776,115 | .........3,009,414 | ... 388,692 ceveerennnnnn 1,215,818 X v 8,662,482 | ...................553,335

9.8 Line 9.7 as a % of Col. 6
10. Total Bonds Prior Year

............... 34,657,079
3,162,503
.................... 210,706

............... 24,307,733 | ................4,729,889 | ....................126,162
3,202,179 | .... L AT4943 |
.................... 210,706 [ .ooovvenrirerieniriniins

Ling 10.7. 858 % 0f COL 8......ovoicese e

11. Total Publicly Traded Bonds
11 NAIC oottt ssenstns | srnsisessinnns 13,148,197 | ccovevnnee. 14,811,990 | .oovvvvrrnnae 9,292,122 | ccoovvvrerrerranns 103,817 [ oo 2,621 | oo, 37,358,747 | oo 81.0 | oo, 34,657,079 | oo L A 37,358,747
1.2 NAIC 2o s s | enrieesiensieesiennas 41,597 | oo 3,641,130 | cooeerrene. 2,591,063 | cooooerrerreiaae 388,692 | ..oovverrerreereereerieenieens | e 6,662,482 | ..oooooereieiean 144 .. 3,162,503 | cooovoeeereeeee 8.1 [ 6,662,482
.................... 210,706

Line 11.7 as @ % of Col. B......cc.cevrvrrerrrrrnnn. . " .
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9...........ccoeeverernnnnn. . . . . 01N I

12. Total Privately Placed Bonds
12,0 NAIC oottt | ensiessinssssienes 11,319 | oo 1,144 511 [ oo, 381,289 | oot | e | o 1,537,119
....134,985 ...418,351 ....553,336

................. 1,537,119
....553,336

12.7 Totals....cccoeveererrrernnnns 211,319 | 1,279,496
12.8 Line 12.7.@5@ % Of COL B.....vvurvrerieierissiesesesiseesessssissssesssnsens | sevsessesssssssessssessenens (O 61.2
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........cccocereieiiiiines | coverieisisieiesiens 0.0 | oo 2.8

(@) Includes $.....2,090,455 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) 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.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....5,649,367; NAIC2§.......... 0; NAIC3§... 0; NAIC4S.... 0; NAIC5S........ 0; NAIC6S.......... 0.
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Annual Statement for the year 2015 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

2 3 4 5 6 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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

................. 2,526,424

................. 7,808,947

................. 5,641,896

............... 15,876,546

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

4.1 1SSUET OBlIGAtIONS. ......veeececeeieeeieise ettt

4.2 Residential Mortgage-Backed Securities

4.3 Commercial Mortgage-Backed Securities.... . . 0.

4.4 Other Loan-Backed and Structured SECUMHES..........cceveveeueveerierieiiens | eveiiiiiiieiieiisiesesesiesssees | evesiessesssssssssssesesssssesens | cronsessesesssssessssssonsssesens | crossessessssssessessssessesnss | seesessessessesnssnsessessnsanss | sressssssssessessnsansesnsan (01N I 0.0 | | e 0.0 [ [
4.5 TOHAIS....uruieirei sttt ettt sntnnens | srnsessensneas 1,002,826 [ .o (01 RO (01 P (O N (U1 IS 1,002,826 [ ..o 2.2 | 1,013,965 | oo 2.6 | 1,002,826 | ...oovoveiiccieiian 0

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

5.1
52
53
54
5.5

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

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUties...........covvrrereneerrernirnnenns
Tt ettt

.103,817

3
A

420,278
161,961

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.............cc.ervererrirreierenns
TOtAIS 1t

................. 2,974,633

................. 2,414,786

...3,606,938 |..

............... 1,296,317

................. 9,228,467

............... 21,062,381

............... 2,090,454

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt




Annual Statement for the year 2015 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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 IsSUer Obligations............cocvureerreniinnrenieieeinnissississssesessssssssssssnsss | cenvnerinnnenene 995,176 | i 16,337,086 | ....ccvvnve. 11,589,663 | ...oovvvvrrrnn. 388,692 | o0 | 37,910,617 [ 822 [ XXX s | e XXX s | s 37,127,798 | ..o 782,818
9.2 Residential Mortgage-Backed Securities..... ....396,869 ....212,675 03,817 | 2,621 [ 0883,025 [ e 19 [ XXX [l XXX | 871,707
9.3 Commercial Mortgage-Backed SeCUtiEs.........cc.ovvvvevererercererreiereeens | vreiierenrennn 3,410,729 | v 24,028 172,182 [ oo 0 oo | o000 3,606,939 | e 7.8 [ ek XXX [ ek XXX e [ e 3,606,938
9.4 Other Loan-Backed and Structured Securities............coeevvveereerveeecereens [ eovesiiiieiecinas 28164 | .o 2974633 [ .o 708,306 | oo 00 | 3711103 | 8.0 | XXX e XXX e | i 2414786 | ............... 1,296,317
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 13,201,112 | o 19,732,616 | .coovverenne. 12,682,826 | ...cvovvrrenens 492,509 | .ovvviviirrereenn 2,621 | 48,111,684 | oo 1000 | e XXX e e e XXX [ e 44,021,229 | .covvrenne. 2,090,454
9.6 Line9.5a5a@ % Of COL 6. snesssssnssneens | srensssessessssnessessees 286 [ i 42.8 | o 275 | s T 0.0 | 1000 [ e XXX [ e XX | e XXX e | i 95.5 | oo 4.5
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ovevreeiiciieieeee e | ceeseesssneinees 4,009,920 | ...cocvenn. 22,847,838 | ...cooovvvenene 4,931,232 [ oo | e [ e ) 0.9 G DR 90,9 CHUININ U 31,788,990 | .oooovveeiiei 814 | .. 31,274,372
10.2 Residential Mortgage-Backed SECUMtIES...........covverienreneirneinnrineineinns | e 239,727 | oo 547,351 | coovvrieiin 273,599 | oo 126,162 | ..vvvreciennes 3744 | ... ) 0.9 CHUIIN I ). 0,9 CHRRIN IN 1,190,583 [ oo 30 [ 1,161,962
10.3 Commercial Mortgage-Backed Securities............coocveereeverinrneseieies | v, 1,268,524 | ....covvvvnee 2,325,740 | ..ooveiereeeeereesieeens [ e [ e | e D, 9.0, N RN 9,90 G [P 3,594,264 | .oovvirereen 9.2 | oo 3,594,265
10.4 Other Loan-Backed and Structured SECUMHES..........cccrreurvenerrnerenerinnees | conseensinsinsinaad 66,048 | ......cccouvenee 2,087,331 | .o 325,755 | . | e | s, 2.9, SR TR .9, SRR [P 2479134 | .o 6.3 | 2,444,145
10.5 TOHAIS....cvvuereereieienenesesese s essessens | oesbnssnesnees 5,584,219 | cccovvvrneen. 27,808,260 | .....cocoeneene 5,530,586 | ccoovvrrerrnenn 126,162 | .oovvvvercieinnes 3,744 | ... ) .9 N P 90,9 CHUININ T 39,052,971 | oo 100.0 | oo 38,474,744
10.6 Line 10.5a5 @ % Of COl. 8. sssissessssssssnsssssssssnsanes | essesssssssssassssssessas 143 [, 712 | o 14.2 | o, 0.3 [ i, 00 [ XXX i, XXX oo [ oo 1000 [ XXX ooiiriiens | e 98.5
Total Publicly Traded Bonds
11.1 Issuer Obligations 15,972,618 11,171,311 388,692 37,127,798 31,274,372 37,127,798
11.2 Residential Mortgage-Backed SECUMHES..........cvverrurereereereerneeneeneireens | coverrnenenennnn 158,724 | i 396,869 | ..overerrrieine 212,675 103,817 | oo 2,621 | 871,706 9 [ 1,161,962 O [ . 871,706

11.3 Commercial Mortgage-Backed Securities...........ccooevevererririeieireinnnns 028 [ e 172,182 [ | e | 3,606,939 B 3,594,265 2 | s 3,606,939
11.4 Other Loan-Backed and Structured Securities...........cccoveverververnevcrienes [osveiieiiinieennn 28,164 | oo 2,059,605 | oo 327,016 | cvoviieieieeisenienien | erieienesserssiensesssensene | sereseeneesenas 2,414,785 V2 I 2,444 145 T I 2,414,785

115 TOtAIS...e e
11.6 Line 11.5asa % of Col. 6.......ccceevererennne.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds

12,1 1SSUET ODIIGALIONS. ....vvvrvecieieieeeeie et sessesssssnnss | crnseseesssssssssesssessesssnssnes | sesseeessessnnennes 364,468 | ..o 418,351 [ [ e | e 782,819 A [P B XXX e [ s 782,819
12.2 Residential Mortgage-Backed SeCUIties...........cccocvvevvevvereiereereesieees | e 11,319 [ [ [ | | 11,319 O e A e XXX e | e 11,319
12.3 Commercial Mortgage-Backed SECUMHIES. .........cvrurierrurrinenriierines [ errirrirrieinensisessnsiiees | cresnsinssinsseensiesssines | seeseesssesssssessessssssssesses | sesteeessssessesssssssssssessans | sessessssesssessssssessesssssans | soessesssssssssessessasensssens 0 O s O e XXX | e 0
12.4 Other Loan-Backed and Structured SECUItIES...........ccoevevevieecreerieeiies | eerieeieeeeeseeeeereseene | eveeeeiesiseisnas 915,027 | oo 381,289 | L | e 1,296,316 R A ik XXX e | e 1,296,316

12.5 TOHAIS.....ouocvecveeeeeceeeeeeeee e s s sessse s asesaens | svnssessssssesssaens 11,319 | oo 1,279,495 | oovoere. 799,640 | oo (O [ (VN [P 2,090,454 3N B[k XXX e [ e 2,090,454
12.6 Line 12.5858 % Of COL B.......covecvercrecrcrciee st ssessenns | seesiesssesssessaessaessens 05 [ oo B1.2 | oo KT T I 0.0 [ oo 0.0 [ oo 100.0 | oo XX e e XXX [ e XX [ e e XX s | e 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccoeeriveisrierisnisiones | covveresssissiesesesnnas (OO 2.8 | oo 17 | i 0.0 ] oo 0.0 | oo T T 0.0, SN ISP 0.0, CRRINITN RRTND ¢,0, CRUNUNTNS IRRRIGD ¢, 0, CRUUNTY [FORRr oo 4.5




Annual Statement for the year 2015 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIsS

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDET 31 Of PHOF YEAI.........cccvivireireieieicie ettt esse s sssssssesssans | sesessesissessesssssses e s s senees 2434132 | oo 234132 [ oot | ettt s st snaes | srtetesae bt ettt ettt n et et en et nantenan
2. Cost of short-term iNVESIMENS ACUITE............cvevieceeicieteeeie ettt s st s s bes s s ssnnns | sestissessesssesssssesssesse s tensesas 20,111,321 [ v 20 TR 7720 O OO ST
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcuireveieiisieseieie sttt sse st ssae s st sassssssssenes | sentessesesissesssssesssssaesssessesaenas 16,896,086 | ....coovvreerrrieeereee e 16,896,086 [ .....vovricvieeiereee ettt sessesiesens | ceteiesss sttt ssaenees | sraesese ettt ettt a e
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccverrrimrirrrnrniinennersinsssesiees | ceveveeeesssnssssessssssssssesesssssesenns 5,649,367 | .ovveerrerinrereieieriseieeeesneeenn 5,649,367 | .ovoveeeeireeiere et nennend L0 T 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......iuiiiiiuiieiisiiciisisiesesiesissssesssssssessssessesssssssnssnses | eersssesissensesssnssssssssssnssssessssneas 5,649,367 | ..o 5,649,367 | oo 0 ] ot 0 ] o 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09



Annual Statement for the year 2015 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

(\E

1 2 Codes Fair Value 10 11 Change in Book/Adjusted Carrying Value Dates
3 |4 5 8 9 12 13 14 15 17 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective Admitted Amount|  Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rate of Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912828 A5 9 |UNITED STATES TREASURY GOVT BND SD.. [ [ e || e 484,168 | . 99.888 484,457 485,000 484,733 278 | oeveeerrreeeneriieees | cveeerreniisenineens | 000625 [ 0.683 12/12/2013. | 12/15/2016.
912828 B8 2 |UNITED STATES TREASURY GOVT BND SD.. ...100.008 75,006 75,000 74,988 75 [ [ [ 200.250 | 0.351 03/19/2014. | 02/29/2016.
912828 C4 0 |UNITED STATES TREASURY GOVT BND SD.. ...100.015 320,048 320,000 320,033 (134) | covverrerieerineni | e | 000,375 | i 0.333 05/14/2014. | 03/31/2016.
912828 D2 3 |UNITED STATES TREASURY GOVT BND SD.. ...100.592 110,651 110,000 110,543 (158) | covveereeerecriiieni | e | 001625 | i 1.473 05/28/2014. | 04/30/2019.
912828  H4 5 [UNITED STATES TREASURY GOVT IBND........ccooiiiiiriiiiiiciiiesiiessiisnsiesssssssiesesisssisssssssssesssiins | oneees 95.928 2,446,156 2,550,000 2,515,674 19,741 2,717 06/04/2015. | 01/15/2025.
912828 NK 2 |UNITED STATES TREASURY GOVT BND SD.. ...102.243 276,056 270,000 270,557 (361) 07/22/2010. | 06/30/2017.
912828 NW 6 |UNITED STATES TREASURY GOVT BND SD.. ...101.393 861,840 850,000 861,592 (6,866) | ....ovvervvrreiieniiens | wveriienniieniiisnis [ e 1875 [0 1.045 | FALL | 5,385 | 15,938 | 08/12/2013.| 08/31/2017.
912828 QF 0 |UNITED STATES TREASURY GOVT BND SD.. ...100.519 190,986 190,000 191,032 (3,122) 3,800 | 04/24/2013. | 04/30/2016.
912828 QP 8 |UNITED STATES TREASURY GOVT BND SD.. ...100.532 623,298 620,000 620,573 (1,375) | oo | evenessniieniiinni [ 1750 [ 101524 |MNL | i 949 | 10,850 | 06/24/2011. | 05/31/2016.
912828 QR 4 [UNITED STATES TREASURY GOVT BND........ccoouiiiiriiiiiiiriiesisesiasssisesssssisesssssssssesssssssssssssens. | oneees ...100.477 236,121 235,000 235,065 (129) 3,525 | 07/18/2011. | 06/30/2016.
912828 SM 3 |UNITED STATES TREASURY GOVT BND SD.. ...100.174 2,544,420 2,540,000 2,545,726 (4,026) | ...ovvoereeereirenirene | e [ e 1.000 [ .0.0.818 [MSeciis | 6,454 | e 23,450 | 04/15/2015. | 03/31/2017.
912828 TM 2 [UNITED STATES TREASURY GOVT BND........ccocoirrieiriicriiriiesiiesiissisessssssssssssssssssssssssssssnssns | enenes | oo [ evvnseinnns | cvnereeen ] [ e ,321,019 [, 99.369 | ..coovvvs 1,316,639 | ... 1,325,000 | ..o 1,323,649 804 8,281 |09/12/2012. | 08/31/2017.
912828 TW 0 [UNITED STATES TREASURY SENIOR GOVT BND.......cocomireureierirereineresersssssssesesssssssessssssssnsenses | conenee | oo [ervnserirnee | cvnerrenen ] [ ciiiiviinnnn.802,596 | ... 99.469 795,752 800,000 800,973 (526) 6,000 |11/21/2012. | 10/31/2017.
912828 UA 6 [UNITED STATES TREASURY GOVT BND.........coomiririinniisriieniissiinsisenissssssssssssssssssssssssnssses | onenee | oo [evveseiinns | connvvenn ] [ i 1,889,642 [ .. 99.179 | oo 1,884,401 | .............. 1,900,000 | .............. 1,895,908 2,116 | oo [ e | 20000625 {10739 [MNL| 1,038 [ 11,875 | 12/18/2012. | 11/30/2017.
912828 UG 3 |UNITED STATES TREASURY GOVT BND ...100.004 600,024 600,000 600,000 7 2,250 | 01/14/2013. | 01/15/2016.
912828 WU 0 [UNITED STATES TREASURY GOVT IBND.........ccccovrvirrinninnisnisnninnissssssissssssssssssssssssnssees | oneeee | oo [evnseiinns | conneeenn ] [ . 392,807 .. 95.235 371,417 390,000 395,207 2,884 (A84) | v [ e | 20000125 ] 0(0.012) [ e | 226 [ e 243 | 01/30/2015. | 07/15/2024.
912828 XL 9 |UNITED STATES TREASURY GOVT IBND........coooosiiiiiiinsiiissiiissiissssississsssssssiesssssessssesssssessssesssnsess | onenee | oo | evvessniennns | onsniennne ] | e 2, 731,416 [, 97.159 2,720,448 2,800,000 2,731,014 (871) 469 12/09/2015. | 07/15/2025.
0199999. U.S. Government - Issuer Obligation: XXX | s 15,857,720 | .occoeveeee 16,060,000 | ............ 15,977,267 21,754 (10,655) 0 cieeenee... 102,360 XXX XXX
0599999. Total - U.S. Government XXX | e, 15,857,720 | ............ 16,060,000 | ............ 15,977,267 21,754 (10,655) 0 e 102,360 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
658256 T8 5 [NORTH CAROLINA ST MUNIBND GO.......oooimiiriiieiinricneiienissseisssessssssssssssessssssssssssssssssssns | coneeee | o [ eossessienns | coneee 2112916 | s 1,044,473 | ................ 925,000 | ......occcee. 1,045,300 (35,282) | ccvvvoeriereieniienis | e | 20008.000 | i 1.020 [MN..oooo | v 1,708 | 46,250 | 04/03/2013. | 05/01/2019.
70914P  TT 9 [PENNSYLVANIA ST MUNIBND GO.....ccoouuuiieiiiiiiiiiiesiiisisiisiisssissssisssissssssssssisssssssssssssssssssssssssnsns | conins | oo | ossniennies | sonees ...120.079 876,577 730,000 872,177 (17,963) | .covvocrivenicccniicni | e, [ 00005.000 e 2.090 36,500 | 04/04/2013. | 04/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: XXX s 1,921,050 | .ovvviennes 1,655,000 | .oooovvnnns 1,917,477 0 (53,245) 0 XXX | XXX | e 16,833 [ .o 82,750 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX | e 1,921,050 | .oovvrennns 1,655,000 | ..oooovveens 1,917,477 0 (53,245) 0 XXX | XXX | e 16,833 [ .o 82,750 XXX XXX
U.S. Political ivisions of States, Territories & F i (Direct and
259030 PA 6 |DOUGLAS CNTY GA SCH DIST MUNI BND GO. | ....... | . | ............. [ ...... 1FE .. 101194 | .o 1,011,940 | .ocoveenee. 1,000,000 | .............. 1,002,826 (11,139) | v | e [ 20005,000 | 3.841 |AO...... | cooveeeens 12,500 | oo 50,000 | 05/18/2007. | 04/01/2016.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: XXX ...1,011,940 ....1,000,000 ..1,002,826 0 (11,139) 0 XXX 12,500 50,000 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession XXX ..1,011,940 ....1,000,000 ..1,002,826 0 (11,139) 0 XXX | XXX [ s 12,500 | oo 50,000 XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obligations of Ag and Their U.S. Political - Issuer Obligations
207758 QJ 5 |CONNECTICUT (STATE OF) MUNI BND REV. SD.. |.. ...119.867 299,668 250,000 292,709 (5,553) | voovrvvrnrirereieneiinns | overeseneisessisnnnins | 2000:5.000 [ 2.340 03/22/2013.| 01/01/2024.
207758  QJ 5 [CONNECTICUT (STATE OF) MUNIBND REV.........ccoooiiiiiiriimiiinniisesiissiissiissssissesssssssssssssssessnas | coneees ...119.867 359,601 300,000 351,251 (6,664) | ..o | e [ 2.5.000 | 2.340 03/22/2013. | 01/01/2024.
3135G0 PP 2 |FNMA AGENCY BND......coocovriiiiririiiiinisiissiiessisssssessissssssssssssssssssssssssssesssssssssssssssssssssssssnsssensss | eovenee | oo | vevvevnsnsens | evvvseeens | vveriveeninnnnn 10,000 | v 99.722 149,583 150,000 150,000 | .vooovvierriireriiens | oreriiennineniisnsinns [ e | e | v 1.0000 | 1.000 09/18/2012. | 09/20/2017.
546593 AE 4 [LOUISVILLE & JEFFERSON CNTY KY MUNIBND.........cooiviriieriiereieciieressresssesiesessessensssnnseans | coneees 110707 | s 1,107,070 | ..ccooeeeve. 1,000,000 | .............. 1,103,033 (48,601) | ovevovereeriienins | e | 08125 | 1.110 06/12/2013. | 02/01/2037.
54811G XD 7 |LOWER COLORADO RIVER AUTHORITY MUNI BND.........ccoouuuiiieimimiiniieniiienieeseiiesisessisesieesesiens | coveees ..117.343 293,358 250,000 284,842 (4,962) | ..o | e [ .5.000 [ 2611 08/25/2014. | 05/15/2025.
59259Y TV 1 |METROPOLITAN TRANS AUTH N Y MUNI BND REV. SD.. ..119.410 250,761 210,000 235,900 (3,345) | oovvverrrersieeeiiens | evensieneiiensissnsins | 200.5.000 [, 3.000 03/22/2013. | 11/15/2026.
59250Y TV 1 |METROPOLITAN TRANS AUTHN'Y MUNIBND REV........ccooiiriinriiieiiiinniiseniissiisssiissiiisssisssssssniias | ceviees ..119.410 47,764 40,000 44,933 (B37) | covveereverieriiieni | e | 00008.000 | i 3.000 03/22/2013. | 11/15/2026.
658289 D5 9 |NORTH CAROLINA ST UNIV N C MUNI BND REV SD.. ...120.837 302,093 250,000 290,153 (4,597) | oo | evereeenecsnnsessns | 2205000 |, 2.690 03/22/2013. | 10/01/2029.
91523N_ JD 9 [UNIVERSITY OF WASHINGTON MUNIBND REV......ccoooiiiiisiiisiissiississississcsssisssisssisssiins | coniees ...113.849 455,396 400,000 436,749 (6,348) | ..o v | 2.5.000 | 3.090 . . ....20,000 | 05/29/2013. | 04/01/2033.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation XXX 3,265,294 2,850,000 3,189,570 0 (80,707 0 XXX 51,012 | ........... 147,750 XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obli and Their U.S. Political Backed Securities
3128M4 2P 7 [FHLMC POOL # GO3182........ccuuiiiriiieiiieissiceissississssisssssssssssssssssssssssssssssssssssssssssssnnns | conven | oo | sovenees 2 [ ...109.497 177,119 161,756 153,169 139 [ [ [ 205,000 | e 6.460 8,088 |08/14/2007. | 05/01/2036.
3128M7 LM 6 [FHLMC POOL # GO5432.........coourrerrviririesiierieesiessissssssssissssssssisssssssssssssssssssssssssssssssssesssssssssssens | ooevene | oo | evvenees 2 [ ...112.700 160,024 141,991 148,320 (D) ] v | eevrrrenineeiineninnes | 00008000 | e 4.910 8,520 | 06/26/2009. | 04/01/2039.
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312931 K6 4 |FHLMC POOL # A84817 1 ...112.700 61,144 54,254 56,660 (40) 271 3,255 | 06/26/2009. | 03/01/2039.
3132GE S35 [FHLMC POOL # Q01438 A ...107.933 123,904 114,797 118,881 (32) 06/14/2011.| 06/01/2041.
31407C AE 7 |FNMAPOOL # 826305 LA ...110.139 293,097 266,116 250,273 247 07/12/2007. | 07/01/2035.
31410P__ QW 6 |FNMA POOL # 893369 1 ...110.527 165,957 150,150 144,404 132 05/25/2007. | 07/01/2033.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. XXX 981,245 889,064 871,707 355 0 ....45,842 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation XXX ...4,246,539 ....3,739,064 ..4,061,277 0 (80,352) 0 ..193,592 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
00912X AR 5 | AIR LEASE CORPORATION SENIOR CORP BND.........ccccoumriiinriimniiinniisniissniensssssissssssssissssenns | eevies | oo | covvenn [niFE | ... 238,800 ... 98.851 237,244 240,000 238,942 142 2,328 08/11/2015. | 09/04/2018.
02209S AL 7 |ALTRIA GROUP INC CORP BND ...108.319 194,974 180,000 195,583 (685) 1,330 | oo 4,275 | 09/24/2015. | 05/05/2021.
02377B AC 0 |AMERICAN AIRLINES INC. SECURED CORP BND...........ccoovumrimreiinrisneiinniinneisnnissesssnissenssnnens. | eevees | oo | coviieii | enFE | iiinnn.200,000 ... 99.000 198,000 200,000 200,000 2,371 09/10/2015. | 09/22/2023.
05348E AV 1 |AVALONBAY COMMUNITIES INC SENIOR CORP BN.........ccocoummrrimcriimmnrineriinenisensinesisssssisnenssensssnes | cenies | oo | cvnen ] [FE | 79,858 | ... 98.843 79,074 80,000 79,866 9 ..230 05/06/2015. | 06/01/2025.
05523U AP 5 | BAE SYSTEMS HOLDINGS INC SENIOR CORP BND........ccovvreurrenererrerirnnnrnerernsnnsnsssmsssssenessnsses | eeveee | oo | wvveeie] [ einFE | e 09,174 | L. 99.787 69,851 70,000 69,178 4 157 12/03/2015. | 12/15/2025.
06051G ~ FT 1 |BANK OF AMERICA CORP SENIOR CORP BND MTN..........commmrrvermnmreirnnrnsinnnnsssnsessissssssssssssnsssses | vvneee [ oo | cvverinnenies | eeennn2FE | riiiiinn.299,901 [ 98.771 296,314 300,000 299,905 4 1,575 10/14/2015. | 10/19/2020.
06406H BX 6 |BANK OF NEW YORK MELLON CORP/T CORP BND ...100.810 378,038 375,000 374,962 66 3,666 07/21/2011.| 07/28/2016.
075887 BF 5 |BECTON DICKINSON AND COMPANY SENIOR CORP ...100.953 25,238 25,000 25,000 41 12/04/2014. | 12/15/2024.
12527G  AC 7 |CF INDUSTRIES HOLDINGS INC SENIOR CORP B.........ccoommirieriinerieriieriseseseensssssssensssesisenisens | eeviee | oo | woneevirnenns | eerenFE | i 199,637 | ... 92.985 195,268 210,000 199,939 302 ...604 09/25/2015. | 06/01/2023.
126408 HD 8 | CSX CORPORATION SENIOR CORP BND.........ccooouinriinnriinniinnriisniissniessiesssissssssssssssssssnssssnsosns | conveee | oo | wvvevend | FE [ iiii..59,858 ... 97.248 58,349 60,000 59,860 2 396 10/15/2015. | 11/01/2025.
126650 CL 2 |CVS HEALTH CORP SENIOR CORP BND. ...101.797 203,594 200,000 205,676 (124) 3,466 09/28/2015. | 07/20/2025.
14040H BJ 3 |CAPITAL ONE FINANCIAL CORP SUB CORP BND.........ccevveurermrrieerieereisenesneessenssnsesssenssnsesnenssns | enenee | | eervnen] | ceic2FE [ o 74,994 | . 98.604 73,953 75,000 74,994 543 10/26/2015. | 10/29/2025.
14042E 5V 8 |CAPITAL ONE FIN CORP SENIOR CORP BND. ...100.063 250,156 250,000 249,760 33 2,170 08/13/2015. | 08/17/2018.
161175 AL 8 |CCO SAFARI Il LLC SECURED CORP BND 144A..........cccoomirimmrrineriinerineriiesssinerissesisssssssessssssssenenes | coneen | oo | eeveveen] |00 2FE [ i, 165,000 | ... 99.761 164,605 165,000 165,000 3,233 07/09/2015. | 07/23/2022.
172967 KB 6 | CITIGROUP INC SENIOR CORP BND 99.234 198,469 200,000 199,784 8 957 10/19/2015. | 10/26/2020.
20030N AZ 4 |COMCAST CORPORATION CORP BND ...111.906 167,858 150,000 151,665 (422) [ covvoeerrirneerriineens [ e [ 0005700 | ......5.348 [Jd..ecc 4,275 8,550 | 07/13/2009. | 07/01/2019.
254709 AL 2 |DISCOVER FINANCIAL SERVICES SENIOR CORP.........ceccommrrerrrrenrirrnnrnnrerecessensssesessesssesssssssssene | oneree | | verrne] | c0een2FE [ . 34,959 [ .. 96.040 33,614 35,000 34,962 3 | | eevieeniieseiieniienns | 0000 3.750 {......3.764 [MS...... 427 656 | 03/02/2015. | 03/04/2025.
26884A BD 4 |ERP OPERATING LIMITED PARTNERS SENIOR CO........cccccovvvivmmiimnriinniiincisnsinsninsssisssissssnssis | eevees | oo | e T [l IFE | . 24,863 | ... 98.800 24,700 25,000 24,870 8 [ s [ [ 200 3.375 | 10..3.440 {IDu | s 70 [ i 462 | 05/11/2015. | 06/01/2025.
277432 AR 1 |EASTMAN CHEMICAL COMPANY SENIOR CORP BND........coecvcurrirerirnrrirerirennineresssssnenssesssnesinns | conenee | | eerine] | e 2FE [ i 199,385 | ... 96.777 198,392 205,000 199,512 127 | | ovveeernnssssiinssennes | 000003800 {.....4.153 [MS..... 2,294 09/28/2015. | 03/15/2025.
278062 AC 8 |[EATON CORPORATION SENIOR CORP BND..........coomriiriiiriinniiriissisenessnissnsssnssssnsssssssssssees | conenee | oo [ eoveseinnns | ceeeniFE [ . 204,695 | ... 96.742 203,157 210,000 204,871 176 [ oo [ [ 202,750 |1....3.150 {MNL..... 946 2,888 |09/24/2015. | 11/02/2022.
31620M AP 1 [FIDELITY NATIONAL INFORMATION CORP BND. ...101.184 303,553 300,000 299,621 14 | | e, | 0000.3.625 {......3.654 | AO...... 2,145 10/13/2015. | 10/15/2020.
37045X AW 6 | GENERAL MOTORS FINANCIAL CO IN SENIOR CO.........coovumriinreimriisnciinrisseesnnisinsessenisnnsinnens | eeveee | oo | vovene T [tFE | i 104,793 ] L 95.704 100,489 105,000 104,812 19 [ [ | 00003450 {13482 [AOL.es | v 815 | oo 1,811 | 04/07/2015. | 04/10/2022.
37045X BB 1 |GENERAL MOTORS FINANCIAL CO IN CORP BND..........ccccoeviiriicnniieneisnninneinssiensississsssssisenns | cevies | oo | wvvenn ] [FE | i 114,947 | L 99.643 114,589 115,000 114,948 1 e | v | 0:3.100 [0 3116 | .o 772 10/07/2015. | 01/15/2019.
37045X BD 7 |GENERAL MOTORS FINANCIAL CO IN SENIOR CO......covvvuurienrrirerirnerinerisnenssensssesssnenssesessneness. | eeveeee | oo | svveei [einFE | i 94,932 | L0 99.995 94,995 95,000 94,933 1 e | e | 03700 [1..3.716 | MN...... 361 11/19/2015. | 11/24/2020.
38141E A6 6 |GOLDMAN SACHS GROUP INC/THE CORP BND 112,866 | ... 1,805,852 | ...oooouve. 1,600,000 | .............. 1,597,905 399 | [ [ 00000:6.000 [ 1...6.034 [JD.ciiis | i 4,267 | .coovvenen. 96,000 | 05/26/2010. | 06/15/2020.
38141G VP 6 | GOLDMAN SACHS GROUP INC/THE SENIOR CORP..........cccccmurvimmrrimriinnriiresiinsesinsssissssissssissssisnies | eovenee oo | cvnnieensd [ IFE | i 64,867 | ... 99.952 64,968 65,000 64,875 T oo e 002,750 | .....2.794 | MS...... 526 09/08/2015. | 09/15/2020.
38141G VR 2 | GOLDMAN SACHS GROUP INC/THE SUB CORP BND..........ccoooomriinreimriisneiinniissninnessnnisnnssnnenes | eoeene | oo | conveiennies | eoeenn2FE | i 39,720 |0 99.316 39,726 40,000 39,724 A [ [ [ 04250 ] ....4.337 |AO...... 331 10/16/2015. | 10/21/2025.
40414L AN 9 [HCP INC SENIOR CORP BND.........ccoccmruiueriimiiiniieniiscsiieseisensissssssssssssssssssssssssssssssssssssssnssnnns | conenes | | eevvveen] | i FE [ 00,198,252 [, 96.748 193,496 200,000 198,342 90 | coevvvveeerrrenennrinns [ eeeeerinnnenninneenies | ceeeei 000 |10 8107 [IDuiiies | e 667 | oo 4,244 | 05/14/2015. | 06/01/2025.
42217K  BF 2 |HEALTH CARE REIT INC SENIOR CORP BND.........ccccrsurvrrrirrmirererneriseresneneseresssenssenssssenssenssneeses | eeveee | oo | wvnneie] [ einFE | i 189,859 | ... 98.411 186,982 190,000 189,867 8 [ [ [ 104,000 | .....4.009 | JD....... 633 3,906 |05/20/2015. | 06/01/2025.
44891A  AC 1 |HYUNDAI CAPITAL AMERICA SENIOR CORP BND..........cccommiumriinniiicnieniisnsiieniissisnssssssisnesenns | eeviee | e | ovseivnnnns | eernFE | i 134,984 | L 99.578 134,430 135,000 134,985 1 | | 02400 ......2.404 | AO...... 549 10/27/2015. | 10/30/2018.
45687A  AA 0 [INGERSOLL-RAND GLOBAL HOLDING CORP BND ...110.298 27,574 25,000 25,067 (23) | cevveerirerirnerinenen [ eervinenineniinsninees | c0een8.875 | 100008.762 [ FA it | o 649 | oo 1,719 | 07/08/2009. | 08/15/2018.
45866F AD 6 |INTERCONTINENTALEXCHANGE INC SENIOR CORP. ...100.357 45,161 45,000 44,992 [ oo [ | e | | 03700 [1.3.752 | D 173 11/19/2015. | 12/01/2025.
46625H NJ 5 | JPMORGAN CHASE & CO CORP BND........cocommiiiriiiiniiciiinsiinceiisssiscssisssssesssssssssssssssssssssssssinnns | eovenee | oo | cenvivenniens | eeene2FE | .. 298,965 | ... 99.758 299,275 300,000 298,983 18 | oo | e | 00250 | ......4.287 | AO...... 3,400 09/23/2015. | 10/01/2027.
49326E  EF 6 |KEYCORP CORP BOND.........cccooiimiiiimiiniiinnissiiississsisisssssssssssssssssssssssssssssssssssssssssssssssssssssnssses | sovses | oo | coonessnnnes | seveee 2FE | ... 104,981 | 99.342 104,309 105,000 104,982 1 s | [ 20.2.900 [......2.904 |MS...... 897 09/08/2015. | 09/15/2020.
539830 BG 3 [LOCKHEED MARTIN CORPORATION SENIOR CORP.........ccccocommiiiriiiniiinniineiiscsiissiisssisssssissssiienns | ceneeee | [ eeveveen ] [ 2FE 99.959 34,986 35,000 34,779 2 [ [ | 20003100 {....3.200 [ ... 115 11/16/2015. | 01/15/2023.
552081 AK 7 |LYONDELLBASELL INDUSTRIES NV SENIOR CORP.........ccccoumurvemmrierrienriresrinsnnissssssssissssssssisenss | conene | E [ verernen | 2FE ...110.297 220,593 200,000 222,756 (B06) [ ...oooovrvvevrrriiiinnns [ erviiisseniiiisseiiiin | 2005750 |......4.076 [AO...... 2,428 5,950 | 09/28/2015. | 04/15/2024.
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58013M EY 6 |[MCDONALDS CORP SENIOR CORP BND ...100.196 90,176 90,000 89,709 12/02/2015. | 01/30/2026.
709599 AV 6 |PENSKE TRUCK LEASING CO SENIOR CORP BND.........cocvuureirrirnreimenieeneeisenesnnsessenesneessenssnseses | conenee | | eerenen] | c0een2FE [ i 184,165 | . 98.715 182,623 185,000 184,173 18 11/04/2015. | 04/01/2021.
747525 AD 5 |QUALCOMM INCORPORATED SENIOR CORP BND..........ccovviiirinniiinniinsiiisnsiisssisesenisssssssnisssnsens | cenenes | oo [ evvvsninnns | coned TFE [ 159,872 [ 99.046 158,474 160,000 159,887 15 05/13/2015. | 05/20/2020.
7591EP  AJ 9 |REGIONS FINANCIAL CORPORATION SENIOR COR.........coervueriereienienrninserissssisssissssissssnsnsens | eevenee oo | cvnereensd [en2FE | iiiiiiiir..99,666 | ... 99.254 99,254 100,000 99,839 66 04/25/2013. | 05/15/2018.
761713 BU 9 |REYNOLDS AMERICAN INC SENIOR CORP BND............ccovvrrinrieiniiinninnsissniisnsesssnessssssssessnsenns | coneeee | | eeveen] | i FE | 100,200,120 | 99.897 199,793 200,000 200,120 12/23/2015. | 05/20/2023.
790849 AN 3 |ST JUDE MEDICAL INC SENIOR CORP BND. 100.783 60,470 60,000 59,775 5 09/14/2015. | 09/15/2025.
806851 AC 5 | SCHLUMBERGER HOLDINGS CORP SENIOR CORP B.........cccoomrreurererererennenesnressenssssesseessnsesnee | conenen | | vevernen] | coec IFE [ ciiiii0..229,480 | ... 98.722 227,060 230,000 229,483 3 12/10/2015. | 12/21/2020.
828807 CH 8 [SIMON PROPERTY GROUP LP CORP BND..........ccoomiiiuriiiiiiiiissiisseisssssssesesssssssssssssssssassssssanses | oneees 101.251 253,126 250,000 249,876 112 11/10/2011. | 01/30/2017.
87165B  AJ 2 | SYNCHRONY FINANCIAL SENIOR CORP BND.........ccoevueriieriiereinenieeneinenisenssisssissssssssssssssssssss | eeniee | oo | svvnee ] [enFE | i 149,961 | ... 99.868 149,802 150,000 149,961 12/01/2015. | 01/15/2019.
92343V AV 6 | VERIZON COMMUNICATIONS INC CORP BND..........coorumiriiiirieirniisriissiisniissessesesssssssessssssnnns | ceveeee 112.272 269,454 240,000 246,393 (1,752) 07/08/2009. | 04/01/2019.
96949L  AA 3 |WILLIAMS PARTNERS LP SENIOR CORP BND..........cocousuveriiinniicniieniennsieenissssisessssssssssesissssssnens | onenee | | eeveeen] |0 2FE [ 00,199,936 | ... 79.273 158,547 200,000 199,945 9 02/26/2015. | 03/15/2022.
775109 BE 0 |[ROGERS COMMUNICATIONS INC SENIOR CORP BN........occverrirerererircrenrenersnnnrensssssnsessenssnnns | coneeee | A v ..84,364 |..... 98.593 83,804 85,000 84,367 3 12/01/2015. | 12/15/2025.
06738E  AG 0 [BARCLAYS PLC SENIOR CORP BND........oooiiiiuiiiiiiiiiiisesisssis i ssssssisssssssnies | soniees Flo o 2FE 1,394,050 |..... 99.893 ...1,398,506 ....1,400,000 1,394,680 630 06/01/2015. | 06/08/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation XXX .10,352,915 ..10,160,000 ...10,174,108 0 (1,302) 0 XXX XXX
Industrial & Miscell (Unaffiliated) - ial Mortgage-Backed Securities
17314Q  AY 3 |CMLTI_09-11 RMBS_09-11 BAT 144A.......cooiiiiiiiiiiniisiiississsi s snsssssens | conneee | o ...100.055 11,591 11,585 11,319 145 04/15/2010. | 10/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 10,195 XXX 11,591 11,585 11,319 0 145 0 0 XXX XXX
Industrial & Mi (Unaffiliated) - Commercial Mortgage-Backed Securities
20047E  AH 5 |COMM SENIOR CMBS 06-CB8..........cevvemrrirmiriirciirierirenissssisesssssssssessssssssssssssssssssssssssssssssssssssssssenes | ovevee | oo | cevennees 2 [ AFM| o 559,688 |...102.418 512,090 500,000 511,892 (17,648) MON... 02/12/2013. | 12/10/2046.
46629Y AD 1 |JPMCC_07-CB18 PAC SENIOR CMBS 07-CB18 Al.......coooreiirieriinciienissniesissssissesssssisssesennies | eevies [ oo | covennini [ oo 1FM ..2,382,915 |...102.233 2,196,176 2,148,206 2,212,311 (74,192) MON... | ... 08/07/2013. | 06/12/2047.
46630E  AC 4 |JPMCC CMBS 06-CB17 Ad......crvorieriiineiieeeisseiiessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnsssnnns | anvsiee | oo | soveneinn | avvens 1FM .265,853 |...101.676 242,217 238,225 241,232 (4,658) MON... 06/19/2012. | 12/12/2043.
56312V AH 1 |MLCFC_06-4 CMBS_06-4 AM..........cooooriireeieriinneiieneissisnesssissssssssssssssssssssssssssssnsssssssssssssnns | avvees | oo | cveneini | aevees 1FM ...102.628 307,884 300,000 305,602 (7,628) MON... | ... 11/26/2012. | 12/12/2049.
61753 AB 5 |MSC_07-1Q13 PAC SENIOR CMBS 07-IQ13 ATA........ooiriiiriinriiseniisesiisensiseniesssissessssesssesssssensienns | eevieee | ar | svenniii | eevees 1FM ...102.416 162,382 158,552 163,719 (5,298) MON... 07/19/2013. | 03/15/2044.
94989N  BL 0 [WFCM_15-C30 CMBS 2015-C30 C.....ooourrrruurerirnsssrerssnssssnessssssssnsssssssssnessssssssnsssssssssssssssssssssssssss | aeneeee | oo | cevssneenl | aeveee 1FM| .. 172,100 | 95.867 167,767 175,000 172,182 82 MON... 07/27/2015. | 09/15/2058.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 3,884,891 XXX 3,588,516 3,519,983 3,606,938 0 i (109,342) 0 XXX XXX XXX
Industrial & Miscell; (Unaffiliated) - Other Loan-Backed and iti
21079U  AA 3 | CONTINENTAL AIRLINES 2009 2 PA CORP BND..........ccooommriieriiniiieriissiiisniissseississssssssssssssssnsies | conves | oo | covennes 2 [ AFE | 426,007 |...112.750 406,193 360,260 414,999 8,432 (6,831) | oo | e [ e 7.250 |...... 3.603 |MN...... 05/29/2014. | 05/10/2021.
34528Q  BP 8 |FORDF ABS 12-2....cc.iiiiiieiiineiiee sttt ss st | cesies ] e [ 1FE ...100.480 2,009,600 2,000,000 1,999,788 99 | v | e | e 1.920 |...... 1.933 | MON.. 02/07/2012. | 01/15/2019.
00164K  AA 5 |ALM_14-T4A ABS 14-T4A AT 144A ... | crveiae Flon2 | AFE 548,900 99.016 544,587 550,000 549,057 A57 [ e [ | e 1753 |..... 1.799 |JAJO.. 04/02/2015. | 07/28/2026.
143110 AC 0 [COMS_15-TA ABS_15-TA A T44A . ..o | s Fl.2 | IFE ... 250,000 . 99.009 247,523 250,000 250,000 [ cvvveererreeerremniennns [ eerreenmeernesienneines [ reerreeseenseisennein | e | e 1.817 | 1.821 |JAJO.. 03/26/2015. | 04/20/2027.
67590E  AA 2 |OCT15_13-TA ABS 13-TA A T44A . ...ttt siesenes | seniiee Fl o2 | TFE | i 247,125 | 98.498 246,246 250,000 247,470 345 | [ [ 1.605 |...... 1.948 | JAJO.. 07/23/2015. | 01/19/2025.
83609C  AA 2 [SNDPT_14-3AABS _14-3A-A144A ... | o Flo....2|...AFE|...........249,750 | ..... 99.060 247,650 250,000 249,790 40 | | [ 1.816 |...... 1.838 [JAJO...| . 03/24/2015. | 01/23/2027.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 3,721,196 XXX 3,701,799 3,660,260 3,711,104 8,432 (6,190) 0 0] XxX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........cc.ouiiriiiiiisiiisis s | i 17,799,529 XXX | e, 17,654,821 | ............ 17,351,828 | ........... 17,503,469 | ............... 8,432 | ........... (116,689) 0 0] XxX XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligation: 32,711,256 XXX | e 32,408,919 | ............ 31,725,000 | ..o 32,261,248 | ...ccoovvnne 21,754 | .. (157,048) 0 0] XxX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 879,822 XXX 992,836 900,649 883,026 0 500 0 0] XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed Securitie: 3,884,891 XXX 3,588,516 3,519,983 3,606,938 0] (109,342) 0 0] XXX XXX XXX - . XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. 3,721,196 XXX 3,701,799 3,660,260 3,711,104 8,432 (6,190) 0 0] XxX XXX XXX | ... 9,777 ... 79,497 XXX XXX
8399999, GraNd TOtAl = BOMMAS.........eueerieeiiee ettt bbbk bbbk b kbbb | nnniianies 41,197,165 XXX | s 40,692,070 | ............ 39,805,892 | ........... 40,462,316 30,186 (272,080) 0 0] XXX XXX XXX | 202,969 ....886,694 XXX XXX
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Annual Statement for the year 2015 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
Rate per
Fo Share Used to| Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying| Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary B/A.C.V. Total Foreign Exchange |  Desig- Date
CUSIP Identification Description Code | gn| Number of Shares Share Rate per Share| Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion Impairment Recognized (15+16-17) Change in BJAC.V. nation Acquired

NONE
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Annual Statement for the year 2015 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F Rate per Current Year's Other- NAIC
or Share Used Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/AC.V. Exchange Changein | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
002824 10 0 |ABBOTT LABORATORIES........ooooooooooreeeoeeeeeeeseseeeeeseseseseseeeeesesesesesesssssesessses s sesess s | v | e 8,100.000 363,771 | .ooovee 44910 363,771 255,799 7,776 (891) (891) L | 03/05/2013.
00287Y 10 9 |ABBVIEINC 8,100.000 479,844 59.240 479,844 278,689 16,362 (50,220) (50,220) L | 01/17/2013.
009158 10 6 |AIR PRODUCTS AND CHEMICALS INC 900.000 117,099 | ....... 130.110 117,099 78,408 729 2,880 (12,708) (12,708) L | 07/01/2011.
025816 10 9 |AMERICAN EXPRESS COMPANY..........cciiiiimiiiiiisiiisississsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoss | ovvenens | e 1,300.000 90,415 69.550 90,415 92,596 1,430 (12,392) 18,145 (30,537) L | 10/15/2014.
053015 10 3 |AUTOMATIC DATA PROCESSING, INC 3,550.000 300,756 300,756 174,404 1,882 6,958 4,793 4,793 L | 09/21/2012.
09247X 10 1 |BLACKROCK INC 1,000.000 340,520 340,520 170,156 8,720 (17,040) (17,040) L | 06/06/2012.
13057Q 10 7 |[CALIFORNIA RESOURCES CORP. 2,120.000 4,940 4,940 15,356 64 (6,742) (6,742) L | 12/01/2014.
149123 10 1 |CATERPILLARINC 1,850.000 125,726 125,726 159,705 5,439 (43,605) (43,605) L | 06/21/2012.
166764 10 0 [ CHEVRON CORP......ocorivitmreisieeressssessssssesesssssssssssssssssssssssssessssssssessssse st sssssssssssssssssssssssssnesssssseessssssens | sesssees 6,650.000 598,234 598,234 709,984 28,462 (147,763) (147,763) L | 06/06/2012.
191216 10 0 |COCA-COLA COMPANY (THE) 20,900.000 897,864 897,864 734,336 27,588 15,466 15,466 L | 02/25/2013.
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS L 22,100.000 565,318 565,318 521,056 33,371 (232,934) (232,934) L | 03/12/2012.
30231G 10 2 |EXXON MOBIL CORP. 7,100.000 553,445 553,445 584,444 20,448 (102,950) (102,950) L | 07/17/2012.
354613 10 1 |FRANKLIN RESOURCES INC 5,300.000 195,146 195,146 251,665 954 5,830 (98,315) (98,315) L | 10/10/2013.
35671D 85 7 |FREEPORT-MCMORAN INC 2,000.000 13,540 13,540 37,240 1,146 (2,020) 31,160 (33,180) L | 12/31/2012.
375558 10 3 | GILEAD SCIENCES INC 500.000 50,595 50,595 47,762 645 3,465 3,465 L | 10/15/2014.
459200 10 1 |INTERNATIONAL BUSINESS MACHINE 2,900.000 399,098 399,098 429,258 14,500 47,417 113,595 (66,178) L | 09/12/2012.
46625H 10 0 |JPMORGAN CHASE & CO 7,650.000 505,130 505,130 416,494 12,852 26,393 26,393 L | 07/05/2013.
49456B 10 1 |KINDER MORGAN HOLDCOLLC 6,400.000 95,488 95,488 211,553 12,352 (175,296) (175,296) L | 09/12/2012.
580135 10 1 |MCDONALDS CORP 5,750.000 679,305 679,305 516,660 19,780 140,530 140,530 L | 07/17/2012.
609207 10 5 |MONDELEZ INTERNATIONAL INC 9,850.000 441,674 441,674 262,242 1,675 6,107 83,873 83,873 L | 09/21/2012.
674599 10 5 |OCCIDENTAL PETROLEUM CORPORATI 5,300.000 358,333 | 358,333 413,858 3,975 15,582 (68,900) (68,900) L | 06/18/2012.
718172 10 9 [PHILIP MORRIS INTERNATIONAL IN.......coccimmerriireimimmmensrssisasssnesssssssssssaesssssssssessssesssssessssssssessssssssssssnns. | svssesnns | eee | conneneensens 12,400.000 | ..................1,090,084 | ......... 87.910 1,090,084 916,116 12,648 49,848 80,104 80,104 L | 12/20/2011.
726503 10 5 |PLAINS ALL AMERICAN PIPELINE L 7,100.000 164,010 23.100 164,010 350,343 19,561 (200,362) (200,362) L | 01/14/2013.
7427118 10 9 |PROCTER & GAMBLE COMPANY. 5,750.000 456,608 | .......... 79.410 456,608 372,963 15,136 (67,160) (67,160) L | 04/23/2012.
857477 10 3 |STATE STREET CORP. 1,300.000 86,268 86,268 90,305 442 1,664 (15,782) (15,782) L | 10/09/2014.
882508 10 4 |TEXAS INSTRUMENTS INCORPORATED 3,100.000 169,911 169,911 124,794 4,340 4,170 4,170 L | 10/10/2013.
96949L 10 5 |WILLIAMS PARTNERS LP 5,763.000 160,500 160,500 160,500 19,626 113,214 (113,214) L | 02/03/2015.
009126 20 2 |AIRLIQUIDE SA # US0091262024. 4,300.000 96,449 96,449 111,720 2,432 (15,271) (15,271) U | 03/16/2015.
03524A 10 8 |ANHEUSER-BUSCH INBEV NV # US03524A1088 600.000 75,000 75,000 73,241 2,371 1,759 1,759 L | 03/16/2015.
771195 10 4 |ROCHE HOLDING AG.........coiiiiisiiiiisscisisssscsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | cvvvevens | Fo [ covviveieien 15,700.000 ..541,179 541,179 341,482 15,761 7,536 7,536 U | 09/12/2012.
89151E 10 9 [TOTAL SA .| F. 5,300.000 238,235 238,235 254,674 14,768 (12,865) 20,260 (33,125) L | 03/12/2012.
NO7059 21 0 |ASML HOLDING NV # USNO70592100..........ccvcveeeeesmmmssrseseesssssssssssssessessesssessssssssssssssssssssssesssssssssssssssssessssessse | eseesane F. 1,500.000 133,155 133,155 136,162 760 (16,763) (16,763) L | 09/23/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 10,387,640 XXX 10,387,640 9,293,965 22,305 394,559 0 (884,473) 296,374 (1,180,847) 0 XXX XXX
9799999. Total - Common Stock 10,387,640 XXX 10,387,640 9,293,965 22,305 394,559 0 (884,473) 296,374 (1,180,847) 0 XXX XXX
9899999. Total Common and Preferred Stock. 10,387,640 XXX 10,387,640 9,293,965 22,305 394,559 0 (884,473) 296,374 (1,180,847) 0 XXX XXX

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

2, the total $ value (included in Column 8) of all such issues $.....637,628.
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.
912828  H4 5 |UNITED STATES TREASURY GOVT IBND.......cccovvrrrvvirnrrnens 06/04/2015........ V@TOUS. ...t 2,493,156 | ..o 2,550,000 2,384
912828 SM 3 |UNITED STATES TREASURY GOVT BND... 04/15/2015........ CITIGROUP GLOBAL MKT INC 393,596
912828 WU 0 |UNITED STATES TREASURY GOVT IBND.. 01/30/2015........ DEUTSCHE BANK AG. 392,807
912828 XL 9 |UNITED STATES TREASURY GOVT IBND.......cccoooovireviinninens 12/09/2015........ BARCLAYS CAPITAL. ..ot 2,731,416
0599999.  Total - BONAS = U.S. GOVEIMIMENL.........c.coucviveiieitiiiecteteeectcteteeete ettt vt s eaetet s s tetessaesesesseteseneseses  essetesesassssessssesesassssseessssetebessssesassesetesassss et s seset et s ses et s sesetesnsetesssesesesansetanansssesnaes 6,010,975
Bonds - Industrial and Mi:
00912X AR 5 |AIR LEASE CORPORATION SENIOR CORP BND 08/11/2015........ BA SECURITIES 238,800
02209S AL 7 |ALTRIA GROUP INC CORP BND.......cccovivrrerrnriiirerinnines 09/24/2015........ VAIHOUS. ..ottt 196,268 3,420
02377B  AC 0 |AMERICAN AIRLINES INC. SECURED CORP BND.........ccccosuurimimirniiniienininesseiesissesessessesisenens 09/10/2015........ MORGAN STANLEY & CO. INC 200,000
05348E AV 1 |AVALONBAY COMMUNITIES INC SENIOR CORP BN 05/06/2015........ DEUTSCHE BANK AG. . 79,858
05523U AP 5 | BAE SYSTEMS HOLDINGS INC SENIOR CORP BND.. 12/03/2015........ J.P. MORGAN SECURITIES INC.....c.ovvvrririrrirriieninnrierierisseiesien 69,174
06051G ~ FT 1 |BANK OF AMERICA CORP SENIOR CORP BND MTN 10/14/2015........ BA SECURITIES. 299,901
12527G AC 7 |CF INDUSTRIES HOLDINGS INC SENIOR CORP B........voriiuirieiriniieierisisessiensssisesesssesenens 09/25/2015........ BARCLAYS CAPITAL.....ocvuiiiiiiieineisieissiese s 199,637 2,395
126408 HD 8 | CSX CORPORATION SENIOR CORP BND 10/15/2015........ CITIGROUP GLOBAL MKT INC........oovvivinreiiriererieienisens 59,858
126650 CL 2 | CVS HEALTH CORP SENIOR CORP BND.......cccovuiiiiinimriirneiisiresisiisesessessssssseesssssssssessssnsssns | oeseneeressnnes 09/28/2015........ BA SECURITIES 205,800 1,507
14040H  BJ 3 |CAPITAL ONE FINANCIAL CORP SUB CORP BND......... 10/26/2015........ CREDIT SUISSE FIRST BOSTON COR 74,994
14042E 5V 8 | CAPITAL ONE FIN CORP SENIOR CORP BND 08/13/2015. MORGAN STANLEY & CO. INC... 249,728
161175 AL 8 |CCO SAFARI Il LLC SECURED CORP BND 144A...........ccccouvrmirrvirnrinanns 07/09/2015........ GOLDMAN SACHS & CO 165,000
172967 KB 6 | CITIGROUP INC SENIOR CORP BND... 10/19/2015........ CITIGROUP GLOBAL MKT INC......coovvevirercirrieierieienisenes 199,776
254709 AL 2 |DISCOVER FINANCIAL SERVICES SENIOR CORP 03/02/2015........ CREDIT SUISSE FIRST BOSTON COR 34,959
26884A BD 4 |ERP OPERATING LIMITED PARTNERS SENIOR CO....... 05/11/2015........ CITIGROUP GLOBAL MKT INC.... 24,863
277432 AR 1 |EASTMAN CHEMICAL COMPANY SENIOR CORP BND 09/28/2015. J.P. MORGAN SECURITIES INC. 199,385 325
278062 AC 8 |EATON CORPORATION SENIOR CORP BND 09/24/2015........ WELLS FARGO SECURITIES 204,695 2,358
31620M AP 1 |FIDELITY NATIONAL INFORMATION CORP BND.........coeiuiirreriiirerinireinseerssisesesissesesseneses 10/13/2015........ BA SECURITIES. 299,607
37045X AW 6 | GENERAL MOTORS FINANCIAL CO IN SENIOR CO 04/07/2015........ DEUTSCHE BANK AG.......ccoeviviiiciiiererineierineiees 104,793
37045X BB 1 | GENERAL MOTORS FINANCIAL CO IN CORP BND........ccconvivmrrierirerirnnns 10/07/2015........ DEUTSCHE BANK AG........covvirinriierienirriisiiniiens 114,947
37045X BD 7 | GENERAL MOTORS FINANCIAL CO IN SENIOR CO 11/19/2015 BARCLAYS CAPITAL 94,932
38141G VP 6 | GOLDMAN SACHS GROUP INC/THE SENIOR CORP.......cocovvvririirierrisinsienieisssssiessssesensssanes 09/08/2015........ GOLDMAN SACHS & CO 64,867
38141G VR 2 | GOLDMAN SACHS GROUP INC/THE SUB CORP BND................. 10/16/2015........ GOLDMAN SACHS & CO 39,720
40414L AN 9 [HCP INC SENIOR CORP BND................ 05/14/2015........ WELLS FARGO SECURITIES 198,252
42217k BF 2 |HEALTH CARE REIT INC SENIOR CORP BND.............. 05/20/2015........ UBS WARBURG LLC......couiiuiiiiirriieiisiiie et ssses s 189,859
44891A  AC 1 |HYUNDAI CAPITAL AMERICA SENIOR CORP BND 10/27/2015........ J.P. MORGAN SECURITIES INC........couriirerrieierinrierinieseienienienes 134,984
45866F AD 6 |INTERCONTINENTALEXCHANGE INC SENIOR CORP........ccovvimiirirrieiniiseierisisssesiesssssessnes 11/19/2015........ BA SECURITIES 44,992
46625H NJ 5 | JPMORGAN CHASE & CO CORP BND 09/23/2015........ J.P. MORGAN SECURITIES INC 298,965
49326E EF 6 |KEYCORP CORP BOND 2.900% 09/15/20. 09/08/2015........ KEY BANK 104,981
539830 BG 3 |LOCKHEED MARTIN CORPORATION SENIOR CORP.......... 11/16/2015........ J.P. MORGAN SECURITIES INC 34,776
552081  AK 7 |LYONDELLBASELL INDUSTRIES NV SENIOR CORP..........ccccouverrunce E 09/28/2015........ BARCLAYS CAPITAL . . 223,362 5,271
58013M  EY 6 | MCDONALDS CORP SENIOR CORP BND.........cooviiiiriirmirniiiirerisisesssssssissssessssssssesssssssssessnss | sesssssersnnsns 12/02/2015........ MORGAN STANLEY & CO. INC......coovrrrrriieieieriseiesissisessssessnssens 89,708
709599 AV 6 |PENSKE TRUCK LEASING CO SENIOR CORP BND.. . 11/04/2015........ WELLS FARGO SECURITIES 184,155
747525 AD 5 | QUALCOMM INCORPORATED SENIOR CORP BND........cccouuiriiiiiriiririiisiesieisssssesssiensnes 05/13/2015........ GOLDMAN SACHS & CO 159,872
761713 BU 9 |REYNOLDS AMERICAN INC SENIOR CORP BND....... 12/23/2015........ Tax Free EXChange.........c.cooevivrineiireisireieisens 200,120 688
790849 AN 3 | ST JUDE MEDICAL INC SENIOR CORP BND 09/14/2015........ BA SECURITIES 59,770
806851 AC 5 | SCHLUMBERGER HOLDINGS CORP SENIOR CORPB.......... 12/10/2015........ J.P. MORGAN SECURITIES INC. 229,480
87165B  AJ 2 | SYNCHRONY FINANCIAL SENIOR CORP BND 12/01/2015 CITIGROUP GLOBAL MKT INC.... 149,961
94989N  BL 0 |WFCM_15-C30 CMBS 2015-C30C....... 07/27/2015........ WELLS FARGO SECURITIES 172,100 248
96949L  AA 3 | WILLIAMS PARTNERS LP SENIOR CORP BND........ccccovririrmrrirerirerrerenirnes 02/26/2015........ BARCLAYS CAPITAL......couiiieiiieineieieriesiesiesisseesieesssssseessesensenes 199,936
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
775109  BE 0 |ROGERS COMMUNICATIONS INC SENIOR CORP BN........ccceoiiiriniiiieriniiieeninereessneresesinsens A 12/01/2015........ J.P. MORGAN SECURITIES INC......c.evuiveririrerrerirerernsierinereesenerenes 84,364 | oo 85,000
00164K  AA 5 |ALM_14-14A ABS 14-14A A1 144A | 04/02/2015........ CITIGROUP GLOBAL MKT INC 548,900 550,000 [ .vovvurerririeierinieenieisenine 1,803
06738E  AG 0 |BARCLAYS PLC SENIOR CORP BND. F 06/01/2015.. BARCLAYS CAPITAL 1,394,050 ,400,000
14311D  AC 0 |CGMS_15-1A ABS_15-1A A 144A F 03/26/2015........ BA SECURITIES 250,000 250,000 260
67590E  AA 2 [OCT15_13-TAABS 13-TA A 144A ..o F 07/23/12015........ CITIGROUP GLOBAL MKT INC 247,125
83609C  AA 2 | SNDPT_14-3A ABS _14-3A-A 144A F 03/24/2015.. BARCLAYS CAPITAL 249,750 .
3899999. Total - BONAS - INAUSEIIAl @NU MISCEIANEOUS...........c.cu.iviieiiiitiieieisiieteicieiet ettt ettt ettt ettt eiesetasebebate  etsesesesassesessssesesessssesessesesesessesesee et etebessesesee et esesetsesebessesetesetsesebes et etetsesesebas et et et e s eb et s st et et es et et s ses et et e b et et e ses et en et ebebansesanensetese  aeres 8,871,024 ...8,870,000
8399997, TOtAl = BONMS = P 3.ttt E e fE4e0E o R e ESEE R e £HE R f oL E o EE LR £EE SRR R E LR R E Rt eaes 14,881,999 .15,000,000
8399998. Total - Bonds = SUMMANY EM fTOM PA 5. ...ttt sss sttt s s E 08180 eE1e0 8 o488 808 E 8488888 E £ E 108 E 88 E 848 0E 1084 E 4 E 8 E 84488 E L0884 L8 b8 EHEE L E 848 b bbbt bbb baes 2,837,031 ...2,800,000
8399999, TOAl - BOMMS. ...ttt s o0k R 80 E £ E e LE8eEE e EeEE e E oL L e eHE e E e EE LR R R E e Rt R E LR tees 17,719,030 | oo 17,800,000
Common Stocks - Industrial and Miscell
96949L 10 5 |WILLIAMS PARTNERS LP.......ovuuiiiiieriiieieniriseiissinesiesessesssissseesienes 02/03/2015........ Tax Free EXChange.........ccocvevniniieiiiicnisiiesisces 5,763.000 273,714 XXX
009126 20 2 |AIR LIQUIDE SA # US0091262024............coceveeeierrieireiiierissieeesessiesssssessesssessessssesessesssssenene F 03/16/2015........ BANK OF NEW YORK.......coevnrireriieieeirereeineereresinsenes 4,300.000 111,720 XXX
03524A 10 8 |ANHEUSER-BUSCH INBEV NV # US03524A1088.. Foorrorins 03/16/2015........ BANK OF NEW YORK 600.000 73,241 XXX
NO7059 21 0 |ASML HOLDING NV # USN070592100. F 09/23/2015........ Various 600.000 52,871 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous ettt etetettuetet et etetesataetesesaetetesaetesetataesessietetes  etiesetetessisesisssietessssitesssstetesseetesassetetesaseetesssetetesasaetes e AeteteseetetessAetetesaetetesaseet et s aetetesaeeet et s eetetenaseet et s eetebennseetennteterenestenanneete  araes 511,546 XXX
9799997, Total - COMMON SHOCKS = PAI 3... ... ceeiieseiiieeieese etttk oe4E 0L oL L E L L0 EEE L8 EEE L E 8 £ LRkt s 511,546 XXX
9799999. Total - Common Stocks et eteteueteteteteteteeuetettaetesossetetasaseeteseetetetasestetassseetesasastetassetetesssesesanse  edetessssesesssseietsssssesassesetetssttetasietetetseetesssetetesaeeetesssete st aetetesaseetetsaetetsseAettssetebsaeAetetsstet et s aetet e e tebetaseetesnsetetesansetenensetetarns  bera 511,546 XXX
9899999. Total - Preferred aNd COMMON SIOCKS. ............cciuiviieiiieiiiiteiieset sttt seseete it s sesssessssesssessessessssssssssesssss eesesessessesssssssesssssesessessessessesessessessssessessessesessesses et st essessee et essessesensess e s s et essesse b e s essess e et s sesseb et st essesseb st ensebssssesessessesntensessnsse et 511,546 XXX e 0
9999999. Total - Bonds, Preferred and COMMON STOCKS............c..vururiiiiiiiiiiieiieiiceesie st seie | eesesseeseseseee s see et es ettt ettt eniee tres 18,230,576 XXX e 27,813
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
912828 D2 3 |UNITED STATES TREASURY GOVT BND......cccovvuiirrirriiiiinns .. | 01/22/2015. | DAIN RAUSCHER INC. ven4,867,455 | L 4,790,000 | .......4,824,444 | ...........4,820,509 (415) (415) | covenreens | e 4,820,093 | ...ooovvivrccnn | e 47,362 | ......... 47,362 | ....... 18,062 | 04/30/2019.
912828 MZ 0 |UNITED STATES TREASURY GOVT BND........cocoovsiiciriiiriinnes .. | 04/30/2015. | Maturity ........1,100,000 | ........ 1,100,000 | .......1,112,121 | ..........1,100,844 (844) (844) . .1,100,000 0| 13,750 | 04/30/2015.
0599999. Total - Bonds - U.S. Government. 5,967,455 5,890,000 5,936,565 5,921,353 0] (1,259) 0 (1,259) 0].. 5,920,093 | ..o 0. 47,362 | ......... 47,362 | ...... 31,812 XXX
Bonds - U.S. Special Revenue and Special A
3128M4 2P 7 |FHLMC POOL # G03182 5.000% 05/01/36. . | 12/01/2015. | Paydown . ...45,859 43,385 2,474 2,474 45,859 05/01/2036.
3128M7 LM 6 |FHLMC POOL # G05432 6.000% 04/01/39. .| 12/01/2015. | Paydown 58,904 | .. N 61,568 (2,663) (2,663) 58,904 04/01/2039.
312931 K6 4 |FHLMC POOL # A84817 6.000% 03/01/39. .| 12/01/2015. | Paydown 1,118 1,118 1,170 1,168 (50) (50) 1,118 03/01/2039.
3132GE S35 |FHLMC POOL # Q01438 4.500% 06/01/41. .| .. | 12/01/2015. | Paydown cerennnn 46,141 A7,795 | s [ v (1,655) (1,655) 46,141 06/01/2041.
3135G0 PP 2 |FNMA AGENCY BND 1.000% 09/20/17.. | 1211172015, | VAHIOUS........coooeercirercieceseeie s | e | coveenieas 150,328 150,000 0 150,000 09/20/2017.
31407C AE 7 [FNMAPOOL # 826305 5.000% 07/01/35. . | 12/01/2015. | Paydown 92,593 86,995 5,598 5,598 92,593 07/01/2035.
31410P__ QW 6 [FNMAPOOL # 893369 5.000% 07/01/33. . |.. [ 12/01/2015. | Paydown 51,725 | .. 251,725 | ... ..49,482 49,700 2,025 2,025 51,725 07/01/2033.
3199999. Total - Bonds - U.S. Special ReVenue and SPECIal ASSESSMENES. ... .. .iirruerisiiesiiiiiiies oriesssssessesssssess s ses s s essess st st s ses st es st en s st st et s s s s st ansansansansnssnns | ensessnsas 446,668 | ........... 446,340 | ........... 440,042 440,611 0 5,729 0 5,729 0 446,340 0 XXX
Bonds - Industrial and Mi:
125581 GL 6 |CIT GROUP INC SENIOR CORP BND .1 05/12/12015. | BA SECURITIES..........osiviiirinrisriniississniisniins | oo | o 103,375 100,000 103,956 (429) 103,526 03/15/2018.
165167 BS 5 |CHESAPEAKE ENERGY CORPORATION CORP BND. .| 09/28/2015. | BA SECURITIES 89,000 .100,000 ...106,750 (1,624) 105,126 08/15/2017.
17314Q AY 3 [CMLTI_09-11 RMBS_09-11 6A1 144A, .. | 12/25/2015. | Paydown v 18,089 17,447 641 18,089 10/25/2035.
21079U AA 3 [CONTINENTAL AIRLINES 2009 2 PA CORP BND. ..| 11/10/2015. | Redemption  100.0000. 27,066 31,058 (3,993) 27,066 05/10/2021.
22532V AA 0 |CAALT_12-1 ABS CAALT_12-1A 144A. .| 01/15/2015. | Paydown 34,994 34,989 4 34,994 09/16/2019.
25459H AV 7 [DIRECTV HOLDINGS LLC CORP BND .| 09/14/2015.|Call  101.0903, 2,527,258 2,499,645 27,613 | | e 2,527,258 02/15/2016.
46629Y AD 1 [JPMCC_07-CB18 PAC SENIOR CMBS 07-CB18 Af..... .| 12/01/2015. | Paydown 27,257 29,012 (1,755) 27,257 06/12/2047.
46630E AC 4 |JPMCC CMBS 06-CB17 A4 .| 04/01/2015. | Paydown [ s I 4/ LALTTE | . 12,154 (379) 11,775 12/12/2043.
544152 AG 6 |LORILLARD TOBACCO CO SENIOR CORP BND ..| 07/15/2015. | Tax Free Exchange. 232,677 200,000 | ........... 199,934 199,943 3 3 199,946 05/20/2023.
59156R AR 9 |METLIFE INC CORP BND 6.817% 08/15/18. .| .. | 09/24/2015. | KEY BANK 285,433 250,000 259,340 254,377 (822) (822) 253,555 08/15/2018.
59156R AT 5 [METLIFE INC CORPBND 7.717% 02/15/19.......cccccvvvvvmrirnnnen. .| 09/28/2015. | US BANCORP! 5917 5,000 5,383 5,194 (32) (32) 5,163 02/15/2019.
61753) AB 5 |MSC_07-1Q13 PAC SENIOR CMBS 07-IQ13 A1A..... .| .. | 12/01/2015. | Paydown 8,365 8,365 9,274 8,917 (552) (552) 8,365 03/15/2044.
709599 AL 8 |PENSKE TRUCK LEASING CO SENIOR CORP BN .| 07/29/2015. | US BANCORP! 268,949 265,000 264,425 264,619 60 60 264,679 07/17/2018.
781172 AB 7 |RUBY PIPELINE LLC CORP BND 144A..........ccocvvmmrrinrrinerinenees ..| 11/13/2015. | BARCLAYS CAPITAL 259,278 250,000 250,000 250,000 0 250,000 04/01/2022.
887317 AC 9 |TIME WARNER INC CORP BND .| 08/31/2015. | Call ~ 106.2123, 69,038 | ............. 65,000 | ............ 64,684 64,908 ..o | e 4,130 4,130 69,038 0 3,034 | 11/15/2016.
91159H GX 2 |USBANCORP CORP BND  2.450% 07/27/15........ccooovvveccrirs oo | 0712712015, | MAHUFIY. ... | e | o 475,000 | ........... 475,000 | ....oo... 474,535 474,944 56 56 475,000 (V] I 11,638 | 07/27/2015.
767201 AC 0 [RIO TINTO FINANCE (USA) LTD CORP BND. . |F | 12/01/2015. | WELLS FARGO SECURITIES 27,456 25,316 (76) (76) 25,240 2,216 2,216 2,252 | 07/15/2018.
767201 AH 9 [RIO TINTO FINANCE (USA) LTD CORP BND.. . |F| 11/30/2015. | MILLENNIUM ADVISORS, LL v 41,975 37,132 (399) (399) 36,733 5,241 5241 | ... 3,430 |05/01/2019.
902151 AC 3 |TYCO INTERNATIONAL LTD/TYCO IN SENIOR CO........cccocoucv. F [ 10/14/2015. | Call _ 122.4600. crennen. 14,695 14,304 391 391 14,695 0 698 | 12/15/2019.
3899999. Total - Bonds - Industrial and Miscellaneous ... 4,527,597 | .. . ceenn 4,434,665 | ... 958 | .......... 21,879 0 22,837 0 e 4,457,505 |....c.occeoe.. 0. 70,090 | ......... 70,090 | .....168,461 XXX
8399997. TOtAl - BONAS = PAM 4. b | e 10,941,720 |...... 10,745,886 | ...... 10,823,917 | ......... 10,796,629 958 26,349 0 27,307 0] e 10,823,938 |...ccovviinnns 0. 117,780 |........ 117,780 | .....210,202 XXX
8399998. Total - Bonds - Summary Item from Part 5. o 2,812,568 | ........ 2,800,000 2,837,030 (2,089) (2,069) . .2,834,961 (22,392)] ....... 10,019 XXX
8399999. TORAL = BONAS. ... fhbt oL eE Lk | cniean 13,754,288 |....... 13,545,886 | ....... 13,660,947 | ......... 10,796,629 | .............. 958 | .......... 24,280 0 25,238 0 3,658,899 .95,388 | .....220,221 XXX
Common Stocks - Industrial and Mi
12508E 10 1 |CDK GLOBAL INC .| 09/23/2015. | JEFFRIES & CO. INC.......ooevvvriiriiriiciisiiinnis | v 1,183.000 | .............59,995 XXX ] 25233 | .o 48,219 | ........ (22,986) (22,986) 25233 | .o | e 34,761 XXX
96950F 10 4 |WILLIAMS PARTNERS LP. .| 02/03/2015. | Tax Free EXChange..........cccocoerrvecvueereencnieeneiscninns | cvieeeens 6,650.000 | ........... 273,714 XXX | 349,454 | ............. 297,588 | ......... 51,866 51,866 349,454 ......(75,740) XXX
136385 10 1 | CANADIAN NATURAL RESOURCES LTD A|[01/30/2015. | A_ARCICFAY ... | v 11,600.000 | ........... 327,352 XXX 353,999 358,208 | .......... (4,209) (4,209) 353,999 (26,647) XXX
13645T 10 0 | CANADIAN PACIFIC RAILWAY CO # CA13645T10.. ... |A| 01/30/2015. | A_ARCICFAY 2,850.000 502,512 XXX | 315,500 | ..o 549,167 | ...... (233,667) (233,667) 315,500 | ..ocvoveciiienns | e 187,012 XXX
453038 40 8 |IMPERIAL OIL LTD # CA4530384086............cccouvvrierieniiniiniinns A [ 01/30/2015. | A_LARCICFAY .....cooviiirininiicivciienienienienienienins | v 7,800.000 | ........... 290,706 XXX | 334,415 | i 335,634 | .......... (1,219) (1,219) 334,415 ......(43,709) XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descrip n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
009126 20 2 |AIR LIQUIDE SA # US0091262024.... .| F | 01/30/2015. | A_ARCICFAY 11,880.000 .292,486 XXX .240,211 (52,631) (52,631) 240,211 52,274 52,274 XXX
03524A 10 8 |ANHEUSER-BUSCH INBEV NV # US03524A1088 F | 01/30/2015. | A_LARCICFAY .....coocviirimrinrinrinrinsieninsissinsensinsies | cveeiinns 1,900.000 | .. 228,665 XXX 199,708 | .......ee0..213,408 | ..o (13,700) [ oo [ [ (13,700) 199,708 28,957 28,957 XXX
110448 10 7 |BRITISH AMER TOBACCO PLC # US1104481072 F | 01/30/2015. | A_ARCICFAY 5,300.000 601,338 XXX 493,680 | ..o, 5T1,446 | oot (TT,766) [ oo | v [ e (77,766) 493,680 | ..o | e 107,658 |........ 107,658 XXX
170715 10 6 |CHRISTIAN DIOR SA # US1707151064. . [F101/30/2015. | A_LARCICFAY.......coviiiiriiriirinniniisniesiesissiississiis | evis 10,100.000 | ........... 435,916 XXX 446,301 TN 1,901 446,301 (10,385) | ........ (10,385) XXX
23636T 10 0 |DANONE SA # US23636T1007 F | 01/30/2015. | A_ARCICFAY ......cosvvirreiireiinriiseeiinreisnreissessniinns | oo 23,000.000 310,730 XXX 291,602 | ............299,391 | .......... (7,789) (7,789) 291,602 | ..ooveeeeiennns | e 19,128 19,128 XXX
25243Q 20 5 |DIAGEO PLC # US25243Q2057 F | 01/30/2015. | A_ARCICFAY ..4,850.000 571,767 XXX 416,312 ..(137,025) |. F U IR (137,025) 416,312 55,455 |. 55,455 |. XXX
502117 20 3 |L OREAL SA F | 01/30/2015. [ A_LARCICFAY .......oorririrrrrereireereeiresiesienienisenienes | v 10,050.000 352,253 XXX 313154 | ............334.967 | ........ (21,813) (21,813) 313,154 XXX
641069 40 6 |NESTLE SA# US6410694060 F | 01/30/2015. | A_LARCICFAY ......coosrvirriiiriiieriiseniissiisesisssssieninns | cvienes 10,000.000 763,300 XXX 581,292 | ............729,500 | ...... (148,208) | ...oooorevcrienes [ e [ s (148,208) 581,292 XXX
66987V 10 9 |NOVARTIS AG # US66987V1098. F | 01/30/2015. | ALARCICFAY .......ooiiiriiiirinrinrinsisnienissississinnies | v 4,950.000 480,695 XXX e 344,412 | L ..458,667 | ... (114,255) | . e | (114,255) 344,412 | e | 136,282 |........ 136,282 XXX
670100 20 5 [NOVO NORDISK A/S #US6701002056. F | 01/30/2015. | A_ARCICFAY ......ccosrvirriirriinriseeeieseiseseisnessniinns | v 14,000.000 629,720 XXX | 327917 | . 592,480 | ...... (264,563) (264,563) 327917 | e | 301,803 |........ 301,803 XXX
780259 20 6 |ROYAL DUTCH SHELL PLC F | 01/30/2015. | A_ARCICFAY ..7,550.000 484,031 XXX 533,721 505,473 28,248 28,248 533,721 (49,690) | . XXX
78572M 10 5 |SABMILLERPLC F | 01/30/2015. | A_ARCICFAY. cereer...5,300.000 XXX | e 216,673 | ...cvvvnvn 273,268 | ........ (56,595) (56,595) 216,673 XXX
83084V 10 6 |BRITISH SKY BROADCASTING GRP P #US83084V F | 01/30/2015. | A_ARCICFAY .....osriiriinriieriisesiissiisesiisssisesiies | sveieeeees 1,750.000 XXX . 97,510 333 333 97,843 | ..o | e 1,59 | ...........1,596 XXX
85771P__ 10 2 |STATOILHYDRO ASA #US85771P1021 .| F101/30/2015. [A_ARCICFAY .......coooisiiiiiiiiiniiciiciccicssicssicsssssiennes | s 14,350.000 | .. XXX v 300,971 | 252,704 |........ 108,268 360,971 ...(121,757) | .....(121,757) | ..... - XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous. e 1,232,736 XXX 7,208,209 | ...... (965,810)] ... )|.. .0 6,242,398 | ................ 0... 990,335 |........ 990,335 | ....... 61,131 XXX
9799997. Total - Common Stocks - Part 4. v 1,232,736 XXX 7,208,209 | ...... (965,810) ) 0 .6,242,398 0 990,335 990,335 .61,131 XXX
9799999. Total - Common Stocks. e 1,232,736 XXX . 7,208,209 | ...... (965,810)] ... )|.. .0 6,242,398 | ... 0 | .o 990,335 |........ 990,335 | ....... 61,131 XXX
9899999. Total - Preferred and Common Stocks covennn 1,232,736 XXX ..6,242,398 7,208,200 | ...... (965,810)] .... )|.. .0 6,242,398 |.....o0..l0 | .o 990,335 |........ 990,335 | ....... 61,131 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS...........c.. it et | ceniia 20,987,024 XXX 19,903,345 8,004,838 | ...... (964,852) | .........24,280 | ....cccoce0 | (940,572) | .. .0 9,901,297 |.... ..1,085,723 |....1,085,723 | ....281,352 XXX

I'vid
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interest and Paid for
el Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJAC.V. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Descripti n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion R i (12+13-14) BJA.C.V. on Disposal Disposal Disposal During Year | Dividends
Bonds - U.S. Government
912828 WU 0 [UNITED STATES TREASURY GOVT IBND........ccoooniiiriiiiiannis I ‘ 01/30/2015| DEUTSCHE BANK AG.........cccooocmiiniinniaas 04/06/2015 | GOLDMAN SACHS & CO........ccccocsrunnae oo 1,420,000 | ..o 1,430,222 | ......... 1,417,432 | ..........1,429,880 (342) (T YA [N [T [P (12,448) ] ........ (12,448) | ............ 396 [ .o 88
0599999. Total - BONAS - U.S. GOVEIMMENL. ... et | conansnes 1,420,000 | ......... 1430222 | ........ 1,417,432 ....1,429,880 (342) 0 (342) 0 0 ... (12,448)] ........ (12,448)] ............ 396 | oo 88
Bonds - Industrial and Mi:
09062X AD 5 |BIOGEN IDEC INC SENIOR CORP BND..........cccoovvmmmiinniirniins .| 09/10/2015| GOLDMAN SACHS & CO........cccooevuruuueee 09/23/2015 | RBC DOMINION SECURITIES INC......... 95,000 94,329 97,067 94,330 0 2,738 2,738 | oo UL -
126650 CL 2 |CVS HEALTH CORP SENIOR CORP BND. ..| 07/13/2015 | BARCLAYS CAPITAL. 08/03/2015 | FIDELITY BANK.........coocveiirieriiinnirenis | v 140,000 | ............ 138,592 | .ooocvvenae 142,856 138,597 5 5 | i e | e 4,259 | ........... 4,259 | ... 241 |
20030N BN 0 |COMCAST CORPORATION SENIOR CORP BND. .. | 05/19/2015 | CITIGROUP GLOBAL MKT INC. . | 08/03/2015 | CITIGROUP GLOBAL MKT INC. 95,000 94,881 95,081 94,881 0 200 200 615
46625H LL 2 |JPMORGAN CHASE & CO JRSUB CORP BND.........c.cccovuumuruunnne .| 05/21/2015|J.P. MORGAN SECURITIES INC............ 09/15/2015 | WELLS FARGO SECURITIES........cccoovws | covrmrvirnae 100,000 | ...occvveeee 99,288 | ............ 100,552 99,291 3 KT (PO ISR R 1,261 | ... 1,261 | ......... 1,499 | .o
46625H MN 7 |JPMORGAN CHASE & CO SENIOR CORP BND .| 07/14/2015 | J.P. MORGAN SECURITIES INC 08/03/2015 | Susquehanna International Ser................ | covveeee. 125,000 | ......c..c. 124,530 | ..o 128,018 124,532 2 2 3,486 3,486 203
655844 BR 8 |NORFOLK SOUTHERN CORPORATION SENIOR CORP 10/29/2015 | CITIGROUP GLOBAL MKT INC. 11/24/2015| BNP PARIBAS 60,000 59,596 57,988 59,596 0 (1,608)] .......... (1,608) ............ 209 |
74340X BE 0 |PROLOGIS LP SENIOR CORP BND .| 10/27/2015 | MORGAN STANLEY & CO. INC. .| 12/01/2015 | J.P. MORGAN SECURITIES INC 40,000 39,752 40,249 39,754 2 2 495 495 | .o 142 |
761713 BB 1 |REYNOLDS AMERICAN INC SENIOR CORP BNI .. | 06/09/2015 | CITIGROUP GLOBAL MKT INC. . | 08/03/2015 | GOLDMAN SACHS & CO 25,000 24,869 27,155 24,869 0 2,286 2,286 219
761713 BG 0 |REYNOLDS AMERICAN INC SENIOR CORP BND....................... | .. | 06/09/2015|J.P. MORGAN SECURITIES INC............ 08/03/2015 | US BANCORP. 70,000 69,788 72,051 69,790 3 3 2,261 2,261 | oo 467 |
761713 BM 7 |LORILLARD TOBACCO CO SENIOR CORP BND 144.. .. | 07/15/2015 | Tax Free Exchange. . | 12/23/2015 | Tax Free Exchange. 200,000 232,177 200,120 230,422 (1,755) [ oo [ (1,755) [ oo [ [ e (30,302) | ........ (30,302) | ......... 4,438 |.... 1,146
87165B AG 8 |SYNCHRONY FINANCIAL SENIOR CORP BND .. | 07/20/2015 | CITIGROUP GLOBAL MKT INC. 09/23/2015 | CITIGROUP GLOBAL MKT INC 80,000 79,707 80,475 79,711 4 4 764 764 650
871829 AX 5 |SYSCO CORP CORPBND 2.600% 10/01/20 . | 09/23/2015 | GOLDMAN SACHS & CO . | 12/09/2015 | MORGAN STANLEY & CO. INC 60,000 59,885 60,299 59,890 5 5 409 409 329
91324P CP 5 |UNITEDHEALTH GROUP INCORPORATE SENIOR CO.. .|..| 07/20/2015 | J.P. MORGAN SECURITIES INC . | 08/03/2015 | BA SECURITIES 90,000 89,756 92,195 89,757 1 1 2,438 2,438 | ..o 122 [
90351D  AA 5 [UBS GROUP FUNDING JERSEY LTD SENIOR CORP................. F | 09/21/2015| UBS WARBURG LLC........cccooonsiriesiiinnnes 10/07/2015| COWEN & CO 200,000 | ............ 199,658 201,030 199,661 3 K PRI (ORI [ 1,369 | .o 1,369 | ....ccoe..d 3 |
3899999. Total - Bonds - Industrial and Miscellaneous. .1,380,000 | ......... 1,406,808 | ......... 1,395,136 .. 1,405,081 | 0 | e (1,727) | 0 e (1727) | 0 | 0 en(9,944) ] (9,944)] ......... 9,623 |....... 1,146
8399998. Total - Bonds. .2,800,000 2,837,030 2,812,568 2,834,961 0. 0 (22,392) (22,392) ] ....... 10,019 |...... 1,234
9999999. Total - Bonds, Preferred and Common Stock 2,837,030 2,812,568 2,834,961 (2,069) {0 IO (2,069) 0 0 (22,392) (22,392)| ....... 10,019 |....... 1,234
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures Manual |  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis|  Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares | % of 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.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2015 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 Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Class One Money Market Mutual Funds
31846V 62 5 | FIRST AMERICAN PRIME OBLI CI ZLIQUID AS.......ccooeririnrinrinririniis SD...... o | 1213172015, [ VaNIOUS........ouviuiiiiiiiiiisiisisissiesississississias | v XXX..... 3,375 3,375 | oo | | i | s 0.020
31846V 62 5 [FIRST AMERICAN PRIME OBLI CI Z LIQUID AS . o | 1203172015, [ VAMIOUS........ooooioriirssssssessessiissieas | e XXX..... 5,636,761 5,636,761 | ....ooovecriiinri [ | e [ e 0.020
94984B 79 3 [WELLS FARGO ADV HERITAGE MONEY STIF FUND.. . | 12/31/2015. | Various 9,231 9,231
8999999. Total - Class One Money Market Mutual Funds 5,649,367 0 0 0 0 | XXX 5,649,367 0 0 XXX XXX
9199999. Total - Short-Term Investment: 5,649,367 0 0 0 0 [ XXX 5,649,367 0 0 XXX XXX




Annual Statement for the year 2015 of the COLONY SPEC'ALTY |NSURANCE 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. 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 2015 of the COLONY SPECIALTY |NSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Wells Fargo Bank, NA. SaN FrancisCo, CA........oovuuevieeierieieieseeee s sssaens | erieins 1,416,502 | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 1,516 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 1,418,017 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 1,418,017 | XXX
0599999. Total Cash XXX XXX 0 0 1,418,017 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (566,203) | 4. April 292,804 | 7. July. 1,579,711 | 10. October. 2,897,071
2. February (656,133) | 5. May. 1,363,579 |8. August 2,094,601 | 11. November. 1,442,741
3. March 487,563 | 6. June 1,929,954 | 9. September. 3,058,159 |12. December. 1,418,017

E26




XA

Annual Statement for the year 2015 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

NONE

7

Amount of Interest Due & Accrued

8

Amount Received During Year




Annual Statement for the year 2015 of the COLONY SPECIALTY |NSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Poli

All Other Special Deposits

3 4 5 6
Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccccveicniiiniiniiian AL .o
2. Alaska...
3. Arizona.
4. Arkansas...........ccoceveveeeirreenenns Protection of FL policyholders. 121,636 121,672
5. California..
6.  Colorado... M
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO
8. Delaware......
9. District of Columbia
10, Florida. ..o FL Statutory deposit 228,068 228,134
11, GEOIGi@. e GA Protection of GA policyholders 54,736 54,752
12.  Hawaii
13, Idaho [0 S
14, lliinois. IL
15, Indiana..........coocionriinriincriins IN|.
16.  lowa A e
17.  Kansas.
18.  Kentucky.
19, Louisiana........ccccooemeveneriiinniinnncd LA| s
20.
21.
22. Protection of MA policyholder: 110,543 110,651
23.  Michigan...
24. Minnesota.
25.  Mississippi
26.  Missouri
27.  Montana...
28.  Nebraska..
29. Nevada O.... | Protection of NV policyholders/workers compensation 301,667 302,661
30.  New Hampshire. Protection of NH policyholder: 499,815 499,535
31, New Jersey. .
32.  New Mexico.. Protection of all policyholders/protection of NM policyholder: 310,287 311,649 310,287 311,649
33.  New York..
34.  North Carolina.. Protection of NC policyholders 329,432 329,527
35.
36. Protection of all policyholder: 3,757,386 3,794,412
37. .
38.  Oregon. Workers compensation 127,718 127,755
39.  Pennsylvania
40.  Rhode Island.
41, South Carolina.. Protection of SC policyholders. 150,338 150,261
42, South Dakota.
43, Tennessee....
44.
45.
46. .
47, Virginia........cceeeneseees
48.  Washington
49.  West Virginia. .
50.  WISCONSIN.......ovveurireriiicriians
51. Wyoming
52.  American Samoa..
53, GUAM....oiicc
54.  Puerto Rico
55.  US Virgin Islands..
56.  Northern Mariana Islands.........MP | ............
57.  Canada. CAN | oo
58.  Aggregate Alien and Othel XXX 0 0 0 0
59. Total XXX 4,067,673 4,106,061 2,234,240 2,236,597
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........coccvrvecriincniees XXX 0 0 0 0

E28




2015 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58
Cash Flow 5 Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability—Claims-Made 58
Exhibit of Net Investment Income 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K-Fidelity, Surety 59
Five-Year Historical Data 17 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
General Interrogatories 15 | Schedule P-Part 2M-International 59
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Schedule A-Part 1 E01 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 2 E02 | Schedule P-Part 28-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 61
Schedule A-Verification Between Years Sl02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule B-Part 1 E04 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 1 -Medical Professional Liability—-Occurrence 63
Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 63
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 3 E13 | Schedule P-Part 3M-International 64
Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability—Occurrence 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3R-Section 2-Products Liability—Claims-Made 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3S—Financial Guaranty/Mortgage Guaranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty 66
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB—Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers’ Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability—Occurrence 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 68
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Verification Sl14 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DL—Part 1 E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DL—Part 2 E25 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 69
Schedule E-Part 1-Cash E26 | Schedule P-Part 4M-International 69
Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule F-Part 1 20 | Schedule P-Part 4R-Section 1-Products Liability—Occurrence 71
Schedule F-Part 2 21 | Schedule P-Part 4R-Section 2—Products Liability—-Claims-Made 71
Schedule F-Part 3 22 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 7
Schedule F-Part 4 23 | Schedule P-Part 4T-Warranty 7
Schedule F-Part 5 24 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F—Part 6-Section 1 25 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical 73
Schedule F—Part 6-Section 2 26 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 7 27 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule F-Part 8 28 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule F-Part 9 29 | Schedule P-Part 5F-Medical Professional Liability-Claims-Made 78
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 77
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5SH-Other Liability—Claims-Made 80
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5H-Other Liability—Occurrence 79
Schedule P-Part 1-Summary 33 | Schedule P-Part 5R—Products Liability—Claims-Made 82
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5SR—Products Liability—Occurrence 81
Schedule P-Part 1B—Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1D-Workers' Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6M-International 86
Schedule P-Part 1H-Section 1-Other Liability—Occurrence 43 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1H-Section 2-Other Liability—Claims-Made 44 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6R-Products Liability—Claims-Made 88
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 1M-International 49 | Schedule P Interrogatories 93
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule Y=Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y=Part 2-Summary of Insurer’s Transactions With Any Affiliates 98
Schedule P-Part 1S—Financial Guaranty/Mortgage Guaranty 55 | Statement of Income 4
Schedule P-Part 1T-Warranty 56 | Summary Investment Schedule Sl01
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2A-Homeowners/Farmowners 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 3 11
Schedule P-Part 2F-Section 2-Medical Professional Liability—Claims—Made 58

INDEX




	1 - JURAT PAGE
	SI01 - SUMMARY INVESTMENT SCHEDULE
	SI02 - SCHEDULE A - VERIFICATION
	SI02 - SCHEDULE B - VERIFICATION
	SI03 - SCHEDULE BA - VERIFICATION
	SI03 - SCHEDULE D - VERIFICATION
	SI04 - SCHEDULE D - SUMMARY
	SI05 - SCHEDULE D - PART 1A - SECTION 1
	SI06 - SCHEDULE D - PART 1A - SECTION 1
	SI07 - SCHEDULE D - PART 1A - SECTION 1
	SI08 - SCHEDULE D - PART 1A - SECTION 2
	SI09 - SCHEDULE D - PART 1A - SECTION 2
	SI10 - SCHEDULE DA - VERIFICATION
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE DB - PART A - VERIFICATION
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE DB - PART B - VERIFICATION
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE DB - PART C - SECTION 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE DB - PART C - SECTION 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE DB - VERIFICATION
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE E - VERIFICATION
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE A - PART 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE A - PART 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE A - PART 3
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE B - PART 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE B - PART 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE B - PART 3
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE BA - PART 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE BA - PART 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - SCHEDULE BA - PART 3
	E10 - SCHEDULE D - PART 1
	E10.1 - SCHEDULE D - PART 1
	E10.2 - SCHEDULE D - PART 1
	E11 - SCHEDULE D - PART 2 - SECTION 1
	E12 - SCHEDULE D - PART 2 - SECTION 2
	E13 - SCHEDULE D - PART 3
	E13.1 - SCHEDULE D - PART 3
	E14 - SCHEDULE D - PART 4
	E14.1 - SCHEDULE D - PART 4
	E15 - SCHEDULE D - PART 5
	E16 - SCHEDULE D - PART 6 - SECTION 1
	E16 - SCHEDULE D - PART 6 - SECTION 2
	E17 - SCHEDULE DA - PART 1
	E18, E19, E20, E21, E22, E23, E24, E25 - SCHEDULE DB - PART A - SECTION 1
	E18, E19, E20, E21, E22, E23, E24, E25 - SCHEDULE DB - PART A - SECTION 2
	E18, E19, E20, E21, E22, E23, E24, E25 - SCHEDULE DB - PART B - SECTION 1
	E18, E19, E20, E21, E22, E23, E24, E25 - SCHEDULE DB - PART B - SECTION 2
	E18, E19, E20, E21, E22, E23, E24, E25 - SCHEDULE DB - PART D - SECTION 1
	E18, E19, E20, E21, E22, E23, E24, E25 - SCHEDULE DB-PART D-SECTION 2
	E18, E19, E20, E21, E22, E23, E24, E25 - SCHEDULE DL -  PART 1
	E18, E19, E20, E21, E22, E23, E24, E25 - SCHEDULE DL -  PART 2
	E26 - SCHEDULE E - PART 1
	E27 - SCHEDULE E - PART 2
	E28 - SCHEDULE E - PART 3
	INDEX - INDEX

