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Annual Statement for the year 2018 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. re@SUNY SECUMHES........vvureerereireiieiieisseiseiseiseessesseeseeissssesiessssissins | eesssesnnees 5,133,408 | ......ccc.... 8.1 | e 5,133,408 | .o | s 5,133,408 | ............. 8.1
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 SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccceveeiees | evivivines 1,752,981 | ............. 2.8 | oo 1,752,981 | .o | e, 1,752,981 | ............. 2.8
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations............ccccoeuererrerrineneirennennnens e | evrenneened 0000 | [ | s 0
1.43 Revenue and assessment obligations.............cccceeeviveeveiceniieesiieeens | ceveveienns 1,229,299 | ...ooooeee 19 | e 1,229,299 1,229,299
1.44 Industrial development and similar obligations...............ccccocveeiverveeieiiens | covvicienand 605,557 | oo 1.0 | 605,557 | eeeeereeeeeeeeiees | e 605,557
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.............cooovmiinrivnrionns | vevireeenned 6,897,942 | .......... 109 | oo 6,897,942 | ..o | e 6,897,942 | .......... 10.9
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooee | covvnrenne 2,759,566 | ............. 44 | 2,759,566 | ..eovvrrerrerrirerinniiniins | ceerrereninnins 2,759,566 | ............. 44
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 ONEI...vvveeeiieecse st sstenssssessensnns | sresssssnssens 479,417 | oo 0.8 | oo 2 (< ORI ISR 479,417 | oo 0.8
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 16,677,513 16,677,513 | oo | cevrveiineenns 16,677,513
2.2 Unaffiliated non-U.S. securities (including Canada ..7,875,180 7,875,180 |.... 7,875,180
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 UNAffili@ted........ccoeeeceeiiiicinesescsesee s | seerienens 7,458,074 | ........... 118 | e TA458,074 | oo | e, 7,458,074 | ........... 11.8
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
4. 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
5. Real estate investments:
5.1 Property occupied by COMPANY........cccocuiiieieiciirieiesisseeie s essssessesssnns | sessesssssssessessssessenies | soessessssens 0.0 [ oo | e | e (01 IO 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoevirieiiniseeeseenns | e | e 0.0 [ | e | e (01 IO 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of debt).........ccoeeiiiieecc
8. COMTAC I0BNS.........ceorereerieceeeei ettt ennes
T DEIVALIVES. ...t
8. Receivables for securities
9. Securities lending (Line 10, Asset Page reinvested collateral)...
10. Cash, cash equivalents and short-term investments............ccccoeveureereererinineeneernenens
11. Other invested assets
12. Total invested assets
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Annual Statement for the year 2018 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 2018 of the COLONY SPECIALTY |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEr 31 O PHIOT YEAT........c.ovuiiieiiiiieieictctsis ettt bbbt

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

4. ACCIUAL OF QISCOUNL. .......vveceeii ettt s bbb Attt b

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,

Deduct amortization of premium and AEPIECIAtON. ...........ccviveeveereeeee ettt a et a st a s bbb ae ettt s st nen

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt

Total gain (I0ss) 0N disPoSals, Part 3, COIUMN 19........c.ciiiieicicr ettt bbbt st s s et s st s st b b en e see st naeneis

Deduct amounts received on disposals, Part 3, COIUMN 16............ccccueieiiiieieicreeesee et isss st s bbb s sttt s s e bt sse st es et senes

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10).......cccovururrermrinrrrininsnsiesssessessssssssssse s ssssessssssesssssssssessessens

12. Deduct total NONAAMILEEA GMOUNLS............cccoeuiieeieciiieeee ettt ettt bbbttt s bbb et et s s bbb en s bas s s sbesee st

13.  Statement value at end of current period (Lin€ 11 MINUS LINE 12).....vuiuririiririeiinrine e iesisssseessssssesessssssssessessssssessesssssssssssssssssssessessssssessessssssessessnssessns

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

Cost of bonds and stocks acquired, Part 3, Column 7

Eal

Unrealized valuation increase (decrease):
41  Part1, Column 12..............

ACCIUAL OF QISCOUNL. ...ttt bbb s b s RS R e SERReE Rttt

51,175,584

29,113919

24,094

66,296

42 Part2, Section 1, Column 15.

4.3 Part 2, Section 2, Column 13.

(890,248)

44  Part4, Column 11

(694,252)

(1,518,204)

Total gain (loss) on disposals, Part 4, Column 19..........cccccvevevververerennnn.

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............

Deduct amMOrtiZation Of PIEMIUM........c..cveverirerrrireireisssessesessesessesess e eesees st sse st ss s ss s s et ses e st sE e se s e s ss e £ nE e s et en et sren

585,751

28,318,051

162,800

8.2 Part2, Section 1, Column 19.

8.3 Part 2, Section 2, Column 16.

8.4 Part4, Column 15

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14.............

9.2 Part2, Section 1, Column 17.

9.3 Part2, Section 2, Column 14.

33,755

94  Part4, Column 13

33,755

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, Ling SR(2).......cccveurvurreerneereeneeneeneineineiseiseineieenns

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

12. Deduct total NONAAMILEEA AMOUNLS............cccccuiiiieeiciiiece ettt bbb bt et b b bbbttt en bbb s st

13. Statement value at end of current period (LINE 11 MINUS LINE 12).......cviiiueiieieiiiisieesetes ettt bbbt bbb s

Si03

2,400

50,868,938

50,868,938




Annual Statement for the year 2018 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........couvevvcrrnens | corveeevcrineninnens 5,133,408 | ovoorrrirrriicninns 4,921,681 | oo 5,010,984 | .ooovvvrierrrrcrinnne 5,105,322
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS.... oo | e 5,133,408 | oo 4,921,681 | oo 5,010,984 | ..o 5,105,322
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ocieeeceiiieseiieies | e 1,752,981 | oo 1,742,939 | oo 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........... 11,492,364 11,478,979 ...11,683,307
Industrial and Miscellaneous, 8. United States 17,156,930 16,988,204 ..17,234,839
SVO Identified Funds, Bank Loans 9. Canada .289,220 ....289,025
and Hybrid Securities (Unaffiliated) 10. Other Countries .7,585,960 .7,585,659
11. Totals......ccoocoe. 25,032,110 ...25,109,522
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......comrerseeessrnnsns | ovveeecninnieenns 43,410,862 | ...coooovrrririnnnn 42,860,686 | ......coooveicrinnn 43,865,064
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.cveverevererenes | woeerveerineiineiinenns 6,432,605 | ...coovverrenne 6,432,605 | oo 4,412,046
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other CoUNtHES. . .ovverrerrerris | corerresseseessesneans 1,025,470 | .o 1,025,470 | oo 815,407
23, TOtAlS....cocverrrreserieesrescrerennes | v 7,458,074 | .oooovvvrreviincninns 7,458,074 | oo 5,227,453
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks.....c.u. | coovevercrincriennnes 7,458,074 | ooovvvrrevincnenns 7,458,074 | oo 5,227,453
26. Total StoCKS.....oumemessursnrnens | coveviiiiiiiiciienes 7,458,074 | oo 7,458,074 | oo 5,227,453
27. Total Bonds and Stocks...... | ....cccccouvvecren. 50,868,936 | ....ccvvvrrrrercrinne 50,318,760 | ..oovvvrrrrerenns 49,092,517
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Annual Statement for the year 2018 of the COLONY SPECIALTY INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

3.1

................. 937,125

4.7

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

Totals

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2018 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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
846,148 2,737,249 10,000 |.... 14,301,173 5,398,240
477,69 |.. ...2,069,469 | .. 9,803,763 | ... 827,180
...34,837
7.
8.
9.
10. Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.

10.7

Totals
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Annual Statement for the year 2018 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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (Ao 3,328,237 | ..o 18,940,790 | ...ccoovvennes 8,600,277 |..ovrerreen1,920,930 | oo 426,147 | 0 |0 33,216,381 | e 765 | XXX [ XXX i [ 27,818,141
............... 9,064,199

7,344,214 | .............. 2,069,469
.0

L0
10,669,746 | ..

16,225,420

Line 11.7asa % of Col. 7......... 24.6
12. Total Bonds Prior Year
............... 1,923,021 |.............18,548,566 |...............8,661,818 | ................928,835 | ...................11,416 veeeennnnn25,828,930 | ... 4,244,724
547,824 |.... 4,312,108 |..... .5,307,739 | . 252,670 |... ..9,034,950 |.. .1,385,390
34,837 |.. ..34,837

22,860,674 |..... 14,004,394 |.. 1,181,505

12.8 Line 12.7 as a % of Col. 9. NN .61 ....56.4 ...34.6 .29
13. Total Publicly Traded Bonds
13,1 NAIC Tttt eens | crsessentanenn 2,647,346 |............. 15,371,130 | .ooovvene 7,452,588 |....cccceeene. 1,920,930
L A07,697 | 6,770,750 |.evvvrverrnne 1,885,752

...303,103

137 TOAIS....veceeeierere ettt nsnsns | sesessenseninns 3,358,145 |............. 22,141,880 |...ccovvvnnnee 9,338,340 |...ccervrrne 1,920,930
13.8 Line 13.7 as a % of Col. 7..... . 9.0 . ....59.5 . .52
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........cccovvvvvvvee | cvreeeeeeeenee, TT | e 51.0
14, Total Privately Placed Bonds
........................................................................................................ 680,891 |...............3,569,660 |...............1,147,689
69,999 573,464 | ovvvvnnn 183,716

..... ..1,331,405
214
......................... 3.1

14.8 Line 14.7 as a % of Col. 7.....
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

(@) Includes $.....6,225,420 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(c) Includes§$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5* or 5GI designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4§ .0; NAIC5S......... 0; NAIC6S......... 0.

......................... 00 | .00 . .




Annual Statement for the year 2018 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

80IS

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 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 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments

1.1 Issuer Obligations 645,724 1,956,422 |... 2,531,262 |. 6,457,229 5,133,408 |.

1.2 Residential Mortgage-Backed SECUMEIES...........ccvvrururiierieesiieiiies [ oreieisiiesinseenninees [ coesisnssnsssesssneens | sreessnsssssssesssssensnns | soessesssssssesesssssssenses | sessesessssnssssnseessssnsns | serenns XXKurernrrnnnns | wveennsmnsssnsnerernnnns0 | vvveienieisinineeend0000 [ | e 0.0 [

1.3 Commercial Mortgage-Backed Securities.....

1.4 Other Loan-Backed and Structured SECUMIES............vuueverrrrereircrniinis [eorremensissessmssissinsnies | eensenemsssssssssssssnsssens | ernssesssnssssnsssssssesssns | sersersssssessessnssnsssenens | ooneneenenonssnensnssssansane | seseenens s X0 eseesenenene | nonensessensnsnsssnernensQ [ ovninninsnsninnnnenen 000 i | onnissseenn000 [

.............. 1,956,422

.............. 2,531,262

.............. 6,457,229

.............. 5,133,408

2.1

22
23

24

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

..616,578

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 SECUIHES. ........cv.evevrvreieiiriieieins [ eorsiieseiisissesisrssens | eossesissssesiessssssensens | eriessssessesssssnsessensessns | sosessessessssessessessnsanses | eersersssssansessnsanensones | srerersse XX usnrersersnss | sorsessssassesssssnsessenad 0 [
3.5 TOtAIS....oviiceieiee st sssnesssssneenssnssesnsenensnnensens | eeenersnenier s 901, 12D [ iviirinrnnennnn815,850 | oviiiiiiiiiiieiicians [0 RO 0 I ISR 0], D0, SN PO 1,752,981 | oo 40 |, 1,808,585
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGALIONS.......euviiiirciiiiiiiciesssi et | soesessisene s enissaneenies | eeessestesenesessessnssenns | sronsiesessessnsenenesseses | sesessesinsssessesinnsnsens | cossreesiesssssnenessenenns | ceererenes XXX v | v 0
4.2 Residential Mortgage-Backed SECUMHES.............ccviuiinriiiiiiniiniins i | e | s | s | s | o .99, SO IO 0

43
44
4.5

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

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

.............. 1,834,856
.2,964,607

124,818 |...

.............. 2,380,887

..950,879 |.

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

" 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
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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 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
.......... XXX | e XK [ e e XX i [ e XX i [ e XXX s | e | cevveeneinennnsneneens0 | e 0000 [ |00 | e | e
.......... XXX vveneenens e XX e e XX e | v e XX [ XK [ | vrenssesnissssseen0 [ iviininnnnn000 | |00 [ [
.......... XXXvvenrenens [ e XX e e XXX | e XX [ XK [0 |0 |00 | 0 | 0.0 |0 |0
10. Bank Loans
10.1 BanK LOANS = ISSUBA.......coovuiiiiriircirieieieisessieseisnse s | ereseenisssssssesnsssesens | erersssssinssssessnsssesnsnes | siesneesssnmessssssesennnes | sosmnssesnssssesssnsesssnses | sressesssnsessssssesnmenes | sensesines 9,9, GO IO [0 R 0.0 [ XXX vivrinees [ v XXXvtrireiriee et | e
10.2 Bank LOANS = ACQUITE........cueuririreiiiiiririireisieieieisieesissseisssssesessnessesees | eosreenssssessnsssssssnsnernns | ersrsnssssnsssssnsssnnnns | eosrsmsessnmsssssssesnnnes | eonrnssssssssssnssersssnses | srssesnsnssessnssesssssees | sesssersnes XXX vvrinis | v [ I 0.0 [ 0.0, SO P XXX
103 TOAIS...vvceereei et snssssessnsenssssessenssnsnssens | snessssensssssnsensanenssQ | coviiseissssesnesssaseans [V (O I [V 0 |, DY T IO O 0.0 [ XXX oo [ XXX............
1. Total Bonds Current Year
111 1SSUET OBlIGALIONS. ......veveiececiei et entnes | eeseeseseeens 2,183,606 |............ 20,739,092 |....couunn. 5,235,873 | oo 10,000 | v (VN [ ). 0.9, SO PR 28,168,572 | covvevreeieienn 64.9 | .. ) .0 SO I ) 0.0, SR IS 26,122,730 |..cccvvrrenne 2,045,842
11.2 Residential Mortgage-Backed SECUMtIES...........cuvurerireriininrereiniiiees | coveieereineenens 899,239 |..cccovvenne. 2,964,607 |.....cccen... 2,380,887 |...cccoeeene. 1,910,930 |..oovverrerenns 426,147 | .......... ) .0, SO PR 8,581,811 | oo 19.8 | )., SO I ) 0.0, S IS 8,581,811 | oo 0
11.3 Commercial Mortgage-Backed SECUNHES.........c..coerirverrieeriieeseees | cereeirieieeeeeeesnns 0 224818 | 1,430,296 | 0 | 0 | b XXX [ 1,555,114 | oo 3.6 | XXX [ XXX
11.4 Other Loan-Backed and Structured Securities............ccocoevvierevecnviccinns [vrieennnn. 1,026,189 |............. 2,456,488 | ............. 1,622,689 | ...ooovvviiivineeen0 | 0 | etk XXX | e0000000.5,105,366 | oo 118 [ XXX vveivirees [ v )%, 0. S
11.5 SVO Identified FUNDS........cccovverinererniniienninncneneneneesnsenenenne | senereee XK e e XX | e e XK s | e XK | eereeeee XK | 0 [0 | 0.0 e )., SO IO ) .0 S
11,6 BaNK LOANS. .....cvviviiiiciricieesi s | cbebessesessnsssassnsssenas (L 0 [0 [0 [0 | e XX | |00 [ .0, SO PR XXX
117 TOMAIS oo | e 4,109,035 |............ 26,285,004 |............ 10,669,746 |.............. 1,920,930 |...ccvvrereennd26,147 | o0 | 0. 43,410,862 | v 1000 e )9, SO IO ) .9 S
11.8 Line 11.7.85@ % 0f COl. 7...oviiiiiiriniinisiisississis s senssessnessisenens | onessssensenissinsssens 9.5 | i 60.5 | i 24.6 | oo 44 | 10 00 | 10040 |l XX XK [ D0, ST [P XXX
12. Total Bonds Prior Year
12.1 1SSUET OBlGALIONS. ......voveiececie e stnes | eeessessnens 1,652,096 |............ 17,426,344 | ............ 10,897,533 | ..ccvvrrerennn. 262,670 [ ..ooveeveererreeireiieiinnes | e )00, SR A ) .0, SO I D 0.0 SO R 30,238,643 | oo 746 | .. 28,273,666 |.............. 1,964,977
12.2 Residential Mortgage-Backed SECUMtIES..........oureiererrerierrnenerieiees [ v 422,126 |..ovovennee. 1,531,039 | ..o 1,160,526 |.....cccrvrenee. 715,995 | oo 11,416 | e ) 9.9, SO R )., C I ) 0,0 I IS 3,841,102 | o 95 [ 3,841,101 | e
12.3 Commercial Mortgage-Backed Securities 251,498 | ..o 1,046,334 | 202,840 | oo [ e ) 0.9, SO A )., N IS ) 0,0 N IS 1,500,672 | oo K A S 1,500,672 | ..ovvvereerereiee.
12.4 Other Loan-Backed and Structured Securities...........ccocovvvevevevecevvceciceces [eeieeeeen 396,623 |1t 3,651,792 | 1vriii0.900,000 | v | e | eeeeeeee XXX s [ ). 9.0 N IR D.9.9 T 4,948,415 | oo 122 |, 1,248,441 |.............. 3,699,974
12.5 SVO Identified FUNDS........ccovverrerrerininrrenrinrneneieesnnneseessnnneseensenes | seneenee XK rririnnn [ erreeeee XX e | e e XK | e XK | e XX [ e [ e ) 0.0, C IR P 0.0 SO IS (O 0.0 [ o [ e
12.6 BanK LOANS.......cooveereeeeernineincieiseineineeneniecensinensessnensenenssssessnessensessens. | sesnemnese XK eerernsnnnnes | ronennens X iinninennne | onnnee e XX | enrene e XK [ XK [ XX [ .0 S P PO, S P 0., S 0.0 S DS S P XXX
127 TOAIS. ..ottt | eeenienieens 2,470,845 |........... 22,860,673 |............ 14,004,393 |.....ccceene. 1,181,505 | .oooeeirrienene 1416 | e (V1N PR ) 0., SO IO D 0,9 SO IR 40,528,832 | ..oovvericinne 100.0 | .ccoovenee 34,863,880 |....ccconenne 5,664,951
12.8 Ling 12.7.35@ % 0f COl. 9...ovviiiiiiiiisiieissssis s nensnsnessissnens | snesseseesnisnsssenens 6.1 | o 56.4 | oo 34.6 [ s 2.9 | s 0.0 | i 0.0 | 0.0, S P00 S S 100.0 .o D00, S [P 86.0 | oo 14.0
13. Total Publicly Traded Bonds
13.1 1SSUET OBlGAtIONS. ......cvvcveieeircireeiiciere e | cerereenieens 2,113,607 18,946,965 5,052,157 | ooovvvrireirne 10,000 ), 9,9, CONNITN PR 26,122,730 | covvrerereiinne 60.2 |..oeenee. 28,273,666 | ....coevverrrinnns 69.8 | ..o 26,122,730
13.2 Residential Mortgage-Backed Securities... 899,239 |. 2,964,607 |... 2,380,887 |..... 1,910,930 |... ...8,581,811 |.
13.3 124,818 | ... 1,430,296 | ..oovovrrerrreeireieniens 1,555,114 |.
134 ..105,490 |.ovovirinnnn 475,000 | .oveveeeerinrereiinienns [ eereenenninessnnnnnennns | oeerenees XXX [ cerrernnnee 925,788 | oo 21 e 1,248,441 | 3 [
135
13.8 BANK LOANS.......euecerriiieceneieiieessceeeeessseetseesssessss s esessessssssssssssensnns | srsessssssssssssenssssssssenss | aesssssnssssssssssansanssnes | nassssssssssssenssnssessensans | onssessssssnsssssssanssnses | srssessnsenssnsnnsenssnsanss | seenneseseXXKernnnsennnnes | connnsnsssnsenssessnnsensnsd | connennessnensensneness0:0 | conrernes XK ersirnrinnens [eonmnnee e XXX iisienins | o
13.7
13.8 Line 13.7a5@ % OF COl. 7...ovverieeieeresceeeniesineeesnseseneenns | evesrsnnsesneneeen 320 [ e 595 | 281 | e 5.2 |l 1 | 0.0 | 010000 | e XXX [ e e XK e e XK [ e 100.0
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11...........cccecerevveerervevees | cvveeereeveceenceian LT | i 510 | 215 | e | el 10 | 00 | 85,7 | b XX e b XK e b XXX i | e 85.7
14, Total Privately Placed Bonds
14.1 IsSUEr OblIgations..........ccevreveieireiieirieieeseeese s
14.2 Residential Mortgage-Backed Securities...
14.3 Commercial Mortgage-Backed Securities
14.4 Other Loan-Backed and Structured Securities
14.5 SVO Identified Funds
T4.6 BaANK LOANS......c.coiieiiieeiicicei ettt s sssssesenss | sresessssessssssesessssssesans | sessssesessnssssssssesessnies | sressssessssssesesssessssnses | sressesessnsessssssesessnsenes
14.7 Totals 750,890 | ..oovereene 4143125 |...coeeene.. 1,331,405 | oo 0
14.8 Line 14.7as@ % 0f COl. 7...oovvvreierereinesereis 120 66.6 21| 0.0
14.9 Line 14.7as a % of Line 11.7, Col. 7, Section 11..........ccoovevvvevvieeerececes | coreeiercrceennas 17 | e 95 | i 34 | e 0.0
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Sch. DA - Verification
NONE

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

SI10, SI11, SI12, SI13, Sl14



Annual Statement for the year 2018 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 PHIOF YEAN.........curuuiereeeieireeineere et ssesee et essssee s eesssssssessessessssssessens | stssssssessessssssessessasssssessassasssssnssessssnnes T,315,817 | ot ennnne | eeesr ettt T,315,817 | o
2. Cost of cash equivalents acquired 41,365,468
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........cceviriuriireteiirereii ettt ettt s bbb s s s s bbbt bbb ssebe s s sssebanas | oebesessssesesassesessesesessssebe s s eae s s aebe b s s s et s et bnes (T40) [ ovreiee et nenes | sereres e ettt raes (140) | cvovererieereeeee e e
5. TOtal QAN (I0SS) ON GISPOSAIS........crereriererresresrisseseeisesssessesseesessssssse st essesssesses s st s s s ssess s sessess st s ssessessessaessessessanssnssessass | 1essessosssssssssssosssnssessessnsssssnssassanssessessassnnssnsnns A4 | et | ettt 044 | oot
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriieiicieieie ettt bbb bbbt s b bessesaes | sbssessessssestes st st es e b s bessesss s st st st anea 36,525,133 | oottt ettt en s tanes | eteeiet ettt ettt ettt s sanan 36,525,133 | .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)..........cccceuriirrieiicriisieesesiesessesiesines | et nans 12,156,957 | oo s 0 | oo 12,156,957 | wevoveceeeceee e 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).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 12,156,957 | coviieeceee s 0 | oo 12,156,957 | oot 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
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Annual Statement for the year 2018 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
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
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol 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 Obligation:
912828  2J 8 |UNITED STATES TREASURY... SD.. . |... T 849,537 | ... 98.422 850,000 849,760 155 | oo | e [ 1.500 .12,750 | 07/19/2017. | 07/15/2020.
912828 4W 7 |UNITED STATES TREASURY. SD.. |.. 1 ...100.672 ..25,000 25,041 (6) 10 2.750 08/10/2018. | 08/15/2021.
912828  4Y 3 |UNITED STATES TREASURY... SD.. . |... 1. ...100.125 14,994 LI SOOI IPPURORORION BV 2.625 08/30/2018. | 08/31/2020.
912828 C2 4 |UNITED STATES TREASURY... SD.. [..|... 1 215,147 (913) | vevereererieriens [ e [ e 1.500 03/14/2016. | 02/28/2019.
912828 C6 5 |UNITED STATES TREASURY. SD.. |.. 1 320,522 (2,125) w1625 02/22/2016. | 03/31/2019.
912828 D2 3 |UNITED STATES TREASURY... SD.. . |... 1 . . 110,055 (QCE) SO SRR PPN 1.625 05/28/2014. | 04/30/2019.
912828 N8 9 |UNITED STATES TREASURY... SD.. [..|... 1 ..626,467 620,000 622,757 (1,300) [ coooernreeerrerins | v | s 1.375 02/09/2016. | 01/31/2021.
912828 NM 8 |UNITED STATES TREASURY... . SD.. . |... 1. ..434,365 429,015 443,870 10,523 (3,608) [ ..voveurveiieii | e | s 1.250 01/25/2017. | 07/15/2020.
912828 S5 0 |UNITED STATES TREASURY.......ccccovuuunus SD. [ [ [ 1 I 2,405,556 |....93.891 | ...........2,367,271 | ........ 2,521,307 2,531,262 61,853 6,278 | oo [ [ 0.125 10/28/2016. | 07/15/2026.
0199999. U.S. Government - ISSUET OblIGAtIONS. .........cvruressiiserierisseessssississsrssssessssensssesssnssnesaa 5,010,984 5,105,322 72,376 (1,681) 0 0 XXX XXX XXX
0599999. Total - U.S. Government 5,010,984 5,105,322 72,376 (1,681) 0 0 XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
658256 T8 5 |NORTH CAROLINA ST....ooiiiiiiiiieiniiernsieinsinssessssiesessssssessssssssesssesssssssene | vevvnne | oo | evvneerenins | voeees 1FE ...101.095 445768 | ...ovocvvrrcrerinnns | e (1T,327) | i | e | e 5.000 |...... 1.025 |MN...... 04/03/2013. | 05/01/2019.
658256 T8 5 |NORTH CAROLINA ST.. [ S | | e | e 1FE| .. . ...101.095 ....485,000 491,358 | ..o | e (19,099) | oo [ [ 5.000 |...... 1.025 [MN...... 04/03/2013. | 05/01/2019.
70914P  TT 9 |PENNSYLVANIA ST....oiiiiiiiiiiiineiisriiesissensississesssssssssssssssssssssssssssssssssssssssns | oensnne | oo | evsssrnnns | eoeeee 1FE| oo 920,318 |...110.659 [ .....c..c.......807,811 [ oo 730,000 815,856 | ..ovoocrierincinnnins [ o (19,178) [ v [ [ 5.000 |...... 2.091 |AO...... 04/04/2013. | 04/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligations...........cccccvvnies 2,061,250 XXX .1,742,939 1,655,000 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)..........ovurereererrreeineninsenssiseseessissesnes . 2,061,250 XXX .1,742,939 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 ST SPL TAX OBLIG REV.......oecorierriiriiireriererneeissiseniens | vorenes 2| 1FE 369,267 |...110.168 | .................330,504 | ....... 300,000 330,304 (7,148) [ oo | e | s 5.000 |...... 2.340 | JJ....... .15,000 | 03/22/2013.| 01/01/2024.
207758  QJ 5 |CONNECTICUT ST SPL TAX OBLIG REV.......cccoonvvunriiriisiinns SD.. 2| 1FE 307,723 |..110.168 | ...cc.cce0..e.. 275,420 | ....... 250,000 275,253 (5,955) [ covovernrenerrerins | eevrneineiieeieeinns | e 5.000 |...... 2.340 | JJ....... v 12,500 | 03/22/2013. ] 01/01/2024.
54811G XD 7 |LOWER COLO RIV AUTH TEX REV......ccoiviimrrinirneirerieenenissineriesiessnenins | cvveees 2| 1FE 291,515 [..108.693 | ................ 271,733 | ....... 250,000 269,141 (5,372) [ coovveverriernninne [ veereeerineesennniens [ 5.000 |...... 2612 |MN......| oo 1,597 | 12,500 | 08/25/2014. | 05/15/2025.
59259Y TV 1 |METROPOLITAN TRANSN AUTH N Y REV. 2| 1FE 46,648 |...111.249 ...44,500 40,000 42,902 (B98) | veveerreinerrens [ erreererieinerienes [ e 5.000 |...... 3.000 |MN...... ...2,000 |03/22/2013. | 11/15/2026.
59259y TV 1 |METROPOLITAN TRANSN AUTHN Y REV. . . 2] ... 1FE 244,904 |..111.249 .233,623 ....210,000 225,234 (3,662) [ .vvveernrererrvriiee [ erereererineinienniens s 5.000 |...... 3.000 | MN...... . .10,500 | 03/22/2013. | 11/15/2026.
658289 D5 9 |NORTH CAROLINA ST UNIV N C RALEIGH REV. SD.. 2| ... 1FE 302,568 |...111.947 | ..o 279,868 | ....... 250,000 275,570 (4,993) [ ..ooceorirerieris | e | s 5.000 |...... 2.690 |AO...... | oo 3,125 | e 12,500 |03/22/2013. | 10/01/2029.
91523N  JD 9 |UNIVERSITY WASH UNIV REVS.......coiiiiiimiiniiinisinnississnsssssssssssssisssnssnsenees | svesa 2| 1FE 452,744 |...106.905 416,453 [(CRSIL ] N [N [ 5.000 |...... 3.091 |AO...... .20,000 | 05/29/2013. | 04/01/2033.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 2,015,369 XXX ..1,863,267 | ..............1,700,000 | ............. 1,834,856 | .oooorvrieriani [\ (34,799) 0 0 XXX XXX XXX .85,000 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 |FH G03182 - RMBS 4 1 79,137 |...105.060 ..83,965 79,905 137 ......5.000 08/14/2007. | 05/01/2036.
3128M7 LM 6 | FH G05432 - RMBS.........ovveriereiiierieniesisseessesssensesiesssessssssssssessesssssssas | voeees 4].. 1. ...108.832 61,921 [(<15) ) TSSTON VPRI BN 6.000 06/26/2009. | 04/01/2039.
312931 KB 4 |FHAB4AB17 - RMBS......coiiiiiiiicienisciensisiese s sssisssessenssnins | sevnes 4. 1. ...104.298 . 11,855 () [SSTERRORNO IPSTOORIRRROPRPORN DOV 6.000 06/26/2009. | 03/01/2039.
3132GE S35 |FH Q01438 - RMBS 4 1 ...104.486 .49,729 51,383 (44) w4500 06/14/2011. | 06/01/2041.
3132XC  SE 6 |FH G67717 - RMBS.... i | s 4].. 1] .. ...101.958 ...999,994 | ..., 1,017,446 ((C) ] SUSTRTRIN VRTINS IOV 4.000 12/14/2018. | 11/01/2048.
31335B ZY 5 [FH GB1659 - RMBS......cooooiiiiirieiisrineesnee s ssssssssessssees | soeres 4. 1. ...102.786 755,520 764,738 10 [ o e [ 4.000 10/24/2018. | 07/01/2042.
3137BY PD 6 |FHR 4692A LP - CMO/RMBS, 4 1] 395,917 | e 99.386 386,025 394,383 (1,046) ......3.000 06/22/2017. | 05/15/2046.
3137F2  ME 3 |FHR4714A PA - CMO/RMBS........coomiirririiiireiissiesisseississssssssesssssssssisns | evenns 4].. 1] i 413,370 e 99.373 404,521 412,605 (A74) | oo e [ 3.000 08/03/2017. | 11/15/2046.
3137FA JC 3 |FHR 4708C MA - CMO/RMBS..........cooierriririeriereresesseissisesiesesessssenssssnes | cevees 4].. 1] e 877,890 | ... 99.339 863,056 876,881 ([4015) ) ST URTOORRRTORIOR PPN 3.000 10/06/2017. | 05/15/2047.
3138WG KX 1 |FN AS6609 - RMBS.... 4 1] e 283,872 | ... 99.813 272,381 282,215 (693) ......3.000 03/04/2016. | 02/01/2031.
31407C  AE 7 [FN 826305 - RMBS.......cooiiiiiiiririininsierssssiesssissssessesssssssesssssssssessssssssens | evenes 4. 1. 104.763 124,723 117,963 245 | s [ e [ 5.000 07/12/2007. | 07/01/2035.
3140E6  NC 2 [FNBA2186 - RMBS.........ccciiririerieeicinenissiesiessesesessssisessesssssssessssises | sevenns 4].. T 82,949 | L 99.813 82,454 (207) | cevovrveeeereeeienns [ e [ s 3.000 03/04/2016. | 11/01/2030.
3140E6  PB 2 |FNBA2217 - RMBS.......oiiiiiiriieiieeieeesiseise st | eeeins 4].. 1] 81,512 | 99.813 81,024 (203) | eveveererineiens [ s [ e 3.000 03/04/2016. | 12/01/2030.
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3140F5 A4 5 [FNBCO026 - RMBS........ccoovruiierrimeireiieisinsnsessseissessssssssssesssssssssssssssssssnenes | sevenns [P I 7N I L [ 2,972,632 |..... 97.842 | oo 2,978,773 | v 3,044,462 | .... 2,973,537 905 [ .ooeverrererrnnis | ervreeenennseinnenins | 200:3.000 | e 3.310 |MON... 05/29/2018. | 11/01/2046.
3140J8  JQ 7 |FNBM3870 - RMBS......cooviiiiriierrieienisisissie e sssissssessssissssssenssnses | sevnes ..537,579 |...102.841 532,174 | ... 537,590 11 MON... 10/24/2018. | 03/01/2046.
31410L  R7 9 |FN 890710 - RMBS. ..768,276 |..... 99.813 736,900 | ... 764,056 (1,582) MON... 03/04/2016. | 02/01/2031.
31410P QW 6 [FN 893369 - RMBS.........coiiiiirriiecierieisiesierssi e ssssssenssissssenens | coenes [ [T . . 74,419 | .. 71,855 114 MON... 05/25/2007. | 07/01/2033.
31418C LK 8 |FN MAB3029 - RMBS......ccoiviiiiriiiiiiisirisniensssesssssssssssenssensssnsssnssssnssensssnsssess | snveac Y A 0 ... 99.813 0 0 0 MON... | .... 03/06/2018. | 06/01/2032.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . . 8,588,957 XXX ..8,556,502 | ..... .8,556,511 8,581,811 (3,582) 0 0 XXX XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3136AV  7G 8 | FNA 17MT7 A2 - CMBS......oovirrererrinirieriesiseesesissisessessssessssssssssssssssssesnss | woeees 1 ..361,552 |.....98.225 | .................351,646 | ....... 358,000 | ... 360,960 (B95) | evermermrinnernens [ erreerenineierienns [ e 2.961 |...... 2.837 |MON... 06/09/2017. | 02/25/2027.
3136B1  XJ 8 [FNA18MA A2 - CMBS........oiviiiiiriciiisnneses s | ereies e . . ..285,863 |.....98.751 | .................289,340 | ....... 293,000 | ... 286,244 381 | e | e | e 3.043 |...... 3.449 | MON... 04/10/2018. | 03/27/2028.
3137BY  PQ 7 [FHMS K726 A2 - CMBS.......civiiiiiiiniiniiinississsisssnsisssesensssissssssssssnssenssenesss | sovenes Y ] I 1 I 431,567 |....99.815 | ..o 418,225 | i 419,000 | ... 428,492 (1,863) [ ..o | | 2.905 |...... 2.407 |MON... 06/21/2017. | 04/25/2024.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ . . . 1,078,982 1,070,000 ...1,075,697 (1,877) 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ .. [ RPRRN ISR 11,683,307 ..11,326,511 11,492,364 | vviieieien0 (40,258) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  DQ 2 [ATETINC....oviririerriireierssesesiessisiessssiessssssssensssssssssesessssssenssnsensns | onene | o0 | verenens 1,2 | i 2FE ....125,000 | ... 123,498 B7 [ v | e [ 4.250 08/01/2018. | 03/01/2027.
002824 BD 1 |ABBOTT LABORATORIES........cccovvirriernrinernsisenensissssnsessessssssenssssssssnssnsens | vevvene | oo | evveeen 1,2 | s 2FE| .. . ...195,000 | ... 193,492 389 | e | s | e 2.900 03/28/2018. | 11/30/2021.
00507U AR 2 [ACTAVIS FUNDING SCS.......coovmmrrmrrierineiriseinneisesinsrisessssnssssisssssssssssssenonne | evnnne | C v 1,2 i 2FE| i 128,896 |....98.622 | ................128,208 | ...oovvrinnnee 130,000 | ... 129,097 207 [ [ e [ e 3.450 03/27/2018. | 03/15/2022.
00772B AN 1 | AERCAP IRELAND CAPITAL LTD RSO IOV 2FE ..210,548 {...100.125 | .................200,250 | ....... 200,000 | ... 204,827 (B,116) [ oo [ e [ s 4.250 02/16/2017. | 07/01/2020.
00774M  AB 1 | AERCAP IRELAND CAPITAL DAC........ccomturmirmerimrireesensssisssssesssesessensssesnes | woneees Clon1,2] e 2FE| .. 149,241 [.....86.625 | ......c......... 129,938 | oo 150,000 | ... 149,337 (57 RO DU DO 3.650 07/17/2017. | 07/21/2027.
00912X AL 8 [AIRLEASE CORP........cooreriiiirniieisiisieissie e sissisesssssisesssesssssssesssssssssensns | soveres [ I 1] 2FE | oo 102,224 |...100.001 | ..ccvvvrerneen 100,001 | oo, 100,000 | ... 100,000 (1,204) [ oo [ v s 3.375 03/07/2017. | 01/15/2019.
00912X AT 1 |AIRLEASE CORP........ccccomrrmirimriirinerinnninerieniseesssnssssssnsensensseesssssesssnenens | vevenee | oo | eeveeens 1,2 [ e 2FE ....29,597 29,724 FS1- T (USROS ISR SO 3.000 08/08/2016. | 09/15/2023.
00912X AW 4 |AIR LEASE CORP e 2] 2FE| .. ....39,821 . 39,874 B4 | s [ s [ 2.625 06/05/2017. | 07/01/2022.
00912X  BF 0 [AIRLEASE CORP........ccooimiiiiriiritiieiiesienierissseissssesiesssesesssssssssssssesssenens. | coveons e 12 2FE| o 78,974 |...95.114 | i 76,091 | i 80,000 | .. 78,999 24 | [ e [ 4.625 09/10/2018. | 10/01/2028.
01626P  AH 9 |ALIMENTATION COUCHE TARD INC.......oeouiriirmeriererneereesssissessssensensenens | eeenns 12 2FE 24,967 |..... 93.164 | .... ...23,291 ..25,000 | .. 24,971 KT VRN ORI PR 3.550 07/19/2017. | 07/26/2027.
01882Y  AA 4 |ALLIANT ENERGY FINANCE LLC.......ovieririiinriciriersieiseieiessssssesssssssienses | wevenes w12 2FE]| .. ....64,968 |...100.157 | .... ...65,102 | . ..65,000 | .. 64,971 3 [ s e [ 3.750 06/06/2018. | 06/15/2023.
02209S AL 7 [ALTRIA GROUP INC.....cooovvrrrireimiieiiesiensssisssssesssessesssesssssessssassssenssesens. | soveons [P PO IOV 2FE| i 196,268 |...102.002 | ...cocovvrrnnee 183,603 | oo 180,000 | ... 187,134 (2,900) [ ..ooernreeerrerins | v | e 4.750 09/24/2015. | 05/05/2021.
025816 BY 4 | AMERICAN EXPRESS CO......ccoosiiiiiiniiiciiniisiiissisississiesessisssssssiinss | soenes . 2| 1FE 149,967 |...101.195 151,793 ....150,000 | ... 149,969 2 [ [ e [ 3.700 11/01/2018. | 11/05/2021.
03027X  AH 3 | AMERICAN TOWER CORP.........cccovvuirierirriiieinnieriesiesesensssiessssesssesssenses | coveons | 1,2 L 2FE nein...80,058 ... 99.241 60,000 | .. 60,043 (15) [ oo | e | s 3.300 03/08/2018. | 02/15/2021.
03027X  AK 6 |AMERICAN TOWER CORP.........cccovvumrrierirrireesneiseisesiesessessssissessesssessssnsas | seeenns e 12| 2FE | i TA253 | 93.106 ..75,000 | .. 74,419 B7 | ceveererneereninees [ eerereerneineiinnes [ e 3.375 05/10/2016. | 10/15/2026.
032654 AN 5 | ANALOG DEVICES INC.......cccoevvmirrerinrinricnniservesenisssessissisesssssssennins | eoveees | oo | connee 1,2 | et 2FE | i 71,483 | 94.989 ..70,000 | .. 71,288 (145) .....3.500 08/15/2017. | 12/05/2026.
032654 AR 6 | ANALOG DEVICES INC revrerenesnssenenessssssssssnesesssssssssens | | | evereneen 1| e 2FE | i 134,422 | L 99.117 134,579 LTI U ORI PR 2.950 03/08/2018. | 01/12/2021.
03835V AA 4 |DELPHI AUTOMOTIVE PLC......cocnviinrirmiinrinneineiseiisnsiesssnessseisssssssssenssennes | venvees | G v 1,2 it 2FE | e 46,188 | ... 99.475 . . 45,753 (406) 3.150 12/05/2017. | 11/19/2020.
052769 AE 6 |AUTODESK INC e e 12 2FE | i 79,498 ] 92.825 ..80,000 | .. 79,566 44 .....3.500 06/05/2017. | 06/15/2027.
05348E AV 1 | AVALONBAY COMMUNITIES INC......ccoouererrireririrerierieseseesssessessssissesenss | oeeeens e 12|l AFE ] i 79,858 98.687 79,906 15 | s [ e [ e 3.450 05/06/2015. | 06/01/2025.
05369A  AA 9 |AVIATION CAPITAL GROUP LLC......cooirririiiirinnieiennieiessssiessesssseenssnees | cevenes 12| 2FE ] 29,510 90.654 29,562 A3 [ | e | s 3.500 10/11/2017. | 11/01/2027.
05523U AP 5 | BAE SYSTEMS HOLDINGS INC Cl 2] i 2FE | i 89,174 | 98.658 . . 69,394 76 .....3.850 12/03/2015. | 12/15/2025.
055260 AV 7 | BAT CAPITAL CORP.......oevviiiiiiiiciinsiciiisisiis i ssissieniss | criies - . 201,926 |..... 94.514 193,754 | ... 205,000 | ... 202,490 BB5 | v | e | e 2.764 02/14/2018. | 08/15/2022.
05531F AV 5 [BB&T CORP.......couriiririireeiiissriesiesissessssssssse e ssesssessssnses | oveons . 2| 1FE 160,345 |..... 97.361 .160,646 ....165,000 | ... 161,568 1,222 | oo | e | e 2.050 02/14/2018. | 05/10/2021.
05565E AU 9 [BMW US CAPITALLLC.. I o ...54,967 |..... 99.227 ..55,000 | .. 54,975 8 .....3.100 04/05/2018. | 04/12/2021.
05565E  BC 8 [BMW US CAPITAL LLC.....oiiiiiiriiieririeesis e issssssensnnes | cevenes Cfi.. . ...94,903 |..... 99.739 . ..95,000 | .. 94,915 12 | [ | 3.400 08/07/2018. | 08/13/2021.
06051G  FW 4 | BANK OF AMERICA CORP.......cccovvvmrimrireersninsinesiesiseessssssssessessssssssnsans | ceeees [P I (. {1 =5 221,843 |..... 98.598 | ..o 221,846 | ... 225,000 | ... 222,661 818 [ e [ e [ e 2.625 03/08/2018. | 04/19/2021.
06406H BY 4 |BANK OF NEW YORK MELLON CORP........ B [ . 2| 1FE 167,369 |..101.148 | ................. 166,895 | ....ceovrenec. 165,000 | ... 166,859 (510) | ceveveereerreirens [ ereereeineiseriienes [ e 3.550 03/23/2018. | 09/23/2021.
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06739F  JJ 1 |BARCLAYS BANK PLC.......oiuiiiiiieereieisesisssiessesssssisesssssssessesssssesssnsns | sevenns C 2| 1FE 239,767 |..... 98.086 | ...ocvvvnernen 235,407 | oo 240,000 | ... 239,841 AT [T ISR DO 2.650 |...... 2.684 | Jdoss | s 3,003 | oo 3,180 | 01/04/2018.| 01/11/2021.
09659W  2E 3 |BNP PARIBAS SA......ccovivivrinrneinininersnssensssssnsssenssssssessssssssssssesssssnss | oovenee | Gl vevvninnns | e TFE | i 199,572 | 97.010 194,020 | ....... 200,000 | ... 199,639 LY/ [N ISR PO 3.500 02/22/2018. | 03/01/2023.
11134L  AF 6 |BROADCOM CORP........cocovirierirererisrissrnsesserienssnesssnsssssssssessssssssssssens | sovinee | oo [eorneen 1,2 cenFE | i 39,958 | ... 94.154 37,662 39,970 7 .. 3.625 01/11/2017.| 01/15/2024.
126650 CV 0 |CVSHEALTH CORP.......cocvirrrnriernirnierinersinsirersniseienssssssssisensssnssenssnnee | evenes |0 | vereeenn 1,2 | iiiFE | i 153,611 |l 98.846 153,212 153,820 209 [ [ e [ 3.700 03/06/2018. | 03/09/2023.
126650 DC 1 |CVSHEALTH CORP.......ccorrerirerierieerinisnrerienienesssnssssssnsessssesensssnsns | eoneee | oo [eorneeveenT | c0enFE | 85,614 | .00 99.550 85,387 (127) | cevereererineinens [ v [ s 3.350 03/28/2018. | 03/09/2021.
14040H BP9 | CAPITAL ONE FINANCIAL CORP........cccovvemrirnririrnerinninsesnensseessensssssssssennes | nevves | oo | vevverenni2 | e FE | i 44,929 | 98.648 . 44,968 24 1002500 05/09/2017. | 05/12/2020.
14040H BY 0 | CAPITAL ONE FINANCIAL CORP. . . 2| 2FE 49,956 |..... 99.968 . ..50,000 | .. 49,965 9 [ e [ [ 3.450 04/26/2018. | 04/30/2021.
14042R FH 9 [ CAPITAL ONE NA....oiiimiiiiiiieieeieisseisesssesiesssessssssssssssensesssesssssesssssssnsens | sevenns . 2| ... 2FE 499,700 |....98.686 | ................493,430 | ....... 500,000 | ... 499,892 102 | oo [ e [ e 2.350 01/26/2017.| 01/31/2020.
161175 BB 9 | CHARTER COMMUNICATIONS INC USSR IUPOOPR DU OO 12| 2FE| i 171,572 169,242 (1,157) [ oo | e | s 4.464 12/06/2016. | 07/23/2022.
172967 LM 1 | CITIGROUP INC......ooorvirririiciiiiierierissiiesiesssiesisessssssssses s 95,000 [ vooverrerreinrinnnes [ e | e | e | 2.876 07/17/2017. | 07/24/2023.
20030N AZ 4 |COMCAST CORP... ...101.384 .152,076 150,257 (A94) | covooerrireiiens [ s [ 5.700 07/13/2009. | 07/01/2019.
20030N CR 0 |COMCAST CORP... o] . ..100.481 | .... ...75,361 74,900 A | | e | s 3.700 10/29/2018. | 04/15/2024.
20030N  CS 8 | COMCAST CORP.........ccouemmriairiserireriseesssissessesss st sssssss s . 2101254 | 30,376 | oo 30,000 | .. 29,964 LI TSRO PPN BV 3.950 10/02/2018. | 10/15/2025.
20030N CT 6 |COMCAST CORP. o ..101.512 ...45,680 45,000 | .. 44,978 LI FSTSTOUTOROOI IVPUTPOROIRROON IOV 4.150 10/02/2018. | 10/15/2028.
2027A0  JH 3 |COMMONWEALTH BANK OF AUSTRALIA........ [SSSTITRRRRIRS IOV Clovvnens [ e TFE| i 149,796 | ... 99.016 .148,523 ...150,000 | ... 149,919 69 2.250 03/06/2017. | 03/10/2020.
20826F  AQ 9 | CONOCOPHILLIPS CO.....coovvuuieriineireireriseisesiesisesisessssissessesssesessessssisnes | sevenns e 12|l AFE | 89,972 | 107106 | e TA974 | 70,000 | .. 69,984 A [OOSR USRI PR 4.950 03/03/2016. | 03/15/2026.
225433 AT 8 |CREDIT SUISSE GROUP FUNDING (GUERNSEY) L.....c.ccrvurrrrernrirerinninrirens | vevees Cluonrren [ s 11,250,000 | ..ovorrrne 1,239,084 2,236 | ceverereriieninnns | e | e 3.800 11/18/2016. | 06/09/2023.
22822V AA 9 |CROWN CASTLE INTERNATIONAL CORP....... SRS IR e 12 . . 75,000 | .. 76,153 (542) | cevereererinrinens [ e [ e 3.400 05/03/2017. | 02/15/2021.
22822V AG 6 |CROWN CASTLE INTERNATIONAL CORP....... FSSTRR IO w12 2FE | oo 24,930 |....94.467 | .coovirirrnn23817 | i 25,000 | .. 24,944 10 | e [ [ 3.200 07/25/2017. | 09/01/2024.
22822V AJ 0 |CROWN CASTLE INTERNATIONAL CORP....... SRR IO e 12 2FE ...44,834 44,860 27 | o | e [ e 3.150 01/09/2018. | 07/15/2023.
233331 BA 4 |DTE ENERGY CO...cooiiriieiiiieiieiieeiseiseisssisesssessssessssssssessssssssesssssns | soeees e 2] 2FE| .. ....34,945 . . 34,949 A | | e | s 3.700 08/02/2018. | 08/01/2023.
233851 DN 1 | DAIMLER FINANCE NORTH AMERICA LLC.......cccovvrierimrrrenirinriinnirerienes | v [0} I (A TFE| oo 149,861 |...100.439 | ......c.ccc..e... 150,659 | ovouiiiianne 150,000 | ... 149,867 /A [OOSR FUUPIORTORIRTNPORN PROOOR 3.750 10/31/2018. | 11/05/2021.
247361  ZJ 0 |DELTAAIRLINES INC.....ovvoririirinrineeicrineiserisssssessensssessssssssssensessssessenss | eonnees | o | eonerenn 1,2 | v 2FE ..49,993 | ... 98.072 | .... ...49,036 ..50,000 | .. 49,997 KT VRN ORI PR 3.625 03/09/2017. | 03/15/2022.
247361 ZK 7 |DELTA AIRLINESINC... JOR ISR Bl I 2FE|. LW TAT95 | 99.701 | .... LT4776 | ..75,000 | .. 74,917 B9 [ oo | e [ 2.875 03/09/2017. | 03/13/2020.
25156P  AY 9 |DEUTSCHE TELEKOM INTERNATIONAL FINANCE B.........oovooivirererinirienes | ceveene 146,611 | oo 150,000 | ... 149,996 2 2.820 01/09/2017. | 01/19/2022.
26078)  AB 6 | DOWDUPONT INC.......coooiiiiiiiiniienierisiississiiesiesissssssissssssiesss s | coenes 12| L 2FE 220,000 (..102.148 | ... 224726 | 220,000 | ... 220,000 [ .ovoivrerriereninees [ v [ | [ 4.205 11/14/2018. | 11/15/2023.
263534  CL 1 |E|DUPONT DE NEMOURS AND CO......ccovtruiimmmierirrirmeinsieerienesesseninns | verenes el AFE | 44,951 1199170 | e 84,627 | s 45,000 | .. 44,978 L0 [STORTURTORSOONOR IFUOPORRTORSPORROROR VPPN 2.200 04/27/2017. | 05/01/2020.
26441 BA 4 |DUKE REALTY LP...ouiiiiiciiieeeiseiseisesiesisess et sssssssssssssssssssssssnes | secenns o] ..30,000 | .. 29,959 4 3.375 12/05/2017. | 12/15/2027.
26444H AD 3 |DUKE ENERGY FLORIDA LLC. ..15,000 | .. 15,000 o.rr.2.100 12/07/2017. | 12/15/2019.
26875P AL 5 |EOG RESOURCES INC.......coomvviieirrimeineriersiesseniseisssssssssssssessessssssssssenes | soveons .118,836 119,555 307 | cervrereeerireieens | errerrneseniseisnnnnes | erenn 2.450 02/14/2018. | 04/01/2020.
26875P AP 6 |[EOG RESOURCES INC .102,942 105,255 (680) 4.150 06/26/2017. | 01/15/2026.
269246 BP 8 |E*TRADE FINANCIAL CORP. 39,970 9 0002950 08/15/2017. | 08/24/2022.
278062 AC 8 |EATON CORP 206,995 733 [ e [ e [ e 2.750 09/24/2015. | 11/02/2022.
278062 AG 9 |EATON CORP ...28,311 30,000 | v [ | e [ | 3.103 09/06/2017. | 09/15/2027.
28370T AA 7 |EL PASO PIPELINE PARTNERS OPERATING CO 111,307 .103,566 104,640 (3,620) ......6.500 02/15/2017. | 04/01/2020.
29273R  BK 4 |ENERGY TRANSFER PARTNERS LP ....95,411 95,375 (34) | cvveererrnerrennins [ | e 4.200 06/20/2017. | 04/15/2027.
29379V BH 5 |ENTERPRISE PRODUCTS OPERATING LLC 17,122 ...13,337 . 76,785 (226) 3.700 06/26/2017. | 02/15/2026.
31620M AP 1 |FIDELITY NATIONAL INFORMATION SERVICES | ..167,780 168,527 | . 168,000 | ... 167,921 49 <3625 10/13/2015. | 10/15/2020.
316773 CT 5 |FIFTH THIRD BANCORP. . . 202,892 198,811 | ....... 200,000 | ... 201,311 (854) | evvverevrririens [ e [ 2.875 02/15/2017. | 07/27/2020.
337738 AQ 1 |FISERVINC . e 12l 2FE | 29,986 229,971 | 30,000 | .. 29,987 LI SRR IPIRRIN BV 3.800 09/20/2018. | 10/01/2023.
345397 ZB 2 |FORD MOTOR CREDIT COMPANY LLC 197,726 190,001 | ....... 200,000 | ... 197,874 148 | s | v [ 4.140 09/06/2018. | 02/15/2023.
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37045X AR 7 | GENERAL MOTORS FINANCIAL COMPANY INC.......cocovrmrvmmrrmremmrinnernerinne | veves | oo | verere 1,2 [ it 2FE | s 111,629 |..... 99.151 | oo 109,066 | oo 110,000 110,566 (GY(5)) [T USRI DR 3.150 |...... 2.602 02/15/2017. | 01/15/2020.
37045X BD 7 | GENERAL MOTORS FINANCIAL COMPANY INC... ....88,936 |..... 99.152 89,000 88,976 15 | v [ [ 3.700 11/19/2015. | 11/24/2020.
37045X BY 1 | GENERAL MOTORS FINANCIAL COMPANY INC... 104,822 |..... 94.529 105,000 104,872 34 o0 3.150 06/27/2017. | 06/30/2022.
375558 AQ 6 | GILEAD SCIENCES INC.... . ...52,093 |...102.758 51,509 (584) | oveveererineirens [ e [ e 4.500 03/08/2018. | 04/01/2021.
38141E  AB 6 | GOLDMAN SACHS & CO....covuuuveurimerierirreseeissiseriesienesseessssssssssessessssssnes | vevenee | oo | cevessrnens | vovene 1FE| oo 1,595,904 |...103.508 | ..............1,656,122 | ..............1,600,000 | ............. 1,599,291 L IC T PRSI IPPORPRRSTORORPIIR BV 6.000 05/26/2010. | 06/15/2020.
38141G VP 6 | GOLDMAN SACHS GROUP INC . 2| 64,867 |..... 98.955 64,954 28 1002750 09/08/2015. | 09/15/2020.
404280  BJ 7 |HSBC HOLDINGS PLC........coouiiimiinirieririiriississiiesiesisssessssissssiesisesessseses | ceveons C 25 ... 1FE 204,162 |..... 97.963 202,891 (1522 [N ISR DY 3.262 06/29/2017. | 03/13/2023.
40428H PV 8 |HSBC USAINC........ooooicieererrereernnivceenneeeinenenssnisensenssssensssssssenssensnnnns | veveens | G| vevnviveens [ ool IFE | iiiiii0100,726 | ... 98.866 100,344 (206) | vvvnererinerrens [ e [ e 2.750 02/14/2017. | 08/07/2020.
413875 AW 5 [HARRIS CORP........coveriririiieiriiniiniiesnineenssinesssissesessssssssssssesssssssssensnsnnes | eonenes | oo [oeeen 1,2 0 FE | i 34,997 | 99.835 34,997 LI SOOI IVPUPOROIRIN IOV 4.400 05/23/2018. | 06/15/2028.
42824C  AZ 2 |HEWLETT PACKARD ENTERPRISE CO......cccoevunivivrrnirirerirmnenenisnineineninnns [eoveren | oo | covrenens 1| et 2FE | 69,996 | ... 98.915 69,999 3 | s [ [ 2.100 09/11/2017. | 10/04/2019.
42824C  BC 2 |HEWLETT PACKARD ENTERPRISE CO.....ccoovrerereierieiiesirensssiseissessenes | eoeees 100.139 . 24,969 KT VRO ORISR PR 3.500 09/10/2018. | 10/05/2021.
44107T  AX 4 |HOST HOTELS & RESORTS LP......coviiirierinererinrenniseniesinnsiensssssssninenes | vevenee oo | eeveeen 1,2 [ 2FE ..24,8%4 | ... 99.174 | .... ...24,794 ..25,000 24,920 14 | s [ [ 3.875 03/09/2017. | 04/01/2024.
44644A  AB 3 |HUNTINGTON NATIONAL BANK.......ovvmrirrireereeisirierierissescesssssessssssennes | cevees 2| 1FE 249,405 |..... 96.541 | .oovveiris 241,352 | ....... 250,000 249,567 [ [FSUSTR UPPIRRTOIOR PPN 2.500 08/02/2017. | 08/07/2022.
44644A  AD 9 |HUNTINGTON NATIONAL BANK.......ccorivririirerniineirerisisisesieisssssienssssssssenens | evenes 2| 1FE 249,435 |....99.878 | ................249,695 | ....... 250,000 249,549 114 3.250 05/08/2018. | 05/14/2021.
45866F AD 6 |INTERCONTINENTAL EXCHANGE INC......... [ESSUURUSTONIIRN VRPN VR ISP 12] 1FE| oo 44,992 [..100.463 | ....covvvveern45,208 | oo 45,000 44,996 2 | e [ s [ 3.750 11/19/2015. | 12/01/2025.
462613  AM 2 [IPALCO ENTERPRISES INC.......ccooviemirmerinriiciineiseisssiesisessesessessssssssssnnes | seeenee | oo | ceveeene 12| 2FE| cooiieenn 34,965 | ....96.500 | ..o 33775 | 35,000 34,973 131 B | e [ s [ 3.700 08/17/2017. | 09/01/2024.
46647P  AY 2 | JPMORGAN CHASE & CO....c.vvurvrirriinirneierssiseeessssisssesssssssssssesssssssssessns | ovenes e 1,25] ... 1FE| .. ...100.758 ...45,341 45,000 45,000 [ .oovovrreireriniinenns e [ | e | o 4.023 11/28/2018. | 12/05/2024.
46849L  TB 7 |JACKSON NATIONAL LIFE GLOBAL FUNDING......c.oovvemrireerrrinnerierineenenens | cevenns [ [T 1FE]| .. ..100.011 | .... 115,013 ....115,000 114,845 B4 | s [ s [ 3.300 06/06/2018. | 06/11/2021.
4932TM  2G 8 [KEYBANK NA.....coiiiiiirtcstsee s ssssssenssssssssenssssssssesssssnns | eovenne | oo [ sovseeneinns | vovene 1FE| ...ccceev.......250,050 | ... 98.878 | .o 247,196 | ....... 250,000 250,023 (15) 2.250 02/15/2017. | 03/16/2020.
49327TM 2T 0 [KEYBANK NA.....cooiiiirieiicerinsiesesisesesissseensesssesssssssssssssnsesssesssnsssnns | sevenee | oo | eovessrnens | vovene 1FE| oo 429,901 | ... 96.569 415,245 ....430,000 429,931 25 | oo | e [ e 2.300 09/07/2017. | 09/14/2022.
49456B  AA 9 | KINDER MORGAN INC.. 102.672 | .... 118,072 ....115,000 118,865 (1,582) [ oo | e | e 5.000 02/14/2018. | 02/15/2021.
50077L  AD 8 |KRAFT HEINZ FOODS CO........oeecmmrmirrerierineeseinninerieneseessenissssesssennens. | eoveeen | oo | coneen 1,2 | e 2FE | riiiiiiinn..56,088 | ... 89.164 | ...ocvvrrins 49,040 | ..oovovrirrenns 55,000 55,646 (287) | ceververrrierinens [ e [ s 3.000 08/22/2016. | 06/01/2026.
50077L  AH 9 |KRAFT HEINZ FOODS CO.....ccoveerrrimirrerierirneersnisernenseneseessenssssesssssessinees. | eonneen | oo | ceneen 1,2 | i 2FE | i 119,625 | 99.175 119,009 ....120,000 119,697 172 | e [ e [ o 2.800 02/14/2018. | 07/02/2020.
512807 AR 9 |LAM RESEARCH CORP.......ccccovrriirrirnrirernnincieississnnnsssisnsnenssnsssesssssssenenss | veveens | oo | eornee 2 [ i 2FE | i 121,744 | L 98.266 | ... 117,920 ....120,000 121,166 (G <) [OOSR PPN 2.800 10/05/2017. | 06/15/2021.
53944V AP 4 |LLOYDS BANKPLC......cccosmrrmrreeiieenerisrrnsnnenisnsssesssssssssssensssessesssssssssnnens | seveee | G| vevivernnee | e IFE | i, 199,756 | ... 99.229 | .oovrviens 198,458 | ....... 200,000 199,807 £33 [ SOOI IUOPORTRRROTO DO 3.300 05/01/2018. | 05/07/2021.
53944Y AC 7 |LLOYDS BANKING GROUP PLC........ccccoevvmriiiiinrinnicninsiscnineniississiessinnns | convee | G| e [ et IFE ] 111,393,653 | ... 96.541 ....395,000 394,162 263 [ e | e [ e 3.000 01/04/2017.| 01/11/2022.
539830 BG 3 |LOCKHEED MARTIN CORP........ 34,776 ... 98.985 35,000 34,869 30 | o [ s [ s 3.100 11/16/2015. | 01/15/2023.
565122 AC 2 |KEURIG DR PEPPERINC.......... ....55,000 |..... 99.582 55,000 55,000 | ovvvvrrrireriieinnies | errerieriesinsnieninns | oevesieseniinsnnns | eresiesessenssnienns | s 4.057 05/14/2018. | 05/25/2023.
571748 AY 8 |MARSH &AMP MCLENNAN COMPANIES INC ..150,480 |..... 98.804 150,182 (160) 00r.2.350 02/14/2017. | 03/06/2020.
571748 BB 7 |MARSH & MCLENNAN COMPANIES INC 24,979 Y [T ORISR DRSO 2.750 01/09/2017.| 01/30/2022.
58013M EY 6 |MCDONALD'S CORP ..90,000 89,791 27 | e | e [ s 3.700 12/02/2015. | 01/30/2026.
606822 AL 8 |MITSUBISHI UFJ FINANCIAL GROUP INC 49,272 ..50,000 50,000 2.998 02/15/2017. | 02/22/2022.
606822 AP 9 |MITSUBISHI UFJ FINANCIAL GROUP INC .102,049 ....105,000 105,000 | covouveenrererierinees [ eerneernrinereniens | e | vereseesesesinsen | e 2.665 07/18/2017. | 07/25/2022.
60687Y AH 2 |MIZUHO FINANCIAL GROUP INC 196,339 | ....... 200,000 200,000 | ..oovverrierirriirnis e | e | e | o 2.953 02/22/2017. | 02/28/2022.
61744Y AQ 1 |MORGAN STANLEY. 89,516 ..90,000 90,000 3737 04/19/2018. | 04/24/2024.
61747Y DW 2 |MORGAN STANLEY.. ....100,000 100,386 (352) | ceverevrrinriiens [ [ 2.650 02/10/2017. | 01/27/2020.
64952W DA 8 |NEW YORK LIFE GLOBAL FUNDING ....105,000 104,922 11 3.250 08/01/2018. | 08/06/2021.
654740 AV 1 |NISSAN MOTOR ACCEPTANCE CORP. ..35,000 34,120 74 ......2.800 09/21/2018.| 01/13/2022.
654740 BJ 7 |NISSAN MOTOR ACCEPTANCE CORP 55,022 (172 [SUSTRIR IVURIORTIRIORN BV 3.650 09/20/2018. | 09/21/2021.
665859 AS 3 |NORTHERN TRUST CORP 10,000 [ .oovevuererrerienies | rererneereeiseinenis | veveeeernesnniens | e [ s 3.375 05/03/2017. | 05/08/2032.
682134 AC 5 | OMNICOM GROUP INC........... 133,406 |...101.682 127,103 129,003 (2,390) [ cooeveereirereninee [ e [ s 4.450 02/15/2017. | 08/15/2020.
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68389X  BK 0 | ORACLE CORP......ccotriuiimrieiieeieeieisesssssse s sssss st esssssssssssssssens | sevenns . 120,969 121,658 1,034 | oo | e | e 1.900 |...... 2.937 02/14/2018. | 09/15/2021.
709599 AV 6 |PENSKE TRUCK LEASING CO LP.......ocviirieriiciieieeiiseerssisienssssssssienes | seveees - .183,395 184,632 L2 N DTRRRRN PPN 3.300 11/04/2015. | 04/01/2021.
747525 AD 5 |QUALCOMM INC 78,885 79,982 14 05/13/2015. | 05/20/2020.
747525 AR 4 |QUALCOMM INC 120,111 120,399 835 | o [ | e 2.600 03/08/2018. | 01/30/2023.
756109 AR 5 |REALTY INCOME CORP. 30,746 (83) [ cererernerreerieris | eevrerineiiierinneins | e 4.125 03/08/2017. | 10/15/2026.
760759 AS 9 |REPUBLIC SERVICES INC... 39,940 7 03375 11/13/2017. | 11/15/2027.
761713 BE 5 |REYNOLDS AMERICAN INC. . .149,038 151,558 (1,047) [ oo | e | s 3.250 02/15/2017. | 06/12/2020.
775109 BE 0 |ROGERS COMMUNICATIONS INC.......cccorrrrerimrrrncriiniseesseesennsensssnissnsenens | eenneee | Gl v 1,2 s 2FE| .. ...82,873 84,536 59 3.625 12/01/2015. | 12/15/2025.
78013X W2 0 [ROYAL BANK OF CANADA........cooviriiriernnitirerinsisssesiessssssiensssssssessssssnnes | coeres RSSOV 1FE| .. ...85,103 84,831 8 | oo [ s [ 3.700 10/01/2018. | 10/05/2023.
78355H KD 0 [RYDER SYSTEM INC......cooiiiirimiiieiiriniieiiesinesiesissesssssessisessenssesessseins | cvvees e 12 2FE 69,928 23 | s [ s [ e 2.800 02/16/2017. | 03/01/2022.
78355H  KH 1 [RYDER SYSTEM INC.....ccoiiiiirierieeineirieriseierissinessessssissensssssssssenssssenee | eovnene | oo [ eonenenn 1,2 | oevens 2FE . 29,944 (S 3 ORI FUUTOIRRIRROTON PR 3.750 06/14/2018. | 06/09/2023.
785592  AJ 5 | SABINE PASS LIQUEFACTION LLC w12 2FE ....100,000 | ... 107,372 (1,265) [ ..o | e | s 5.750 01/27/2017. | 05/15/2024.
80282K AT 3 | SANTANDER HOLDINGS USA INC........cccomrrmerirmrirneerreinserserieriseesensssssnenes | vevenee | G | vvvviinni [ o 2FE| i 94,850 |.....98.049 | 93,147 | 95,000 | .. 94,904 K72 [T ISR DO 3.700 03/22/2017. | 03/28/2022.
80283L AP 8 | SANTANDER UK PLC....c.oiuiiiiiiiiiiiieinsieiesieississsesssiesssssseessessssssensnnas | sevenes [OF U I 1FE| .. 194,565 | ... 200,000 | ... 199,579 225 | e [ e | e 2.125 10/27/2017. | 11/03/2020.
82481L AB 5 |SHIRE ACQUISITIONS INVESTMENTS IRELAND D [T I Clo12] . 2FE| .. 121,087 | oo 125,000 | ... 121,557 962 [ oo [ e [ e 2.400 03/08/2018. | 09/23/2021.
828807 DD 6 | SIMON PROPERTY GROUP LP.......ccitiiiiriirrireieisssessiiessseeessssseesasssnss | seveees I I 12| 1FE| oo 49,910 [....96.993 | i 48,496 | i 50,000 | .. 49,926 16 | v [ e [ e 2.750 11/30/2017. | 06/01/2023.
830505 AV 5 | SKANDINAVISKA ENSKILDA BANKEN AB.........cccovoiermriremnmernnssseensssessienss | seveees [0 [T 1FE| oo 249,828 |.....98.991 | oo 24T 47T | e, 250,000 | ... 249,932 (510 I TR PRI PO 2.300 03/07/2017. | 03/11/2020.
86562M  AH 3 | SUMITOMO MITSUI FINANCIAL GROUP INC........covvurerrereereierierineesesinns | s [ [T 1FE]| .. . 218,819 | 225,000 | ... 225,000 [ .oovverveieriierenienns | ervereniesiienenins e | e | v 2.442 10/11/2016. | 10/19/2021.
86562M  AX 8 | SUMITOMO MITSUI FINANCIAL GROUP INC.......covvvrivrirreirerieiserssiersnisnies | veveees [OF [T IV 1FE| oo 155,000 |..... 98.249 | .o 152,286 | covvevrrirs 155,000 | ... 155,000 | cvvovvevererineirinniens [ evervnnriernninnins | e | i | v 3.102 01/09/2018. | 01/17/2023.
8672EM  AG 9 | SUNCORP-METWAY LTD....covirumrirrmrinmmnimerseesesssenssessssesessessssesssenssssesns | sevees (O} [T TFE| oo 194,891 |..... 97.375 .189,881 ...195,000 | ... 194,929 24 | oo | s [ 2.800 04/27/2017. | 05/04/2022.
86787E  AY 3 | SUNTRUST BANK ....coiiiiiitriireiieiineiiesies st ssesssesenas | eeenas . 25] ... 1FE 60,000 |..... 99.982 | ... ...59,989 . 60,000 [ ooovvrrereirniineins [ e | e | e | e 3.689 07/24/2018. | 08/02/2024.
87165B  AJ 2 [ SYNCHRONY FINANCIAL......cocovviririririerrirsiesississesieissssssssesssssessessssssnses | covenns [P I (A 2FE| i 149,961 |..... 99.965 | ...ocvvvrrrnes 149,947 | oo 150,000 | ... 150,000 12 | e [ [ 2.600 12/01/2015. | 01/15/2019.
882384 AD 2 | TEXAS EASTERN TRANSMISSION LP........ccoviurrirmrrerineeeeiseiserisensnenens | eenvene | [ eoverenn 1,2 | i 2FE ..29,844 |..... 93.625 ...28,087 30,000 | .. 29,857 13 | s [ e [ e 3.500 01/04/2018. | 01/15/2028.
883556 BH 4 | THERMO FISHER SCIENTIFIC INC. [ I P (SOOI IOV 2FE| .....ceee...... 109,803 | ... 98.943 .108,837 109,842 39 | [ s [ 3.300 03/27/2018. | 02/15/2022.
89114Q C4 8 | TORONTO-DOMINION BANK.......ccvviirreirieineiiierissieeesiseisesesisessssssesseninnes | eevenes (O} [T 1FE ...100.503 94,882 11 ] s [ e [ e 3.500 07/12/2018. | 07/19/2023.
891906 AC 3 |TOTAL SYSTEM SERVICES INC.......ccvvuiiniirirniriieninniciseirenseseerensnsnesnsnins | veveene | oo | eveeeen 1,2 [ s 2FE ...100.471 84,831 25 | oo | s [ e 4.800 03/14/2016. | 04/01/2026.
891906 AE 9 | TOTAL SYSTEM SERVICES INC.......ccoomriiririrriierinsiineeiesississsiessssssienens | vovenes 1,2 2FE 29,978 A | | e | e 4.000 05/09/2018. | 06/01/2023.
902133 AU 1 |TYCO ELECTRONICS GROUP SA........cooieiiririneeneeiseinseessssssessessssesssesns | soneees Clon1,2] 1FE . . 24,825 18 | s [ eeverienineeineines [ e 3.125 07/31/2017. | 08/15/2027.
907818 EU 8 |UNION PACIFIC CORP.. ..55,000 | .. 54,955 .....3.500 06/05/2018. | 06/08/2023.
913017 DD 8 |UNITED TECHNOLOGIES CORP. . ] ..50,000 | .. 49,919 A | e | e | e 3.950 08/13/2018. | 08/16/2025.
92343V DD 3 | VERIZON COMMUNICATIONS INC......coverriirririieiiiierinsisisnsiserssssessensssiens | covenes - 290,000 | ... 289,427 72 2.625 07/27/2016. | 08/15/2026.
92343V DY 7 |VERIZON COMMUNICATIONS INC........cocoomvrrmmirierinerirenes R ..10,000 | .. 10,004 0 w8125 08/01/2018. | 03/16/2027.
929390  AA 4 |WEC ENERGY GROUP INC.......ovvriieimeiieriieseiensssiseissessessssessessssisssssnns | seinees - 34,988 KT VRO ORI PR 3.375 06/04/2018. | 06/15/2021.
931142 EK 5 |WALMART INC....ovmiiiiiiicieisisesis s esssssssessnens | sevenes o] 99,976 B | e [ s [ 3.400 06/20/2018. | 06/26/2023.
931427 AA 6 |WALGREENS BOOTS ALLIANCE INC.. e ..116,650 114,378 115,501 (618) 102700 02/10/2017.| 11/18/2019.
949746 SH 5 |WELLS FARGO & CO......ccevumimiiiriiniiicriesisrinessie e sssnsissisessessinies. | soenes o] ....84,804 ...78,691 84,844 20 [ v | e [ 3.000 10/19/2016. | 10/23/2026.
94974B  GF 1 |WELLS FARGO & CO....covveruerieririerierieeesenissssseniessesessessssssssssssessessnsssee | vevenee | oo | evveserinens | vovene 1FE ..399,601 |..... 98.912 395,648 399,853 137 2.150 02/15/2017. | 01/30/2020.
950000 2B 8 |WELLS FARGO & CO I ..149,868 144,421 149,905 26 02625 07/17/2017. | 07/22/2022.
961214 CS 0 | WESTPAC BANKING CORP........coovvviririierinnieiesissississssssssessssssienssssnes | sevenes ..115,407 113,660 115,212 (107) | cevererereeeineienns [ rererieeiseiseiiennes [ e 2.600 02/15/2017. | 11/23/2020.
961214 DJ 9 |WESTPAC BANKING CORP........cocoirimririierinerieniseiseessssssssesssssssssssssnes | seeees ... 74,968 |..... 98.944 74,988 11 | s [ e [ e 2.150 02/27/2017. | 03/06/2020.
961450 AA 3 |WESTROCK CO.....ccevvumiiciiiiiiiiniissiciiesisesssissiiesiesisssnssssisessessssises | soves ..29,916 |..... 94.841 29,932 12 | e e | 3.000 08/21/2017. | 09/15/2024.
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Annual Statement for the year 2018 of the COLONY SPECIALTY INSURANCE COMPANY

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

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
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol 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
96949L  AA 3 | WILLIAMS PARTNERS LP.......ccovvrimrinerrrineerserisninennensssessenssssssssssensssenee | oneeen | oo | vveene 1,2 | i 2FE [ s 99,968 |..... 98.184 | ..o 98,184 | ..o 100,000 99,988 A (SIS ORI PR 3.600 |...... 3.604 |MS...... 02/26/2015. | 03/15/2022.
982526 AQ 8 |WMWRIGLEY JR CO...cooiviiriiiriiiniisissiisisssssissssnssssssnssssssessnssssssssssssnssnsssees | snsnes 65,727 |..... 99.936 64,958 65,000 65,510 (216) | covevvverncnniiens [ [ 3.375 |...... 2.904 |AOQ...... 03/28/2018. | 10/21/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 19,477,014 XXX ....19,188,204 19,447,327 (13,337) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
17323V AZ 8 |CGCMT 15GC29 Ad - CMBS.......ovveriieriecieeississ s esssessnas | seeees ..101,000 |..... 98.105 100,814 (129) 07/13/2017. | 04/10/2048.
29429C  AG 0 |CGCMT 16P3 B - CMBS... . ..381,078 |...100.564 378,603 (1,088) 03/29/2016. | 04/16/2049.
3499999. Industrial & Miscellaneous - Commer(:lal Mortgage-Backed SECUIEIES. ... 482,078 XXX | e 470,192 | i 470,000 | i AT9817 | 0 (1,217) 0 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00164M DU 4 |ALM 12RRR ARR = CDO......cocetiirieiiiiiirinissisissiiesissississssssssissseninne | ovnies | oo | veveseneeas 4 ... 15 800,000 |..... 99.424 | ..cccovviis 795,392 | oo 800,000 800,000 [ ..vouvrerriereninens [ reererenineerenneiens [ | [ 3.326 |...... 3.342 | JAJO.. 05/15/2018. | 04/16/2027.
02377B  AC 0 |AMERICAN AIRLINES INC - ABS......cccooovririerniirernnrieeerssisssessssssnsessssssssssesses | eovene | oo [ oerinnees (A 2FE| i 147,677 |..... 98.179 | v 144,988 | ....cccovvrrenee 147,677 147,686 8 | e [ e [ 4.400 |...... 4.396 |MS...... 09/10/2015. | 03/22/2025.
05564U  AM 2 [BMWFT 181 AT = ABS......coooereeeecereereesieesesssessssissssssssessssssssssissssssssnsons | eveeens | oo [ evereerih | eenene 1FE ....99,977 |...100.629 100,629 | oo 100,000 99,980 2 | e [ s [ e 3.150 |...... 3.155 | MON.. 06/06/2018. | 05/15/2023.
12480V AC 9 |CBAM 171 A1 - CDO....coovviviricriririsiinenieriesisssississensenissssssssssssessensnne | s | C ot | s 1FE| .. ..321,360 |.....99.250 | .................317,600 | ....... 320,000 321,158 (202) | evevnerrrinriens [ e [ 3.719 |...... 3.658 |JAJO.. 06/01/2018. | 07/22/2030.
143110 AW 6 [CGMS 151R AR = CDO....ccvvrrercereirerierieeereeseniseessensssssensenssssessessssssenssns | sevenee | G | vevneendh [ s {1 =5 250,000 |.....99.626 | .................249,066 | ....... 250,000 250,000 [ .ovvrerirerirerenienes | errerenisneennninns e | e [ 3469 |...... 3.518 |JAJO.. 07/12/2017. | 04/20/2027.
15032A AN 7 |CEDF BRATR = CDO....ccoouiiiiiriciinniciiesissisissiissisessssissssssssssssensnnes. | eovnnee | o | vovenenenndt | e 1FE ..500,000 |.....98.407 | .................492,037 | ....cccooouue. 500,000 500,000 [ ..oovorieririiiniies e | e | e | v 3.549 |...... 3.565 | JAJO.. 07/03/2018. | 07/17/2031.
15137K  AE 9 |CECLO 24R A1R - CDO. 4] ... 1FE| .. ..265,000 |.....99.097 | .................262,607 | ....... 265,000 265,000 [ .oovvervvererieinnenns | ervereniseieneninns [ | e [ 3.506 |...... 3.5% |JAJO.. 07/23/2018. | 10/15/2026.
21079U  AA 3 [UAL D92 A - ABS.....iiiieieiieiseiesie st ssssssssssessssssssssssssssssssesssns | covenes | o [ weereenes 1 AAM | oo 347,979 |...103.000 | .................303,103 | ....... 294,274 303,103 (A R) ] - (16,152) [ .ovvvvrereerneeinns [ crvverineeneeiseinnes [ e 7.250 |...... 1.122 [MN...... 05/29/2014. | 05/10/2021.
254683  CA 1 |DCENT 175 A - ABS....oiiiiiiiieieiniscesisisissse s sssssssssssssssnes | sevenes | 1FE 475,000 |.....99.863 | ...coooverrn ATA348 | i 475,000 475,000 3.055 |...... 3.078 |MON.. 06/26/2017. | 12/15/2026.
26245M  AC 5 | DRSLF 55 A1 = CDO.....couiiuirieriieeierssiseesesssssssessessssssssssssssssssssessssssssssanes | soeees Cl|.. 4] ... 1FE]| .. ..250,000 |.....98.320 | .................245,799 | ....... 250,000 250,000 [ .oovvrveirerirerenienns | ervereniseiienenins e | e | s 3456 |...... 3.472 | JAJO.. 05/09/2018. | 04/15/2031.
293720 AB 3 |EFF 172 A2 - ABS....iioiieirisiiesiee s ssssssissssssssssssesssnnss. | eovenns | | sessennes 41 ... 1FE| oo 147,962 |.....99.226 | ................. 146,824 | .........c....... 147,970 147,965 [ (SOOI (PORRROTR PPN 1970 | ... 1.981 |MON.. 06/20/2017. | 01/20/2023.
29373E  AB 3 |EFF 173 A2- ABS......oiiiiiiriiiriesieeeseesssseesiesiesssssssssssessessesssssssssinns | oveons | | 1FE ..265,475 |.....99.155 | .................263,235 | ....... 265,477 265,475 LI TSROSO [PPSR BV 2.130 |...... 2.140 |MON.. 10/17/2017. | 05/22/2023.
502000  AC 5 |LCM 27 A1 = CDO....cuuiiiiieireiisiiiesiieeissesessssisss st ssss s ssesssesssssssans | seeees Cl|.. 4] ... 1FE| .. ..330,000 |.....98.669 | ................325,608 | ... 330,000 330,000 [ .ooovvvniirirncirnnis e | e | e | e 3.531 |...... 3.581 | MON.. 07/02/2018. | 07/16/2031.
67108W  BE 8 |OZLM 7TRR ATR = CDO...ovvirrirrireiiierienirenisessissssisesiesssssssssssssssssnisssns | eovenee | o [ veverirenes 4 ... 15 400,000 |....98.772 | ......c.........395,088 | ...coovuirnnens 400,000 400,000 | ..o | e | e | e | 3459 |...... 3.475 | JAJO.. 07/02/2018. | 07/17/2029.
74988L  AA 2 |RRAM 3RRATR = CDO.....couiiiiieiiniisisssissnssssnssensssesssnsssnssssnssenssssssenssssssensnes | eovnens | oo | eenenenenes 4] ... 1FE| s 550,000 .......550,000 550,000 3.526 |...... 3.543 | JAJO.. 01/18/2018. | 01/15/2030.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNIES...........ouuiiniiiieiiiiiiinisisiien e 5,150,431 5,095,399 | ............ 5,105,366 | .....ccooveuv (6,211) | oo (16,341) 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (UN@ffiliated).........c...werrresiiisirsnisiniesies it 25,109,522 | XXX | .. 24,717,087 | e 25,007,399 | ... 25,032,110 | .o (6,080) | ...vevvve (30,895) 0 0 XXX XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligations...........ccccviririreirerniens 28,564,616 XXX | s 27,716,090 | ............ 27,902,322 | ..........28,168,572 | ............. 72,507 | ........ (105,421) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ........c.rrerreriirririsiisserisnisessesisssisssnsssiena 8,588,957 XXX ..8,556,502 8,556,511 (3,582) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities ...1,561,060 XXX ..1,529,403 .1,540,000 (3,094) 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMHES. ........cuvrvireiririsemsisisirseriseseeeeas 5,150,431 XXX ..5,058,692 5,095,399 | ............5,105,366 | ........cc.(6,211) | corovirnn (16,341) 0 0 XXX XXX XXX XXX XXX
8399999,  Grand Total - BONGS............cuuuuiiiieiiiiiiiiiniic e | e 43,865,064 XXX | s 42,860,686 | ........... 43,094,232 | ..........43,410,862 | ..............66,296 | ......... (128,438) 0 0 XXX XXX XXX XXX XXX
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Annual Statement for the year 2018 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
nation
and
Current Year's Admini
F Rate per Unrealized Other-Than- Total Foreign | strative
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Symbol /
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Market 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. Indicator | Acquired

NONE




Annual Statement for the year 2018 of the COLONY SPECIALTY INSURANCE COMPANY

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

cil3a

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 1 12 13 14 15 16
NAIC
Market
Current Year's Indicator
F Rate per Other-Than- and
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/AC.V. Exchange Change | strative 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) in B./A.C.V. Symbol (a)| Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
002824 10 0 |ABBOTT LABORATORIES ORD [RURTSTRTRRTT TR oo | e 7,100,000 | e 513,543 7,952 | oo | v 108,346 | ..oovevericiiiieieine . ...108,346 03/05/2013.
00287Y 10 9 [ABBVIE ORD......coouieimrimimrisisieeisesiseesssssssssessesssssessssssssesssesssessssssssssssnes | soveenes 746,739 29,079 ...(36,612) . ...(36,612) 01/17/2013.
009126 20 2 |L AIRLIQUIDE ORD ADR.......ccovuriimrirrermiieissisesisssisssssssssesssesssessssssssssns | coneens (o IO 4,730.000 | ..ooorerirnnns 116,689 2,197 3| SRR R (2,294) 03/16/2015.
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD . . 900.000 144,045 3,825 ) (3,627) . 07/01/2011.
025816 10 9 | AMERICAN EXPRESS ORD.......ceouiimriiireeieesneesessssssssssesssesesessssssssssanes [0 1,300.000 | ..ovvorvrnnenne 123,916 1,872 ) 10/15/2014.
03524A 10 8 |ANHEUSER BUSCH ADR REP 1 ORD et | (O 600.000 | ..cocevveierrnns 39,486 1,229 08,305 | e 33,755 | v (27,450) 03/16/2015.
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.......ccoomirirrereerrineenersneeesessensssenns | coeeens 2,550.000 334,356 6,732 35,522 | oo | e 35,522 09/21/2012.
09247X 10 1 |BLACKROCK ORD.......... 392,820 12,020 .(120,890) .(120,890) 06/06/2012.
166764 10 0 |CHEVRON ORD 342,689 14,112 ....(51,660) . ...(51,660) | . 06/06/2012.
191216 10 0 |COCA-COLA ORD 3,900.000 184,665 6,084 | ..o | s 5,733 5,733 02/25/2013.
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT......covvurerimivirinnierseieierissersnnnns | vevvenes | e | veveriren 20,100.000 | ..ovovrecrrcenias 494,259 34,472 (38,592) ...(38,592) 03/12/2012.
30231G 10 2 |EXXON MOBIL ORD I 5,600.000 381,864 18,088 (86,520) ...(86,520) 07/17/2012.
30303M 10 2 |FACEBOOK CL A ORD.....ccomiiiiiiririiiinissieiiesi s | s el 900.000 117,981 (40,833) ...(40,833) 06/24/2016.
45662N 10 3 |INFINEON TECHNOL ADR REP 1 ORD, . 1,072 (26,973) 26,973) | . 11/16/2017.
46625H 10 0 | JPMORGAN CHASE ORD.......ovvuuiirmrermeineiserisessessesssseessssssssesssessssssssssans | sesseees 18,972 (71,298) . ...(71,298) 07/05/2013.
49456B 10 1 |KINDER MORGAN CL P ORD.....cccevvuuiriirirriririimisiiesiesesessssissisesssesssenes | cevvees 4,640 w(17,216) | oo | s (17,216) 09/12/2012.
580135 10 1 |MCDONALD'S ORD......ccsivrmrerrimieiersenssesesenssssssessesssesssssssssssssssesssessssenss. | woeeens 3,250.000 577,103 . 13,618 ATT13 | e | e 17,713 07/17/2012.
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD.... IOV I 2,850.000 114,086 75,877 | oo 41 2,622 | oo | s () (7,895) 09/21/2012.
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD [T I [0 [ 11,150.000 744,374 831,000 14,136 49,283 .(433,624) . .(433,624) 12/20/2011.
771195 10 4 |ROCHE HOLDINGS ADR.......ccmtiiirieiireireirssissisesisesissessssisseisssssessssssssnsns | woeeens C 11,700.000 | ..cvvoncvrnnenne 363,636 | ......... 31.080 | oo 363,636 | ..o 256,383 | ..o 9,872 ) RN IO (5,850) 09/12/2012.
857477 10 3 | STATE STREET ORD......cooiiieiiniricrirererieisniessiesieseseessssessssesssensssessssnies. | corenens 2,249 ) ...(44,902) 10/09/2014.
882508 10 4 | TEXAS INSTRUMENTS ORD.......coosiurmrimermnrrieesensnssesessssssssssesssssesssssssssnns | coeeens 8,153 ) ...(30,814) 10/10/2013.
89151E 10 9 [ TOTAL ADR REP 1 ORD......cocimiiririmiireiiiieierieisesnsisessssssiessssesessensssssssenes | conenens [ 3,800.000 198,284 9,454 ) ..(11,780) 03/12/2012.
N07059 21 0 |ASML HOLDING ADR REP ORD........ccctummmiuimmrennsssesssnssssrsssssssssensssnssssnss | oseeens [of I 1,500.000 | ..oovriniinenns 233,430 2,155 ) . ...(27,300) ..L [ 09/23/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)............ccovuiviiriininnins 7,458,074 259,752 0 )1 I K Iy £ RO (924,003) XXX XXX
9799999. Total - CommON StOCK........vvvuriviriiriiriiiisiieseiienes 7,458,074 259,752 0 ) .(924,003) XXX XXX
9899999. Total Common and Preferred Stock s 7,458,074 259,752 0 ) .(924,003) XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $.....116,689.
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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  4W 7 |UNITED STATES TREASURY.......ccccovvvun 08/10/2018........ BANK OF NEW YORK.......covvvriririererieierisisessnsenns 25,047

912828  4Y 3 |UNITED STATES TREASURY......cccovvvun 08/30/2018........ BNP SECURITIES.......oooiiiiiiissnsnssssensnisseenesnnes 904,542

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 929,589 | ..ovvveveerieeriirreinrn.930,000 | ... 0
Bonds - U.S. Special R e and Special A

3132XC  SE 6 |FH G67717 - RMBS.......c.cceovvirirerniinee 12/14/2018........ MLPFS INC FIXED INCOME..........coniiiiiiiiririiiceinsie s sisiesi s 1,017,455 | oo 999,994 | ..o 1,889

31335B  ZY 5 |FH G61659 - RMBS.........ccovvvvviiririnns 10/24/2018........ SUNTRUST ROBINSON HUMPHREY INC........ 770,262 | oo 760,988 | ..o 1,015

3136B1  XJ 8 |[FNA 18M4 A2-CMBS......... 04/10/2018........ CITIGROUP GLOBAL MARKETS INC, 285,863 ....293,000 644

3140F5 A4 5 [FNBCI026 - RMBS.......ccovvmriiiieriicisiiererissiesisisssneenes 05/29/2018........ RBC CAPITAL MARKETS, LLC 3,089,801 .3,164,463 3,164

3140J8 JQ 7 |FNBM3870- RMBS 10/24/2018........ CITIGROUP GLOBAL MARKETS INC, 541,412

31418C LK 8 | FN MA3029 - RMBS 03/06/2018........ J.P. MORGAN SEC'S - FIXED INC......cooovuimiririiiniiniisiissisenisnissesnessnssssneenes 1,379,892

3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAl ASSESSIMENS. ... vuurvrreuieserssresseersasesesasssessasssessesssssseses | eesessassasssessassssssasssessassssssessasssesessssssessasssessasssesessasssessassasssanssnssessanssessassasssansnsanes 7,084,686
Bonds - Industrial and Mi:

00164M DU 4 | ALM 12RRR ARR = CDO......cotirririiieiierineieie st sssisenssssanes 05/15/2018........ GOLDMAN SACHS & CO 800,000

00206R  DQ 2 |ATET INC....vviiiiiieiereeeise st 08/01/2018........ GOLDMAN, SACHS & CO 123,431

002824  BD 1 |ABBOTT LABORATORIES........ccomiuiiriiieiinieiesissiesiesieisesiseseesssniessesensene 03/28/2018........ VARIOUS ..ottt 193,102

00507U AR 2 |ACTAVIS FUNDING SCS. 03/27/2018........ BNP PARIBAS SEC CORP/BOND 128,896

00912X  BF 0 |AIR LEASE CORP. 09/10/2018. WELLS FARGO SECURITIES LLC 78,974

01882Y  AA 4 |ALLIANT ENERGY FINANCE LLC 06/06/2018........ MLPFS INC FIXED INCOME..........ooivieeeeeeeeeteseetete s essseeeses s esesse s enessessenesne e 64,968

025816 BY 4 | AMERICAN EXPRESS CO.....coovuiiiniiiiiieineieieiseesiesssesiesssseseenes 11/01/2018........ RBC CAPITAL MARKETS, LLC 149,967

03027X  AH 3 |AMERICAN TOWER CORP 03/08/2018........ PERSHING LLC.......... 60,058

032654 AR 6 |ANALOG DEVICES INC................ 03/08/2018........ MLPFS INC FIXED INCOME.........coiviririeiiriirieiieriseeisiss e sssesssesessssessessssenssenens 134,422

05526D AU 9 | BAT CAPITAL CORP 02/14/2018. BNP PARIBAS SEC CORP/BOND. 116,926

05531F AV 5 [BB&T CORP......cecvvvrriirrcierireireninines 02/14/2018........ BARCLAYS CAPITAL FIXED INCOME 160,345

05564U  AM 2 | BMWFT 181 A1 - ABS.......oiiiiiieecseie e 06/06/2018........ MITSUBISHI UFJ SECURITIES 99,977

05565E AU 9 |BMW US CAPITAL LLC... 04/05/2018........ CITIGROUP GLOBAL MARKETS INC, 54,967

05565E BC 8 |BMW US CAPITAL LLC... 08/07/2018........ GOLDMAN, SACHS & CO 94,903

06051G  FW 4 |BANK OF AMERICA CORP... 03/08/2018. VARIOUS ..ottt 221,843

06406H  BY 4 |BANK OF NEW YORK MELLON CORP.........ccccovvrirmrirririrrnrinirsninenns 03/23/2018........ MERRILL LYNCH PIERCE FENNER & SMITH INC 167,369

06739F  JJ 1 [BARCLAYS BANK PLC.......cooiiiieriniiceiericieeieeeissienissisesess s 01/04/2018........ BARCLAYS CAPITAL FIXED INCOME 239,767

09659W  2E 3 | BNP PARIBAS SA.......coiiiiiiiiiieisitiesi bbbt 02/22/12018........ BNP PARIBAS SEC CORP/BOND. 199,572

12480V AC 9 |CBAM 171 A1-CDO 06/01/2018........ GOLDMAN SACHS & CO 321,360

126650 CV 0 |CVSHEALTH CORP 03/06/2018........ GOLDMAN SACHS & CO 153,611

126650 DC 1 |CVSHEALTH CORP.........ccoevvverirrnrrnns 03/28/2018........ MITSUBISHI UFJ SEC. 85,514

14040H  BY 0 |CAPITAL ONE FINANCIAL CORP. 04/26/2018........ Morgan Stanley & Co. LLC.........ccocrevmerrvinrirereinenes 49,956

15032A AN 7 |CEDF 5R A1R - CDO 07/03/2018........ U.S. BANK.tvii e 500,000 500,000

15137K  AE 9 |CECLO 24R A1R-CDO 07/23/12018........ GOLDMAN, SACHS & CO 265,000 ....265,000 645

20030N CR 0 |COMCAST CORP . 10/29/2018........ CITIGROUP GLOBAL MARKETS INC. 74,897

20030N  CS 8 | COMCAST CORP........cccvrrriirririrnriersssssiessessssssssssssssenes 10/02/2018........ WELLS FARGO SECURITIES LLC 29,963

20030N CT 6 |COMCAST CORP 10/02/2018........ WELLS FARGO SECURITIES LLC 44,978

22822V AJ 0 |CROWN CASTLE INTERNATIONAL CORP.. 01/09/2018........ CITIGROUP GLOBAL MARKETS INC, 44,834

233331 BA 4 |DTEENERGY CO...covvuiiiiciriiicicceieesi et 08/02/2018........ JP MORGAN SECURITIES LLC........cviviereiieieiseesiseiseenines 34,945

233851 DN 1 | DAIMLER FINANCE NORTH AMERICA LLC.......cooiieiiiiieiniicinseirerssiseeesie s 10/31/2018........ MLPFS INC FIXED INCOME.........coevereeeereeeereeeeseeseseeeissssssesesseesssesessassnsessesessessenesnssnsnnes 149,861

26078)  AB 6 | DOWDUPONT INC....ccovverirrririririerinrinnines 11/14/2018........ GOLDMAN, SACHS & CO 220,000

26245M  AC 5 |DRSLF 55A1-CDO 05/09/2018. CITIGROUP GLOBAL MARKETS INC, 250,000

26875P AL 5 |EOG RESOURCES INC 02/14/2018........ BAIRD (ROBERT W.) & CO. INC 119,248

337738 AQ 1 |FISERVINC......cooiiiiiieenicseiee e 09/20/2018........ WELLS FARGO SECURITIES LLC 29,986
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Annual Statement for the year 2018 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
345397 ZB 2 |FORD MOTOR CREDIT COMPANY LLC 09/06/2018........ RBC CAPITAL MARKETS, LLC 197,726 575
375558 AQ 6 |GILEAD SCIENCES INC... 03/08/2018........ WELLS FARGO SECURITIES LLC 52,093 1,006
413875 AW 5 [HARRIS CORP.......ceviriiritieeincieiseieie et 05/23/2018........ Morgan StanleY..........c.oveeiiiriicneeeser s 34,997
42824C  BC 2 |HEWLETT PACKARD ENTERPRISE CO. 09/10/2018........ CITIGROUP GLOBAL MARKETS INC. 24,965
44644A  AD 9 |HUNTINGTON NATIONAL BANK. 05/08/2018........ Morgan Stanley & Co. LLC 249,435
46647P  AY 2 |JPMORGAN CHASE & CO.......... 11/28/2018........ JP MORGAN SECURITIES LLC 45,000
46849L  TB 7 |JACKSON NATIONAL LIFE GLOBAL FUNDING .|C 06/06/2018........ GOLDMAN, SACHS & CO 114,811
49456B  AA 9 | KINDER MORGAN INC 02/14/2018........ WELLS FARGO SECURITIES LLC 120,448 | ..o 115,000 [ e 16
50077L  AH 9 |KRAFT HEINZ FOODS CO.... 02/14/2018........ WELLS FARGO SECURITIES LLC 119,525 411
502000 AC 5 |LCM 27 A1-CDO [ 07/02/2018........ Morgan Stanley..........coueiiiieneese e 330,000
53944V AP 4 |LLOYDS BANKPLC [ 05/01/2018........ Morgan Stanley & Co. LLC.........ccovrevmirerniirernincns 199,756
565122 AC 2 |KEURIG DR PEPPERINC....... ¢ 05/14/2018........ MLPFS INC FIXED INCOME.........cciiiriiiriiirerisisisesieisssssesessssissssesssssssssssessasssessessssssnnsen 55,000
61744Y  AQ 1 [MORGAN STANLEY......cccoivmireirririrerinsireresiseesesiessssseeenesissenes 04/19/2018........ Morgan Stanley & Co. LLC........cccocvvvmervvinrirerrininas 90,000
64952W DA 8 |NEW YORK LIFE GLOBAL FUNDING 08/01/2018........ GOLDMAN, SACHS & CO 104,911
654740 AV 1 |NISSAN MOTOR ACCEPTANCE CORP 09/21/2018........ BARCLAYS CAPITAL INC.... 34,046 196
654740  BJ 7 |NISSAN MOTOR ACCEPTANCE CORP 09/20/2018........ VARIOUS ..ottt 55,024 6
67108W BE 8 |OZLM7RRA1R-CDO........... 07/02/2018........ CITIGROUP GLOBAL MARKETS INC. 400,000
68389X BK 0 | ORACLE CORP 02/14/2018. VARIOUS ...ttt 120,623 996
747525 AR 4 |QUALCOMM INC.....cooiiiiriierisiiciesisisesesis sttt ssensesssssensnsans | sosessessensans 03/08/2018........ Morgan Stanley & Co. LLC........cccvvrmrmirvinrirernrineins 119,564 379
74988L  AA 2 |RRAM 3RRATR - CDO......cviiiiiiiiiinieineieieseesisesseessnnees 01/18/2018........ BNP PARIBAS SEC CORP/BOND. 550,000
78013X W2 0 |ROYAL BANK OF CANADA [ 10/01/2018........ RBC CAPITAL MARKETS, LLC 84,823
78355H  KH 1 |RYDER SYSTEM INC.....ooiiiiiiiiiiiriieetiesiicsiesissss i ssesssessssssssssssssenens. | soessserescens 06/14/2018........ RBC CAPITAL MARKETS, LLC 29,938
82481L  AB 5 | SHIRE ACQUISITIONS INVESTMENTS IRELAND D e [ 03/08/2018. BARCLAYS CAPITAL FIXED INCOME 120,595
86562M  AX 8 | SUMITOMO MITSUI FINANCIAL GROUP INC.......cccovevvvrirrinens [ 01/09/2018........ PERSHING LLC.......... 155,000
86787E  AY 3 | SUNTRUST BANK......ccevviierrririrerirnrans 07/24/12018........ SUNTRUST ROBINSON HUMPHREY INC 60,000
882384 AD 2 | TEXAS EASTERN TRANSMISSION LP 01/04/2018........ DEUTSCHE BANK SECURITIES, INC 29,844
883556  BH 4 | THERMO FISHER SCIENTIFIC INC.......cvuuivirieiieiiriicsiniseiiesissssesssesssssssssssesssssessesssesesne | sevesssessssiens 03/27/2018........ MLPFS INC FIXED INCOME.........cooiiiririeiiriaiiieiieresesssisss et ssessssesssenens 109,803 444
89114Q C4 8 | TORONTO-DOMINION BANK [ 07/12/2018. BONY/TORONTO DOMINION SECURITI. 94,871
891906  AE 9 | TOTAL SYSTEM SERVICES INC.......cooiviiiriiiiieisieissieiesisiesssssssssessssssssssessessssssessssssssessnss | sesesssssossns 05/09/2018........ MLPFS INC FIXED INCOME.........oveieeveeeeeeereee s eese e etesseessssseeseessess e sse s s s eesnes 29,975
907818  EU 8 | UNION PACIFIC CORP 06/05/2018........ MLPFS INC FIXED INCOME...........ooveierrieisinssiessiessessisssss s snnns 54,950
913017 DD 8 |UNITED TECHNOLOGIES CORP. 08/13/2018........ Morgan Stanley...........ccocuiiinrinriiniieseeas 49,915
92343V DY 7 |VERIZON COMMUNICATIONS INC.. 08/01/2018........ JP MORGAN SECURITIES LLC... 10,004 157
92939U  AA 4 |WEC ENERGY GROUP INC........cccovvvrvrrrinecn 06/04/2018........ JP MORGAN SECURITIES LLC... 34,986
931142 EK 5 |WALMART INC.....covvvvrriiirrerreiininns 06/20/2018........ CITIGROUP GLOBAL MARKETS INC, 99,973
982526 AQ 8 | WM WRIGLEY JR CO....coovvuiiiriiniiirinrississnisersnssneenes 03/28/2018........ CITIGROUP GLOBAL MARKETS INC, 65,727 963
3899999. Total - Bonds - INAUSHTIAl ANA MISCEIIANEOUS.............cveveeveieeiieteiieieeieieteste et eessseseseeseesi s sessssssessessebessess | eesssessessesassessesssssesessessessessesessessessssessesssssesesssssessssassesssssnsessessessnsansessesssssssessessesnes 9,511,967 17,533
8399997. Total - BONS - Part 3.t s 17,526,242 26,576
8399998. Total - Bonds - Summary Item from Part 5..........ccovoeiininieeissceeseieas 11,587,677 30,683
8399999, TOtAl = BOMAS.......viieiieisiie itttk SeLE L f L f LRt 29,113,919 57,259
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 29,113,919 57,259
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Annual Statement for the year 2018 of the COLONY SPECIALTY INSURANCE COMPANY

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

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  4Y 3 |UNITED STATES TREASURY.... - 12/19/2018. | HSBC SECURITIES (USA) FXDINC....... | | 889,303 | ........ 890,000 | .......e 889,550 | crvvvrrrnerersernrsies | o 68 (1: 0 OIS IO 889,617 | vvvvvreerres | correnen(314) | o (314 [ o 7,164 | 08/31/2020.
912828 N2 2 |UNITED STATES TREASURY - 12/15/2018. | Maturity @ 100.00.... 100,000 | ......... 100,000 | .......... 100,215 | .ooovee......100,071 | ...... ™) ™) 200100,000 | cooveeeeeeeeeeeeees | e | oo [ 1,250 | 12/15/2018.
912828 NM 8 |UNITED STATES TREASURY.... | 06/28/2018. | VARIOUS....oosovsvvsssssssesssssssssssssse | 1,319,725 | ... 1,297,534 | ... 1,326,575 | .........1,334,483 | ...... (28,341) ] ... (G0 I [CRRZ1)] P—— 1,300,763 18,962 | ... 15,298 | 07/15/2020.
0599999. Total - Bonds - U.S. GOVEMMENL........oocccumiiirrrrreeisssrssiesninns s sssssssssnssssssssnnees | 2,309,028 | ...... 2,287,534 | ... 2,316,339 | ..........1,434,554 | ...... (28,341)] ...cc..... [(eick) ) (] KRN /X)] I— 0 | i 2,290,380 | .oooocrrrennc0 | 18,648 | ..., 18,648 | ....... 23,712 XXX
Bonds - All Other Government
698299 BF 0 | PANAMA, REPUBLIC OF (GOVERNMENT)......... C| 01/22/2018. | CITIGROUP GLOBAL MARKETS INC..... 209,500 200,000 | oo 210,000 209,973 |...... (53) () O I 209,920 [ ovvvvvrevernns | o [C70) | — (420) | ... 2,734 | 03/17/2028.
91087B  AC 4 |MEXICO (UNITED MEXICAN STATES) C|01/30/2018. [ NOMURA SECS...
(GOVERNME 204,500 200,000 | ....... 209,000 208,599 |...... (65) () I — PR KT [ P (4,033) | oo (4,033)] ......... 2,836 | 03/28/2027.
1099999. Total - Bonds - All Other GOVEMMENL................irvieriierisriecieriis s | 414,000 | .......... 400,000 | ......... 419,000 | oo 418,571 | oo, 0 (118) 0 (118) [\ 418,453 | ................ 0 [ (4,453) | ...coooe (4,453) | ........ 5,570 XXX
Bonds - U.S. Special Revenue and Special Assessment
3128M4 2P 7 |FH G03182- RMBS <[ 1210172018, | PaYAOWN.....vveeevvveensssscee | 16,414 " 11 05/01/2036.
3128M7 LM 6 |FH G05432- RMBS.........ccoooommmiriirnriiceiirecerienenes . [ 12/01/2018. | PaydOWN.......ooomvvvvvirnniissenssviisssnssiisss | 17,825 (5) 04/01/2039.
312931 K6 4 |FHAB4817 - RMBS.......coovvrirricriiseirersissienine .. | 12/01/2018. | Paydown 3.106 (0) 03/01/2039.
3132GE S35 |FH Q01438 - RMBS | 12/0112018. | PaydOWN...cosvevevssvnsvssvssvssnssessnss | 15,618 | e 15,618 | v 16,195 | e 18,151 | s | e 6) (6) 06/01/2041.
313358 ZY 5 |FH G61659 - RMBS .| 12/01/2018. | Paydown 5.468 0 0 07/01/2042.
3137BY PD 6 |FHR4692A LP - CMO/RMBS.. .| 12/01/2018. | Paydown (66) (66) 05/15/2046.
3137F2 ME 3 |FHR 4714A PA - CMO/RMBS. ...| .| 12/01/2018. | Paydown (32) (32) 11/15/2046.
3137FA JC 3 |FHR4708C MA - CMO/RMBS..........ccovvrerirerirenns .. | 12/01/2018. | Paydown (42) (42) 05/15/2047.
3138WG KX 1 |FNAS6609 - RMBS .| 12/01/2018. | Paydown (48) (48) 02/01/2031.
31407C AE 7 |FN 826305- RMBS .| 12/01/2018. | Paydown 21 21 07/01/2035.
3140E6 NC 2 |FNBA2186 - RMBS........cccoovvreermmcrrrirrnrereririsnrnnens .. | 12/01/2018. | Paydown (1) 1) 11/01/2030.
3140E6 PB 2 |FNBA2217 - RMBS .| 12/01/2018. | Paydown 22,766 (26) (26) 12/01/2030.
3140F5 A4 5 |FNBC9026 - RMBS.... .| 12/01/2018. | Paydown...........coovvvvevencvvvsssenriisssnnns | 120,001 | ..........120,001 | .......... RV T R B 13 13 11/01/2046.
314008 JQ 7 |FNBM3870 - RMBS.... .| 12/01/2018. | Paydown 3795 O X< 3 (SN SO 0 0 03/01/2046.
31410L  R7 9 [FN 890710 - RMBS.......coovvirrrirrrienriieeiienii .. [ 12/01/2018. | Paydown 157538 | oo 156,997 | (157) (157) 02/01/2031.
31410P QW 6 |FN 893369 - RMBS .1 12/01/2018. | Paydown...........ccooevvveevnrevvseisnnnviissnnnes |k 45435 | o A5435 | 14,766 | ovvvvvvvvnnn 14,880 | oo, 7 7 07/01/2033.
31418C LK 8 [FNMA3029 - RMBS.........cccoooommrriimrriirnriieniienens .. [ 12/01/2018. | VARIOUS I 1,378,012 385,739 | ....... IRTL XLV O B 67 (YA IS I 1,379,959 06/01/2032.
546593 AE 4 |LOUISVILLE & JEFFERSON CNTY KY METRO |.. | 02/01/2018.| Call @ 100.00............ccoccervrveermrerirerrarnnees
eov.. | 1,000,000 | ....... 1,000,000 | ....... 1,225,860 (20} I [ 1,000,000 , 02/01/2037.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ .covciiirvvviniiviiinssssississsisssssisssssssssssssssss | 3,043,528 | ....... 3,051,255 | ....... 3,281,081 0 (4,485) () 3,054,248 0 ]....(10,720) | ........(10,720) | ....... 52,861 XXX
Bonds - Industrial and Miscellaneous
00164K  AJ 6 |[RRAM 14R ATR -CDO......ccoovvrerreiierricireriniens C|01/29/2018. | Paydown 550.000 550,000 | vovvi 550,000 | ovrvrrvrenns 550,000 | .eoovvoreeeereenes | oeeerereeeeeeennns 0 | oveeeeceereeenee | eereieneeren 550,000 [ oo | ceveeeeeeeeneees | eeveeererseenns (VN 3,515 | 07/28/2026.
00164M DG 5 |ALM12R A1R-CDO - 05/17/2018. | Paydown..........c.cccevvvvvvsssvevverevnssssssssin | 800,000 | ..........800,000 | ........800,000 | oo 800,000 | ..o | oo 0 | oo [ erererrree800,000 [ oo | oo | oo (I 12,809 | 04/16/2027.
00206R EM 0 [AT&TINC - 05/23/2018.| VARIOUS 238,935 | ..... 45 45 9,836 | 08/14/2027.
00912X AR 5 |AIR LEASE CORP. . | 09/04/2018. | Maturity @ 100.00.... 239727 |...... 273 273 09/04/2018.
01626P AH 9 |ALIMENTATION COUCHE TARD INC 05/04/2018. | PERSHING LLC 29,961 | ....... 2 2 07/26/2027.
023135 AX 4 |AMAZON.COM INC .| 01/19/2018. | Credit AgriCole Securities (USA), Inc....... | | 44381 | 85000 | oo 44883 | 44,889 | ... 1 1 08/22/2024.
02377B  AC 0 |AMERICAN AIRLINES INC - ABS [ 09/2212018. | PaYdOWN...occvovesvevessvevessssnessss | 19,759 | 19,759 | 19,759 | . 19,759 |...... 1 1 03/22/2025.
0258M0 EK 1 |AMERICAN EXPRESS CREDIT CORP... .| 08/15/2018. | KEYBANC CAPITAL MARKETS INC 54,985 | ... 7 7 05/03/2019.
026874 DH 7 |AMERICAN INTERNATIONAL GROUP INC .| 01/09/2018. | WELLS FARGO SECURITIES LLC oo | | 249579 | 700000 | ... 699650 | oo 699,708 | ... 4 4 04/01/2026.
042735 BG 4 |ARROW ELECTRONICS INC .| 01/23/2018. | JEFFERIES & CO INC, NEW YORK........ 34,79 | ... 2 2 09/08/2024.
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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
06051G  GT 0 |BANK OF AMERICA CORP..........covvvvvviriiirnrnees .| 01/19/2018. | WELLS FARGO SECURITIES LLC...cc.| | 205,809 | .......... 300,000 | .......... 300,000 | ... 300,000 | ..o | e 0 | o [ e 300,000 | covvvvvvvcrrrrnnnns | oo (4,191)| . 10/01/2025.
06541W AX 0 |BANK 17BNK5 A5 - CMBS .| 01/19/2018. | CITIGROUP GLOBAL MARKETS INC..... 223578 222000 | il 228,643 | ... 228327 | ... (36) (36) 4,7112)]|. 06/17/2060.
075887 BF 5 |BECTON DICKINSON AND CO.. .1 01/19/2018. | PERSHING LLC... 12,090 | oo 12,000 | oo 12,000 12,000 0 12/15/2024.
09627D AN 5 |BLUEM 134R AR - CDO, 10/16/2018. | Paydown.............coovmeevvvvsssevvsiissnsiriiisnnns | | 1,000,000 | ....... 1,000,000 | ...... 1,000,000 | ...........1,000,000 0 04/15/2025.
11134L  AF 6 |BROADCOM CORP.... ..| 08/08/2018. | Morgan Stanley s | 48,369 | ....50,000 | ............49,948 | 49,954 6 01/15/2024.
11134L AP 4 |BROADCOM CORP.... ..102/23/2018. | GOLDMAN SACHS & CO. . 64,982 1 01/15/2025.
12189L BA 8 |BURLINGTON NORTHERN SANTA FE LLC ..101/12/2018. | CITIGROUP GLOBAL MARKETS INC..... . 39,910 0 06/15/2027.
126408 HH 9 |CSXCORP. ..101/19/2018. | GOLDMAN SACHS & CO. 59,932 1 06/01/2027.
14040H BL 8 |CAPITAL ONE FINANCIAL CORP.. .. |.. | 01/25/2018. | J.P. MORGAN SEC'S - FIXED INC.......... . 1 o 45,000 T CE 44,976 1 03/09/2022.
165183 AL 8 |[CFII 172 A1-ABS .. | 05/23/2018. | VARIOUS 326,514 | ... 330,000 | ...... 329983 | ... 329,985 2 05/15/2029.
172967 LF 6 |CITIGROUP INC .| 02/28/2018. | WELLS FARGO SECURITIES LLC.......... . . 302,520 305,814 (67) 01/10/2020.
17305E  GD 1 |CCCIT 17A5 A5 - ABS.......orvverrriceiceririisseniiinnns .. [10/31/2018. | BONY/TORONTO DOMINION SECURITI | . 428719 | ..o 425,000 | ... 425,000 | oo 425,000 | ..o | oo 0 04/22/2026.
20030N BX 8 |COMCAST CORP . 101/19/2018. | PERSHING LLC......ovveroreeseeerse ) ) 119,628 | 1. 120,000 | oo 19774 | oo 119801 | ... 3 3 02/01/2024.
210790  AA 3 [UALO92 A= ABS...ooiooooiocceeoeeeesesssccccicoreeeessssses .| 11/10/2018. | Paydown 22,976 | ....... (676) (676) 05/10/2021.
26444H AD 3 |DUKE ENERGY FLORIDALLC .| 12/15/2018. | Paydown e | eoieinri15,000 | evvrr5,000 | 15,000 | oo, 15,000 | covvvvveeerevererens | ceveeeseeenenenenenes 0 12/15/2019.
26884A BD 4 |ERP OPERATING LP .| 01/19/2018. | DEUTSCHE BANK SECURITIES, INC..... 24,894 | ... 1 1 06/01/2025.
291030 AJ 5 |EMERA US FINANCE LP.... C|01/19/2018. | DEUTSCHE BANK SECURITIES, INC....| ] 133,345 | ... 135,000 | ... 133304 | oo 133,454 | ... 10 10 06/15/2026.
29372) AB 3 |EFF 172 A2- ABS .. | 12/20/2018. | Paydown 62030 62,028 | ..., 0 0 01/20/2023.
29373E AB 3 |EFF 173 A2-ABS...coocmrce.. | 1212012018, | PaydOwn. .....cccoovvovvsvcssrssvisiesinee | 4453 | oo A8522 | 44522 | ... 0 0 05/22/2023.
30040W AD 0 |EVERSOURCE ENERGY. .| 01/19/2018. | US BANCORP INVESTMENTS INC........ | | 88,128 | o 90,000 | oo 89,797 | . 89,803 | ... 2 2 10/01/2024.
38141G WD 2 |GOLDMAN SACHS GROUP INC . |.. | 08/30/2018. | DAIWA CAPITAL MARKETS AMERICA... 237,934 235,000 | ......237.082 | ... 236.818 | .. (369) (369) 04/26/2022.
423012 AF 0 |HEINEKEN NV .|C|01/19/2018. | CREDIT SUISSE....ccccovovvvrsvmmiiiine| | 55,369 | ... 55,000 | oo 54644 | .. 54,663 |...... 3 3 01/29/2028.
44891A AC 1 |HYUNDAI CAPITAL AMERICA... .| C| 10/30/2018. | Maturity @ 100.00.... 135,000 | ... 135,000 | oo 134,984 | oo 134,995 | ... 5 5 10/30/2018.
45687A  AA 0 |INGERSOLL RAND GLOBAL HOLDING CO LTD. |C | 03/15/2018. 25465 | 125,000 | e 25,188 | ... 25,017 | oo | oo, @) (4) 08/15/2018.
59284M AC 8 |MEXICO CITY AIRPORT TRUST. C | 02/27/2018. | MLPFS INC FIXED INCOME 186,750 | ..........200,000 | .......... 198,000 | ..............198,007 |....... 35 35 04/30/2028.
61746B EE 2 |MORGAN STANLEY .. | 08/27/2018. | Morgan Stanley..................... ..273,923 ..270,000 | .......272,981 | v 272,572 | ..., (554) (554) 01/20/2022.
61746B EF 9 |MORGAN STANLEY... .| 01/18/2018. | MLPFS INC FIXED INCOME.... . ] 125,341 125,000 | oo 123749 | oo 123,849 | o 8 3 01/20/2027.
61746B EH 5 |MORGAN STANLEY... .. | 08/22/2018. | US Bank. . 160,461 | ..oo...... 160,000 | v.oooo.... 160,000 | vvvvvvvressr 160,000 | oo | eereseeerressennns 0 02/14/2020.
68389X BS 3 |ORACLE CORP .| 01/10/2018. | DEUTSCHE BANK SECURITIES, INC.....| ] 150,185 | oo 150,000 | oo 149,763 | oo 49767 | .. 1 1 11/15/2024.
724479 AK 6 |PITNEY BOWES INC | 07/20/2018. | GOLDMAN, SACHS & CO. 117,500 | .........125,000 | .......... 124,655 | voovoeee. 124,738 |....... 180 180 10/01/2021.
747525 AP 8 |QUALCOMM INC .| 05/14/2018. | Morgan Stanley & Co. LLC... ol 90000 | 90000 | 89.995 | .. 89.996 | .. 1 1 05/20/2020.
80282K AS 5 |SANTANDER HOLDINGS USA INC.... 08/24/2018. | GOLDMAN, SACHS & CO..oocccovve | | oaone | agmo0 | 20,019 | 20,019 | .o 12 12 01/18/2023.
824348 AT 3 |SHERWIN-WILLIAMS CO. .| 01110/2018. | US BANCORP INVESTMENTS INC..occoc. | | 49845 | oo 50,000 | oo 49.999 | oo 49,999 | ... 0 0 05/15/2020.
83609C AL 8 [SNDPT 7R AR-CDO. .| 10/24/2018. | Paydown 250,000 250,000 | .......... 250,000 | rrerrsrrr250,000 | eooeeereereei | eerereeeeerrereeenn 0 01/25/2027.
90352 AA 1 |UBS GROUP FUNDING SWITZERLAND AG.. 08/24/2018. | MLPFS INC FIXED INCOME.... o IS 197,464 | ......... 200,000 | ... 199,996 | ...vvven. 199,996 | ...... 5 5 05/23/2023.
929089 AB 6 |VOYAFINANCIAL INC ..|..101/09/2018. | WELLS FARGO SECURITIES LLC.......... 265.315 265,000 | .......... 264,229 | ... 264,331 |....... 2 2 06/15/2026.
949746  SJ 1 |WELLS FARGO & CO.....cvovvrrrerrirrieiesisnerenines .. | 08/30/2018. | DAIWA CAPITAL MARKETS AMERICA... 286,116 280,000 | .......... 285407 | ... 284,923 | ...... (687) (687) 10/31/2023.
983919 AJ 0 |XILINXINC .. | 05/10/2018.|J.P. MORGAN SEC'S - FIXED INC...c0. | | 42,597 | oo 45,000 | oo 44,949 3 A4.956 | oo | i (2,359)] .......... (2,359) [ ............ 601 | 06/01/2024.
3899999, Total - Bonds - Industrial and MisCEllaNgOUS..............c.cococvevcncrererercrens et I 8,763,779 | ... 8,771,086 | ...... 8,782,624 0 (1,775) 0]..8,778,884 | oo 0 | (17,505)| ........ (17,505) | .....154,543 XXX
8399997. Total - Bonds - Part 4..... s | 14,530,335 | ... 14,509,875 | ... 14,799,044 | ........12,186,089 | ......(28,341) | .......(11,761) | oo (o P [CLR (072 ) E— 0 [ e 14,541,966 | .0 | s (14,030) | ... (14,030) | ....236,687 | XXX
8399998. Total - Bonds - Summary fem from Part 5.............ccooevvviiriviiiiniiiiiiiins v | 11,495,988 | ..... 11,708,021 | ..... 11,587,677 . 1494 || v 11,5897 | oo [ v (93,183)] ........ (93,183)] ....... 78,237 XXX
8399999. TORAl = BOMGS.....oooeiiiiieiieiiiiii e e | 26,026,323 | ..... 26,217,896 | ..... 26,386,722 | ......... 12,186,089 | ....... (28,341) ] ........ (10,268) | coovvvvverene. 0 | (38,608) 0 26,131,137 0 [...(107,214)] ..... (107,214) | .....314,924 XXX
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 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 isposal umber o 0ok/Adjuste ncrease mortization)| Impairment | in B/A.C.V. ange in arrying Value at | Gain (Loss ain (Loss 0SS) on eceive! aturity
Disposal Number of Book/Adjusted | | Amortization)| Impai inBJ/ACV. | Changein | Carrying Val Gain (L Gain (L L Received | Maturi
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
Common Stocks - Industrial and Miscellaneous
002824 10 0 |ABBOTT LABORATORIES ORD .. [ 12/21/2018.| GOLDMAN, SACHS & CO........oovvvmmmmree | 1,000.000 | oo 67,280 XXX | 20042 | 57070 | . [CIEVL:)| — (27,128) XXX
053015 10 3 |AUTOMATIC DATA PROCESSING ORD .| 12/21/2018. | GOLDMAN, SACHS & CO.....ocovvrs | 1,000.000 | oo 125,799 X | 48169 | 117190 | (69,021) .(69,021) XXX
191216 10 0 |COCA-COLA ORD .. [ 12/21/2018.| GOLDMAN, SACHS & CO.......covvovmvmmnrs | 5,000.000 | ......... 237,461 XXX : 229400 | (55,900) coreennns(55,900) XXX
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD... - [ 12/10/2018. | GOLDMAN, SACHS & CO.vvvvvvvvsses | 1,000.000 | ..o 78,418 XXX | e 49,872 | 70,560 | ....... L1 ) ) [T DO IO (20,689) XXX
580135 10 1 |MCDONALD'S ORD - [12121/2018. | GOLDMAN, SACHS & CO.ovovvvverees | 2,500.000 | ...... 436,590 XXX | s 225,344 430,300 | .....(204,956) (204,956) XXX
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD.. - 12/2112018.| GOLDMAN, SACHS & CO..oocccccvvevsens | 3,000.000 | ..o 121,303 XXX | 79,871 128,400 | ....... [EE:172+)) DO DTN D (48,529) XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD.. .| 08/14/2018. | BARCLAYS CAPITAL INC.LE .o | 5.300.000 | oo 421,663 x| 317,311 390,398 | ... (73,087) ) XXX
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD .. [ 12/21/2018.| GOLDMAN, SACHS & CO........oooovvvmmnre | 1,250.000 | voovvvoo. 85,304 XXX | 85,116 | ... 132,063 | ... (46,946) o ) . ) ! XXX
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT.... - | 12007/2018. | BARCLAYS CAPITAL LE...ooosvvesvcsn | 7,100.000 | ........ 157,784 XXX | s 195,179 | oo, 146,544 | ........ WL -3 I I DR 48 635 | oo | oerreennen 195179 [ [ (37,395) | ....... (37,395) | ... 8520 | XXX
742718 10 9 |PROCTER & GAMBLE ORD || 12/07/2018.| BARCLAYS CAPITAL INC/LE.... .o | 4750.000 | ... 439,228 XXX | s 309,361 436,430 | .....(127,069) (127,069) 129,867 | ... 129,867 | ....... 13,49 | XXX
771195 10 4 |ROCHE HOLDINGS ADR.......cccoovvrriiivrrsiirrscee C|12/31/2018. | U.S. BaNK..oocccooseoesmsnsen | 4,000.000 | ........ 120,899 XXX | 85,099 126,320 | ... [C31723)) [ P P (41,221) o] 035,800 | ...... 35,800 | ........ 3,658 | XXX
9099999. Total - Common Stocks - Industrial and MiSCENaNEOUS. ..o vssvssivcsss vt | 2,291,728 XXX | 1,598,763 2,264,675 | .....(665,911) (665,911) | ccoorecccnss0 | oo, 1,598,763 0 |....692,965 | ...... 692,965 | ..... 68,957 | XXX
9799997, Total - ComMON StOCKS - Part 4............ovvviieriiiicriessiniiins e | 2'291 ,728 XXX | 1,598,763 .2,264,675 ..... (665,91 1) (665 91 1) . 1,598,763 L0 692,965 ....... 692,965 ....... 68,957 XXX
9799999, Total - COMMON SIOCKS.....vvvsvvvssvsresssssssssssssssss s s ssssss s || 2,291,728 XXX | 1,598,763 2,264,675 | .....(665,911) (665,911) 1,598,763 0 ]....692,965 | ...... 692,965 | ... 68,957 | XXX
9899999, Total - Preferred and COMMON StOCKS........ooccvvvsvvrssvessvrnsisesines 2,291,728 XXX | 1,598,763 2,264,675 | .....(665911) | . (665,911) 1,598,763 0...692,965 | ...... 692,965 8,957 | XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS..........ccccvvvrsivvmiivrsiii v | 28,318,051 XXX | 27,985,485 | ........ 14,450,763 | ..... (694,252) (704,519) 27,729,900 0 | .585,751 | ..... 585,751 |....383,881 | 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

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 - U.S. Government
912828 3U 2 |UNITED STATES TREASURY.........ccoo..c. .. | 02/02/2018 | MLPFS INC FIXED INCOME................... 03/01/2018 | GOLDMAN SACHS & CO........cocevvrvmrrine | crvrenns 1,500,000 | ......... 1,487,053 | ........ 1,486,638 | ......... 1,487,223 170 L7 (J TR OTRINN ISR (G115 - (585) | ....... 2,952 | oo 492
912828 3W 8 |UNITED STATES TREASURY.... .| 04/19/2018 | CREDIT SUISSE..........covuerrerirnrirerrneens 05/16/2018 | BNP PARIBAS SEC CORP/BOND........... | coeouees 5,000,000 | ........4,931,455 | ......... 4,852,724 | ... 4,931,933 478 478 |..
912828 X3 9 |UNITED STATES TREASURY . | 02/16/2018 | JEFFERIES & CO INC, NEW YOR| 03/01/2018 | GOLDMAN SACHS & CO... .973,306 957,318 95 95 |..
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ... ve1tesrtstiserssstss e stesstmise | eessessssees s8££kttt nntes | cniien 7,473,306 | ........7,375,732 | ........7,300,196 | ......... 7,376,474 0 742 0 742
Bonds - All Other Government
URUGUAY, ORIENTAL REPUBLIC OF
760942 BB 7 |(GOVERNMEN C| 02/14/2018 | JP MORGAN CHASE BANK/HSBCSI...... 06/05/2018 | CITIGROUP GLOBAL MARKETS INC..... 51,128 51,433 (42) | oo | i (82) [ e | eeenn(308) | 1ieinn(305) | 1,337 | i 662
1099999. Total - Bonds - All Other GOVEIMMENL..............ccovivriiiieiiiieiiers overieieissiesesesesesseesesesnes 51,128 51,433 0 (42) 0] @) o0 | 0 e (309) . (305) | 01,337 662
Bonds - U.S. Special Revenue and Special A t
3128MM WV 1 |FH G18659 - RMBS . | 05/25/2018 | VARIOUS 06/28/2018 | J.P. MORGAN SECURITIES INC... ..1,285,354 1,274,397 | . 1,276,718 (3)
31418C  RJ 5 |FN MA3188-RMBS.... . | 05/24/2018 | BARCLAYS CAPITAL INC FIXED INC..... 06/28/2018 [ J.P. MORGAN SECURITIES INC.......cocoo. [ covvnrinnns 494,361 | ..ooovenen 489,379 | ..o 491,503 0
3199999, Total - Bonds - U.S. Special Revenue and SPECial ASSESSIMENS ........v.eururrerrrreeieeerierseeaseeesersseseeassessesssssssessessesassessesssssssessssessssassesssssssssssssessssansessssnsessassessnsansesesss | sesssanes 1,779,715 | ......... 1,763,776 | ......... 1,768,221 0 (3) 0
Bonds - Industrial and Miscellaneous
025816 BT 5 |AMERICAN EXPRESS CO . | 02/22/2018 | GOLDMAN SACHS & CO. 08/30/2018 | DAIWA CAPITAL MARKETS AMERICA... | ... 240,000 | ............ 240,162 240,000
06051G  GX 1 |BANK OF AMERICA CORP .| 01/18/2018 | MLPFS INC FIXED INCOME.. 08/24/2018 | KEYBANC CAPITAL MARKETS INC....... ..360,000 | .. 358,792 360,000
14040H BV 6 | CAPITAL ONE FINANCIAL CORP.. .. | 01/25/2018 | Morgan Stanley & Co. LLC 08/31/2018 | US BaNK........cvvrerrierrrieireriseieesesissinnnes 250,000 | ............ 248,913 250,000
46115H AZ 0 |INTESA SANPAOLO SPA C| 02/14/2018 | JEFFERIES & CO INC, NEW YORK.. 08/24/2018 | Morgan Stanley..............ccoveeereeeerneeencnns 194,784 ....195,375 591
46647P AQ 9 |JPMORGAN CHASE & CO . | 04/16/2018 | J.P. MORGAN SEC'S - FIXED INC.......... | 08/31/2018 | US BanK..........ccoooeerrmrureriririrrriieiinninens 160,000 \ ....160,000
48125L RL 8 |JPMORGAN CHASE BANKNA............... .. | 01/29/2018 | J.P. MORGAN SEC'S - FIXED INC.......... 08/22/2018 | WELLS FARGO SECURITIES LLC.......... 250,000 250,178 250,000
MITSUBISHI UFJ FINANCIAL GROUP
606822 AS 3 |INC C| 02/26/2018 | Morgan Stanley & Co. LLC 08/30/2018 | KEYBANC CAPITAL MARKETS INC....... 160,000 ....160,000
61744Y AM 0 |MORGAN STANLEY... .| 01/18/2018 | Morgan Stanley & Co. LLC..... .. | 08/22/2018 | WELLS FARGO SECURITIES LLC. ..130,000 130,000
654740 AT 6 |NISSAN MOTOR ACCEPTANCE CORP. |C| 03/28/2018 | SG AMERICAS SECURITIES, LLC.......... 05/02/2018 | SG AMERICAS SECURITIES, LLC.......... ....128,597 80
694308 HZ 3 |PACIFIC GAS AND ELECTRIC CO. . | 08/02/2018 | GOLDMAN, SACHS & CO........cosvvvvrrenee 11/29/2018 | JP MORGAN SECURITIES LLC. . 99,778 13
718546 AS 3 |PHILLIPS 66 . | 02/26/2018 | DEUTSCHE BANK SECURITIES, INC..... 08/22/2018 [ VARIOUS..........cooooververimrnnicniiisciireniens | e 115,000 | .o 115,000 | e 115,184 | ............ 115,000
90331H NQ 2 [USBANKNA. . | 04/24/2018 | US BANCORP INVESTMENTS INC........ 08/22/2018 | US BaNK........cvervrrireirerieirerissieesesinnisnenns 250,839 250,000
984121  CQ 4 |XEROX CORP. . | 03/08/2018 | BARCLAYS CAPITAL FIXED INCOME.... | 08/21/2018 | JP MORGAN SECURITIES LLC. . 56,485 58,740 111 111 (2,256) | ... (2,256) | ....... 2,066 | ...... 1,094
3899999. Total - Bonds - Industrial and MISCEIIANEOUS...........cuiiiiiiiiiiis ittt enssesessnssnsensenssssnssnsensessnensensessssensensensnensensessnensenses | eoeeness 25409,000 | 00000.2,396,695 | ovevne 2,376,443 239749 | o0 | 796 | 0 {796 | 0 |0 (21,048)] ..... (21,048)...... 34,769 | ..... 2,267
8399998. TOHAI = BOMAS. ettt e Rt ennssnsssnssnssnensssesenes | s 11,108,021 | i 11,587,677 | ....... 11,495,988 | ....... 11,589171 | o0 | i 1494 | 0 [ 1494 | 0 0 | (93,183) ] ..... (93,183) | ...... 78,237 |..... 30,683
9999999, Total - Bonds, Preferred and COMMON SOCKS.............cciiiiiiiiiis ottt | nriias 11,587,677 | ....... 11,495,988 | ....... 11,589,171 | o0 | 1,494 | 0 1,494 | 0] 0] (93,183)| ..... (93,183) | ...... 78,237 |..... 30,683
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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 373,799 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX (1,624) | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 372,175 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 372,175 | XXX
0599999. Total Cash XXX | XXX 0 0 372,175 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 79,531 | 4. April 490,872 | 7. July. 98,368 | 10. October. 482,471
2. February 142,344 | 5. May. 218,202 | 8. August 1,938,033 | 11. November. 284,649
3. March 565,894 |6. June 149,628 | 9. September. 487,896 |12. December. 372,174
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Annual Statement for the year 2018 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 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 41 9 |FIRST AMER:TRS OBG V. OO 12/04/2018....... 2.400 4

94975H 29 6 |WELLS FRGO TREASURY PLUS CLIMMF.......ccooovriiniiireieneieceienenes 10/02/2018....... 2.560 X
8599999. Total - Exempt Money Market Mutual Funds as [dentified DY the SVO...........ciiiiiiiii e skt b bbbt ens Sbeb s bbbttt es 4
All Other Money Market Mutual Funds

31846V 56 7 |FIRST AMERIGVT OBLG Z......oomiiiiriiiriiiireieseiieceiiecesses e 12/31/2018....... 2880 | | 3,680,357

31846V 56 7 |FIRST AMERIGVT OBLG Z......ooiieiriiiiriisriisisesesssssss s sssssssesnnnes 12/17/2018....... 2.440 100,630

94984B 79 3 |WELLS FRGO HERITAGE CL SELECT MMF ... 12/20/2018....... 2.550 375,963

990220 47 7 |RBS CITIZENS NA CASH SWEEP 12/03/2018....... 3
8699999. Total - All Other Money Market Mutual Funds ....12,156,952
8899999. Total- Cash Equivalents e ————————— s ..12,156,957




Annual Statement for the year 2018 of the

COLONY SPECIALTY INSURANCE COMPANY

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. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona .
4. Arkansas... Protection of AR policyholders. 121,766 119,906
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida. . Statutory deposit 224,936 221,449
B PR €Yo o - OO Protection of GA policyholders 53,985 53,148
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 110,055 109,691
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada Protection of NV policyholders/workers compensation 300,763 300,313
30.  New Hampshire. Protection of NH policyholder: 506,369 505,290
31, New Jersey....
32. Protection of all policyholders/protection of NM policyholder: 336,420 328,096 326,372 317,947
33.
34. Protection of NC policyholder: 324,912 319,875
35.  North Dakota.
36.  Ohio... Protection of all policyholder: 3,891,769 3,730,068
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina...........cccevvrrereree.SC | . Protection of SC policyholders 179,947 173,545
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 XXX e 4,228,188 4,058,164 2,149,106 2,121,163
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
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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