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Annual Statement for the year 2017 of the COLONY SPECIALTY |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES........vvuerverireireiieireisseisseiseessesesseeseesssssesssssississiens | eesneinnees 6,457,228 | ........... 109 | oo 6,457,228 | ..o | i 6,457,228 | .......... 10.9
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIIHIES)......vvurvecercircieeiet e enssntenes | sensesisnean 616,578 | ..cocvvueen. 1.0 | v B16,578 | ..ooueveerrerierinerinnne | e 616,578 | ..cocovuvn. 1.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccceveeiees | evivivines 1,808,585 | ............. 3.0 [ 1,808,585 |....cocvereiereriireiens | e, 1,808,585 | ............. 3.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........c.coocomivniivniiones | vovireiie 1,946,582 | ............. 33 | 1,946,582 | ..o [ i, 1,946,582 | ............. 33
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooee | covvnrenne 2,686,231 | .....co..c... 45 | e 2,686,231 | .ooveererrererenieins | e 2,686,231 | ..ccvveve. 4.5
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All ONET ..ottt sstenssssessensns | sresssssnssens 708,961 | .oovrene. 12 | s 708,961 | .ovoveeeieesrireiieins | cevreernnineiennns 708,961 | .oovrene 1.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvovveerirc ettt | coesinns 16,076,352 16,076,352 | .cooveeneeneineiiens | e 16,076,352
2.2 Unaffiliated non-U.S. securities (including Canada ..7,354,458 7,354,458 |.... 7,354,458
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MUtUal fUNdS.........ccocvirerniniennneeenenesesnneeens e | enennnnnen0000 | [ | e (V1 IO 0.0
3.2 Preferred stocks:
321 AR, .. oo | sensnnsnnsinennesnnens | nenneennsd0000 | [ | (I 0.0
3.22 UNAffiliated.......cereeeeeeeeieicireireieeireeiiecseieeeenseisessssssesesssssssssssessessees | snesseessnssesesssnssnsnnnss | nennessenssd0:0) | rriiriinsinrinsinnnsiinins | eeereeseneseeesennneeens | reeessesensessessesseean 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 | e [ | s [V IO 0.0
3.32 UNffili@ted........ccoverereerierieiireis i | enesnees 10,646,752 | ........... 179 | o 10,646,752 | ..coovverneeneireinens | ververinenene 10,646,752 | ........... 17.9
3.4 Other equity securities:
341 AR, ...coooveeeecriirieeeseeesensesenensessnssessineines | s | o000 | [ | 0 [ oo 0.0
342 Unaffilidted........c.oovveririeiiiceeisiississssssssssnssnnes | eeenesnnssnssnssnssnses | nneenneennnd0200 | it e | et 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AR, ..o eieeeeeeeiesiessssssssssnesnisninnns | srennnnnsnnssnssnsenses | nneenneennni020) |t | s | e [V [ 0.0
3.52 UNAffili@ted.......ccoeverrrreririscinessiesiseeissss e sssssssessssessssssssensssssessenssnes | snsssessnssssssesssnssnssnsss | nessessnnssd0:0) | eeivninsinsinssinnnsiiniins | ceeesessessssessennnsnns | oessesesssssssessssses 0 [ oo 0.0

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
Real estate investments:

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

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

satisfaction of debt).........ccoeeiiiieecc
CONFACE I0BNS.......oocereeerceceei ettt essnena
DEMIVALIVES.......oeiiriiieiset bbb

53

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

. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets
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Annual Statement for the year 2017 of the COLONY SPECIALTY |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

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

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

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2017 of the COLONY SPECIALTY |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

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

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

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

5. Unrealized valuation increase (decrease):

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

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 48,021,787
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 23,662,914
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 26,447
4. Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR 86,749
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk 1,719,617
A4 Partd, COIUMN Tttt (102,905) 1,703,461
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 256,820
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 22,134,935
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 240,983
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 106,125
94 Part4, COIMN 13ttt R 13,802 119,927
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 51,175,584
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 51,175,584
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Annual Statement for the year 2017 of the COLONY SPECIALTY |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........covvevverrnens | correvevcrineriinens 6,457,228 | ..oovvverrrrrnd 6,348,166 | .ccoovervrrrrircninne 6,397,735 | oo 6,105,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coooieieinies | covrrerieissssieniensnead 616,578 | .o 613,435 | oo, 617,000 | .o, 600,000
4. TOtalS. ..o | e 7,073,806 | oo 6,961,601 | oo 7,014,735 | oo 6,705,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ocieeeceiiieseiieies | e 1,808,584 | ...coovovirerias 1,800,538 | ..coovviiieieinas 2,061,250 | .ooveirercie 1,655,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 7,506,669 7,879,702
Industrial and Miscellaneous, SVO Identified 8. United States 16,785,313 ...16,827,700
Funds and Hybrid Securities (Unaffiliated) 9. Canada 272,861 ...272,595
10. Other Countries 7,081,597 .7,081,885
11. Totals......ccoocoe. 24,139,771 ...24,182,180
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......comrerseeessrnnsns | ovveeecninnieenns 40,528,830 | ..oooovvcrenennnn 40,692,344 | s 41,137,867
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States........c.cvevevevererenes | woveerveerinceineeinenes 9,393,315 | o 9,393,315 | o 5,925,711
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other CoUNtHES. . .ovverrerrerris | corerresseseessesneans 1,253,437 | oo 1,253,437 | oo 934,261
23, TOtalS....ooreecrersrireserrissienenes | cveeesenesnnresneens 10,646,752 | .oooovvvrreriinenes 10,646,752 | ..oovoveveisirinscienns 6,859,972
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | ccoovcrnirien. 10,646,752 | coooovvvvreriies 10,646,752 | ..oovovvvereriiicnenns 6,859,972
26. Total StOCKS...cuerrmsrrsrssmmssrnsns | covverniriiisscrieens 10,646,752 | .coooovvveririce, 10,646,752 | .ovvovvveinciericnenns 6,859,972
27. Total Bonds and Stocks...... | ....cccccouvvecren. 51,175,582 | cooovvvvierrircrinns 51,339,096 | ...ovvvrnrrirrienns 47,997,839
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Annual Statement for the year 2017 of the COLONY SPECIALTY INSURANCE COMPANY

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

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

4.7

Totals

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

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




Annual Statement for the year 2017 of the COLONY SPECIALTY INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
396,623 2,763,694 14,301,173 . 12,246,516
547,824 |.. . \ R 9,803,763 | ... .24, 9,406,692 | ...
...34,837 |... A 361,674

...10,056,448

90IS
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Annual Statement for the year 2017 of the COLONY SPECIALTY INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T (o) 1,923,021 |..oovvenee. 18,548,566 |............... 8,661,818 | ..covvvvvrinne 928,835 | oo 11,416 | o0 e, 30,073,656 | ..ovvvrveerncncrnen 742 |t XX s [ XK i [ 25,828,930 | ...ovvereenen 4,244,724
547,824 |............... 4,312,108 |..covvvrnen. 5,307,739 | oooireereeei252,670 | o0 | 0 | 10,420,341 | 257 | XXX [ e XK [ 9,034,950 |....coovunnen. 1,385,390

...34,837

0

............. 10,420,341

14,004,394 |..

5,664,951

10.8 Line 10.7 asa % of Col. 7......... 346 | i 2.9 | 0.0 |00 | 10000 [ b XXX e XK | e XX K | 86,0 | i, 14.0
1. Total Bonds Prior Year

............. 10,668,003 |.............14,681,686 |...............6,318,408 | ................202,090 | .................227,449 v 26,406,044 | ...............5,691,592

43572 |.... 2,162,602 14919 |.... ..8,883,491 ....523,200

.16,844,288

13,865,681

...242,368

11.8 Line 11.7.:a5a % 0f COl. 9.t | o 25.6 ....40.2 233 |05 | 0.6
12. Total Publicly Traded Bonds
12,1 NAIC Tttt seenas | crsessensanenn 1,549,374 |............ 14,877,484 | ............ 8,461,822 | .ccvvvienee 928,834 | .o 11416 | [ 000000 25,828,930 | e 637 [ 26,406,044
412,829 | 3721777 | oo 4,894,345 | ..o [ e | e e 3,034,951 | 223 [ 8,883,491

Totals
Line 12.7 as a % of Col. 7.....
Line 12.7 as a % of Line 10.7, Col. 7, Section 10

...361,674

............... 1,962,203
. .56
......................... 4.8

............. 18,605,261
..53.4

................. 928,834
2.7

Total Privately Placed Bonds

Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 10.7, Col. 7, Section 10

................. 373,647
...134,995

............... 3,671,081
584,331

................. 199,996
................. 413,394

34,837 |..

............... 4,244,724
............... 1,385,390

............... 4,244,724
............... 1,385,390

648,227
114
......................... 1.6

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

Includes $.....5,664,951 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

..0;

NAIC 2§.........

0; NAIC3S§........

0; NAIC4S...... .0;

NAIC5S.......... ;

NAICES......... 0.
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Annual Statement for the year 2017 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2

ed December 31

Distribution by Type

1 Year
or Less

Maturity Distribution of All Bonds Own
1 2

Over 1 Year
Through 5 Years

3

Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

Over 20
Years

No Maturity
Date

Total
Current Year

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

Column7 as a
% of Line 10.6

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

1.1

1.2
1.3
14

U.S. Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

...100,071

..3,894,027 |...

2,463,131

11,239,397

6,457,228 |.

.............. 3,894,027

2,463,131

.0

............ 11,239,397

.............. 6,457,228

2.1

22
23

24

All Other Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

.418,571

1,302,395

.418,571

3.1

32
3.3

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

3.4 Other Loan-Backed and Structured Securities

3.5 TOtAlS. ... snnesesnensnsnersssnssnennns | nnnssrsnesesnnenersnns0 | reveinnneeennnn 373,997 [iiiiiiiennnnn839,034 | cviiiiiieiiiiieiiiinn0 |0 [ XXX
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 1SSUET OBlIGALIONS.......euviiiirciiiiiiiciesssi et | soesessisene s enissaneenies | eeessestesenesessessnssenns | sronsiesessessnsenenesseses | sesessesinsssessesinnsnsens | cossreesiesssssnenessenenns | ceererenes ) .9 S

4.2
43
44
4.5

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

5.1
52

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

.............. 1,004,201
422,126

................. 970,435
.............. 1,531,039

251,498 |...

.............. 2,873,856
.............. 3,841,102
791,711

.............. 3,057,419
.............. 2,388,632

.............. 2,873,856
.............. 3,841,101
L791,711

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAtIONS. ... s

..506,121

..900,000 |.

" 81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals




Annual Statement for the year 2017 of the COLONY SPECIALTY INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed

. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO

Total Bonds Current Year

60IS

10.1 1SSUET OblIgatioNS.......vvveeerieiieiririeiesieee e 10,897,533
10.2 Residential Mortgage-Backed SeCUNties.........coccovvrvrivrnneviniinninns [ vevrenennn 422,126 ... 1,531,039 | 1,160,526
10.3 Commercial Mortgage-Backed SECUMLIES...........covvverenirrirerieineirereinns | v (V18 PR 251,498 |...ccovvnnee 1,046,334
10.4 Other Loan-Backed and Structured Securities 3,651,792 | .o 900,000
10.5 SVO Identified FUNGS.........cccooeviveireieresieeseeeceeeeeeeeeseeessenes | eeereeeen X% Kueieeicens | eereee e XX [, XXX oo
10.6 TOAIS.......cvieieeceecectee et | eveeienaenee 2,470,845 |............ 22,860,673 | ............ 14,004,393
10.7 Ling 10.6 858 % Of COL 7...uovveiireieicieeii et nensniens | evsensssssssssesssssnead 6.1 | e 56.4 | oo 34.6
Total Bonds Prior Year
11,1 1SSUET OblIgatioNS.......ccveveivireieiiisieiese e | eneessienee 7,090,131 | coevevee. 11,594,543 | ..o 12,704,350 | oo | everriennenenn239,919 |t XXX [ ) .9 N PO ).0.0 RN R 31,628,943 | ..o 755 | 29,803,348 |.............. 1,825,595
11.2 Residential Mortgage-Backed SECUMIES. ..........covviveieriinineinenieiens [ cvrreireinninnns 456,009 |.............. 1,145177 |.verenn.582,807 |0 202,090 | e 2,449 | b XXX [ i ) 0.9 R PR D.0.9 N PO 2,388,532 | oovreeeieinns 5.7 e 2,388,532 | ..o
11.3 Commercial Mortgage-Backed SECUMtIES.........covevrrrurririnineirisiereinns [ cevreeeinnenens 699,417 | ..ovvvieeieeieeeies | e 380,383 | o | e | e XXX e e )00, SO DT D30 SO ISR 1,079,770 | oo, X 1,079,769 | ...cvverieceiee,
11.4 Other Loan-Backed and Structured SECUMLIES.........ovevervnrnrrrireieiinns | eoreirerennens 2,466,018 |.............. 4,104,568 |...covereeen 19871 | e | eeveeieeeeeeneseeenens | ereeee e XK [ e ) 0.0 I IO D09 T PR 6,768,757 | wovveerererrnnn. 16.2 | oeeienes 2,379,560 |.............. 4,389,197
11.5 SVO Identified FUNGS..........coevcveieeieieceieee s | ceerenias .0 S P 0,0 SN I 4.0 SN N 0.0, SR [N, 0.0, SRR PORR oo RRRl O XXX oo e, DS O [ (O 0.0 [ e
11,8 TOAIS. ..ottt | evaesieaans 10,711,575 | ...couce. 16,844,288 | ............ 13,865,681 |...ccovvveee 202,090 |...ccoerneeee. 242,368 | ..o (V)N I ) 0.0 I PO ).0.0 G DU 41,866,002 | ...ococvvrrennn 100.0 [.oenneee 35,651,209 |.............. 6,214,792
11.7 Line 11.6 @58 % Of COL 9...ovveivieeicee e | creviesisieniesesiaes PR 402 | e, 331 | e 0.5 | oo, 0.6 [ oo 0.0 | .0, S P .S S 100.0 |..oooneenas 0.0, S 852 | oo, 14.8
Total Publicly Traded Bonds
12.1 1SSUET OblIgatioNS..........cvucveiveiecieisieieseie ettt | eveissiennas 1,517,101 | .o 16,497,258 |............ 10,249,308 | ...coeverre. 10,000 | .o | e XXX oo | e 28,273,667 | ..covveverirne. 69.8 |..covunee 29,803,348 | ....ccvoverere. 712 | 28,273,667
12.2 Residential Mortgage-Backed Securities... 1,160,526 |. .715,995 3,841,102 2,388,532 3,841,102 |.
12.3 Commercial Mortgage-Backed SECUMLIES..........c.covivervierenieieninns | oeveenesssnesennnnns [ eovninnienennenn 251,498 | 1,046,334 | 202,840 1,500,672 1,079,769 1,500,672
12.4 Other Loan-Backed and Structured SecUrities.............ccovevevevevevevveeeceenes | covvrrereennns 22,976 |.................325,466 |.................900,000 |....cccecerrriivrrrrrenne. 1,248,442 2,379,560 1,248,442

12.5 SVO Identified Funds
12.6 Totals

XXX... XXX. o 0. . 0. .
13,356,168 |......cccveuee. 928,835 | .ooocvvcin 11416 | o 0 Jiene 34,863,883 O | 35,651,209 2 | 34,863,883

1,962,20:

12.7 Ling 12.6 @5 @ % Of COL. 7...ovvoeeeieireceeereeieeieeeesssiessse e ssssssessnns | vvrseseessssessnsenees 5.6 383 | 2.7 | s 0.0 | oo 0.0 | v 100.0 | .ovrreee XXX s [ e )., SN IS 0.0, NSNS ISR 100.0
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10........cocoruirrirrnmnriniinne | covenreneesiianisnennes 4.8 | 59 | 330 | 2.3 | o 0.0 | oo 0.0 |t 86.0 [ .o XXX s [ ., ST [ 0.0, S [P 86.0
Total Privately Placed Bonds

13.1 ISSUET OBlGAtiONS. ......couevecerercirerceneieieeineneieeeerseiseesssseneseesensenssnsnens | seenereeneenens 194,995 | 1i00.929,085 | . 648,226 252,670 | oo | e 90,9, GO DR 1,964,976 | ..ooovveerrircicnnns 4.8 | 1,825,595 | .ovoeereeeireiniins 44 ... 9.9 I R 1,964,976
13.2 Residential Mortgage-Backed SECUMEIES..........ccouiuieiirriienieieeiiiies [ | e | eienssssssessssesesnnnes | eosnssssesssseessnssesessses | seseessssssssssssesessssesns | seesnsna 9,99, GO TR [0 0.0 [ e [0 0.0 [ 9,9, GO IR 0
13.3 Commercial Mortgage-Backed SECUMEIES. ...........erivriieririieieiisiniens | eeeieieisnsesensissens | sreseessssssesssssssnsesnss | eesesnssessesnssesessssssens | seesessssesesssssssessessns | sesssssssessessesssessesssses | soesseses ) 0.9 GO RO (01 O 0.0 | oo [0 0.0 { v D90 O T 0
13.4 Other Loan-Backed and Structured SecUrities.............coovvevevereeeeeieeeeees | eovvvirivirinenns 373,647 | v 3,326,327 [ ooeeeeeceeeceiies | ceveeeiesieeieeeeieinees | e inens | e ). 9.9, ST R, 3,699,974 | .ol 91 [, 4,389,197 | coveveeiieen 105 | XXX oviveveinn e 3,699,974
13.5 SVO Identified FUNDS.........cvveriiremrerieiniireinisereresssesesesissiseeenies | seeserenes D0, CORRORON [FTRTRND 0,0, CPORIRIRIIN IVIRVOND, 0.0, CROORPNT VORI D0, SOOI [ XXXrerierinnins [ eonmeneenersisssensisesnens | onerensnsnessisenene O 0.0 | oo O RO 0.0 | XXXorereeane | ereneeerisssnsenenssisnes 0
1318 TOAIS....veeeeeecece ettt nsnns | sesnssessenenes 508,642 |.............4,255412 | .................648,226 |................. 252,670 | oo (0 (010 A 5,664,950 | .ovoorerrireininns 14.0 | 6,214,792 | o 148 | 0.0 G R 5,664,950
13.7 Ling 13.6 @5 @ % Of COl. 7...ovonerieieeeereieississieese st ssssssessnns | vvsseseessssessnsenees 9.0 | v I | 114 | N 0.0 | o 0.0 | v 100.0 |.covrveeee ) 0.0 N S ) .0 S I ) 0.0 S IS P.0.% I 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......ccocoornrieininininns | cornrisnssnneneinneas 1.3 | 105 | 16 | 0.6 | oo 0.0 | oo 0.0 | oo 14.0 | .. PO, S ., S PO, S . N [ 14.0
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Annual Statement for the year 2017 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term iNVEStMENES ACGUITET. .........c.oviuririiicieiiice ettt sensnses | saebessetesessesesasstesessesessssnsesesssesesessnsesesnan 0 | eoereeeisie ettt enaes | eberetet e e it e st eae s st et s e se st ensetesensesesanne | Shetsseteseseeesee et et s se R et s ee s bR A et et nese s s s s eReses | esesssetebnset et et eea et s ettt e s s bt et s e st b e s tena
3. ACCIUAL OF QISCOUNL. .......cuivcvieecieit ettt bbbt bt b s s s s b st besansesass | babsebesessesessssssesesssses s sesebessnses s s sesesans 5,390 | oo 5,390 | 1viiitiieiiesice et | et es it ettt b b s et et ens | ebessea et st e ettt s et s ettt b b
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON QISPOSAIS.........oeuiviriieirisiietiitieiei ettt ettt s bbb st b st b ssnsesessnsetas | Seessssesasassetesssesasansebes s eses e s et bessnsees (3,371 | e (BB70) [ ettt bees | eteteese sttt etttk s stttk n ettt senetes | £esebebet ettt ettt ettt ettt
6. Deduct consideration reCeived ON dISPOSAIS...........c.cvriueiiruiiiiriieiieie ettt ssssssessns | ssessssssessssesesssinsesessssesessssesessnsesns 3341947 | oo KT IR A T OO BTN
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2017 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI..........ururieeererireeireiseieeesirstseeesss s ssesssssesssssssssssse s st essssssessens | stssssssssosssssessessassssssessassasssessessesssssessesssssnssnses 0 | ettt snaetes | Steseseaes s s et st ea et st et s Rt st be s Re st e se b sses et esassete | HesetsieaetesseAesesae At s e s e At e A b e ARttt b st s s ae s naen
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriieieieieie ittt bbbt s bbb bessebaes | sbsssessessssastes st st es e b s b ssesss s st st st anea 24,834,950 | ..ottt tans | ereeiet ettt ettt s st enen 24,834,956 | ..o
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceuerirrireieiisieeeissieeesseiesiesiens | sevissssiess st es bbb snees T,315,817 | et 0 | oo 7,315,817 | oo 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens T315,817 | oo 0 | oo T315,817 | oottt 0
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09



Annual Statement for the year 2017 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828  2J 8 |UNITED STATES TREASURY SENIOR GOVT BND........cccccoommvvimmiiinriiiniienas SD.. |..|.. .849,537 |...98.933 | ................840,930 | ...... 850,000 | ... 849,605 (610 OURUROROO IO I 1.500 |...... 1.519 | ... 07/19/2017. | 07/15/2020.
912828 C2 4 |UNITED STATES TREASURY GOVT BND SD.. |.|.. . 217,690 |.....99.607 | ................214,155 | .. 215,000 | ... 216,060 (904) [ covooevrrviienes [ e | e 1.500 |...... 1.071 |FA...... 03/14/2016. | 02/28/2019.
912828 C6 5 |UNITED STATES TREASURY GOVT BND (51000 R PO RS T e 326,538 |....99.711 | .................319,075 | ....... 320,000 | ... 322,647 (2,105) [ cooveverrieriniee e s 1.625 |..... 0.955 |MS...... 02/22/2016. | 03/31/2019.
912828 D2 3 |UNITED STATES TREASURY GOVT BND SD.. |..|.. 110,791 | 99.695 .109,665 ...110,000 | ... 110,220 (LK) SRR SN PN 1625 |...... 1.473 |AO...... 05/28/2014. | 04/30/2019.
912828 N2 2 |UNITED STATES TREASURY SENIOR GOVT BND.......cccoormmrvirrrrieriioennionas SD.. |..|... . 100,215 |..... 99.480 ...99,480 ...100,000 | ... 100,071 (TA) | oo | e [ 1.250 |...... 1.175 |JD....... 01/08/2016. | 12/15/2018.
912828 N8 9 |UNITED STATES TREASURY SENIOR GOVT BND........ccoocoouvviiiriiiiniiinniienas SD.. | [ | L [ 626,467 |..... 98.101 | ....c..c......608,226 | ................. 620,000 | ... 624,056 (1,286) | ..o | e | e 1.375 ... 1.158 |JJ....... 02/09/2016. | 01/31/2021.
912828 NM 8 |UNITED STATES TREASURY GOVT BND TIPS . SD.. [..|... 484,643 |...116.826 | .... ..412,827 | ... 487,532 | . 10,354 (T,465) | ..o | e | e 1.250 | ....(0.476) [ JJ....... 01/25/2017. | 07/15/2020.
912828 NM 8 |UNITED STATES TREASURY GOVT BND TIPS et | e . ..1,276,297 |..116.826 | .... . 1,087,473 | e 1,283,906 | ..cvvvuene 27,266 | ... (19,858) [ ..ovvuererrrieerens | vevrveierrssineneninee [ e 1.250 | ....(0.476) | JJ....... 01/25/2017. | 07/15/2020.
912828 S5 0 |UNITED STATES TREASURY TIPS SD.. | [ | 1] 2,405,556 |...100.596 | .............. 2,404,241 | .o 2,390,000 | .ooccccee.. 2,463,131 | . 49,259 GV T ORI P 0.125 |...... 0.107 |JJ....... 10/28/2016. | 07/15/2026.
0199999. U.S. Government - ISSUET OblIgations.............cc.ovevreririereeiieieseieiessi e eeseeees 6,397,734 XXX ..6,348,166 6,105,000 ) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL..........cvvuriiiirieiasiiissiissiiisssiis s 6,397,734 XXX ..6,348,166 6,105,000 ) 0 0 XXX XXX XXX XXX XXX
All Other Gover ts - Issuer Obligation
59284M  AC 8 |MEXICO CITY AIRPORT TRUST SECURED CORP B.........ccccrvvrrirvirniirernrirees | veveees D] e 2FE ..198,000 |..... 98.768 | ................ 197,635 | ....... 200,000 | ... 198,007 T [ e [ e [ 3.875 |...... 3.993 [AO...... 12/18/2017. | 04/30/2028.
698299 BF 0 | PANAMA REPUBLIC SENIOR GOVT BND N D] 2FE]| .. ..210,000 |...104.500 | .................209,000 | ....... 200,000 | ... 209,973 | .ovvrverrerrneenenins | errneeneneneens(27) [ o [ e [ e 3.875 |...... 3.284 [MS...... 12/18/2017. | 03/17/2028.
91087B AC 4 |MEXICAN BONOS SENIOR CORP BND.........ccoouuerimiminisinnessnnessnsssnssnnes | coveees Do | e 2FE| oo, 209,000 |...103.450 | .................206,900 | ....... 200,000 | ... 208,599 | ..oovrvrennrrnnnriinnns | v (401) i [ [ 4.150 |...... 3.599 [MS...... 06/20/2017. | 03/28/2027.

oL3

0699999. All Other Governments - Issuer Obligations ..617,000 XXX ..616,579 0 0 XXX XXX XXX XXX XXX
1099999. Total - All Other Governments....... ..617,000 XXX ..616,579 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
658256 T8 5 |NORTH CAROLINA ST MUNIBND GO.......cocoovrvrerrrrirenns SD. | [ | e 1FE ..598,218 |...104.596 510,456 | ..oovvvncveererncerireins | everreenee(18,897) | e [ e [ e 5.000 |...... 1.020 [MN...... 04/03/2013. | 05/01/2019.
658256 T8 5 |NORTH CAROLINA ST MUNIBND GO........cccovmiiiiririnniiniieiieniesiississioens [ e [P (U I 1FE| .. 542,714 |...104.596 463,004 | ..o | e (17,144) | s [ [ 5.000 |...... 1.020 [MN...... 04/03/2013. | 05/01/2019.
70914P  TT 9 |PENNSYLVANIA ST MUNIBND GO.....cooviimiviiniiminssissnssssssssssensssesssnsssnssens | coveens e | TFE| i 920,318 |...114.113 835,034 | .oovveoriieiienieiiies | eeriieend(18,752) | v | e, | i 5.000 |...... 2.090 |AOQ...... 9,125 04/04/2013. | 04/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..............ccccccceveneeas . 2,061,250 XXX ..1,800,538 0 0 XXX XXX XXX 6,834 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). [ RRN . 2,061,250 XXX ..1,800,538 1,655,000 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
207758 QJ 5 |CONNECTICUT (STATE OF) MUNIBND REV........ccovvivvenrirvirnirnnns SD.. |. 2| 1FE 307,723 |...112.872 . 250,000 | ... 281,208 (5,818) .5.000 .12,500 | 03/22/2013. | 01/01/2024.
207758 QJ 5 | CONNECTICUT (STATE OF) MUNIBND REV......cccosvvuiieerinrreriereneesseines | voreees . 2| 1FE 369,267 |..112.872 | .................338,616 | ....... 300,000 | ... 337,449 (6,981) [ oo | verrveinerirerinens | s 5.000 .15,000 | 03/22/2013.| 01/01/2024.
546593 AE 4 |LOUISVILLE & JEFFERSON CNTY KY MUNIBND.......ccocomivmerierirneirneiseiines [ woeees [ I 2| L [ 1,225,860 |...100.361 | ..............1,003,610 | ....ccco.oec. 1,000,000 | ..cooovvrenee 1,004,201 [ .ocoovrenricrireeins | evereenns (49,689) [ ...vvvverrereeins [ e [ e 6.125 161,250 | 06/12/2013. | 02/01/2037.
54811G XD 7 |LOWER COLORADO RIVER AUTHORITY MUNI BND 2| 1FE 291,515 |...112.348 250,000 | ... 274,513 (5,230) ......5.000 .12,500 | 08/25/2014. | 05/15/2025.
59259Y TV 1 |METROPOLITAN TRANS AUTH N'Y MUNI BND REV . 2| e 1FE 244904 |..114.593 | .......c.c....... 240,645 | ..cooornnne 210,000 | ... 228,896 [RHSISK) T SRR [NV IOV 5.000 .10,500 | 03/22/2013. | 11/15/2026.
59259Y TV 1 |METROPOLITAN TRANS AUTH N'Y MUNIBND REV.......coceoverriririerereienens | v . 2| 1FE 46,648 |..114.593 | ..oooiiieee 85,837 | 40,000 | .. 43,599 (T4 RN ISR PPN 5.000 03/22/2013. | 11/15/2026.
658289 D5 9 |NORTH CAROLINA ST UNIV N C MUNI BND REV. .. |SD.. |.. 2 ... 1FE 302,568 |...116.260 250,000 | ... 280,563 (4,856) ......5.000 03/22/2013. | 10/01/2029.
91523N  JD 9 |UNIVERSITY OF WASHINGTON MUNIBND REV......ccoosiiiiiiniinsiiiniinsinsnins | cvi .. 2| 1FE 452,744 |..109.310 | ..o 437,240 [ oo 400,000 | ... 423,427 (6,759) [ .oovvvvnnniicis | e | s 5.000 05/29/2013. | 04/01/2033.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 3,241,229 XXX ] s 2,919,648 | ..covvenee 2,700,000 | ......c...... 2,873,856 | ..ooovreiines 0 [ (83,563) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M4 2P 7 [FHLMC POOL # GO3182.......0coueveeviiieeieieiesieieisissiesseisesssse s sssssessssessess | covnees [ 4 Tl e 94,607 |..109.414 | .oocovinee 109,829 | .covvvvvinne 100,379 | .. 95,361 208 [ oo | e | e 5.000 08/14/2007. | 05/01/2036.
3128M7 LM 6 |FHLMC POOL # G05432.... ...80,913 |...110.901 80,532 [(C12) ) TSSSTRON IR BN 6.000 06/26/2009. | 04/01/2039.
312931 K6 4 |FHLMC POOL # A84817.... I I e . ....15,170 |...110.901 15,096 (220 UOTON IVIRRRORPIR IO 6.000 06/26/2009. | 03/01/2039.
3132GE S35 |FHLMC POOL # Q01438........ccovrerririrnirierireseississsiesienesssessssessssessseness | oveens e e 67,761 |...107.094 67,578 (TB) [ oo | e | e 4.500 06/14/2011. | 06/01/2041.
3137BY  PD 6 | FHLMC COM_4B92-LP........coivrmrieioeiineiieiiseiseisssiesisesssesissessssisssssssssesens | woeees ..446,622 |...100.374 446,073 (549) | cevvrneereerneirens [ e [ e 3.000 06/22/2017. | 05/15/2046.
3137F2  ME 3 |STRU4668P AGCYSEN AGENCY CMO. . I I e . ..465,940 |..... 99.204 | .... ...455,965 | ... 465,611 (328) | eveveerrririiens [ s [ s 3.000 08/03/2017. | 11/01/2045.
3137FA  JC 3 |FHLMC AGCYSEN AGENCY CMO 4708..........ccverrererririrerinennerienessesssninns | cevees | e |l AFE ] 983,176 {...100.634 | .....ccccoveenn. 972,693 | ..o 966,563 | ... 982,835 (B41) | cevereererrneriens [ e [ e 3.000 10/06/2017. | 05/15/2047.
313BWG KX 1 | FNMA POOL # ASBB09..........occvrirreireiriineisesiseiseesssssssssessssessssesssssssssnss | seeeees [ I 7/ I L1 326,903 |...101.957 | .oocrvvrirns 319,808 | ..ccovvvvrnvn. 313,670 | ... 325,793 (B72) | cevevverreineirenns [ e [ e 3.000 03/04/2016. | 02/01/2031.
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31407C AE 7 |FNMA POOL # 826305 2109.377 | 164,744 | oo 150,620 142,160 334 | e [ [ 5.000 |..... 6.404 |MON... 07/12/2007. | 07/01/2035.
3140E6 NC 2 |FNMA POOL # BA2186.. ...101.957 103,998 ....102,002 105,935 (222) | ceverrerrrierieens [ e [ 3.000 |...... 2.074 |MON... 03/04/2016. | 11/01/2030.
3140E6 PB 2 |FNMA POOL # BA2217.. 4. ...101.957 102,955 ...100,979 104,871 (221) | cevereererineieens [ e [ e 3.000 |...... 2.088 | MON... 03/04/2016. | 12/01/2030.
31410L  R7 9 | FNMA POOL # 890710........cuciveurieiieiiiiiieniriseiissiiessenesessssssessssessenssnnes | eovenes | o | veverienas 4 1 2101957 | 905,382 | ..covverirnne 888,004 922,635 (1,888) [ ..o | v | s 3.000 |...... 2.076 |MON... 03/04/2016. | 02/01/2031.
31410P QW 6 |FNMA POOL # 893369 JFSPSTIYRSTSROTSROTSROTIROTIYRNE FUROORY DO (RO 4. ...108.966 97,911 89,854 86,621 L7 [T SRR P 5.000 |...... 5.841 |[MON... 05/25/2007. | 07/01/2033.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . 3,845,354 XXX | ... ..3,838,504 3,760,615 | oo 3,841,101 | i) (3,748) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3136AV  7G 8 |FNA_17-M7 AGCYSEN SENIOR CMBS_17-M7 A2.. 4. 1 ..361,552 |...100.565 358,000 361,356 (196) | evvvnverrerenernens [ eneerreniseerserienns [ e 2.961 |...... 2.836 | MON... 06/09/2017. | 02/25/2027.
3137BY  PQ 7 |FHMS_K726 LCF SENIOR CMBS K726 ..431,567 |...101.701 419,000 430,356 (1,212) [ o | e | s 2.905 |...... 2.274 |MON... covn.6,086 | 06/21/2017. | 07/25/2049.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 793,119 XXX | 786,149 | i, 777,000 | oo 79,712 | o (1,408) 0 0 XXX XXX XXX | o 1,897 | o 11,386 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............o.ovieeiruereieiiieiiieissiesesssesessesssenessesssessesneas 7,879,702 XXX ] s 7,544,301 | .............. 7,237,615 | ..o 7,506,669 | ...ccooovriiennn0 | e (88,719) 0 0 XXX XXX XXX | . 62,767 | ........ 241,191 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  EM 0 | AT&T INC SENIOR CORP BND..........coovuuriiemrriereiiecenirsesissesissesissssisnenines | cevies | or | wverevinns (] 2FE| oo 238,913 |...100.561 | ...ccoovvoneven 241,346 | ..o 240,000 238,935 728 RTINS FURTORIRRORIIR DOV 3.900 10/31/2017. | 08/14/2027.
00912X AL 8 |AIR LEASE CORPORATION SENIOR CORP BND........cccouvummrmmrirerirmreinnirnne | vevree [ oo [ everiee T [ 2FE ..102,224 |...100.971 100,971 101,204 (1,020) [ oo | e | e 3.375 03/07/2017. | 01/15/2019.
00912X AR 5 |AIR LEASE CORPORATION SENIOR CORP BND.. [ A 2FE]| .. ..238,800 |...100.287 239,727 397 [ e | e | e 2.625 08/11/2015. | 09/04/2018.
00912X AT 1 |AIR LEASE CORPORATION SENIOR CORP BND.........ccccoovumeririmriiniiveniins | oniie | e | veririniens o 2FE| s 29,597 |..... 99.378 | oo 29,813 29,670 53 | o [ [ 3.000 08/08/2016. | 09/15/2023.
00912X AW 4 |AIR LEASE CORPORATION SENIOR CORP BND..........cccoovwmmmmirmmnieinniiinnins | cevvi | oo [ e | 2FE ...39,821 | ... 98.542 ..39,417 39,840 19 [ [ | 2.625 06/05/2017. | 07/01/2022.
022098 AL 7 |ALTRIA GROUP INC CORP BND.......ccoooriiirriimieiireiieseeiesesissesiesesessssins | ceneees [ 1FE| .. ..196,268 |...107.261 .193,070 190,034 (2,814) [ oo | e | e 4.750 09/24/2015. | 05/05/2021.
023135 AX 4 |AMAZON.COM INC SENIOR CORP BND 144A...........cccooovriinnrinniiiinniisnnis | v [ or | coreiiinns L 2FE| s 44,883 | ..... 99.718 | oo 44,873 | .o 45,000 44,889 5 | oo [ s [ 2.800 08/15/2017. | 08/22/2024.
02377B AC 0 | AMERICAN AIRLINES INC. SECURED CORP BND..........coccouvvemmmirmmnirnnnnins | cevev | o [ cevienenns (] 2FE| o 167,437 |...102.249 171,202 187,437 | oo | e | cevevisneeisnniinns | ceveenenessenennenens [ e 4.400 09/10/2015. | 09/22/2023.
0258M0 EK 1 | AMERICAN EXPRESS CR CORP SENIOR CORP BND..........ccoccoomivverireriiniis [ v 2| 1FE 54,977 | ... 99.588 54,985 /A (OO FORORRRTOTON PO 1.875 04/27/2017. | 05/03/2019.
026874 DH 7 | AMERICAN INTERNATIONAL GROUP | SENIOR CO........coocvvomrvvirnriiiniiians | e Al 2FE 103.852 699,708 29 | e | e | e 3.900 03/17/2016. | 04/01/2026.
03027X AK 6 | AMERICAN TOWER CORPORATION SENIOR CORP B. A 74,352 62 03375 05/10/2016. | 10/15/2026.
032654 AN 5 | ANALOG DEVICES INC SENIOR CORP BND.........cccoovvmmmiimmiiinniiinniiinniins | s 71,432 (B1) [ oo | e | s 3.500 08/15/2017. | 12/05/2026.
042735 BG4 |ARROW ELECTRONICS INC SENIOR CORP BND..........cccoommrveemiiireriirniis | e 34,794 9 3.250 09/05/2017. | 09/08/2024.
052769 AE 6 |AUTODESK INC SENIOR CORP BND 79,522 24 .r...3.500 06/05/2017. | 06/15/2027.
05348E AV 1 |AVALONBAY COMMUNITIES INC SENIOR CORP BN..........ccoovvvimmriiinniiinnies | e 79,891 13 [ s [ [ 3.450 05/06/2015. | 06/01/2025.
05369A AA 9 |AVIATION CAPITAL GROUP COR SENIOR CORP B . 29,519 8 3.500 10/11/2017. | 11/01/2027.
05523U AP 5 | BAE SYSTEMS HOLDINGS INC SENIOR CORP BND ..70,000 69,319 71 ......3.850 12/03/2015. | 12/15/2025.
05526D AU 9 | BAT CAPITAL CORP SENIOR CORP BND 144A............cooovvvmmricmnnernnnecrnnnnnns [ coevee | oo [ eoveeneen | i 2FE | 2..85,000 | ... ..85,000 85,000 [ oouvvrrereerrninnnns [ everrenienirnennnnes | reersenieneennns | e | v 2.764 08/08/2017. | 08/15/2022.
06051G  GT 0 | BANK OF AMERICA CORP SENIOR CORP BND.........ccccoouvmmvinrimmricnerveninens [ eovees | oo [ eveeen 1] el IFE | cenee...300,000 ].....99.628 | .................298,884 | ....... 300,000 300,000 [ eoovvenrireririiirnis e | e | e | 3.093 09/13/2017. | 10/01/2025.
075887 BF 5 |BECTON DICKINSON AND COMPANY SENIOR CORP. 12,000 3734 12/04/2014. | 12/15/2024.
11134L AE 9 |BROADCOM CORPORATION/BROADCOM SENIOR COR 89,918 1 ] s [ [ 3.625 01/11/2017. | 01/15/2024.
11134L AN 9 |BROADCOM CORPORATION/BROADCOM SENIOR COR 64,982 [ ..o [ v | e | e | 3.125 10/10/2017. | 01/15/2025.
12189L BA 8 |BURLINGTON NORTHERN SANTA FE R SENIOR CO . . 39,910 11 | s [ e [ e 3.250 03/06/2017. | 06/15/2027.
126408 HH 9 | CSX CORPORATION SENIOR CORP BND........ccocovivirirriinniieiieneineninninnies | vevree [ oo [ eeveniiines o 2FE| o 59,927 . 59,932 B | oo [ [ 3.250 04/26/2017. | 06/01/2027.
14040H BL 8 | CAPITAL ONE FINANCIAL CORP SENIOR CORPB..........ccccoovvvvierriiicniiinnes | e 2| ... 2FE 44,971 |...100.602 . 44,976 L/ ST VORI DO 3.050 03/06/2017. | 03/09/2022.
14040H BP 9 |CAPITAL ONE FINANCIAL CORP SENIOR CORP B SRR IO 2| 2FE 44,929 | ... 99.927 ...44,967 ..45,000 44,944 15 | e [ [ 2.500 05/09/2017. | 05/12/2020.
14042R  FH 9 | CAPITAL ONE NA/MCLEAN VA SENIOR CORP BND..........ccooovvemmmiiiiriiinnies | coneees 2| 2FE 499,700 |..... 99.694 | ..ccoovvinnns 498,470 | ....... 500,000 499,790 90 | coverereerernrinnes [ s [ e 2.350 01/26/2017. | 01/31/2020.
161175 BB 9 | CHARTER COMMUNICATIONS OPERATI SECURED C.........ccoovemervemmriinenees [ covree | oo v | 2FE 171,572 |...104.484 172,399 | oo 165,000 170,392 (1,110) [ oo | e | e 4.464 12/06/2016. | 07/23/2022.
172967 LF 6 | CITIGROUP INC SENIOR CORP BND.........ccocoommmriimriiinniinniiinniessniisniienns [ o ...100.046 | .................305,140 | ....... 305,000 305,814 (344) | oo [ [ 2.450 02/16/2017. | 01/10/2020.
172967 LM 1 | CITIGROUP INC SENIOR CORP BND..........cocooommmveramreiennrenneissnnesnnesssnennns [ eoevee | oo | wevereenns | e FE | ciiiiir00..95,000 | ... 99.436 | ..o 94,464 | 95,000 95,000 [ ..oooevererirrerirens | cerreeeennieeeneens [ e [ e | e 2.876 07/17/2017. | 07/24/2023.
20030N  AZ 4 |COMCAST CORPORATION CORP BND.......cccmmrvermmreerriineeimnrinensinnneinns | evvnee | oo | wveeeiinne (. 15 N 154,025 |..105.182 | ...ocoeveeren 157,773 | 150,000 150,752 (489) | vvoovererrieens [ e [ 5.700 07/13/2009. | 07/01/2019.
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20030N  BX 8 | COMCAST CORPORATION SENIOR CORP BND.........ccooovvemrrieriioerriieceiens [ cevenae IO o 1FE| e 119,771 |...100.777 119,801 30 [ e | e | e 3.000 |...... 3.030 01/05/2017. | 02/01/2024.
20826F AQ 9 | CONOCOPHILLIPS CO SENIOR CORP BND. . RO I [P (U I 1FE ...69,972 |...113.286 69,977 2 | i | | e 4.950 |...... 4.955 . [ 03/03/2016. | 03/15/2026.
22822V AA 9 |CROWN CASTLE INTL CORP SENIOR CORP BND.........cooovvemrrieriiianiirans | cereees [ (ORI I 2FE]| .. ...77,036 |...102.127 76,694 (B42) [ oo [ e | e 3.400 |...... 2.622 I 05/03/2017. | 02/15/2021.
22822V AG 6 | CROWN CASTLE INTL CORP SENIOR CORP BND.......cccostvimrierireriniiirenins | eveene [P [ o 2FE| e 24,930 |..... 98.951 24,934 A | | e | 3.200 |...... 3.244 07/25/2017. | 09/01/2024.
247361  ZJ 0 |DELTA AIR LINES INC SENIOR CORP BND.........ccoooreiimeeinerienneerisniisneees | e [P ORI I 2FE ...49,993 |...101.707 49,994 1] s | e [ 3.625 |...... 3.628 ; 03/09/2017. | 03/15/2022.
247361 ZK 7 |DELTA AIR LINES INC SENIOR CORP BND.........coocomreemrriimmirirneirsnieeneins | s 1] 2FE]| .. ...T4,795 |...100.494 74,848 LI [UUROTOPTOOS FURPORPOURTOORIOR BV 2875 |.... 2.971 I 03/09/2017. | 03/13/2020.
263534 CL 1 |EIDUPONT DE NEMOURS & CO SENIOR CORP B...........ccoovviiniiiirriiiiniins | e [P L TFE| oo 44,951 | ..... 99.866 44,961 T [ [ [ 2.200 |...... 2.238 04/27/2017. | 05/01/2020.
26441Y BA 4 |DUKE REALTY LP SENIORCORPBND..........cccccovemmrriminiin B [ ORI I 2FE]| .. ...29,954 |...100.350 | .... . . 29,955 | .o | e [ e [ e | e 3.375 |...... 3.393 .53 . 12/05/2017. | 12/15/2027.
26444H AD 3 |DUKE ENERGY FLORIDA LLC SENIORCORPBND...........cccovuvirerirrirmrinirirens | crven e | e 1FE| .. ....30,000 |..... 99.885 | ... ...29,966 | . ..30,000 | .. 30,000 [ oo [ v | e | | 2.100 |...... 2.100 e .33 . 12/07/2017. | 12/15/2019.
26875P AP 6 |EOG RESOURCES INC SENIOR CORP BND..........ccocooiririnieiririnnriieniiiens | ceveees [ [ (] 2FE| oo 106,269 |...106.457 | ......cccovueene. 106,457 | cooovvvvriins 100,000 | ... 105,935 (B34) [ oo [ e | e 4150 |...... 3.281 06/26/2017. | 01/15/2026.
26884A BD 4 |ERP OPERATING LIMITED PARTNERS SENIOR CO........ccccoovvunrivnicnnivennns | cevvne oo [T | 1FE ....24,863 |...101.950 . . 24,894 12 | [ [ 3.375 | ...... 3.440 . . 05/11/2015. | 06/01/2025.
269246 BP 8 | E*TRADE FINANCIAL CORP SENIOR CORP BND I Y SO B 2FE]| .. ....39,959 . ..40,000 | .. 39,962 3 | i | s | e 2.950 |..... 2.972 . 08/15/2017. | 08/24/2022.
278062 AC 8 | EATON CORPORATION SENIOR CORP BND..........cooommivimmmiiiereiernriinniiiens | e [ [ (] 2FE| oo 204,695 |...100.061 | .................210,128 | ......cc....cc.. 210,000 | ... 206,261 705 | oo | e [ e 2750 |...... 3.150 09/24/2015. | 11/02/2022.
278062 AG 9 | EATON CORPORATION SENIOR CORP BND........ccccosiumrinriverierinninniicnni [ eeveree | [reveriren | s 2FE ....30,000 |..... 98.207 ...29,462 30,000 | .. 30,000 [ oo [ e | e | | 3.103 |...... 3.103 . 09/06/2017. | 09/15/2027.
28370T AA 7 |KINDER MORGAN ENERGY PARTNERS CORP BND . e | 2FE]| .. 111,307 |...107.866 | .... .107,866 ..100,000 | ... 108,261 (3,046) | ..o | e | e 6.500 |...... 2.686 . . 02/15/2017. | 04/01/2020.
29273R  BK 4 |ENERGY TRANSFER PARTNERS LP SENIOR CORP.........ccccoovmrumivimnriniinnns | crv [P I 1 2FE| i 95,411 |..... 99.732 | oo 94,745 | ....ccovvvrs 95,000 | .. 95,409 (1721 [T EVOTORTORRTORTON PO 4.200 |...... 4.142 06/20/2017. | 04/15/2027.
29379V BH 5 |ENTERPRISE PRODUCTS OPERATING SENIOR COR........cocoouvvemumvevaniiians | cervie | oo [T | 2FE ..77,122 {..102.401 77,011 (1) [ oo [ | e 3.700 |...... 3.309 . . 06/26/2017. | 02/15/2026.
30040W AD 0 |EVERSOURCE ENERGY SENIOR CORP BND . [ [ . ..89,797 |..... 99.205 | ... . . . . 89,803 B [ e | e | e 2.900 |...... 2.936 . 10/02/2017. | 10/01/2024.
31620M AP 1 | FIDELITY NATIONAL INFORMATION CORP BND........cccoooumvvimriiinriiinniis 1 e 2FE | 167,780 |...102.758 | .....occovvveeee. 172,633 | oo 168,000 | ... 167,872 43 3.625 |...... 3.654 10/13/2015. | 10/15/2020.
316773 CT 5 | FIFTH THIRD BANK SENIOR CORP BND . 202,892 |..101.051 | ................202,102 | ....... 200,000 | ... 202,164 [(022:) ) [OOSR ST PO 2875 |.... 2419 e [ 02/15/2017. | 07/27/2020.
37045X AR 7 | GENERAL MOTORS FINANCIAL CO IN SENIOR CO......ccccosvvvmrinriicrircrrns e 2FE | 111,629 |..101.128 | oo 111,241 | 110,000 | ... 111,143 (X< 74 TR ORI PPN 3.150 |...... 2.599 s R 02/15/2017. | 01/15/2020.
37045X BD 7 | GENERAL MOTORS FINANCIAL CO IN SENIOR CO. ....88,936 |...102.627 ...91,338 88,961 12 3.700 11/19/2015. | 11/24/2020.
37045X  BY 1 | GENERAL MOTORS FINANCIAL CO IN SENIOR CO. ..104,822 |...100.048 .105,050 104,838 17 23,150 06/27/2017. | 06/30/2022.
38141E A6 6 | GOLDMAN SACHS GROUP INC/THE CORP BND . . ...1,595,904 |...108.034 .1,600,000 | ............. 1,598,778 449 | i [ [ 6.000 05/26/2010. | 06/15/2020.
38141G VP 6 | GOLDMAN SACHS GROUP INC/THE SENIOR CORP.... 2] 1FE 64,867 |...100.433 | ..........cc.......05,281 | oo 65,000 | .. 64,926 26 2.750 09/08/2015. | 09/15/2020.
38141G WD 2 | GOLDMAN SACHS GROUP INC/THE SENIOR CORP. ..101.204 . 235,000 | ... 236,818 (264) 2481 06/29/2017. | 04/26/2022.
40428H PV 8 |HSBC USA INC SENIOR CORP BND. ...100.760 | .................100,760 | ......ccccco..... 100,000 | ... 100,550 (L)) USRI SOOI PO 2.750 02/14/2017. | 08/07/2020.
42824C  AZ 2 |HEWLETT PACKARD ENTERPRISE CO SENIOR COR.......ccccoevveemvicmnivenirenis v | oo [ evriiveins | eenn2FE | ciii.69,996 | ... 99.246 ..70,000 | .. 69,996 1 [ | e | e 2.100 09/11/2017. | 10/04/2019.
44107T  AX 4 |HOST HOTELS & RESORTS LP SENIOR CORP BND 101.455 . ..25,000 | .. 24,906 12 .. 3.875 03/09/2017. | 04/01/2024.
44644A  AB 3 |HUNTINGTON NATIONAL BANK THE SENIOR CORP.........ccccocommmvimmmvcrannns [ eeeree | oo o2 | el IFE | 249,405 | ... 98.712 | covvrrrerrn. 246,780 | ... 250,000 | ... 249,450 45 | s | e [ 2.500 08/02/2017. | 08/07/2022.
44891A  AC 1 |HYUNDAI CAPITAL AMERICA SENIOR CORP BND.........cceevvnuriverimerrnrinnniens | evreees oo [eovnrcennT | cini2FE | i 134,984 L. 99.801 ...135,000 | ... 134,995 5 | oo [ [ 2.400 10/27/2015. | 10/30/2018.
45687A  AA 0 |INGERSOLL-RAND GLOBAL HOLDING CORP BND ...102.663 ..25,000 | .. 25,017 (26) ....6.875 07/08/2009. | 08/15/2018.
45866F AD 6 |INTERCONTINENTALEXCHANGE INC SENIOR CORP.. ..105.195 | ... . ..45,000 | .. 44,994 1 [ | e | s 3.750 11/19/2015. | 12/01/2025.
462613 AL 4 |IPALCO ENTERPRISES INC SECURED CORP BND..........ccccoovimmmvimmmivanins | cervre | o [ eerevenn T il BFE | 34,965 | ... 99.533 | ... 234,837 | 35,000 | .. 34,837 | ... (131) 2 | i | | s 3.700 08/17/2017. | 09/01/2024.
49327TM  2G 8 |KEY BANK NATIONAL ASSOCIATION SENIOR COR . [ [ . ..250,050 |..... 99.738 | .o 249,345 | . 250,000 | ... 250,038 (721 RO ORI DY 2.250 02/15/2017. | 03/16/2020.
49327M 2T 0 |KEY BANK NATIONAL ASSOCIATION SENIOR COR.......ccovverirriririrrirniinns e [l IFE ] 429,901 | 98.007 | .oovrvrrrirns 421,430 | oo 430,000 | ... 429,907 B | o [ s [ 2.300 09/07/2017. | 09/14/2022.
50077L  AD 8 |KRAFT HEINZ FOODS CO SENIOR CORP BND...........cccooomrviimrierniiiinninnnes [ . ....56,068 |..... 96.143 ...52,879 55,933 (101) [ oo [ e | e 3.000 08/22/2016. | 06/01/2026.
512807 AR 9 |LAMRSRCH CORP SENIOR CORP BND. [P I . . ...100.560 | .... 120,672 121,639 (105) | eveveeereinriens [ e [ 2.800 10/05/2017. | 06/15/2021.
539830 BG 3 |LOCKHEED MARTIN CORPORATION SENIOR CORP.........cccocoummriiinriinnens . L A01.676 | 35,587 | oo 35,000 | .. 34,838 29 | o [ s [ e 3.100 11/16/2015. | 01/15/2023.
571748 AY 8 |MARSH & MCLENNAN COMPANIES INC SENIOR CO........ccccooommmvvmmmmrrmmnrrns | woveree [ v | cerrrcreen [ s 1FE 150,480 |..... 99.783 .149,675 150,343 (137) [ oo [ e | e 2.350 02/14/2017. | 03/06/2020.
571748 BB 7 |MARSH & MCLENNAN COMPANIES INC SENIOR CO... [P (U I 1FE| .. ....24,966 |...100.217 24,972 B [ i | s | 2.750 01/09/2017. | 01/30/2022.
58013M EY 6 | MCDONALDS CORP SENIOR CORP BND..........ccoommiiimeeirceeirneeienesieneniens | e [ [ 1 2FE| s 89,708 |...104.142 89,764 25 | e | e | e 3.700 12/02/2015. | 01/30/2026.
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61746B  EE 2 |MORGAN STANLEY SENIOR CORP BND......... SOOI IV . 2| 1FE 272,981 |..101.569 | ...occoovvvennne 274,236 | ....... 270,000 | ... 272,572 (409) [ covooeveeriienes [ e | e 2543 |...... 2.018 .. 06/29/2017. | 01/20/2022.
61746B  EF 9 |MORGAN STANLEY SENIOR CORP BND......... s | s [P L TFE| 123,749 |...102.320 ...125,000 | ... 123,849 100 3.625 |...... 3.746 e [ 01/17/2017. | 01/20/2027.
61746B EH 5 |MORGAN STANLEY SENIOR CORP BND......... SOOI IOV . 2] 1FE 160,000 |...100.414 ...160,000 | ... 160,000 | .cveoeeverreeirrriirs | e | cerevineseiseniiens | cereeeseieneienees | e 2213 |... 1.846 I [ R 02/14/2017. | 02/14/2020.
61747Y DW 2 |MORGAN STANLEY SENIOR CORP BND......... et | s e | e 1FE| oo 101,041 |...100.443 100,000 | ... 100,738 (B03) | eveveeverieriiens [ e [ e 2.650 |...... 2.283 02/10/2017. | 01/27/2020.
665859 AS 3 |NORTHERN TRUST COMPANY SENIOR CORP BND..........cccoovemmmiiramiiriniies | e . 2] 1FE .10,000 |..... 99.480 10,000 | .. 10,000 | .ooeeoereniiienies [ e | e | e | s 3.375 |...... 3.375 . . 05/03/2017. | 05/08/2032.
682134  AC 5 | OMNICOM GROUP INC CORP BND.........coooourriimrierneiieeiircneissesissenisnesins | s [ [ (] 2FE| oo 133,406 |...104.882 | ... 131,103 ...125,000 | ... 131,393 (2,014) | oo | e | e 4450 |...... 2425 . . 02/15/2017. | 08/15/2020.
68389X BS 3 | ORACLE CORPORATION SENIOR CORP BND SOOI I [P L TFE| e 149,763 |...100.497 | ....cocvvcveenee 150,746 | ..o 150,000 | ... 149,767 A | s | e [ 2.950 |..... 2.975 11/07/2017. | 11/15/2024.
709599 AV 6 | PENSKE TRUCK LEASING CO SENIOR CORP BND..........cccooverieereririrniiinns | e [ ORI I 2FE ..184,155 |...101.866 188,452 ...185,000 | ... 184,469 152 [ oo [ e | 3.300 |...... 3.39%4 . . 11/04/2015. | 04/01/2021.
724479  AK 6 | PITNEY BOWES INC. SENIOR CORP BND [ [P PP IOV 2FE| .. .124,655 |..... 93.111 | ... 116,389 ...125,000 | ... 124,738 65 3.625 |...... 3.435 . e 09/15/2016. | 10/01/2021.
747525 AD 5 | QUALCOMM INCORPORATED SENIOR CORP BND........ccccoouvmviririinninns [ s [P I (N 1FE| s 79,936 |..... 99.376 | ..o 79,501 | oo 80,000 | .. 79,969 13 2.250 |...... 2.267 05/13/2015. | 05/20/2020.
747525 AP 8 | QUALCOMM INCORPORATED SENIOR CORP BND.........cccccoevumrimmiinnrvcnrens [ e | o [T | s 1FE ...89,995 | ... 99.548 | .... ...89,593 |. ..90,000 | .. 89,996 1 s | e [ 2100 |...... 2.102 . 05/19/2017. | 05/20/2020.
756109 AR 5 |REALTY INCOME CORP SENIOR CORP BND IS I e ..104.126 | ... ..31,238 |. ..30,000 | .. 30,829 (B4) | oo | e [ 4125 | ... 3.744 I 03/08/2017. | 10/15/2026.
760759 AS 9 |REPUBLIC SERVICES INC SENIORCORPBND SOOI PR . ..100.885 | ... 40,354 | ..o 40,000 | .. 39,934 1 s | e [ 3.375 |...... 3.395 11/13/2017. | 11/15/2027.
761713  BE 5 |REYNOLDS AMERICAN INC SENIOR CORP BND........cccoouvmerimriiniirinriinns [ e . ..101.638 152,457 ...150,000 | ... 152,605 (879) | cevvvnererrieriirens [ e [ e 3.250 |...... 2.513 e 02/15/2017. | 06/12/2020.
78355H KD 0 |RYDER SYSTEM INC. SENIOR CORP BND Y I N STOOROOON 2FE]| .. ...69,886 | ..... 99.761 | ... ...69,833 70,000 | .. 69,904 19 | s [ e [ e 2.800 |...... 2.835 I 02/16/2017. | 03/01/2022.
785592  AJ 5 | SABINE PASS LIQUEFACTION LLC SECURED COR........cccoovuvivmmrinriiniinnns [ v [P I 1 2FE| i 109,750 |..111.074 | ..occcvvvcrnanee 111,074 | oo 100,000 | ... 108,637 (1,113) [ oo | e | s 5.750 |...... 4.139 01/27/2017. | 05/15/2024.
80282K AK 2 | SANTANDER HOLDINGS USA INC SENIOR CORP B.........cccoouvvimmmiiiiriiiinns | ceveees . 2| 2FE .94,850 |...101.325 94,871 21 [ | e | e 3.700 |...... 3.735 . 03/22/2017. | 03/28/2022.
80282K AQ 9 | SANTANDER HOLDINGS USA INC SENIORCORPBND..........cccocommevermriiinries | cereees . 2] 2FE 29919 | ... 99.750 . . 29,919 [ oo | e [ e [ e | 3.400 |...... 3.458 . 12/11/2017. | 01/18/2023.
824348 AT 3 | SHERWIN-WILLIAMS COMPANY (THE) SENIOR CO........ccccooommriimimriiinriiinnns | s [P M n2FE ] 49,999 | ..... 99.707 | ..o 49,854 | L 50,000 | .. 49,999 2250 |...... 2.251 05/02/2017. | 05/15/2020.
828807 DD 6 | SIMON PROPERTY GROUP LP SENIORCORPBND ...49,910 |.... 99.835 ..49,918 50,000 | .. 49,910 1] s | e [ 2750 |...... 2.786 . 11/30/2017. | 06/01/2023.
871658 AJ 2 | SYNCHRONY FINANCIAL SENIOR CORP BND ..149,961 |...100.204 .150,306 ...150,000 | ... 149,988 11 ] e [ [ 2.600 |...... 2.608 s . 12/01/2015. | 01/15/2019.
891906 AC 3 | TOTAL SYST SERV INC SENIOR CORP BND LB84771]..108.349 | 92,007 | 85,000 | .. 84,806 19 4.800 03/14/2016. | 04/01/2026.
92343V DD 3 |VERIZON COMMUNICATIONS INC SENIOR CORPB.... .289,261 |..... 94.174 o 290,000 | ... 289,355 67 cerni2.625 07/27/2016. | 08/15/2026.
929089 AB 6 | VOYA FINANCIAL INC SENIOR CORP BND. .264,229 (..101.125 | .................267,981 | ...... 265,000 | ... 264,331 B6 | ..o | s | s 3.650 06/06/2016. | 06/15/2026.
931427 AA 6 | WALGREENS BOOTS ALLIANCE INC SENIOR CORP... ..116,650 |...100.569 ...115,000 | ... 116,119 (531) [ coveorererereiienes [ e | e 2.700 02/10/2017. | 11/18/2019.
949746  SH 5 |WELLS FARGO & COMPANY SENIOR CORP BND ....84,804 . ..85,000 | .. 84,824 17 ......3.000 10/19/2016. | 10/23/2026.
949746  SJ 1 |WELLS FARGO & COMPANY SENIOR CORP BND.... 285,407 |..102.559 | ................287,165 | ...... 280,000 | ... 284,923 (R 7 RO RPN PO 2.610 06/29/2017. | 10/31/2023.
94974B  GF 1 |WELLS FARGO & COMPANY SENIOR CORP BND MT........cccovevumvivmninrinnis | cevvee [ oo [ oo [ e 1FE ..399,601 ...400,000 | ... 399,716 LT OTOOORTOOPPOOOOR IUPOUTPTOORRPOORPOOR DOV 2.150 02/15/2017. | 01/30/2020.
95000U 2B 8 |WELLS FARGO & COMPANY SENIOR CORP BND.... ..149,868 149,127 150,000 | ... 149,879 11 2.625 07/17/2017. | 07/22/2022.
96145D AA 3 | WESTROCK CO SENIOR CORP BND 144A ...29,916 ...29,692 30,000 | .. 29,920 A | e | e | s 3.000 08/21/2017. | 09/15/2024.
96949L  AA 3 |WILLIAMS PARTNERS LP SENIOR CORP BND.. .102,081 ....100,000 | .. 99,981 A | e | e | s 3.600 02/26/2015. | 03/15/2022.
983919  AJ 0 | XILINX, INC. SENIOR CORP BND.... . 44,953 4 <0rr2.950 05/24/2017. | 06/01/2024.
01626P AH 9 |ALIMENTATION COUCHE-TARD INC SENIOR CORP...........ccoovvrrimriiciiririns | o 1 2FE 54,929 KN [UUTOTTUNPO FURTORRTORTORIOR IO 3.550 07/19/2017. | 07/26/2027.
29103D  AJ 5 |EMERA US FINANCE LP SENIOR CORP BND.........ccccovvimmmiinniirinniinniiinnies [ e Y SO B (P 2FE . ...100.255 ,344 133,454 150 | oo [ | 3.550 01/17/2017. | 06/15/2026.
775109 BE 0 |ROGERS COMMUNICATIONS INC SENIOR CORP BN.. OV Al 2FE]| .. ...84,364 |..102.235 | .... ...86,900 . 84,477 ETC I [URROTOPTONS IOV IO 3.625 12/01/2015. | 12/15/2025.
00772B AN 1 |AERCAP IRELAND CAPITAL LTD / A SENIOR CO......cccovvvririnririinnrirerirenins | ceveene [0 I (A 2FE| oo 210,548 {...103.720 | ..o 207,440 | ....... 200,000 | ... 207,943 (2,605) [ ..o | e | s 4.250 02/16/2017. | 07/01/2020.
00774M  AB 1 | AERCAP IRELAND CAPITAL LTD SENIOR CORP B.........cccoovommrueamriineriinnns | s D] 2FE| .. 2149241 | ... 98.908 .148,362 ...150,000 | ... 149,269 28 | o [ s [ s 3.650 07/17/2017. | 07/21/2027.
03835V AA 4 |DELPHI AUTOMOTIVE PLC SENIOR CORP BND... IV D 2FE| .. ...46,188 |...101.578 | .... ...45,710 46,159 (29) [ oo | e | s 3.150 12/05/2017. | 11/19/2020.
2027A0  JH 3 | COMMONWEALTH BANK AUSTRALIA SENIOR CORP..........cccuvvviimiiiiriiians | o [ U I TFE| e 149,796 |.... 99.719 | v 149,579 | oo 150,000 | ... 149,850 54 2.250 03/06/2017. | 03/10/2020.
225433 AT 8 | CREDIT SUISSE GROUP FUNDING GU SENIOR CO.... [ [FURRPRUN I 2FE ...1,234,454 | ..102.811 ..1,285,141 11,250,000 | ...ooooeee 1,236,848 2,118 | o [ e [ e 3.800 11/18/2016. | 06/09/2023.
25156P  AY 9 |DEUTSCHE TELEKOM INTERNATIONAL SENIOR CO.. D] 2FE| .. 149,993 |...100.132 ...150,000 | ... 149,994 1] s | oo [ 2.820 01/09/2017. | 01/19/2022.
404280 BJ 7 |HSBC HOLDINGS PLC SENIOR CORP BND.........ccoovvveerirneiiineiincenisnenenns | ceveees D 2| ... 1FE 204,162 |..101.323 | .................202,646 | ....... 200,000 | ... 203,743 (A19) [ oo [ e | e 3.262 06/29/2017. | 03/13/2023.
423012  AF 0 |HEINEKEN N.V. SENIOR CORP BND 144A...........cccoovvimirmiinninciinninciienins | ceveees [0] I 1 2FE| o 54,644 |..102.009 | .....cccoevrnnee. 56,105 | ..oovvvicrirns 55,000 | .. 54,663 19 | e [ [ 3.500 03/20/2017. | 01/29/2028.
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53944Y AC 7 |LLOYDS TSB GROUP PLC SENIOR CORP BND.........ccosvvuuiiuerirerircirnceisninne | eveens D 2100473 | 396,868 | .....cocoonene 395,000 393,899 248 | oo | e [ 3.000 |...... 3.074 | JJ....... 01/04/2017. | 01/11/2022.
606822 AL 8 |MITSUBISHI UFJ FINANCIAL GRP SENIOR CORP.........ccovvueirierrerierinies [ verenes D].. ...100.587 ...50,294 50,000 2.998 |..... 2.998 |FA....... 02/15/2017. | 02/22/2022.
606822 AP 9 |MITSUBISHI UFJ FINANCIAL GRP SENIOR CORP........cccovveerimrimerieeineins [ woreees D|.. . ..105,000 |..... 98.946 | ... .103,893 . 105,000 | covvuevenrererierinees [ eerneerneinereriees | e | vereneesensssinsen | s 2.665 |...... 2.665 | JJ....... 07/18/2017. | 07/25/2022.
60687Y AH 2 |MIZUHO FINANCIAL GROUP INC SENIOR CORP B........ccccoverimriverierinriinns | ceveene D oo | v 1FE| oo 200,000 |{...100.103 | .....cccoouen. 200,206 | ....... 200,000 200,000 [ ..oovverrieririiriis e | e | e | 2.953 |...... 2.953 |FA....... 02/22/2017. | 02/28/2022.
80283L AP 8 | SANTANDER UK PLC SENIORCORPBND SSTTRRRRT PUP [0 ISR IOV 1FE 199,318 |..... 99.072 198,144 | ....... 200,000 199,354 36 | oo [ s [ e 2125 |...... 2.243 |MN...... 10/27/2017. | 11/03/2020.
830505 AV 5 | SKANDINAVISKA ENSKILDA BANKEN SENIOR COR.........cccovviemiicmniicriinis [ v [0 IR IOV 1FE| .. 249,828 |..... 99.820 | ..cccoeeerrnn. 249,550 | ... 250,000 249,872 A5 [ e | e | s 2.300 |...... 2.324 |MS...... 03/07/2017. | 03/11/2020.
86562M  AH 3 | SUMITOMO MITSUI FIN GRP INC SENIOR CORP.........cccovvreerimrrrneriiriieines [ vorenes [0 IS IOV TFE| oo 225,000 |..... 98.886 | ...cvvvrrrnen 222,49 | ....... 225,000 225,000 [ .ooovvenrirerirnieirnis e | e | e | v 2442 |... 2.442 |AO...... 10/11/2016. | 10/19/2021.
8672EM  AG 9 | SUNCORP METWAY LTD SENIOR CORP BND 144A..........cccconvvrmmrimerrnninenes | cev [0 ISR IOV 1FE 194,891 |..... 99.708 194,431 195,000 194,904 14 | s [ e [ e 2.800 |...... 2.812 |MN...... 04/27/2017. | 05/04/2022.
902133 AU 1 |TYCO ELECTRONICS GROUP SA SENIOR CORP BN........ccccosvveurieerimrirenes [ v D e 1FE ...24,800 |..... 99.500 | ... ...24,875 25,000 24,807 /A [TORTORIONTR FUUPPRRIOTONPON PPN 3125 |...... 3.219 |FA..... 07/31/2017. | 08/15/2027.
90352) AA 1 |UBS GROUP FUNDING SWITZERLAND SENIOR COR........ccosvvemerrmreserirenes [ woreees D 2| 1FE 199,996 |...101.589 | ...covvrrvrennce 203,178 | ....... 200,000 199,996 | .oouvverrrrerrerinees [ eerreernninereniees [ e | e | s 3491 ... 3.492 |MN...... 03/16/2017. | 05/23/2023.
961214 CS 0 |WESTPAC BANKING CORP SENIOR CORP BND...........ccccvmuiriiiiciieiiiniis [ e [0 IR IO 1FE ..115,407 |...100.436 .115,501 ....115,000 115,319 (89) [ v | e | e 2.600 |...... 2.500 |MN...... 02/15/2017. | 11/23/2020.
961214  DJ 9 |WESTPAC BANKING CORP SENIOR CORP BND........ccooueiirimimsnmmsninnessenies | wereees [0] IR [V 1FE] .. ...74,968 |..... 99.567 | ... ...74,675 74,976 9 | [ [ 2.150 |...... 2.165 |MS...... 02/27/2017. | 03/06/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - IsSUEr ODIGAtIONS. ........vvruereriiiriiriseisserissrs s snsssnsssnssnens | eoensnnnes 18,498,952 XXX | s 18,721,838 | oo 18,431,437 | oo 18,482,397 [ .o (131) ] oo (14,774) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
06541W  AX 0 | BANK_17-BNK5 CMBS_17-BNKB-AB.........ccoorerirrirerrerenerinenieniseesssnissssennns | eeveees | o [ vverenenes 4| ... TFM | oo 228,643 |...102.062 | .................226,578 | ....... 222,000 228,327 (CH1)) USRI ORI DTN 3.390 06/16/2017. | 06/15/2060.
17323V AZ 8 | CITIGROUP COMMERCIAL MORTGAGE CMBS_15-GC.........coeuvmrrverirmrinnns [ coverie | o [ e 4| .. LT - 101,000 |...100.990 | ........ccc...... 100,990 | weoiiunianee 100,000 100,943 (74T [N NSRRI DOV 3.192 07/13/2017. | 04/10/2048.
29429C  AG 0 |CGCMT_2016-P3 SUB CMBS_2016-P3 B.......cccsvuviirnnrinrinrisiesenississsnsnnins | conene | | eoveninnes 4] ... TFM | i 381,078 |...103.449 ....370,000 | ... 379,691 (662) ] .cvevveririnninnne [ [ 4.271 03/29/2016. | 04/15/2049.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie ettt naen 710,721 XXX | 710,329 [ .692,000 | e 708,961 | oo 0 (1,035) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
165183 AL 8 | CFII_17-2A SENIOR ABS 17-2A 144A........occovvrmmrrmerrnrrneesnnirnsrsernsseneessninns | wevieee | oo [eorneienndt | el TFE | iinn..329,983 | ... 99.678 | ..oovrrrernnn 328,937 | ... 330,000 329,985 KT TR ORISR PP 1.990 05/23/2017. | 05/15/2029.
17305E  GD 1 | CCCIT SENIOR ABS 17-A5.......ooviiiiiiiiiinsisissisiiesississssisssisssiesiesians | senes 101067 | 429,533 | 425,000 425,000 | ..o | e | e | s | 2.155 04/25/2017. | 04/22/2026.
21079U AA 3 |CONTINENTAL AIRLINES 2009 2 PA CORP BND........coccovuvimrereereinerierienes | ceve ...107.939 ....315,048 348,441 (U672 [N VTR IR 7.250 05/29/2014. | 11/10/2019.
254683 CA 1 |DCENT_17-A5 ABS_17-A4-Ad... ...100.979 475,000 2077 06/26/2017. | 12/15/2026.
29372  AB 3 |EFF_17-2 ABS 17-2-A-2 144A.......c.ovvviirrnirrcrrnrniensnessinesissenenssnissines | voneeen | oo | connenendt |l IFE | ne0.209,989 | ... 99.799 209,992 3 | s [ [ 1.970 06/20/2017. | 01/20/2023.
29373E  AB 3 |EFF_17-3 SENIOR ABS_17-3-A2 144A.........cccovvemvrmnernerinensernersssnnesinsinenns | vvvves | oo | veviverenndh |t IFE | .. 309,997 | ... 99.823 | .o 309,451 | i 310,000 309,996 ()] ST VRN IO 2.130 10/17/2017. | 05/22/2023.
00164K  AJ 6 |ALM_14-14A SENIOR ABS 14-14A 144A ...100.023 550,000 550,000 02528 04/05/2017. | 07/28/2026.
00164M DG 5 |ALM_15-12A SENIOR ABS_15-12A 144A..... [ESSTRTURRRRTONORN OO ..100.225 | .................801,799 | ....... 800,000 | ... 800,000 [ ..oovverrirrerrerrnies | ovrrrerienieeeseens | evrrrrerieneneees | e | v 2.409 06/08/2017. | 04/16/2027.
09627D AN 5 |BLUEM_13-4AR SENIOR ABS 13-4AR 144A...........ccooomirmiimmriinnicniinciienns | o 2100277 | 1,002,772 | 1,000,000 | .....ccoooeec 1,000,000 [ ..o | e | e [ s [ 2.369 03/31/2017. | 04/15/2025.
14311D AW 6 |CGMS_15-1AR SENIOR ABS 15-1AR 144A ...100.056 250,000 250,000 00 2.363 07/12/2017. | 04/20/2027.
83609C AL 8 | SNDPT_14-3A SENIOR ABS 14-3A 144A. ..o ..100.678 | ................251,694 | ....... 250,000 250,000 | ..o [ | | s | s 2.663 01/18/2017. | 01/23/2027.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..........c..ccoceniienes XXX 4,953,741 4,915,048 ..4,948,414 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 24,182,186 XXX 24,385,908 24,038,485 24,139,772 0 0 XXX XXX XXX
Totals
7799999. Total - Issuer Obligations...........ccwewnirerereineeeens 30,816,165 XXX ....30,403,625 ...29,491,437 .30,238,644 0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ........c.urreuererrrririniisserisnisesssesisssisssnsssiana 3,845,354 XXX 3,838,504 . ...3,841,101 0 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed SBCUMTIES. ..ot ssssssssesssssnseness | evsesesnees 1,503,840 XXX | s 1,496,478 | ............. 1,469,000 | ............ 1,500,673 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMHES. ........currrirrirerisemsieisirserienirseens 4,972,513 XXX 4,953,741 ..4,948,414 0 0 XXX XXX XXX XXX XXX
8399999, GraNd TOtAl - BONGS. ..........ouivreiiriiriiseiieise ettt snss s | boesisesed 41,137,872 XXX ....40,692,348 140,528,832 0 0 XXX XXX XXX XXX XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year
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3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.V. Change in Desig- Date

CUSIP Identification Description Code [gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired
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Annual Statement for the year 2017 of the COLONY SPECIALTY INSURANCE COMPANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
002824 10 0 |ABBOTT LABORATORIES..........ovverririeirinerieniesissesessesssssessessssssssssessssesssenes | cvsenes 8,100.000 462,267 | ......... 57.070 ..255,799 8,586 151,146 151,146 L | 03/05/2013.
00287Y 10 9 [ABBVIEINC....... ..8,100.000 783,351 . ..278,689 20,736 276,129 276,129 L | 01/17/2013.
009158 10 6 |AIR PRODUCTS AND CHEMICALS INC......c.cevuirrririrnerirenseierssissesesssnssssssenes | sveeens 900.000 147,672 | ....... 164.080 3,339 | i | e 18,234 | e [ 18,234 L | 07/01/2011.
025816 10 9 | AMERICAN EXPRESS COMPANY .......ccomirirmmerirrireeiisimessssssessssessssssssssssssnes | cvienes ..1,300.000 129,103 | ......... 99.310 | oo 129,103 | iviiiiiieen89,313 [ 1,703 32,799 L | 10/15/2014.
053015 10 3 |AUTOMATIC DATA PROCESSING, INC s | s ..3,550.000 | .. 416,025 | ....... 117190 | .... . . 2,237 8,094 51,156 L | 09/21/2012.
09247X 10 1 |BLACKROCK INC......ooviiiiiiirirrimtiieiinsiiesiesesssesssssssssessesssssessssessssesssesssssess | vevenne | one | soveveenes 1,000.000 | ..ocvervvrnenes 513,710 | ... 513.710 | v 513,710 | oo 170,156 | ovovererieries 10,000 133,170 133,170 L | 06/06/2012.
166764 10 0 |CHEVRON CORP......cosviiirimrireiinieetiesieeisssssessssssssssesssesssssssssssssssssssssssssss | vevene | ann | sonevienes 3,150.000 | .ooovvrvnrirns 394,349 | ....... 125.190 13,608 ....23,594 ....23,594 L | 06/06/2012.
191216 10 0 [ COCA-COLA COMPANY (THE)......cccsivrermrieriminiererisisesesseisssssesssssessessssssnsenss | snvenes 8,900.000 408,332 | ......... 45.880 | .... K . 13,172 ....39,338 ....39,338 L | 02/25/2013.
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS L......ccooiririeririreeneeiserierieseseesssissenins | cveenes 20,100.000 532,851 26.510 | oo 532,851 | .ovveurvrrrnna 477,705 | oo KT A T IR (10,653) L | 03/12/2012.
30231G 10 2 |EXXON MOBIL CORP......ccoriiiiiiiiiiniissiiesiesisisnsissisesiessssssssssssissssnnns | svvienns | e | veveveneeas 5,600.000 468,384 17,136 ..(33,968) L | 07/17/2012.
30303M 10 2 |FACEBOOK INC......cooiivirieiiiisiiceienisiiesissssiesienesssssssessssessessssssssissssees | cvienes 900.000 158,814 ....55,269 L | 06/24/2016.
45866F 10 4 |INTERCONTINENTALEXCHANGE INC.......ccoooiirierireirneineriseineiseesssssssessssienes | veeene | eon | wverienes 1,000.000 | .coooererncvrnenne 70,560 800 [ oo | e 14,140 L | 06/24/2016.
46625H 10 0 | JPMORGAN CHASE & CO....ccvvvrrririiriiiiseererisissnsiesssssssessssisssessssssnsssssessanes | nevsnnes | eon | veveennenns 7,650.000 | ...coovvvvrneee 818,091 15,606 157,973 157,973 L | 07/05/2013.
49456B 10 1 |KINDER MORGAN HOLDCO LLC.......ctvuuirmerireririereeieiserienssessensssessessssssens | creeenns 6,400.000 115,648 X 3,200 | covvvvereiieiesrieeniens | s 2,954 | o 19,850 | .oovvrrerirnns (16,896) L | 09/12/2012.
580135 10 1 |MCDONALDS CORP.......coviiiiriiieririeissisieissiesessssisessssssssssesssssssenssssssssenss. | aveenes 5,750.000 989,690 | ....... 172120 | oo 989,690 | ovvvvrirans 516,660 | ...oocvvrveereriiiirirenine 22,023 .289,800 289,800 L | 07/17/2012.
609207 10 5 |MONDELEZ INTERNATIONAL INC......ccouivemrirnierireirerisssissienissessesssseseniens | cvenenes ..5,850.000 | .....ccccc...e... 250,380 | ... 42.800 1,287 4,622 cern(8,951) | e | s (8,951) L | 09/21/2012.
674599 10 5 |OCCIDENTAL PETROLEUM CORPORATI.. ..5,300.000 |.......cccc.......390,398 | ......... 73.660 . . 4,081 16,165 | ..o | eevereirerennn 96,050 | i 83171 | 12,879 L | 06/18/2012.
718172 10 9 |PHILIP MORRIS INTERNATIONAL IN.....c.ovviiiriiirirrierisnisienisisesseensssssesensnne | svvenee | ooe | cvvnnees 12,400.000 | ...............1,310,060 | ....... 105.650 | .ovvvvirnne 1,310,060 | ...ovvvirrnee 916,116 13,268 51,956 175,584 L | 12/20/2011.
726503 10 5 | PLAINS ALL AMERICAN PIPELINE L......vvvuiiimrireirerinnriesiesiseesssssssssessesesseens. | cveeees ..7,100.000 146,544 20.640 ..146,544 .195,179 13,845 (82,715) L | 01/14/2013.
742718 10 9 |PROCTER & GAMBLE COMPANY.......coviiiiririiirirnsicisnisiessnssesesssisssssssesssnens | aveeens .4,750.000 | oo 436,430 | ......... 91.880 | .... .436,430 | ... ..309,361 . 13,007 37,050 L | 04/23/2012.
857477 10 3 | STATE STREET CORP......ceoiiiiiririnerieriessiesiesessensessssssssesssessssssssssessssessenens | avnenes | ave | cevenevenes 1,300.000 | ..ovvercernecns 126,893 | ......... 97.610 | covovvrveris 126,893 | oo 90,305 |...... 546 2,028 | oo | e 25,857 | e | e 25,857 L | 10/09/2014.
882508 10 4 | TEXAS INSTRUMENTS INCORPORATED........ccooomiiimrireireineiieeinessenisseissnisns | cveeees ..3,100.000 | ccoovivrnrirnns 323764 | ... 104.440 ..323,764 124,794 6,572 L | 10/10/2013.
009126 20 2 |AIR LIQUIDE SA # US0091262024...........c..cooooririmirierierineeieririsisnsiissssesiesienens. | cveenes D ..4,730.000 118,983 25.155 ..118,983 ....95,632 2,488 . U | 10/05/2017.
03524A 10 8 |ANHEUSER-BUSCH INBEV NV # US03524A1088...........occoivirerrneierineernenineenns | oneenns D 600.000 66,936 | ....... 111.560 ....66,936 ..73,241 2428 | oo | e 3072 | e [ s 3,672 L | 03/16/2015.
45662N 10 3 |INFINEON TECHNOLOGIES AG .|D 3,700.000 100,918 27.275 ..100,918 ..106,529 ..(5,611) (5,611) U | 11/16/2017.
771195 10 4 |ROCHE HOLDING AG.......ovvoevirrieieiseiessiesiessssssssssssssssses s ssssssssssssessssnes. | sveeses D 15,700.000 | ...eovvvernirenes 495,806 16,130 | 1oveeeveeriereneereeis [ e 47,885 | ..o | e 47,885 U | 09/12/2012.
BI151E 10 9 | TOTAL SA .ottt | oeeinas D ..3,800.000 11,314 16,378 | e 16,378 L | 03/12/2012.
NO7059 21 0 |ASML HOLDING NV # USN070592100......... .|D ..1,500.000 . 1,961 ...92,430 92,430 L | 09/23/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........coooveeeirninisiiiiiiin e 10,646,753 22,274 314,036 0 1,719618 | ...c.co...... 106,125 1,613,493 XXX XXX
9799999. Total - Common Stock 10,646,753 22,274 314,036 0 1,719,618 ....106,125 ..1,613,493 XXX XXX
22,274 314,036 0 1,719,618 ....106,125 ..1,613,493 XXX XXX
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.
912828  2J 8 |UNITED STATES TREASURY SENIOR GOVT BND....... 07/19/2017........ CALYON SECURITIES INC....cocovvvrvrireieierrseieriesinsins 849,537 | oo 850,000 173
912828  NM 8 | UNITED STATES TREASURY GOVT BND TIPS.......ccciiininirerniisrirsninienes 01/25/2017........ BA SECURITIES 1,760,940 ....1,500,000 631
0599999, TOtal - BONAS = U.S. GOVEIMIMIENE. ...t vttt ettt s8££ 08888888 £E £ L4 eE 8L b oL 0 E e E 8L E b1 E L £E bbb bbbt 2,610,477 2,350,000 804
Bonds - All Other Government
59284M  AC 8 |MEXICO CITY AIRPORT TRUST SECURED CORP B... D 12/18/2017........ NOMURA SECURITIES INTL. INC 198,000
698299  BF 0 |PANAMA REPUBLIC SENIOR GOVT BND D 12/18/2017........ NOMURA SECURITIES INTL. INC 210,000
91087B AC 4 | MEXICAN BONOS SENIOR CORP BND.......cccouvinrennces D 06/20/2017........ HUTCHINSON SHOCKEY ERLEY & CO......ouiiiiriiriiiiiniiniiisisns s senssnsssessnessnssnsas 209,000
1099999.  Total - BONAS = All DI GOVEIMIMENE. ...t ttteseittis st seissssses st ee st h s eeb 8 £8 88k o088 408160 f 881 e8 808 L1 48 E 8428881818 E 8 bbb 617,000
Bonds - U.S. Special R e and Special A
3136AV  7G 8 |FNA_17-M7 AGCYSEN SENIOR CMBS_17-M7 A2 06/09/2017........ MORGAN STANLEY & CO. INC......ccovviireiiririiniineieeineicessnireresinsens 361,552 | .o 358,000 854
3137BY PD 6 |FHLMC COM_4692-LP  3.000% 05/15/48...........cccorvrreerimrrrerierireccrssrinniens 06/22/2017........ CREDIT SUISSE FIRST BOSTON COR 446,622 | ..o 435,464 | ..o 1,052
3137BY  PQ 7 |FHMS_K726 LCF SENIOR CMBS K726.........coooeverrererrirererirereineirenes 06/21/2017........ GOLDMAN SACHS & CO 431,567
3137F2  ME 3 | STRU4668P AGCYSEN AGENCY CMO 08/03/2017........ MIZUHO INTERNATIONAL PLC 465,940
3137FA JC 3 |FHLMC AGCYSEN AGENCY CMO 4708.......c.coouerieriininieiersiissiees e ssesessnsessessseenses 10/06/2017........ CANTOR FITZGERALD SECURITIES.. 983,176
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 2,688,857
Bonds - Industrial and Mi:
00206R  EM 0 | AT&T INC SENIOR CORP BND 10/31/2017 J.P. MORGAN SECURITIES INC. 238,913
00912X AL 8 |AIR LEASE CORPORATION SENIOR CORP BND 03/07/2017........ Various 102,224
00912X AW 4 | AIR LEASE CORPORATION SENIOR CORP BND 06/05/2017........ J.P. MORGAN SECURITIES INC. 39,821
023135 AX 4 |AMAZON.COM INC SENIOR CORP BND 144A..........ccccocone.. 08/15/2017........ J.P. MORGAN SECURITIES INC. 44,883
0258M0  EK 1 | AMERICAN EXPRESS CR CORP SENIOR CORP BND 04/2712017........ GOLDMAN SACHS & CO 54,977
032654 AN 5 | ANALOG DEVICES INC SENIOR CORP BND 08/15/2017. MORGAN STANLEY & CO. INC... 71,483
042735 BG 4 |ARROW ELECTRONICS INC SENIOR CORP BND.......cccvuriiririrnrniieirenssisesssesssssessesssesenens 09/05/2017........ BA SECURITIES 34,785
052769 AE 6 |AUTODESK INC SENIOR CORP BND. 06/05/2017........ CITICORP SECURITIES MARKETS. 79,498
05369A  AA 9 |AVIATION CAPITAL GROUP COR SENIOR CORP B.... s 10/11/2017........ J.P. MORGAN SECURITIES INC 29,510
05526D AU 9 | BAT CAPITAL CORP SENIOR CORP BND 144A.........cccoouveienirirninns 08/08/2017........ HUTCHINSON SHOCKEY ERLEY & CO......coovvirirnirineiiesiseiessssissisessiessesesssesssiens 85,000
06051G ~ GT 0 |BANK OF AMERICA CORP SENIOR CORP BND. . 09/13/2017. BA SECURITIES 300,000
06541W  AX 0 | BANK_17-BNK5 CMBS_17-BNK5-AS........ccovvverririiinrireieeissiesssiessrisenes 06/16/2017........ VMIOUS.....vovveveieeieeccie ettt 228,643
11134L  AE 9 |BROADCOM CORPORATION/BROADCOM SENIOR COR 01/11/2017........ CREDIT SUISSE FIRST BOSTON COR 89,906
11134 AN 9 | BROADCOM CORPORATION/BROADCOM SENIOR COR 10/10/2017........ J.P. MORGAN SECURITIES INC.......ocovrrreiriierineieresiseiensnines 64,982
12189L  BA 8 |BURLINGTON NORTHERN SANTA FE R SENIOR CO......couivirirriiiriierieriieiesisssisesiensniens 03/06/2017........ WELLS FARGO SECURITIES 39,899
126408 HH 9 | CSX CORPORATION SENIOR CORP BND 04/26/2017........ UBS WARBURG LLC......cooiriiiiriiceiceie et 59,927
14040H  BL 8 | CAPITAL ONE FINANCIAL CORP SENIOR CORP B.........ccoviueiirerniineeenisissssssnssssessessnssess | onseseeensnes 03/06/2017........ MORGAN STANLEY & CO. INC......oovrrrieireiieiiseiesissisissiesenssens 44,971
14040H BP9 |CAPITAL ONE FINANCIAL CORP SENIOR CORP B 05/09/2017........ MORGAN STANLEY & CO. INC... 44,929
14042R  FH 9 | CAPITAL ONE NA/MCLEAN VA SENIOR CORP BND........covuuiireriiiieiiisersnieierisiesssssssssienne 01/26/2017........ MORGAN STANLEY & CO. INC... 499,700
165183 AL 8 | CFII_17-2A SENIOR ABS 17-2A 144A 05/23/2017........ BA SECURITIES! 329,983
172967  LF 6 | CITIGROUP INC SENIOR CORP BND... 02/16/2017........ VAHOUS. ..ot 306,158
172967 LM 1 |CITIGROUP INC SENIOR CORP BND... 07/17/12017........ CITICORP SECURITIES MARKETS.......c.covoirrineirnrinrserninenns 95,000
17305E  GD 1 | CCCIT SENIOR ABS 17-AB........ciiiieieicrieeieiseiesiesieesesisesessssiesiesissenes 04/25/2017........ CITICORP SECURITIES MARKETS.......c.cocrivmrnreerirerceienerenes 425,000
17323V AZ 8 | CITIGROUP COMMERCIAL MORTGAGE CMBS_15-GC 07/13/2017........ GOLDMAN SACHS & CO 101,000
20030N  BX 8 |COMCAST CORPORATION SENIOR CORP BND 01/05/2017........ WELLS FARGO SECURITIES 119,771
22822V AA 9 |CROWN CASTLE INTL CORP SENIOR CORP BND................... 05/03/2017........ RW. BAIRD......ooiimiriiicieeieieseieisiesiss e 77,036 75,000 588
22822V AG 6 | CROWN CASTLE INTL CORP SENIOR CORP BND................... 07/25/2017........ MORGAN STANLEY & CO. INC 24,930 25,000
247361 ZJ 0 |DELTA AR LINES INC SENIOR CORP BND. 03/09/2017. BARCLAYS CAPITAL 49,993 ..50,000
247361  ZK 7 |DELTA AIR LINES INC SENIOR CORP BND 03/09/2017........ MORGAN STANLEY & CO. INC 74,795 ..75,000
254683  CA 1 |DCENT_17-A5 ABS_17-Ad-Ad................ 06/26/2017........ RBC DOMINION SECURITIES INC.......corviieiereineirerieeiseiesiseneesenerenes 475,000 | covovorieereeee e 475,000
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
263534 CL 1 |EIDUPONT DE NEMOURS & CO SENIOR CORP B . 04/27/2017........ CREDIT SUISSE FIRST BOSTON COR 44,951

26441Y  BA 4 |DUKE REALTY LP SENIORCORPBND.........cccosiuueirimrinnimiiresnmisesesssssessssesssssssessessssssessssssnsss | onssssesessnes 12/05/2017........ CITICORP SECURITIES MARKETS.......cccovivrineierrnrnerninenns 29,954

26444H AD 3 |DUKE ENERGY FLORIDA LLC SENIORCORPBND..........cccoeuurirermrirerriernnineeeriseisesiesessssienene 12/07/2017........ CITICORP SECURITIES MARKETS.......c.cocovivmrnrerirernirenirenes 30,000

26875P AP 6 |EOG RESOURCES INC SENIOR CORP BND......... 06/26/2017........ GOLDMAN SACHS & CO 106,269

269246  BP 8 |E*TRADE FINANCIAL CORP SENIOR CORP BND.............. 08/15/2017........ CREDIT SUISSE FIRST BOSTON COR 39,959

278062 AG 9 |EATON CORPORATION SENIOR CORP BND 09/06/2017........ J.P. MORGAN SECURITIES INC........coiriireirireierinrirerieiiseeesinsiees 30,000

28370T  AA 7 |KINDER MORGAN ENERGY PARTNERS CORP BND....... 02/15/2017........ MORGAN STANLEY & CO. INC......ooovrrrieirieieieriseississisissssesenssens 111,307

29273R  BK 4 |ENERGY TRANSFER PARTNERS LP SENIOR CORP..........cccoeviriiireieniierinerneinriesssiesiesessens 06/20/2017........ Various 95,411

293720  AB 3 |EFF_17-2 ABS 17-2-A-2 144A 06/20/2017........ J.P. MORGAN SECURITIES INC 209,989

29373E  AB 3 |EFF_17-3 SENIOR ABS_17-3-A2 144A........cooirmicireeisereseeeresienns 10/17/2017........ RBC DOMINION SECURITIES INC 309,997

29379V BH 5 |ENTERPRISE PRODUCTS OPERATING SENIOR COR 06/26/2017........ SMBC NIKKO CAP MARKETS LTD 77,122

30040W AD 0 |EVERSOURCE ENERGY SENIOR CORP BND.... 10/02/2017........ BARCLAYS CAPITAL.....coutvimiiirieiiniriesinissesisssisssiensesessssasssens 89,797

316773  CT 5 |FIFTH THIRD BANK SENIOR CORP BND........c.ccccovurerinrnne 02/15/2017........ MORGAN STANLEY & CO. INC.......oovvrrrerreireinrineierinereeesierenienens 202,892

37045X AR 7 | GENERAL MOTORS FINANCIAL CO IN SENIOR CO 02/15/2017........ MABON NUGENT.............. 111,629

37045X  BY 1 | GENERAL MOTORS FINANCIAL CO IN SENIOR CO 06/27/2017........ BARCLAYS CAPITAL......cooiiiiiiieiniieieieniees e 104,822

38141G WD 2 | GOLDMAN SACHS GROUP INC/THE SENIOR CORP........cccovvuririrircriiicintierieresisesesissesesienees 06/29/2017........ BA SECURITIES. 237,082

40428H PV 8 |HSBC USAINC SENIOR CORP BND.........cccocvuvererernnnne 02/14/2017........ HUTCHINSON SHOCKEY ERLEY & CO......cooevimriiiririneiiesinieiesississisessiessesesesesssiens 100,726

42824C  AZ 2 |HEWLETT PACKARD ENTERPRISE CO SENIOR COR .| 09/11/2017. J.P. MORGAN SECURITIES INC. 69,996

44107T  AX 4 |HOST HOTELS & RESORTS LP SENIOR CORP BND...... 03/09/2017........ WELLS FARGO SECURITIES 24,894

44644A  AB 3 |HUNTINGTON NATIONAL BANK THE SENIOR CORP.........cccccvvvmrrrvirnrinnns 08/02/2017........ BA SECURITIES. 249,405

462613 AL 4 |IPALCO ENTERPRISES INC SECURED CORP BND...... 08/17/2017........ MORGAN STANLEY & CO. INC......covviireieiiiniineieeneieissireresinsins 34,965

49327M  2G 8 |KEY BANK NATIONAL ASSOCIATION SENIOR COR.......cevureemrieiiriierireisseissisesisesssesesenens 02/15/2017........ MABON NUGENT.............. 250,050

49327M 2T 0 |KEY BANK NATIONAL ASSOCIATION SENIOR COl 09/07/2017. KEY BANK 429,901

512807 AR 9 |LAM RSRCH CORP SENIOR CORP BND.........cccoviuiieiriineirininisisssiesssssesesssssesessssssssssenasss | seesssesssssns 10/05/2017........ MORGAN STANLEY & CO. INC 121,744

571748  AY 8 |MARSH & MCLENNAN COMPANIES INC SENIOR CO 02/14/2017........ WELLS FARGO SECURITIES 150,480

571748 BB 7 |MARSH & MCLENNAN COMPANIES INC SENIOR CO 01/09/2017........ BA SECURITIES 24,966

61746B EE 2 |MORGAN STANLEY SENIOR CORP BND.... 06/29/2017........ BA SECURITIES 272,981

61746B EF 9 | MORGAN STANLEY SENIOR CORP BND 01/17/2017. MORGAN STANLEY & CO. INC... 123,749

61746B EH 5 | MORGAN STANLEY SENIOR CORP BND.... 02/14/2017........ MORGAN STANLEY & CO. INC... 160,000

61747Y  DW 2 | MORGAN STANLEY SENIOR CORP BND........cccoovrurrmrirererirererineirenes 02/10/2017........ MORGAN STANLEY & CO. INC.......oovvirerrrirernrineeernereeseeieresieeens 101,041

665859  AS 3 |NORTHERN TRUST COMPANY SENIOR CORP BND.......c.coooivrmiiiirriirnnieerenisissseserssseensnes 05/03/2017........ BA SECURITIES 10,000

682134 AC 5 |OMNICOM GROUP INC CORP BND 02/15/2017........ J.P. MORGAN SECURITIES INC.....c.cevvrririririrrieeiinnrierieeisseiesien 133,406

68389X BS 3 | ORACLE CORPORATION SENIOR CORP BND 11/07/2017........ BA SECURITIES. 149,763

747525 AP 8 | QUALCOMM INCORPORATED SENIOR CORP BND........cccvtuiiriiiirnireriieerenieisnssiessssesensnns 05/19/2017........ GOLDMAN SACHS & CO 89,995

756109 AR 5 |REALTY INCOME CORP SENIOR CORP BND 03/08/2017........ CITICORP SECURITIES MARKETS. 30,893

760759  AS 9 |REPUBLIC SERVICES INC SENIORCORPBND. 11/13/2017........ J.P. MORGAN SECURITIES INC 39,933

761713  BE 5 |REYNOLDS AMERICAN INC SENIOR CORP BND....... 02/15/2017........ US BANCORP.......ciiiiiriiseie et 153,485

78355H KD 0 |RYDER SYSTEM INC. SENIOR CORP BND.......... 02/16/2017........ US BANCORP.......cotiiiet ittt 69,886 70,000

785592  AJ 5 | SABINE PASS LIQUEFACTION LLC SECURED COR 01/27/12017........ BA SECURITIES 109,750 | v 100,000 | cooereieeeerrirreicee e 1,214
80282K  AK 2 | SANTANDER HOLDINGS USA INC SENIOR CORP B........oovvieirireriiiieesieriereeiseeesissieninenenes 03/22/12017........ J.P. MORGAN SECURITIES INC. 94,850

80282K  AQ 9 | SANTANDER HOLDINGS USA INC SENIORCORPBND..... 12/1112017........ J.P. MORGAN SECURITIES INC. 29,919

824348 AT 3 | SHERWIN-WILLIAMS COMPANY (THE) SENIOR CO 05/02/2017........ CITICORP SECURITIES MARKETS. 49,999

828807 DD 6 | SIMON PROPERTY GROUP LP SENIORCORPBND.........cccoviuriiiircriiiniieeiesierissesessesisesenieies 11/30/2017........ BARCLAYS CAPITAL . 49,910

931427  AA 6 | WALGREENS BOOTS ALLIANCE INC SENIOR CORP........ 02/10/2017........ J.P. MORGAN SECURITIES INC.....cooverrrrrieirrieierineienssissessnsnines 116,650 750
949746  SJ 1 |WELLS FARGO & COMPANY SENIOR CORP BND..... 06/29/2017. BA SECURITIES 285,407 1,177
94974B  GF 1 |WELLS FARGO & COMPANY SENIOR CORP BND MT.... 02/15/2017........ WELLS FARGO SECURITIES 399,601 448
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
95000U 2B 8 | WELLS FARGO & COMPANY SENIOR CORP BND..... 07/17/2017........ WELLS FARGO SECURITIES 149,868

96145D AA 3 |WESTROCK CO SENIOR CORP BND 144A 08/21/2017........ BA SECURITIES 29,916

983919  AJ 0 | XILINX, INC. SENIOR CORP BND 05/24/2017........ J.P. MORGAN SECURITIES INC.......occvoveiirernrierneieierirersesenerenes 44,949

01626P  AH 9 |ALIMENTATION COUCHE-TARD INC SENIOR CORP A 07/19/2017........ WELLS FARGO SECURITIES 54,926

29103D  AJ 5 |EMERA US FINANCE LP SENIOR CORP BND....... 01/17/2017........ Tax Free EXChange.........c.ovvviireinciernisieienns 133,304 426
00164K  AJ 6 |ALM_14-14A SENIOR ABS 14-14A 144A... D 04/05/2017........ BA SECURITIES 550,000

00164M DG 5 |ALM_15-12A SENIOR ABS_15-12A 144A........cccovvririvrnrrirnrinns D 06/08/2017........ GOLDMAN SACHS & CO 800,000 3,852
00772B AN 1 | AERCAP IRELAND CAPITAL LTD / A SENIOR CO. D 02/16/2017........ BARCLAYS CAPITAL 210,548 | ..o 200,000 | oo 1,204
00774M  AB 1 | AERCAP IRELAND CAPITAL LTD SENIOR CORP B.. 07/17/2017........ MORGAN STANLEY & CO. INC 149,241

03835V AA 4 | DELPHI AUTOMOTIVE PLC SENIOR CORP BND .|D 12/05/2017........ Tax Free EXChange.........c.ovvviereincirerniseeieenes 46,188 | .o 45,000 [ 67
09627D AN 5 | BLUEM_13-4AR SENIOR ABS 13-4AR 144A.......ccoimiiriirieniniietineieissiesis st (DN 03/31/2017........ J.P. MORGAN SECURITIES INC.......occvuririreriniircrnricierireiceienerenes 1,000,000

14311D AW 6 | CGMS_15-1AR SENIOR ABS 15-1AR 144A D 07/12/2017........ MORGAN STANLEY & CO. INC......ccovvirriririnrierienisriserissiienienes 250,000

2027A0 JH 3 | COMMONWEALTH BANK AUSTRALIA SENIOR CORP..........cocvvierrieiinirerrerseisiee s D 03/06/2017........ GOLDMAN SACHS & CO 149,796

25156P  AY 9 |DEUTSCHE TELEKOM INTERNATIONAL SENIOR CO D 01/09/2017........ MORGAN STANLEY & CO. INC......coovvviriiiiintiernnisessienesssienes 149,993

404280 BJ 7 |HSBC HOLDINGS PLC SENIOR CORP BND.......... .|D 06/29/2017........ HUTCHINSON SHOCKEY ERLEY & CO......coovvirrirmirimeineriesiieeiensssesssesesssessesesssesseeens 204,162 | ..o 200,000 | o 1,939
423012  AF 0 |HEINEKEN N.V. SENIOR CORP BND 144A. D 03/20/2017........ CREDIT SUISSE FIRST BOSTON COR 54,644

53944Y AC 7 [LLOYDS TSB GROUP PLC SENIOR CORP BND. D 01/04/2017........ GOLDMAN SACHS & CO 393,653

606822 AL 8 |MITSUBISHI UFJ FINANCIAL GRP SENIOR CORP. D 02/15/2017. MORGAN STANLEY & CO. INC 50,000

606822 AP 9 |MITSUBISHI UFJ FINANCIAL GRP SENIOR CORP. D 07/18/2017........ MORGAN STANLEY & CO. INC 105,000

60687Y  AH 2 |MIZUHO FINANCIAL GROUP INC SENIOR CORP B D 02/22/2017........ MIZUHO INTERNATIONAL PLC 200,000

80283L AP 8 | SANTANDER UK PLC SENIORCORPBND........ccoviuuiuriririritiresisissisie s ssesenes (DN 10/27/2017........ BA SECURITIES 199,318

830505 AV 5 | SKANDINAVISKA ENSKILDA BANKEN SENIOR COR.........ccocovivumrimrinirierinreienirsenns D 03/07/2017........ MORGAN STANLEY & CO. INC......ccvvvuriirinrinerirenisrirseriesiinenienes 249,828

83609C AL 8 | SNDPT_14-3A SENIOR ABS 14-3A 144A . |D 01/18/2017. CREDIT SUISSE FIRST BOSTON COR 250,000

8672EM  AG 9 | SUNCORP METWAY LTD SENIOR CORP BND 144A D 04/27/2017........ CITICORP SECURITIES MARKETS.......ccovirrineirnnrnrnerninenns 194,891

902133 AU 1 |TYCO ELECTRONICS GROUP SA SENIOR CORP BN........ccceuuririireririrerieiininiereniseisssesesinsenes D 07/31/2017........ BA SECURITIES 24,800

90352)  AA 1 |UBS GROUP FUNDING SWITZERLAND SENIOR COR .|D 03/16/2017........ UBS WARBURG LLC 199,996

961214  CS 0 |WESTPAC BANKING CORP SENIOR CORP BND.........ctvuriirinrirrerieinieeiiesieenienes D 02/15/2017........ MIZUHO INTERNATIONAL PLC 115,407 731
961214  DJ 9 | WESTPAC BANKING CORP SENIOR CORP BND.......cciuiiiiiiisteensnsissnssieserssseenesneses D 02/27/2017. CITICORP SECURITIES MARKETS. 74,968

3899999. Total - Bonds - Industrial and Miscellaneous.. 16,027,639 33,620
8399997 Total - BONAS - Part 3. 21,943,973 221,631,992 [ s 45,165
8399998. Total - Bonds - Summary Item from Part 5..........ccoeiiininnssssnnines 1,612,416 1,562,362 9,558
8399999, TOAl - BONAS. ...tttk 8E LE1ehE e E s 23,556,389 | ..o 23,094,354 | .o 54,723

Common Stocks - Industrial and Mi

009126 20 2 |AIR LIQUIDE SA # US0091262024...........c0cermririrerieisiisieisssssssessssisssessssssssssssesssssessesssssenses D 10/05/2017........ StoCk DIVIAENG.......ovvviericiiceeen e 430.000 XXX

45662N 10 3 | INFINEON TECHNOLOGIES AG D 11/16/2017........ DIRECT. 3,700.000 106,529 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous 106,529 XX | 0
9799997. Total - Common Stocks - Part 3... 106,529 XXX 0
9799999. Total - Common Stocks 106,529 XXX ] 0
9899999. Total - Preferred and COMMON SIOCKS. .............c.ouiveiiiiieiiiiteieeiei ittt st ss st s st st sse s esessessessessnse essssessessessssessessss et essessebsessesesses et s s st ebses e s beses e s et st es e st essess et et st esses st snsensesnsnes 106,529 XXX | 0
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........ccciiiueiiiiiieiietcte ettt ettt bbb s s betes eesetebsatasses s seseb s seseses e sebeb s se s et s s et et b s st e b e e st b sn s e b e s e s et b s e aeb s s et et s an b et s s aesesnas 23,662,918 XXX e 54,723
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 NK 2 |UNITED STATES TREASURY GOVT BND - | 06/30/2017. 220,000 220,000 | ..o 221,969 | .... 220,152 (152) [ cooevrrrresernns | eerrrrresssi220,000 | covvrvssnererses [ overnessiennees | evvrrsssiennes0 | o 2,750 | 06/30/2017.
912828 NW 6 |UNITED STATES TREASURY GOVT BND .| 08/31/2017. 850,000 850,000 | .......... 877,893 ...854,627 (4,627) | coocvvvverernen | ererrereenene850,000 | oo | v | e | i 15,938 | 08/31/2017.
912828 Q6 0 |UNITED STATES TREASURY GOVT IBND TIPS. | .. | 02/02/2017. ) R 1,861,623 | ....... 1,800,000 | ....... 1,834,638 | ...........1,866,085 | .......(36,099) | ...ooreeen(630) | covorsrocens | e [RIp)| E— — erreni32,266 | 1o 699 | 04/15/2021.
912828 S5 0 |UNITED STATES TREASURY TIPS..........cccccorn | 06/29/2017.| BA SECURITIES.. e IR B 108,669 | ... 110,000 | ....ro.. 110,716 | vovvvve.n. 111,118 (S5} S 110,703 | vovveereececcces | e (2,034)] .......... (2,034) | oo 134 | 07/15/2026.
912828 SM 3 | UNITED STATES TREASURY GOVT BND........... | 03/31/2017. | Maturity [Ecl PO [ 2,540,000 | ....... 2,540,000 | ....... 2,556,957 2,541,127 ([ 10 I 2,540,000 [ .oovossceeecciiis | oo | e 0. 12,700 | 03/31/2017.
0599999. Total - Bonds = U.S. GOVEMMENL.........ourriiimiuiiriissinsirisssisiissisiisinns sesisissssssssss st | 5,580,292 | ....... 5,520,000 | ....... 5,602,173 5,593,109 | .......(36,504) | .........(6,546) | ...c..cccc.0 | ouerrnn (43,050) | ... 0 [ 5,550,059 |...cccooeenn0 | .......30,232 | .........30,232 | ....... 32,221 XXX
Bonds - All Other Government
80413T AA 7 |SAUDI ARABIA SENIOR CORP BND 144A.......... [D]08/29/2017. JHUTCHINSON SHOCKEY ERLEY&CO.[ . ... T 1,301,850 | ....... 1,315,000 | ....... 1,301,942 | .......... 1,302,395 | oo | crrrere 1,651 LI I 1,304,046 | coooooccrercc | oo (2,196) | .......... (2,196) | .......26,460 | 10/26/2021.
1099999. Total - Bonds - All Other GOVEMMENL................iriiriiicisiiisiieriis s | 1,301,850 | ....... 1,315,000 | ....... 1,301,942 | ........... 1,302,395 | ..o, (| 1,651 0 1,651 [\ 1,304,046 |................ 0 [ [VAED] . (2,196) | ....... 26,460 XXX
Bonds - U.S. Special Revenue and Special Assessment
3128M4 2P 7 |FHLMC POOL # G03182 5.000% 05/01/36........ .. [ 12/01/2017. | Paydown 25,297 | oo | i 1,389 1,389 05/01/2036.
3128M7 LM 6 |FHLMC POOL # G05432 6.000% 04/01/39........ .. | 12/01/2017. | Paydown 39,357 | eeovveeereeine | v, (1,635) (1,635) 04/01/2039.
312931 K6 4 |FHLMC POOL # A84817 6.000% 03/01/39......... .| 12/01/2017. | Paydown } 1 (629) 03/01/2039.
3132GE S35 |FHLMC POOL # Q01438  4.500% 06/01/41........ .| 12/01/2017. | Paydown . . 16,537 | 000000 16,537 | oo 17,148 (584) 06/01/2041.
313560 PP 2 |FNMAAGENCYBND  1.000% 09/20/17............ .| 09/20/2017. | Maturity. . ) 00,000 100,000 0 09/20/2017.
3138WG KX 1 |FNMA POOL # AS6609 3.000% 02/01/31.......... .. | 12/01/2017. | Paydown 52,802 (2,154) 02/01/2031.
31407C AE 7 |[FNMAPOOL # 826305 5.000% 07/01/35........... .. | 12/01/2017. | Paydown 2,986 07/01/2035.
3140E6 NC 2 |FNMA POOL # BA2186 3.000% 11/01/30.......... .. | 12/01/2017. | Paydown . (1,100) 11/01/2030.
3140E6 PB 2 |FNMA POOL # BA2217 3.000% 12/01/30.......... . [12/01/2017. | PaydOWN......oooomvviviernrissssessiissssssiisss | 95942 | 25042 | 27,036 (1,057) 12/01/2030.
31410L R7 9 |FNMAPOOL # 890710 3.000% 02/01/31........... .. 1 12/01/2017. | Paydown 177,206 (6,990) 02/01/2031.
31410P QW 6 |FNMA POOL # 893369 5.000% 07/01/33........... ..112/01/2017. | Paydown . . 282 07/01/2033.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ o.corvvviirinnriiinniisssinssssisssssssssssisssssssssssses | 529,930 | .......... 529,930 | .......... 539,551 | coovvvrnns 539,420 | covvverrerrnnnn. ([N (9,492) 0 (9,492 0 XXX
Bonds - Industrial and Miscellaneous
02377B° AC 0 |AMERICAN AIRLINES INC. SECURED CORP | .. | 09/22/2017. | Redemption 100.0000.. ] 20,666 20,666 | oo 20,666 | ... N T 0 09/22/2023.
035242 AL 0 |ANHEUSER-BUSCH INBEV FINANCE I SENIOR. | .. | 01/20/2017. | JEFFRIES & CO. INC 69330 855,000 | .......851.760 | .. 852152 | .. 27 27 02/01/2023.
06051G FT 1 |BANK OF AMERICA CORP SENIOR CORP BND. | .. | 09/13/2017. | BA SECURITIES 303,882 300,000 | ... 209.901 | .. 209,924 | . 14 14 . 10/19/2020.
12527G AC 7 |CFINDUSTRIES HOLDINGS INC SENICR......... | 01/20/2017. | MORGAN STANLEY & CO. INC... 197,400 | ......... 210,000 | ......... 199,637 190172 | oo 10,950 | voovoerrnee IV T DO LRT< U P . 06/01/2023.
126650 CL 2 |CVSHEALTH CORP SENIOR CORP BND........... .| 11/28/2017. | BNP PARIBAS 182,792 | oo 178,000 | oo 183,162 | oo 182583 | . (443) (443) 07/20/2025.
14042E 5V 8 | CAPITAL ONE FIN CORP SENIOR CORP BND... | .. | 06/26/2017. | WELLS FARGO SECURITIES.. 251413 250,000 | oo 249728 | o 249850 | ... 45 45 08/17/2018.
20047E AH 5 |COMM SENIOR CMBS 06-C8............ccooevvrrrrirnnnes .. | 01/01/2017. | Paydown 38468 | .o 38,468 | ... 43,060 | ... RICTCT: N T O 0 12/10/2046.
210790 AA 3 |CONTINENTAL AIRLINES 2009 2 PA CORP BND | .. | 11/10/2017. | Redemption ~ 100.0000......c.ccvvevecc | | 20762 | oo 20,762 | oo 24552 | .. 23474 | oo | e 2,712 2,712 11/10/2019.
25466A AJ 0 |DISCOVER BANK/GREENWOOD DE SENIOR.... | .. | 10/19/2017. | BARCLAYS CAPITAL 262,284 265,000 | ......... 264,711 | .... 264722 | ....... 20 20 07/27/2026.
277432 AR 1 |EASTMAN CHEMICAL COMPANY SENIOR ........ .| 10/18/2017. | PIERPONT SECURITIES....oocccoviivenc | | 161457 | o 155,000 | oo 150,755 | oo 151,231 [ 314 314 03/15/2025.
31620M AP 1 |FIDELITY NATIONAL INFORMATION CORP BND| .. | 07/25/2017. | TENDER OFFER.. 138,304 | oo 132,000 | oo 131,827 131866 | ... 19 19 10/15/2020.
34528Q BP 8 |FORD CREDIT FLOORPLAN MASTER O ABS.....|.. | 01/15/2017. | Paydown . o 2,000,000 | ....... 2,000,000 | ....... 1,999,414 1,999,892 | ....... 108 108 01/15/2019.
37045X BB 1 |GENERAL MOTORS FINANCIAL CO IN CORP.... | .| 06/26/2017. [TORONTO DOMINION SECURITIESIN. | | 16594 | o 115,000 | oo 114,947 9 01/15/2019.
372546 AV 3 | GEORGE WASHINGTON UNIV D C UNSEC........ .. 106/29/2017. |BASECURITIES..........ccovvvirrerrinnns 208,764 225000 | oo, 225,000 0 09/15/2046.
46629Y AD 1 |JP MORGAN CHASE COMMERCIAL MOR PAC.. | .. | 02101/2017. | PaYOWN. ....cccooovvvsvessrssrisvmssnsseens | 587,398 | .......... 587,398 | ......... 651,576 (5,706) 06/12/2047.
552081 AK 7 |LYONDELLBASELL INDUSTRIES NV SENIOR.... |.. | 10/19/2017. | PIERPONT SECURITIES..........ccccccrevnnee 229,466 200,000 | ...... 223,362 (2,045) 04/15/2024.
61753 AB 5 | MSC_07-1Q13 PAC SENIOR CMBS 07-1Q13 A1A. | .. | 02/01/2017. | Paydown.......cccccocuvvvmssvrssssvmsssnssssnnss | 67,081 | ..o 67,081 | oo 74,373 | .. 67,844 |...... (763) (763) 03/15/2044.
72650R  BL 5 |PLAINS ALL AMERICAN PIPELINE L SENIOR CO] .. | 05/15/2017. | VaIIOUS........coocvvvrmmmevevssnsevinsssssnsssssssnnn | 66,833 | coovvrvrd 65,000 | oo 64,815 | ... 64,816 | ....... 8 8 12/15/2026.
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
747525 AD 5 |QUALCOMM INCORPORATED SENIOR CORP...|.. | 01/23/2017. | MILLENNIUM ADVISORS, LL ..80,174 ..80,000 ..79,936 ...79,956 1 05/20/2020.
842587 CS 4 |SOUTHERN COMPANY (THE) SENIOR CORP.... | .. | 01/20/2017. | CITICORP SECURITIES MARKETS........ 132,554 135,000 134,816 134,839 2 07/01/2021.
92343V DD 3 |VERIZON COMMUNICATIONS INC SENICR....... .. | 02/02/2017. | SUNTRUST ROBINSON HUMP.....ccooee | | 45313 | .vrrr50,000 | oo 49,873 1 08/15/2026.
96949L AA 3 |WILLIAMS PARTNERS LP SENIOR CORP BND.. | .. | 05/04/2017. | MORGAN STANLEY & CO. INC.. 101,923 ..99.968 1 03/15/2022.
29103D AG 1 |EMERA US FINANCE LP SENIOR CORP BND.... |..|01/17/2017. | Tax Free Exchange ..133,304 . ..134,629 1 06/15/2026.
00164K AA 5 |ALM_14-14A ABS 14-14A A1 144A... .| D|04/28/2017. | Paydown 550,000 550,000 728 07/28/2026.
00164M AC 7 |ALM_15-12A ABS 15-12A-A1 144A.... ... | D] 06/20/2017. | Paydown 800,000 800,000 795,369 4,631 +22800,000 | .o | v | eerereceennenn0 | e 13,966 | 04/16/2027.
04013Y AN 2 |ARES_24 ABS_24 2A AR 2.308% 10/12/23...... D | 04/13/2017. | Paydown .....1,300,000 | .......1,300,000 297,367 2,633 1,300,000 { oo | eereeeeeeeceenes | evevereenriennn0 | s 13,186 | 10/12/2023.
096270 AA 3 |BLUEM_13-4A SENIOR ABS 2013-4A A 144A...... | D | 04/17/2017. | PAaydOWN.......coovvvvmvvsccrvennvnnnsssssssssinnns | 1,000,000 | ....... 1,000,000 ..999,028 972 1,000,000 | oo [ e | e 0 [ 12,390 | 04/15/2025.
14311D AC 0 |CGMS_15-1AABS_15-1AA144A......ccccoovvvvis D | 07/20/2017. | Paydown 250,000 250,000 ..250,000 04/20/2027.
225433 AT 8 |CREDIT SUISSE GROUP FUNDING GU.............. D 08/30/2017. | CREDIT SUISSE FIRSTBOSTONCOR.. | | 1,823,605 | ..... 1,750,000 728,622 06/09/2023.
24713G  AD 4 |DELPHI AUTOMOTIVE PLC SENIOR CORP BND | D | 01/25/2017.|J.P. MORGAN SECURITIESINC......cco.. | | 13,645 | oo 15,000 ..14,919 10/01/2046.
67590E AA 2 |OCT15_13-1AABS 13-1AA144A.......ccviviiriae D|07/19/2017. | Paydown 250,000 250,000 ..248,323 01/19/2025.
83609C AA 2 |SNDPT_14-3A ABS _14-3A-A 144A . |D]01/23/2017. | Paydown 250,000 250,000 ..249 838 01/23/2027.
88167A AD 3 |TEVA PHARMACEUTICAL FINANCE NE . D|08/04/2017.| CANTOR FITZGERALD SECURITIES....| | 75922 | ... 80,000 79,748 07/21/2023.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS............cccccvvviiriiiiiiiiiriiiins oo | 19 508 824 | . 12,429,375 12,402,817 1,804 XXX
8399997. Total - BONAS = Pt 4........ocivviviiiiesicissssisssniiss s | 19,940,896 | 19,794,305 19,837,741 | ....... (25,554) (12,583)] ... XXX
8399998. Total - Bonds - Summary Hem from Part 5...........cooocooiiivivvriiiiniiiiiins i | 4 615,068 | ... 1,562,362 (2,457) . XXX
8399999, Total - Bonds .....21,356,667 21,536,543 | ........19,837,741 | ......(25,554) | ........ (15,040) | ... 1,409,563 .....146,391 XXX
Common Stocks - Industrial and Miscellaneous
191216 10 0 | COCA-COLA COMPANY (THE)......rrcoccrrrcrrrrenn o [ 0472712017, [ VATIOUS....ccccvveerverrreccereesscerecssine 12,000,000 XXX 12313 | 497,520 | 1 (85,207) | oo | oo, .107,003 XXX
35671D 85 7 |FREEPORT-MCMORANINC........cccooovimmriiariiinnns .. | 04/27/2017. | MERRILL LYNCH PIERCE FNNR & SM.. 2,000.000 XXX 1..22,280 . XXX
375558 10 3 | GILEAD SCIENCES INC........ccooovommrrimrriiirriienns ..| 04/13/2017. | GOLDMAN SACHS & CO......coommmmrmrrre | 500.000 XXX | 33,960 | v 35,805 | ........ 11,957 | oo | oo 13,802 XXX
9099999. Total - Common Stocks - Industrial and MiSCElaNEOUS............ccvvviiriins corvrinieieiirierierineens 578,983 XXX 468,553 559,705 | ...... (77,350) | o0 | o 13,802 XXX
9799997. Total - Common Stocks - Part 4. o 578,983 XXX .468,553 559,705 | ...... (77,350) | oooorvvrierennn0 | s 13,802 XXX
9799999. Total - COMMON SIOCKS.....vvrsevvssvsrsssssessssss s st s || 578,983 XXX 468,553 | ......c......559,705 | ...... (77,350) | o0 | o 13,802 XXX
9899999. Total - Preferred and COMMON SIOCKS....v..vvscvsvvssvrsersvsvss sttt st s s | 578,983 XXX | e 468,553 | ..000559,705 | ... [0 | ) 13,802 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS.............cimriiviiiniiiiiiniins v | 22,134,937 XXX | 22,005,096 20,397,446 | ..... (102,904) (15,040) | ...... 13,802 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Sl

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - All Other Government
698299 BF 0 | PANAMA REPUBLIC SENIOR GOVT...... I D| 06/20/2017 | NOMURA SECURITIES INTL. INC.......... 10/26/2017 [ NOMURA SECURITIES INTL. INC.....cc. | covviuunece. 200,000 | ..o 207,700 | .. 207,700 207,492 [PA0L)) I [ [0L:) ) I 208 208 | ... 4,801 | ...... 2,067
1099999. TOtal - BONAS = All OtNEI GOVEIMMENE. ... vvtivsereeresseessesessrsssess | oesisseessees s sees 488888 £ L8888 E R8sttt | cbisninenes 200,000 | ..ooovenee 207,700 | .. 207,700 207,492 0 (208) 0 | o (208) ] ..ovvrnene (V)] [ 0 ] o 208 [ .o 208 | ... 4,801 | ... 2,067
Bonds - U.S. Special Revenue and Special A t
3137BY PD 6 |FHLMC COM_4692-LP .........cccouurmurin .. | 06/22/2017 | CREDIT SUISSE FIRST BOSTON COR.. | 12/01/2017 | Paydown 19,536 | .... 20,037 |. 19,536 19,536 (501)
3137F2 ME 3 |STRU4668P AGCYSEN AGENCY CMO.. |.. | 08/03/2017 | MIZUHO INTERNATIONAL PLC............. 12/01/2017 | Paydown 14,035 | ... 14,342 | . 14,035 14,035 (307)
3137FA_ JC 3 |FHLMC AGCYSEN AGENCY CMO......... .. | 10/06/2017 | CANTOR FITZGERALD SECURITIES..... 12/01/2017 | Paydown 16,791 16,791 16,791 (289)
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES .......ccvirvrrerreirerrenenenenns .50,362 50,362 50,362 0| (1,097) ] oo 0
Bonds - Industrial and Miscellaneous
032511 BN 6 |ANADARKO PETROLEUM CORP........... .. | 06/26/2017 | Various .| 08/11/2017 | GOLDMAN SACHS & CO.......ccccovvvimevernee | wrrreernen 100,000 | oo 111,279 | e, 111,59 | oo 111,127 (151)
04685A 2C 4 |ATHENE GLOBAL FUNDING SECURED |.. | 04/17/2017 | DEUTSCHE BANK AG .. | 06/22/2017 | MORGAN STANLEY & CO. INC. s R 220,803 219,621 24
12673P AH 8 |CA INC SENIOR CORP BND.........ccco...... .. | 03/15/2017 | J.P. MORGAN SECURITIES INC............. 06/23/2017 | STIFEL NICOLAUS & CO INC... .30,000 | ... 29,973 | . 30,428 29,974 1
142339 AG 5 |CARLISLE CO INC SENIORCORPBND.. |..| 11/13/2017 | BA SECURITIES 12/06/2017 | J.P. MORGAN SECURITIES INC............. reeneeenne45,000 44,952 | . 45,486 44,952
25179M AV 5 |DEVON ENERGY CORPORATION......... .. | 06/20/2017 | JEFFRIES & CO. INC. .. | 08/15/2017 | Various v 125,000 | . 142,318 | oo 142,613 | oo 142,048 (269)
29273R  BK 4 |ENERGY TRANSFER PARTNERSLP.....|.. | 01/11/2017 | BA SECURITIES .| 05/04/2017 | MORGAN STANLEY & CO. INC......ccoocee | worvvrrrerenns 20,000 | .oovrernene 19,957 | . 20,060 19,958 1
391164 AJ 9 | GREAT PLAINS ENERGY INCOR........... | .. | 06/21/2017 | J.P. MORGAN SECURITIES INC 07/19/2017 | Call  100.0000 .82,000 | .... 83,851 |. 82,000 83,838 (12)
42809H AG 2 |AMERADA HESS CORP SENIOR CORP | .. | 06/20/2017 | MORGAN STANLEY & CO. INC .. | 08/11/2017 | GOLDMAN SACHS & CO B ISR 50,000 48,593 48,894 15
42824C AU 3 |HEWLETT PACKARD ENTERPRISE CO | .. | 02/23/2017 | BA SECURITIES. .. | 06/26/2017 | GOLDMAN SACHS & CO......c.covvvrerrnnens ..150,000 .151,767 ....151,746 (471)
49456B AF 8 |KINDER MORGAN HOLDCOLLC.. 06/26/2017 | KEY BANK... .. | 08/15/2017 | Various. reveeeene. 100,000 .103,940 | ............104,537 (69)
55336V AK 6 |MPLXLP SENIOR CORP BND. .. | .. | 06/20/2017 | BA SECURITIES. .| 08/15/2017 | Various .75,000 75,847 76,223 (12)
723787 AM 9 | PIONEER NAT RES CO SENIOR CORP. | .. | 06/20/2017 | MIZUHO INTERNATIONAL PLC... 08/15/2017 | GOLDMAN SACHS & CO 53,589 53,424 (55)
902494 BB 8 | TYSON FOODS INC SENIOR CORP...... |.. | 05/23/2017 | MORGAN STANLEY & CO. INC. 06/26/2017 | MORGAN STANLEY & CO. INC. 70,253 70,000
98310W AP 3 | WYNDHAM WORLDWIDE CORP............ .. | 03/16/2017 | J.P. MORGAN SECURITIES INC... ..| 08/03/2017 | J.P. MORGAN SECURITIES INC... ..150,000 | ........... 149,727 | ............153,833 | ..cccceoonue 149,741 14
247136 AA 0 |DELPHI AUTOMOTIVE PLC SENIOR......|D| 06/05/2017 | J.P. MORGAN SECURITIES INC............. 12/05/2017 | Tax Free Exchange.........ccoocoviicniineinnns ....45,000 46,020 (168)
3899999, Total - Bonds - Industrial and Miscellaneou ,312,000 11,352,103 ) .. . .
8399998. Total - Bonds .. .........1,609,957 ) o0 | oiiienn(2,457) | cviiienn0 | 0 ] 5,101 | 5101 |...... 23,557
9999999. Total - Bonds, Preferred and COMMON SEOCKS..........c.vuiiiriieis ottt sttt esssssessssansessessssnsssnsesensssessesesnssensessensssesensesneens | connnene 1,012,418 | 001,615,058 | .. 1,609,957 V| o0 | eiieen(2,457) | viin0 | 0| 5,101 | 5101 |...... 23,557
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Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 -Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Wells Fargo Bank, NA. SaN FrancisCo, CA........oovuuevieeierieieieseeee s sssaens | erieins 966,176 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 2,110 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 968,286 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 968,286 | XXX
0599999. Total Cash XXX | XXX 0 0 968,286 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 410,293 | 4. April 1,268,121 | 7. July. 2,896,273 | 10. October. 54,819
2. February 513,982 | 5. May. 2,098,578 |8. August 2,789,190 | 11. November. 41,453
3. March 1,219,755 | 6. June 2,141,828 | 9. September. 4,086,792 | 12. December. 968,286
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Annual Statement for the year 2017 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO

31846V 56 7 |FIRST AMERICAN TREASURY OBLIG FUND STIFF 12/26/2017....... 5875

31846V 56 7 |FIRST AMERICAN TREASURY OBLIG FUND STIFF 12/29/2017....... 7,300,561
8599999. Total - Exempt Money Market Mutual Funds as IdENHIEA DY the SVO..............cuuuuuui iR AR b 7,306,436
All Other Money Market Mutual Funds

94984B 79 3 |WELLS FARGO ADV HERITAGE MONEY STIF FUND.........cituutttutermeesureiseissesssesessesssseessesssesssessseess s sttt es s s e £eeb s bbb bbb bie 4488 E b eeEf bbbttt bsenntas | aebsessaneianes 12/29/2017....... 9,381
8699999. Total - All Other Money Market Mutual FUNDS.................cooerrvvvinreriincrsisscs s 9,381
8899999. Total - Cash Equivalents 7,315,817
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona .
4. Arkansas... Protection of AR policyholders. 119,944 118,720
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida. - Statutory deposit 224,896 222,599
11, GEOMGi@.u e Protection of GA policyholders. 53,975 53,424
12.  Hawaii
13.  Idaho.
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts. Protection of MA policyholders 110,220 109,665
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada Protection of NV policyholders/workers compensation 301,682 299,319
30.  New Hampshire. Protection of NH policyholder: 525,530 522,232
31, New Jersey....
32. Protection of all policyholders/protection of NM policyholder: 312,028 304,113 312,028 304,113
33.
34. Protection of NC policyholder: 324,849 321,532
35.  North Dakota.
36.  Ohio... Protection of all policyholder: 3,872,012 3,829,239
37.  Oklahoma..
38.  Oregon . | Workers compensation 125,941 124,656
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina...........cccevvrrereree.SC | . Protection of SC policyholders 197,214 195,094
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XX 4,184,040 4,133,352 2,296,279 2,271,354
DETAILS OF WRITE-INS
5801.
5802.
5803, s | s
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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