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Annual Statement for the year 2019 of the COLONY SPECIALTY |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... . 6,019,738 | .... 103 .. ..6,019,738 6,019,738 | .... ..10.3
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cccevvevneee. 796,343 | ..coovvrree. 14 | e, 796,343 | .o | v 796,343 | ..oooverrnne. 1.4
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE. ......covoereeeeceeeeiteceeieiieeiseieeeeeseeeessnees | seereeseesesesssssssssssseess | eesneeeeesennes 0.0 | e [ | e (] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccovererrirrinrineineisseseessssssssseseisenssns | eenieeennns 10,360,254 | .......c....... 7.7 [ 10,360,254 | ...ovverrnrnrnrienies [ e 10,360,254 | ......ccco.... 17.7
1.06 Industrial and MiSCElIANEOUS............c.ovvvrierrerrierrereesssiseeeieeiieiens | ceeriieenns 25,893,553 | ............... 443 | .. 25,893,553 [ ...ooovieeeeinrneieei [ e 25,893,553 | ........uc.... 44.3
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNGS........ccorvvrieeiieinieenieee s esesseees 0 [ [ [ s (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccveuvieverversesiereserseeseeeeessseneensens | ceveeennnn 43,069,888 [ oo 73.7 | ...43,069,888 | o0 | 43,069,888 | ............... 73.7
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoveeveeeieeiceiien | eveieieiiis 0.0 [ e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et

3.06 Unit INvestmMent TrUSES........cccveviiiereieiceieese s
3.07 Closed-ENd FUNGS.........ccccoeverieireieiesscteie s

3.08 Total Common Stocks.

4. Mortgage Loans Schedule B):

4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerireieineineisineneriesneinenns Lo | s 0.0 | v | (V1N I 0.0

4.05 Total Mortgage Loans
5. Real Estate (Schedule A):

5.01 Properties Occupied by COMPANY........cccovvvverercrerersersieseeisssesen | ceeresesisesssesessensns | evesveesennnnns 0.0 [ e | e (01 I 0.0
5.02 Properties Held for Production of INCOME..........c.cevveveeveieereeniienens | eevrereseeesieseeienens | eveeriereninnnns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale O 0] i 0.0
5.04 Total Real EState.........ccovvuiiererierieineieiss e O [ 0 |0 [ (1N ST 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)......cccoumeeneeneeneeneenesnesnssnsesenens | eveeirerineennn: 644,247 | ..vvriren. (1 844,247 | oo [ e 644,247 | oo 1.1
6.02 Cash Equivalents (Schedule E, Part 2)............cccovuuvevneenerneennennees [ v, 14,716,552 | ..ovovvennee 252 | oo 14,716,552 | cooovvivnerecencineins [ v 14,716,552 | ..ovvvvennee 252
6.03 Short-Term Investments (Schedule DA)..........cccocveeververeeseisiiereens Lo | eveeresrensnens 0.0 [ Lo | e 0] i 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cccvvvece. 15,360,799 | ............... 26.3 [ 15,360,799 | oo (0] I 15,360,799 | ............... 26.3
7. CONTACt LOBNS......couiiririeiierisrieisesissieissississessssesssssssssessssssessesssssssssessessss | sesssssessssssssssssssssnsnsss | sesssssessessnnes 0.0 | e | e (] I 0.0
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (SChedUIE BA).........ovierrinrnrinrieinsisecssinsiseens [ erreessnsissessssesssennsns | conveseeessnnens 0.0 | oo [ | e (0] I 0.0
10. ReCEIVaDIES fOr SECUMHES. ......vererrerrerrirnrireirereesieessessessssessssssssssssssssesss | sesssessessssssssssssssssnesnss | sovessessssesens 0.0 | v v | e (] I 0.0
11. Securities Lending (Schedule DL, Part 1)........cccovveuernrirrrnrnninenneneeinens | corereesensensesssssnsennns | oovesserssnnenns (V01 ST PSS ). 0.0 G I ) 0.0, G P XXXoovee
12. Other Invested Assets (Page 2, LINE 11).....verrerernensineneensessisnsenses [ ssesssssssssessssssssssssssnss | oosessessssaseans 0.0 | oo | e 0] i 0.0
13, Total INVEStEd ASSES........iiiriieiisissi e ssessnsenes | oenesniens 58,430,687 |............. 1000 |............ 58,430,687 [ ..ooovioiieieinnn 0 i 58,430,687 |............. 100.0
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Annual Statement for the year 2019 of the COLONY SPECIALTY |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

© ® N o

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

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

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

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann

S102




Annual Statement for the year 2019 of the COLONY SPECIALTY |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0
3. Capitalized deferred interest and other:
3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt
3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it
5. Unrealized valuation increase (decrease):
5.4 Totals, Part 1, COIUMN 13 NNE ............................
5.2 Totals, Part 3, ColUMN 9......ccovvvenrrrrirerrreriincrnerisseisensneneseeree o) -1 e 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, December 31 of prior year... 50,868,938
2. Cost of bonds and stocks acquired, Part 3, Column 7 23,014,581
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 22,455
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. 51,993
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11 (2,224,410) (2,172,417)
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns 3,926,700
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 32,474,503
7. Deduct amMOrtiZation Of PIEIMIUM...........eveverurrirrrerieiseseesseisesssseseseessssseese st sssse et ess s ess s s st see a8 ee s sEee s s s s ee e se eSS £ s e R e e bR en e sen s st 116,138
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns 272
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 43,069,890
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 43,069,890
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Annual Statement for the year 2019 of the COLONY SPECIALTY |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........covvevverrnens | correvevcrineriinens 6,019,738 | covovvvirrririnnand 6,030,268 | ..oooeririririnne 5,833,185 | oo 5,992,315
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 6,019,738 | .o 6,030,268 | ..o 5,833,185 | .o 5,992,315
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 796,343 | .o 818,002 | ..o 920,318 | .o 730,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 10,360,254 10,736,548 ...10,521,023
Industrial and Miscellaneous, 8. United States 17,856,448 18,315,078 ..17,867,871
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada .289,340 ....289,025
and Hybrid Securities (Unaffiliated) 10. Other Countries 1,747,765 7,746,210
11. Totals......ccoocoe. 25,893,553 ...25,903,105
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......comrerseeessrnnsns | ovveeecninnieenns 43,069,888 | ......ccoorvririrnnn 44,088,249 | ...cooovirriciinn 43,177,632
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....ccccovuvrernen: 43,069,888 | .......ccvvvrrirnnn 44,088,249 | ..o 43,177,632
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Annual Statement for the year 2019 of the COLONY SPECIALTY INSURANCE COMPANY

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

4.7

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

Totals

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

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




Annual Statement for the year 2019 of the COLONY SPECIALTY INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
2,483,408 9,087,566 3,433,369 200,000 |.... 15,204,343 . 14,837,629 . 5,526,048
5,402,519 |.... ...5,112,160 R ....10,689,210 | ... .24, 9,891,378 |... 8. . \ ...3,141,659

90IS

9.7 TOAIS.....eieieitiri e | crreenes XXX | v D09, SO [P 0,9, SOOI [ XXX | s XXX | v 0 [ oo [V OO 0.0 [ [V R 0.0 | e 0 [ e 0

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.

10.7 Totals
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Annual Statement for the year 2019 of the COLONY SPECIALTY INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (6] 5,857,732 | .ccvvvrneee 17,106,442 |......ocenne. 8,759,098 |....coevvne. 1,326,710 | covrvvrrnene 127,797 | v, (I I I3ATTTT9 | e 158 |t XX s [ XX s [ 27,651,731 | 5,526,048
............... 5,402,519 cevereeeennenn 1,547,557 | ...........3,141,659

............... 5,112,160
.0

10,689,210

0

13,871,258 |..

.8,667,706

11.8 Line 11.7asa % of Col. 7......... 316 | i3 | 0.3 | 00 | 10000 [ b XXX e XK | e XX K | 8012 | i 19.8
12. Total Bonds Prior Year

............. 18,940,790 |...............8,600,277 |...............1,920,930 | .................426,147 v 27,818,141 | ... 5,398,240

..9,064,199 ....827,180

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

.26,285,004 10,669,746 | .. 11,920,930 ...426,147

12.8 Line 12.7 as a % of Col. 9. .95 ....60.5 ..24.6 X I 1.0
13. Total Publicly Traded Bonds
13,1 NAIC Tttt eeae | crsessentanenn 5214014 |........... 13,562,002 ..o 7,621,209 |..cccovvenee 1,126,710
............... 3,531,903 |............3,841,117 | ................. 174,531

13,7 TOAIS. .ot nseees | sereseenneeens 5,214,014 |........... 17,093,905 |............. 11,462,325 |...ccovrne. 1,301,240 | ..ocoovernnne 127,797 | oo (010 35,199,282
13.8 Line 13.7 as a % of Col. 7..... ....48.6 ..326 |. .37
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occevvvvevee | oo 119 | i 390 | oo 261 | oo 3.0
14, Total Privately Placed Bonds
....................................................................................................................... 3,544,440 |...............1,137,890 reeriennnnD,526,048
............... 1,870,616 |...............1,271,043

............... 3,141,659
. .0

..2,408,933

14.8 Line 14.7 as a % of Col. 7..... . .0,
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccceverevees | covvrveveveiiieinnenn 1.5 | i 123 | e 55 | iiiiriiiiinenennd05 | 0.0

(@) Includes $.....8,667,706 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§....797,101; NAIC28§.......... 0; NAIC3S..... 0; NAIC4S........ 0; NAIC5S.......... 0; NAIC6S........ 0.
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Annual Statement for the year 2019 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2

ed December 31

Distribution by Type

1 Year
or Less

Maturity Distribution of All Bonds Own
1 2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

Over 20
Years

No Maturity
Date

Total
Current Year

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

Column7 as a
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

1.01

1.02

U.S. Governments

Issuer Obligations

Residential Mortgage-
Commercial Mortgage-Backed Securities

acked Securities...

.............. 2,109,825

.............. 2,685,211

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

.............. 6,816,839

U.S. Political Subdivisions of States, Territories and

Possessions, Gu

aranteed

4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities .
4.04 Other Loan-Backed and Structured SECUMHIES. ........c.cuevevvreerrerireeiriins [ eormnmieisssinnsrisninn | arenierssessernessssnsnnes | serssesssssssnssssnsnssesses | ossersesssssmsenssssssenenss | eoeneesssensesssssnsessensnes | aneessens XXX vveviene | e (O 0.0 [ oo | everieieeerienieeenen000 [,
4.05 TOtAlS.....ccviieieisiisieiisssieseississ s neessesnensensssenssnssssnsenesssssnsenses | onenseesssniesssrsniensd | ovinnisreeniennennenensd | eonrenieinsieneneinenen0 | a0 | |, D S [ [0 0.0 [ oo, [V PR o X | I IR 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 1SSUET ODIGALIONS.........vveveeieieiieieieieieie et | sevessssessesssssssessessnses | ensessesenns 1,126,255 [ .ovvveceeieiciesieiies [ e | eevssissessseniesssssienies | enveneen XK urneisiens | vevenienienns 1,126,255 | oovveveveeieeenni2.6 |, 1,834,856 | .coovveveviieeenh 2 |, 1,126,255
5.02 Residential Mortgage-Backed Securities... .3,579,831 1,126,710 |... 8,160,042 8,581,811 8,160,042 |.

5.03

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

494,645 | ...

1,073,956

1,075,697

1,073,956 |.

.............. 5,200,731

i 1.126,710

10,360,254

............ 11,492,364

............ 10,360,254

.0

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)

Issuer Obligations

Residential Mortgage-Backed Securities...

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

Totals

............ 11,478,996

....374,531

4,016,273

............ 19,447,327

5,105,366

............ 16,272,693

478,154 |.
475,000 |.

.3,541,273

............ 14,490,085

25,893,553

............ 25,032,110

............ 17,225,846

.............. 8,667,706

7.01

7.02
7.03
7.04
7.05

Hybrid Securities

Issuer Obligations

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

801

8.02
8.03
8.04
8.05
8.06
8.07

Issuer Obligations

Parent, Subsidiaries and Affiliates

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued




Annual Statement for the year 2019 of the COLONY SPECIALTY INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued...... . 0 e | e
10.02 Unaffiliated Bank Loans - Acquired... . e | e [ . o] 0] ... 0. 0. . .
10.03 TOtAIS. ...cvvireiisit ettt . . .0

1. Total Bonds Current Year
11.01 ISSUEK OblIGAtioNS.........cvevieeieiiecieieecie et nas | eesesenssseens 4,014,732 |...........15,423,397 | ............ 10,325,903 | ...covovrieen 374,531
11.02 Residential Mortgage-Backed Securities... 1,264,498 |. ...2,061,207 1,126,710 |... ...8,160,042
11.03 Commercial Mortgage-Backed SECUMLIES...........ccovveeriieeirireeiiieieiins | ceereeereensiseseneeenns 0 [ieeeennd94,645 | 1,057,465 | 0 | 0 | b XXX 1,552,110
11.04 Other Loan-Backed and Structured Securities.............cccocovvvvreeeiens | eoveesennns 578,501 |...c0o0ee. 3,011,088 | .ovivieeei426,684 | o0 | 0 e b XX K 4,016,273
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

............ 30,138,563

60IS

12. Total Bonds Prior Year

12.01 Issuer Obligations

12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans. .
12,08 TOtAIS......coveveeieiieeseectese ettt ...4,109,035
12.09 Line 12.08 @5 @ % Of COL 9....vovuiviieiiiieiecsieeessesessiesensiesienes | ovieisissiesesssenns 9.5

13. Total Publicly Traded Bonds
13.01 ISSUET OBlGAtIONS........ocvveviieireieiieieise e | erennsennns 3,949,515 | ............ 12,544,429 | .............. 8,343,654 |.....cccevvnne. 174,531
13.02 Residential Mortgage-Backed Securities............cocovvvvierenrcnrienennnns ..1,264,498 |.............. 3,579,831 |.............2,061,207 |.............. 1,126,710
13.03 Commercial Mortgage-Backed Securities..... 494,645 |...
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans..... .
13.07 Unaffiliated Bank LOANS............ccveueiiieiriiieieicesiseiesisieesssessisssesese s | soessssssesesssssssssnssenns .
13.08 Totals.......corvrrrerrerennns

11,462,325 |.... 1,301,240

13.09 Line 13.08 as a % of Col. 7... X ...32.6 37
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11.........c.ccovvvvvvvvvveiee | cvvvvverrieieien 119 | 39.0 ...26.1

14, Total Privately Placed Bonds
14.01 Issuer OblGations...........ccceveeveeveveeeercreieieeeeseeseseseseseeseseseesssssssnens | eveerersenenrensn 00,217 | i 2,878,967 | ..o 1,982,249 ....200,000

14.02 Residential Mortgage-Backed SECUMHIES..........ccvvveveievrieieieiieieiieins | e .
14.03 Commercial Mortgage-Backed SECUMLIES............cccovierrieienieerieees | vt .
14.04 Other Loan-Backed and Structured Securities.. . .
14.05 SVO Identified FUNDS.........ccoeivrieiereeieeeieeesieessssessssenens | ceveeeee XXX i .
14.06 Affiliated Bank Loans. .
14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees .
14.08 Totals.......ccooevervrrirereines ..643,718
14.09 Line 14.08 as a % of Col. 7... .14
14.10 Line 14.08 as a % of Line 11.08, Col.

.8,667,706
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Annual Statement for the year 2019 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVEStMENS ACGUITEA..........c.cviveiriiieieiieie et ese st senseses | etesesssssesessssess s st sessnsesessnsebesnsenes 795,165 | oot AL T L1 T O O OO
3. ACCIUAI OF BISCOUNL. ...t bbbt | Sebte bbbt n bbb bbbt A6 | oo BB [ oo fete bbbt | eebese bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON QISPOSAIS.........c.cueuiriieiriiieteiiieie ettt ettt b st s s b bnsesessssnsas | Shesstsesesassstesesseses e s s s ebessesesebansebesnse st nnns BT | e BT | et es | eteaet ettt etttk n sttt st | Shessetet et e h bRttt R et bRttt bbb n et nas
6. Deduct consideration reCeived ON dISPOSAIS...........ccvreuriireueiiieieiiieisisie e istssse et s ssssesessssesenns | stsesessssssesessssessssssesessssesessnsesesnseses 795,668 | oo ALY LT T O OO BT
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2019 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........overurriierereeeieiietreers i esesssesseessssssssee s ssesssssssssessessessssssessessanes | sessessosssssssssessasssesessessesssssnssessassnenne 12,156,957 | oottt ntennes | ettt 12,156,957 | ..o
2. Cost of cash equivalents acquired 35,023,139 | oo 797,032 | oo 34,226,107
3. ACCTUAI OF BISCOUNL. ... res | Shbb bbb bbb bbbk bbb B8 | oo B8 | e | e
4. Unrealized valuation iNCIEASE (ABCTEASE)..........cceeuiueiriireriiete ettt bbb a bbb bbb b b s bbb s b e s s sebebsnns | sbebsssssessassesesese s s e s e bbb e s s s s bbb e s s bt snnebns D2 | ettt | sereaes ettt eee B2 | e
5. TOtal QAN (I0SS) ON GISPOSAIS. .......curerrerieeerresrisreseeseeisesssessesseesessssessesessessesssessessess s ses st esssessessess st essessessessaessessessasssnssessass | 1essessosssssssssssonsssssessessnsssssnssassanssessessassnnssnssns £ T O OSSP 375 | et
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriieiicieieie ettt bbb bbbt s b bessesaes | sbssessessssestes st st es e b s bessesss s st st st anea 32,464,039 | ..ooieeceece ettt | ettt ettt ettt en et enan 32,464,039 | oo
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceuriirrieiicriisieesesiesessesiesines | et nans 14,716,552 | oo s 77,107 | oo s 13,919,451 | oo 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 14,716,552 | oo TIT0T | oo 13,919,451 | oo 0
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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Annual Statement for the year 2019 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828  2J 8 |UNITED STATES TREASURY... SD.. . |... T 849,537 | ... 99.922 850,000 849,915 155 | oo | e [ 1.500 .12,750 | 07/19/2017. | 07/15/2020.
912828 4W 7 |UNITED STATES TREASURY. SD.. |.. 1 ..101.828 ..25,000 25,026 (15) 10 2.750 08/10/2018. | 08/15/2021.
912828  4Y 3 |UNITED STATES TREASURY... SD.. . |... 1. ...100.641 14,998 A | | | 2.625 08/30/2018. | 08/31/2020.
912828 5M 8 |UNITED STATES TREASURY... SD.. [..|... 1 ...110.031 103,217 (B02) | eveveerrrieeriens [ e [ e 3.125 01/11/2019. | 11/15/2028.
912828 6C 9 |UNITED STATES TREASURY. SD.. |.. 1 ...101.906 750,818 (288) 1002500 03/14/2019. | 02/15/2022.
912828 N8 9 |UNITED STATES TREASURY... SD.. . |... 1 ..626,467 |..... 99.719 621,440 (1,316) [ oo e s 1.375 02/09/2016. | 01/31/2021.
912828 NM 8 |UNITED STATES TREASURY... SD.. [..|... 1 434,365 |...100.875 | ................440,398 | ..... ....436,578 447,811 7,563 (3,621) [ oo | e | s 1.250 01/25/2017. | 07/15/2020.
912828 S5 0 |UNITED STATES TREASURY... SD.. . |... 1. ..2,405,556 |...100.313 | .............2,573,755 | ... .2,565,737 2,581,994 44,430 6,302 | oo | e | e 0.125 10/28/2016. | 07/15/2026.
912828 V7 2 |UNITED STATES TREASURY........ccceuveen. SD. [ [ [ 1 I 622,595 |...100.578 | ...............633,642 | .cccoovivinnnnn. 630,000 624,518 1,923 | | | 1.875 04/01/2019. | 01/31/2022.
0199999. U.S. Government - ISSUET OblIGAtIONS. .........cvruressiiserierisseessssississsrssssessssensssesssnssnesaa 5,833,185 XXX | oeen..6,030,268 | ... 5,992,315 51,993 2,841 0 0 XXX XXX XXX
0599999. Total - U.S. GOVEINMENL......couiieuiiiriiiiiiiiniirisstiesnsisssssenessesssnsssseeneenes 5,833,185 XXX | i...6,030,268 | ..... 5,992,315 51,993 2,841 0 0 XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
70914P  TT 9 | PENNSYLVANIA (COMMONWEALTH OF)..... [ [ AFE ] 920,318 |..112.055 o Tel e e | I . 5.000 | ....2.091 |AO..... 04/04/2013. | 04/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.ccoovnienens 920,318 XXX ....730,000 | .o 796,343 | .o 0 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)............oooveverrirreersressieissieississereieesneas 920,318 XXX | 818,002 | o 730,000 | ..o 796,343 | .coooviei 0 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
207758 QJ 5 |CONNECTICUT ST SPL TAX OBLIG REV.......occoierrieircinerieeineesssiseisnns | woveees 2| 1FE 369,267 |...110.907 | .oovrvrvrernnns 332,721 | oo 300,000 322,990 (7,314) [ oo | e | e 5.000 |...... 2.340 | | s 7,500 | ovvvnnee 15,000 |03/22/2013. | 01/01/2024.
207758 QJ 5 |CONNECTICUT ST SPL TAX OBLIG REV.......cccovmrierrircinens SD.. 2| 1FE 307,723 [..110.907 | .covovverinnee 277,268 | ....... 250,000 269,158 [(C0LSE5) RO ISR DY 5.000 |...... 2.340 [Jdeoiie | v 6,250 | .....c.... 12,500 |03/22/2013.|01/01/2024.
59259Y TV 1 |METROPOLITAN TRANSN AUTH N Y REV......coiiiirinirerirerieenninseesenseenes | coveens 2| 1FE 46,648 |...109.721 ...43,888 42,184 (T18) | vevereerrireriens [ v [ e 5.000 |...... 3.000 | MN...... 03/22/2013. | 11/15/2026.
59259Y TV 1 |METROPOLITAN TRANSN AUTH N Y REV .|SD.. 2| 1FE 244904 |..109.721 | ... .230,414 221,466 (3,768) [ .ovoevereeircris | eevrreineiieiiseis | e 5.000 |...... 3.000 |MN...... . 03/22/2013. | 11/15/2026.
658289 D5 9 |NORTH CAROLINA ST UNIV N C RALEIGH REV. SD.. 2| ... 1FE 302,568 |...113.286 | ..cccooovrrennc 283,215 | ....... 250,000 | ... 270,456 (5,114) [ oo | e | s 5.000 |...... 2.690 |AO...... | oovvrrenns 3125 | oo 12,500 | 03/22/2013. | 10/01/2029.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . 1,271,110 XXX | s 1,167,506 | ..coovvvennes 1,050,000 | ...coovnenne 1,126,255 | .o (V)] (23,007) 0 0 XXX XXX XXX | s 18,472 | v 52,500 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M4 2P 7 |FH G03182 - RMBS.......coviviririerericrierieriesissesssesssessessesssesssssssssssesssssns | onenes | oo | veveseenns 7 I 1 . 111.231 69,038 125 | oo [ s [ 5.000 08/14/2007. | 05/01/2036.
3128M7 LM 6 |FH G05432 - RMBS......cooiiiiiiiieiineiersissiesie st | sevenes 4].. 1. ...115.663 57,033 (B7) | cvveererrnerevennns [ v | e 6.000 06/26/2009. | 04/01/2039.
312931 K6 4 |FHABAB17 - RMBS........oiiiriiiiriceisiseinsisssiesiesessesssisssssesiessssssssins | soenes 4].. 1. 116806 | 9,243 | i 7,913 | 8,236 () [ oo | e | e 6.000 06/26/2009. | 03/01/2039.
3131Y7 8B 5 [FHZN144T - RMBS.......oiiiiiciiieeieiseieeise st ssesssssssssianns | eeenns 4].. 1. ...107.464 711,708 (1,712) [ oo | e | e 4.500 09/24/2019. | 11/01/2048.
3132GE S35 |FH Q01438 - RMBS 4 1 ..108.419 44,974 (41) w4500 06/14/2011. | 06/01/2041.
3132XC  SE 6 |FH G67717 - RMBS.... s | seenes 4].. 1. ...106.814 897,782 (909) | vvvverrrinerrens [ erreerenieernerieens [ e 4.000 12/14/2018. | 11/01/2048.
31335B  ZY 5 [FH GB1659 - RMBS........coooiiiiiiiiciiinisiesi i | eveees 4. 1. ..106.760 | ................684,984 | ................ 641,612 649,240 (200) [ 2overrrrerirrreerens | eerreeiersnineeenines [ 4.000 10/24/2018. | 07/01/2042.
3137BY PD 6 |FHR 4692A LP - CMO/RMBS 4 1 ..103.121 . 336,190 343,178 (291) .....3.000 06/22/2017. | 05/15/2046.
3137F2  ME 3 |FHR4714A PA - CMO/RMBS........cooiireireiniiieniesisseisesissisessesssssesssssssises | evenns 4].. 1] .. 2 103.252 | e 364,137 | 352,667 359,373 (B41) | cevereererrneinees [ e [ e 3.000 08/03/2017. | 11/15/2046.
3137FA° JC 3 |FHR 4708C MA - CMO/RMBS......ccovvvviriirernnieiresisniseesississsssesessssssssenssssens | ovenes 4. 1. 2102342 | e TTT,002 | e 759,222 770,905 (G £ [OOSR PPN 3.000 10/06/2017. | 05/15/2047.
3138WG KX 1 |FNAS6609 - RMBS 4 1 ...103.157 . 227,269 234,881 (594) ......3.000 03/04/2016. | 02/01/2031.
31407C AE 7 |FN 826305 - RMBS 4. 1. 2 110.362 | e 117,086 | e 106,075 100,545 220 | v [ | 5.000 07/12/2007. | 07/01/2035.
3140E6 NC 2 |FNBA2186 - RMBS.... 4].. 1. ...102.995 ..69,409 71,720 (185) | evevevevrrererrens [ erveererirerverienns [ e 3.000 03/04/2016. | 11/01/2030.
3140E6 PB 2 |FNBA2217 - RMBS 4 1 ...102.963 ..60,365 62,374 (161) ......3.000 03/04/2016. | 12/01/2030.
3140F5 A4 5 |[FNBC9026 - RMBS.... 4. 1 2102722 | 2,777,520 | .2,703,917 2,641,927 1,002 | oo | e [ 3.000 05/29/2018. | 11/01/2046.
314008  JQ 7 |FNBMB3B70 - RMBS........ocoiiririerierieiseesssisessesiesssseesssssssssessesssssssssins | seeees 4].. 1 ..107.417 ....450,791 455,273 (105) | evevneererinnernens [ ereerenineenserienns [ e 4.000 10/24/2018. | 03/01/2046.
31410L  R7 9 |FN 890710 - RMBS.......ooiiiiiiniiiiereisciesieseesie s | seveees 4].. 1 ..102.979 ...602,972 623,888 (1,306) [ .ooovveivniieiis | e | s 3.000 03/04/2016. | 02/01/2031.
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31410P QW 6 |FN 893369 - RMBS.......oiuoiririiminssnssssnsensssssssnsssssssnsssnssssssssnssssesssnssssssssssnes | ossees | oo | vesessensas 4l 1 57,337 |..111.560 | .o 66,865 | ..ooovriiiriinens 59,936 57,968 (< [T IR BTN 5.000 |...... 5.355 |MON... | covvrinris 250 | oo 2,938 | 05/25/2007. | 07/01/2033.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... s 8,170,931 XXX | s 8,464,748 | ....coovvnnnn 8,096,227 | ..o 8,160,042 | ..o (4,919 0 0 XXX XXX XXX | oo 23,325 | ........ 255,799 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3136AV  7G  8 | FNATTMT7 A2 - CMBS........coociiiiiiinissisiceisissssissiesisissssnsississsnes | osnies | e | veresninas ) I T s 361,552 [...103.733 | oo 371,364 | i 358,000 360,554 (A07) | cevereererineieens [ e [ e 2.961 MON... 06/09/2017. | 02/25/2027.
3136B1  XJ 8 [FNA 18M4A A2 - CMBS......cooivirieirierienieeinsiseriesieseseesssisssssessesssesseninns | oeveens ..285,863 |...103.850 | .................304,281 | ....... 293,000 286,818 LY (3 TR IOVRTRRIIR IO 3.045 MON... 04/10/2018. | 03/27/2028.
3137BY  PQ 7 |FHMS K726 A2 - CMBS ..431,567 |...102.303 428,650 ....419,000 426,584 (1,908) .2.905 MON... 06/21/2017. | 04/25/2024.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 1,078,982 XXX ..1,104,294 1,070,000 | ..o 1,073,956 | .o (1,740 0 0 XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGatioNS............ewieiriiisiireerissesssrssssssssssssensssssssssssnes | eoveneenes 10,521,023 XXX | s 10,736,548 | ..o 10,216,227 | c.cvvvenee 10,360,254 [ ..o | i, (29,667) 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00135T  AB 0 [AIB GROUP PLC......coiiiieiririiieiiesiieienissesesssssiesiesssssssssessssessesssesesns. | ooveons C 25] ... 2FE 200,000 |...105.839 | ...ccovvrurnece 211,679 | ....... 200,000 200,000 [ .ooovverrirerireriiinis e | e | e | 4.263 04/03/2019. | 04/10/2025.
00138C  AK 4 | AIG GLOBAL FUNDING........ooorireieirerensiseniesiseisssnsssssssssesssssessssssssssnnss | eeenee | o [ eeevenenens | oevens 1FE ..124,964 |...100.301 125,376 ....125,000 124,970 B | ceveeeereeineiens [ s [ e 2.300 06/25/2019. | 07/01/2022.
00206R  DQ 2 [ATETINC...coovtvirririerirecnisrinsiesissssensenisssessessesssssensenssssessssssssssnenses | eoveene | oo [ eoverenn 1,2 | e 2FE| .. 123,431 {...109.693 | .... 137,116 ....125,000 123,654 156 | v [ e [ e 4.250 08/01/2018. | 03/01/2027.
00287Y  BQ 1 [ABBVIE INC.....costvrrrerierieiceiseiserierienisessssesssssesssssssessesssssssessssssnsse | nevnne | oo | eeveeens 1,2 [ s 2FE| i 149,867 |...100.724 | ....cocovvrrnnee 151,086 | oo 150,000 149,869 B | s [ s [ 2.600 11/12/2019. | 11/21/2024.
00287Y  BU 2 [ABBVIE INC.....ccoveviriiriierineieirsrinsisesiesissesssssississssssssesesssssssssssssenssnssns | oevinne | oo | evvnnen 1,2 [ s 2FE ..149,822 {...101.467 152,200 ....150,000 149,824 3 [ [ [ 2.950 11/12/2019. | 11/21/2026.
00507U AR 2 |ACTAVIS FUNDING SCS.......ccocmmurmerirmrenrenrrinsnrnerirereseessnssssssesssessessnennnne | eovneee | C v 1,2 e 2FE| .. ..128,89 |...102.311 ....130,000 129,368 270 | oo | ceveverierieeeeni | s 3.450 03/27/2018. | 03/15/2022.
00774M  AB 1 | AERCAP IRELAND CAPITAL DAC.......ccccrsiummimmeinernerirereneessssensesssnsssssneesenne | conneee | G verene 1,2 | i 2FE| i 149,241 ..102.500 | ...oovvvvcrennee 153,750 | coovvereriers 150,000 149,404 B7 | cevoereeeerienineis [ e [ e 3.650 07/17/2017. | 07/21/2027.
00912X AT 1 [AIRLEASE CORP.........ccecrvrrrirninrieiniieissinsissnsssssssssssssssssessssssssessssssssnnnns | vovenes | oo [ oo 1,2 | i 2FE ....29,597 |...102.381 29,779 B5 [ v | cenrveiensnieneninns [ e 3.000 08/08/2016. | 09/15/2023.
00912X AW 4 [AIRLEASE CORP........cccovvvmirririeirneiiinninsriensssissnssssssssssessesssssesssssssssnsnss | vevnne | oo | eeveeens 1,2 [ s 2FE| .. ....39,821 |...100.916 39,909 35 | s [ s [ e 2.625 06/05/2017. | 07/01/2022.
00912X  BF 0 [AIRLEASE CORP.........ccecovrrriniriieiniireiesisessnsississsssssssssesssssssssssssssssnnene | eovenes | oo [ oo 1,2 | i 2FE| oo 78,974 |...110.407 79,082 83 [ v e [ 4.625 09/10/2018. | 10/01/2028.
015271 AM 1 | ALEXANDRIA REAL ESTATE EQUITIES INC.......cccovvrvmrrmmrirmrennrrnerseninnerene | corveee | [ e 1,2 s 2FE ...51,184 |...106.388 51,005 (179) | vevereererinerirens v [ e 4.000 03/12/2019. | 01/15/2024.
01626P  AH 9 |ALIMENTATION COUCHE TARD INC.......ccooseermmrimrincrerinreneessnessssisssincns | vevenee | G| e 1,2 [ i 2FE| .. ....24,967 |...102.533 | .... 24,974 B | s [ s [ 3.550 07/19/2017.| 07/26/2027.
01882Y  AA 4 |ALLIANT ENERGY FINANCE LLC........cocoimrireririnrinerinsrveriesissesssiesnnnene | vevnee oo [ eieeen 1,2 [ i 2FE| oo 64,968 |...104.260 | .....c.ccoevurueen 67,769 | .ooovvvrcrirns 65,000 64,977 B | e [ [ 3.750 06/06/2018. | 06/15/2023.
024836 AE 8 | AMERICAN CAMPUS COMMUNITIES OPERATING PA.........cocvermeemmrinernnenes v | [ 1,2 | s 2FE | i 149,556 |...103.386 155,079 ....150,000 149,588 K72 ISR DRI DO 3.300 06/12/2019. | 07/15/2026.
025816 BY 4 | AMERICAN EXPRESS CO 2| 1FE 149,967 |...103.000 ....150,000 149,979 11 ] s [ [ 3.700 11/01/2018. | 11/05/2021.
03027X AK 6 |AMERICAN TOWER CORP 2103939 | s 77,954 | oo 75,000 74,485 B6 | overrerceriniiens [ s [ e 3.375 05/10/2016. | 10/15/2026.
03076C AJ 5 | AMERIPRISE FINANCIAL INC ..102.254 124,750 84 [ e | e [ 3.000 03/12/2019. | 03/22/2022.
035242 AP 1 | ANHEUSER-BUSCH INBEV FINANCE INC.. ...106.881 ....125,000 127,982 (264) | ovevoeerinrieens [ e [ 3.650 05/29/2019. | 02/01/2026.
037833 DM 9 |APPLE INC.....coeouiririrneriericirnseissinenieniseessssisssnssessessssessssssssssssssssssssssnensns | eonneen | oo | eoneen 1,2 | e IFE | i 174,601 | o 99.132 ....175,000 174,625 24 | oo [ s [ e 1.800 09/04/2019. | 09/11/2024.
05348E AV 1 |AVALONBAY COMMUNITIES INC ...105.482 ..80,000 79,919 13 oer.3.450 05/06/2015. | 06/01/2025.
05369A AA 9 |AVIATION CAPITAL GROUP LLC ...100.575 ..30,000 29,604 A3 [ e | e | s 3.500 10/11/2017. | 11/01/2027.
05401A AE 1 |AVOLON HOLDINGS FUNDING LTD... ...102.567 174,903 31 3.625 04/11/2019. | 05/01/2022.
05523U AP 5 | BAE SYSTEMS HOLDINGS INC ...105.907 ..70,000 69,471 77 .....3.850 12/03/2015. | 12/15/2025.
05526D AV 7 |BAT CAPITAL CORP. ...101.406 205,000 203,155 664 [ ..o [ e [ e 2.764 02/14/2018. | 08/15/2022.
05565E BC 8 |BMW US CAPITALLLC.... - ...102.302 95,000 94,946 32 | e [ e [ s 3.400 08/07/2018. | 08/13/2021.
05971K  AD 1 |BANCO SANTANDER SA.. .|C ..400,000 |...101.342 ....400,000 400,000 1 2.706 06/20/2019. | 06/27/2024.
06051G  FW 4 | BANK OF AMERICA CORP.........ccooviiiiiiiniinsisesiesi s | coenes ..221,843 |...100.874 225,000 223,659 997 | oo [ | e 2.625 03/08/2018. | 04/19/2021.
06051G  HR 3 | BANK OF AMERICA CORP..........ovtvmrirrireririnirieriesiseesssissssessessssenseninns | voenes . 352,968 |...104.141 350,000 352,646 (321) 3.458 06/11/2019. | 03/15/2025.
06739F JJ 1 |BARCLAYS BANK PLC. .|C 239,767 |...100.557 ....240,000 239,918 78 002,650 01/04/2018. | 01/11/2021.
09659W  2E 3 | BNP PARIBAS SA......oiiiiiiiiiriiisisiesssisesiss s ssssssssssessssssnsenses | ovens C 199,572 |...103.569 200,000 199,721 82 | oo [ e [ s 3.500 02/22/2018. | 03/01/2023.
09659W  2F 0 | BNP PARIBAS SA......cooiiiiiiriireiineineriesiesieesessssssssssessssesssssissssssssssssnsnss. | sevees Cl.. .212,956 |...110.773 200,000 212,299 (B57) | cevermeerneernnernens [ erneereniseirserienns [ e 4.400 06/11/2019. | 08/14/2028.
10373Q  AE 0 |BP CAPITAL MARKETS AMERICA INC......covuriiiireiiniineiieeiseisseeississssenes | eeeens 81,201 |..112.808 | ..ooovveere 84,606 | e 75,000 80,878 (323) | cevvrrererineirens [ e [ e 4.234 06/11/2019. | 11/06/2028.
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110122 BZ 0 |BRISTOL-MYERS SQUIBB CO.......cccoeurerrrrrenrirernrnrirereniseererserssssnsensennees | evevee | oo | vereeene 1,2 | et IFE | s 323,739 [..103.105 | .......ccc...... 335,093 | oo 325,000 323,896 LY ORI ORI PP 2.900 |...... 2.980 05/07/2019. | 07/26/2024.
11102A  AE 1 | BRITISH TELECOMMUNICATIONS PLC.......cc.ccevvvivivnrinrivervnrirseissncsnineiiens [ woveees | C 1,2 il 2FE | e 223,083 | ... 99.915 | .o 224,809 | ... 225,000 223,107 24 [ v e [ 3.250 11/05/2019. | 11/08/2029.
11134L  AF 6 |BROADCOM CORP. ...103.585 39,976 5 .. 3.625 01/11/2017.| 01/15/2024.
126650 CV 0 |CVSHEALTH CORP........ccovvvrirvririrnns . ..104.119 154,084 264 | [ e [ 3.700 03/06/2018. | 03/09/2023.
126650 CW 8 |CVSHEALTH CORP.. ...51,917 |...1107.230 ...53,615 51,739 (178) | cevevvererirerirens [ e [ e 4.100 06/03/2019. | 03/25/2025.
133434 AA 8 |CAMERON LNGLLC.. ..200,000 |..... 99.975 .199,949 200,000 200,000 002902 12/05/2019. | 07/15/2031.
161175 BB 9 | CHARTER COMMUNICATIONS INC . LA71,572 [..105.135 | e 173472 | e, 165,000 168,047 (1,195) [ oo [ vvereererinersnnnins s 4.464 12/06/2016. | 07/23/2022.
172967  JP 7 | CITIGROUP INC......cooorrerrimrinirieeienieeserssssssessenssssssssssssssssessesssssssssssssssns | sevnee | oo | eevensninens | voveee 1FE]| .. ..104.990 | .o 262,475 | ... 250,000 252,349 (231) [ ovvrereerrenieeiiens | eevreriersnesseeniens [ e 3.300 05/29/2019. | 04/27/2025.
172967  KG 5 |CITIGROUP INC....oouiviirieiiieiriieierisiessissisesisssssssssessessssssesssssssssssessssens [ onsne | o | voveverinnss | aeveee 1FE| .. ..106.446 | ................. 106,446 | ......c..cc..c.. 100,000 103,183 (270) | ceveveerrirriiens [ [ 3.700 06/03/2019. | 01/12/2026.
172967 LM 1 | CITIGROUP INC......coooivirriiieiinerienirinsriesinesienesssessssssssssessensssssssnssesssens | vevenee oo [ 1,2,5 | s 1FE ..101.743 95,000 [ vooverrerreinrinnnes [ e | e | e | 2.876 07/17/2017. | 07/24/2023.
20030N  CR 0 [COMCAST CORP.......cccmiririmerinrirnerieniesisersssisssssssssssssssssessssssssssssssesssnes | eovnene | o [ eoverenn 1,2 | vevens 1FE| .. ...106.433 74,919 19 | s [ e [ e 3.700 10/29/2018. | 04/15/2024.
20030N  CS 8 |COMCAST CORP........cccomirirrirrrinirinerierireresseisssissssssssesssenesssssssssssssessensens | covnene | o [ everenn 1,2 | e 1FE| .. ....29,963 |...109.034 . 29,969 LS [UOURROTORINORN FUUPPOORORIOTTOROPOR PPOOOR 3.950 10/02/2018. | 10/15/2025.
20030N  CT 6 | COMCAST CORP........cccririrrrmerinrrinerienissensensssssssssssssensssesssssssssssssssssessnnee | eovneee | o [ eoverenn 1,2 | vevens TFE | i 44,978 [..112.626 | ......ccccee0rn.50,682 | oo 45,000 44,980 2 | e [ e [ 4.150 10/02/2018. | 10/15/2028.
20826F AQ 9 [ CONOCOPHILLIPS CO....couvvuiviirriiicirsiersnisiesississeessssssssssisessssssssessssiees | covenes 12 1FE| .. ...69,972 |..114.861 | ..oviireeenn.80,403 | i 70,000 69,986 2 | [ [ 4.950 03/03/2016. | 03/15/2026.
22534P  AA 1 |CREDIT AGRICOLE SA (LONDON BRANCH)........cocvuererreriririnerierieseneeis | ceveens (O} ISR 1FE| .. 274,007 |..... 99.969 | ..covvrernn. 274,915 | ... 275,000 274,038 31 | e [ s [ 2.375 10/15/2019. | 01/22/2025.
225433 AT 8 |CREDIT SUISSE GROUP FUNDING (GUERNSEY) L.....cccoueirerimrirerirererseennns [ e (O3 ST I 2FE| e 246,891 |...104.664 | .................261,659 | ....... 250,000 248,276 459 [ e [ e [ 3.800 11/18/2016. | 06/09/2023.
22822V AG 6 |CROWN CASTLE INTERNATIONAL CORP......cccvvvvrrrrirerieirserneirerssnsninernninns | vovenes | oo [rrneeen 1,2 ] i 2FE ....24,930 |...102.995 ...25,749 25,000 24,953 9 [ e [ 3.200 07/25/2017. | 09/01/2024.
23283P  AQ 7 |CYRUSONE LP.......coviirerieiineieineineiissinessensssissensssssssssenssssssesssssssnsnns. | vevnne | oo | eeveeens 1,2 [ s 2FE| .. 124,824 |..100.444 | .... .125,555 ....125,000 124,826 Y25 VSRR ORISR PR 2.900 11/20/2019. | 11/15/2024.
23291K  AG 0 |DH EUROPE FINANCE Il SARL.......ccovvvnrirernrinrernrierssnseirersnisserensssissssnsssssnns | wvenee | G [ 1,2 i 2FE | oo 49,976 |..... 99.729 | oo 49,865 | ..oovrrirrinnn 50,000 49,977 [ [ STSORTORONIN (PORROR PPN 2.200 10/29/2019. | 11/15/2024.
23291K  AH 8 |DH EUROPE FINANCE Il SARL.......ccovurererrrinirerirerirncesninsnssesiensesssensens | sevenee | G | evienn 1,2 [ i 2FE ..24,976 | ... 99.649 24,976 (V) USRI FUUPPOOPSPORRITRPOOPOR BRSO 2.600 10/29/2019. | 11/15/2029.
233331 BA 4 |DTE ENERGY CO...cooiiriieiiiieiieiieeiseiseisssisesssessssessssssssessssssssesssssns | soeees 12 2FE| .. ....34,945 |..104.149 | ... . . 34,959 10 | e [ e [ e 3.700 08/02/2018. | 08/01/2023.
233851 DN 1 |DAIMLER FINANCE NORTH AMERICA LLC.......ccovoerimiriiririnirinsrinerrnienens | v | [ rverirenes (A TFE| oo 149,861 |..102.771 | coooovvvvcrne 154,157 | oo 150,000 149,912 A5 [ e | e | s 3.750 10/31/2018. | 11/05/2021.
24703D AY 7 |DELL INTERNATIONAL LLC e 12 2FE 174,228 |...104.677 183,184 ....175,000 174,325 96 | evvrerereereninees | s [ e 4.000 03/06/2019. | 07/15/2024.
25156P AY 9 |DEUTSCHE TELEKOM INTERNATIONAL FINANCE B.......ccovvvverviieinnieinnis | e Clon1,2] e 2FE| .. 149,993 [..101.451 | .... 152,177 ....150,000 149,998 ([ [OOSR (PORORRROTR DY 2.820 01/09/2017. | 01/19/2022.
254687  FK 7 |WALT DISNEY CO...covvvrrrimeimrieriieeienisseesesssssssessessssssssssssssssssesssssssssssns | woneees | oo | covevens 12] {115 273,878 |..... 98.919 | oo 272,028 | ....... 275,000 273,942 B4 | oo [ s [ e 1.750 09/03/2019. | 08/30/2024.
260543 CT 8 |DOW CHEMICAL CO....... 2103219 | e TTAE | 75,000 74,861 18 | e [ [ 3.150 05/16/2019. | 05/15/2024.
26078) AB 6 | DOWDUPONT INC.......covvverimrricrirrirnenns . ..106.948 | ................235,285 | ....... 220,000 220,000 | .ooorvonrieririnnis e | e | e | 4.205 11/14/2018. | 11/15/2023.
26441Y BA 4 |DUKE REALTY LP. ....29,954 |...104.648 30,000 29,963 A | e | e | s 3.375 12/05/2017. | 12/15/2027.
26875P AP 6 |EOG RESOURCESINC..... ..106,269 |...110.046 100,000 104,552 (703) w4150 06/26/2017. | 01/15/2026.
29273R  BK 4 |ENERGY TRANSFER PARTNERS LP ....95411 |...104.667 95,335 [CI0) T TN ISR IO 4.200 06/20/2017. | 04/15/2027.
29379V BH 5 |ENTERPRISE PRODUCTS OPERATING LLC .. 17,122 |...106.624 76,550 (235) [ e e [ s 3.700 06/26/2017. | 02/15/2026.
294440 BC 9 |EQUINIXINC ..300,000 |...100.431 300,000 300,000 2.625 11/06/2019. | 11/18/2024.
31620M  BJ 4 |FIDELITY NATIONAL INFORMATION SERVICES | ..102,709 |...109.250 109,250 | cooovereriirnn 100,000 102,574 (135) | cevereereerneinens [ eneeremiseiserienes [ e 3.750 06/03/2019. | 05/21/2029.
337738 AQ 1 |FISERVINC ....29,986 |...105.463 ...31,639 30,000 29,990 3 [ s [ [ 3.800 09/20/2018. | 10/01/2023.
337738 AS 7 |FISERVINC 124,790 |...101.770 127,212 125,000 124,811 21 | e | e [ e 2.750 06/10/2019. | 07/01/2024.
337738 AT 5 |FISERVINC ....74,995 |...103.599 ..77,700 74,995 1 3.200 06/10/2019. | 07/01/2026.
37045X  BY 1 | GENERAL MOTORS FINANCIAL COMPANY INC........cocoumrmmerirreririnirierinnns ...101.868 106,962 104,908 35 3.150 06/27/2017. | 06/30/2022.
37940X AA 0 |GLOBAL PAYMENTSINC.. ...100.549 .150,824 149,965 2 002,650 08/07/2019. | 02/15/2025.
38141E A6 6 | GOLDMAN SACHS & CO... ..101.751 .1,600,000 | ....ccooouce 1,599,772 482 [ v [ e [ 6.000 05/26/2010. | 06/15/2020.
404280 BJ 7 |HSBC HOLDINGS PLC 102223 | ... 204,446 | ... 200,000 202,015 (C15)) [T ORI DR 3.262 06/29/2017. | 03/13/2023.
413875 AW 5 |HARRIS CORP L1384 | 38,985 | 35,000 34,997 (V1 USRI FOTPURIORTOTRRURPOOOR OO 4.400 05/23/2018. | 06/15/2028.
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416515 BE 3 |HARTFORD FINANCIAL SERVICES GROUP INC........coovvumirmerierrierinrernenins | cevenne 2101229 | e 253,073 | ....... 250,000 249,226 26 | oo [ s [ e 2.800 |...... 2.837 |FA o] s 2,567 | oo 08/08/2019. | 08/19/2029.
42824C BC 2 |HEWLETT PACKARD ENTERPRISE CO......ccvvuvirriiiiiriiereississississssssinnes | veveees ..102.347 ...25,587 25,000 24,980 T | e [ [ 3.500 09/10/2018. | 10/05/2021.
437076 BY 7 |HOME DEPOT INC.... . ...103.930 .103,930 ....100,000 99,453 27 1002950 06/03/2019. | 06/15/2029.
438516 BU 9 [HONEYWELL INTERNATIONAL INC.....cooovvririirririrerenineirerenis e | e ..102.658 | ................230,979 | ....... 225,000 224,225 28 | o [ s [ e 2.700 07/30/2019. | 08/15/2029.
44107T  AX 4 |HOST HOTELS & RESORTS LP.....couiviriiererircenreieniesieessessssseesssssnienes | eveens 105485 | 26,371 | 25,000 24,935 14 | s [ e [ 3.875 03/09/2017. | 04/01/2024.
44644A  AB 3 |HUNTINGTON NATIONAL BANK. 2| 1FE 249,405 |...101.154 250,000 249,683 116 1002500 08/02/2017. | 08/07/2022.
44644A  AD 9 |HUNTINGTON NATIONAL BANK.......ccviurirrireriniineirerinisiresisisssessesssssssssensns | ovens . 2| 1FE 249,435 |..101.624 | .................254,059 | ....... 250,000 249,735 186 | oo [ e [ s 3.250 05/08/2018. | 05/14/2021.
44962  AB 3 [IHS MARKIT LTD...ocvoriermermeimimeriesssesseeissesessssssssessesssssessesssssssenssenssssenns | sovenns Clon1,2] e 2FE ..181,995 |...108.750 .190,313 ....175,000 181,164 (831) | ceverreermrenrerrens [ erreerenineinserienns [ e 4.750 04/01/2019. | 02/15/2025.
45866F AD 6 |INTERCONTINENTAL EXCHANGE INC.......ccoooviviiriiiiniisiicincesississinns | e w12 1FE| .. ...44,992 |..107.692 | ... ...48,461 45,000 44,996 LI TSRO (PPN BV 3.750 11/19/2015. | 12/01/2025.
46115H  BJ 5 |INTESA SANPAOLO SPA.......cooviiiirieiiierietieissiesiesissssessssisssisssensns. | voenes Clovrinens [ e 2FE | v 273,793 {...100.392 | ....cocourreene 276,079 | ....... 275,000 273,854 B1 | o [ s [ s 3.250 09/16/2019. | 09/23/2024.
462613  AM 2 [IPALCO ENTERPRISES INC.......ccorviiermeiineirenineineisssiesssessssesseesssssssssenes | sneene | oo | seveeees 12| 2FE| .. ....34,965 |...103.250 ...36,138 ..35,000 34,977 A | e | e | s 3.700 08/17/2017. | 09/01/2024.
46647P  AY 2 | JPMORGAN CHASE & CO.....cccvtvirrinirierirereinsinerierissessssssssessesssssssenes | vevenee | oo [ covee 1,25] ... 1FE| .. ....45,000 |...106.591 | ... ...47,966 ..45,000 45,000 [ oo | e | e | e | 4.023 11/28/2018. | 12/05/2024.
46647P  BA 3 | JPMORGAN CHASE & CO.....cccovrvrrmerierieeneessssiseniessssessesssssssessssssssssnenes | sevnee | oo [ cones 1,25] ... {1 =5 209,640 {...108.290 | ....coccoruvne 216,580 | ....... 200,000 208,916 (U2 ) [T ORI DR 3.960 06/11/2019. | 01/29/2027.
46849L TB 7 |JACKSON NATIONAL LIFE GLOBAL FUNDING........ccovvmivrerniiernrieennineinnnies | eorenen | oo [eovniiviinns | v 1FE| .. 114,811 {...101.900 117,185 ....115,000 114,907 B2 | covoereriineiineis [ e [ s 3.300 06/06/2018. | 06/11/2021.
49271V AG 5 |KEURIG DR PEPPER INC......ccoouivirrerieiiinsrierieseseesssisssiesiesssseesssssssssenes | eevees ...105.458 55,000 | eveerveerierirnrerens [ e | e | e | e 4.057 05/14/2018. | 05/25/2023.
49338L  AF 0 |KEYSIGHT TECHNOLOGIES INC.......coooiiviirrirerieineiississesessseissessssesenes | seveens 100301 | e 25,075 | oo 25,000 24,978 ((0)]) ESUSTUSTERRURUR IVPURIIRIRN BV 3.000 10/07/2019. | 10/30/2029.
49456B  AA 9 | KINDER MORGAN INC......ovvuiimireriririiriisisssisisssssiessessssesessssssssessessssssssnes | ovens ..102.937 118,378 115,000 117,003 (1,863) [ ..ooeverieriieiis | e | s 5.000 02/14/2018. | 02/15/2021.
527298 BP 7 |LEVEL 3 FINANCING INC.. . . . ...100.750 | .... 327,438 325,000 324,289 A | e | e | e 3.400 11/14/2019. | 03/01/2027.
53944V AP 4 [LLOYDS BANK PLC......ceiiiiieiiiieiiniisississisissssesessssisessssssessssssssssssssensenss. | soveres [OF [T IV 1FE| oo 199,756 |...101.586 | ......cccoevuuuee 203,172 | ....... 200,000 199,887 80 [ oo | e [ s 3.300 05/01/2018. | 05/07/2021.
53944Y AC 7 |LLOYDS BANKING GROUP PLC........ccoooirimrriieiirimreserisssiensenssssessssssssnens | oveens (O} [T 1FE ..393,653 |...101.536 401,066 | ....... 395,000 394,430 268 | oo | v | s 3.000 01/04/2017. | 01/11/2022.
539830 BG 3 |LOCKHEED MARTIN CORP.......cccoovvuiririreiiniinerieriesesseesssisensenissessessnnes. | evneee | o [ oeeeenn 1,2 | i 1FE| .. ...34,776 |...103.409 | .... 36,193 | i 35,000 34,900 31 | s [ s [ e 3.100 11/16/2015. | 01/15/2023.
571676 AA 3 [ MARS INC....cooiiiiricirerieeiiiensssiesisessesessesessessenesssssssssssnsenes | wvenes | oo | cevveens 12] TFE| oo 224,852 |...102.258 | ......ccooovveen. 230,080 | ....... 225,000 224,869 18 | s [ [ e 2.700 03/26/2019. | 04/01/2025.
571748 BB 7 |MARSH & MCLENNAN COMPANIES INC........cooorevmmrimermerrnnesnenineesseesseninnns [ eveees | oo | eveeens 12] AFE | e 24,966 |...101.598 ...25,400 25,000 24,986 A (SOOI ORI PP 2.750 01/09/2017.| 01/30/2022.
571748 BK 7 |MARSH & MCLENNAN COMPANIES INC.... 2| 1FE 105,000 |..... 99.992 .104,992 ....105,000 105,000 | .ovouvverrirerienienes [ e [ | e | e 3.160 01/08/2019. | 12/29/2021.
58013M  EY 6 |MCDONALD'S CORP........cevirereimrineineresesiessesssssesessssssesssenssssssssssssssens | woeees 207372 | 96,635 89,817 26 | oo [ s [ e 3.700 12/02/2015. | 01/30/2026.
594918  BR 4 |MICROSOFT CORP.......cccoootiiiiiiiiiniissiiesiesiseins e siesssssssisissssienss | o e ..101.075 151,613 148,749 98 [ e | e [ 2.400 06/11/2019. | 08/08/2026.
606822 AL 8 | MITSUBISHI UFJ FINANCIAL GROUP INC........cvvueirimrririenircerseissiierienes | verenes Cl|.. ..101.853 ...50,926 50,000 50,000 2.998 02/15/2017. | 02/22/2022.
606822 AP 9 | MITSUBISHI UFJ FINANCIAL GROUP INC......ccovveurinrireerenincersssissisesienes | eoeees Cl|.. ...101.462 106,535 | cooovvvviinnes 105,000 105,000 2.665 07/18/2017. | 07/25/2022.
60687Y AH 2 |MIZUHO FINANCIAL GROUP INC ..101.729 200,000 200,000 00r2.953 02/22/2017. | 02/28/2022.
61744Y  AQ 1 [MORGAN STANLEY......ccoeiiiirirerinriernricieeiseresssseessesssseessssssssesssensssssseenens | coeres ...104.133 240,000 243,327 (552) [ evvvnrererenrireeens | cevreererisnireneniees [ s 3.737 05/29/2019. | 04/24/2024.
629377 CK 6 |NRGENERGY INC........cccoeevnnee ..103.312 ..50,000 49,988 2 3.750 05/20/2019. | 06/15/2024.
62954H AA 6 |[NXPBV. - . ...105.750 ..75,000 74,975 2 ..rrn.3.875 06/11/2019. | 06/18/2026.
63861V AE 7 |NATIONWIDE BUILDING SOCIETY.....oturrrumermerirneerneeseeiseesersesssessssssssseses | seeeens C 25] ... 2FE 250,000 |...107.245 250,000 250,000 [ .ooovvencrirerirneernnis | erreeerierieeeeens | e | e | see 3.960 07/11/2019. | 07/18/2030.
65339K BG4 |NEXTERA ENERGY CAPITAL HOLDINGS INC......cccoevvrvvvermrireirrireerseiisineirens | eovenes [ oo [rrniines 12| 2FE | i 225,000 |...103.152 225,000 225,000 [ ..oorvorieriiiinnis e | e | e | 3.150 03/28/2019. | 04/01/2024.
665859 AS 3 |NORTHERN TRUST CORP 25] ... 1FE .10,000 |...101.394 ..10,000 10,000 [ .oovevueeeerrmerienies | rerereereeiseinenis | veveeeernesinsiens [ o [ e 3.375 05/03/2017. | 05/08/2032.
666807 BN 1 |NORTHROP GRUMMAN CORP.........ccccvuurirmrirrirnrnerninnirernnineerennsnssssssnensnnss | veveens | oo | eovnen 1,2 [ e 2FE | i 125,246 |...104.267 .130,334 ....125,000 125,234 (12) 3.250 06/03/2019. | 01/15/2028.
674599 CS 2 |OCCIDENTAL PETROLEUM CORP.. 175,217 |...102.041 178,571 ....175,000 175,210 (6) 3.500 08/07/2019. | 08/15/2029.
674599 DB 8 |OCCIDENTAL PETROLEUM CORP.. 116,518 |...117.299 117,299 100,000 115,614 (904) ......6.950 09/19/2019. | 07/01/2024.
695156 AU 3 | PACKAGING CORP OF AMERICA.... ...100.438 100,438 ....100,000 99,871 2 [ e [ 3.000 11/18/2019. | 12/15/2029.
701094 AN 4 | PARKER-HANNIFIN CORP ...103.975 181,956 ....175,000 175,000 ((0)]] SESTERTRURIR PPN IOV 3.250 06/05/2019. | 06/14/2029.
70450Y AC 7 |PAYPALHOLDINGS INC........ ..101.020 101,020 ....100,000 99,942 3 | s [ s [ 2.400 09/19/2019. | 10/01/2024.
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70450Y AD 5 |PAYPAL HOLDINGS INC...... 21012392 | e ATTA37 | i 175,000 174,581 15 | s [ e [ oo 2.650 |...... 2.689 09/19/2019. | 10/01/2026.
709599 AV 6 |PENSKE TRUCK LEASING COLP.......cooviiiriiiciieieieriseersisssesiesssssienes ..101.332 .187,463 ....185,000 184,792 160 | oo [ [ 3.300 11/04/2015. | 04/01/2021.
744573 AN 6 | PUBLIC SERVICE ENTERPRISE GROUP INC ...101.907 ..50,000 49,979 3 e 2.875 06/03/2019. | 06/15/2024.
756109 AR 5 |REALTY INCOME CORP. ...109.299 ..30,000 30,659 (87) | cvveererrervennins [ v | e 4125 03/08/2017. | 10/15/2026.
760759 AS 9 |REPUBLIC SERVICES INC........oocoiviirinirierirrireeiessiesriesiesesseessssessssesenenes ...105.572 ..40,000 39,946 B | v [ s [ 3.375 11/13/2017. | 11/15/2027.
775109 BE 0 |ROGERS COMMUNICATIONS INC. . ...105.896 ..85,000 84,596 60 .rn.3.625 12/01/2015. | 12/15/2025.
780097 BK 6 |ROYAL BANK OF SCOTLAND GROUP PLC.......ccccovviirimirireriririseissiseinens | e C 25/ ... 2FE 225,000 |...106.118 225,000 225,000 [ ..o e | e | | 4.269 03/19/2019. | 03/22/2025.
78013X W2 0 |ROYAL BANK OF CANADAL........covvvmrirerireeineinsrssesiessseessessssisesssesssessssnsns | seveens (O] ISR 1FE| .. ...84,823 |...105.492 85,000 84,864 T PRI DRI DO 3.700 10/01/2018. | 10/05/2023.
785592  AJ 5 | SABINE PASS LIQUEFACTION LLC.......ccovvviririniiniivcieninsienissiisesienins [ e ...111.550 ....100,000 106,053 (1,319) [ oo | e | e 5.750 01/27/2017. | 05/15/2024.
80282K AY 2 | SANTANDER HOLDINGS USA INC.......covuririrririirriinirinerierirssesseissieserienes | ceveens ...100.532 95,000 94,927 2 | s [ [ 3.244 03/22/2017. | 10/05/2026.
824348 AW 6 | SHERWIN-WILLIAMS CO......evurmiirriirierierieeseesssissessesiesessessssisssnsssssnns | seveees ...105.504 184,632 ....175,000 175,536 (<74 ) TN ISR IO 3.450 06/03/2019. | 06/01/2027.
824348  BJ 4 | SHERWIN-WILLIAMS CO......evvriviiriirierierinieieissisesiesiesesssssssisssssessiness | soeees e . . ..101.265 | .... 126,581 ....125,000 124,596 12 | s [ [ 2.950 08/12/2019. | 08/15/2029.
82481L  AB 5 | SHIRE ACQUISITIONS INVESTMENTS IRELAND D......cooevouremmrenrrnerirenereeenas [ vereees Cloen 12| 2FE| i 120,595 |...100.525 | ......coovvvnnee 125,656 | ovooeveirnnns 125,000 122,782 1,225 | oo | e | e 2.400 03/08/2018. | 09/23/2021.
828807 DD 6 | SIMON PROPERTY GROUP LP.........ocovrirrirmriirininrieinnneirerneisssssnsenssenens | veveene | oo | eveeen 1,2 | s 1FE| .. ...49,910 |...102.113 251,057 | 50,000 49,942 16 | e [ [ 2.750 11/30/2017. | 06/01/2023.
855244 AR 0 | STARBUCKS CORP........cccovrrmrrreriirireirnerinnsienseniseessssssssssensensssessssssenssens | eonneee | o0 | overens 1,2 | e 2FE| .. 212,712 {..110.725 | .... 221,450 | ....... 200,000 212,039 (B73) | evereererieeriens [ e [ e 4.000 06/11/2019. | 11/15/2028.
858119  BK 5 | STEEL DYNAMICS INC.....cvvvuiiimiireireiinsiisiiesieecsssissisessesssseessesssissssssenes | seeees 12 2FE| i 124,670 |..101.125 | oo 126,406 | .ooovvvviinnns 125,000 124,671 LI ST (PPN BV 3.450 12/09/2019. | 04/15/2030.
86562M  AX 8 | SUMITOMO MITSUI FINANCIAL GROUP INC.......ccovvvrivrireirerieiserssiiersnnisnines | vevees [OF U IV 1FE| v 155,000 |...102.322 .158,599 ....155,000 155,000 | .ovouvverirerierienes [ e [ e | e | s 3.102 01/09/2018. | 01/17/2023.
86787E  AY 3 | SUNTRUST BANK.....coeiircrtrrireiseriiserieniesisseessesssnse s sessssssssssensesssnsenns | sevenns 25/ ... 1FE .60,000 |...104.752 | ... ...62,851 60,000 60,000 [ ooovvrrereererinenns [ ererreriereneennnes | e | e | aee 3.689 07/24/2018. | 08/02/2024.
87236Y AJ 7 | TD AMERITRADE HOLDING CORP.........ccovvvrirerrrirrirnnisisnsierensssisssessssnsnns | eovenee | oo [ronnines 12 . 1FE| oo 174,804 |...100.708 | .......ccevvnne. 176,239 | covveerrers 175,000 174,807 3 [ e [ [ 2.750 08/13/2019. | 10/01/2029.
882384 AD 2 | TEXAS EASTERN TRANSMISSION LP.......cccovivimieririnirierierereeisesessienienes | veeees e 12 2FE| .. ....29,844 |..102.392 ...30,718 29,871 14 | s [ e [ 3.500 01/04/2018. | 01/15/2028.
89114Q C4 8 | TORONTO-DOMINION BANK.......coiviiiiirriirsiiierssiceesiseisesssisessssieseninnes | eeveees [0 [T 1FE| .. ....94,871 1..105.332 | .... .100,065 . 94,906 24 | o | s [ 3.500 07/12/2018. | 07/19/2023.
89153V AS 8 | TOTAL CAPITAL INTERNATIONAL SA.......covveriiemiinirinerirerieressssissiesesienes | ceveene Clon 12] TFE| oo 500,000 |...101.173 | .cocvvvrrenns 505,864 | ....... 500,000 500,000 [ ..oovverrirerirreiinis | evrrerieninrennes | e | e | e 2.434 07/08/2019. | 01/10/2025.
891906 AC 3 |TOTAL SYSTEM SERVICES INC.......ovvvrveeicrceriecresesseisssessssssesssssssssnns | evennn | oo [ eerreen 1,2 | e 2FE 84,771 |...111.195 84,851 20 | e [ e [ e 4.800 03/14/2016. | 04/01/2026.
891906 AE 9 |TOTAL SYSTEM SERVICES INC.......ccovmiviriiriiieiinnineniesissiisssiessisesienens | voenes e 12 2FE ...105.303 29,983 5 | oo [ [ 4.000 05/09/2018. | 06/01/2023.
902133 AU 1 |TYCO ELECTRONICS GROUP SA........ccoivumrieireeienisensessssssessessssessessns | veeees Cloen 12] TFE | oo 24,800 |...102.602 24,843 18 | e [ e [ e 3.125 07/31/2017. | 08/15/2027.
907818  FD 5 |UNION PACIFIC CORP........covuiiriiniiciiieiiesisississiiesiessissesssisssisssienins | soenes ..104.014 49,860 2 | [ [ 3.550 07/29/2019. | 08/15/2039.
913017 DD 8 |UNITED TECHNOLOGIES CORP.........coevirrirriecrinriienienisnisssisssiessesisesenns | soenes ..108.928 | .................245,087 | ....... 225,000 234,447 (899) | eveveernrirriiens [ s [ e 3.950 06/03/2019. | 08/16/2025.
92343V DD 3 |VERIZON COMMUNICATIONS INC......ccoriimrrriireeierineesssesersenisesessensssesee | eeeens L0144 | 294,178 | 290,000 289,496 B9 | ovvereeeireninens [ s [ e 2.625 07/27/2016. | 08/15/2026.
92343V DY 7 |VERIZON COMMUNICATIONS INC . ..110.645 10,004 (0) w125 08/01/2018. | 03/16/2027.
92840V AD 4 |VISTRA OPERATIONS COMPANY LLC......cooevirrirerieirnerienireeesseesssssessenes | ceveens ...101.250 149,744 B4 | s [ s [ 3.550 06/04/2019. | 07/15/2024.
929390  AA 4 |WEC ENERGY GROUP INC.......cooiiiiirinieiiniciisissiseiiesiesessssississiiens | cvvis ..101.834 . 34,993 5 [ e [ v [ 3.375 06/04/2018. | 06/15/2021.
949746 SH 5 |WELLS FARGO & CO ...102.284 86,941 84,862 18 ......3.000 10/19/2016. | 10/23/2026.
950000 2B 8 |WELLS FARGO & CO.....cuuivurirrireireriseiiesiesiseeesssssssssssssessssssssessssisssssnss | seviees ..101.374 .152,061 149,931 26 | oo | s [ e 2.625 07/17/2017. | 07/22/2022.
959802 AY 5 |WESTERN UNION CO....ccovvririririreriiisinsiersssssiesssissesesssissssssssssssssssessanes | sevenes ...100.329 .100,329 99,848 3 | e [ s [ 2.850 11/18/2019. | 01/10/2025.
96145D AB 1 |WESTROCK CO. ...102.102 30,631 29,944 11 ......3.000 08/21/2017. | 09/15/2024.
96949L  AA 3 |WILLIAMS PARTNERS LP.......ccooiiiiiiiiriiiiniieiissiesissisississssesienisssiins | aoenes ..102.776 102,776 99,992 A | | e | s 3.600 02/26/2015. | 03/15/2022.
96949L  AD 7 |WILLIAMS PARTNERS LP. ...103.977 129,972 126,399 [(CX) USSR INVIRIRSORTIR BV 3.750 06/11/2019. | 06/15/2027.
982526 AQ 8 | WM WRIGLEY JR CO.... ...100.899 65,584 . 65,217 (293) .3.375 03/28/2018. | 10/21/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. ... ees 21,404,340 XXX 22,002,634 | ............21,320,000 | ........... 21,399,126 | oo, (6,353) 0 0 XXX XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
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Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
17323V AZ 8 | CGCMT 15GC29 Ad - CMBS......covivmrirrieinenissisesiesieeeseesssissessesssesssensns | seeees [P I 4| ... TFM | e 101,000 |...103.826 100,681 (133) | cevereererineinens [ ereerrenineiserieenns [ e 3192 ... 3.053 |MON... | ccooereerrnni266 | oo 3,192 | 07/13/2017. | 04/10/2048.
29429C  AG 0 [CGCMT 18P3 B = CMBS......cciiiriirieririnisrssssssiesssssssesesssssssssssssnssssssesensssssssans | ovenes Y 4| ... 1FM | i 381,078 |...106.823 377,472 [RKED ] RN RN R 4271 |..... 3.906 | MON... .15,803 | 03/29/2016. | 04/16/2049.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities .. s 482,078 XXX 478,154 (1,264) 0 0 XXX XXX XXX .18,995 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00164M DU 4 |ALM 12RRR ARR = CDO......ccovvrrerimreiriirineriernnensenissesensssssensensssessseens | eoneees | Gl vt | et IFE | cinne...661,894 | ... 99.902 | .oovrererrins 661,243 | ....... 661,894 | ... 661,894 2.891 05/15/2018. | 04/16/2027.
02377B  AC 0 |AMERICAN AIRLINES INC - ABS ...103.423 0 (11 I 0 [ ervereeierenissienens | eovsreseniessssnns | eoveriesissssssieses | sresisssssssiessnins | avoes 4.400 09/10/2015. | 03/22/2025.
05564U AM 2 |BMWFT 181 A1- ABS, L A01.675 | e 101,675 | e 100,000 | .. 99,984 A | e | e | 3.150 06/06/2018. | 05/15/2023.
12480V AC 9 |CBAM 171 A1-CDO...c.ovrvmrrrrerirrircnnns ..100.019 | .................320,060 | ....... 320,000 | ... 320,938 (7220) ) SOOI IURSPORRRRTRRIO DTN 3.216 .12,211 | 06/01/2018. | 07/22/2030.
15032A AN 7 |CEDF 5R A1R - CDO - . ..500,000 |.....99.361 | .......cc.......496,804 | ..ocooirrirnns 500,000 | ... 500,000 [ ..oovouiieriniiiniies e | e | e | v 3.102 .18,386 | 07/03/2018. | 07/17/2031.
15137K AE 9 | CECLO 24R AR = CDO.....ccvvuriirirririieiiesiiesiesisssesssisssiesiesesssessssenssinens | seenes [P I 4 ... TFE| oo 265,000 |.....99.749 | .................264,335 | ...... 265,000 | ... 265,000 [ ..oovvonrirerireriiinis | e | e | e | 3.071 07/23/2018. | 10/15/2026.
254683  CA 1 |DCENT 175 A= ABS....oiiiiiiiieciseiseiiesise et ssessessssssnas | seeees | 1FE .475,000 {...100.229 | ...cccccee0.e. 476,086 | .oovornernecns 475,000 | ... A75,000 | .ovorrereererineiies | cerrerineisenineis | cerereeesnsinens | oereeessnennnes | e 2.340 06/26/2017. | 12/15/2026.
26245M  AC 5 | DRSLF 55 A1 = CDO.....couiiuiiriiniiieririssisesisssiessesessssssssssssiesssenssesessssenns | voenes Clund| 1FE ..250,000 |.....99.351 | .................248,378 | ....... 250,000 | ... 250,000 3.021 05/09/2018. | 04/15/2031.
293720 AB 3 |EFF 172 A2 - ABS....cooiiiieieieeiseissiesiesiseessessssse s siessssnns. | seeees e |l AFE | 47,293 10099954 | e BT,273 | s 47,295 | .. 47,294 (V1 ORI USRI PPN 1.970 06/20/2017. | 01/20/2023.
29373E  AB 3 [EFF 173 A2- ABS.....oovvicivincrernnissieninensnnsenssisesessssnsssssssensssssessensnenee. | eovenee | oo [oenvneerdh | vt IFE | i 116,164 11.....99.989 | oo 116,152 | e 116,165 | ... 116,164 0 [ v s 2.130 10/17/2017. | 05/22/2023.
502000 AC 5 |LCM 27 AT = CDO...oureuriiieicrieineeiensiessiessesesssessesssssssessesssssssssssssssesssenens | sevees . ..330,000 |.....99.429 | .................328,117 | ....... 330,000 | ... 330,000 [ .oovoererereriererrenns [ errererinenenenns [ | e [ 3.081 s 07/02/2018. | 07/16/2031.
67108W  BE 8 |OZLM 7TRR ATR = CDO....ociiririieiiseiiciieeiseissseisessesssesissessssissssessessssssns | sevaees [ I 4. 1FE| oo 400,000 |.....99.009 | .....c...c.......396,035 | ..ocvoriiirnecns 400,000 | ... 400,000 | ..vovrereirriineries | e | e | s | e 3.012 |...... 3.025 |JAJO.. | v 2,544 07/02/2018. | 07/17/2029.
74988L  AA 2 |RRAM3RRA1R-CDO. N Clii 4| ... 1FE| i 550,000 |.....99.194 | ................545,569 | ....... 550,000 | ... 550,000 [ ..o [ [ [ [ 3.091 [...... 3.104 |JAJO.. .3,683 01/18/2018. | 01/15/2030.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securitie: s [ 4,016,687 XXX 4,001,727 | s 4,015,353 | .o 4,016,273 | oo 0 (215) 0 0 XXX XXX XXX | .t 1,964 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s 25,903,105 XXX | s 26,503,432 | ..covnnd 25,805,353 | ...coooe. 25,893,553 | .ovoiririieninis 0 (7,832) 0 0 XXX XXX XXX | s 207,297 XXX XXX
Totals
7699999. Total - Issuer Obligations............ccweereiersinrissiessiinns 29,428,954 XXX | s 30,018,410 | ..cooonvee. 29,092,315 | ..ccoooeee. 29,341,463 | ..........51,993 | .......... (46,032) 0 0 XXX XXX XXX | s 237,629 | ... 615,817 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ........cviwiivimiriiiinsiinisienisrsssiisnnseneenes 8,170,931 XXX s 8,464,748 | ....cocee.e. 8,096,227 | ..ot 8,160,042 (4,919 0 0 XXX XXX XXX | s 23,325 | ... 255,799 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ... ... iuruiriuiiseisierisens st enssens | cnssesesenes 1,561,060 XXX ..1,603,365 1,540,000 | .. ..1,5652,110 (3,004) 0 0 XXX XXX XXX 4224 | ... 50,807 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMtES. .........ovuwiiiiriiiiiiniiiniisinienisiens 4,016,687 XXX ..4,001,727 4,015,353 | .. ..4,016,273 (215) 0 0 XXX XXX XXX | ... 1,94 | .......141,110 XXX XXX
8399999, Grand TOAl - BONGS...........ccurvruvererereeereriieiiesiesieses ettt sssssnissnianinns | oonesirened 43,177,632 XXX | s 44,088,249 | ........... 42,743,895 | ........... 43,069,888 | .............51,993 | ........... (54,171) 0 0 XXX XXX XXX | e 287,143 | ... 1,063,533 XXX XXX




L3

Annual Statement for the year 2019 of the COLONY SPECIALTY INSURANCE COMPANY

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

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

NONE




Annual Statement for the year 2019 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
Current Year's
F Rate per Unrealized Other-Than-
or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code |gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.........ccooovemiinniiiniiiinnineiessssessniesnssens | oo 2,321 09/21/2012.
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD........cocosiiiiriiiiiriiesiiisssniessssesssnssssseessninns | coenes e 7,196 12/20/2011.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........ccooiiins o e | XXX [0 |0 | 9,516 | ....... [ (] 0 XXX
9799999. Total - COMMON StOCK.......vvrieiriiireiiririrsis i 9,516 | ...... [ R (U 0 XXX
9899999. Total Common and Preferred STOCK............ccvcvieiiicieieeceeeeee et eseseesenesinienes aereninsesesenssessssssesessnsssensnsnnes | esvevsseneniesnisieieee0 [ XXX e [ eeeeeeeciceennd0 | 9,516 | ....... 0 [ oereeeeeieeieenen0 e {0 IO 0 XXX

cl3a
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Annual Statement for the year 2019 of the COLONY SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.

912828  5M 8 |UNITED STATES TREASURY.......ccccovvvun 01/11/2019........ BANK OF NEW YORK.......covvuririrrinireieierisseenssinns 103,520 | v 100,000 518

912828  6C 9 |UNITED STATES TREASURY... 03/14/2019........ VARIOUS ..ottt 751,106 2e780,000 | oo 1,312

912828 V7 2 |UNITED STATES TREASURY... 04/01/2019........ OIS s 642,360 ....650,000 2,054

0599999.  Total - BONAS = U.S. GOVEIMIMENT..........viieiisiiiiiis etttk e6 18 s e o8R0 E 8880t 1,496,985 | ..o 1,500,000 3,884
Bonds - U.S. Special R e and Special A

3131Y7  S6 5 |FHZN1441 - RMBS......ooiiiiiiiicieisissesississi s snsssnes | | 09/24/2019........ CITIGROUP GLOBAL MARKETS INC.......coiiiitiieieiismssssersssssssensssesnssssssssssssssssssssensssssses TT8,787 | oo 724,664 2,174

3199999. Total - Bonds - U.S. Special REVENUE NA SPECIAI ASSESSMENES. ... v reieueeriesrreesereerersseeesaesereeseesesesassseaes | eeesessseseeaseseseessesesseseeseeaeeseseeseeseese8 421 eEeEseEeeAeEeEseE a2 8o e e Eees et anten et sesanses et ees TT8,787 | oo 724,664 2,174
Bonds - Industrial and Mi:

00135T AB 0 |AIB GROUP PLC C 04/03/2019........ Morgan Stanley. 200,000

00138C  AK 4 | AIG GLOBAL FUNDING 06/25/2019........ JP MORGAN SECURITIES LLC 124,964

00287Y  BQ 1 [ABBVIEINC.......ccccruvurneene 11112/2019........ MOrgan StaNIEY...........cueiueririeiririeiesenieseseeee e 149,867 | oo 150,000

00287Y  BU 2 [ABBVIEINC.......ccccevvvenee. 11/1212019........ MLPFS INC FIXED INCOME..........ooiiiiiierrineineiesie it 149,822 150,000

015271 AM 1 | ALEXANDRIA REAL ESTATE EQUITIES INC s 03/12/12019........ JP MORGAN SECURITIES LLC.....cooviieirieirieieieineienesiseienssnies 51,184 50,000 367

024836  AE 8 | AMERICAN CAMPUS COMMUNITIES OPERATING PA........coiiniiiiiiinieriserneieessesiennees 07/01/2019........ WELLS FARGO SECURITIES LLC . 149,556

03076C  AJ 5 | AMERIPRISE FINANCIAL INC.......coviuiiriiieinrieieineirereisceenineieees 03/12/2019........ JP MORGAN SECURITIES LLC.....coovueriiiciiirereineirereiseieninsnaes 124,666

035242 AP 1 | ANHEUSER-BUSCH INBEV FINANCE INC........cccocosuviirirmrimmiinrrirerienes C 05/29/2019........ MOrgan StANIEY...........cueuereueririeiririeieseri s 128,246 | ..o 125,000 | oo 1,521

037833 DM 9 |APPLEINC.... 09/04/2019. MLPFS INC FIXED INCOME..........coeiieiinirereieineieinsieisesseseisessie s sssesessssnsenns 174,601

05401A  AE 1 |AVOLON HOLDINGS FUNDING LTD [ 04/11/2019........ JP MORGAN SECURITIES LLC.....cooviirrririneisieissiesesisseensnines 174,872

05971K  AD 1 |BANCO SANTANDER SA.......cccccvvvuner. [ 06/20/2019........ MLPFS INC FIXED INCOME..........ociiiiiiiiriiiineisie e 400,000

06051G  HR 3 |BANK OF AMERICA CORP..... 06/11/2019........ MLPFS INC FIXED INCOME..........coeiiiiieieeireisinsieisieissese st 352,968 | ..ovvvrernrneieninnienenneei 390,000 | i 1,057

09659W  2F 0 | BNP PARIBAS SA......oiiiiiiiiiiiieiiesiiteississe sttt c 06/11/2019........ CITIGROUP GLOBAL MARKETS INC........cvurriiieimiiiiieiiesiieeiesissisessesssessesesssssesiens 212,956 2,909

10373Q  AE 0 |BP CAPITAL MARKETS AMERICA INC.... [ 06/11/2019. DAIWA CAPITAL MARKETS AMERICA 81,201 326

110122 BZ 0 |BRISTOL-MYERS SQUIBB CO. 05/07/2019........ Morgan Stanley...........cceieriiuiiriiiieiesiere s 323,739

11102A  AE 1 |BRITISH TELECOMMUNICATIONS PLC.......corvvmrierrrirerereeirerieriseeeeiennes [ 11/05/2019........ US BanK......cooeieiereieeenisceeieeeenesisceesieenees 223,083

126650 CW 8 |CVSHEALTH CORP.........ccoovvverirnirnns 06/03/2019........ BARCLAYS CAPITAL INC.... 51,917 399

133434  AA 8 [CAMERON LNG LLC. 12/05/2019........ JP MORGAN SECURITIES LLC.......cvuriierinirerienirriierissrienienes 200,000

172967  JP 7 |CITIGROUP INC.... 05/29/2019. CREDIT SUISSE SECURITIES (USA) 252,580 779

172967 KG 5 |CITIGROUP INC.... 06/03/2019........ DEUTSCHE BANK SECURITIES, INC......c.oovviieriniieiniieississiensnienns 103,453 | ..ovvicerivererneinieneeennn 100,000 [ o 1,470

22534P  AA 1 |CREDIT AGRICOLE SA (LONDON BRANCH)................... C 10/15/2019........ BANK OF NEW YORK.......cceviirriirciiieiereniseerenienenes 274,007

23283P  AQ 7 [CYRUSONE LP....oiiiiiiiicieiiieisieisesiesssi st 11/20/2019........ MOrgan StANIEY..........cvuiiiereriieieries s 124,824

23291K  AG 0 |DH EUROPE FINANCE Il SARL......... C 10/29/2019........ MLPFS INC FIXED INCOME..........coeviuiriieeiieicieiiessisissssse s 49,976

23291K  AH 8 |DH EUROPE FINANCE Il SARL......... [ 10/29/2019........ MLPFS INC FIXED INCOME.........coeiiiiieienireirinsieisisisssssse st ssssnsssssnsenns 24,976

24703D  AY 7 | DELL INTERNATIONAL LLC......coviiiririeiriieienseeeesiseiensnines 03/06/2019........ JP MORGAN SECURITIES LLC.....coovviirrririreisieinsierssisseenssnines 174,228

254687  FK 7 | WALT DISNEY CO....coouerrriiiieiiieineineie s 09/03/2019........ JP MORGAN SECURITIES LLC.......oovieririereiereineireneeiseeenieenees 273,878

260543 CS 0 |DOW CHEMICAL CO........ 05/16/2019........ MITSUBISHI UFJ SECURITIES 74,843

29444U  BC 9 |EQUINIXINC......coiiiiieriiiiieiseise ettt sniens | evsesnesnnine 11/06/2019........ MLPFS INC FIXED INCOME..........oooiiiiiieieriiineisie e 300,000

31620M  BJ 4 |FIDELITY NATIONAL INFORMATION SERVICES I.......cccvvuervrinienes 06/03/2019........ CREDIT SUISSE SECURITIES (USA)......coiiiiiiiiiieeiniieiesieeesissesesisssssssesssesesssseessenes 102,709 146

337738 AS 7 |FISERV INC.....coiiiiiiriciiiiicsniee st sssssnes 06/10/2019........ JP MORGAN SECURITIES LLC.....ccovviieiriiieinieiseiesesiseeensnines 124,790

337738 AT 5 |FISERVINC......coiiiiiicenniceniee et 06/10/2019........ JP MORGAN SECURITIES LLC.....c.oovuevimrieirriereinrirereeiseeeninenes 74,995

37940X  AA 0 | GLOBAL PAYMENTS INC......cocovvirvrrirnns 08/07/2019........ MLPFS INC FIXED INCOME...........cciiiiiiiniiniiieiiesieissi i ssessssssnees 149,963

416515 BE 3 |HARTFORD FINANCIAL SERVICES GROUP INC........covviiiriireinrireinsissieeiseisesesesssiesiennenes 08/08/2019........ CREDIT SUISSE SECURITIES (USA).......coiiiiiiiiiiiieiiieiseieieiissisessesssessssesesssseessees 249,200

437076  BY 7 |[HOME DEPOT INC......cocovvurirrrrrnns 06/03/2019........ MOrgan StANIEY..........couiiieirieicinricee s 99,426

438516  BU 9 |[HONEYWELL INTERNATIONAL INC 07/30/2019........ MOrgan Staney...........cceieriieiiriiiieiesiersesienes 224,197

44962L  AB 3 |IHS MARKIT LTD 04/01/2019. MLPFS INC FIXED INCOME.........coeiriiinierereieinsieieisiseeseseisessse s sssssessssnseens 181,995

46115H  BJ 5 |INTESA SANPAOLO SPA 09/16/2019........ JP MORGAN SECURITIES LLC.....cooviieiriiireieieriseieresiseiensnnnes 273,793

46647P  BA 3 | JPMORGAN CHASE & CO.......... 06/11/2019........ KEYBANC CAPITAL MARKETS INC.......c.cccovvvvunnn 209,640 2,948
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
49338L  AF 0 |KEYSIGHT TECHNOLOGIES INC .| 10/07/2019........ MLPFS INC FIXED INCOME............oveeieeiieeeieeessieeeeeseeseeesseess s s 24,979
527298  BP 7 |LEVEL 3 FINANCING INC.....cocovvvirviiriiirinieiiseiessesissieninienes 11/14/2019........ BOFA SECURITIES INC.... 324,285
571676  AA 3 [MARS INC......oo ittt 03/26/2019........ MLPFS INC FIXED INCOME..........ooiiriiiieriineineineise e 224,852
571748  BK 7 |MARSH & MCLENNAN COMPANIES INC........coeiuiiiriiiiiininiieisssinesssissiessesssesesisessssssiennnins | sesesinesensies 01/08/2019........ MLPFS INC FIXED INCOME..........coiiiiiiiiiriniceinsie sttt 105,000
594918  BR 4 |MICROSOFT CORP................. 06/11/2019........ US BANCORP INVESTMENTS INC......coovvriiiiiireiersierieersienines 148,652 | ..o 180,000 | oo 1,250
61744Y  AQ 1 [MORGAN STANLEY......ccoirimiiiriimiriieiiniiernsiseeesiessssssee s 05/29/2019........ CREDIT SUISSE SECURITIES (USA)......coiiiiiiriiiiieiniieiessineserissisesissssessesssesessssesesseses 153,879 576
629377 CK 6 |[NRGENERGY INC......ccecrvrvrrrrinns 05/20/2019........ CREDIT SUISSE SECURITIES (USA)......cuiiiiiireriiiniiiieinsiseersssessesssessnssssesssssesseses 49,986
62954H  AA 6 | NXP BV....ooiiiccrce e [ 06/11/2019........ MLPFS INC FIXED INCOME..........coiiieriiiieiiineiseinsive it 74,973
63861V AE 7 | NATIONWIDE BUILDING SOCIETY ....vuririuiireiiirerieiierisieesssisssssssesessssiessssss st sssesensenes (SR 07/11/2019........ CITIGROUP GLOBAL MARKETS INC.......cooviiririiiiiiiiieissieeesisiss s ssssesensssaees 250,000
65339K  BG 4 |NEXTERA ENERGY CAPITAL HOLDINGS INC......c.ccoovvverrririinenn 03/28/2019........ MLPFS INC FIXED INCOME.........ooiiieirriecresisisesesieisssssssessssissssesssssssssssssessasssessesssssnnses 225,000
666807 BN 1 |NORTHROP GRUMMAN CORP.......cccocoirirrrierniinrieririrceisnerenes 06/03/2019........ MOrgan StaNIEY..........c.uveeviirieeericieree s 125,246 | .o 125,000 | oo 1,580
674599  CS 2 |OCCIDENTAL PETROLEUM CORP......ccoovtimiirriiirirrirtiiieessissiesssesissssssssssessesssessssssssssssnenes | sevesssesssssens 08/07/2019........ VARIOUS ...ttt 175,217 | o 175,000 [ i 15
674599 DB 8 |OCCIDENTAL PETROLEUM CORP. ... | 09/19/2019........ CORPORATE ACTION 203,906 2,635
695156 AU 3 | PACKAGING CORP OF AMERICA .| 11/18/2019........ DEUTSCHE BANK SECURITIES, INC.. 99,869
701094 AN 4 | PARKER-HANNIFIN CORP. 06/05/2019........ VARIOUS ...t 175,000
70450Y  AC 7 |PAYPAL HOLDINGS INC......... 09/19/2019........ JP MORGAN SECURITIES LLC.....coovueriiiciiirereineirereiseieninsnaes 99,939
70450Y  AD 5 |PAYPAL HOLDINGS INC......... 09/19/2019........ JP MORGAN SECURITIES LLC.......cvuirieriirierieririisesinsiienienes 174,566
744573 AN 6 |PUBLIC SERVICE ENTERPRISE GROUP INC 06/03/2019. BARCLAYS CAPITAL INC.... 49,977
780097 BK 6 |ROYAL BANK OF SCOTLAND GROUP PLC ¢ 03/19/2019........ CREDIT SUISSE SECURITIES (USA)......cuiiiiiereriiisiriisinsisiessssesssssessssssessssessenes 225,000
80282K  AY 2 | SANTANDER HOLDINGS USA INC.......ccocvvrviirerrininnns 10/04/2019........ Unknown 94,925
824348 AW 6 | SHERWIN-WILLIAMS CO. 06/03/2019........ DEUTSCHE BANK SECURITIES, INC 175,572
824348  BJ 4 | SHERWIN-WILLIAMS CO 08/12/2019........ CITIGROUP GLOBAL MARKETS INC........cvurriiieimiiiiieiiesiieeiesissisessesssessesesssssesiens 124,584
855244 AR 0 | STARBUCKS CORP.. 06/11/2019. VARIOUS ..ottt 212,712 533
858119  BK 5 |STEEL DYNAMICS INC. . 12/09/2019........ JP MORGAN SECURITIES LLC.....ccovvvirrririreisieiseienssisseensnines 124,670
87236Y  AJ 7 | TD AMERITRADE HOLDING CORP.........coosviirriiiirerinreeeiereisesisesiesiesisessssissisessssssssessessssensens. | woerssseressnes 08/13/2019........ JP MORGAN SECURITIES LLC... 249,720
89153V AS 8 | TOTAL CAPITAL INTERNATIONAL SA...... [ 07/08/2019........ JP MORGAN SECURITIES LLC... 500,000
907818  FD 5 |UNION PACIFIC CORP 07/29/2019........ CITIGROUP GLOBAL MARKETS INC........ccvuuriiieimiieiiieiiesiiesiesissisesissssessesesssssesies 49,858
913017 DD 8 |UNITED TECHNOLOGIES CORP. 06/03/2019. WELLS FARGO SECURITIES LLC 185,427 2,093
92840V AD 4 |VISTRA OPERATIONS COMPANY LLC 06/04/2019........ CITIGROUP GLOBAL MARKETS INC.......cooiirirriiiniriieiiseiesesssissessssssssessessssssessessanes 149,711
959802  AY 5 |WESTERN UNION CO.......... 11/18/2019........ WELLS FARGO SECURITIES LLC . 99,845
96949L  AD 7 | WILLIAMS PARTNERS LP......ccoiiiiiiiiiiiitisiiseisiississssssssesnisss s 06/11/2019........ JP MORGAN SECURITIES LLC.....cooitiiriiisiiinisisrissisensnisseenesniees 126,491
3899999. Total - Bonds - Industrial and Miscellaneous.. 11,620,950
8399997. Total - BONS = Part 3.t 13,896,722 ...13,749,664
8399998. Total - Bonds - SUMMANY HEM fTOM PaM 5.........iiiiiriiteisssiieie st essssesssesss s sss s sessess e ens st sen st e41e8see st ee 8814088080880t 8,864,436 | ....oovovvriierieere 8,685,000
8399999. Total - Bonds, 22,761,159 | oo 22,434,664
9799998. Total - Common Stocks - Summary Item from Part 5... 253,423 XXX
9799999. Total - Common Stocks.........ccovwvinnenes 253,423 XXX e 0
9899999. Total - Preferred and Common Stocks.......... 253,423 XXX | 0
9999999. Total - Bonds, Preferred and COMMON STOCKS. ...........eviveiereveeeeereseseeetesssessetsseesesesssseesssessessessseseesssassssesesses seseseessesesessessesesesssesesssesesesessseseseseestessses s etees e et et e es s e ssesses s essestesssene et ssees s essestenes 23,014,581 XXX 59,016
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Bonds - U.S. Government
912828 C2 4 |UNITED STATES TREASURY.... . | 02/28/2019. | Maturity @ 100.00.........ccoovscovcvvemsccvenns | 215,000 | .......... 215,000 | ......... 217,690 | .ccovvernee 215,147 |....... (147) (147) 02/28/2019.
912828 C6 5 |UNITED STATES TREASURY .. | 03/31/2019. | Maturity @ 100.00. 320,000 | oo, 320,000 | ......... 326,538 320,522 | ....... (522) (522) 03/31/2019.
912828 D2 3 |UNITED STATES TREASURY.... .. | 04/30/2019. | Maturity @ 100.00.........ccoovvvveremmmvriveenn | 110,000 | ... 110,000 | voooo..... 110,791 | 1. 110,055 | ..., (55) (55) . . K 04/30/2019.
912828 V7 2 |UNITED STATES TREASURY.... .1 09/24/2019. | UNKNOWN. ....coovvvvvvirrnenvinssneniissssisissans | 20,100 | voovoo.. 20,000 | ... LT O I 39 KIS Y 19,804 . 296 296 244 101/31/2022.
0599999. Total - BONds - U.S. GOVEIMMENL......cooooosiiiiirirreiresssiiiineveccsssins it || 665,100 | ......... 665,000 | .......... 674,784 | oo 645,724 | oo, 0 (685) 0 (685) [\ 664,804 0 296 296 5,350 XXX
Bonds - U.S. States, Territories and Possessions
658256 T8 5 |NORTH CAROLINAST... - |- [ 05/01/2019.  Maturity @ 100.00.... 925,000 | ... 925,000 | ....... 1,140,932 (12125) | i | e00000825,000 | [ | s | 23,125 | 05/01/2019.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS................coiiirriiiis  woinevsiinsssiisssssissssssssssssissssssssssssssssssssissssssnens | 925,000 | .......... 925,000 | ....... 1,140,932 XXX
Bonds - U.S. Special Revenue and Special Assessment
3128M4 2P 7 |FH G03182- RMBS .| 12/01/2019. | Paydown 05/01/2036.
3128M7 LM 6 |FH G05432- RMBS.... .| 12/01/2019. | Paydown 04/01/2039.
312931 K6 4 |FHAB84817-RMBS .| 12/01/2019. | Paydown 03/01/2039.
3131Y7 S6 5 |FHZN1441-RMBS. . | 12/01/2019. | Paydown 11/01/2048.
3132GE 83 5 |FH Q01438 - RMBS .| 12/01/2019. | Paydown 06/01/2041.
3132XC  SE 6 |FHGB7717 - RMBS........oovvvirrrririrris .| 12/01/2019. | Paydown 116,718 11/01/2048.
313358 ZY 5 |FH G61659 - RMBS .| 12/01/2019. | Paydown 113,908 07/01/2042.
3137BY PD 6 |FHR4692ALP - CMO/RMBS................... .| 12/01/2019. | Paydown 05/15/2046.
3137F2 ME 3 |FHR4714APA-CMORRMBS.............. .| 12/01/2019. | Paydown 11/15/2046.
3137FA  JC 3 |FHR4708C MA - CMO/RMBS................. .| 12/01/2019. | Paydown 103,835 05/15/2047.
3138WG KX 1 |FN AS6609 - RMBS .| 12/01/2019. | Paydown 45,112 02/01/2031.
31407C AE 7 |FN826305- RMBS .| 12/01/2019. | Paydown 07/01/2035.
3140E6 NC 2 |FNBA2186-RMBS........ccccoovvvrirrriarenens .| 12/01/2019. | Paydown 11/01/2030.
3140E6 PB 2 |FNBA2217 - RMBS . 12101/2019. | Paydown ..18,600 12/01/2030.
3140F5 A4 5 |FNBC9026 - RMBS. .| 12/01/2019. | Paydown 340,545 | .........340,545 | ...... 332510 11/01/2046.
31408 JQ 7 |FNBM3870-RMBS.... .| 12/01/2019. | Paydown 81,383 ..82210 | ... 82,212 03/01/2046.
31410L  R7 9 [FN890710-RMBS........ccccoovvvrirrrrinnnenns .| 12/01/2019. | Paydown 133,928 | .........133,928 | .......... 139,630 | cvvvvoee. 138,863 02/01/2031.
31410P QW 6 |FN 893369 - RMBS <[ 1200172019, | PRYAOWN. .o [ 14483 | 14,483 | 13,855 07/01/2033.
54811G XD 7 |LOWER COLO RIV AUTH TEX REV... .| 05/30/2019. | Morgan Stanley 274,395 | .........250,000 | ........ 291,515 05/15/2025.
91523N  JD 9 |[UNIVERSITY WASH UNIV REVS... ..| .. | 05/30/2019. | BARCLAYS CAPITALINC.......ccooommvvceeene | | 424,024 | .........400,000 | ......... 452,744 04/01/2033.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ .co.ooiiervvviinseviiinsississsisssisssssssissssssssssssssssss | 1,883,367 | ....... 1,834,948 | ... 1,941,072 XXX
Bonds - Industrial and Miscellaneous
00164M DU 4 |ALM 12RRR ARR - CDO......cocoovvrverernccn C|10/16/2019. | Paydown 138,106 | .......... 138,106 | .......... 138,106 | vrvvvvereess 138,106 | oo | eereseeseressinnns 0 04/16/2027.
002824 BD 1 |ABBOTT LABORATORIES .| 04/12/2019. | VARIOUS 195,626 | ....... 195,000 | ..oo..... 193,102 | oo 193,492 | oo 144 144 11/30/2021.
00772B AN 1 |AERCAP IRELAND CAPITAL LTD.. 10/07/2019. | MERRILL LYNCH PIERCE FENNER
SMITH INC 202,964 200,000 | ........ 210548 | ... 204,827 (2,463) 07/01/2020.
00912X AL 8 |AIR LEASE CORP. .| 01/15/2019. | Maturity @ 100.00.... 100,000 100,000 | ... 102,224 ...100,000 0 01/15/2019.
02209S AL 7 |ALTRIA GROUP INC.......oooemvrrrecrrrcrrrinns .| 12/09/2019. | HSBC SECURITIES (USA) FXD INC.... ..186,647 180,000 196,268 187,134 (2,808) 05/05/2021.
023778 AC 0 |AMERICAN AIRLINES INC - ABS... .1 10/01/2019. | VARIOUS . ..147,686 (0) 03/22/2025.
03027X AH 3 |AMERICAN TOWER CORP .| 11/114/2019. | NATIONAL FINANCIAL SERVICES CO... | 60,043 (18) 02/15/2021.
032654 AN 5 | ANALOG DEVICES INC . | 11/14/2019. | WELLS FARGO SECURITIES LLC.......... i 13191 70000 | e T8 71,288 (132) 12/05/2026.
032654 AR 6 |ANALOG DEVICES INC .| 11/06/2019. | NATIONAL FINANCIAL SERVICES CO... | | 136351 | ... 135000 | .........134.422 | .. 134,579 174 01/12/2021.
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03835V AA 4 | DELPHI AUTOMOTIVE PLC....ocosivsssr C] 031512019, | VARIOUS ..ottt | i 45272 | ..........45,000 ....46,188 - A5T53 | ... (83) (83) vt 45,670 (670)] . 11/19/2020.
052769 AE 6 |AUTODESK INC.......cocovirimrreriiririeiinerienienes .| 11/14/2019. | KEYBANC CAPITAL MARKETS INC....... 82,47 | ...........80,000 | ...........79,498 79,566 | ...... 39 39 79,606 06/15/2027.
05531F AV 5 |BB&T CORP | 09124/2019. | KEYBANC CAPITAL MARKETS INC.oco | | s 164,954 | ... 165,000 | ... 160,345 | oo 161,568 | covvvevrvvrcns | o 1,040 ROV Y B 162,608 05/10/2021.
05565E AU 9 |BMW US CAPITALLLC.......cocovvvimiircrieriiriiiniis C|07/11/2019. | United States Treasury Note/Bond........... | | 55611 | oo 55,000 | oo 54.967 | ... 54975 | ... 8 6 i 54,980 04/12/2021.
06406H BY 4 [BANK OF NEW YORK MELLON CORP................ .. | 04/01/2019. | JANE STREET EXECUTION SERVICES
we 168,399 | 165,000 | o 167,369 | 166,859 | ... (170) (170) 09/23/2021.
126650 DC 1 |CVSHEALTH CORP.....oooooorcccr .| 1112012019, | VARIOUS 85,387 | ... (134) (134) 03109/2021.
14040H BP 9 |CAPITAL ONE FINANCIAL CORP.. .| 09/05/2019. | MLPFS INC FIXED INCOME....ooo | | 4coag | asoo0 | . aagp9 | 44968 | ... 16 16 05/12/2020.
14040H BY 0 |CAPITAL ONE FINANCIAL CORP.. || 0411212019, | WELLS FARGO SECURITIES LLC......... L A9.985 | 4 4 0413012021,
14042R  FH 9 |CAPITAL ONE NA .. | 03/27/2019. | JP MORGAN SECURITIES LLC.............. . 500,000 | ..........499,700 499,892 | ... 24 2 01/31/2020.
143110 AW 6 | CGMS 151R AR - CDO..oooovcvesvrscss | 07/22/2018. | Redemption @ 100.00.. 250,000 250,000 | ........ 250,000 | ..o 250,000 | oo | oo [0 PSS IR 250,000 | oo [ oeseesiessies | oesvesiiensid | e 6,837 | 04/20/2027.
20030N  AZ 4 | COMCAST CORP | 07/01/2019. | Maturity @ 100.00 v 150,000 150,000 154,025 150,257 | ... (257) (257) 150,000 [ oo | oo | 0 | 8,550 | 07/01/2019.
2027A0 JH 3 |COMMONWEALTH BANK OF AUSTRALIA.......... C|06/11/2019. | United States Treasury Note/Bond........... . .149,828 | . ..150,000 | . 149,796 | . 149919 | ....... 30 30 149949 | e (122) | e (122) ] 2,559 | 03/10/2020.
210790 AA - 3 |UALO92 A= ABS..oovsvscrvssnsvssnnscsns | 081012019, | VARIOUS...oovsvvvscsvsvssssvsnsss | | s 300484 | ......... 204274 | ... 347979 | v 303,103 | ..o 6,211 | v (3,976) 2,235 [ oo | e 305,337 | o | corn4,854) | o (4,854) [ e 8,060 | 05/10/2021.
225433 AT 8 | CREDIT SUISSE GROUP FUNDING C|03/27/2019. | MERRILL LYNCH PIERCE FENNER
(GUERNSEY) L SMITHING | 1017400 | 1,000,000 | ....... 987,563 | .........991267 |..... 434 438 || 9170 || 25699 | ... 25,699 | ... 11,506 | 06/09/2023.
22822V AA 9 |CROWN CASTLE INTERNATIONAL CORP.. .. [ 11/18/2019. | US BANCORP INVESTMENTS INC....... | | .. 76064 | oo 75000 | oo 77.036 | oo 76453 | (493) (493) | oo | e 75,660 | cooeorooereeeees | oo 405 | 405 | 3,223 | 02/15/2021.
2282V AJ 0 |CROWN CASTLE INTERNATIONAL CORP.........| .. | 11/20/2019. |US BANCORP INVESTMENTS INC....... | | yeaen | o000 | aagsa | . ass60 | . 2 2 14,886 147 A4T4 | 1.918 | 071512023,
247361 ZJ 0 |DELTAAIRLINESINC.... .| 03/18/2019. | US BANCORP INVESTMENTS INC........ il 50014 | 50000 | 49903 | 49997 | 0 0 49,997 16 A6 | 931 | 03/15/2022.
247361 ZK 7 |DELTAAIRLINESINC.... . [ 11/06/2019. | MERRILL LYNCH PIERCE FENNER
SMITHING e | P57 | 175,000 | s TATO5 | o AT | o 58 58 03/13/2020.
26353 CL 1 |E1DU PONT DE NEMOURS AND CO... .| 04/01/2019. | MILLENNIUM ADVISORS LLC..cocooe | | aats | asoo0 | aaost | aagig | 4 4 05/01/2020.
26444H AD 3 |DUKE ENERGY FLORIDALLC ..|..| 0710172019, | vARIOUS e ts000 | ts000 | sec0 | 0 1215/2019.
26875P AL 5 |EOG RESOURCES INC.......cocovvvirimriiririiniians .1 08/19/2019. | PERSHING LLC.......ccoovivririirineiniinns . 119555 | ... 295 295 04/01/2020.
269246 BP 8 |E*TRADE FINANCIAL CORP........ooororoc .| 03/18/2019. | KEYBANC CAPITALMARKETSINC...... | | 39577 39970 | .. 9 2 081242022,
278062 AC 8 |EATON CORP.. C| 04/08/2019. | DEUTSCHE BANK SECURITIES, INC..... 209418 204,695 | ... 206,995 | ...... 200 200 11/02/2022.
278062 AG 9 |EATONCORP........cccoovrrrnec. .. [ 11/06/2019. | WELLS FARGO SECURITIES LLC..coooooe | 31,212 ...30,000 | ... 30,000 [ oo | oo 0 09/15/2027.
28370T AA 7 |EL PASO PIPELINE PARTNERS OPERATING .1 08/19/2019. | Morgan Stanley............coveveveerirerrenierenns
coL 111,307 104,640 (2,345) 04/01/2020.
29372) AB 3 |EFF 172 A2- ABS .. | 12/20/2019. | Paydown . . . . . ..100,669 | . .100,671 0 . . 01/20/2023.
293738 AB 3 |EFF173A2-ABS | 1212012019 | PAYOWN. oot | | s 149313 | v 149313 | v (LK IR — 149311 [, 0 VN ST DR 149,312 [ ovvcrsvrns | v L — L 1,744 | 05/22/2023.
31620M AP 1 |FIDELITY NATIONAL INFORMATION SERVICES |.. | 09/05/2019. | JP MORGAN SECURITIES LLC..............
N DNV B 170,312 | .......... 168,000 | .......... 167,780 | oo 167,921 | ....... 30 30 | e [ e 167,951 | oo | 02,361 [ 2,361 | 5,481 | 10/15/2020.
316773 CT 5 |FIFTH THIRD BANCORP.........cccocoevirrrrririrernrnns .. | 06/11/2019. | MLPFS INC FIXED INCOME................... 200,686 200,000 1202,892 | .... 201,311 |..... (390) (390) 0200,921 | corveeees | ererrrreni(235) | oo (235) | 5,047 | 07/27/2020.
345397 zB 2 |FORD MOTOR CREDIT COMPANY LLC............ | Q13172019 | MOrgan Stanley.......cevsvsvevvsesosicses | i | s 189,672 | v 200,000 | v 197,726 | oo 197,874 | ... 45 45 197,919 [ s o (8,24T) | o (B,24T) | 3,887 | 02/15/2023.
37045X AR 7 |GENERAL MOTORS FINANCIAL COMPANY INC |.. | 06/20/2019. | KEYBANC CAPITAL MARKETS INC...... | | ... 110,281 | oo, 110,000 | voooo..... 111,629 | oo 110,566 | ....... (283) [0 ) NN IO, I 11).2: < B IS ISV 2 | BYOOON ) | DO 3,263 | 01/15/2020.
37045X BD 7 |GENERAL MOTORS FINANCIAL COMPANY INC |.. | 06/20/2019. | Morgan Stanley. . ...90,096 | . ...89,000 ..88,936 | ... 88,976 |....... 8 6 o 88982 a4 A 118 | 1,921 | 11/24/2020.
375558 AQ 6 |GILEAD SCIENCES INC......c.ccoevevecrercirciiieerae .. 1 04/01/2019. | TRADEWEB DIRECT LLC........ccceovvrrnee. . 51,619 | . ...50,000 | . 52,003 | ... 51,509 | ....... (183) (183) | oeveeeeereescsiee | rrernenssssn 51,326 | s | eere0i293 | 293 | o, 1,131 | 04/01/2021.
38141G VP 6 | GOLDMAN SACHS GROUP INC oo [+ | 0206/2019. | BNP PaID@S....ocvevsvesvsvsvsvscsnss | | v 64,709 | oo 65,000 | .vovree 64,867 | ... 64,954 | ... 3 B [ | o495 | [ (24T) | e o(24T) [ 710 | 09/15/2020.
40428H PV 8 |HSBC USAINC .| C| 06/20/2019. | MERRILL LYNCH PIERCE FENNER
SMITHING i 100,490 | oo 100,000 | ... 100,726 | v 100,344 ... (101) AN o 100,242 [ oo | 28 | 248 | . 2,422 | 08107/2020.
42824C  AZ 2 |HEWLETT PACKARD ENTERPRISE CO... - 04/01/2019. | WELLS FARGO SECURITIES LLC...oooc | || v 69,652 | o 70,000 | o 69,996 | .. 69,999 | ...... 0 (V1 SIS B 69,999 | oo | e (7] — [Zrg ) p— 727 | 10104/2019.
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49327TM  2G 8 |KEYBANKNA .. | 06/11/2019. | STIFEL NICOLAUS & COMPANY INC..... | ) 249,528 | ...... 250,000 | ..., 250,050 | oroooi250,023 | oo oo ®) (8) | oo | cerereeeeeeeni250,014 | oo | e (487) | o (487 | 4172 | 03/16/2020.
49327TM 2T 0 |KEYBANKNA .. | 09/24/2019. | KEYBANC CAPITAL MARKETS INC....... . . 432,451 | oo 430,000 | coo..... 429,901 | oo 429,931 | ... 13 13 | oo | 820,944 | | 2507 | 2,507 10,192 | 09/14/2022.
50077L AD 8 |KRAFT HEINZ FOODS CO. .| 12/16/2019. | MERRILL LYNCH PIERCE FENNER
SMITHING [ e BABTS [ 55,000 [ o 56,068 | .. 55,646 | . (79) (79 06/01/2026.
50077L AH 9 |KRAFT HEINZ FOODS CO .. | 07/15/2019. | Morgan Stanley. 120,112 120,000 | .......... 119,525 | ....ccc0...... 119,697 | ...ecc. 108 108 07/02/2020.
512807 AR 9 |LAM RESEARCH CORP. .. | 06/11/2019. | PERSHING LLC... 120,646 120,000 | o.ooooo. 121,744 | oo 121,166 | ....... (215) (215) 06/15/2021.
571748 AY 8 |MARSH &AMP MCLENNAN COMPANIES INC..... | .. | 06/05/2019. | MERRILL LYNCH PIERCE FENNER
SMITHING s | 149,846 | o 150,000 [ ... 150,480 150,182 |...... ) (71) 03/06/2020.
61747y DW 2 |MORGAN STANLEY .. 07/01/2019. | VARIOUS il 100,049 | 100,000 | .......... 101,041 | ... ..100,386 |....... (157) (157) 01/27/2020.
64952W DA 8 |NEW YORK LIFE GLOBAL FUNDING ...| .| 07/11/2019. | NATIONAL FINANCIAL SERVICES CO... | 105,000 | ..oooo.. 104,911 | oo 104,922 | ....... 16 16 08/06/2021.
654740 AV 1 |NISSAN MOTOR ACCEPTANCE CORP............... .. | 11/05/2019. | HSBC SECURITIES (USA) FXD INC....... . 34,120 |....... 237 237 01/13/2022.
654740 BJ 7 |NISSAN MOTOR ACCEPTANCE CORP .. [ 11/05/2019. | NATIONAL FINANCIAL SERVICES CO... | 55,022 | oo | e (6) (6) 09/21/2021.
674599 DB 8 |OCCIDENTAL PETROLEUM CORP .. 1 10/07/2019. | BARCLAYS CAPITAL INC........ccccooomurnees (130) (130) 07/01/2024.
682134 AC 5 |OMNICOM GROUP INC.. .. | 06/11/2019. | Morgan Stanley 127,683 | .o 125,000 | oo 133,406 | oo 129,003 | oo | e (1,001) (1,091) 08/15/2020.
68389X BK 0 |ORACLE CORP. .. |.. | 04/01/2019. | SUMBRIDGE PARTNERS LLC 122,865 298 298 09/15/2021.
747525 AD 5 |QUALCOMMINC........cccoovvmmrriannnns .. | 04/01/2019. | WELLS FARGO SECURITIES LLC.......... . 3 3 05/20/2020.
747525 AR 4 |QUALCOMMINC........cccoooomimvrrannnns .. | 09/04/2019. | CITIGROUP GLOBAL MARKETS INC 127573 | 125000 | 119,564 724 724 01/30/2023.
761713 BE 5 |REYNOLDS AMERICAN INC.......ccccoveoervririrrriians C|03/27/2019. | US BaNK........corvverrrerrerirerieeniieeeiieees X . 153,485 (254) (254) 06/12/2020.
78355H KD 0 |[RYDER SYSTEM INC .. | 11/14/2019. | CITIGROUP GLOBAL MARKETS INC . 19 19 03/01/2022.
78355H KH 1 |RYDER SYSTEMINC .. | 11/20/2019. | KEYBANC CAPITAL MARKETS INC....... . 10 10 06/09/2023.
80282K AT 3 | SANTANDER HOLDINGS USA INC .. [ 10/04/2019. [ UNKNOWN.......oovvvoriinnneeens ..94.850 21 21 03/28/2022.
80283L AP 8 |SANTANDER UKPLC. C| 07/15/2019. | CITIGROUP GLOBAL MARKETS INC.. 199,196 | .........200,000 | ......... 199,318 122 122 11/03/2020.
830505 AV 5 | SKANDINAVISKA ENSKILDA BANKEN AB........... | C | 06/11/2019. | J> MORGAN SECURITIES LLC ..249.718 250,000 | ..........249,828 25 25 03/11/2020.
86562M AH 3 | SUMITOMO MITSUI FINANCIAL GROUP INC...... C| 09/24/2019. | KEYBANC CAPITAL MARKETS INC....... 226.103 225,000 | .......... 225,000 | oorrerr0000225,000 | oo | eerereeeeereeseenn 0 10/19/2021.
8672EM AG 9 |SUNCORP-METWAY LTD......coocosmvrimrrrirerrirarcnens C| 03/18/2019. | NATIONAL FINANCIAL SERVICES CO...| ) 192,366 | oo, 195,000 | ........ 194,891 4 4 05/04/2022.
871658 AJ 2 |SYNCHRONY FINANCIAL .| 01/15/2019. | Maturity @ 100.00.............ccocevmvemmmmmmrcc | 450,000 | 150,000 | vooooo.... 149,961 0 0 01/15/2019.
87236Y AJ 7 |TD AMERITRADE HOLDING CORP... .. | 11/05/2019. | Morgan Stanley. B £ [ TRy 7/ L T SN D 0 0 10/01/2029.
883556 BH 4 | THERMO FISHER SCIENTIFIC INC... .. [ 10/01/2019. | KEYBANC CAPITAL MARKETS INC....... i 114442 | 110,000 | o 109.803 | 109842 | 37 37 02/15/2022.
907818 EU 8 |UNION PACIFIC CORP........ccooorrrrrirrrinsirnrienns .. [ 11/20/2019. | Morgan Stanley...............cooowvvvcevmmmveeeens | b 57618 | 55000 | o 54950 | oo 54955 | .. 8 8 06/08/2023.
931142 EK 5 |WALMARTINC .. | 04/01/2019. | JANE STREET EXECUTION SERVICES
e T 102,779 | ... 100,000 | ............ 99,973 | ... 99,976 |....... 1 1 06/26/2023.
931427 AA 6 |WALGREENS BOOTS ALLIANCE INC.........cc..... .. | 06/03/2019. | Morgan Stanley............ccouereerererveneerenes . . 114,938 | ..oo...... EREXV O — 116,650 | covvvoernns 115,501 | ....... (269) (269) 11/18/2019.
94974B  GF 1 |WELLS FARGO & CO. .| .- | 06/05/2019. | KEYBANC CAPITAL MARKETS INC....... . ) 399,200 | ... 400,000 | ooo.... 399,601 | .... 399,853 |...... 59 59 01/30/2020.
961214 CS 0 |WESTPAC BANKING CORI C| 06/05/2019. | BANK OF NEW YORK.. 115,313 115,000 | ..oooe. 115,407 15212 | (48) (48) 11/23/2020.
961214 DJ 9 |WESTPAC BANKING CORP... ..|C| 06/11/2019. | JP MORGAN SECURITIES LL 74827 | oo 75,000 | oo 74,968 | oo 74988 | ... 5 5 . . 03/06/2020.
3899999. Total - Bonds - Industrial and Miscellan@ous..........ccovvvvsssivvsnssssne e | 10,807,581 | ..... 10,727,045 | ..... 10,827,291 | ......... 10,589,371 | ........6,211 | ... (11,943) 0 (5,732) 0 [ 10,745,943 | ..o | 61,367 | ....... 61,367 | ..... 246,379 XXX
8399997. Total - BONGS - PaIt 4. sssssss v | 14,281,049 | ... 14,151,994 | ... 14,584,079 | ......... 13,988,082 | ........6211 | ...... (30,400) | .vvevnienne 0 [ (24,189) [ ovvvivrand 0 [ e 14,211,330 | .0 | 69,447 | ....... 69,447 | ..... 319,080 XXX
8399998. Total - Bonds - Summary Hem from Part 5........cccvoversiensirnssvnsiinss st | 8,929,931 | ....... 8,685,000 | ..... 8,864,436 | ..ovvsccicrrrsssennnins | sovennrsssnenens | e (9,112) (IR I [P 8,855,325 | .ooooococriisis | o 74,606 | ... 74,606 | ...... 79,969 | XXX
8399999. TOtal - BONAS..oooo s s | 23,210,979 | ... 22,836,994 | ... 23,448,516 | .......13,988,082 | .......6,211 | ...... (39,511) | ovvvecnienns 0 | (33,300) 0 23,066,655 0. 144,052 | ...... 144,052 | ... 399,048 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
002824 10 0 |ABBOTT LABORATORIES ORD..........cccooumvvvvereeee ’ .. [12/19/2019. | VARIOUS.........oovvvvveseriviisnsnsiissnniinns | 7,100.000 | .......... 613,172 XXX | 225,857 | oo, 513,543 | ... (VLA ) — (287,686) | ... | e 225,857 | ..ooovereerrceinns | e 387,315 | ....... 387,315 | ......... 9,088 XXX
00287Y 10 9 |ABBVIE ORD - | 1211972019, | VARIOUS........ooiinnvrvvnnnnssssssssnsnnnn | 8,100.000 | ........ 675,346 XXX | s 278,689 | ovvverrrenn, 746,739 | ... (468,050) | ovvvvvvrerrris | coreeeneriienns | e (468,050) | ...oovvvervverrees | wevrriennees 278,689 | ..oooverrvvraes | oo 396,657 | ... 396,657 | ....... 32,528 XXX
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Annual Statement for the year 2019 of the COLONY SPECIALTY INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
009126 20 2 |LAIRLIQUIDE ORD ADR....rrccrerrerrrorrerree C[12/19/2019. | VARIOUS 5.203.000 | ... 143,670 XXX 116689 | ... (21,057) (21,057 . XXX
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD... - 12/19/2018. | VARIOUS 2900.000 | ... 210,903 XXX oo 144,045 | (72,741) — o] 139,599 | ... 139,509 XXX
025816 10 9 |AMERICAN EXPRESS ORD... - 12/19/2019. | GOLDMAN, SACHS & CO..oocccocomrviene | 1,300.000 | .......... 161,079 XXX 89313 | oo 123916 | ...... L]0 PO DR DO (34,603) o 71,766 | ....... 71,766 XXX
03524A 10 8 |ANHEUSER BUSCH ADR REP 1 ORD... C| 1201912019, | VARIOUS......cocovvvermsrvrsvvrsrmssnssnnn | 600.000 | o 48.193 XXX 39486 | .. 39486 | ... 0 N 8707 | oo 8,707 XXX
053015 10 3 |AUTOMATIC DATA PROCESSING ORD .. [12/19/2019. [ VARIOUS..........oovvisrriscriisnrissniiissniiens | 2,550.000 | .......... 428,348 XXX |, 126,235 | vovvecerens 334,356 | ... (208,121) | coovvvvvvrererrries | woverernriiienns [ errereea(208,121) | o | vveennrns 126,235 | i | e 302,113 | ....... 302,113 XXX
09247X 10 1 |BLACKROCK ORD o | 1211812018, | VARIOUS ..o | 1,000.000 | ......... 501,515 XXX | s 170,156 | .............392,820 | ..... (222,664) | oo | oo | ereeenn(222,668) | oo | e A70156 | o | 331,360 | ... 331,360 XXX
166764 10 0 | CHEVRON ORD < [ 1211912019, | VARIOUS ..o | 3,150.000 | ......... 372,321 XXX 309,072 | .............342,689 | ....... (33,617) | coverevcceeeeeeenns | eeerevcrennees | eereeeenedB33617) e | eereieen309,072 [ e | e 63,249 | ........ 63,249 XXX
191216 10 0 |COCA-COLA ORD.. < [ 1211912019, | VARIOUS ... | 3,900.000 | ... 211,553 XXX | 148524 | ............. 184,665 | ... (36,141) | oo | e | eereeeeeed(36,941) [ | e 148,524 [ e | 63,029 | ........ 63,029 XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT....... 1211912019, | VARIOUS.....ococvevrsvmsenssrseenssnces | 90400.000 | ..o 547955 XXX | 477705 | oo 494,250 | . (16,554) | oo | eevsersrsnns | eovrreens 16554 | o | eoeeeresenTTT05 | e | o 70,249 | ........ 70,249 XXX
30231G 10 2 |EXXON MOBIL ORD .1 12/19/2019. | VARIOUS........coooirviinrisciisscrissciivens | 5600.000 | coovovoo 389,108 XXX |, 461,930 | ..............381,864 | ....... 80,066 | ..veoveererereenne | cerrererrerienne | ereerneessn80,086 | oo | e 61,930 | e | e (72,822)| ....... (72,822) XXX
30303M 10 2 |FACEBOOK CLAORD... | 12119/2019. | GOLDMAN, SACHS & CO...ccooeoovvvevee | 900.000 | ... 183,905 XK | 101,469 | oo 17,981 | oo (16512 oo | o 82436 | 82,436 XXX
45662N 10 3 |INFINEON TECHNOL ADR REP 1 ORD C|09/17/2019. | BARCLAYS CAPITAL INC/LE. ... | 3700000 | . 73,931 XXX | 106,529 ] (32,597) | . (32,597) XXX
46625H 10 0 | JPMORGAN CHASE ORD | 121192019, [ VARIOUS......ooocoerccrcrscrscnes | 7650.000 | . 1,009,470 xx | 416,494 (330,299) ...592,677 | ...... 592,677 XXX
49456B 10 1 |KINDER MORGAN CL P ORD......ccc.coooomrrrmrrrrs o[ 1201972019, | VARIOUS......occcccvvcrerrsscrrscsnessnseenns | 6.400.000 | ... 130,644 xX | 122,008 23576 | oo | oo 122,008 [ oo s 8636 | oo 8,636 XXX
580135 10 1 |MCDONALD'S ORD .| 12/19/2019. | VARIOUS........oocoevvvrvnvcsscsesiinnnnencceccceenes | 3950.000 | oo 635,270 XXX 291,316 (285,787) | oo | ereiereei 291,316 | o | o 343,954 | ... 343,954 XXX
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD.. .. 1 12/18/2019. | BARCLAYS CAPITAL INC./LE................. ..155,063 XXX ..(38,208) ] .. 79,186 XXX
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD . | 12/19/2019. | VARIOUS 917,235 XXX 86,626 | ....oooveereven | crererrenen831,000 | i | 220...86,235 | . 86,235 XXX
771195 10 4 |ROCHE HOLDINGS 8 ADR REP ORD.... | €1 1211972019, [VARIOUS. .oovsvvsvvsvssvissssssisssssss | 41,700,000 | ... 455,182 XXX | 256,383 | ............363,636 | ... L0 ) [ I P (107,253) | oovvvcvrssres | corereeressi 256,383 | oo | 2:198,799 | oo 198,799 XXX
857477 10 3 | STATE STREET ORD.......cccovvvriervrinrierisninsirenins .. | 07/24/2019. | MERRILL LYNCH PIERCE FENNER
SMITHING 1,300.000 | .o 77,901 XX [ 90,305 | v 81,991 | 8314 8314 o[ 12408)] ... (12:404) | XXX
882508 10 4 |TEXASINSTRUMENTS ORD.......ccooorcrrrsssiieris < [ 1211972018, | VARIOUS.....oovosesssesseessne | 3,100.000 | ......... 391,363 XXX | e 124,794 | ..ovve292,950 | ... (168,156) | e | cocreressricns | eeesei (168,156) o | ...266570 | ...... 266,570 XXX
89151E 10 9 |TOTAL ADRREP 10RD C[12/19/2019. | VARIOUS.......oovvrvvvvvrsnsnnnrnrvnnnsnsnnnne | 3,800.000 | ........... 205,501 XXX | s 182,060 | .............198,284 | ....... [ 1:272 ) O O I (G225 ) IS I 182,060 | ..oveeovuerrrirens | cevenen 23441 | ... 23,441 XXX
NO7059 21 0 |ASML HOLDING ADR REP ORD.... C|[12/19/2019. | VARIOUS.........covoimnrvvinsnriisansisiisssnns | 1,500.000 | .......... 437,975 XXX | 135,318 | 100233430 | ... [CE: ) ) O [ P (LR V)] — 1.135,318 [ o | e 302,658 | ... 302,658 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...............cccoovcvvvimirrmvviiinnscrviiiissscsisscnissssscniiieenns | 8,976,302 XXX | 5,227 453 .(2,230,621) 0 0 (2,230,621) 0 5,227 453 3,748,849 |..... 3,748,849 XXX
9799997. Total - COMMON StOCKS = P 4.t vttt sssssnssssns || 8,976,302 XXX | 5227453 | ... .(2,230,621) 0 0 (2,230,621) 0 . ..3,748,849 |.....3,748,849 XXX
9799998 Total - Common Stocks - Summary Item from Part 5..............ccccoiiiiiiiis covviiisiiinissssssssss s | 287,222 XXX |, 253423 | oovvveoeeeeeeeecemreeens | oo e 0 . 1.253423 | oo | s 33,799 | ... 33,799 XXX
9799999. Total - COMMON SEOCKS.........ovvuuriiiriiiiiiii s s | 9,263,524 XXX | 5,480,876 ..(2,230,621) 0 0 (2,230,621) (L) 5,480,876 .3,782,648 |..... 3,782,648 | ..... 283,898 XXX
9899999. Total - Preferred and Common StOCKS..............cooocueviiivevveniessssiiiinen .....9,263,524 XXX | 5,480,876 .(2,230,621) 0 0 (2,230,621) 0 .0 |.3782,648 |.....3,782,648 | .....283,898 XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS..............oummrvvviiinriiiiininns v | 32,474,503 XXX | 28,929,392 .(2,224410) ] ........ (39,511) 0 (2,263,921) 0 28,547,531 0]..3,926,700 |..... 3,926,700 | ..... 682,947 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912828 6R 6 |UNITED STATES TREASURY........cccooeuus I | 06/24/2019 | Morgan Stanley...........ccccuvcniiveiieniens 09/24/2019 [ VARIOUS........covvvniriiririniicsnissiiseniens | cvvienes 7,410,000 | ......... 7,559,358 | ......... 7,621,345 | ......... 7,552,425 | .o | v (6,932) | .oovvvirinins [, (6,932) | .oovvevivriinn o [ e 68,919 | ...... 68,919 |...... 64,302 |..... 24,918
0599999. Total - Bonds - U.S. GOVEMMENE......uuiieiieririsseisssrisssns s issesiss | eesssisssssssnssssssssssssssssssssenssenes N 7,410,000 | ......... 7,559,358 | ......... 7,621,345 | ......... 7,552,425 | oo [ I (6,932) | oo (U (6,932) | oo (V)] [ 0] . 68,919 | ...... 68,919 |..... 64,302 |..... 24,918
Bonds - Industrial and Miscellaneous
29278G AL 2 |ENEL FINANCE INTERNATIONAL NV.... | C| 09/05/2019 | MLPFS INC FIXED INCOME................... 09/16/2019 | CITIGROUP GLOBAL MARKETS INC..... | .cccovvvenee 275,000 | ........c.. 274,667 | .. 273,614 274,669 1
492386 AU 1 |KERR-MCGEE CORPORATION.............. .. | 04/24/2019 | Morgan Stanley. .. | 09/19/2019 | CORPORATE ACTION......cccovvrervrrrcernres | wrvrennee 175,000 | v 206,932 | .. 203,906 204,661 (2,271)
571903 BC 6 |MARRIOTT INTERNATIONAL INC.......... .. | 10/01/2019 | J.P. MORGAN SECURITIES INC .| 11/18/2019 | VARIOUS | 175,000 | e 174,636 | ...cooovee. 174,689 | ............ 174,650 14
701094 AM 6 | PARKER-HANNIFIN CORP........ccccovuvnnee .. | 06/05/2019 | VARIOUS 11/06/2019 | CITIGROUP GLOBAL MARKETS INC..... ..75,025 | . 76,131 75,023 2)
74977R  DF 8 |COOPERATIEVE RABOBANK UA.. . 07/15/2019 | Morgan Stanley.............ccvveevvernierernnnnns 12/05/2019 | KEYBANC CAPITAL MARKETS INC....... ..399,052 | ............ 403,924 399,120 68
776743 AH 9 |ROPER TECHNOLOGIES INC................ .. | 08/19/2019 | JP MORGAN SECURITIES LLC.............. 11/12/2019 | WELLS FARGO SECURITIES LLC.......... | cccceeer... 125,000 | .oconvceee 124769 | .ovvveneee 124,690 | ..oooovoneee 124,779 10
94106L  BF 5 |WASTE MANAGEMENT INC.......ccccoonve. .. | 05/14/2019 | CREDIT SUISSE SECURITIES (USA)..... 11/14/2019 | CITIGROUP GLOBAL MARKETS INC..... | .covosvrenas 50,000 | oo 49,997 |. 51,632 49,998 1
3899999. Total - Bonds - Industrial and MiSCEIIANEOUS..........cuviiiniiiniiiins ciiiiiniiirienissessssessseneenes [ I 1,275,000 | ........ 1,305,079 | .....coe. 1,308,586 | ......... 1,302,899 0 (2,179 0
8399998. TOHAI = BONMAS. ettt bbb N 8,685,000 | ......... 8,864,436 | ......... 8,929,931 | ........ 8,855,325 | .o 0 | s [CCARND] I 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
MERRILL LYNCH PIERCE FENNER
01609W 10 2 |ALIBABA GROUP HOLDING ADR REP 8 | C | 07/24/2019 | SMITH INC 12/19/2019 | GOLDMAN, SACHS & CO.. 124,478 | ... 147,224 ..124,478 0
654445 30 3 |NINTENDO 8 ADR REP ORD........ccceoeeue C| 07/24/2019 ] U.S. BanK.......covriveririiiiniisiiierieninsiens 12/19/2019 | GOLDMAN, SACHS & CO....ccovvvvvvnni | oviins 2,800.000 128,944 ..139,997 | ............128,944 0 , , .
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... 253,423 | .. 287,222 253,423 0 0 0 0 .0 L0 33,799 | ... 33,799 | ... 659
9799998. Total - COMMON SEOCKS.......cuviuiiiieriiiiiiiiiieii e enississsis s nessssssniean 253423 | .. 287,222 253,423 0 0 0 0 .0 L0 33,799 | ... 33,799 | . 659
9899999. Total - Preferred and Common Stocks 253423 | .. 287,222 253,423 0 0 0 0 .0 L0 33,799 | ... 33,799 | et 659 | i 0
9999999, Total - Bonds, Preferred and Common Stocks..............cc.cccc...... 9,117,859 | ......... 9,217,152 | ........ 9,108,748 | ................ 0| . (AR ] (U 9,111) .0 L0 108,405 |..... 108,405 |...... 80,628 |..... 28,803
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Sch.D -Pt.6-Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Wells Fargo Bank, NA. SaN FrancisCo, CA........oovuuevieeierieieieseeee s sssaens | erieins 633,217 | XXX
0199998. Deposits in............... 0 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 11,029 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 644,246 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 644,246 | XXX
0599999. Total Cash XXX XXX 0 0 644,246 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (6,307,668) | 4. April 276,693 | 7. July. 73,959 | 10. October. 1,100,539
2. February. (6,354,363) | 5. May (727,145) | 8. August. (278,629) | 11. November. 161,929
3. March 359,542 | 6. June 102,759 | 9. September. 302,014 | 12. December. 644,247
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Annual Statement for the year 2019 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY ....ouuitmiiriimmieiaiiaeiisestsesesesss st st Sebee bbbt bbbt

0199999. U.S. Government Bonds - Issuer Obligation

0599999. Total - U.S. Government Bonds

8¢3

Total Bonds
7699999, SUDLOLAIS = ISSUEK ODNGALIONS........rrrrreeeeesss et 18R 81 E 1RSSR ssssssssssnnnses | 797,101
8399999, SUDLOLAIS = BONGS. ... 1111 s | 797,101
All Other Money Market Mutual Funds
31846V 62 5 |FIRST AMER:INS PRM OBL Z... 12/31/2019....... 1700 | oo | 612,139
38141W 23 2 | GOLDMAN:FS MM INST. 12/30/2019....... L, O 13,307,308
990220 47 7 |RBS CITIZENS NA CASH SWEEP 11/1512019....... A4
8699999. Total - All Other Money Market Mutual Funds ....13,919,451
....14,716,552

8899999. Total - Cash Equivalents
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COLONY SPECIALTY INSURANCE COMPANY

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona .
4. Arkansas... Protection of AR policyholders. 123,588 123,506
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . Statutory deposit 224,978 224,824
11, GeOrgia. ... Protection of GA policyholders. 53,995 53,958
12.  Hawaii
13.  Idaho.
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts. Protection of MA policyholders 109,043 110,636
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada Protection of NV policyholders/workers compensation 553,436 567,516
30.  New Hampshire. Protection of NH policyholder: 500,426 509,536
31, New Jersey....
32. Protection of all policyholders/protection of NM policyholder: 335,746 334,585 325,718 324,224
33.
34. Protection of NC policyholder: 324,968 324,746
35.  North Dakota.
36.  Ohio... Protection of all policyholder: 3,927,054 3,948,856
37.  Oklahoma..
38.  Oregon Protection of OR policyholders 125,987 125,902
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina...........cccevvrrereree.SC | . Protection of SC policyholders 181,545 178,540
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XX 4,262,800 4,283,441 2,523,683 2,543,387
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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