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Statement for September 30, 2019 of the COLONY SPECIALTY |NSU RANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS et | enteeseenntenneeas 43,632,349 | ..o | s 43,632,349 | .o 43,410,862
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON SOCKS. .....coorerrerreririsresssesessessssessssesessessssssessssssssssssessensssssessassssssessesssssnssessons | ssessssssnssessosens 8,283,952 | .o | e 8,283,952 | ..ovvvrvriinne 7,458,074
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....302,014), cash equivalents ($.....2,873,096)
and short-term investments (§.......... 0) vttt enaens | enesessaenienas BAT5,110 | oo | e 3175110 | v 12,529,132
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS.........ouiiuiiiiii bbbt | sbsesb bbbt ssbnsia | sebersbsnssensieniene s | et 0 [
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa 0 [
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....ccceirreieirninieiesssseessieseeieiens | cvreeseesesensenns 55,091,411 | oo {1 I 55,091,411 | o 63,398,068
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cccceevees | corerrerreriennes 2,402,552 | oooevvereieiiinn 224,159 | oo 2,178,394 | ..o 1,757,902
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....86,533 earned but unbilled premiums)...........ccc.coecuveev | covvverierirsiereronns 86,533 | oo 8,653 | .o 77,880 | ovvveeeriierinienns 77,880
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS.............cceuiveireiereiseesieieseese e sesessssienes | evsesssesssssenens 2,931,612 [ oo | e 2,931,612 | oo 969,232
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [0 U
18.2 Nt defeITed 1aX @SSEL........cvuu ittt nns | sbsesbiesbe bbbt | sebensianssens st | sttt (O TN
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates.............cccouereieirieiieicsiseceseeees | e 632,320 | oo | e 632,320 | oo 307,993
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........cvivieieiieieiecsie s | ererisississenees 116,904 | oo [ 116,904 | .o, 122,746
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 thrOUG 25).........ovururereerireneineissiseesesensieesssssessesessesssssessesssssssssns | essssessssessnnes 61,572,606 | ..coovvverrireiens 232,812 | oo 61,339,793 | .o 66,937,228
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27).....uureriecirirrirneineseeesisessesssesssessesssssssssessessssssssesssssssssessasssssssssassnssns | sssesssssessasens 61,572,606 | ...ooeovererieinn 232,812 | oo 61,339,793 | .ovvrrne 66,937,228

1198. Summary of remaining write-ins for Line 11 from overflow page.........cocoeveeneenreneeneereineeneens

1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @b0OVE).......ccvvereriereieieieeis e

25071, MISCEIIANEOUS ASSELS.........cvucvieieciciiieie ettt bbb nees
2502, oottt e e b bbb R bbb bbb en s baen
2503, oottt et ettt et e bt e st st en et en s benen

2598. Summary of remaining write-ins for Line 25 from overflow page.........ccccooeeveivevesiencsiennns

2599. Totals (Lines 2501 thru 2503 plus 2598) (Ling 25 @bOVE).......cccvevcuiiesieiciieisiiei et




Statement for September 30, 2019 of the COLONY SPECIALTY |NSU RANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current
Statement Date

2
December 31
Prior Year

1. Losses (current accident year §.......... 0) et ereereee ettt RSttt st st ssensentans | nntsnssestens e st st st sne st s tn s stentnes | eesententntest sttt
2. Reinsurance payable on paid 10sses and [0SS adjUSIMENT EXPENSES.......c.cuiviieiieieiieieeissieseet sttt sssssessssessens | estessessessssssessesssssssessessssssessesss | sessesssssssessessssessesessessssessesssssnse
3. LOSS QQJUSIMENT EXPENSES. .....veveeeerreriseeeeseieesese e ssecssstseesesss e st ess s st ess e ssesses s s s s s e ss st e s s an et s s st st essensanssnssessansss | estsesssssasssnssnssesssnssnssessnssessestns | nessessnssssesnssassnsessessssssessensanssnes
4. Commissions payable, contingent commissions and other similar charges
5. Other expenses (excluding taxes, licenses and fe€s)..........cccoevverevrererrerennnes
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........cvucrerrriiirieinsiieiesesiese s sessessesies | cevsssssssse s sesessnes 75,256 | covoveveeereereerieninns 245,252
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......curvurereeereererrreereieereernenns | ceerreeseeseeseeeseesesseeens 2,077,903 | oo 1,806,693
7.2 Netdeferred taX HADIlItY.........cc.coeueivericieiecscee ettt bbbttt a st ssensntas | esbessessesseses st s ses 926,300 | covovverrereeeeeeie 698,723
8.  Borrowed money §......... 0 and interest thereon §.......... 0ttt bbbttt b st nnsas | nesbieeti et s bt ettt et sttt | ebsess ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....12,072,656 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SEIVICE ACE)..........c.viriririirrerrereineseieeesinsieens | ceereessissese st sssssesseses | eesestessssssessesssesessesssssesessessseens
10, AGVANCE PIEMIUM.....ovevecvreiee ettt et tes et bt ss s s bbb et st es s s bes s s et s s st es s bbb e s s ss et s s s s e s s s et entes e bae b s s ssessssssensessetntases | sestessssssssssssestessnsntessesassansassases | sessesssessessesssessessesesssnssssessnsnnees
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt bbbttt | £hbsee b s bbbt [ Hoebie sttt
11,2 PONCYNOIAEIS........ooveitee ettt bbb a bbb n s s b n b s st ensessesastnsans | sebistessessssssessessessssssessesebensesaes | sbebissessessess et sn s e s s bbb s e nees
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cccevevrerrviiesieie ettt ssssessssesses s sesssasnes | evessesssssessssssessesenas 7,333,859 | oo 8,084,241
13.  Funds held by company under reiNSUFANCE trEALES...........cccvevcviiriieiiisie ettt essessssnns | svsesssessessessessnsanaas 21,030,798 | oo 30,197,554
14, Amounts withheld or retained by company for @CCOUNE Of OTNETS.........c.eiuiiririirreierr s sssseesssssns | rsssessessssssessessssssssestessssssessessans | nessessssssssessasssssessessssssnssessasssnes
15.  Remittances and iteMS NOL AlIOCATEA. ............. ittt bbb bbb | febsenses bbbttt n bbb sessesbes | nebbetb bbbt bbbt
16.  Provision for reinsurance (including $.......... 0 CEIIfIEA)....vecvreeeteeee ettt s s benaenens | evesssnseses et raees 1,009,498 | ..o 1,009,498
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affllates...........cccveuiiiiriiiisiieie st | sressesre e 2,800,924 | ..o 809,042
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
271, PaYDIE fOF SECUMHES. ......vvuciuiiericiseieeicie ettt st a bbbt s bbb s st st st s st s s nbans | sbaessessastasssestes s s e st ensenbsessestntas | Hressestsssaessnssss e st es s st b s s s bensan
22, Payable fOr SECUMHES IBNAING. ... ... vurerereie et es et ss s s ettt s sttt se s et sensentans | 2bseesessantseesessensaesessensantsnssestantns | wreesestsensesnstanssessessensessessentanenn
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25.  Aggregate write-ins for liabilities...................
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)..........c.ccccovverveneee.
27, ProteCted CEIl HADIIHIES. ........veeeeesericici ettt ses | fbtes st sttt | bonissse e
28.  Total liabilities (LINES 26 ANA 27).......ovurieriiriecieeieeiieiis ittt ssessss bbbt ss st enssennts | stsssssssssssssesssesseses 35,316,202 [ ..o, 42,880,518
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiieiciciiic ettt bbbt s bbb a st s s b b s s b s s saenanns | srebesbessessesssenasseenas 3,500,000 | oo 3,500,000
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiciiicic sttt st st ss st ensenns | sesissessesessssnsassenas 8,002,700 | coovererererereieiaes 8,002,700
35, UNQ@SSIGNE fUNAS (SUMIUS).......cvuerererrerirreeeseisesesseseesessssessessssssssessessesssessessessssssessassssssessesssnssessesssssessessassssssessasssnssessesssssessansans | sessssmssasssnssssessanens 14,520,891 | oo 12,554,011
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......
37.  Surplus as regards policyholders (LiNES 29 t0 35, I8SS 36)........evururerrrrririrrrenrereisnseseesessessseiessessssssesssssssssssssssessesssssessessssssesss | sosssssssssssssssssssssens 26,023,591 | .o 24,056,711
38.  Totals (Page 2, LINE 28, COl. 3)......cuiiieiieeiee ettt ntenen | eebesi et 61,339,793 | ..o 66,937,228
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 GD0OVE)..........viieiveiiieiiecieiciississsesesessesesssssesessessessssesssssssssnsessssssessessssnsesses | cressssssnsssssssessnsessesesnsessasanes 0 | 0
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203.
3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0
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Statement for September 30, 2019 of the COLONY SPECIALTY |NSU RANCE COMPANY
STATEMENT OF INCOME

1
Current Year
to Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

0 N O OB W

12.

13.
14.
15.
16.

17.
18.

19.
20.

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

33.

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

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

UNDERWRITING INCOME

. Premiums earned:

1.1 Direct.......oovene. (written $
1.2 Assumed......... (written $
1.3 Ceded.. . (written $

DEDUCTIONS:

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

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

INVESTMENT INCOME

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

Net realized capital gains (losses) less capital gains tax of $.....44,750..........cc.oevvrriecrieciceereeee e
Net investment gain (I0SS) (LINES 9+ 10).......cviuiviiieiiiieie ettt sttt nans

OTHER INCOME
Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....10,540)..
Finance and service charges not included in premiums....
Aggregate write-ins for MISCElANEOUS INCOME...........cvururirirririierirrieiresiss ettt ss st ssessenens
Total other income (LINES 12 thIOUGN 14)......u.vucveeeeeetctese ettt ettt sae e
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11+ 15).. .ttt sses
Dividends t0 PONICYNOIAETS. .........vererirrririeireesssises sttt
Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......vuorirerririerrie i seseissisessssssessessssts s sssssssssessesssesssssessssssesssssnssns
Federal and foreign iNCOME taXES INCUITEA. ........vuurrrerirerririreisssssssssissssssesssssssssssssessess s ssessssssessessssssessessessssssessesens
Netincome (Line 18 minus LiN€ 19) (10 LINE 22)........c.orrrurirrierririrsinrereieeiseise et ssssssesssssss s ssssssessssssssssssnsseses

CAPITAL AND SURPLUS ACCOUNT

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

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

18,933,271

......... 794,730 |...
19,728,002 | ...

................. 33,634,795
........ 450,616
...34,085,411

................... 1,260,064
...................... 168,345

................... 1,609,387
...................... 436,823

................... 1,428,409

A

10,540)] ...

.................... (107,498)

................... 2,046,210

(330,665)

.................... (118,038)

(405,892)

................... 1,286,892
...................... 232,305

...................... 953,618
...................... 151,820

................... 1,657,475
...................... 325,512

................... 1,054,587

...................... 801,798

................... 1,331,962

..23,740,465 |..
...801,798 |.

...................... 142,724
.16,729

................... 1,966,880

...................... 908,526

...................... 316,246

................. 26,023,591

................. 24,648,991

................. 24,056,711

0501.
0502.
0503.
0598.
0599.

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

1401.
1402.
1403.
1498.
1499.

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

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

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

Summary of remaining write-ins for Line 37 from oVerflow PAgE.........cccoueveveveieieeee et
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......coiviuiiieeiiiitet et nasneenans
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Statement for September 30, 2019 of the COLONY SPECIALTY |NSU RANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected NEt Of FBINSUIANCE. .........oveieieiiieicceee ettt sttt snsenss | susssessessnsanees (1,112,076) | ...ovovvererre 2,707,077 | oo 4,056,816
2. Netinvestment income... 1,328,446 ..1,277,383 1,741,918
3. MISCEIIANEOUS INCOME.........ouviieiviiciete ettt ettt bbbt bbbt es bt ns s bnsessenns | snsensesssassessenas (118,038) | ..voovcvreeriaes (258,587) | ..ooovvrrrerirnns (405,892)
4. Total (LINES T HIOUGN 3)...erieericieci ettt sttt sttt sestenen | enssessessansnsssnesnes 98,333 | oo 3,725,874 | oo 5,392,842
5. Benefit and 10SS related PAYMENLS.........covueieiiiiiieiesee ettt en e snns | sestessesesentenes 1,962,380 | ...ccoevvvverrnnns (156,753) | ovovvevrereriirinens (26,702)
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts.............ccvvveveeveveereicrcrnnnes
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS...........coveveieriicieeseee s
8. Dividends paid t0 POICYNOIAETS. .........cveeririiiiiieiereie ettt ss et
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses)..
10. Total (Lines 5 through 9)
11.  Net cash from operations (Line 4 MiNUS LINE 10).........ccccuiueviiiieiiiceiiete ettt
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS...eeeeeeei ettt ARttt st | Seneeniestenens 20,190,287 | ..oovvvrreenee 23,615,703 | ...ovvvrene 26,023,923
1202 SHOCKS . oot | et 555,236 | ..ovvecriririnnnne 421,663 | ..oovrverinnne 2,291,728
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  OFNEI INVESIEA @SSELS. ... ..uveiecerireiieeei ettt b e | oebbesb et bbee bbb s et s enbebnes | Hietsenteebsebsessetbseb e est st | sbebessessasbnebaee st b snes
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES..........cc.cvivevriieeieieeeeeee e | et sssesens | cvessesissssseses s sesesssenes | oevesssssessesissessesessenes 804
12,7 MISCEIIANEOUS PrOCEEAS.........uvriveiiiscieciise ettt bbbt s st b s s bbb ss s bsntes e s s bensensens | atsssessessssansesssssnsessensnsanss | sressssassessnssssessessssnsessanse | srsesssssssessesnssnsanas 1,654
12.8  Total investment proceeds (LINES 12.1 10 12.7)......veveeieciereirereee ettt sss s ssssessessesssaes | evsesssssssesens 20,745,523 | ...ccovvernne 24,037,366 | ......cceennee 28,318,109
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt ARttt ents | senensiestenens 20,321,396 | .ooovverene 26,299,457 | ...vvvveene 29,113,919
1302 SHOCKS ettt | faeeseei e 253423 | oo | s
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13,5 Other INVESIEA @SSELS. .....vuivrererriieiiceeie ittt st st sttt ensanssnes | snssessanssessessanssnssessantnsnns | eeesessesssssnssessanssnssnssantns | stesssssessassnssnssassnsnnssnes
13.6 Miscellaneous applications
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..20,574,819 29,113,919
14, Netincrease or (decrease) in contract 10ans and PrEMIUM NOLES.........cviueieieiiinieieiesseseesssese s ssssstes | sesessessessssessessesssssssessesins | sssesssssssessesssssssessesssssssens | sressessessessssessesessssessessess
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @and LiNe 14).........corrinirininircnesesseneesseeseesseeseesssnnens | ceseessssessssenessnes 170,705 | ..oovovieeeenn(2,263,037) | oo (795,810)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (APPNHEA).........cveveuieiieicreeeies ettt st st es st besse s sasssnsnns | ersssssssssnssnens (7,493,509) | ......cccevuun (5,258,317) | ovovverrrerirans (263,623)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccoevevnnneee. (7,493,509) | ...cooovrrea (5,258,317) | vvevercrerians (263,623)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvrres | cevreererrnniens (9,354,023) | ..ocvovrrrerinne (3,875,094) | ..oovvreririnns 4,245,029
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ..u.vvreeririreririeiisesssisis sttt st s st ss sttt s ens st sessensessessenssssessansnsns | sesssssssessonens 12,529,132 | oo 8,284,103 | .ovvvreerireinns 8,284,103
19.2 End of period (LINE 18 PIUS LINE 19.1)....cuiuriiririiieiieiieiieieiieeise ettt sttt sttt sstens | sbnesessnssnees 3175110 | oo 4,409,009 | ..cooovvvnrnnnee 12,529,132

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

[ 20.0001
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Statement for September 30, 2019 of the COLONY SPECIALTY |NSU RANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern
A. Accounting Practices

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

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

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

SSAP FIS FIS
# Page Line# | Current Year to Date 2018
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 1,054,587 |$ 1,331,962
(2) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ $
(3) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 1,054,587 |$ 1,331,962
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 26,023,591 |$ 24,056,711
(6) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ $
(7) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 26,023,591 |$ 24,056,711
C. Accounting Policy

No significant change
D. Going Concern

Based upon its evaluation of relevant conditions and events, management does not have substantial doubt about the
Company's ability to continue as a going concern.

Note 2 — Accounting Changes and Corrections of Errors
No significant change
Note 3 — Business Combinations and Goodwill
No significant change
Note 4 — Discontinued Operations
No significant change
Note 5 — Investments
D. Loan-Backed Securities
(1) Description of Sources Used to Determined Prepayment Assumptions

Prepayment assumptions for loan-backed securities are obtained by the Company's third-party accounting
provider, from industry standard external data providers.

(2) The Company did not have any securities with a recognized other-than-temporary impairment loss during the
quarter.

(3) Recognized OTTI securities
Not applicable

(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary
impairment has not been recognized in earnings as a realized loss (including securities with a recognized

other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):
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Statement for September 30, 2019 of the COLONY SPEC'ALTY |NSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments (continued)

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 15,598
2. 12 Months or Longer $ 12,347
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 3,014,540
2. 12 Months or Longer $ 1,254,221

®)

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

The Company evaluates its investments for impairment. In accordance with policy, the determination that a
security has incurred an other-than-temporary decline in fair value and the associated amount of any loss
recognition requires the judgment by the Company's management and a continual review of its investments.
Investments in an unrealized loss position are reviewed on a quarterly basis to determine whether a decline in
fair value below the amortized cost basis is other-than-temporary. In general, the process for identifying
other-than-temporary declines in fair value involves the consideration of a number of factors, including but not
limited to, whether the issuer has been downgraded to below investment-grade, the length of time in which
there has been a significant decline in value, the liquidity, business prospects, and overall financial condition of
the issuer, the nature and performance of the collateral or other credit support backing the security, the
significance of the decline in value, and whether the Company has the intent to sell the security or may be
required to sell the security before its anticipated recovery. If consideration of the factors above results in a
conclusion that the decline in fair value is other-than-temporary, the cost basis of the security is written down to
expected recovery (which may be fair value) and the write-down is recorded as a realized loss. For loan-backed
securities the aforementioned factors were evaluated and it was determined that there was no
other-than-temporary impairment at September 30, 2019.

Dollar Repurchase Agreements and/or Securities Lending Transactions

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

Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company has no repurchase agreements.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

The Company has no reverse repurchase agreements.

Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

The Company has no repurchase agreements.

Working Capital Finance Investments

The Company has no working capital finance investments.

Offsetting and Netting of Assets and Liabilities

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

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change

Note 7 — Investment Income

No significant change

Note 8 — Derivative Instruments

The Company has no derivative financial instruments.

Note 9 — Income Taxes

No significant change

Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant change

Note 11 — Debt

B.

FHLB (Federal Home Loan Bank) Agreements

Not Applicable
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Statement for September 30, 2019 of the COLONY SPEC'ALTY |NSU RANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

A. Defined Benefit Plan
The Company does not sponsor a defined benefit plan.
Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
No significant change
Note 14 — Liabilities, Contingencies and Assessments
No significant change
Note 15 — Leases
No significant change

Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of
Credit Risk

No significant change
Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
(2) Information About All Servicing Assets and Liabilities

Not Applicable

(4) Transfers Accounted for as Sales With Continuing Involvement
(a) and (b) Not Applicable
C. Wash Sales

The Company had no wash sales as defined in SSAP No. 103, Transfers and Servicing of Financial Assets and
Extinguishments of Liabilities, involving transactions for securities with NAIC designation of 3 or below, or unrated during
the period.

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant change

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant change

Note 20 — Fair Value Measurements

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

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

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

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

(1) Fair Value Measurements at Reporting Date
Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value

Common Stock (D-2.2) $ 8283952 |$ $ $ $ 8,283,952
Total $ 8283952 |$ $ $ $ 8,283,952

(2) The Company has no Level 3 items.

(3) The Company had no transfers between levels during the period.

(4) For Level 2 investments, fair value prices are obtained from third-party pricing sources, where available. For

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

(5) Not Applicable
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Statement for September 30, 2019 of the COLONY SPECIALTY |NSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

B. Not Applicable

C. The following table provides information about the aggregate fair value for all financial instruments and the level within

the fair value hierarchy in which the fair value measurements in their entirety fall:

Note 20 - Fair Value Measurements (continued)

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds (Sch D Pt 1) $ 44627373 |$ 43,632,349 |$§ 6,003,366 |$ 38,624,007 |$ $ $
CS-unaffiliated (Sch DPart2.2) |$§ 8,283,952 |§ 8,283,952 |$ 8,283,952 |$§ - % $ $
ST (SchEPt2) $ 287309 |$ 287309 |§ 2873,09 |$ $ $ $
Cash (Sch E Pt 1) $ 302,014 |$ 302,014 |$ 302,014 |$ - |8 $ $
TOTAL $ 56,086,435 |$ 55,091,411 |§ 17,462,428 |$ 38,624,007 |$ $ $
D. Not Applicable
E. Not Applicable

Note 21 — Other Items
No significant change

Note 22 — Events Subsequent

Subsequent events have been considered through November 13, 2019, the date of the issuance of these financial statements.
There were no events occurring subsequent to the end of the quarter that merited recognition or disclosure in these statements.

Note 23 — Reinsurance

No significant change

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

F. Risk Sharing Provisions of the Affordable Care Act

Not Applicable

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

Net Reserves at December 31, 2018 were $0 due to a 100% quota share agreement with Colony Insurance Company. All
future loss activity will be subject to the quota share and will have no net effect to Colony Specialty Insurance Company's
result. Therefore, Net Reserves at September 30, 2019 are $0.

Note 26 — Intercompany Pooling Arrangements

Not Applicable

Note 27 — Structured Settlements
Not Applicable

Note 28 — Health Care Receivables
No significant change

Note 29 — Participating Policies

Not Applicable

Note 30 — Premium Deficiency Reserves

Not Applicable
Note 31 — High Deductibles

Not Applicable

Note 32 — Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

Not Applicable

Note 33 — Asbestos/Environmental Reserves

No significant change

Note 34 — Subscriber Savings Accounts

Not Applicable
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Statement for September 30, 2019 of the COLONY SPEC'ALTY |NSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 35 — Multiple Peril Crop Insurance
Not Applicable
Note 36 - Financial Guaranty Insurance

Not Applicable
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Statement for September 30, 2019 of the COLONY SPECIALTY |NSU RANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

12
2.1

22
3.1

3.2
3.3

34
35
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

GENERAL

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

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

Yes[ ] No[X]

Yes [

Yes|[ ]

1 No[]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group?
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a

result of the merger or consolidation.

Yes [X

Yes|[ ]

Yes[X
1091748

1 No[]

No[X]

1 No[]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?

Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

involved?

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[X

2/31/2017

1 NAT]

1

2/31/2017

07/01/2019

Yes|[ ]
Yes| ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

NIA[X]
NIA[X]

No[X]

No[X]

No[X]

1
Affiliate Name

2
Location (City, State)

FRB

0CC

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards?

QO

(@)
(b)
(c
(d

) Compliance with applicable governmental laws, rules and regulations;
) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended?

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3

Have any provisions of the code of ethics been waived for any of the specified officers?

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

Qo7

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

Yes [ X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]



Statement for September 30, 2019 of the COLONY SPECIALTY |NSU RANCE COMPANY

10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
1421 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
US Bank Institutional Trust & Custody 2204 Lakeshore Dr, Ste 205, Birmingham, AL 35209
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].
1 2
Name of Firm or Individual Affiliation
Goldman Sachs Asset Management, L.P 9]
Fayez Sarofim & Company U
17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[X] Nol[ ]
17,5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[X] Nol[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
107738 Goldman Sachs Asset Management, CF5M58QA35CFPUX70H17 SEC NO
LP
106584 Fayez Sarofim & Company 6XVM462T1LQQIZ76F075 SEC NO
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

Q07.1



Statement for September 30, 2019 of the COLONY SPECIALTY |NSU RANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.2 If no, list exceptions:

20.

By self-designating 5GlI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issuer orobligor is current on all contracted interest and principal payments.

c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:

a.  The security was purchased prior to January 1, 2018.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?

Q07.2

Yes[ ] No[X]

Yes[ ] No[X]



Statement for September 30, 2019 of the COLONY SPECIALTY |NSU RANCE COMPANY

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[ ] NA[X]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0

Total XXX XXX 0 0 0 0 0
Operating Percentages:

5.1 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] NoJ[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]

Qo8



Statement for September 30, 2019 of the COLONY SPEC'ALTY |NSU RANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

NONE

Qo9




Statement for September 30, 2019 of the COLONY SPECIALTY |NSU RANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama........ccocoovnineiniininnns AL|....... Lo | s 52,896 | ...voireirieriniineineniniines | ceernerenensisse s | s 86,840 | ..o 252,157 | v 341,686
2. AlasKa.......coooee
3. ANiZONA....
4. Arkansas
5. California .
6. Colorado........coeurrerrerenrennenes CO ... I T 226,400 | ..ovvrrrerrrieenns 318,487 | oo | e 30,000 | oo 514,381 | oo 435,343
7. Connecticut 15,226 | oo
8. Delaware.......ccccoevvrenreneirncene. DE [l | 0 566,391 | e 307,491 | oo | et 682,831 | oo 128,219
9. District of Columbia................ DC|...... Lo | v 60,000 | .o T4,293 | oot | et | s 272,287 | oo 133,157
10, Florida. ..o 691,855 | ..o 910,649
11.  Georgia ...201,493 ..188,387 ...45,992
12 HaWali...coceeecceeecneeeHE |l | s s | et sensnnes | sereesssenessess e eessesseneneans
13. 163,264
14. ..923,522
15. 132,041
16.
17, Kansas........cocovevevneeneninininns
18.  Kentucky........ocooeueeerereiriinnns KY ... L. ,
19, LOUISIANA........cvverererreriririririnas LA|...... Lo | v 217,084 | coooovireeeendB4,054 | s | | e D178 | 11,539
20.  MainB....ocooeeeenierererineineieinae ME |....... Lt [ et [ e | st enessnienens | seenessessnssesessnssesnssnnns | sesessnenesseseesnens 1,289 | wunereesnsseseesases 2,278
21, Maryland.......c.cocovevvvminirninne MD ... Lo | v 141,911 961,325 | e 1,052,122
22. Massachusets........c..ccceneenee. MA|...... Lo | e 158,814 | oo TOTE | [ e | et 140,805 | coovveeeeieireenee 54,044
23, Michigan........ccccooerrerninrerrennns 135,830 | .oooviereerrnnni239,309 | o0 25,672 | 216,737 337,608 | .o 252,124
24.  Minnesota 102,271 125,698 | oo 24,657
25, MiSSISSIPPI....vererererernreneenee MS | oL | i 88,610 | 34,831 | e 110,000 | s | e 3179 | s 54,342
26, MiSSOUM.....coeverrrnererrrneneensMO |l | 84,500 | o 3400 | o | e 38,508 | 086,103 | o 267,913
27. Montana........cccoovveveeereeneeene
28, Nebraska.......cooveeneereeneeeend NE oLt i | e | coreiessssisesee e
29. Nevada.........coooveevrrecernne . NV | L | 40,919 | 116,250 | e 340,000
30. New Hampshire... ..(247,585) | ....
31 New Jersey....oooovvecneeneed N il [ 158,992 | 082,898 | e
32, New MeXiCO......cvenrreeed NM | Lt s | e | e
33.  New York..... 5,399
34. North Carolina..........ccocoreeeeed NC | o Lis | 405,088 | cooieee88,779 |
35. North Dakota........coevereereeeeeed ND ol | 38,387 | 038,480 | o | et | ettt ssssesssssens | seteeesssssese e ssess e ssesens
36. .629,794
37. Oklahoma........cccooveerrenrneened OK | o L | e 16,505 | 000223,295 | e TO67 T | 088,092 | e (0) [ e
38, Oregon.......ccoevveeeveveverneenn OR | L | o0 122,528 | 113,583 | 016,500 | 31,373 | 81,042 | 113,589
39.  Pennsylvania..........ccoocoveee. PA |l | e 7,160,358 | .l 7,978,064 |l 3,247,534 3,616,568 13,323,411 | 12,932,341
40.  Rhode IS1and.........covemvvrveeced R il | e 110 [ e | et | erreesissiseiesiesinesessesines | ressesisssessessness st | sonesesiesenessesesssssessenins
41.  South Carolina.........coceevevenee. SC| ... IS T 2,625 | oo (1,287) | oo 2,841 | e 304,712 | oo 160,223 | oo 263,318
42, South Dakota.........ccoeereerereeen SD | el | e 28,373 | 26,313 | e [ e 13,626 154,531 | oo 192,297
43, Tennessee.......cucmeenmeenenmrnees IN | el | 28,311 | 28,194 | s [ e 528,066 | ..covvvreerrrrnenes 686,523
44, TeXaS....overvrnereimrneneriee IK |l | v 1,054,318 | 03,763,382 | 020,361,770 | e 316,984 | ..o 6,782,514 | .ccvvrrnd 6,066,604
45, UtaN.ccceenlUT [l | [ e | e isssnsees | sesesiee e LA55942 | e 211,169
46, Vermont.......cccoceeeeeeeiereeens VT |l | | e niisieines [ srereisssiesssssessssssssssesens | ervsessssssesesssessssssessssess | svesesssesessnsesnnnsesdy 11 | ovveresesesesssiesesens 5,105
47, Virginia.......ocoeveeeneereeeineiieenns VA|...... | T O 5,402,423 | ...ccovverenn 4,701,196 | .o 1,072,238 | oo 428,819 | .o 8,621,097 | oo 8,425,474
48, Washington.........cccoervrnrennen. WA|....... L. (24,526) | oo L ST U 33,499 | e 70,472
49, West Virginia.........cooeovveeeees b WV | il | 00000 D8,986 [ o [ evieieseieseiesenenieens | eveisissiesiessssssenesensnes | svenessssniensenerenns, 204 | i 2,484
50.  Wisconsin.......ccoeeevevveveree W s L |00 85,496 | a0 D00 | e [ e | e 26,952 | 37,266
51. Wyoming
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | e 19,125,042 | 23,034,192 | ...............28,521,580 | ...............12,191,418 | ................38,490,866 | ................ 36,758,479
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 50 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 0
(other than their state of domicile - See DSLI) 1 N - None of the above - Not allowed to write business in the state.............. 6
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Argo International Holdings AG

PART 1 - ORGANIZATIONAL CHART

Shareholders

A Swiss Company

The Argo Foundation

A Bermuda Corporation

PXRE Capital Statutory Trust IT

Argo Group International
Holdings, Ltd.

A Bermuda Corporation
Parent Holding Company
NYSE: ARGO
Cusip# G0464B 107
FEIN 98-0214719

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

BMA # EC 38892

Argo Re Ltd.

T
0.1%
1

Argo Financial Holding (Ireland)

A Connecticut Corporation
FEIN 30-6079295

PXRE Capital Trust VI
A Delaware Corporation
FEIN 30-6078985

Barr's Bay Properties Limited
A Bermuda Corporation

%40%—

[

Ariel Re Bda Limited
Bermuda

E

Ariel Re Property & Casualty

ucC
An Ireland Corporation

0.1%

99.9%:

90.9% Argo Solutions, S.A.
o A Belgium Corporation

Argo Irish Holdings I, Ltd.
A Bermuda Corporation

}_

Argo Irish Holdings II
A Bermuda Corporation

Argo Financial Holding (Brazil)
DAC
An Ireland Corporation

0.01%

UK

L

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

FEIN 06-1183996
[

99.99%—‘

Argo Seguros Brasil, S.A.
A Brazil Corporation

-99.99%

st o Sepircer 0, 201900 COLONY SPECIALI Y INSURANGE COMEANY eNiNG ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PXRE Reinsurance (Barbados) Ltd.
A Barbados Corporation
FEIN 98-0214301

Argo International Holdings, Ltd
A United Kingdom Corporation

I
0.01%

ArgoGlobal Holdings (Malta) Ltd.
A Malta Corporation

0.01%
99.9:9% |
ArgoGlobal SE
An EU Company (Malta)

Argonaut Services GmbH
A Swiss Company

Argo Re Escritorio de Representagao
Lno Brasil Ltda. A Brazilian Company

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

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

Arden Insurance Services LLC
+29.1%

(DE)
FEIN 47-4098024

(IL) NAIC #19828

Argonaut-Midwest Insurance Company
FEIN 36-2489372

T

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

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

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

Company (IL) NAIC #26409
FEIN 58-1164048

AGI Properties, Inc.
(CA)
FEIN 95-2746313

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

[ Argonaut Limited Risk Insurance

s i I

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

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

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

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

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

ArgoGlobal Insurance Services,
Inc. (DE)
FEIN 46-2605082

FEIN 27-2257819

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

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

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

8-29-19

Argonaut Group Statutory Trust
(CT)
FEIN 74-6527228

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

Argonaut Group
Statutory Trust III (DE)

Argo Group Fund to Secure the
Future (TX)
FEIN 20-3716435

Argonaut Group Statutory Trust
IV (DE)

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

V (DE)

]_

ArgoGlobal Assicurazioni S.p.A.
Italy ISVAP Company Code A476S

{

Affinibox Holdings, Ltd.
A United Kingdom Corporation

Affinibox Brasil Tecnologia Ltda.
(a Brazil limited liability company)

)

Affinibox, Inc. (TX)
FEIN 13-4240810

Pl

)

{

Argo Underwriting Agency Limited
United Kingdom Corporation

>

Argo (No 617) Ltd
Company Number 4430075

Argo (No 604) Ltd
Company Number 4293244

Argo (No 616) Ltd
Company Number 4327891

Argo (No 607) Ltd
Company Number 4311802

Argo (No 703) Ltd
Company Number 4540091

Argo (No 704) Ltd
Company Number 4540108

Argo (Alpha) Ltd
Company Number 07015363

Argo (Chi) Ltd
Company Number 7789964

Argo (Delta) Ltd
Company Number 8193875

Argo (Epsilon) Ltd
Company Number 8193845

Argo (Gamma) Ltd
Company Number 09728309

Argo (Eta) Ltd
Company Number 12211789

Argo (Zeta) Ltd

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

Alteris, Inc. (DE) }

Argonaut Group Statutory Trust
VI (CT)

Company Number 3768610

[ Argo Managing Agency Ltd

Company Number 10983998

j_

Argo Direct Ltd
Company Number 4019569

Argonaut Group Statutory Trust
VII (DE)

ArgoGlobal Underwriting (Dubai)
Limited
A DIFC Company

Argonaut Group Statutory Trust
VIII (DE)

ArgoGlobal Underwriting Asia
Pacific Pte Ltd.

A Singapore Corporation

Argonaut Group Statutory Trust
IX (DE)

E Argonaut Group Statutory Trust

ArgoGlobal Services (Hong Kong)
Limited

B i s i s wti s S B

Argonaut Group Statutory Trust X
(DE)

A Hong Kong Limited Company

it

Argo Management Services Ltd
Company Number 3795969

Ariel Corporate Member Limited
UK

T T T T T T T T T T T T T T

)
)
)
)
)
)
)
)
)
)
)
)
)
)
)




Statement for September 30, 2019 of the COLONY SPECIALTY INSU RANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
ﬁ?:ﬁbers Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
....................................................... 00000... {98-0214719.. |....cccoevverenee | ... 1091748 Argo Group International Holdings, Ltd.............. [BMU.......... Shareholders...........cccoeerververierecreeiereseeeees | OWNEISNIP. i [ 1012000 | e | eneedNaiins [
....................................................... 00000... [cooreereerrrrreinee [ eerrrererenenns [ e Barr's Bay Properties Limited.............ccccccoevenene. | BMUL......... Argo Group International Holdings, Ltd............ | Ownership......... |........0.400 |Argo Group International Holdings, Ltd............ | ceee.Neeevoes | cevriinnnes
....................................................... 00000... [.correvevireirenes | erveveieireseiens [evveisiieiieisiiens [ eeeiieiseissienenenn. | Argo International Holdings AG.............cccccev.ee.. [CHE.......... Argo Group International Holdings, Ltd............ | Ownership......... | ........1.000 | Argo Group International Holdings, Ltd............ | cc..Neveois [ e
....................................................... 00000... [ overerrrenrerriree | erereereereeeneens The Argo Foundation............cccccveveercerenreneen | BMU.. Argo Group International Holdings, Ltd............ | Ownership......... |.......1.000 |Argo Group International Holdings, Ltd............ | cec..Neooooes | cevriiianes
....................................................... 00000... [30-6079295.. |.......ccoevevneeee PXRE Capital Statutory Trust Il...........cccecevveeees [ CTorerinnne Argo Group International Holdings, Ltd............ | Ownership......... |........1.000 | Argo Group International Holdings, Ltd............ | .c...Neooooet [ v
....................................................... 00000... [30-6078985.. |.....cccecvvveens | cvvrerrerveisiiens [ everveveienieseneennn. | PXRE Capital Statutory Trust VI............cccceeenee. [DE.cee. Argo Group International Holdings, Ltd............ | Ownership......... |........1.000 | Argo Group International Holdings, Ltd............ | cc..Neveois [ e
....................................................... 00000... [46-2605082.. | ......ccovervenenne ArgoGlobal Insurance Services, Inc..........ccccoe... | DE...cncnvcn. Argo Group US, INC....ccovvvrvverrreisinrerenennnns | OWnership......... | ........1.000 | Argo Group International Holdings, Ltd.......c.... | coee.Neeves | covriininns
....................................................... 00000... Ariel Re Property & Casualty.............cccoeevevenenen. | GBR... Argo Group International Holdings, Ltd............ | Ownership......... | ........1.000 | Argo Group International Holdings, Ltd............ | .. Neveoots [ v
........ 00000... Ariel Corporate Member Limited GBR.......... Argo Underwriting Agency Ltd.......................... | Ownership ........1.000 | Argo Group International Holdings, Ltd............ | .....N
.......... 00000... |.... . | Ariel Re Bda Limited . ... | Argo Group International Holdings, Ltd. ... | Ownership......... | ........1.000 | Argo Group International Holdings, Ltd... N
........ 00000... Argo Re Lt ... Argo Group International Holdings, Ltd............ | Ownership......... |........1.000 | Argo Group International Holdings, Ltd............ | .....N
....................................................... 00000... PXRE Reinsurance (Barbados), Ltd...........ccce. | BRB.cooevoee [Au i [AIGO RE Ltd. e | OWNETShID....coo. | ... 1.000 | Argo Group International Holdings, Ltd............ [ coeo.Neooioos | e
Argo Re Escritdrio de Representag&o no Brasil
....................................................... 00000... Ltda. BRA.......... [lA..ccocveee. |[ArgoRe Ltd.....ecccccccceccceeceeen. | OWNETShp...cee. | ... 1.000 | Argo Group International Holdings, Ltd............ [ e N [
....................................................... 00000... Argo Irish Holdings | Ltd........cccccoeevrrvverinrnecnnes [ BMUocioos {UIP.co. |ArGO Re L. | OWNETShID.....oc. | oo 1.000 | Argo Group International Holdings, Ltd........coo. | oo Nevoi | v
....................................................... 00000... Argo Irish Holdings Il.........cccccoeoveeirerveeicerreneenns |[BMU...o [ UIP................ [Argo Irish Holdings | Ltd............cccccoevvveveenene. | Ownership........ |........1.000 | Argo Group International Holdings, Ltd............ | ccoc.Neveois [ e
....................................................... 00000... Argo International Holdings Ltd.............cccccccoee. [ GBRucccoee [NIA.........o.. |ArgO Re L. | OWNETShID......oo | ... 1.000 | Argo Group International Holdings, Ltd............ | ccoce.Neooois | o
....................................................... 00000... ArgoGlobal Holdings (Malta) Ltd............ccccccecoee. [MLT.ocoooooo. [NIA.........o... [ArgORe Ltd....ovvcieciiccceccecvcccveieene, | OWRETShip......... | ........1.000 | Argo Group International Holdings, Ltd........... [ .c..Necooos [
....................................................... 00000... ArgoGlobal Holdings (Malta) Ltd..............ccccce... [MLT...........|NIA............... |Argo International Holdings Ltd........................ | Ownership......... | .......0.000 |Argo Group International Holdings, Ltd............ | .cc..Noooooos [ e
........ 00000... Argonaut Services GmbH.... ArgoGlobal Holdings (Malta) Ltd...................... |Ownership ........1.000 | Argo Group International Holdings, Ltd............ | .....N
.......... 00000... |.... . | ArgoGlobal SE. .. | ArgoGlobal Holdings (Malta) Ltd... ... | Ownership......... | ........1.000 |Argo Group International Holdings, Ltd... N
........ 00000... ArgoGlobal SE Argo International Holdings Ltd........................ | Ownership......... |........0.000 |Argo Group International Holdings, Ltd N
........ 00000... ArgoGlobal Assicurazioni S.p.A...... ITA............ | IA.................. | Argo International Holdings Ltd Ownership......... |........1.000 |Argo Group International Holdings, Ltd N
........ 00000... . | Affinibox Holdings, Ltd..... Argo International Holdings Ltd Ownership......... |........1.000 |Argo Group International Holdings, Ltd N
Affinibox Brasil Tecnologia Ltda. (a Brazil

....................................................... 00000... limited liability company) revereeneens | Affinibox Holdings, Ltd..........ccccoeveveeveienneee. | Ownership....... |........1.000 | Argo Group International Holdings, Ltd........... | . Neveois [
....................................................... 00000... AFfINIDOX, INC..ovvrveeice e ceveeeeneeneeee | Affinibox Holdings, Ltd.........ccccovvovenevreireineeee | OWnership......... | ........1.000 | Argo Group International Holdings, Ltd............ | ceoe.Neoeiois | e
....................................................... 00000... Argo Underwriting Agency Ltd.........ccccooevvieinnne revereeenees | Argo International Holdings Ltd........................ | Ownership......... | ........1.000 | Argo Group International Holdings, Ltd............ | cc..Neveoit [
....................................................... 00000... Argo (No B17), Ltd......coererieiecreceeieine revereeeeeens | Argo Underwriting Agency Ltd.......................... | Ownership......... | ........1.000 | Argo Group International Holdings, Ltd............ | .cc..Neoooois [
....................................................... 00000... Argo (N0 604), L. seveeeeneeneee | Argo Underwriting Agency Ltd.............ccceeeeee.. | Ownership......... | ........1.000 | Argo Group International Holdings, Ltd............ | cooo.Neoovoos | covriicenne
....................................................... 00000... Argo (No 816), Ltd......cccorerrerriererireereisieienne revereeees | Argo Underwriting Agency Ltd..............cc....e.e.. | Ownership......... |........1.000 | Argo Group International Holdings, Ltd........... | .. Neveoois [
....................................................... 00000... Argo (N0 607), Ltd......cccoereereiercrecceieiae reverveeeeens | Argo Underwriting Agency Ltd.......................... | Ownership......... | ........1.000 | Argo Group International Holdings, Ltd............ | .cc..Neooooo [
....................................................... 00000... Argo (N0 703), Lt seveereneeene | Argo Underwriting Agency Ltd..........c..ccceenvee.. | Ownership......... | ........1.000 | Argo Group International Holdings, Ltd............ | coee.Neevoos | e
........ 00000... Argo (NO 704), Ltd......ccooverrireieerieieseisseenns revereereens | Argo Underwriting Agency Ltd.......................... | Ownership +.eer..1.000 | Argo Group International Holdings, Ltd N
........ 00000... |.... . | Argo (Alpha) Ltd.. . ... | Argo Underwriting Agency Ltd.. ..| Ownership......... |.......1.000 |Argo Group International Holdings, Ltd... N
........ 00000... Argo (Chi) Ltd......cevvieerceeceeecee e Argo Underwriting Agency Ltd.......................... | Ownership +.......1.000 |Argo Group International Holdings, Ltd N
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SCHEDULEY
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1 2 3 4 5 6 7 10 11 12 13 14 15 16

Name of Type of

Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship Management, | Ownership Filing

Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... 00000... |.... . | Argo (Delta) Ltd... ..|GBR.......... [NIA.... . | Argo Underwriting Agency Ltd.. ....| Ownership......... | ........1.000 | Argo Group International Holdings, Ltd... N
........ 00000... Argo (Epsilon) Ltd........ccccccoecveerererierieseenenees | GBR.... | NIA Argo Underwriting Agency Ltd.......................... | Ownership......... | ........1.000 | Argo Group International Holdings, Ltd............ | .....N
........ 00000... Argo (Gamma) Ltd........ccccovverrerrrsenereerninnnes | GBRucees [ NIA Argo Underwriting Agency Ltd.......................... | Ownership......... |........1.000 |Argo Group International Holdings, Ltd............ | ......N
.......... 00000... |.... . | Argo (Eta) Ltd...... . | Argo Underwriting Agency Ltd.. ..| Ownership......... | ........1.000 |Argo Group International Holdings, Ltd... N
........ 00000... Argo (Zeta) Ltd Argo Underwriting Agency Ltd.......................... | Ownership......... |........1.000 |Argo Group International Holdings, Ltd............ | ......N
............................................... 00000... Argo Management Services Ltd........................ | GBR.......... INIA............... |Argo Underwriting Agency Ltd.......................... | Ownership......... | ........1.000 |Argo Group International Holdings, Ltd............ [ .....Necoooos [
............................................... 00000... Argo Managing Agency Ltd............cccccoeuverveeeen. | GBRu.... [ [AL.................. | Argo Underwriting Agency Ltd.......................... | Ownership......... | ........1.000 | Argo Group International Holdings, Ltd............ | .cc..Neoeoois [ e
............................................... 00000... Argo Direct Ltd.......ocoerernrnrrerersnnnserniinsinnns | GBRucnnen Argo Managing Agency Ltd...........c..ccccoeurrvnneee. | Ownership......... | ........1.000 |Argo Group International Holdings, Ltd.......c.... | coeee.Neeves | covriinines
............................................... 00000... ArgoGlobal Underwriting (Dubai) Limited........... |ARE.......... Argo Managing Agency Ltd Ownership......... |........1.000 |Argo Group International Holdings, Ltd............ | .. Necoovos [
............................................... 00000... ArgoGlobal Underwriting Asia Pacific Pte Ltd.... | SGP.......... Argo Managing Agency Ltd Ownership......... |........1.000 | Argo Group International Holdings, Ltd.........c.. | cccoe.Nuceoeis [ corrirnianee
............................................... 00000... ArgoGlobal Services (Hong Kong) Limited......... |[HKG.......... ArgoGlobal Underwriting Asia Pacific Pte Ltd.. | Ownership......... |........1.000 | Argo Group International Holdings, Ltd............ | ccc..Neveooit [
............................................... 00000... Argo Solutions, SA.........cccccoeeverveveiviieresiienienns |BEL oo Argo Re Ltd.......cccvververeceiecsiseeccssenenene | OWNEIShip........ |........0.001 | Argo Group International Holdings, Ltd........... | cc..Nevooois [
............................................... 00000... Argo Financial Holding (Ireland) UC................... | IRL............ Argo Irish Holdings | Ltd.........ccccceeveverrernnnne. | Ownership......... | ........0.999 |Argo Group International Holdings, Ltd............ | coeo.Neoovos | covviianes
............................................... 00000... Argo Financial Holding (Ireland) UC................... | IRL............ Argo Irish Holdings Il.........cccccceeovvrevierienennne | OWnership......... |........0.001 | Argo Group International Holdings, Ltd............ | . Neveots [ e
............................................... 00000... Argo Financial Holding (Brazil) DAC.................. [IRL............ Argo Financial Holding (Ireland) UC................. | Ownership......... | ........1.000 | Argo Group International Holdings, Ltd............ | .c...Necoooos [
............................................... 00000... Argo Seguros Brasil, S.A..........ccccooecverriinrinnenn. | BRAL... Argo Financial Holding (Brazil) DAC................ | Ownership......... |........1.000 |Argo Group International Holdings, Ltd............ | cec..Neeves | o
........ 00000... Argo Seguros Brasil, S.A...........cccoeveveivieenne | BRAL.. Argo Irish Holdings I, Ltd............c.ccceceevevnnneee. | Ownership +......0.000 | Argo Group International Holdings, Ltd N
........ 00000... . | Argo Solutions, S.A. .. | Argo Financial Holding (Ireland) UC ..| Ownership......... |.......0.999 |Argo Group International Holdings, Ltd... N
........ 00000... |06-1183996.. Argo Group US, INC.....cocvvevererieieceeeee Argo Financial Holding (Ireland) UC Ownership +.e.....1.000 |Argo Group International Holdings, Ltd N
........ 00000... |74-6527228.. Argonaut Group Statutory Trust............cc.cceene.. Argo Group US, Inc Ownership +.rer..1.000 | Argo Group International Holdings, Ltd N
........ 00000... . | Argonaut Group Statutory Trust Ill.. . | Argo Group US, Inc... . | Ownership......... |........1.000 | Argo Group International Holdings, Ltd... N
........ 00000... Argonaut Group Statutory Trust IV.................... Argo Group US, Inc Ownership +eer..1.000 | Argo Group International Holdings, Ltd N
............................................... 00000... Argonaut Group Statutory Trust V..........cccceeeeeee Argo Group US, Inc Ownership......... |........1.000 | Argo Group International Holdings, Ltd............ | cccoc.Nuceoris [ corvirninnee
............................................... 00000... Argonaut Group Statutory Trust VI..................... Argo Group US, Inc Ownership......... |........1.000 |Argo Group International Holdings, Ltd............ | ... Neooooos [
............................................... 00000... Argonaut Group Statutory Trust VII Argo Group US, InC........cccoevvverercereererenennns | OWnership........ |........1.000 | Argo Group International Holdings, Ltd............ | cc..Nevoois [
............................................... 00000... Argonaut Group Statutory Trust VIIL................... | DE............. |NIA............... |Argo Group US, Inc Ownership......... |........1.000 | Argo Group International Holdings, Ltd.........c.. | ccce..Nuceoeis [ corrirrienns
............................................... 00000... Argonaut Group Statutory Trust IX............ce..o... | DE............. [ NIA............... |Argo Group US, Inc Ownership......... |........1.000 | Argo Group International Holdings, Ltd............ | ceco..Nevoiis [ e
............................................... 00000... [.cereereerrisrierees | erveveeiierieiens [ evveiviieiieisiiens | eveeievereeisneeneenn. | Argonaut Group Statutory Trust X............ccceeeeee | DE..cee [NIAL.............. [Argo Group US, InC.......cccvcveveiccrcecicicenneee. | Ownership........ | ........1.000 | Argo Group International Holdings, Ltd........... | c.....Neooooos [
............................................... 00000... |74-2999179.. Argonaut Management Services, Inc................. | DE.............|NIA............... |Argo Group US, Inc Ownership......... |........1.000 | Argo Group International Holdings, Ltd.........c.. | ccco..Nucooors [ corrirninns
............................................... 00000... [20-3716435.. Argo Group Fund to Secure the Future.............. | TX............. |[NIA............... |Argo Group US, Inc Ownership......... |........1.000 |Argo Group International Holdings, Ltd............ | cec...Nevoeis [
............................................... 12600... {20-1991050.. ARIS Title Insurance Corporation...........c.coeeeeeee [NY oo | Ao | Argo Group US, InC....oeveciecnceeseieeeeenn. | OWnETShip....... | ........1.000 | Argo Group International Holdings, Ltd............ | ccoce.Nevoois | o
............................................... 00000... |74-2948177.. Trident Insurance Services, LLC.........ccccoeeveveee | TX v Argo Group US, Inc Ownership......... |........1.000 |Argo Group International Holdings, Ltd............ | ... Neooooos [
............................................... 00000... [47-4098024.. Arden Insurance Services LLC............ccccoeeevuen | DE.ce Argo Group US, Inc Ownership......... |........0.291 | Argo Group International Holdings, Ltd............ | cec...Nevooos [
............................................... 00000... |04-2442943.. Alteris Insurance Services, INC........cccveervrvrennens |MALeiine Argo Group US, Inc Ownership ........1.000 | Argo Group International Holdings, Ltd............ | .....N
.............................. 00000... |27-2257819.. |.... . | Alteris, Inc........ .. | Argo Group US, Inc... . | Ownership......... |........1.000 |Argo Group International Holdings, Ltd... N
0457 | Argo Group, U.S............. 19801... | 94-1390273.. Argonaut Insurance Company Argo Group US, Inc Ownership......... | .coeeeee 1.000 |Argo Group International Holdings, Ltd........... | ...... N
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SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... 00000... [95-2746313.. |.... . |AGI Properties, Inc.............. . . | Argonaut Insurance Company.. ..| Ownership......... | ........1.000 |Argo Group International Holdings, Ltd... Y
........ 00000... |36-3523056.. Insight Insurance Services, InC...........cccevevnene Argonaut Insurance Company.......................... | Ownership......... | ........1.000 | Argo Group International Holdings, Ltd............ | .....N
0457 | Argo Group, U.S.......covveereenne 19828... | 36-2489372.. Argonaut-Midwest Insurance Company............. Argonaut Insurance Company..........c.coc.oeeeeene Ownership......... | .o 1.000 |Argo Group International Holdings, Ltd............ | ..... N
0457 | Argo Group, U.S.... 19844... |94-6064785.. | .... . | Argonaut-Southwest Insurance Company... .. | Argonaut Insurance Company.. ..| Ownership......... | vooeee. 1.000 |Argo Group International Holdings, Ltd... N
0457 | Argo Group, U.S.......covvveneennee 19836... | 94-6095888.. Select Markets Insurance Company.................. Argonaut Insurance Company..........c..cocoeeeeene Ownership......... |.coeeene 1.000 |Argo Group International Holdings, Ltd............ | ...... N
0457 |Argo Group, U.S........cccveneeee. 26409... |58-1164048.. Argonaut Limited Risk Insurance Company....... Argonaut Insurance Company............cccevevnnee Ownership......... | ceeeee. 1.000 | Argo Group International Holdings, Ltd............ | ...... N | e
0457 | Argo Group, U.S......ccoevenne 19860... | 37-0301640.. Argonaut Great Central Insurance Company..... Argonaut Insurance Company...........c.ccevvennee. Ownership......... |.ooeee 1.000 |Argo Group International Holdings, Ltd............ | ...... Neoooos [
....................................................... 00000... [93-0583520.. | ...ccccrvrrrrerrers | womrermrrmermernnes | eermerereseeseernnnnenn | GFOCEIS INSUrance Agency, INC......ovecvverernenne Argonaut Great Central Insurance Company... | Ownership......... |........1.000 |Argo Group International Holdings, Ltd.......c.... | ceee.Neeves | covriinnnes
....................................................... 00000... [37-1241304.. | .....cceeverernene Central Insurance Management, Inc.................. Argonaut Great Central Insurance Company... | Ownership......... |........1.000 | Argo Group International Holdings, Ltd............ | cc...Nevoooet [ v
0457 | Argo Group, U.S.......cocveeneunne 39993... [54-1423096.. | ...ccccrvrrrrenn. Colony Insurance Company..........cccoceeeereereunnes Argonaut Insurance Company..........c..cocoeeeeene Ownership......... |.coeenee 1.000 |Argo Group International Holdings, Ltd............ | ...... Necooe s
0457 | Argo Group, U.S.......cccvverne 34118... [65-0075940.. | ...covevererries [ eerrrieiiieies | erervererereseensnns Peleus Insurance Company.........cc.eeevvevereenes Colony Insurance Company...........cccceeevvevnnen. Ownership......... |.ceeene 1.000 |Argo Group International Holdings, Ltd............ | ...... N | e,
0457 |Argo Group, U.S......cccevenne 36927... [34-1266871.. | ..coovrvvrrrnnes Colony Specialty Insurance Company............... Colony Insurance Company. Ownership......... |.ooeee 1.000 |Argo Group International Holdings, Ltd............ | ...... [\ TR ISR
0457 | Argo Group, U.S.......covvverrennee 35505... [25-1620138.. | ..ovvvrrerirnns Rockwood Casualty Insurance Company.......... Argo Group US, Inc Ownership......... | .o 1.000 |Argo Group International Holdings, Ltd............ | ..... |\ TSSO ISR
0457 |Argo Group, U.S.....ccoovveinne 10726... [23-2904771.. | ooveveeieirinis | vrrereireisnies | errerieessseneensienens Somerset Casualty Insurance Company............ Rockwood Casualty Insurance Company........ Ownership.....c... |.ooeen 1.000 |Argo Group International Holdings, Ltd............ | ...... |\ TR IS




Statement for September 30, 2019 of the COLONY SPECIALTY |NSU RANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
e BTttt eninnes | eessenssenssnssnsinssennns 189303 | seereeeseerssessessessessien e 28T | wureriiessieesiesiesessenneas 1.563 | oo 4,021.545
2. w1927 | (271.259)
3. Farmowners multiple peril.
4. Homeowners multiple peril...
5. Commercial multiple peril
6. MOrtgage QUATANTY.........cccevverieireireieieie et ses
8. Ocean marine
9. Inland marine........
10. Financial QUAraNtY.........cceeueieireiiininieeiesee st sses
11.1. Medical professional liability - occurrence

. International..
L Warranty......c.oceeencneeeeeseeeene
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.
L TOAIS e

. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

. Auto physical damage...........cccoevuveerriernne
. Aircraft (all Perils)........coovevvevveerereerirenens

ot

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

2
Current
Year to Date

Current
Quarter

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty
. 0CEaN MAINE......c.cveveerereisieeesiee e
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.
Medical professional liability - occurrence....
Medical professional liability - claims made..
. Earthquake........cccocoevereiricicicnn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. International..
L Warranty......ococeceeeee e
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business
L TOtAIS. e

Other liability-occurrence
Other liability-claims made
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made
19.2 Private passenger auto liability.
19.4 Commercial auto liability..........

. Auto physical damage......

..1,272,344

...2,192,189

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

. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)
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Statement for September 30, 2019 of the COLONY SPECIALTY INSU RANCE COM PANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2016 + PHIOF...von, | coveieiesisciiciessiiesiisiies | estissssisssessisssessesssssesss | orssssssssssssssssssssessnens 0 | oireeiieieiesssieieisses | esreessssisssssssssssessessenes | osreersesssssessesssssseseeseaQ | eeriessessissessessssssssessenses | eessesssssesssssesssnsessessanes | eresssessensiessesssssessessansans | creessssensenssessensonsoeseesQ | eereesesssnssnssensensensieseed | sremsessessessssssseseansas (O] I 0
2. 2017 coieiiiiiies [errieriesssisiissssissssrienes | eererisssssesssssessenssssesens | srsssesassesssnssssesssseaees 0 | oorererieieiesssssiessnies | esresissssssessssssssesisssenss | ossisssenssssiesensesssessessaQ | eeriessessissessassssssessssenses | soessessessesansssssssssstensanes | erssssesssssisssessasssssessanssns | eroesessesssessessenssnssessensd | neriessessessesessansnsanes (O (O] [N 0
3. Subtotals
2017 4 Prior...coo. | v (O (O { R [V 0 ] oD | e [0 R [0 R L0 O ORssyrent 1 OO RURRRRROORt | I [OUOUORU RO RR { 0
4. 2018.iciiiieis | e | ersesresssessniserenssesensnns | sierersssssesanseesessnseranns 0 | oirieeirceeiiesiseenns | creneressnissnsnsserensnsensnens | ersesersnssresesssersssserensald | arrereressesssissessnssesssines | sresessssesessnsesessnsssessnserens | eresssresessnsssessnesensnseerss | sesssseesssseressnsnessssnrersld | aresseresssesessnesessnesens {0 I [ 0
5. Subtotals
2018 + PriOr ..o | covevveeieresseicieienians (V1 P [V I (0] IR {01 0 | eeverivreeierisnieeiieieen0 [ e (01 P (01 P L0 PR I [OSOOUOTORORURUROORPOON 0 I FOUUUOOOOORTRORORTROON | B OUOTOROOROOORORRRORRON 0
6. 2019, [ 0.0 S P .0 ST P D0, T D XXX rtiiierene [ vsvrenissiissiesssissssensneenes | ossessessssssissessssseessenss0 | oovvessesssenes XXX oirsrerinns | evnrerississssssississssssissens | aoressississssssssssessassssssnsies | svsesssesssssensensssssesssnsnsd | sesesisssensans .0 SN R 0.0 T PR XXX i
7. TotalS..occvecees | v 0 [ e (0 0 | e 0 | oo 0 [ ceeeeeeereeieeenend0 | e 0 [ o 0 [ e 0 [ cveverreerereeieieeenend0 | e (0 TR 0 | e 0
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .oovevvvercieinee, 24,057
| P 00%| 2. oo 0.0%] 3. cveiererennns 0.0 %

Col. 13, Line 7

Line 8

4 0.0 %




Statement for September 30, 2019 of the COLONY SPEC'ALTY |NSU RANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

> w N

Bar Code:

* 3 6 92720194 900000 3 =«

* 3 6 927 20193650000 3 *
* 3 6 927 20195050000 3 =*

Q15

Response

NO

YES

NO

NO




Statement for September 30, 2019 of the COLONY SPEC'ALTY |NSU RANCE COMPANY
Overflow Page for Write-Ins

NONE

Q16



Statement for September 30, 2019 of the COLONY SPECIALTY |NSU RANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e

2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees

. Deduct total Nonadmitted @MOUNES............crueiriieiiceicie ettt en s
. Statement value at end of current period (Line 9 MinUS LiN€ 10)..........cccoeiiiuiiiiieiicicsicteiseesee e sseebesssseaesens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........c.ovureeeneereuneeneeneereeseeeeeeneens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccccvieevciieiiescsesecn
ACCTUAl Of AISCOUNL. .....coveeriri b \
Unrealized valuation increase (deCrease).........oovueveuirrerererserseeersreissesnnenns
Total gain (loss) on disposals

Deduct amounts reCeived 0N AISPOSAIS..............cvuevriiveiieieieics sttt ettt b bbbt
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized............cocvvvvreneenenisineneneneeneens

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation @lIOWANCE. ............covueueiircieicte et b st n s b s tene
Subtotal (Line 11 plus Line 12)..
Deduct total nonadmitted amounts............cccoeveeerernerisirreineens

Statement value at end of current period (Line 13 MINUS LINE 14)........ciiiiiieiiiisiesiesie sttt es s nsaneas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOK YEAI..........cccvviveiiceiiee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquUISItion.............cocovereurrenceneereirnieny
Capitalized deferred interest and other...........c.cooeevivcveviieiecceeceeeeed
Accrual of dISCOUNL............cvuriiiireieicreeee et
Unrealized valuation increase (decrease)

Total gain (loss) on disposals
Deduct amounts received 0N dISPOSAIS..............cceueiiriiiiiecicre ettt bbbt b s b benes
Deduct amortization of premium and dePreCiation..............ciuieieicirieiecee bbb
Total foreign exchange change in book/adjusted Carrying VAIUE............c.cccueveeveeveieesieee e et
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........coevrverrerrrsrrsrerierrersereseree s
Deduct total NONAAMItEEd AMOUNES............ciiiiieiciieie ettt bbbttt
Statement value at end of current period (Ling 11 MINUS LINE 12).......overeirirrrismeireisnessessessssssssessssssssssssnssssssssssssessssssssssasssses

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
. Deduct total nonadmitted @aMOUNLS..............ccevevireieieieisie e

. Statement value at end of current period (Ling 11 MINUS LINE 12)........coiiiiviriiiieiesieiecessssisississeesessssessssssssssessssssssnens

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bONAS AN SLOCKS ACUIFED.........vevererririiceei sttt sttt
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM..........ccviiecee ettt bbb a bbbttt es e aes
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized....

50,868,938
20,574,819
17,351
1,081,119
212,925

..51,175,584
..29,113,919
.......................................... 24,094
.................................... (1,518,204)
585,751
..28,318,051
........................................ 162,800

....50,868,938




Statement for September 30, 2019 of the COLONY SPECIALTY INSU RANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B)- ettt sttt | eebiessess st ess st 40,466,018 | ....oovorivrrririens 2,600,235 | ..o 9,835,559 | ...evuierrireiieiieieeiieae (5,467) | wcvveeveeieeiieiienenns 33,706,091 | coooovereieierieis 40,466,018 | ..o 33,225,227 | oo 33,216,381
NAIC 2 (B)- 1ot | esbisesnes st eeees 9,503,757 | v 2,000,904 | ..o 1,092,527 | ..o (RO | 8,233,174 | oo 9,503,757 | .oovvorerrireirciiennne 10,407,121 | oo 9,891,378
INAIC 3 (B)- 111 vreerireire sttt | 424ses b s etk b s | 4ebEie R bR bRt R R bbb e bk eb s | eeER e ER RS ReER bR st s | et e et | HEieRE R R Rt R bbbtk nbs | ShEieRE Rttt | sebse et LU OO
INAIC 4 ()- 11 vrereeeeeeseisees ettt ss st st ss st s estenssesseste | sessessessassssssessassasssessessessasssessessn | £ressessassnssssssnssssssssessessassnssessans | eesessassossnnssessasssssnssessessnssnssessas | 1essessessosssessessasssssessassassanssessessn | Hreesessassnssessessasssessessestensaessessens | Sesessstne et sessens s st es s st et steste | Setsessne et st st ettt (0 O 303,103
NAIC 5 (B)- 1.t as st bttt ettt es | 224sess s s s sttt s st ssesssene | 4eetiestess s e st st s s st et st estses | SeeEseeeseeEs RS seeE RS s sees s e s | eet e A e s sttt eese | Hiiestest sttt s st s s st eses | ehtest st eee s et et s s sttt s | setseet ettt 0 [ oot
INAIC B (B)-+.-vreereereeseese s ise s ese s s es s s s bt ss bt s s b s be s | £28 o088 L8128ttt eE 28tk ens | 4eh8eeEEseEEseeE e EEseeEseesseeEeeeEeetnentns | £eeEieeeseeEsoeEseeEseeEAeeEEeeEseeeteeeseeesee | eeEeeEeeE et oLt eeE ettt ekt | HEeEEeREeeEE Rt senE et enE et et et ents | Shfehteeet et et et et et st sttt | sntient ettt ettt 0 [
TOtAI BONGS. ..ottt | eessssssssssessnsssnesneas 49,969,776 | ..o 4,601,139 | oo 10,928,086 | ....ovvorveiiinriiniiniiinens (10,480) | cvoovvreireirieireins 41,939,265 | ... 49,969,776 | ...ovvvviciicrcinnas 43,632,349 | oo 43,410,862

20IsO

Y OO OO OO OO PO OO OO OO OO OO OO TSP O OO OOTUOTO BOPTOTTRRTR RPN (O O
10, NAIC 3ottt bbbttt | 1R bbb RE et | R R s R R R Rk R e e | R R Rt R Rt | SeeRL LR R eRE | Seee R | ek e enen | ettt (O O
T1 NAIC 4ttt | Rk e R | e R e Rtk s s | eeR iR Rttt | eeehb Rt | Seees Rttt | ek et enen | eneb et (O RN
12, INAIC Bt bbbttt eee | et e | S4see R e R LR R bR R ee | Sekeee b ee bbbk b b bbb ees | Seebe bbb | et st | HieeR iRt | Hbeee bbbttt LU TSRO
13 INAIC Bttt s bbb s e eeee | £ eEE et e e et st nss | HEieeE et eREenEeeEenR e eR R Rt R et | ehkeed et ek ek ek eeEeeE ek ek b s | eeetenes et eee bbbt | Seek e e e e et | HenEenE R R R Rttt | chienb bbbttt 0 | s
14, Total Preferred SOCK...........ccouriuriiiiciciciiicricsesccisisnins | 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0 [ 0
15.  Total Bonds and Preferred StOCK..........uuiriiirmiinriisressnissnssenssens | onsresssssssnssssesessnens 49,969,776 | ....ooovvviciiirinirien 4,601,139 | oo 10,928,086 | .....oovvvveererinririniinnes (10,480) | ovovvverrrerrercienans 41,939,265 | ..o 49,969,776 | ..o 43,632,349 | oo 43,410,862

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18§.......... 0; NAIC2S......... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement for September 30, 2019 of the

COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999

SCHEDULE DA - VERIFICATION

Short-Term Investments

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term investments acquired
3. Accrual of discount
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposals
6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11.  Deduct total nonadmitted amounts

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

QsI03




Statement for September 30, 2019 of the COLONY SPEC'ALTY |NSU RANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for September 30, 2019 of the COLONY SPECIALTY |NSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

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

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

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

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

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

1
Year To Date
............................................ 12,156,957
............................................ 14,962,119
......................................................... (46)

.............................................. 7,315,817

............................................ 41,365,468

............................................ 24.246,017 | oo, 36,625,133
.............................................. 2,873,096 | coovovvrinrrnrnrrinsinninnn. 12,156,957
............................................ 12,156,957

QsI08




Statement for September 30, 2019 of the COLONY SPEC'ALTY |NSU RANCE COMPANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch.BA-Pt. 3
NONE

QEO01, QE02, QE03
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Statement for September 30, 2019 of the COLONY SPECIALTY INSU RANCE COM PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Special R e and Special A
3131Y7  S6 5 |FHZNT441 - RMBS......oiiiiiiiss st | ................ | 09/24/2019........ CITIGROUP GLOBAL MARKETS INC TT8,787 | oo T24,664 | oo 2174 [
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES. ..........c.iiiieiiieiesieiiiiieiatieiisies eesetasesssessessstsssessesasssssessessetassessessessesessessessesestessessesseseesessesastesseesessesesses et eesesseb et sesesses et et ess et et snsenses et st entensssntens  absstssns TT8787 | o T24,664 | ...oooooveeveeeceeeeceeeee 2174 | ............ XXX
Bonds - Industrial and Miscell
024836  AE 8 | AMERICAN CAMPUS COMMUNITIES OPERATING PA........covimimriernnirerirnnneirens | cveierinennes 07/01/2019........ WELLS FARGO SECURITIES LLC (149,556) (150,000) | ........ 2FE.
037833 DM 9 |APPLEINC......ccovvvvrrvrrnen. .. | 09/04/2019........ MLPFS INC FIXED INCOME 174,601 175,000
254687  FK 7 |WALT DISNEY CO .1 09/03/2019........ JP MORGAN SECURITIES LLC......coovvviriirieeivernienireneienines 273,878 275,000
29278G AL 2 |ENEL FINANCE INTERNATIONAL NV . | 09/05/2019........ MLPFS INC FIXED INCOME 274,667 275,000
37940X  AA 0 | GLOBAL PAYMENTS INC .. | 08/07/2019. MLPFS INC FIXED INCOME 149,963 .150,000
416515 BE 3 |HARTFORD FINANCIAL SERVICES GROUP INC. .. | 08/08/2019........ CREDIT SUISSE SECURITIES (USA) 249,200 250,000
438516  BU 9 |[HONEYWELL INTERNATIONAL INC .| 07/30/2019........ Morgan Stanley. 224,197 225,000
46115H  BJ 5 |INTESA SANPAOLO SPA 09/16/2019. JP MORGAN SECURITIES LLC.. 273,793 .275,000
63861V AE 7 |NATIONWIDE BUILDING SOCIETY 07/11/2019........ CITIGROUP GLOBAL MARKETS INC 250,000 250,000
674599  CS 2 |OCCIDENTAL PETROLEUM CORP .. | 08/07/2019........ VARIOUS 175,217 175,000
674599 DB 8 |OCCIDENTAL PETROLEUM CORP. .. | 09/19/2019. CORPORATE ACTION.... 203,906 .175,000
70450Y  AC 7 |PAYPAL HOLDINGS INC......... .. [ 09/119/2019........ JP MORGAN SECURITIES LLC.. 99,939 100,000
70450Y  AD 5 |PAYPAL HOLDINGS INC......... .1 09/19/2019........ JP MORGAN SECURITIES LLC 174,566 175,000
74977TR  DF 8 | COOPERATIEVE RABOBANK UA 07/15/2019........ Morgan Stanley. . 399,052
776743  AH 9 |ROPER TECHNOLOGIES INC 08/19/2019........ JP MORGAN SECURITIES LLC......ccovvviiiriiiieisisnieininines 124769 | oo 125,000
824348  BJ 4 | SHERWIN-WILLIAMS CO. .. | 08/12/2019........ CITIGROUP GLOBAL MARKETS INC 124,584 125,000
87236Y AJ 7 |TD AMERITRADE HOLDING CORP .| 08/13/2019........ JP MORGAN SECURITIES LLC.......ovvorirriirinninniierierireeens 249,720 250,000
89153V AS 8 | TOTAL CAPITAL INTERNATIONAL SA...... (SR 07/08/2019........ JP MORGAN SECURITIES LLC......ccoovireriririenirereinnirereiineenes 500,000 | ..o 500,000
907818  FD 5 | UNION PACIFIC CORP......ovuiiiiiiriiisiesiissnssssssisssssassnsssesenssnsssssenssssssssssssnssnsssssenssness | sossesssssssanes 07/29/2019........ CITIGROUP GLOBAL MARKETS INC 49,858 50,000
3899999. Total - Bonds - INAUSHTIAl NG MISCEIAMEOUS. .......vu. ettt ses ke e ehsees et E et E 01088 E 88080 E 0 E bbb snsnisenes 3,822,352 | oo 3,800,000
8399997, TOtal - BONGS = P 3.tttk b 8 £EH o6 L4 EEE oL b oEE oL E L E L f £ EE b £E bR L b8 L E L E 8L EHEE L E 4L £E £ L Ef L E L b4 E b AL H R E bbb e erbnerenes 4,601,139 | oo 4,524,664
8399999, TOIAI = BONGS. ...ttt eh ek h ke s 8ot fehthsehe eE4eheteeeEees e E oL EeE e ELE oL EeeE e h e E oL EeE LR 8 E e E oL L EEE e LEE L E oL L feE L h L E L f e E e E oL h e h bbbt bbbt arieranees 4,601,139 | oo 4,524,664
Common Stocks - Industrial and Miscell
01609W 10 2 | ALIBABA GROUP HOLDING ADR REP 8 ORD........ceourirririmeirerssisersierssesennenes Corvrrre 07/24/12019........ MERRILL LYNCH PIERCE FENNER SMITH INC........cccovvniireimrinrirnnirerisniseirenes | e 700.000 124,478 XXX e |
654445 30 3 |NINTENDOADR......ccccoovurimiininnas Cuovrvnns 07/2412019........ U.S. BanK...ooii s 2,800.000 128,944 XXX e |
9099999. Total - Common Stocks - INdustrial ANd MISCEIIANEOUS.................c..ciuiiiueiiiiiieieieieteteceetetieies etteteteeaete e esae et ee e e s es e eteneaetes s et ees et et esesaesenssesesesassssassseesesesassesansseessssaesana 253,423 XXX
9799997, Total - COMMON SEOCKS = PAT 3.ttt tes stttk 41 eEEE kL E £ EE LR fEEEEE 0L f LRt e nisraies 253,423 XXX
9799999. Total - Common Stocks...............c.cu....... 253,423 XXX
9899999. Total - Preferred and Common Stocks. 253,423 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS............vuuiuiiireiieiieieierieiiseiesieri st seises | eeressessstesesssesseseee s ees st es e eesees et ee e a8 e e ee R e ee R e e et e R bt n et en e eesenireres 4,854,562 XXX

(@)

For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.




Statement for September 30, 2019 of the COLONY SPECIALTY INSU RANCE COM PANY

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

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
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 Market
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 Indicator (a)
Bonds - U.S. Government
912828 6R 6 |UNITED STATES TREASURY.... . | 09/24/2019. | VARIOUS revrnrensnssnnenes | v 7,621,345 | ....... 7,410,000 | ....... 7,559,358 (6,932) cevenenn 1,552,425 68,919 68,919 | ....... 64,302 | 04/30/2024.
912828 V7 2 |UNITED STATES TREASURY.... ... | .. | 09/24/2019. | Unknown................ . 20,100 20,000 | oo 19,765 39 ....19,804 ..296 | .. 1296 | 244 101/31/2022.
0599999. Total - BONdS = U.S. GOVEIMMEN. .. .cvuiitiiieitisisiisiisseis et eetsssessess ettt es bttt | onnens 7,641,445 | ....... 7,430,000 | ....... 7,579,123 | o0 [0 | e (6,893) [ i (U I (6,893) [ oo 0 [ s 7,572,229 | .o 0 [ 69,215 | ........ 69,215 | ....... 64,545 XXX
Bonds - U.S. Special Revenue and Special A t
3128M4 2P 7 |FH G03182- RMBS.......ccoooveerineiririneinns .| 09/01/2019. | Paydown . 2,790 | corrins 2,790 | i 2,629 3 2,658 | oo | s 132 | e 132 | s 93 | 05/01/2036.
3128M7 LM 6 |FH G05432 - RMBS.... .| 09/01/2019. | Paydown (0) 04/01/2039.
312931 K6 4 |FHAB84817 - RMBS .. | .- 09/01/2019. | Paydown (0) 03/01/2039.
3132GE  S3 5 |FH Q01438 - RMBS.... ... | .| 09/01/2019. | Paydown (1) 06/01/2041.
3132XC  SE 6 |FH G67717 - RMBS .| 09/01/2019. | Paydown (22) 11/01/2048.
31335B  ZY 5 |FH G61659 - RMBS.... .| 09/01/2019. | Paydown (6) 07/01/2042.
3137BY PD 6 |FHR4692A LP - CMO/RMBS.. .| 09/01/2019. | Paydown (6) 05/15/2046.
3137F2 ME 3 |FHR 4714A PA - CMO/RMBS. .| 09/01/2019. | Paydown ) 11/15/2046.
3137FA  JC 3 |FHR4708C MA - CMO/RMBS. .1 09/01/2019. | Paydown (10) 05/15/2047.
3138WG KX 1 |FN AS6609 - RMBS ... | .| 09/01/2019. | Paydown (19) 02/01/2031.
31407C  AE 7 |FN826305-RMBS......ccccoovvmmrireirriiniins .| 09/01/2019. | Paydown 6 07/01/2035.
3140E6 NC 2 |FNBA2186 - RMBS.... .| 09/01/2019. | Paydown . . . . (5) 11/01/2030.
3140E6 PB 2 |FNBA2217-RMBS.... .| 09/01/2019. | Paydown . 6,595 | .. 6,595 | ... ...6,873 (11) 12/01/2030.
3140F5 A4 5 |FNBC9026 - RMBS.... .| 09/01/2019. | Paydown JRTRRR S 105,279 | .......... 105,279 | .covveeee 102,795 23 11/01/2046.
314048 JQ 7 |FNBM3870-RMBS.... . 109/01/2019. | Paydown . 22,734 22,734 22,965 3) 03/01/2046.
31410L R7 9 |FN 890710 - RMBS......cccovvevrrrrinerincrinns .| 09/01/2019. | Paydown FEOTURTRTRI Y 41,357 | oo 41,357 | oo 43,118 (54) 02/01/2031. | 1o
31410P QW 6 |FN 893369 - RMBS.......cccocovrrmmririniriririnens .. | 09/01/2019. | Paydown . 843 843 806 1 07/01/2033. | 1..cvvovrvnnns
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.  .....ciiuriruiierriasinriseeesseasiesessessssnsssseessesnsenssssssnsassees | sesieeees 317,244 | .......... 317,244 | .......... 319212 | .o 318847 | 0 | (109) | (O (109) | oo 0 XXX XXX
Bonds - Industrial and Miscellaneous
00164M DU 4 |ALM 12RRR ARR - CDO.......ccovvrvvrrrerinns .| 07/16/2019. | Paydown . 64,862 | ........... 64,862 | ............ 64,862 0 04/16/2027. | 1FE............
02377B  AC 0 |AMERICAN AIRLINES INC - ABS.............. .1 09/22/2019. | VARIOUS JESTSUPIN RO 142,487 | .......... 139,028 | .......... 139,028 (0) 03/22/2025. | 2FE............
KEYBANC CAPITAL MARKETS
05531F AV 5 |BB&T CORP.......cecvvririrerieriseenerinnins L1 09/2412019. | INC e | e 164,954 | .......... 165,000 | .......... 160,345 1,040 05/10/2021.
05565E AU 9 |BMW US CAPITALLLC.. 07/11/2019. | United States Treasury Note/Bond.. | . 55,611 55,000 54,967 6 04/12/2021.
126650 DC 1 |CVSHEALTH CORP . | 08/21/2019. | Corporate Action............... . 39,867 39,000 39,236 (51) 03/09/2021.
14040H BP 9 |CAPITAL ONE FINANCIAL CORP.. . 109/05/2019. | MLPFS INC FIXED INCOME........... [ ooveveereriririinrirens | v 45,049 | ........... 45,000 16 05/12/2020.
14311D AW 6 |CGMS 151R AR - CDO ... | .. | 07/22/2019. | Redemption @ 100.00 . 250,000 250,000 | ....... . 0 - 04/20/2027.
20030N  AZ 4 |COMCAST CORP......ccocomirreirrrrerinninnens .1 07/01/2019. | Maturity @ 100.00..........vverreermreerns [ eorreerneriineineriieninns | v 150,000 | ...cvouee 150,000 | ..cooonee 154,025 | ..oovvverenne 150,257 | coovvereriniinns (257) (V4570 [T N 150,000 | covvuverrernerns | eernerineeneniens [ e 0| e 8,550 | 07/01/2019.
26875P AL 5 |EOG RESOURCESINC......cccovvvrvrvviererrns .. | 08/19/2019. | PERSHING LLC SRR 120,094 | .......... 120,000 | .......... 119,248 | .ovvvinne 119,555 | coovvereviiniinnns . 225 Y271 T T I 119,780 | cvvvververeirers [ ceerreirnns 314 | 34 ... 2,613 | 04/01/2020.
EL PASO PIPELINE PARTNERS
28370T AA 7 |OPERATING COL .1 08/19/2019. | Morgan Stanley.............c.coeverrennes JRSSUTTRIRPIN RO 102,427 | .o 100,000 | .......... 111,307 | oo 104,640 | ..coooivirrinnns . (2,345) (2,345) [ v | e L0722 S I I I 131 | e 131 | e 5,778 | 04/01/2020. | 2FE............
CITIGROUP GLOBAL MARKETS
29278G AL 2 |ENEL FINANCE INTERNATIONAL NV...... C|09/16/2019. | INC. . 273,614 275,000 | .......... 274,667 1 1 [ | e 274,669 | s [ eeeene(1,085) | e (1,085) | v 162 |09/10/2024.
293720  AB 3 |EFF 172 A2-ABS.......cccoviriiviirrinrerinnns .. 1 09/20/2019. | Paydown . 23,683 23,683 23,682 0 0 [ oeverereenees | erverreenreenn 23,682 | e | ceveeecennienn ] | e [ 310 |01/20/2023.
29373E AB 3 |EFF 173 A2-ABS.....coooimvririeriiniineiens .. | 09/20/2019. | Paydown . 37,974 | v 37,974 | v 37,973 0 0 | v | ervrnerneeensn 37,973 s [ o0 | 0 [ 537 |05/22/2023.
FIDELITY NATIONAL INFORMATION
31620M AP 1 |SERVICES| .. | 09/05/2019. | JP MORGAN SECURITIES LLC..... | c.overevenrrverirerires | v 170,312 | v 168,000 | .......... 167,780 | .ovvvevrenne 167,921 | oo | s 30 30 | o | v 167,951 | oo | v 2,361 | oo 2,361 | ...co... 5,481 | 10/15/2020. | 2FE............




Statement for September 30, 2019 of the COLONY SPECIALTY INSU RANCE COM PANY

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

1’6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
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 Market
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 Indicator (a)
492386 AU 1 |KERR-MCGEE CORPORATION................ .. 09/19/2019. | CORPORATE ACTION e 203,906 | .......... 175,000 | ...oouee. 206,932 | ..o | e . (2,271) (2,271) [ e | cererineenne 204,661 | ..veoeerrriens | e (65)] — (755) | ceonvene 8,891 | 07/01/2024. | 2FE............
KEYBANC CAPITAL MARKETS
49327TM 2T 0 |KEYBANKNA.....coooiiierineieeisiieniens L 09/2412019. | INC e | e 432,451 | .......... 430,000 | .......... 429,901 | oo 429,931 | oo | s 13 LIS TS I 429,944 | oo | e 2,507 | oo 2,507 | ....... 10,192 | 09/14/2022. | 1FE............
50077L AH 9 |KRAFT HEINZ FOODS CO......ccoevvrevernen. .1 07/15/2019. | Morgan Stanley.............ccceveerrenes JESTSUPIN RO 120,112 | o 120,000 | ...coonce 119,525 | oo 119,697 | oo | e 108 108 | oo | v 119,805 | covvocevcrienins | e 306 | oo 306 | .o 3,500 | 07/02/2020. | 2FE............
NATIONAL FINANCIAL SERVICES
64952W DA 8 |NEW YORK LIFE GLOBAL FUNDING....... L 07/11/2019.|CO e | e 107,072 | covvvenee 105,000 | ..cooonce 104,911 | v 104,922 | oovvveverineines | e, 16 L TS I 104,938 | .ooovveeincis | e 2,134 | o 2,134 | oo 3,213 | 08/06/2021. | 1FE............
CITIGROUP GLOBAL MARKETS
747525 AR 4 |QUALCOMM INC......oocooirrrirmerirerircerenens L[ 09/04/2019. | INC. e | e 127,573 | o 125,000 | ..coovnee 119,564 | ..o 120,399 | oo | s 724 17 T I 121,123 | s | e 6,450 | .ovornees 6,450 | ......... 3,575 | 01/30/2023. | 1FE............
CITIGROUP GLOBAL MARKETS
80283L AP 8 | SANTANDER UK PLC.......cccovvvirmrvrerirnens C|07/15/2019.[INC. s | e 199,196 | .......... 200,000 | .......... 199,318 | oo 199,579 | ooovvvvrrverines | e 122 122 | e | v 199,701 | covovveecrrennnn | e [(015) ) I (505) | ...c.... 2,999 | 11/03/2020. | 1FE............
SUMITOMO MITSUI FINANCIAL GROUP KEYBANC CAPITAL MARKETS
86562M AH 3 |INC C| 09/24/2019. | INC 226,103 225,000 | .......... 225,000 | oo 225,000 | .oovieriiniians [ e [0 O [PSTR 225,000 | .o | e 1,103 | e 1,103 | ... 5,128 | 10/19/2021. | 1FE............
3899999. Total - Bonds - Industrial and Miscellaneous 3,057,344 | ...... 3,012,547 | ....... 3,047,200 | ...........2,558,143 (2,623) 0 3,037,119 0 [ 20,225 | ........ 20,225 | ....... 81,339 XXX XXX
8399997. Total - Bonds - Part 4 s | seiee 11,016,032 | ..... 10,759,791 | ....10,945,535 | ..........2,876,990 | ...ccccoeeeon0 | e i(9,625) | o0 [, (9,625) [ ..o [ 10,928,086 | ... 0. 87,946 | ........ 87,946 | ..... 153,025 XXX XXX
8399999. TOI = BOMAS. ...ttt ettt | s 11,016,032 | ..... 10,759,791 | .....10,945,535 | ........... 2,876,990 | oo | ciiiiiinn(9,625) | 0 | (9,625) [ ...vvvvvinnnad 0] e 10,928,086 | ..o 0 [ 87,946 | ......... 87,946 | ..... 153,025 XXX XXX
Common Stocks - Industrial and Miscellaneous
00287Y 10 9 |ABBVIE ORD......ccccoerimrerinriniinierieriinens .| 09/17/2019. | UBS FINANCIAL SERVICES INC... | .......... 2,000.000 XXX | 65,621 | oo 184,380 | ..... (118,759) | .o [ e [ v (118,759) | .o | v 65,621 | ..ooveveererns | v 75,895 | ......... 75,895 | ......... 6,420 XXX
45662N 10 3 |INFINEON TECHNOL ADR REP 1 ORD....|C| 09/17/2019. | BARCLAYS CAPITAL INC./LE....... | cccoveeee. 3,700.000 XXX ] 106,529 | .l 73,945 | 32,584 32,584 cevereennnneen 106,529 | oo [ s (32,597) | ........ (32,597) | covooernnee 779 XXX
46625H 10 0 | JPMORGAN CHASE ORD........ccccoovverinane .| 09/17/2019. | UBS FINANCIAL SERVICES INC... | .......... 1,000.000 XXX v 97,620 | i (43,067) | oo | ervvrererireiinens [ e (43,067) [ ..coovvrerrririrnn BABBA | | 62,820 | ......... 62,820 | ......... 2,400 XXX
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD.. |.. | 09/17/2019. | UBS FINANCIAL SERVICES INC... | .......... 2,000.000 XXX | 142,429 | ..o 133,520 | .oovvvnee 8,909 8,909 | ..o | e 142,429 | oo | v 2,085 | ..o 2,085 | ........ 6,840 XXX [
MERRILL LYNCH PIERCE
857477 10 3 |STATE STREET ORD.....cccoiiiininiininiiinns .. | 07/24/2019. |FENNERSMITHINC [ ... 1,300.000 | ..ccovvnene 77,901 XXX s 90,305 | .ooeeenen81,991 | i 8,314 8,314 XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous... ceen..D55,236 XXX |.....450438 | ............571456 | ... (112,018) ] o0 | 0 | (112,018) | ... XXX XXX
9799997. Total - Common Stocks - Part 4 555,236 XXX |..459438 | ........571456 | ... (112,018) | o0 | viiiiieinnn0 [ (112,018)] ... XXX XXX
9799999. Total - Common Stocks.. 555,236 XXX ..459438 | ............571,456 | ... (112,018) | oo [0 [ (112,018)| ... XXX XXX
9899999. Total - Preferred and COMMON SHOCKS...........uiuuiiiiiiiiiieiiiiiiins it snssssisssnss | sisnieans 555,236 XXX v 459,438 | ... 571,456 | .. (112,018) | oovovvvveveenn [0 [ (112,018)] ... XXX XXX
9999999, Total - Bonds, Preferred and COMMON SIOCKS...............c.riiriiiies covreverririiiniineiieeeeressseisssssssesesenessesssssssssesseseesssens | oeves 11,571,268 XXX ... 11,404,973 | ..........3,448,445 | ... (112,018)] ..........(9,625) | ...oooovveeen0 [ e (121,643) XXX XXX

(@) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: ....
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11



Statement for September 30, 2019 of the COLONY SPECIALTY |NSU RANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month
Open Depositories
US BaNK. .11ttt antesens sttt sttt ensnsnnenss | arensesssensennes | oesienssnsnnnens | ansseeienssnisnnsensessanes | oesensanes 10,769 | .o 6,725 | oo 302,014 | Xxx
0199999. Total Open Depositorie: XXX XXX 0 0 10,769 6,725 302,014 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 10,769 6,725 302,014 | XXX
0599999. Total Cash. XXX XXX 0 0 10,769 6,725 302,014 | XXX

QE12
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Statement for September 30, 2019 of the COLONY SPECIALTY INSU RANCE COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 |FIRST AMERITRS OBG V...ooooioiiiiiciiiiceisics s 09/04/2019....... L e TN Y 0 | o

94975H 29 6 |WELLS FRGO TREASURY PLUS CL | MMF - |09/04/2019....... L e PP (0
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO..............wice b ie bbb ieEs LR | (0 TN {0 O 0
All Other Money Market Mutual Funds

31846V 62 5 |FIRST AMER:INS PRM OBL Z... 09/30/2019 1.980 2,248,398 5,114 16,593

31846V 62 5 |FIRST AMER:INS PRM OBL Z... 09/0412019..... 1.980 320,563 | coooveereereeeee e 1< S 2,772

3B1AIW 23 2 | GOLDMAN:FS MM INST....ooososccooceeeveeesesesssssssss s sssssssss s 09/03/2019....... 2.110 304,131

990220 47 7 |RBS CITIZENS NA CASH SWEEP...........cccoovvrrrersssimiiesesssssessssismssssssssssssssssmsssssesssesssssessnsesssesssens 09/02/2019....... | oo [ evveenssiiseenssia | e 4 B
8699999. Total - All Other MONEY MATKEE MULUAI FUNMS.............covvuuiiiiiiisisiiis st 00 880444188111 L A 118 LA | 2,873,096 5,668 21,564
8899999, Total-Cash Equivalents s | 2,873,096 5,668 21,564
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Supp. AtoSch. T
NONE

Supp. Ato Sch. T
NONE

Supp. AtoSch. T
NONE

Q455-1, Q455-2, Q455-3



Supplement for September 30, 2019 of the COLONY SPEC'ALTY |NSURANCE COMPANY

* 3 6 927 2 01945510010 3 =*

Designate the type of health care

providers reported on this page.

Other Health Care Facilities

SUPPLEMENT "A" TO SCHEDULE T

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

Do RS ©® N oA W 2

N
Ea

15.

Alabama........ccocoevivevereicennns AL
Alaska........c.ccoerrierireriiiinn

Arizona
Arkansas
California.... .
Colorado........cceverereriecianans
Connecticut
Delaware..........ccceveverennnnn

Kentucky........ccoevevverevcennnans
Louisiana

Massachusetts
Michigan........ccoceeerevereinnnns
Minnesota........ccovveverveienns

Mississippi
Missouri
Montana.........ccceeeerrirreninnnn.
Nebraska...
Nevada
New Hampshire
New JErsey.......coovvrvrerennns
New MeXiCo.........cccvuvrrrrinne

NEW YOrK....ooovveveeereereinrieeenns

Virginia
Washington
West Virginia
Wisconsin

Puerto RiCO.......cccccovviriernnns
US Virgin Islands....................
Northern Mariana Islands

Aggregate Other Alien...
Totals....ooreeieeisce s

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins
for Line 58 from overflow page.

Totals (Lines 58001 thru 58003
+58998) (Line 58 above)..........

Q455-4




Supplement for September 30, 2019 of the COLONY SPEC'ALTY |NSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q455-5
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