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Statement for March 31, 2016 of the COLONY SPECIALTY |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
R =00 To L3OO OO OTPOPOTSTRY ISSOTR 45,560,344 ... | e 45,560,344 | ......coocenn... 40,462,316
2. Stocks:
2.1 PrEfermed SIOCKS. ...ttt sn e nsiennins | estsensiense s siesneeente | sereneni ettt | et L0 T
2.2 COMMON SIOCKS.....cveuverererersrmisrssserissessessseessses st esesssessseenssssssessssessssnnes | soessssessencnes 9,311,427 | o | v 9,311,427 | oo 10,387,640
3. Mortgage loans on real estate:
BT FIISEIBNS ... | e | st | s LU R
3.2 Other than firStHIENS.....c...cvueiiii e nesienes | resssesseessesssssssesssiessesssins | serinesisesisesiseseessesssesssens | seessnesssessnssensreserenenens LU N
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)......vvervreissiesisessessesssssses st se st ss st ess e s s sse st s st ssss st esssssssssenss | sressssssessessassessessasssnssesss | arssssassessesessessssssessessans | eessesssssssssesssnsessessnsns (01
4.2 Properties held for the production of income (less §.......... 0
encumbrances)
4.3  Properties held for sale (less $
5. Cash ($.....447,048), cash equivalents ($
and short-term investments ($.....1,691,053)
6. Contract loans (including $
T DIVALIVES. .....oooieeiieiietire ettt bbbttt | sebbsesb bbbttt ntiens [ sireni st sinenes | et LU N
8. Otherinvested assets......
9. Receivables for securities....
10.  Securities lending reinvested COALEral ASSELS........curuiririnrnririerieinsisissssssessssssesesssnes | srrersssssssessssssessssssssssssnss | eressessessnssssssessesssssnssassns | eersssesssssessessnssnssassnes (01 OO
11, Aggregate write-ins fOr INVEStEA @SSBLS.........cc.evucierieiicieicee ettt saenes | sresssssess s ssessss s sasssnes (01 SR {0 R 0 | 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cveverecreireeeeeseeeeeseveseseeveseenens | eeveereseiens 57,031,798 | ..o (1] 57,031,798 | ..cevereae. 57,917,340
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY)........c.evveeeeieiseieieiseiciesiesieins [ e | covesesisssssssssssssessessenes | cessesssssssesssssesesssssa (01 O
14, Investmentincome du and ACCTUE...........cvvvveercvcieiecie et ssesssesens | evesissessesesenes 336,878 | oo | e 336,878 | oo 225,270
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccceeceir | evveverinennes 3,886,808 | ...covvvirin 202,945 | oo 3,683,863 | ...ccvvvrnne 2,299,248
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....86,533 earned but unbilled premiums)..........c..c.coecvevevvees | covvveriierirrninnne. 86,533 | | e 86,533 | v 86,533
15.3 Accrued retrospective premiums ($..........0) and contracts subject to
redetermination ($.......... ).ttt snsennes | serssenssenssenssenssenssenssenssns | srreesreesse et seenssenssnes | sreesreesrss s enreas L0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS..........cc.crverrerieresrmeeeseerieessessiesesseesssssssesssnns | ceveseessneesenns 1,737,956 | covooeeveceeerineeeieniienes [ e 1,737,956 | covvvererrrinnes 1,437,797
16.2 Funds held by or deposited with reinSUred COMPANIES............ovurerierrirreeneineireineireieeeens | cerrreeeesesssiseeesiesssseesses | coveseessssnssessssssssssssseees | sevseessssnsssssssssssssssesenns (11 RO
16.3  Other amounts receivable UNAEr reiNSUrANCE COMTACES...........cvuuuerermererrrirririereierriees | crneeesresiesesessisssssessses | sesssseesssesssesssesssesssenes | ressessseessssesssssssesssnns (U RN
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest theroN...........cccovevvveveeeens [ ervereeeieieseseeeesienes e | v (01 O
18.2 Net deferred X @SSEE......c..ciieiiieii et | sesersienssssss s sienes | ersinsinsi s | stbiense st LU N
19.  Guaranty funds receivable OF ON ABPOSIL...........cccvveviiirieeie et sesessesesnsens | svessssssessessssessessssessessens | sesesesisssssesssessesssssessssans | eevessesssssesssssesssssssssees (0 O
20. Electronic data processing equipment and SOWAIE...........cc.cc.uevuiveieircieieeiieeissessse e siesisens | cevsseiesesssssesiessessssesis | eressessessssssessssssssssessenss | sevsesssssiesesssssssessessas (11 TR
21. Furniture and equipment, including health care delivery assets ($.......... 0)erererrereererereeeerneseens [ crrereensnse e | e ssesssessssnes | s (01 O
22. Net adjustment in assets and liabilities due to foreign exchange rates..........coeeeevieeneeviens [ eeievesiieesesseesies [ [ (1 T
23. Receivables from parent, subsidiaries and affiliates...........ccovueeverreeerieeeseseeeeveeeeeseen | e 2,944,722 | coooveeveeeeeeeeeeeseenees | e 2944722 | oo 2,161,977
24. Health care (§.......... 0) and other amoUNtS IECEIVADIE...........c.cocveveieeieiseee e sessenns | cssteiesesiss s sesenss | eevesiessssssesessessssessessns | resssssesiessessessessesssses (01 O
25. Aggregate write-ins for other than iNVESted aSSELS..........vvrrrrririneenrrninrnereiersseesssesssenenes | essssssssssssessssnes 1,662 [ .o (U] [ 1,662 [ 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)...........cveuevvereineviimeniesinesiesesseesesssesssessesesssessens | coeesseessnnens 66,026,357 | ...ooovvvvrerrinnc 202,945 | ..o 65,823,412 | ..ovvvvenn. 64,128,165
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cccrrurreeees [ corerrereneinsinnisinnnsinins [ v | veveeessiseessseseesense (01 O
28, Total (LINES 26 AN 27).........rverrrererereerirereincreseeeiesssseessssesissesisesesesssssesssseesssesssessssssssssssnenes | oneesneessnnens 66,026,357 | .....c.correrrennc 202,945 | ......coevee.e. 65,823,412 | ..., 64,128,165

1198. Summary of remaining write-ins for Line 11 from overflow page........c.ccocueeveereeneeneneneireenenes [ coeereenneseecseeene (V1 O (1] T 0 [ 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)......cccveieiiiiiicsieeeeseesessssieens Lo (01N N (N (01 R 0
2501, MISCEIIANEOUS ASSELS.........oouieriiriiiiiiiisii ittt sisenes | sonesinesinesesesieniaas 1,662 | oo | v 1,662 | oo
2502, .ot nan et | feensss st ensnaes | serssee sttt | cestenss et (U
2503, ettt eni et | et bttt | seeesne sttt | cest st (U N
2598. Summary of remaining write-ins for Line 25 from overflow Page...........c.vrreremenrenrnrinnenennens | wornensenensisensessensennes (0 T (1] I (0 T 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)..........ccveovecvreiieeieereeiieessissesiessssisnsness | eererssessesssssssneas 1,662 [ .o (L I 1,662 [ oo 0




Statement for March 31, 2016 of the COLONY SPECIALTY |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current
Statement Date

2
December 31
Prior Year

1. Losses (current accident year §.......... 0) et ereereee ettt RSttt st st ssensentans | nntsnssestens e st st st sne st s tn s stentnes | eesententntest sttt
2. Reinsurance payable on paid 10sses and [0SS adjUSIMENT EXPENSES.......c.cuiviieiieieiieieeissieseet sttt sssssessssessens | estessessessssssessesssssssessessssssessesss | sessesssssssessessssessesessessssessesssssnse
3. LOSS QQJUSIMENT EXPENSES. .....veveeeerreriseeeeseieesese e ssecssstseesesss e st ess s st ess e ssesses s s s s s e ss st e s s an et s s st st essensanssnssessansss | estsesssssasssnssnssesssnssnssessnssessestns | nessessnssssesnssassnsessessssssessensanssnes
4. Commissions payable, contingent commissions and other similar charges
5. Other expenses (excluding taxes, licenses and fe€s)..........cccoevverevrererrerennnes
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........evucrerrriiirieisriieiesesiee s sessessesies | cevssssssssessessssesessnes 91,697 | e 693,080
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......cevrrrrrrerrerrernrereerererneens | ceereeserseersiessesinseeenas 735,471 | oo 707,467
7.2 Netdeferred taX HADIlItY.........cc.coeueivericieiecscee ettt bbbttt a st ssensntas | esbessessesseses st s ses 943,840 | oo 855,467
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....17,222,862 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SEIVICE ACE)..........c.viriririirrerrereineseieeesinsieens | ceereessissese st sssssesseses | eesestessssssessesssesessesssssesessessseens
10, AGVANCE PIEMIUM.....ovevecvreiee ettt et tes et bt ss s s bbb et st es s s bes s s et s s st es s bbb e s s ss et s s s s e s s s et entes e bae b s s ssessssssensessetntases | sestessssssssssssestessnsntessesassansassases | sessesssessessesssessessesesssnssssessnsnnees
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt bbbttt | £hbsee b s bbbt [ Hoebie sttt
11,2 PONCYNOIAEIS........ooveitee ettt bbb a bbb n s s b n b s st ensessesastnsans | sebistessessssssessessessssssessesebensesaes | sbebissessessess et sn s e s s bbb s e nees
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cccvvevrerriiesieie ettt sssessssesses s sesssasnes | evessesssssessssssessesenas 2,338,591 | oo 1,190,704
13.  Funds held by company under reiNSUFANCE trEALES...........ccevevcviiireiisie ettt ense s bsnes | evsesssessessessessnsanens 30,428,180 | covoeververerereieiiee 39,462,757
14, Amounts withheld or retained by company for @CCOUNE Of OTNETS.........c.eiuiiririirreierr s sssseesssssns | rsssessessssssessessssssssestessssssessessans | nessessssssssessasssssessessssssnssessasssnes
15.  Remittances and itemS NOL AlIOCAIE. ..........c.ruiiiiiiiii ittt bbbttt | Hoetb et es bbb B84 | o 12,413
16.  Provision for reinsurance (including $.......... 0 COMfIEA)..vu ettt st ens s essensnssens | sesessessessssssessenssnsnesan 927,137 | oo 927,137
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueieivciceeee et sesiseis | cvesiesiss st sses s sessestns | eeviessss s sss s s sses bbb s baees
18, DraftS OULSTANAING. ... reureeeiecirees ettt st sttt s st e e st ensensnnss | sesessessssssssessanssnssestansanssessantans | nessessastseesess st st st e st s s tnen
19.  Payable to parent, subsidiaries and affllates..........cccveuiiriiiiiiiiie sttt | sressesae e 9,473,257 | oo 66,105
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYable fOr SECUMHES........cuevririciieiiesic ettt sttt b bbb s s st esses s snessantnssenss | evsessssstessssssssesssssansaas 381,605 | oo
22, Payable fOr SECUMHES IBNAING. ... ... vurerereie et es et ss s s ettt s sttt se s et sensentans | 2bseesessantseesessensaesessensantsnssestantns | wreesestsensesnstanssessessensessessentanenn
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25.  Aggregate write-ins for liabilities...................
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)..........c.ccccovverveneee.
27, ProteCted CEIl HADIIHIES. ........veeeeesericici ettt ses | fbtes st sttt | bonissse e
28.  Total liabilities (LINES 26 @MU 27).......ovurieriiieeieieeiiiis ittt ssssssse st ss sttt enssennes | sisssssssssnsssesssessenes 45,357,832 [ oo, 43,944,756
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiieiciciiic ettt bbbt s bbb a st s s b b s s b s s saenanns | srebesbessessesssenasseenas 3,500,000 | oo 3,500,000
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiciiicic sttt st st ss st ensenns | sesissessesessssnsassenas 8,002,700 | coovererererereieiaes 8,002,700
35, UNQ@SSIGNE fUNGAS (SUMDIUS).....crvuvenrerereerereeieisesssseseesesssessesessesssessessessssssessassssssesssssssessesssssessessassssssesssssnssessessnssnssessasssnssessans | soessessssssessassssssnssanes 8,962,880 | .ovovrerrerereirnrereens 8,680,710
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......
37.  Surplus as regards policyholders (LiNES 29 t0 35, I8SS 36)........evururerrrrririrrrenrereisnseseesessessseiessessssssesssssssssssssssessesssssessessssssesss | sosssssssssssssssssssssens 20,465,580 | ..o 20,183,410
38.  Totals (Page 2, LINE 28, COl. 3)......cuiiieiieeiee ettt ntenen | eebesi et 65,823,412 | oo, 64,128,165
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 GD0OVE)..........viieiveiiieiiecieiciississsesesessesesssssesessessessssesssssssssnsessssssessessssnsesses | cressssssnsssssssessnsessesesnsessasanes 0 | 0
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for March 31, 2016 of the COLONY SPECIALTY |NSURANCE COMPANY

STATEMENT OF INCOME

1
Current Year
to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

0 N O OB W

12.

13.
14.
15.
16.

17.
18.

19.
20.

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

33.

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

. Loss adjustment expenses incurred..
. Other underwriting EXPENSES INCUITEA. ..........ruuruurieieeie ittt bbbt
. Aggregate write-ins for Underwriting deAUCHIONS...........c.eieiurieii ettt
. Total underwriting deductions (Lines 2 through 5).
. Netincome Of PrOtECIEA CEIIS.........cuu ittt bbbttt ees
. Net underwriting gain (10ss) (Line 1 MIiNUS LIN€ 6 + LINE 7)......ccovururriirririeireieeseinese et sessssseesssenns

UNDERWRITING INCOME

. Premiums earned:

1.1 DireCt....coennee. (WHHEN §.....8,950,143)......oooreerireris sttt
1.2 Assumed......... (written $......... [0) J—
1.3 Ceded.. . (written $.....8,950,143)..
(written §......... 0) ettt s

DEDUCTIONS:

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

20 DITCE.....vete ettt bt bbb bbbt aen
2.2 Assumed.

INVESTMENT INCOME

. Netinvestment iNCOME BAMEM...........c.ccuiviece ettt st
10.
11.

Net realized capital gains (losses) less capital gains tax of $.....(66,407).........cceeverieeroereeereeeeesee e eeseesieenins
Net investment gain (I0SS) (LINES 9+ 10).......cviuiviiieiiiieie ettt sttt nans

OTHER INCOME
Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....858 amount charged off §.......... 0)...
Finance and service charges not included in premiums
Aggregate write-ins for MISCElANEOUS INCOME...........cvururirirririierirrieiresiss ettt ss st ssessenens
Total other income (LINES 12 thIOUGN 14)......u.vucveeeeeetctese ettt ettt sae e
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15).. .ttt sses
Dividends t0 PONICYNOIAETS. .........vererirrririeireesssises sttt
Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......vuorirerririerrie i seseissisessssssessessssts s sssssssssessesssesssssessssssesssssnssns
Federal and foreign iNCOME taXES INCUITEA. ........vuurrrerirerririreisssssssssissssssesssssssssssssessess s ssessssssessessssssessessessssssessesens
Netincome (Line 18 minus LiN€ 19) (10 LINE 22)........c.orrrurirrierririrsinrereieeiseise et ssssssesssssss s ssssssessssssssssssnsseses

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year
Netincome (from Lin 20)........cccoverrerminrnrernineereireieneen.
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $....73,476..........cocovevververrereiscrinerinerenns
Change in net unrealized foreign exchange capital gain (loss)
Change in Net deferred INCOME T8X.........iuririeiiireee ettt sttt en
Change iN NONAAMITEA BSSELS.........c.ruuirereeirireiereie ettt s sttt et
Change in provision for reinsurance.. .
Change iN SUIPIUS MOLES.........cuuiucereeirieeie st es et sb s e bbbttt
Surplus (contributed to) withdrawn from protected CEIIS...........ruriuiurriiirinreeeee e ees
Cumulative effect of changes in accouNting PrNCIPIES..........cveviuiiieieicieiie et sees
Capital changes:

3201 P IN.. ettt SRR
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
Surplus adjustments:
331 P IN. ettt
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
Net remittances from or (10) HOME OffiCE..........ccieieiiiiiecicsee ettt
Dividends t0 SIOCKNOIAETS.........c.ucuuiiiiiieiiciee bbb bbb
Change in treasury stock
Aggregate write-ins for gains and losses in surplus
Change in surplus as regards policyholders (Lines 22 throUgh 37)..........ccceueieieiierieieiseee e
Surplus as regards policyholders, as of statement date (LiNes 21 plUS 38)..........cveurvererrreiereeseie e

................... 7,973,783

7,973,783 |.

...................... 334,471
.................... (123,328)

...................... 277,419
...................... 653,949

................... 1,191,649
...................... 305,616

...................... 211,144

...................... 931,368

................... 1,497,265

...................... 159,448
........................ 94,937

...................... 874,431
........................ 57,001

................... 1,277,698
....................... (39,578)

........................ 64,512

...................... 817,430

................... 1,317,276

19,988,918 |..
..817,430 |.

....................... (56,637)
...................... 141,554

...................... 282,171

.................... (128,720)

...................... 194,490

................. 20,465,580

................. 19,860,199

................. 20,183,409

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page. .
Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @00VE).........civiveivieiiiieicieee e eseesses s sensenssnsesenssseenees

1401.
1402.
1403.
1498.
1499.

INtErCOMPANY INTEIESE EXPENSE. .....vurvieieeieiriei etttk s bbbttt

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

3701. ..
3702. ..
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from oVerflow PAgE.........cccoueveveveieieeee et
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......coiviuiiieeiiiitet et nasneenans
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Statement for March 31, 2016 of the COLONY SPECIALTY |NSURANCE COMPANY

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums COllECtEd NEt Of FEINSUIANCE. .......cvurerreriirieieiisrise sttt et st ssess s ssessensnssnssans | sessessessasssnssns (140,627)| ..oeoveerrrenene (307,333) [ .ooverereerrireinns 73,575
2. NetinVestMENTINCOME.........ccviiiicii bbb | creeniiessisnienees 292,238 | oo 318,667 | .o 1,471,155
3. Miscellaneous income .(52,545)| .... (56,937){ ... ...(219,567)
4. TOtal (LINES T hTOUGN 3)....oucvermeriiiieeieise s eeees s sess st sttt | sebesnessssenesenaae 99,066 | ..vooverrrrrceeenns [CENGIKR)) — 1,325,163
5. Benefit and [0SS related PAYMENLS.......c.ovririeriirrieirriree ettt ssessessnssessesssssenss | sessessesssesnssns 300,159 | v 557,924 | ....cccovvenne. (1,229,605)
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS............ccuucucierneieiieiisiieeieiies | crreieiississiieesesssssssns | cesvssessssssse s ssenss [ sosssesesssssesssssssssssssens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........covveruririnrrnineness e eseseseesessessseeenes | ceeesensesseneenns 592,548 | ...ovovirirnenn 228,150 | .oovrrererrrnenes (215,783)
8. Dividends paid t0 POCYNOIAETS.......c..c.cuiiieeisiee et s st ssessessssessnsns | sressessssessessessnsessesessssens | sesessessnsassessesssssnsesessns | srestessesssssssessesesssssssesses
9.  Federal and foreign income taxes paid (recovered) net of $ ..0 tax on capital gains (losses) ...525 3,983 .(67,268)
10.  Total (LINES 5 HNMOUGN 9)....ccvvuuurrerrcrieieerisesietseesss e ssssse sttt nsnt s | cbissesssissssenns 893,232 | oo 790,057 | ..ovvcreernee. (1,512,656)
11. Net cash from operations (Line 4 MiNUS LiNE 10)........cccurinrerrurineireieeseeneiseeseessese s ssesssssessesssssssssssssssesssssesssesss | soesesssssesesnses (794,166) | ....cvervvrerenene [CRIRIS10) | [— 2,837,819
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS. . oeeeoeressreeesesis bttt | erenieeeneens 10,795,020 | ..ooovrvevrnece 4,992,209 | ..ocvvvrennns 13,754,288
12,2 SHOCKS..ouuereersereesseeeesseeeess et et es s b e8RS Rkt | eenbsennset s 1,145,162 | ocvvveeeenn TAT2,741 | s 7,232,736
12,3 MOTAGE J0ANS.......oocvieieiicicteee ettt s b st b b se s s s st et s b s e s s s s ssessssesansssansenss | nesssessesssssnsesssssessssssanes | sessesissastessesnsssessessnssnes | essessessessssessesnsnsesseseees
124 REAIESIALE. ...ttt | sttt eni | ettt | sesi e
12.5  OtEr INVESIE @SSELS........vveuerirrcriceriecei sttt en s es s nens s snes | rnessensssesssssesssnansensses | sessseessssessenssseesssenessens | oeesssessssressessssessssseses
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENLS..........cccccoveeiirieieicseeieieenins | e
12.7 Miscellaneous proceeds ....381,605 |....
12.8  Total investment proceeds (LINES 12.110 12.7).....cuiiuieeieierecicieessieiie st stes s ssssss et ssessssssssesssses | eessssasssssens 12,321,787 | oo 12,164,950 | ....ccoucee. 20,987,024
13.  Cost of investments acquired (long-term only):
130 BOMAS. . veeueereessreeseeesss et ees bbbt | seenieeennens 16,010,977 | cooovvvvverneens 2,557,674 | ..oovvvrernnee 17,719,030
1312 SHOCKS. . vvrueeerereeseeeseeesseeesseeess e eess e es sttt ns | eestsnest et nneen 201 [ s 469,440 | ..oovvvererernnns 511,546
13,3 MOTEGAGE I0BNS.......oocieieiieiciete ettt bbb bbbt s s bbb st s bbb s b sse s st antenns | esstentessesssessessessnssntents | sersesinsestessesesssensessesnns | ensenseses st en st naees
1314 REAIESIAIE. ...ttt en st srenss | aesentnesestensanssestensanssessas | entessessentensestentensestenes | srestsesseneantses st s e s entns
13.5  OthEr INVESIE @SSELS........cvveueiririiiriiereiri sttt es st snes | Crnesienss st enseneses | eeseseesseessnenss e nesenestens | Horeessseess s st eeees
13.6  MiSCEllANEOUS APPICAIONS. ........vurererirecieieiseceeee ettt sttt et ssessensesestensenes | srssssssssssssssssenas 21,926 | i |
13.7 Total investments acquired (LINES 13.1 10 13.6)......ccverrirrieriiieissisesssesssie st sse st sssssssssssssenes | sessssssseseas 16,033,104 [ ....ccconvve. 3,027,114 | oo 18,230,576
14.  Netincrease or (decrease) in contract 10ans and Premium NOLES...........curererierreriereere et
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI MOLES. ......ceurerececie ittt s sttt sb st sentes | sebastssesestesssessessessssssnssns | estessessestanesessesssssessasss | sorsssmssessnsssnssestassnssestas
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........ccevevcreeeie ettt s e ss s s sssseses | eevistessesssssesssssssssssseses | eessesisssssesesessessesssssnsnes | ersessessssssessesensssesseseees
16.3 BOITOWEM fUNGS.........ocvomiiiiiiiiii ittt | srssnssssesssesssesssesiesienies | onesiessisstnstnsssnnssenssenss | sesbesinesiresisesiens e saenaeas
16.4 Net deposits on deposit-type contracts and other inSUrance HADIIIHIES...........c..ceveveeveeieiirserceeeeeeie e | e | e | errssse s seens
16.5  Dividends t0 STOCKNOIAETS..........c.cuevicreieiceeeece ettt ettt es s sssbesssetessnsesssssesenans | ctesssesesessesenssesessesessnaes | cvererseresenaens 7,400,000 | ..cocerrennnee. 7,400,000
16.6  Other cash provided (APPHEA)..........cccveveririecieiees ettt s b ssssstesse s bssesssessessnses | eresessessessesanes (423,800 ................. 3,221,548 | ..o 5,462,896
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | coovvveiiennnnns (423,800 ................ (4,178,452)]................. (1,937,104)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cc.cooovveereerecs | coververrrnnnnns (4,929,283)] ....ocvvnrevn 4123724 | ... 3,657,163
19.  Cash, cash equivalents and short-term investments:
19.1 BEUINNING Of YT .......ouiviecieiteece ettt ettt a b bbb bbbt
19.2  End of period (Line 18 plus Line 19.1).......

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

[ 20.0001
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Statement for March 31, 2016 of the COLONY SPECIALTY |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 1 - SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN

A. Accounting Practices

The accompanying financial statements of Colony Specialty Insurance Company are presented on the basis of accounting practices
prescribed or permitted by the Department of Insurance in the State of Ohio.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for
determining and reporting the financial condition and results of operations of an insurance company, for determining its solvency
under the Ohio Insurance Law. The National Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures

Manual (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the State of Ohio.

The accompanying financial statements contain no differences as a result of practices prescribed or permitted by Ohio that differ

from NAIC SAP.

State of
Domicile Current Period Prior Year
NET INCOME
(1) COLONY SPECIALTY INSURANCE COMPANY state basis (Page 4, Line 20,
Columns 1 & 3) OH 64,512 1,317,276
(2) State Prescribed Practices that increase/decrease NAIC SAP
(3) State Permitted Practices that increase/decrease NAIC SAP
(4) NAICSAP (1-2-3=4) OH 64,512 1,317,276
SURPLUS
(5) COLONY SPECIALTY INSURANCE COMPANY state basis (Page 3, line 37,
Columns 1 & 2) OH 20,465,580 20,183,410
(6) State Prescribed Practices that increase/decrease NAIC SAP
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=8) OH 20,465,580 20,183,410
C. Accounting Policy
No significant change.
D. Going Concern
Not Applicable
NOTE 2 - ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS
No significant change.
NOTE 3 —-BUSINESS COMBINATIONS AND GOODWILL
No significant change.
NOTE 4 — DISCONTINUED OPERATIONS
No significant change.
NOTE 5 - INVESTMENTS
D. Loan-Backed Securities
(1) Prepayment assumptions for loan-backed securities are obtained by the Company's third-party accounting
provider, from industry standard external data providers.
(2) The Company did not have any securities with a recognized other-than-temporary impairment loss in the three
months ended March 31, 2016.
(3) Not applicable.
(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment

has not been recognized in earnings as a realized loss (including securities with a recognized

other-than-temporary impairment for non-interest related declines when a non-recognized interest related

impairment remains):

a. The aggregate amount of unrealized losses: 1. |Less than 12 Months $ 24,572
2. |12 Months or Longer $ 2,394

b. The aggregate related fair value of securities with 1. |Less than 12 Months $ 5,047,424
unrealized losses: 2. |12 Months or Longer $ 247,411
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statement for March 31, 2016 ofthe. COLONY SPECIALTY INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

(5) The Company evaluates its investments for impairment. In accordance with policy, the determination that a
security has incurred an other-than-temporary decline in fair value and the associated amount of any loss
recognition requires the judgment by the Company's management and a continual review of its investments.
Investments in an unrealized loss position are reviewed on a quarterly basis to determine whether a decline in fair
value below the amortized cost basis is other-than-temporary. In general, the process for identifying
other-than-temporary declines in fair value involves the consideration of a number of factors, including but not
limited to, whether the issuer has been downgraded to below investment-grade, the length of time in which there
has been a significant decline in value, the liquidity, business prospects, and over all financial condition of the
issuer, the nature and performance of the collateral or other credit support backing the security, the significance of
the decline in value, and whether the Company has the intent to sell the debt security or may be required to sell the
debt security before its anticipated recovery. If consideration of the factors above results in a conclusion that the
decline in fair value is other-than-temporary, the cost basis of the security is written down to expected recovery
(which may be fair value) and the write-down is recorded as a realized loss. For loan-backed securities the
aforementioned factors were evaluated and it was determined that there was no other-than-temporary impairment
at March 31, 2016.

E. The Company has no repurchase agreements or securities lending transactions.

I The Company has no working capital finance investments.

J. The Company has no offsetting or netting of assets and liabilities.

NOTE 6 — JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

The Company has no investments in Joint Ventures, Partnerships or Limited Liability Companies.

NOTE 7 — INVESTMENT INCOME

No significant change.

NOTE 8 — DERIVATIVE INSTRUMENTS

The Company has no derivative financial instruments.

NOTE 9 - INCOME TAXES

No significant change.

NOTE 10 — INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES
No significant change.
NOTE 11 - DEBT

The Company has no debt.

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

A. Defined Benefit Plan

The Company has no defined benefit plan.

NOTE 13 — CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

No significant change.

NOTE 14 — LIABILITIES, CONTINGENCIES AND ASSESSMENTS

G. Other Contingencies

The Company recognized $71,201 in other-than-temporary impairments on its investments in common stocks for the three
months ended March 31, 2016.

NOTE 15 — LEASES
No significant change.
NOTE 16 — INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL INSTRUMENTS

WITH CONCENTRATIONS OF CREDIT RISK

No significant change.
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Statement for March 31, 2016 of the COLONY SPECIALTY |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 17 — SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

B.

Transfers and Servicing of Financial Assets
The Company has no transfers or servicing of financial assets or extinguishments of liabilities.
Was Sales

The Company had no sales of securities with a NAIC designation 3 or below, or unrated securities that were reacquire
within 30 days of the sales date in the three months ended March 31, 2016.

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

PLANS

No significant change.

NOTE 19 — DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

No significant change.

NOTE 20 — FAIR VALUE MEASUREMENTS

A.

Inputs for Assets and Liabilities Measured and Reported at Fair Value

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

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

e Level 2-Inputs other than quoted prices included within Level 1 that are observable for the asset or liability, either
directly or indirectly.

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

(1) Fair Value Measurements at Reporting Date

Assets at Fair Value Level 1 Level 2 Level 3 Total

Common stocks $ 9,311,427| $ $ $ 9,311,427

Total $ 9,311,427| $ $ $ 9,311,427

(2) The Company has no Level 3 items.
(3) The Company had no transfers between levels in 2016.

(4) For Level 2 investments, fair value prices are obtained from third-party pricing sources, where available. For
securities where the Company is unable to obtain fair values from a pricing source, fair values are obtained from a
broker or investment advisor. These prices are determined using observable market information such as dealer
quotes, market spreads, cash flows, yield curves, live trading levels, trade execution data, market consensus
prepayment speeds, credit information and the security's terms and conditions, among other things.

(5) The Company has no derivatives.
Not applicable.

The following table provides information as of March 31, 2016 about the aggregate fair value for all financial instruments
and the level within the fair value hierarchy in which the fair value measurements in their entirety fall:

Type of Financial Instrument | Aggregate Fair Value| Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)

Not Practicable

Bonds

$ 46,143,790| $ 45,560,344| $ 17,254,801] $ 28,888,989| § $

Common stocks 9,311,427 9,311,427 9,311,427

Short-term

1,691,053 1,691,053 1,691,053

Cash

447,048 447,048 447,048

Total

57,593,318 57,009,872 28,704,329 28,888,989

D.

Not Practicable to Estimate Fair Value

None

NOTE 21 - OTHER ITEMS

No significant change.

NOTE 22 - EVENTS SUBSEQUENT

No significant change.
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statement for March 31, 2016 of e COLONY SPECIALTY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 23 — REINSURANCE

No significant change.

NOTE 24 —- RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

No significant change.

NOTE 25 - CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

Net Reserves at December 31, 2015 were $0 due to a 100% quota share agreement with Colony Insurance Company. All future loss
activity will be subject to the quota share and will have not net effect to Colony Specialty Insurance Company's result. Therefore Net
Reserves at March 31, 2016 are $0.

NOTE 26 — INTERCOMPANY POOLING ARRANGEMENTS
No significant change.

NOTE 27 - STRUCTURED SETTLEMENTS

No significant change.

NOTE 28 - HEALTH CARE RECEIVABLES

No significant change.

NOTE 29 — PARTICIPATING POLICIES

No significant change.

NOTE 30 — PREMIUM DEFICIENCY RESERVES

No significant change.

NOTE 31 — HIGH DEDUCTIBLES

No significant change.

NOTE 32 — DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES

No significant change.

NOTE 33 — ASBESTOS/ENVIRONMENTAL RESERVES

No significant change.

NOTE 34 — SUBSCRIBER SAVINGS ACCOUNTS

No significant change.

NOTE 35 — MULTIPLE PERIL CROP INSURANCE

No significant change.

NOTE 36 — FINANCIAL GUARANTY INSURANCE

The Company does not write Financial Guaranty Insurance contracts.
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Statement for March 31, 2016 of the COLONY SPECIALTY |NSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

12
2.1

22
3.1

3.2
3.3

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

9.2

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2014
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/09/2013
By what department or departments?
Virginia Bureau of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 Ifthe response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
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Statement for March 31, 2016 of the COLONY SPECIALTY |NSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.)

11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA:
13. Amount of real estate and mortgages held in short-term investments:

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

Yes[X] NoJ ]
$ 0

Yes[ ] No[X]

$ 0
$ 0

Yes[ ] No[X]

1
Prior Year-End
Book/Adjusted Carrying Value

2
Current Quarter
Book/Adjusted Carrying Value

14.21 Bonds $

$

14.22 Preferred Stock

14.23 Common Stock

14.24 Short-Term Investments

14.25 Mortgage Loans on Real Estate

14.26 All Other

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $

Oolo|Oo|Oo|lo|Oo|O

o|lolo|o|o|lo|o|o

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $

$ 0

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

16.3 Total payable for securities lending reported on the liability page:

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?
Yes[X] Nol[ ]

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

Yes[ ] No[X]
Yes[ ] NoJ[ ]

1 2

Name of Custodian(s) Custodian Address

US Bank Institutional Trust & Custody 2204 Lakeshore Drive, Ste 302, Birmingham, AL 35209

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

1 2
Name(s) Location(s)

3
Complete Explanation(s)

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

174 Ifyes, give full and complete information relating thereto:

Yes[ ] No[X]

1 2 3
Old Custodian New Custodian Date of
Change

4
Reason

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

1 2
Central Registration Depository Name(s)

3
Address

107105 Blackrock Financial Management 46 E.52nd St, New York, NY 10022

106584 Fayez Sarofim & Company PO Box 297426, Houston, TX 77297

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

18.2 If no, list exceptions:

Q07.1

Yes[X] NoJ ]



Statement for March 31, 2016 of the COLONY SPECIALTY |NSURANCE COMPANY

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[X] NAT ]

If yes, attach an explanation.

2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]

If yes, attach an explanation.

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

3.2 Ifyes, give full and complete information thereto:

4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]

4.2 Ifyes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0 0 0 0
Total XXX XXX 0 0 0 0 0 0 0 0
5.1  Operating Percentages:
51 A&H loss percent 0.000%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent excluding cost containment expenses 0.000%
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. $ 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 Ifyes, please provide the amount of funds administered as of the reporting date. $ 0

Qo8



statement for March 31, 2016 ofthe. COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
NAIC Certified Effective Date
Company ID Domiciliary Type of Reinsurer Rating|  of Certified
Code Number Name of Reinsurer Jurisdiction Reinsurer (1 through 6) |Reinsurer Ratin

NONE

Qo9



Statement for March 31, 2016 of the COLONY SPECIALTY |NSURANCE COMPANY

Current Year to Date - Allocated by States and Territories

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

States, Etc.

1

Active
Status

Direct Premiums Written

Direct Losses Paid

Direct Losses Unpaid

Current Year
to Date

2 3
Prior Year
to Date

4
Current Year
to Date

Deducting Salvage)
5

Prior Year
to Date

6
Current Year
to Date

7
Prior Year
to Date

© ® N o oA w2

Alabama..........c.vereueriniinirneennn AL
Alaska...
ATIZONA. ..o AZ
ArKaNSas.........coeveeeneeneeeeeneenns AR
California.........c.oevecrererecrennens CA
Colorado........oceeeeeeeererniennens Co
ConNNECtCUL. .....veureererrirriinns CT

Delaware..........cccooerevnieniircrnnns DE
District of Columbia................. DC
FIOMda. ....coocveeeirirecrnircinns FL
GeOIGia.....vrveeiereerereierierisnians GA
HaWai......cooeveeiecs HI
Idaho

Kentucky.......ooevvevevveveevereinns KY
Louisiana..........cccoevevererrerrnnnn. LA

Maryland..........coooreerrinnirninns MD
Massachusetts............cooerenne. MA
Michigan.......c.coevevernrerrineens M
MiINNESOta.......rvreerrereerrrrrrereinns
(VST o] o]
MiISSOUFi.....eoverrereerrerereisnennenns
Montana.........cccveeeeenrereereeennen.
Nebraska.........ccoovreerruenrenninns
Nevada........coooeeenrnrerninnneinns
New Hampshire....
New JErsey......covvmeerrerrerneenes
New MEeXICO......overrerrurrerrreneanns
NEW YOrK....ovvreereeeeneereereieeens

South Carolina...........ccceveunee SC
South Dakota.........ccccrvververnens SD
Tennessee.......cccveverererriennnns TN

Virginia.. .
Washington............cccceevvernnnes
West Virginia...........coceererenen.
WISCONSIN.....corvvrinirerriiineines
WYOMING....cveevririreieieieiseinens
American Samoa...........cc........

Puerto RiCO.......cccovvevrrrierennes
US Virgin Islands..............cco......
Northern Mariana Islands

rrr—r— - - r—r - - -

—

r—r— —— - — - — - —

—

.............. 173,371

..................... 167,399

28,545

..................... 282,240
..................... 124,999

A

..917,140

185,708
....................... 23,130
....................... 29,793

430,776

214,523
.407,128
600,000

..197,461

474,025

94,703
262,226
398,776

..................... 103,462
..................... 287,174
..................... 895,911
1,149,569

5

o
=
w
o]
N
Ny

478,085

.................. 2,357,470
..................... 136,655

.14,348

..................... 110,131
..................... 303,890
.................. 1,149,628
549,628
302,838

7,489,057

................ 10,857,619

DETAILS OF WRITE-INS

58001.
58002. .
58003.

58998. Summary of remaining write-ins

for Line 58 from overflow page.....

58999. Totals (Lines 58001 thru 58003+

Line 58998) (Line 58 above)........

(

L
E
(

)
a)

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;

Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

Q10




Statement for March 31, 2016 of the COLONY SPEC'ALTY |NSURANCE COMPANY

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

110

A Swiss Company

Argo International Holdings AG

Shareholders

The Argo Foundation
A Bermuda Corporation

A Connecticut Corporation
FEIN 30-6079295

PXRE Capital Statutory Trust Il

PXRE Capital Trust VI
A Delaware Corporation
FEIN 30-6078985

Barr's Bay Properties Limited
A Bermuda Corporation

[
[
{
[
[

40%

|
Argo Group International
Holdings, Ltd.

A Bermuda Corporation
Parent Holding Company | |
NASDAQ: AGII
Cusip# G0464B 107
FEIN 98-0214719

Argo Re, Ltd.

A Bermuda Corporation
(Survivor of merger with PXRE
Reinsurance Ltd.)

BMA # EC 38892

( Argo Brasil Participacdes Ltd.
L A Brazil limited liability company

99.9%

An Ireland Corporation

Argo Financial Holding

Argo Irish Holdings I, Ltd.
A Bermuda Corporation 0.1%

{

PXRE Reinsurance (Barbados) Ltd.

A Barbados Corporation
FEIN 98-0214301

Argo

Re Escritorio de Representagéo}

no Brasil Ltda. A Brazilian Company

Argo Irish Holdings 11
A Bermuda Corporation

Argo International Holdings, Ltd
A United Kingdom Corporation

[ 0.01% —

(Ireland)

Argo Group US, Inc. (DE)
(Merged entity with PXRE

Corporation)
FEIN 06-1183996

[

Argo Solutions, S.A.
99.9% A Belgium Corporation

Argo Financial Holding
(Brazil) Limited
An Ireland Corporation

Argo Seguros Brasil, S.A.
A Brazil Corporation

99.99%

L L L

ArgoGlobal Holdings (Malta) Ltd.

A Malta Corporation ]

‘ 99.99%

0.01%

ArgoGlobal SE
An EU Company (Malta)

)

[ Argonaut Services GmbH

A Swiss Company j

|

Argonaut Insurance Company
(IL) NAIC #19801
FEIN 94-1390273

I

(IL) NAIC #19828
FEIN 36-2489372

[Argonaut»Midwest Insurance Company

Select Markets Insurance Company (IL)
NAIC #19836
FEIN 94-6095888

Argonaut-Southwest Insurance
Company (IL) NAIC #19844
FEIN 94-6064785

Argonaut Great Central Insurance
Company (IL) NAIC #19860
FEIN 37-0301640

Argonaut Limited Risk Insurance
Company (IL) NAIC #26409
FEIN 58-1164048

(CA)
FEIN 95-2746313

Insight Insurance Services, Inc. (IL)
FEIN 36-3523056

[ AGI Properties, Inc.

H
}
}
;
}

Grocers Insurance Agency,
Inc. (OR)
FEIN 93-0583520

Colony Insurance Company
(VA) NAIC #39993
FEIN 54-1423096

1

Colony Specialty Insurance
Company (OH) NAIC #36927
FEIN 34-1266871

Peleus Insurance Company
(VA) NAIC #34118
FEIN 65-0075940

Central Insurance
Management, Inc. (IL)
FEIN 37-1241304

Note: All subsidiaries are wholly owned, except as noted.

4-19-16

|

Rockwood Casualty Insurance
Company (PA) NAIC #35505
FEIN 25-1620138

[20%

SureTec Financial Corp. (DE)
FEIN 76-0568748

Somerset Casualty Insurance
Company (PA) NAIC #10726
FEIN 23-2904771

E
[
[
[

Arden Insurance Services LLC

(DE)
FEIN 47-4098024

29.1%

Alteris, Inc (DE)
FEIN 27-2257819

Sonoma Risk Management,

LLC (DE)
FEIN 27-0720351

John Sutak Insurance Brokers,

Inc. (CA)
FEIN 94-3056490

Affinibox, Inc. (TX)
FEIN 13-4240810

Colony Agency Services, Inc.
(VA)
FEIN 22-2808825

Colony Management Services,
Inc. (VA)
FEIN 54-1737802

Trident Insurance
Services, LLC (TX)
FEIN 74-2948177

Argonaut Claims Management,
LLC (TX)
FEIN 20-2497327

Argonaut Claims Services,
Ltd. (TX)
FEIN 33-1113738

1%

Alteris Insurance Services, Inc.
(MA)
FEIN 04-2442943

99%

Argonaut Group Statutory Trust
(CT)
FEIN 74-6527228

Argonaut Group Statutory Trust
VIll (DE)

Argonaut Group
Statutory Trust 111 (DE)

{
{

Argonaut Group Statutory Trust
1X (DE)

)
)

Argonaut Group Statutory Trust
IV (DE)

Argonaut Group Statutory Trust X
(DE)

Argonaut Group Statutory Trust
V (DE)

B i s i

Argonaut Management Services,
Inc. (DE)
FEIN 74-2999179

Argonaut Group Statutory Trust
VI (CT)

{
{

Future (TX)
FEIN 20-3716435

Argonaut Group Statutory Trust
VII (DE)

\l_) Nein
[

ARIS Title Insurance Corporation
(NY) NAIC #12600
FEIN 20-1991050

Argo Group Fund to Secure the }

71%
Agency, Inc. (DE)
FEIN 45-5444798

Commercial Deposit Insurance

E
E
[
[
(
[
1

Affinibox Holdings, Ltd.
A United Kingdom Corporation

Argo Underwriting Agency Limited
A United Kingdom Corporation

Argo (No 617) Ltd
Company Number 4430075

Argo (No 604) Ltd
Company Number 4293244

Argo (No 616) Ltd
Company Number 4327891

Argo (No 607) Ltd
Company Number 4311802

Argo (No 703) Ltd
Company Number 4540091

Argo (No 704) Ltd
Company Number 4540108

Argo (Alpha) Ltd
Company Number 07015363

Argo (Beta) Ltd
Company Number 07015697

Argo (Chi) Ltd
Company Number 7789964

Argo (Delta) Ltd
Company Number 8193875

Argo (Epsilon) Ltd
Company Number 8193845

Company Number 3795969

Argo Management Services Ltd

Company Number 04353804

S s s g gt s s e g g g s g

Argo Management Holdings Ltd

Argo Managing Agency Ltd
Company Number 3768610

)
J
)
J
)
)
)
)
)
)
)
)
)
)

Argo Direct Ltd
Company Number 4019569

ArgoGlobal Underwriting Asia
Pacific Pte Ltd.
A Singapore Corporation

ArgoGlobal Underwriting (Dubai)
Limited
A DIFC Company

D Pre-Merger PXRE entity

D Pre-Merger Argonaut entity

D Post-Merger PXRE/Argonaut entity



Statement for March 31, 2016 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Board, If Control is
NAIC Public Traded Relationship Management, | Ownership
Group Company Federal (US.or to Reporting Attorney-in-Fact,| Provide
IV(I:eOrS\?)ers Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other) | Percentage|  Ultimate Controlling Entity(ies)/Person(s) *
...................................................................... 00000......|98-0214719.. | ...........c....... | 0001091748 | NasdaqGSs.......... | Argo Group International Holdings, Ltd........... UIP.............. | Shareholders..........ccccocvevivererirrerereerreeeee | OWNEISAIP..cci | 112000 | oo | e
........... Barr's Bay Properties Limited.............ccccovuene NIA.............. | Argo Group International Holdings, Ltd........... | Ownership.......... | ........0.400 | Argo Group International Holdings, Ltd........... [ ccccovevunee
........... Argo International Holdings AG..........ccccccunne. NIA.............. | Argo Group International Holdings, Ltd........... | Ownership.......... | ........1.000 | Argo Group International Holdings, Ltd........... [ cccccvvvennee
........... The Argo Foundation...........ccccoeevevrrverririrennes NIA.............. | Argo Group International Holdings, Ltd........... | Ownership.......... | ........1.000 | Argo Group International Holdings, Ltd........... | cceveevnevce.
........... 30-6079295.. [ ...oovererrrrenen. PXRE Capital Statutory Trust Il...........cccevnn.e. NIA.............. | Argo Group International Holdings, Ltd........... | Ownership.......... | ........1.000 | Argo Group International Holdings, Ltd........... [ cccccvvurenee
........... 30-6078985.. [ ...coveerrrrrnen. PXRE Capital Statutory Trust Vl..........cc.covene.. NIA.............. | Argo Group International Holdings, Ltd........... | Ownership.......... | ........1.000 | Argo Group International Holdings, Ltd........... [ ccevovrvrenee
..................................................... 0001436607 [ .....covereeerrereererenees JAIGO RE LE.ceoiie e UIP.............. | Argo Group International Holdings, Ltd........... | Ownership.......... | ........1.000 | Argo Group International Holdings, Ltd........... [ cccccvvureenee
..................................................... Argo Brasil Participacdes Ltd........c.ccoceeeneene. NIA.............. |Argo Re Ltd Ownership.......... | ........1.000 [Argo Group International Holdings, Ltd........... | ccccocreennee
........... 98-0214301.. | ceveverererrnes PXRE Reinsurance (Barbados), Ltd................ IA..........|Argo Re Ltd Ownership.......... | ........1.000 [Argo Group International Holdings, Ltd........... [ cccccvennenne
..................................................................................................... Mid-Atlantic Risk Systems, Ltd..............cccceunne NIA......cccc... [ArgO Re Ltd.....oocviecevcceecrceieesie | OWnership............ | ........1.000 | Argo Group International Holdings, Ltd........... | cceernevee.
Argo Re Escritério de Representacéo no
Brasil Ltda. Argo Re Ltd......cccoevivieiecceieccecceee ownership.......... | vevee. 1.000 [Argo Group International Holdings, Ltd........... [ cccevenneene
Argo Irish Holdings | Ltd..........cccoeevrviveriieinnnns Argo Re Ltd......cccoeviveeiccecce e ownership.....c..c. | veveee. 1.000 [Argo Group International Holdings, Ltd
. | Argo Irish Holdings I................ .. | Argo Irish Holdings | Ltd ... | Ownership.......... | ceouu... 1.000 | Argo Group International Holdings, Ltd.
Argo International Holdings Ltd..........ccc..... Argo Re L. oo Ownership.......c.. | coeveee 1.000 |Argo Group International Holdings, Ltd
ArgoGlobal Holdings (Malta) Ltd Argo Re Ltd Ownership.......c.. | coeveee 1.000 |Argo Group International Holdings, Ltd
. | ArgoGlobal Holdings (Malta) Ltd.. .. | Argo International Holdings Ltd. . | Ownership.......... | cc..... 0.000 [Argo Group International Holdings, Ltd.
Argonaut Services GmbH.........cccoeveevriiiennee ArgoGlobal Holdings (Malta) Ltd Ownership.....c.... | vevee 1.000 [Argo Group International Holdings, Ltd
ArgoGlobal SE ArgoGlobal Holdings (Malta) Ltd.................... Ownership.......... | coove... 1.000 |Argo Group International Holdings, Ltd
. | ArgoGlobal SE...... ..| Argo International Holdings Ltd. . | Ownership.......... | ....... 0.000 [Argo Group International Holdings, Ltd.
Affinibox Holdings, Ltd Argo International Holdings Ltd Ownership.......c.. | coeveee 1.000 |Argo Group International Holdings, Ltd
Argo Underwriting Agency Ltd..........c.cc.ccuuc.... Argo International Holdings Ltd ownership.......... | veveee. 1.000 [Argo Group International Holdings, Ltd
. |Argo (No 617), Ltd.... .. | Argo Underwriting Agency Ltd.. . | Ownership.......... | ........ 1.000 [Argo Group International Holdings, Ltd.
Argo (No 604), Ltd Argo Underwriting Agency Ltd Ownership.......c.. | coeveee 1.000 |Argo Group International Holdings, Ltd
Argo (No 616), Ltd Argo Underwriting Agency Ltd Ownership.......c.. | coeveeee 1.000 |Argo Group International Holdings, Ltd
. |Argo (No 607), Ltd.... .. | Argo Underwriting Agency Ltd.. .| Ownership.......... | «c...... 1.000 |Argo Group International Holdings, Ltd.
Argo (No 703), Ltd Argo Underwriting Agency Ltd Ownership.....c.... | voveee 1.000 [Argo Group International Holdings, Ltd
Argo (N0 704), Ltd.....coovererreeveeieceeeens Argo Underwriting Agency Ltd Ownership.....c..o. | voeeee 1.000 [Argo Group International Holdings, Ltd
. | Argo (Alpha) Ltd... .. | Argo Underwriting Agency Ltd.. .| Ownership.......... | .c...... 1.000 |Argo Group International Holdings, Ltd.
Argo (Beta) Ltd ..o Argo Underwriting Agency Ltd Ownership.......c.. | coovee 1.000 |Argo Group International Holdings, Ltd
Argo (Chi) Ltd......cvverrereeeesece e Argo Underwriting Agency Ltd ownership.......... | vovee. 1.000 [Argo Group International Holdings, Ltd
. | Argo (Delta) Ltd.... .. | Argo Underwriting Agency Ltd.. .| Ownership.......... | we...... 1.000 | Argo Group International Holdings, Ltd.
Argo (Epsilon) Ltd Argo Underwriting Agency Ltd Ownership.......c.. | coeveee 1.000 |Argo Group International Holdings, Ltd
Argo Management Services Ltd Argo Underwriting Agency Ltd Ownership.......c.. | coeveee 1.000 |Argo Group International Holdings, Ltd
. | Argo Management Holdings Ltd.. .. | Argo Underwriting Agency Ltd.. .| Ownership.......... | ........ 1.000 [Argo Group International Holdings, Ltd.
Argo Managing Agency Ltd..........cccceoeuvivennee. Argo Management Holdings Ltd Ownership.....c.... | voveee 1.000 [Argo Group International Holdings, Ltd........... [ cccccvenneeae




Statement for March 31, 2016 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

1 2 3 4 5 6 12 13 14 15

Name of Type of Control

Securities (Ownership,

Exchange if Domi- Board, If Control is

NAIC Public Traded ciliary | Relationship Management, | Ownership

Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
...................................................................... 00000...... [ oovverererereeenes | eveererieieeeis | eevervesessieniens [ ceveeiseieceisieseneen JArgo Direct Ltd....oveceeccvccceccvececcvcenees | GBRLL Ao | Argo Managing Agency Lid..............c.cc.......... | Ownership......... | ........1.000 | Argo Group International Holdings, Ltd........... | cveevneeee.
........... ArgoGlobal Underwriting Asia Pacific Pte Ltd. | SGP..... | IA.................| Argo Managing Agency Ltd............................. | Ownership.......... | ........1.000 | Argo Group International Holdings, Ltd........... [ cccoovevunnee
........... ArgoGlobal Underwriting (Dubai) Limited........[ARE..... [ IA.................| Argo Managing Agency Ltd Ownership.......... | ........1.000 [Argo Group International Holdings, Ltd........... [ ccccevrvnece
........... Argo Solutions, S.A........ccccoveveeveveveeeseeienenn. | BEL...... [NIA.............. | Argo Re Ltd Ownership.......... | ........0.001 [Argo Group International Holdings, Ltd........... [ ccccevennenn.
........... Argo Financial Holding (Ireland)............cccco.... | IRL....... |UIP.............. | Argo Irish Holdings | Ltd..............cc.coecrerrrrenenn. | Ownership......... | ........0.999 | Argo Group International Holdings, Ltd........... [ ccevcvevrenee
........... Argo Financial Holding (Ireland).............cccco.... | IRL....... |UIP.............. | Argo Irish Holdings Il..........c.cccccovenrrrrrrvrnnnnnene. | Ownership......... | ........0.001 | Argo Group International Holdings, Ltd........... [ ccevveurenes
........... Argo Financial Holding (Brazil) Limited........... | IRL....... | NIA.............. | Argo Financial Holding (Ireland)...................... | Ownership.......... | ........1.000 | Argo Group International Holdings, Ltd........... [ cceccvvurrenee
........... Argo Seguros Brasil, SA............coceeeverveneene. | BRALL. [ IA................. | Argo Financial Holding (Brazil) Limited........... | Ownership.......... | ........1.000 [Argo Group International Holdings, Ltd........... [ .ccccevuneene
........... Argo Solutions, S.A.........cccccoeeveveveceeisniesennn | BEL...o.. [ IA................. | Argo Financial Holding (Ireland) Ownership.......... | ........0.999 [Argo Group International Holdings, Ltd........... [ ccccoveunnnne
........... 06-1183996.. Argo Group US, IncC.......cccccoeeveeeiveververisesenens | DE.o. | UIP............... | Argo Financial Holding (Ireland) Ownership.......... | ........1.000 [Argo Group International Holdings, Ltd........... | ccccoeuenneee
........... 74-6527228.. Argonaut Group Statutory Trust.............ccceeeee. | CToeee. [ NIAL.........cc... | Argo Group US, INC.....ocvcvciciseecceesesnenen, | Ownership.......... | ........1.000 | Argo Group International Holdings, Ltd........... [ ccccovevnnee
................................. Argonaut Group Statutory Trust lll..................[DE.......[NIA............. | Argo Group US, InC........cccoceecvrrrervererererenen. | OWNErShip........ | .......1.000 [Argo Group International Holdings, Ltd........... [ cccceverrneene
................................. Argonaut Group Statutory Trust IV.................. | DE.......[NIA.............. | Argo Group US, InC........ccceceevvrvrrerverrererennnnn. | OWNErShip........ | ........1.000 [Argo Group International Holdings, Ltd........... [ cccoevervneene
................................. Argonaut Group Statutory Trust V...........c..... | DE........NIA.............. | Argo Group US, INC......cc.coccrvrvrnrrernrrnrnnenennen. | OWnership......... | ........1.000 | Argo Group International Holdings, Ltd........... [ ccevvevrenne
................................. Argonaut Group Statutory Trust VI...........c..... | CT........ INIA.............. | Argo Group US, InC......c.coccovvvrnererernrnnnennnn. | Ownership.......... | ........1.000 | Argo Group International Holdings, Ltd........... [ ccovvrueenee
................................. Argonaut Group Statutory Trust VIl................. |DE........|NIA.............. | Argo Group US, InC........ccccoeevrnrrernrrnrnnenennen. | Ownership.......... | ........1.000 | Argo Group International Holdings, Ltd........... [ ccocvrurenne
................................. Argonaut Group Statutory Trust VIIl................ | DE........|NIA.............. | Argo Group US, InC........ccccoeovrnenerernencenenen. | Ownership......... | ........1.000 | Argo Group International Holdings, Ltd........... [ ccecveueenee
................................. Argonaut Group Statutory Trust IX.................. [ DE.......[NIA.............. | Argo Group US, InC.......c.ccccoeovevreverererrernenn. | OWNErShip......... | ........1.000 [Argo Group International Holdings, Ltd........... [ cccccveinne
................................. Argonaut Group Statutory Trust X................... |DE........|NIA.............. | Argo Group US, InC........cccceeeervrrrerrerrerennnennn. | Ownership.......... | ........1.000 | Argo Group International Holdings, Ltd.......... [ cccoveveeeee
........... 74-2999179.. Argonaut Management Services, Inc.............. |DE........|NIA.............. | Argo Group US, InC........cccceevsrrvrrerverrerennnennn. | Ownership........ | ........1.000 | Argo Group International Holdings, Ltd.......... [ ccccovevennee
........... 20-3716435.. Argo Group Fund to Secure the Future...........[ TX....... [INIA............. | Argo Group US, InC.......ccccoceervevrrerverrererenenen. | OWNEIShip......... | .......1.000 [Argo Group International Holdings, Ltd........... [ cccceverinene
........... 20-1991050.. ARIS Title Insurance Corporation..........ccccccoe. [NY oot [ Ao, JArgo Group US, INC....ovvevccccceeveveeee.. | OWnErShip......... | .......1.000 [ Argo Group International Holdings, Ltd........... [ ccccevvvnee.
........... 13-4240810.. AFfINIDOX, INC..vvvveereeerreseereseeseeneeseeiees | TXvinees [ HAuciiieieeen |Argo Group US, INC..oveicecveveseeeeneenn | OWnership......... | ........1.000 | Argo Group International Holdings, Ltd........... [ ccovvevrenns
........... 22-2808825.. Colony Agency Services, INC........ccoeovvrvreneene | VAot [IAececeio. | Argo Group US, INC.....ececeeecveeecseene. | Ownershiip.......... | ........1.000 [ Argo Group International Holdings, Ltd........... | ccoveeennee.
........... 54-1737802.. Colony Management Services, Inc.................. | VA........ Argo Group US, InC.......cocovvvininereirnerneennenen. | OWnership......... | .......1.000 | Argo Group International Holdings, Ltd........... | ccccocreeneee
........... 74-2948177 .. Trident Insurance Services, LLC.........ccoeee. [ TXoecc Argo Group US, InC.......ccccvvevrrnenerncirneneeneenen. | OWnership.......... | ........1.000 | Argo Group International Holdings, Ltd.......... | ccccoereeneee
........... 20-2497327.. Argonaut Claims Management, LLC.............. [ TX........ Argo Group US, INC....ccccveevvvvrerririreicerreennenne | Ownership........ | ........1.000 | Argo Group International Holdings, Ltd........... | cccevneece.
........... 33-1113738.. Argonaut Claims Services, Ltd..........cccoovreeeen | TX oo Argonaut Claims Management, LLC............... | Ownership.......... | ........0.010 | Argo Group International Holdings, Ltd........... | ccccovrenneee
........... 33-1113738.. Argonaut Claims Services, Ltd..........ccccoevvereen | TXoooo Argo Group US, InC.......cccooevererrerrernirssrnnnenn. | OWnership........ | ........0.990 | Argo Group International Holdings, Ltd........... | cccoveenneee
........... 47-4098024.. Arden Insurance Services LLC..............c......... | DE........ Argo Group US, InC.......cccovevvrierverrersrrsrinnnnn. | OWnEIShIp......o.. | ........0.291 | Argo Group International Holdings, Ltd........... | cecevvennees
........... 04-2442943.. Alteris Insurance Services, Inc..........cccooeeweee. [ MALL..... Argo Group US, INC....ccoevvvevrerercerererereennene | Ownership........ | ........1.000 | Argo Group International Holdings, Ltd........... | ceveevneeee.
........... 45-5444798.. [ ..oooevevvrees | cerrrrereiieiinnes [ cevieiinsseseienenn. | Commercial Deposit Insurance Agency, Inc....[DE........ [ IA.................| Alteris Insurance Services, Inc........................ | Ownership.......... | ........0.710 [Argo Group International Holdings, Ltd........... | ccccovrrnnnee
........... 27-2257819.. | ovovrrrrernenns ARENS, INC..vvovevveeireeeesiseiseireessesseseessssnnenees | DB, Argo Group US, INC.....c.covvvrnrnrnrreirnirnnennenen. | OWnEIShIp......... | .......1.000 | Argo Group International Holdings, Ltd........... | cecoverennnes
........... 27-0720351.. | ovoveeeeienes Sonoma Risk Management, LLC...................| DE........ ARENS, INC..voveceeeere e | OWNETSHIP........o. | .......1.000 | Argo Group International Holdings, Ltd........... | cecocveeneee
........... 94-3056490.. | ...coeveerereens | eevevierieeeiens [ eeeceiveecsseieennn. | JOhN Sutak Insurance Brokers, InC.......vevveeeee |CAcct [ TA e | ARREIS, NG, | OWNETSDID.cccci | e 1.000 | Argo Group International Holdings, Ltd....... | e
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Statement for March 31, 2016 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership

Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other) | Percentage|  Ultimate Controlling Entity(ies)/Person(s) *
0457...| Argo Group, U.S..... 94-1390273.. Argonaut Insurance Company..............ccceunee Argo Group US, INC....uvvvverereieieeseseeieas Oownership.....c.... | ceveee 1.000 [Argo Group International Holdings, Ltd........... [ cccccveuneeae

95-2746313.. | .. . | AGI Properties, Inc................... .. | Argonaut Insurance Company.. ..| Ownership.......... | ........ 1.000 |Argo Group International Holdings, Ltd.

36-3523056.. Insight Insurance Services, Inc Argonaut Insurance Company.............coc.evne. Ownership.......c.. | cooveee. 1.000 |Argo Group International Holdings, Ltd
0457...[ Argo Group, U.S..... 36-2489372.. Argonaut-Midwest Insurance Company.......... Argonaut Insurance Company.............coeeevne. Ownership.......c.. | coevee 1.000 |Argo Group International Holdings, Ltd
0457...| Argo Group, U.S. 94-6064785.. | .. . | Argonaut-Southwest Insurance Company....... ..| Argonaut Insurance Company.. .. | Ownership.......... | ........ 1.000 [Argo Group International Holdings, Ltd.
0457...[ Argo Group, U.S 94-6095888.. Select Markets Insurance Company................ Argonaut Insurance Company...........cc.coeeveennes Ownership.......c.. | cooveee 1.000 |Argo Group International Holdings, Ltd
0457...[ Argo Group, U.S 58-1164048.. Argonaut Limited Risk Insurance Company.... Argonaut Insurance Company...........c.c.coeeeenees Ownership.......c.. | cooveee 1.000 |Argo Group International Holdings, Ltd
0457...[ Argo Group, U.S. 37-0301640.. | .. . | Argonaut Great Central Insurance Company.. ..| Argonaut Insurance Company.. ...| Ownership.......... | coeenee 1.000 |Argo Group International Holdings, Ltd.
........... 93-0583520.. Grocers Insurance Agency, INC........cccoceveenne. Argonaut Great Central Insurance Company.. [ Ownership.......... | ........1.000 | Argo Group International Holdings, Ltd
........... 37-1241304.. Central Insurance Management, Inc... | Argonaut Great Central Insurance Company.. [ Ownership.......... | ........1.000 | Argo Group International Holdings, Ltd
0457...| Argo Group, U.S. 54-1423096.. | .. . | Colony Insurance Company ..| Argonaut Insurance Company Ownership.....c.e. | coveeee 1.000 [Argo Group International Holdings, Ltd.
0457...[ Argo Group, U.S 65-0075940.. Peleus Insurance Company, Colony Insurance Company.........ccccocvevernnes Ownership.......c.. | cooveee 1.000 |Argo Group International Holdings, Ltd
0457...| Argo Group, U.S 34-1266871.. Colony Specialty Insurance Company............. OH....... Colony Insurance Company..........c.cccevervennnns Oownership.....c..c. | veveee. 1.000 [Argo Group International Holdings, Ltd
0457...| Argo Group, U.S. 25-1620138.. | .. . |Rockwood Casualty Insurance Company....... [PA........ ..| Argo Group US, Inc........... ...| Ownership.......... | ... 1.000 [Argo Group International Holdings, Ltd.
0457...[ Argo Group, U.S..... 23-2904771.. Somerset Casualty Insurance Company......... PA........ Rockwood Casualty Insurance Company....... Ownership.......c.. | coeveee 1.000 |Argo Group International Holdings, Ltd
...................................................................... 76-0568748.. | ..o | | v | SUrETeC Financial Corporation......ooovoveeee. | DEoo. Rockwood Casualty Insurance Company....... | Ownership.......... | ........0.200 [Argo Group International Holdings, Ltd........... | coveeenev.




Statement for March 31, 2016 of the COLONY SPECIALTY |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

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

N
COWEmDUTAWN =

11.1.

. Farmowners multiple peril...
. Homeowners multiple peril..
. Commercial multiple peril
. Mortgage guaranty.......

. Ocean marine......
. Inland Marine.......ccccoeveneneiecnenereinenne
. Financial guaranty.........cccccoevuevreirieennnnn.
Medical professional liability - occurrence...
. Medical professional liability - claims-made
. Earthquake.......
. Group accident an
. Credit accident and health...
. Other accident and health
. Workers' compensation............cccccveuenn.

. Burglary and theft....
. Boiler and machinery...
. Credit....
. International.
- Warranty....o.cececeee s
. Reinsurance-nonproportional assumed property....
. Reinsurance-nonproportional assumed liability.............ccocoveevirrieiierrerniennns
. Reinsurance-nonproportional assumed financial lines...
. Aggregate write-ins for other lines of business.......

ea

Other liability-occurrence.....
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-claims made.

, 19.2 Private passenger auto liability...

19.4 Commercial auto liability.

. Auto physical damage.........
. Aircraft (all perils).....

........................ 2,388,275
..1,399,550

..1,394,511

........................... 178,307
3,112

0].

1,452,346
321,250
(597,632)

10,839,086

DETAILS OF WRITE-INS

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

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

: Burglary and theft....
. Boiler and machinery...

. Allied lines.........ccouvenee

. Farmowners multiple peril...
. Homeowners multiple peril..
. Commercial MUIIPIE PETl.......cvvveieiereieie et
. Mortgage guaranty.
. Ocean marine......
. Inland marine.......
. Financial guaranty...
Medical professional liability - occurrence...
Medical professional liability - claims made
. Earthquake
. Group accident and health
. Credit accident and health...
. Other accident and health...
. WOrKers' COMPENSALION. ...ttt ess s ssessssasnenns
Other liability-0CCUITENCE. .........cvvericiecictciesss et

Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-claims made.

19.2 Private passenger auto liability...

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability..........

. Reinsurance-nonproportional assumed financial lines...
. Aggregate write-ins for other lines of business.......
o TORAIS et nees

3401.
3402.
34083.
3498.
3499.

Sum. of remaining write-ins for Line 34 from overflow page..

Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......courrisrsrsrinnnrsnesnranenes
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Statement for March 31, 2016 of the COLONY SPECIALTY INSURANCE COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2016 2016 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2016 LAE Reserveson | Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and [Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2013 + PHOT. oot | oo | e | e 0 e L L0 [ L [ [ 0 [ (1 0 [ 0
2. 2014 s [t | | e 0 [ [ [0 [ L [ [ 0 [ (O [P 0 [ 0
3. Subtotals
2014 + Prior. ... | oo (O PR 0 [ (1 0 [, 0 [0 i 0 [ (1 (O PR 0 [ (1 [P 0 [ 0
4. 2015 s |t | s | e 0 [ [ [0 [ L [ [ 0 [ (1 PR 0 [, 0
5. Subtotals
2015 4 Prior..cccoo. | o (O [P 0 [ (1 [P 0 [ 0 [0 i 0 [ (1 [ (O [P 0 [ 0 i, 0 [ 0
8. 2016...ceueeieniins [ D .0 ST I XXX [ e D .0 ST P XXX [ | o0 |, XXX ioreirneins | | | o [V XXX [, XXX [ XXX
7. TotalS....overeen | oo, (1 [V [P (] (O 0 [0 [ (O [ (O [V [P (] (O 0
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders ~ |......ccccccoveec... 20,183
| P 0.0%] 2. oo 0.0%] 3. oo 0.0 %

Col. 13, Line 7

Line 8

4 0.0 %




statement for March 31, 2016 ofthe. COLONY SPECIALTY INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

> w N

Bar Code:

* 3 6 92720164 9000001 *

* 3 6 927 2016 36500001 *
* 3 6 927 20165050000 1 *

Q15

Response

NO

YES

NO

NO




statement for March 31, 2016 of e COLONY SPECIALTY INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q16



statement for March 31, 2016 of e COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o NSO w

- o

Book/adjusted carrying value, DECEMDEr 31 Of PHIO YEAI.........cvvirerercirrire ettt ssnens
Cost of acquired:

2.1 Actual cost at time of aCQUISIION. ..o
2.2 Additional investment made after acquisition............ccccoeoeerrrrernienneen. A
Current year change in €NCUMDIaNCES..........ovvuererrerernrerriersnsessesesnneeseneens
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts

Statement value at end of current period (Line 9 minus Line 10)....

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior Year...........ccccevevevveeeeereeseeeeseeeeeseeis
Cost of acquired:

2.1 Actual cost at time Of ACQUISITION..........c.cvieiieeicicteces ettt et bbb et e st e st
2.2 Additional investment made after acquisition
Capitalized deferred interest and Other............cocovvrveeinneienineseesinnd
Accrual of discount

Unrealized valuation increase (decrease)....
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year's other-than-temporary impairment recognized

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)............

Total valuation allowance

Subtotal (Line 11 plus Line 12)

Deduct total nonadmitted amounts

Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, DECembEr 31 Of PHIOT YEAN.........covvviieeeireecee et s e
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.............cccceeeevereieireinnnns
Capitalized deferred interest and Other...........cccocvveevcieerceeeeees e \
Accrual Of dISCOUNL.........cuvverrrirrieierisresesssseeiesesseessrenssssessessssssessessesss e
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9
Deduct total nonadmitted amounts

Statement value at end of current period (Ling 11 MinUS LiNE 12). ...t sneses

SCHEDULE D - VERIFICATION
Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

N o ©®NO O AWN

Book/adjusted carrying value of bonds and stocks, December 31 of prior year.
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease)....
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of.
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value....
Deduct current year's other-than-temporary impairment recognized

....50,849,954
...16,011,177

(118,534)
....11,940,181

.............................. (1,819,141)
............................... 1,085,724
............................. 20,987,019
.................................. 301,046

.................................. 296,374

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
Deduct total nonadmitted amounts

............................. 50,849,954

Statement value at end of current period (Line 10 minus Line 11)

QsSI01




Statement for March 31, 2016 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

20ISsO

Book/Adjus:ed Carrying Acquisitions Dispoiitions Non-Trad?ng Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8).vvvereerermeeessseerssseeeesssesssssessssssesssssesssssesssssessssssesssssssssssesssssssss | svssssessssnssssssssssens 38,895,866 | ....ccvvvrmcririrriennee 27,865,661 [ ...cooverererrirenns 24,495,181 | coovvorererireeeie 104,694 | .oooocveeeerirneenns 42,371,040 [ .oooeveereriieerieneinserineeeens | s | s 38,895,866
2. NAIC 2 ().ervevrererereeieersiseesesssssssssssessss s sessssssesssssesss s ssssssssssneensss | essssenesssssesssseees 7,215,818 | oo 854,393 | oo, 2,994,030 | cooooocrrerrnrieriineens (195,822) | covoovvvrvereernircerennns 4,880,359 | ....ooorrrircrriierniienieinessnienes | e essssesssssssssssens | e 7,215,818
3. NAIC 3 (8).eruurerrureeessrressseessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnness | sssessssssessssmsssssssessssnsssssnnsssssas | seesssssssessssnssssssnnsssssnnsssssnnssssnnns | sesssesssssnmssssnnssssssnnssssnsnsssssnsssss | sosssssssnnessssnsssssensssssansssssnsssssan | inesssssessssnsssssanssssesssssnnens 0 [ eorveererreirnreeenesesssnssssnessssnnes | cessssesssnessssssssssesessssssssssnsssss | soesessssssss st
A, NAIC 4 ().eveevureeereeeessnneesseeeesssssessssssssssssssssssesssssssssssssssssssssessssssssssssssssnnsssss | sssessssssssssnssssssessssnnsssssnessssnnns | cessssseesssnnesssssnmesssnessssssssssnnsssss | srssessssnseesssnnesssssnsesssnnsssssssssssnns | sesssssmmessssmsssssmnsssssnsssssnessssnnes | seeesssnsessssnessssnssssssssssssnnssens 0 [ eoreeererreerneeeeeeeessnnesssnessssnnes | cessseessseessssssssssene s ssssssenesens | sreeessss sttt
B INAIC 5 (8).eruuveveuueresmseeeesneesssseessssseessssse et sss s ses s sss s sess b sssssessssnees | £xseessssnesssssssess e ssssssessssnessssas | snesesssseessssnesssseeesssseessssseessssnes | cesssesssssseessseessstseesss e sstssessss | fenseess e ses e st et snt st | frnesese sttt 0 [ eoeeeerrererineenmseeessseesssessssees | e ssesss e ssssssnenens | st
B NAIC B ()..urvvereerermcresineenssesesssseessssessessssesssssessssssssssssessssssesssesssssessssnensss | onsesssinsssessssssssasssesosssssssssssesnses | evesnsessesnssssssssssenssssssssssensssses | consesesosssssesnsesssssssssssssssssessssssns | sossesnsssseossssss s sssss s | snisesssssse s 0 | [ |
7. TOtAl BONAS.....reeririeesssiesessiesssssesssssssssssnssssssss s ssssss s sssssssssnssssssssas | svsssssssssssssssssssees 46,111,684 [ ..o 28,720,054 [ ..o 27,489,211 | v (CHINPL)] 47,251,399 [ oo 0 | i (O] 46,111,684

PREFERRED STOCK
8. INAIC Tttt ees st seess s ekt | £4see e R R R Rtk e s st | HeeeeRt R R Rt es st et sttt | cetsseesst sttt eness st nesnns | enesss st sn st snt st | finesssseneest st s st 0 [ eoeeeereererireeeseeeessseesssnesssssees | cesrreeessnes s ssssssenesens | sreeeeis sttt
0. INAIC 2.ttt | hiee ekt nst s | sneeeb ettt sn s | crbsee st nennns | et s st | s 0 [ oo | e | s e
100 INAIC 3ttt | cesbseees s es s enene st | ieses et nns s | Sreses et | cebeeee ettt ennnes | ehes st 0 [ oo | e | s
110 NAIC Attt ss st sss st | cestsnessssnesssssensssssesssseeesssenesss | seesssteeess s ss st sss e ss s enesssans | 4nesssseesstenees s st ss st nens | setsnessssnesssseness st enens s nnnssts | sessseesst et 0 [ eoreeeeereirreeeseeeessseessssessssnnes | cersreessssessss s ssssssesesees | sreeesss sttt
12, INAIC Bttt s st ss st s st | £ee8senees st ess st s st eenees | 1seee Rt e et et s st ss s | Seeess iR R RS e e st et | £etsnees s ee s st nss st nnnntes | Sebsieesst ettt 0 [ eoeeeereeeerineeeseeeessneesssseessssees | cessseesss s ssesss s ssssssenesens | sreesees sttt
13, INAIC Bttt ess st seess s ss st ss st | enitssnsssssnssssssssssss s ssssnssnnses | onssssssssessosssssssssssssssssssssenssnas | sosesssssssssossesssssssssssssnsssasssssnssens | cessssnssnsssssssssssssossnsssssssnsssssees | sesoissssssssses st 0 | [ | s
14, Total Preferred SOCK..........covrrrirerereeeieeriseesssesssesssesssesssssessenens | seressinssse s 0 i) 0] oo, 0] o 0L i) 0] i) 0] i) 0] i) 0
15. _Total Bonds and Preferred StOcK.......oonuirniciieniiiicci s | v 46,111,684 [ ..o 28,720,054 [ ..o 27,489,211 | oo, [CHINPL)] 47,251,399 | oo 0] i (O O 46,111,684

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 18§....1,691,053; NAIC2§.......... 0; NAIC3S..... 0; NAIC4S..... 0; NAIC5S......... 0; NAICGS.......... 0.




Statement for March 31, 2016 of the COLONY SPECIALTY |NSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest

Carrying Value Par Value Cost Year To Date Year To Date

9199999........coirveiererereeeereieeeens | e 1,691,053 |................ XXX ooveverereereeries | oo 1,691,053 [ oo 225 [
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOT YBAI..........cvvveieeieierieeie ettt es s b ses | crsbessessesssessssaesessssanees 5,649,367 | ..covveviieeeecreeieee 2,434,132
2. Cost of short-term investments acquired 12,709,077 | .ovoeveririeeeieieeiee 20,111,321
3. ACCIUAI OF QISCOUNL.......uveicictc ettt bbbt bbb s s b st s b bensessesannns | absessesississessessssessessesssssssestessessntesaes | sesessessessssesses s s ss b st s b s saesns st
4. Unrealized valuation iNCrEASE (ECIEASE)...... .. ruuruururrereeeireeseeeeesesseessetseesesssessee e stesesessess s sse e st esssessess st essessassssssessnssns | setasssessesssssssssnssassssssestassasssessesssnssne | estssssssassssssessesssssssssessssssssestassnnens
5. Total ain (I0SS) ON QISPOSAIS..........cvvevieicrrieieieiiissie st ettt b st bbbt s s b b s s st st st s s snsnns | absessesisssstessessssessessessesssssssessessntenses | sebessessesissestes e s st es s b s sn s ss st ante
6. Deduct consideration received ON AISPOSAS............cciuevriiiieiieieictee ettt et se s ssnsesaens | essesssesssssessssssens e 16,667,391 | .o 16,896,086

7. Deduct amortization of premium

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

9. Deduct current year's other-than-temporary impairment reCOGNIZEA..........c.cuevvereiireieieesee s

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11, Deduct total NONadmitted @MOUNLS...........cceveiiieiieieeiseses ettt

12. Statement value at end of current period (Line 10 minus Line 11)

................................... 1,691,063

................................... 5,649,367

QsI03




statement for March 31, 2016 of e COLONY SPECIALTY INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B-Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QSI04, QSI105, QSI06, QSI07, QSI08, QE01, QE02, QE03
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Statement for March 31, 2016 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
912828 C2 4|UNITED STATES TREASURY GOVT BND  1.500%........cucvermrermermeimermmerireseseessssssersesssesssenses | seerenenes 03/1412016.... | VAHOUS. .....couvrrriraerireieieesensseesessesssessessssssssssssssensnenes 217,690 215,000 | ...... 93 [T
912828 C6 5|UNITED STATES TREASURY GOVT BND  1.625%........cvvuriercirneineiieriesiseesssississssssssesssns | soesseenes 02/22/2016.... |NESBITT THOMSON........covrvrirriirieireiineiseniieens 326,538 320,000 | oo 2,074 |1
912828 N2 2| UNITED STATES TREASURY SENIOR GOVT BND.........coovurreriiimnieeiieniisisesesseisssssessenesensns | seererenes 01/08/2016.... | CITIGROUP GLOBAL MKT INC........cevvirirerirrirrrinrrinerienes 100,215 100,000 | ...... £/ I RN
912828 N8 9|UNITED STATES TREASURY SENIOR GOVT BND......ccoiririrerimmimiserssnssssnsssesssnsssssssnsssssssnsss | eesenenenes 02/09/2016.... | GOLDMAN SACHS & CO.....uuvirreriesinissiissesssesssssessemsssissns st s P
0599999, TOAl BONAS = U.S GOVEINMENL. ...t tttserstt ettt ss s8££ 4142148284288 8 4068808108480 810410808 eeE o088 001 4441eE84E 88 eE 8L EeE 1oL E oL E o8 eEE4EE 8 EE 4L 4E 10 E L E 4L 8 E L8881 £ E 1L £ E 0144484808 E 1oL E 8481181 E L0888k XXX
Bonds - U.S. Special Revenue and Special A t
3138WG KX 1|FNMA POOL # ASB609 3.000% 02/01/31.......couurvrriireimeirerisieeessesisesisseessssissssssssessssessssssnees | soeersneees 03/04/2016.... | NOMURA SECURITIES INTL. INC 444,150 426,171 | oo F3LoT: I I RN
3140E6 NC 2 [FNMAPOOL # BA2186 3.000% 11/01/30........cccumumrvierieirierireressiessieerieniesessessssssessenssenesnes | sevseiines 03/04/2016.... | BARCLAYS CAPITAL......coorvemrimriiinirenirsiserisssiesiesssesessssessiens 176,766 169,611 | covvvvrrne 226 [T
3140E6 PB 2| FNMA POOL # BA2217  3.000% 12/01/30.......ccutrmmrrrermmeeiseesersssssessesssssssessssssssessessssssssssanees | woerenenes 03/04/2016.... | BARCLAYS CAPITAL. .....couuivmmrernrireerenisseeserisssssessessssessesssssans 167,039 | oo 160,277 | coovvverirnne 214 [T
31410L R7 9|FNMA POOL # 890710 3.000% 02/01/31.....cuuiiiiiiiiiriiiiniisssisssissessssesssssssssssssssesssssssssssnsssness | eoesrennes 03/04/2016.... | WELLS FARGO SECURITIES. .......ciuiiiuiiseiesenesaeessssisssisesssessseesssssssssssssssssssessssssssssssssssssssesssnns | nesssssssesssasssansssssssessssesssasssanses | ossssssssosssssssssssnseans 1,278,600 | ..oovvoviiriiiniienins 1,226,383 | coooviiriieniieisssisiis 1,635 [ 1
3199999. Total Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENL. ... ... et rreiueeeeieeeeieeseeaer e sessesesessesseeseesesseseesaseeseeseeasssessesessesasssssesanssesass | £eaesaetesssssessesessessesasseessesesseseesessesaessessesesseseesessessesseseesesseseeseesessseseseeseesesaesseseeseeseseesessesansseseessesesseseesessesseseessssessesassessesssassassessnsansassees 2,066,555 | ....... 1,982,442 | oo 2,643 XXX
Bonds - Industrial and Miscellaneous
026874 DH 7| AMERICAN INTERNATIONAL GROUP | SENIOR CO.......ccoruumriirierinreienirnesseseriesesessenisnns | veverienes 03/17/2016.... | US BANCORP.........ccotemmiiaiiieiierieteseiss sttt 699,650 700,000 | ..o 2FE
035242 AL 0|ANHEUSER-BUSCH INBEV FINANCE | SENIOR CO.......oevoriverimerinensenirneesesisssesssssssssenesseens | o0 .101/13/2016.... | DEUTSCHE BANK AG 851,760 855,000 1FE
04013Y AN 2|ARES_24 ABS_24 2A AR 1.911% 10/12/23.... 03/23/2016.... | MORGAN STANLEY & CO. INC ...1,296,100 ...1,300,000 5,314 | 1FE
20826F AQ 9|CONOCOPHILLIPS CO SENIOR CORP BND 4.95.........cooumirierirriieniseeissseesiessiessenesssesssis .1 03/03/2016.... | MIZUHO INTERNATIONAL PLC 69,972 70,000 2FE
29429C AG 0|CGCMT_2016-P3 SUB CMBS_2016-P3 B 0.000..........c0cuerermrermremeersereseesseesenesseesessssssssnsesssnee | nevesneenns 03/29/2016.... | CITIGROUP GLOBAL MKT INC......cooovvvrrrrerireirerenerinenienes 381,078 370,000 | .cooovrrrnees 527 |1FE
828807 CX 3|SIMON PROPERTY GROUP LP SENIOR CORP BND.........cccrviuiimireinininnirerssisssessssssssensenns | soesennens 01/08/2016.... | BA SECURITIES 39,967 40,000 | .oovvrrreieienins 1FE
891906 AC 3|TOTAL SYST SERV INC SENIOR CORP BND  4.......coovvurimrieieinenssssiesssensesessessessssssnsssns | senerenenes 03/14/2016.... | J.P. MORGAN SECURITIES INC.......cooovvvrerrrrirerieriserieeirenineenns 84,771 85,000 | ..oovvrrererinrrienirenes 2FE
00164M AC 7| ALM_15-12A ABS 15-12A-A1 144A  2.170% 0....oeonerirrrriicieciessieiesseee e oo 03/11/2016.... | CREDIT SUISSE FIRST BOSTON COR 794,480 800,000 | .ovovverriiriinnns 2,748 | 1FE
09627D AA 3| BLUEM_13-4A SENIOR ABS 2013-4A A 144A Frvi 03/30/2016.... | COWEN & CO.....couuiviiriininiissiisniisensesesssssssnssssssensssesseens 998,750 | ....... 1,000,000 [ oooovvvniriirirs 4,480 | 1FE
3899999. Total Bonds - INAUSHTIAl ANA MISCEIIANEOUS..............c.coiviveiiecteieeecteiei ettt ettt ettt eteteesetetetesaetetenseaetesessssesenssaesesasassanasses  4etessesesesssassesassesesesassssesassssesesssseses s sesetessssesesssesesessssesesassesesessesetasessees s sesetesseseses e setebesessesessesetetesansetessssesesesassesansnsesesesansesansssetesesnss | ereteresesessssesesissesesaes 5,216,528 | ..cooovveverieeen 5,220,000 XXX
8399997, TOAI BONAS = PAM ...ttt ettt 8 et 8 88880488k E e bt et eee | 448eeL8eee e eeEeeEseeetee b eeet e e41eeLsoeeseeEfeee s e L s LA LR o0t oL 8oL 1488 4oL R 0L E oL L0814 E 84 L8 EE L8084 EE 8L L E L8081 E 1L LS oA Rkttt 16,010,977 15,837,442 XXX
8309999, TOMAI BONGS.........c..ovoveceeeeeeeecieeeeeiesiseeesieeveseeeeeesveesesseeesesseseasesessassaesssssessssessesesssseasesesssenssesssssssesasssnsasessnasns  assessosssesssssosssssssnsasssaness  eoesassssssessssssesassoesssesssssesesesseesessassssesaesnsasessessessasasessas s sseesaes s s ee et eesaen e e ee s r e ee et e e ee ettt e e an e en e anesansnsenen 16,010,977 15,837,442 XXX
Common Stocks - Industrial and Miscellaneous
13057Q 10 7| CALIFORNIA RESOURCES CORP. I ........... |02/25/2016.... COMPOTALE ACHON. ...ttt 496.000 | ..o 201 XXX s Lo
9099999. Total CommON StOCKS - INAUSHIAI BNA MISCEIANEOUS. .. ... eveiti ittt e8 £ E R eEE R £ £HeeEESEEEEE oL E e £EE oL E£EfEEE S £EE R EE 4R £ EoEE L f SR Ef£EE R E 4L £EEEEE e E LR f S E S E SRt 201 XXX e 0 XXX
9799997, Total COMMON SEOCKS = PAI 3. ..ttt sttt ens st ses sttt 0808018888088k ee | £1e88eeEeeseeeseEseeEeeEeeseeEsee | 44E1e0EoeEeEE o0 LR eeE 08 eE 8oL o0 8oL 40840840840 E L8 4L 40108001408 E L1048 1408 40E o080 E 1oL 1014808081kttt 201 XXX e 0 XXX
9799999, TOAI COMIMON SHOCKS. ... voieitteteies ittt ees et 8RR e o0k se S48 eeELEfeeEseEeeEoEEeEEeeEeEE e € 1ehEeEEeEfoeE o R et EeEEEE£EEEEE o0 E oL e e £E 8o EfeEE R e oL e R f£EE oL £EE SR e o0 E eS8 £E S E L8 0E £ E LS8Rttt 201 XXX 0 XXX
9899999, Total Preferret @Na COMMON SEOCKS..........cvivueiiiiete ittt ettt ettt et tsse e s etsesssesssessessssessessessessssasses | stessssessessesassessesssssssesses | o4assessessessesassessessesassessessessssessessesassessessessesassessesaessssessessetassessessessesessessesansessessessesessessetaesessessee et eesees et et ans et s es et et ent et et st esses et et st ensees 201 XXX e 0 XXX
9999999. Total Bonds, Preferred and COMMON STOCKS................iuiiiriiiiiieiiiiiniiiieiesieieit st saies esssbanes s s b s s ste e ss s enese &oebsesseesee s ee s s s s e s o0 b8 e e e b0 a1 08 s 04 e e300 bbbt | etiiesienisen s 16,011,178 XXX | 21,597 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:
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Statement for March 31, 2016 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock [¢f Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. G t
912828 B8 2| UNITED STATES TREASURY GOVT BND 0.250%.... | . | 02/29/2016. | Maturity. 75,000 75,000 74,854 74,988 12 12 75,000 0 94 |02/29/2016.... | 1....
912828 C4 0 |UNITED STATES TREASURY GOVT BND 0.375%..... | . | 03/31/2016. | Maturity 320,000 320,000 320,251 320,033 (33) (33) 320,000 0 600 |03/31/2016.... | 1....
912828 H4 5 [UNITED STATES TREASURY GOVT IBND 0.250....... . 102/09/2016. | BARCLAYS CAPITAL ..2,480,481 | ..........2,550,000 | ...........2,493,156 | .........2,515,674 | ...........(19,741) 529 (19,212) | s ceennn 2,496,462 | i ceevvereneen(15,981) | eennnn(15,981) .3,654 | 01/15/2025.... [ 1....
912828 N8 9| UNITED STATES TREASURY SENIOR GOVT BND..... |. | 03/30/2016. | GOLDMAN SACHS & CO 803,967 800,000 808,345 (216) (216) 808,130 (4,162) (4,162) 1,813 | 01/31/2021.... | 1....
912828 UG 3| UNITED STATES TREASURY GOVT BND 0.375%.... | . | 01/15/2016. | Maturity. 600,000 600,000 599,979 600,000 0 600,000 0 01/15/2016....
912828 WU 0| UNITED STATES TREASURY GOVT IBND 0.125....... . 1 02/09/2016. | GOLDMAN SACHS & CO. 377,237 390,000 392,807 395,207 (2,884) (58) (2,942) 392,265 cerireeneennn(15,028) | v (15,028) | oo 279 |07/15/2024.... | 1....
912828 XL 9 |UNITED STATES TREASURY GOVT IBND 0.375....... . 1 02/09/2016. | Variou: 2,760,333 2,800,000 2,731,416 2,731,014 871 860 1,731 2,732,746 27,588 27,588 6,010 | 07/15/2025.... | 1....
0599999. Total Bonds - U.S Government. ..7417,018 | ...........7,535,000 | ..........7,420,808 6,636,916 (21,754) 1,094 0 (20,660) 0] .....7,424,603 0 (7,583) (7,583) | oo 13,575 XXX XXX
Bonds - U.S. Special R e and Special A
3128M4 2P 7 |FHLMC POOL # G03182 5.000% 05/01/36................. .| 03/01/2016. | Paydown 9,475 9,475 8,930 8972 503 503 9,475 0 83 |05/01/2036.... | 1.....
3128M7 LM 6| FHLMC POOL # G05432 6.000% 04/01/39. . 103/01/2016. | Paydown 17,209 17,209 18,018 17,976 (767) (767) 17,209 0 205 |04/01/2039....
312931 K6 4 |FHLMC POOL # A84817 6.000% 03/01/39................. . 1 03/01/2016. | Paydown 267 267 279 279 (12) (12) 267 0 3 103/01/2039.... [ 1....
3132GE 83 5|FHLMC POOL # Q01438 4.500% 06/01/41................. .| 03/01/2016. | Paydown 8,655 8,655 8,974 8,963 (308) (308) 8,655 0 66 |06/01/2041.... | 1.....
31407C AE 7 |FNMAPOOL # 826305 5.000% 07/01/35.................... | . | 03/01/2016. | Paydown 17,055 17,055 15,960 16,040 1,015 1,015 17,055 (VI [ 138 |07/01/2035.... | 1....
31410P QW 6| FNMA POOL # 893369 5.000% 07/01/33.................... | . | 03/01/2016. | Paydown 26,452 26,452 25,305 25,439 1,012 1,012 26,452 0 239 | 07/01/2033.... [ 1.....
3199999. Total Bonds - U.S. Special Revenue and Special A 79,113 79,113 77,466 77,669 0 1,443 0 1,443 0 79,113 0 0 0 734 XXX XXX
Bonds - Industrial and Miscell
023778 AC 0| AMERICAN AIRLINES INC. SECURED CORP BND...... | . | 03/22/2016. | Redemption  100.0000 21,926 21,926 21,926 21,926 0 21,926 0 09/22/2022....
126408 HD 8| CSX CORPORATION SR CORP BND 3.350%............ . 102/09/2016. | J.P. MORGAN SECURITIES INC........ 59,009 60,000 59,858 59,860 2 2 59,862 (853) (853) 625 |11/01/2025.... | 2FE...
14040H  BJ 3| CAPITAL ONE FINANCIAL CORP SUB CORP BND..... | . | 02/18/2016. | WELLS FARGO SECURITIES 73,056 75,000 74,994 74,994 0 74,994 (1,938) (1,938) 998 |10/29/2025.... | 2FE...
172967 KB 6| CITIGROUP INC SENIOR CORP BND 2.650% 1........ . 101/21/2016. | CITIGROUP GLOBAL MKT INC.....coo. [ overvvermermrirermnirnnenes | veeveinens 198,600 | ..ccovuuee 200,000 | .oovrerineas 199,776 | coccvvvenee 199,784 3 3 | e | 199,787 (1,187) (1,187) ...1,325 [ 10/26/2020.... | 2FE...
17314Q  AY  3|CMLTI_09-11 RMBS_09-11 6A1 144A 1.786%........... . | 03/25/2016. | Paydown 6,952 6,952 6,118 6,792 160 160 6,952 0 30 | 10/25/2035.... | 1FM........
37045X AW 6| GENERAL MOTORS FINANCIAL CO IN SENIOR CO.. |. | 02/03/2016. | MORGAN STANLEY & CO. INC......... | cccovvvvvvvvvvrvvernvnrvrnrenns | v 100,378 | w.oovovevene 105,000 | wooovevevenens 104,793 | oo 104,812 3 3 [ | e 104,815 (4,437) (4,437) ..1,187 | 04/10/2022.... | 2FE....
37045X BD 7| GENERAL MOTORS FINANCIAL CO IN SENIOR CO.. |. | 02/09/2016. | PIERPONT SECURITIES. 5,958 6,000 5,996 5,996 0 5,996 (37) (37) 48 | 11/24/2020....
38141G VR 2| GOLDMAN SACHS GRP INC/THE SUB CORP BND.... |. | 01/21/2016. | WELLS FARGO SECURITIES 39,552 40,000 39,720 39,724 2 2 39,726 (174) ((RL)) p— 449 [10/21/2025.... | 2FE....
40414L AN 9| HCP INC SENIOR CORP BND 4.000% 06/01/2.......... . 102/10/2016. | GOLDMAN SACHS & CO......ocoommerveren [ orerrrirrerrrinnernninsenes | e 188,508 | .............. 200,000 | .coovorerenens 198,252 | ..ccoovenes 198,342 18 18 | e | e 198,361 (9,853) (9,853) 1,667 |06/01/2025.... | 2FE...
42217k BF 2 |HEALTH CARE REIT INC SENIOR CORPBND 4....... |. [03/01/2016. | UBS WARBURG LLC.........ccoovvvvvvmmun [ cormrrrisrmrericscveiissenns | v 185,653 | ....cccceeee. 190,000 | oo 189,859 | coovv 189,867 2 2 [ e | e 189,869 (4,217) (4,217) 1,963 |06/01/2025.... | 2FE...
46625H NJ  5|JPMORGAN CHASE & CO CORP BND 4.250% 10.... |. [ 01/21/2016. | NOMURA SECURITIES INTL. INC..... 296,472 300,000 298,965 298,983 5 5 298,988 (2,516) (2,516) 4,285 |10/01/2027.... | 2FE....
46629Y AD  1|JPMCC_07-CB18 PAC SENIOR CMBS 07-CB18 A1..... . | 03/01/2016. | Paydown 7,135 7,135 7,914 7,348 (213) (213) 7,135 0 67 | 06/12/2047....| 1FM........
46630E  AC  4|JPMCC CMBS 06-CB17 A4 5.429% 12/12/43............ .| 02/01/2016. | Paydown 36,413 36,413 40,636 36,873 (460) (460) 36,413 (U [ 197 | 12/12/2043.... | 1FM........
49326E EF 6 |KEYCORP CORP BOND 2.900% 09/15/20. . 102/17/2016. | BA SECURITIES 104,647 ...105,000 1 1 (335) (335) 09/15/2020....
61753) AB  5[MSC_07-1Q13 PAC SENIOR CMBS 07-IQ13 A1A......... | . | 03/01/2016. | Paydown 4,118 4,118 (134) (134) 0 44 103/15/2044.... | 1FM........
7591EP  AJ 9 |REGIONS FINANCIAL CORP SENIOR COR................. | . | 02/05/2016. | RAYMOND JAMES, 99,340 | ............. 100,000 7 7 (506) [(SUCY N 472 | 05/15/2018.... | 2FE....
761713  BU 9 [REYNOLDS AMERICAN INC SENIOR CORP BND....... . 102/22/2016. | TENDER OFFER 211,836 200,000 200,120 200,120 0 200,120 | oo | e 1716 | e 11,716 11,917 | 05/20/2023.... | 2FE...
806851 AC 5| SCHLUMBERGER HLDGS CORP SENIOR CORP B.... | . | 01/25/2016. | Mitsubishi Securities USA 224,324 230,000 229,480 229,483 7 7 229,490 (5,167) (5,167) 709 |12/21/2020.... | 1FE........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/A.C.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date] Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
828807 CX 3| SIMON PROPERTY GROUP LP SENIOR CORP BND. |. | 02/18/2016. | KEY BANK 40,220 40,000 39,967 1 1 39,968 252 252 | oo 111 | 07/15/2021.... | 1FE.......
06738E  AG 0 |BARCLAYS PLC SENIOR CORP BND 2.875% 06...... | F| 01/21/2016. | BARCLAYS CAPITAL .....1,394,792 | ..........1,400,000 | ...........1,394,050 ....1,394,680 77 77 cennnee. 1,394,758 34 34 5,367 | 06/08/2020.... | 2FE........
3899999. Total Bonds - Industrial and Miscellaneous. ......3,298,889 3,327,544 3,321,637 3,278,657 0 (519) 0 (519) 0 3,318,107 0 .(19,218) | ...ooeee...(19,218) | ... 23,266 XXX XXX
8399997. Total Bonds - Part 4. ...10,795,020 ...10,941,657 | ........10,819,911 9,993,242 (21,754) 2,018 0 (19,736) | oo | eeii. 10,821,823 0 (26,801) (26,801) | ..ooeeeee 37,575 XXX XXX
8399999. Total Bonds ...10,795,020 ...10,941,657 | .........10,819,911 9,993,242 (21,754) 2018 0 (19,736) [ o0 | ... 10,821,823 0 (26,801) (26,801) | ........ 37,575 XXX XXX
Common Stocks - Industrial and Miscell
149123 10 1 [CATERPILLARINC . | 02/24/2016. | DIRECT......ooosrvverrrmricnriinricnnissniinns | crvvennieeen1,850.000 | i 118,994 XXX | 159,705 | ..ovvvines 125,726 33,979 33,979 | oo | v 159,705 | .o ...(40,711) | .............(40,711) 1,425 XXX L.
166764 10 0| CHEVRON CORP. . [ 02/24/2016. | GOLDMAN SACHS & CO.........ccccoeoe.. ...1,000.000 | .ovvvirnnns 85,361 XXX | 103,212 | oo 89,960 | ..cooovverenns 13,252 13,252 | e | s 103,212 | oo (17,852) | oonvennnn(17,852) 1,070 XXX L.....
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS L.........coovvvvveees .| 02/24/2016. | GOLDMAN SACHS & CO 2,000.000 46,278 XXX 43,351 51,160 (7,809) (7,809) 43,351 2,928 2,928 780 XXX L.
30231G 10 2| EXXON MOBIL CORP.........ccovuvrmeremcnrreriiscrirereesnnennns | - | 02/24/2016. | GOLDMAN SACHS & CO......ccooee ...1,000.000 | .ovvviinns 81,548 XXX 79,607 77,950 1,657 1,657 79,607 1,941 1,941 730 XXX L.....
354613 10 1| FRANKLIN RESOURCES INC..........cccovvrvrvrvrnrnrccncnncneees | . | 02/24/2016. | DIRECT. 5,300.000 | ............. 181,755 XXX | 251,665 | ............. 195,146 56,519 56,519 251,665 (69,910) (69,910) 954 XXX L.
459200 10 1 |INTERNATIONAL BUSINESS MACHINE.. . | 02/24/2016. | GOLDMAN SACHS & CO! 2,900.000 386,114 XXX ..429,258 399,098 30,160 30,160 29,258 (43,144) XXX L
609207 10 5 [MONDELEZ INTERNATIONAL INC.........cccccoeevvveenennne | . | 02/24/2016. | GOLDMAN SACHS & CO...........ccc.. ..4,000.000 | ..covveeeen 163,638 XXX | 106,494 | ............. 179,360 ....(72,866) il72,866) | oo | i 106,494 57,144 680 XXX L.
742718 10 9| PROCTER & GAMBLE COMPANY........coooovviriinniiiininicns . | 02/24/2016. | GOLDMAN SACHS & CO.........ocooueweee ...1,000.000 | oo 81,474 PSS 63,603 | ... 79,410 ....(15,808) ....(15,808) 63,603 | ... | o1 7,872 | i 17,872 | 663 XXX L.
9099999. Total Common Stocks - Industrial and Miscellaneou: ......1,145,162 XXX ....1,236,895 ...1,197,810 39,084 0 0 39,084 0 ....1,236,895 (91,732) XXX XXX
9799997 Total Common Stocks - Part 4 ... 1,145,162 XXX ....1,236,895 ...1,197,810 39,084 0 0 39,084 0 ....1,236,895 (91,732) XXX XXX
9799999. Total Common Stocks .....1,145,162 XXX ....1,236,895 ....1,197,810 39,084 0 0 39,084 0 ....1,236,895 (91,732 XXX XXX
9899999. Total Preferred and Common Stocks .....1,145,162 XXX ....1,236,895 ...1,197,810 39,084 0 0 39,084 0 ....1,236,895 (91,732) XXX XXX
9999999. Total Bonds, Preferred and Common Stocks 1,940,182 XXX ..12,056,806 ..11,191,052 7,330 9,348 2,058,718 ..(118,533) XXX XXX

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




statement for March 31, 2016 of e COLONY SPECIALTY INSURANCE COMPANY

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

Sch. DB -Pt. B - Sn. 1
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

QEO06, QE07, QE08, QE09, QE10, QE11



Statement for March 31, 2016 of the COLONY SPECIALTY |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Wells Fargo Bank, NA............cccccoeeimmricnernnniioncrnnene. . S@N Francisco, CA 1,413,531 1,241,203 474,933 [ XXX
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 3,234 (27,885) | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 1,413,531 1,244,437 447,048 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 1,413,531 1,244,437 447,048 | XXX
0599999. Total Cash XXX XXX 0 0 1,413,531 1,244,437 447,048 | XXX

QE12




€130

Statement for March 31, 2016 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
;

2 3 4 5 6
Description

7

Amount of Interest Due & Accrued

8

Amount Received During Year

Code Date Acquired Rate of Interest Maturity Date

Book/Adjusted Carrying Value

NONE




supplement for March 31, 2016 ofthe COLONY SPECIALTY INSURANCE COMPANY

Supp. Ato Sch. T - PH
NONE

Supp. Ato Sch. T -HS
NONE

Supp. Ato Sch. T -OP
NONE

Q455-1, Q455-2, Q455-3



Supplement for March 31, 2016 of the COLONY SPECIALTY |NSURANCE COMPANY

* 36 927 2 0164550010 1 *

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

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

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8

3 4 6 7 Direct

Losses

Incurred
Direct Direct Number Direct Number But

Premiums Premiums of Losses Amount of Not

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

Alabama.......cccocvveriereinnnn AL [ | e | e [ e | oo | e | e | s
AlasKa........ocevverereirieieieae AK ] coeeeeeieieeiiens [ e [ | e | eovsesieissesesseesinns [ eesssesesesssssssssens | veveeissesesissssssnes | s
P2 Y1740 - VAV (SR DU T4 o | e [ (V4] RN DU ISP 1,707
Arkansas...........cccocoveverrerennnn AR [ o | e | s [ ersieieseeseieines | ceeessesenssseinins | e | oo | e
California.........coeveveerrererenen. (07, SRR DO B27 | coverereeverierseienies [ v | e (2,349) | oo [ | e, 1,183
Colorado........ccoevvvrvererennen. CO | errreieveeeeiiens [ eeeersenieiesesienns [ e | e | e | e | evvesisesesissesssnsses | eeeseiesesese s
ConnecticUt........cccvrevvrrrernnns CT [ oeeerreieierineiens | erverierssneissiesnns [, | oo | e | e | e | o
Delaware........cccocveeveirernnnen. DE [ oo [ | e | v [ e [ eeessesieessienienees | cveensesesnsenens | o
District of Columbia................ DC| rrernrveiieiisninens | e [ | v | eoesssnsssessssssns | oo | asessssssssssessnns | oo 1,485
Florida.........ccoovevverererericrnns
(€T (0] O

Hawalii........cooveveerericiciisienns
|daho..
lllinois..
Indiana....

© ® N GR W=

N
o

A_\A_\AA
>0 ron =
=3
E
QO

N
~
~
[
>
w
@
w

Kentucky.......coeveerierreeneinenns
Louisiana
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S © ®
=
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>
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=
=
©

<
[
=3
o

NN
W N
=
©
w
@
]
o
=3
=
@
o]
=3
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Michigan.........ocvvereernennenns
Minnesota.......cccocvevrereiennes
(VST o]
MISSOUI.....vvveeireieiesinirerinines
Montana.........cceevveveieierennns
Nebraska....
Nevada...........
New Hampshire.. .
NEW JErsey......ccovreuneeneereenns
New MEXICO.......cvvvrrrrrrerrrenes
New YOrK.......ooocvvvverercrenrnnns
North Carolina..........cccccevvnne.

W oW W W W WRRNNRNNN
O RO 2O © NS OR
=
S
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o
o
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OregoN.....cvveeveveeesesiereinenns
Pennsylvania...........ccccccunean
Rhode Island............cccccevuee. RIE{eieieeeeeeeriiies | e | evereriesisiesesiesissenes | erssesiesissesesissienes [ eevrssesiessnsssesiesens | eveeseessesesiessssesiess | svevesssesssssesisssssens | sevveseesesssssssesinssnns
South Carolina...........cc.cuen... SC [ oeeereiereiineiiens | e [y | e | e | e | e | s

BB A W W
N = o © >
w
=}
c
=3
=
o
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o
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S
w
—
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>
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w
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oD
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Vermont.. . reereeresrensneeneennnns | e
Virginia... VAL . reeereeeereseeiesienns | s .(17,020)] .... ..15,743
Washington.........cocoveeeeeec e WA | e [ 1267 [ | e [evnrinrnnneenn(&,750) | oo [ e 35,114
West Virginia.........cocoovernnnee. WV e [ | e | e [ e | oo | e | oo,
WiSCoNSiN........ocvevvevereercrnen. WIH oo [ | oo | e [ e | ceveevsiesesessesssssees | avvesisssssseseeessesens | eossesesnssssesee s
WYOMING....oveveerereierrereieenns WY [ oo | e | e [ o | e | s | e | e
American Samoa.................... AS| oo [ | e | e [ | | e | o

S
&«

TN
© N

ao1 g1 g g
PO 2o
@

<

[

3

@

c

Puerto Rico..........cccvvvernnee. PR [ [ | e | v [ evssesiesnsesessesinnns [ eevvessssesesiesssesenees | eveesnesssesesiesssesiens | eveveesesnssssesie s
US Virgin Islands..........cc..cc..... VI o [ [ e | s | e | oo | o | s,
Northern Mariana Islands....MP | ........cccoovierniii e [ [ evieieesisiieeissiies | eeevieiesssssseieinns | evsesssssessssssesiens | svesesssssssssessssssens | vevvesissossssssessssennes
Canada........cccovevererineirennn CAN | coorsreersrireieies [ | e [ | oo | s | e | e
58.  Aggregate Other Alien........... (01 [P (V1 IO (V1 IS (V1 IS (V1 IO (V1 IS (V1 (V1 0
59, TotalS. .o | senessssesenesssnsens [ 8,920 [ .o [ I [V I (33,437) ] oo [ I (1 I 63,209

(SRS

58999. Totals (Lines 58001 thru 58003+
58998) (Line 58 above).....c.coves | corvririniiiiiinn, [ [P [ [P [ [P [ [P [ [P [ I [0 [ 0
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Overflow Page for Write-Ins

NONE

Q455-5



	Q01 - JURAT
	Q02 - ASSETS
	Q03 - LIABILITIES, SURPLUS AND OTHER FUNDS
	Q04 - STATEMENT OF INCOME
	Q05 - CASH FLOW
	Q06 - NOTES
	Q06.1 - NOTES
	Q06.2 - NOTES
	Q06.3 - NOTES
	Q07 - GENERAL INTERROGATORIES-PART 1
	Q07.1 - GENERAL INTERROGATORIES-PART 1
	Q08 - GENERAL INTERROGATORIES - PART 2
	Q09 - SCHEDULE F - CEDED REINSURANCE
	Q10 - SCHEDULE T
	Q11 - SCHEDULE Y - PART 1
	Q12 - SCHEDULE Y - PART 1A
	Q12.1 - SCHEDULE Y - PART 1A
	Q12.2 - SCHEDULE Y - PART 1A
	Q13 - PART 1 -  LOSS EXPERIENCE
	Q13 - PART 2 -  DIRECT PREMIUMS WRITTEN
	Q14 - PART 3  - LOSS RESERVE DEVELOPMENT
	Q15 - SUPPLEMENTAL INTERROGATORIES
	Q16 - 
	QSI01 - SCHEDULE A - VERIFICATION
	QSI01 - SCHEDULE B - VERIFICATION
	QSI01 - SCHEDULE BA - VERIFICATION
	QSI01 - SCHEDULE D - VERIFICATION
	QSI02 - SCHEDULE D - PART 1B
	QSI03 - SCHEDULE DA - PART 1
	QSI03 - SCHEDULE DA - VERIFICATION
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03 - SCHEDULE DB - PART A - VERIFICATION
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03 - SCHEDULE DB - PART B - VERIFICATION
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03 - SCHEDULE DB - PART C - SECTION 1
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03 - SCHEDULE DB - PART C - SECTION 2
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03 - SCHEDULE DB - VERIFICATION
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03 - SCHEDULE E - VERIFICATION
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03 - SCHEDULE A - PART 2
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03 - SCHEDULE A - PART 3
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03 - SCHEDULE B - PART 2
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03 - SCHEDULE B - PART 3
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03 - SCHEDULE BA - PART 2
	QSI04, QSI05, QSI06, QSI07, QSI08, QE01, QE02, QE03 - SCHEDULE BA - PART 3
	QE04 - SCHEDULE D - PART 3
	QE05 - SCHEDULE D - PART 4
	QE05.1 - SCHEDULE D - PART 4
	QE06, QE07, QE08, QE09, QE10, QE11 - SCHEDULE DB - PART A - SECTION 1
	QE06, QE07, QE08, QE09, QE10, QE11 - SCHEDULE DB - PART B - SECTION 1
	QE06, QE07, QE08, QE09, QE10, QE11 - SCHEDULE DB - PART D - SECTION 1
	QE06, QE07, QE08, QE09, QE10, QE11 - SCHEDULE DB - PART D - SECTION 2
	QE06, QE07, QE08, QE09, QE10, QE11 - SCHEDULE DL -  PART 1
	QE06, QE07, QE08, QE09, QE10, QE11 - SCHEDULE DL -  PART 2
	QE12 - SCHEDULE E - PART 1
	QE13 - SCHEDULE E - PART 2
	Q455-1, Q455-2, Q455-3 - SUPPLEMENT A TO SCHEDULE T - PH
	Q455-1, Q455-2, Q455-3 - SUPPLEMENT A TO SCHEDULE T - HS
	Q455-1, Q455-2, Q455-3 - SUPPLEMENT A TO SCHEDULE T - OP
	Q455-4 - SUPPLEMENT A TO SCHEDULE T - OF
	Q455-5 - 

