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Annual Statement for the year 2020 of the CO LONY S P EC IALTY | N S U RAN C E COM PANY

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....... .9,288,975 |.... 123 ..9,288,975 19,288,975 |.... 123
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. 776,365 | ..coovvrrene. 1.0 |, 776,365 | .ooeveeerereereeereereeens | eveereeieieians 776,365 | ..coovveveee. 1.0
1.04 U.S. Political Subdivisions of States, Territories and
P0ssessions, GUAraNteed.............cceveveveeeieieeeisieeeeiese e | e 68,848 | .....coounn 01 [ 68,848 | ..o | e 68,848 | ....ccevunn 0.1
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccovererrirrinrineineisseseessssssssseseisenssns | eenieeennns 11,963,001 | ..coooeveneee. 158 [ 11,963,001 | oo [ e 11,963,001 | ..covverennee 15.8
1.06 Industrial and MiSCElIANEOUS............c.ovvvrierrerrirrereeissseeeeiieieas | ceeriieeenne 39,220,497 | ..oovvoene 52.0 | oo 39,220,497 .o [ e, 39,220,497 | ..oovvonnnes 52.0
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 FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (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.........cccccveuevererersesieresersneseeeeessseessenssns | eereeennnn81,317,686 [ o812 [ 61,317,686 | o0 | 61,317,686 | .....ccvev 81.2
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 INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):

4,01 Farm MOMQAgES. ......ccvverreuiiirieieieiesieie st sessssns
4,02 Residential MOMgages. ..o ssssessenns
4.03 Commercial MOMGAQES. ..ot esssians
4.04 Mezzanine Real Estate LOans..........cocvcuvinirnecrniineenersineresnineine
4.05 Total Valuation Allowance
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees

Real Estate (Schedule A):
5.01 Properties Occupied by COMPany........ccccvevevereversrsiesresessesenenes
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale.........c.covvieeierneieieiseiesesesse e
5.04 Total Real Estate....

Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieecese e
6.02 Cash Equivalents (Schedule E, Part 2)..........cccvvvveveveeevercerreninns
6.03 Short-Term Investments (Schedule DA)...........ccocveevvieereverrerennnn.
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONrACE LOANS.......ovieririeisrisise ettt snssssnssensans
Derivatives (SChedule DB)..........cccvvureminrerrersinsineiniressssesssssssssesssssenseens

Other Invested Assets (Schedule BA)..........c.ccooveveveereeieeeieeeeee e

. Receivables for SECUMHES..........cvveveueieieisieie e
. Securities Lending (Schedule DL, Part 1)....
. Other Invested Assets (Page 2, LINe 11).....cvvrrrrinrenenrereeneneenseresseseneens

. Total INVESIEA ASSEIES........ceovevecveeeeeeeeeeee e

................. 887,987 | oo 1.2 [ 887,987 s | 00 887,987 | 1.2
.............. 2,032,207 | .ccvvvriiiennn2T | 2,032,207 | | eere000n2,032,207 | i 2.7
............ 11257872 | ............14.9 | ..........11,257 872 oo 11267872 e 149
............ 14,178,066 | .............18.8 | .cce0...... 14,178,066 | o0 [ 14,178,066 | ...............18.8
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Annual Statement for the year 2020 of the COLONY SPECIALTY |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

© ® N o

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

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

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

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2020 of the COLONY SPECIALTY |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

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

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

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

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

5. Unrealized valuation increase (decrease):

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

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19........viiiiciieeie ettt st st bt bbb sttt bbb a ettt n st aees

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

© o N o

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

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

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

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

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

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10).......cccovururrermrinrrrininsnsiesssessessssssssssse s ssssessssssesssssssssessessens
12.  Deduct total NONAAMILEEA GMOUNLS...........ccevveieiecieiciecci ettt bbb st s bbb s s bt b st s bbb s et nse st a e

13.  Statement value at end of current period (Line 11 MINUS LINE 12)......uiuerieirriniiirieinsesiisesssiseess s ssessss s sessssssessessesssssssssessssssessssssssessessnssessesssens

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year...
Cost of bonds and stocks acquired, Part 3, Column 7

ACCIUAL OF QISCOUNL. ...ttt sttt s s8R s n b

Eal

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

43,069,888

34,639,896

19,124

14,993

42 Part2, Section 1, Column 15.

4.3 Part 2, Section 2, Column 13.

44  Part4, Column 11

(27,365)

(12,373)

Total gain (loss) on disposals, Part 4, Column 19..........cccccvevevververerennnn.
Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amMOrtiZation Of PIEMIUM...........vuereeirererrieiieresseseesesesseseessssss e ssesssessessesssessessess s st ess e s a8 eas e s s e s an s s s bR R bbb n ettt

® N o o

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

336,098

16,589,283

145,665

8.2 Part2, Section 1, Column 19.

8.3 Part 2, Section 2, Column 16.

8.4 Part4, Column 15

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

9.2 Part2, Section 1, Column 17.

9.3 Part2, Section 2, Column 14.

94  Part4, Column 13

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LN 2.
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9410).........ceviurirrieieiieiieeiee et sasssenaes
12, Deduct total NONAAMIMEA GMOUNLS........c.riieieeie ettt s b8 E e e bbb st

13. Statement value at end of current period (LINg 11 MINUS LINE 12).......c.iuiueiriiiiriieiieeiiisie ettt bbb st s bt

Si03

61,317,686

61,317,686




Annual Statement for the year 2020 of the CO LONY S P EC IALTY | N S U RAN C E COM PANY

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........covveeverrnens | corvevivcrineniinnens 9,288,975 | oo 9,564,389 | ..oovvrirrricninne 9,112,887 | covvovvverrvicrinnne 8,941,397
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 9,288,975 | oo 9,564,389 | .o 9,112,887 | oo 8,941,397
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 776,365 | oo 805,825 | .o 920,318 | .o 730,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOtalS....ooeeeeresrsiersrisinninns | e 68,848 | .o 69,893 | oo 70,197 | oo 60,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 11,963,001 12,702,476 ...12,167,258
Industrial and Miscellaneous, 8. United States 30,556,371 31,804,623 ...30,602,103
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada .159,865 174,757 ....159,785
and Hybrid Securities (Unaffiliated) 10. Other Countries .8,504,261 8,859,175 .8,508,737
11. Totals......ccoocoe. 39,220,497 40,838,554 ...39,270,624
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......ccmrerseeessrnnsns | ovveeecninsneennns 61,317,686 | ..ooovrrrrrencnenns 63,981,137 | oo 61,541,284
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...... | ....ccccoouvrennren: 61,317,686 | ..ocovvverevrrrcnenns 63,981,137 | cooverrerrieciinne 61,541,284
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Annual Statement for the year 2020 of the CO LONY S PEC IALTY I N S U RAN C E COM PANY

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

......................... 0.1

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2020 of the CO LONY S PEC IALTY I N S U RAN C E COM PANY

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

10.7

Totals

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
1,174,745 13,619,173 5,910,621 20,704,540 15,204,343 14,373,466 6,331,074
1,310,335 |.. 12,303,208 |.... ...3,661,435 |.. LA7,274,978 .. ....10,689,210 |... 12,915,963 |....
..535,984 |.. 1,240,978 |...
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
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Annual Statement for the year 2020 of the CO LONY S PEC IALTY I N S U RAN C E COM PANY

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 [(C) e 15,448,660 |............ 25,859,776 |....ccouu. 12,206,251 | ..vvvrrrnnn. 524,858 | ...oocvvirrnnn. 20,056 | oo (I I 54,059,601 | ..vvvverrerrnernen TAD | XX s [ XX s [ 47,728,527 | 6,331,074
1,310,335 | .cccvvnncs 12,303,208 |.....ccvvenee. 3,661,435 | oo (U (0 O (I - 17,274,978 | o238 | e XXX | XXX 0000 12,915,963 | 4,359,015

535,984

0

..1,240,978

Line 11.7asa % of Col. 7.........

16,403,670

Total Bonds Prior Year
............. 17,106,442
5,402,519 |.

............... 8,759,098
..5,112,160

............... 1,326,710
174,531

................. 127,797

............. 33,177,779
..10,689,210

............. 27,651,731
..7,547,551

............... 5,526,048
.3,141,659

12.7 TotalS....veveeeirirennes 5,857,732 .22,508,961 |..... 13,871,258 |.. 127,797
12.8 Line 12.7.a5a % 0f COl. 9. ..o | o 134 ..51.3 2316 |3 | e 0.3
13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ceeseeeneees 14,923,514 |............ 21,170,869 |............. 11,089,230 | .ooovvvvrenee 524,858 | .oovreiiien. 20,056 | ..o | coeereneeenns 47,728,527 | ooovevvvererenn05.8 | 27,651,731 | 830 [ 47,728,527
LITS AT | 9,169,323 |..ociverrnne 2,771,223 | oo | e | e | aevensnns 12,915,963 | oo 178 | 7,547,551 | il 172 | e 12,915,963

..525,000 535,984 |.. ..1,060,984 ..1,060,984 |..
13,7 TOAIS. .ot eneennnes | sereeeennens 15,898,932 |....ccoene. 30,865,192 |............ 14,396,437 | .....cccoevnnv. 524,858
13.8 Line 13.7 as a % of Col. 7..... ....50.0 ...0.9
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........cccvvvvevee | covevevevevevereece21.9 | i 425 | e 198 | 0.7
14, Total Privately Placed Bonds
................. 525,146 |..oeoireeenn 4,688,907 | .o 117,021 | e [ et | ersiesssnessienesiesnns | eevenienennnn.0,331,074 reerrennnn.0,331,074
334,918 | 3,133,885 | oo 890,212 | oo [ e [ e | e 4,359,015 | ovvvvvvrvrerieeen8.0 [ 3,141,659 | e T2 [ XXX [ 4,359,015
..179,994 179,994
............................................... 0
......................... 0
10,870,083

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

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

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

Includes $.....10,870,083 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

.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.

0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

Includes $.. 0 current year of bonds with Z designations and $.

Includes §.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §..........

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§.....11,257,872; NAIC 2§.......... 0; NAIC3S......... 0; NAIC4S§.

e 0; NAIC5S..

....... 0; NAIC6S......

.0




Annual Statement for the year 2020 of the COLONY SPECIALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

80IS

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

1.02

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

..337,487 |.

492,084

47,348

..879,337

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGAtIONS. .....veeecececieiiieeire ettt sntnes | ceeeeenines 11,902,991 | ..o 4,048,638 |......cco..... 3,715,881 | oo | erereerennsineinennsnninns | ceeeenees XK K [ e 19,667,510 | .ovvvveveceennn 2721 [ 6,816,839 | ..ocoovvvieenennn 155 | 19,667,510

.879,337 |.

4.01

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

4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured SECUMEIES. ..........cueerieereirierienins [ enmnmieiessnsisniens | reerisrsssssnensssnennes | nersesssssnssnssssnensesssens | onsenenssssmsenesssssnense | ensnnsnsssnsenssnsneessersees | sneenens KKK unsesersernne | soeesessmensesssnsssensees 0] viiirieiniiieieene0.0 | e
4.05 TOtAlS.....cciiieieiieisieisissisieissiesenssrsssssssessssnesssssssenssnssssnsnsessnsensenses | connsrsennsnsesssnienned | aiveinriennennee D8, 848 | riviriiiisrinieiinienen0 |0 |0 | e XX | i 68,848 | ..o 01 |
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 1SSUET ODIGALIONS.........vveveeieieiieieieieieie et | sevessssessesssssssessessnses | ensessesenns 1,328,035 [ .ovvvceeieieiiesieiies [ e | eevsnienessseneissssienies | veeneen XK o riisiens | vevenienienns 1,328,035 | oovereveereeenn 1.8 | 1,126,255
5.02 Residential Mortgage-Backed Securities... 4,982,588 |... 9,438,532 8,160,042
5.03 Commercial Mortgage-Backed Securities..... 544,046 |... 1,196,434 1,073,956
Other Loan-Backed and Structured SECUMLIES............cveieevieeiiiiies | ervieieiisieieinissisnieies | eeeeessssssssssssessssesesss | oorersssssesessssessssnsesenss |eesssseessssssesensesessnss |eersnssersnsnenensnsersnsnse | senrererss XK umrerensnrens | errerersrsssesessnsesasannd 0 e .
............ 11,963,001 v 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

905,965 |.

32,492,978

1,668,433

...5,059,085

............ 21,399,126

4,016,273

475,000 |.

............ 10,108,041

39,220,497

............ 25,893,553

............ 28,350,414

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

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued




Annual Statement for the year 2020 of the CO LONY S PEC IALTY I N S U RAN C E COM PANY

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

SCHEDULE D - PART 1A - SECTION 2 (continued)

9.01

1 2 5 6 7 8 9 10 1 12
1 Year Over 1 Year 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

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

10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

.0

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities
SVO Identified Funds

2,366,059 |.

54,333,736
.10,317,869
2,864,867
5,059,085

48,047,738
.10,317,869

Line 11.08 as a % of Col. 7.......

60IS

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9.

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

ISSUET OBlIGAtIONS. ... s
Residential Mortgage-Backed Securities...........ccccvverneininrencininnnns
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccccerireieiieieiee e
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

............ 13,528,008
.............. 2,366,059

............ 24,270,930
.............. 5,474,672

644,590 | ...

48,047,738
10,317,869
2,864,867

48,047,738
10,317,869
2,864,867 |.

Line 13.08 as a % of Col. 7...
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

.15,898,932 |.
..25.8
..21.9

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cccccovvverrernnne.

Affiliated Bank Loans.
Unaffiliated Bank Loans.

544,868

Line 14.08 as a % of Col. 7...

Line 14.08 as a % of Line 11.08, Col.

..860,063
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Annual Statement for the year 2020 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 ACGUIFET. .........c.oviveiriiieieiiee ettt sesseses | sresesssessssssssesssesessssstesessnsesnnaes 18,181,974 | oo LTk IR T2 S O RO TR
3. ACCIUAL OF QISCOUNL. .......cuivvitcticts ettt a bbb bbb s bt s e s bans | 2ebsssesesssebesssseses e s b e s s s s s s b b s setens 13,926 | oo 2R 7 U SO TRT
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 ISPOSAIS...........cueuiriieiiriieiiiseieirie ettt es ettt s sttt se e ee st b et s st et et snsatas | ehetssstesessesesasssebesses et et e sebeb e st et snansasees 994 [ e 004 | et | Seeetetet etttk e stttk sse st seies | £etsebebenr ettt b sttt ettt
6. Deduct consideration reCeived 0N dISPOSAIS...........c.cvuiueiirueiiiriieiieieisiee et ssssssesnns | saessssssessssesesssinsesessssesessssesessnsesns 6,939,023 | ..eoeieieccccceceeeeee e LR 1o 7 T U U DU
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).........cccvrriuriiiiinririnininins | ceereieeeineiseeeseseesse e 11,257,872 | oo 11,257,872 | oo 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.iiioieriiiiieisseesisseesessssssssssssssassess | oersssessessssessessessssassessssassessessneas 11,257,872 | oo 1,257,872 | oo (O O [0 P 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 2020 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 YEAI..........coevurvireeeeieeeeeee ettt ettt stes s bes e sssns | sessessssassesssssssssesses st asses et s sesae s snaes 14,716,552 | oo TITA0T | oo 13,919,451 | oo s
2. Cost of cash equivalents acquired 55,814,584
3. ACCTUAL OF BISCOUNL........ooieeiiiiii bbbt | Seb bbb bbbt 28,685 | .o 28,685 | ... | e
4. Unrealized valuation iNCIEASE (ABCTEASE).........ccceiriveiiieieticieiss ettt et b b s b a bbb s s s bbb s s be s s snsebesaets | ebessssesssassesesssses s s sebe s s s e s b s st e b s s s s st bnnetns (23) ] crrrereeeer et | ebeter ettt ren (23) | v e
5. TOtal QAN (I0SS) ON QISPOSAIS........eurereeererereisiseeereeseeseeseseeeessesseseseesessesssseseesessesssessessessasssssessessesssessessessassssssessassanssessessassuns | sesessessossusssmssessassssssessestssnnssessessnssnssessassne (5,912) | ovoeeeeeereereetneere ettt 124 | s (B,037) [ oot
6. Deduct consideration reCeIVEd ON QISPOSAIS...........cevuviviriiieieietese ettt bbb bbbt s b bessesaes | sbssessessssestessssssbes e b s bessesss s st st st anea 88,392,988 | ..ot 20,697,220 | .oovveeeieeeeeteee et 67,695,768 | ...ttt
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)..........cccceueiirrireieiiiieieieissieiiessiesie s | seisssssiesis e nae 2,032,207 | oo 0 | oot 2,032,207 | oot 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 2,032,207 | oo 0 | oo 2,032,207 | oot 0
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Annual Statement for the year 2020 of the CO LONY S P EC |ALTY | N S U RAN C E COM PANY

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 2020 of the CO LONY S PEC IALTY I N S U RAN C E COM PANY

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

1 2 Codes 6 7 Fair Value 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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 Obligations
912828 4W 7 |UNITED STATES TREASURY.........cccceen. SD.. [ [ [ TA i | i 25,047 [..101.625 | .....ccoeeverr..25,406 | ... 25,000 | ..... 25,010 | ..o (16) [ ooeverererierine [ e | e 2.750 |...... 2.684 |FA....... 08/10/2018. | 08/15/2021.
912828  4Z 0 |UNITED STATES TREASURY.........ccccc.n. SD.. [ [ [ TA i | e 425311 | . A11.188 | oo 821,401 | e 379,000 | ..oovvrrrrrns 420,516 | ......... (3,998) | cvvvevererreirneinn | e | s 2.750 |...... 0.377 |FA....... 06/16/2020. | 08/31/2025.
912828  4Z 0 |UNITED STATES TREASURY.......oeviriirierirrirneeisnieneriesiesessessssssssnsens | reeens 1,269,199 |...111.188 ...1,131,000 1,254,889 | ..o | e (15,108) | ..vvvvoverrerereernes [ e [ v 2.750 |...... 0.377 |FA....... 06/16/2020. | 08/31/2025.
912828 5M 8 |UNITED STATES TREASURY... SD.. ...103,520 |...118.391 100,000 | .... ...102,892 (1G705) ) ISURTIUIOR IVTRPRON BN 3125 |..... 2.714 |MN...... 01/11/2019. | 11/15/2028.
912828 6C 9 |UNITED STATES TREASURY........cccvvenee SD.. | [ [ LA e | s 751,106 |...102.656 | .................769,922 | ...cooevunnnne 750,000 | .covvrvirnne 750,438 | ......... (380) [ oveerrvrcirirrees | eereererieisnreiens [ e 2.500 |...... 2447 |FA.oooo| v 7,082 | oo 18,750 | 03/14/2019. | 02/15/2022.
912828 N8 9 |UNITED STATES TREASURY... SD.. ...626,467 |...100.094 620,000 | ..cooooverrnne 620,109 |......... (G ) TN ISR P 1.375 | ...... 1.158 [JJ....... .8,525 | 02/09/2016. | 01/31/2021.
912828 S5 0 |UNITED STATES TREASURY... SD.. N .2,405,556 |...109.969 ...2,596,233 | . 2,618,817 30,496 6,327 | oo | e | e 0.125 |..... 0.389 | JJ....... . ceevenenn3,201 | 10/28/2016. | 07/15/2026.
912828 V7 2 |UNITED STATES TREASURY.........cccceen. SD.. [ [ [ TA i | e 622,595 |...101.891 | ..o 841,911 | s 630,000 | ..cooovirrnnc 627,120 |......... 2,601 | oo [ [ 1.875 |...... 2.306 | JJocrs | e 4,943 | oo 11,813 | 04/01/2019. | 01/31/2022.
912828  YE 4 |UNITED STATES TREASURY......cetimriimerierieinneesssisessessessssessssisssssnens | eeens .1,000,053 |...103.719 ...995,700 ..960,000 ...995,676 (G Y44 ) IR ISR PO 1.250 |...... 0.230 |FA....... .6,000 | 07/20/2020. | 08/31/2024.
912828  Z9 4 |UNITED STATES TREASURY... SD.. e ...689,715 |...105.813 | .. ..672,968 | ... ..636,000 | .... ....687,276 (2,249) | cooovevrinei | e | s 1.500 |...... 0.591 | FA....... 07/20/2020. | 02/15/2030.
912828 79 4 |UNITED STATES TREASURY......oiiunirinmnsmnenissessmssssnssnssnssssssensssnesens | enenens | oo | senssneenee | oA i [ o 307,986 |...105.813 | ..o 300,508 | ..oooiiiriens 284,000 | ..oooiviins 306,897 |......... [(IP24)] I [N Jr 1.500 |..... 0.591 |FA....... 07/20/2020. | 02/15/2030.
0199999. U.S. Government - ISSUEr OblIGations. ..o 8,226,554 XXX | 8,679,362 | .............. 8,111,233 8,409,638 30,496 (20,135) 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36179U  SU 7 | G2 MAB9I31 - RMBS........cooirerereirenieinerisssinsssensssissenssssssssssssesssessanss | sveenes | oo | venenneendh | TA it [ e 454,519 |..106.597 | ..covvvvrnrrenn 453,734 | oo 425,654 | ..............451,019 | ........ (3,500) | cvvveverrerneireees | cerereerneierieninn | s 4.000 |...... 0.729 | MON... 05/14/2020. | 05/20/2049.
36179U UK 6 | G2 MAB9IBE - RMBS.........cociiiviniiniininiiisnienssienssresssnsssnssssnssenssnsssnnsenns | avennne | oo | evnrevneed | TA i | v 431,814 |...106.621 404,510 | .............. 428,318 |....... (3,496) | ..ooovvviriirinii [ [ 4.000 |...... 0.766 | MON... 05/14/2020. | 06/20/2049.
0299999. U.S. Government - Residential Mortgage-Backed Securities 886,333 XXX ..830,164 0 (6,996) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL. ... ssnssssenssnssseses 9,112,887 XXX | s 9,564,389 | ....cooennu 8,941,397 9,288,975 30,496 (27,131) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
70914P TT 9 l PENNSYLVANIA (COMMONWEALTH OF).....ccviuiiiiiiiiniireisinsisssisssisssnens | ....... | . | ............ | 1D FE i | e 920,318 [...110.387 | ..ccoivvrrens 805,825 | ..coooviiins 730,000 | .ooviviiis FECRE Y R [N (19,978) [ ..cveevenerisninaes v [ 5.000 |..... 2.091 04/04/2013. | 04/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligations.............ccocvvvnens 920,318 XXX ..730,000 XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 920,318 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
014464 WP 2 | ALEDO TEX INDPT SCH DIST......ccovvimriririerinniierieniseesesissessenssenesssenns | revens 17,331 |...114.342 (338) | cvvvveererierienns [ e [ 0005000 [ 0.691 05/19/2020. | 02/15/2024.
850000 7W 4 |SPRING TEX INDPT SCH DIST ..52,866 |...117.203 (1,010) | e | | 200.5.000 [ oo 0.731 05/19/2020. | 08/15/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations 70,197 XXX 0 (1,348) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. 70,197 XXX 0 (1,348) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdlwsnons - Issuer Obllg
207758 QJ 5 |CONNECTICUT ST SPL TAX OBLIG REV.......ccccrvrermeemirisrrnrrnerrereneenns | vevne | oo | vevvnenenn | LEFE s [ i, 369,267 |...109.273 | ..ccoovvrrrnces 327,819 | oo 300,000 ................ 315,504 |......... (CR2215) ) USRI IR B 5.000 |...... 2.340 03/22/2013.| 01/01/2024.
207758 QJ 5 |CONNECTICUT ST SPL TAX OBLIG REV. SD.. ...307,723 |...109.273 ....262,920 (6,238) | coooveveirincins | e | s 5.000 |...... 2.340 03/22/2013. | 01/01/2024.
544445 AJ 8 |LOS ANGELES CALIF DEPT ARPTS ARPT REV......ccovivmerirerierieirnenines | reeens 68,900 |...118.120 67,845 (1,056) | cvvooverrrereirenen | cevereriseiserieninn | s 5.000 |...... 1.870 05/18/2020. | 05/15/2025.
59259Y TV 1 |METROPOLITAN TRANSN AUTH N Y REV.....cconviinrrnnrrnernerineensninseenns | seveee oo | erineeenne2 [ LG FE s | v 46,648 |..104.754 | ..o 41,902 | 40,000 | i 41444 | ........ (UZ10) ] ISR IR DO 5.000 |...... 3.000 03/22/2013. | 11/15/2026.
59259y TV 1 |METROPOLITAN TRANSN AUTHN Y REV. ....244904 |...104.754 . (3,887) | cvueeerrerreirians | v [ e 5.000 |...... 3.000 03/22/2013. | 11/15/2026.
64990G F9 8 |NEW YORK STATE DORMITORY AUTHORITY.. ...115.905 ....20,000 (1G1510) ) IUURRTRRURIORN ISPIRPIRROR DO 5.000 |...... 1.209 05/15/2020. | 10/01/2024.
650035 W8 7 |NEW YORK ST URBAN DEV CORP REV 119404 | 119,404 | v 100,000 | ..oovveernn 117,454 | e (2,497) | oo | e | s 5.000 |...... 0.770 05/20/2020. | 03/15/2025.
658289 D5 9 |NORTH CAROLINA ST UNIV N C RALEIGH REV ...302,568 |...113.098 ...282,745 ..250,000 ....265,190 (5,267) | cvvvevevreverrieneien | cevereeisnianerienins | s 5.000 |...... 2.690 03/22/2013. | 10/01/2029.
882854 2V 3 | TEXAS WTR DEV BRD REV. 17,703 |..117.210 | .. 17,582 | ... ...15,000 | ... 17,331 [K7721)] R [TRRRIN Jr 5.000 |..... 0.610 05/19/2020. | 08/01/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 1,500,822 DO S 1,376,670 | .coovvnnnn. 1,245,000 | ..cooeveees 1,328,035 0 (27,933) 0 0 XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - lential Mortgage-Backed Securities
3128M4 2P 7 | FH GO3182- RMBS...oocovsrrs [ I LT S 55,006 | .. 114.097 [ oo 66,613 | v 58,383 | v 55,768 | ........ 106 | [....5.000 |....5.469 08/14/2007. ] 05/01/2036.
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3128M7 LM 6 |FH G05432 - RMBS.... 1A. ..118.971 (G15) 1 RO UTSOORORRORON VOO 6.000 |...... 4.865 |MON... | .. .2,840 | 06/26/2009. | 04/01/2039.
312931 K6 4 |FHAB84817-RMBS.... 1A. ..120.111 (3] [T ISR B 6.000 |...... 4.831 [MON... | .. revneeennn..458 | 06/26/2009. | 03/01/2039.
3131Y7  S6 5 |FHZN1441-RMBS. 1A LAM1357 | 499,552 | ... 448,603 | ... ATTTTB | (3,175) | oo | e | s 4.500 |...... 2.213 |MON... | ..........1,682 | ........ 20,187 | 09/24/2019. | 11/01/2048.
3132GE S35 |FH Q01438 - RMBS.... 1A. LM77 (27) [ e [ e | e 4.500 |....16.395 |MON... .1,268 | 06/14/2011. | 06/01/2041.
3132XC SE 6 |FH G67717 - RMBS.... . - AI1TA L ..110.210 (264) | covonvveieriennn | e | s 4.000 |...... 3.299 |MON... | .. 4,440 | 12/14/2018. | 11/01/2048.
31335B  ZY 5 [FH G61659-RMBS........cccovvvvvvriienee . 1A ..109.780 | .o 514,543 | ... 468,703 | o 4TA122 | (153) [ vveeererreiinriees | eereeerennseisnrseeens [ e 4.000 |...... 3,645 [MON... | ccovrvrnne 1,562 | v 18,748 | 10/24/2018.| 07/01/2042.
3137BY PD 6 |FHR 4692 LP - CMO/RMBS... 1A. ....268,254 |...104.003 ..261,552 (2572 ) ISSOTTIO IOTRRRIN Do 3.000 |...... 2.339 | MON... .7,845 | 06/22/2017. | 05/15/2046.
3137F2  ME 3 |FHR 4714 PA- CMO/RMBS... o AITA L ...293,290 |...104.305 287,012 | ... ...292,638 |......... 189 | oo [ e | s 3.000 |...... 2.584 | MON... 08/03/2017. | 11/15/2046.
3137FA JC 3 |FHR 4708 MA - CMO/RMBS........covieririeiieiiierieriesesessssissssesssesssensns | cvieens [ A11A s | e, 639,173 [...107.918 | ..ccccre0reer 878,126 | oo 628,373 | oo 638,187 |......... 145 | oo | e | s 3.000 |...... 2.692 | MON... 10/06/2017. | 05/15/2047.
313BWG KX 1 [FNASBB09 - RMBS.........oooiieieeiierieiseesssisesiesiesissessssisssssesssessssnnas | aesens 1A. ....163,569 |...105.705 ..156,948 ...161,784 (025} ) SOOI IVTTRRRORN BN 3.000 |...... 5.043 | MON... 03/04/2016. | 02/01/2031.
31407C AE 7 |FN 826305 - RMBS s | e . AI1TA L 79,004 |...114.036 ...84,426 | .... 80,210 |......... 185 | oo [ e | s 5.000 |...... 5.516 | MON... 07/12/2007. | 07/01/2035.
3140E6  NC 2 [FNBA2186 - RMBS........ccoiriiieiieeieisenssssisensesiesesesssssssessesssssssnnas | sevies [ A11A i | 51,017 |...105.733 | oo 51,759 | s 48,952 | ..oovvverirns 50,448 |........ (134) | covoereneriienns | e | s 3.000 |...... 5.793 | MON... 03/04/2016. | 11/01/2030.
3140E6 PB 2 |FNBA2217 - RMBS.... 1A. 37,384 |...105.734 35,871 | 36,967 (98) [ oo [ e | e 3.000 |...... 6.162 |MON... | .. 03/04/2016. | 12/01/2030.
3140F5 A4 5 |FNBC9026 - RMBS.... 1A. 12,227,824 |...108.716 2,281,657 | . 2,230,211 | ......... 863 [ .ooureerieeerenis | v | e 3.000 |...... 3.741 | MON... 05/29/2018. | 11/01/2046.
314048 JQ 7 |FNBM3870- RMBS 1A e | e 349,322 |..110.971 | ..ccooceevrr..383,749 | i 345810 | ..ccvvvcrrnnns 349,164 | ......... (85) [ oneererererrerins [ e | e 4.000 |...... 3.669 | MON... 10/24/2018. | 03/01/2046.
3140QA 3W 8 |FN CA3512-RMBS.... 1A. ...111.601 (7,496) | c.oovvevnverincien | e | e 4.500 |...... 1.875 | MON... 01/30/2020. | 05/01/2049.
3140QE KP 6 |FN CA6601-RMBS.... 1A. ...106.032 (V172 ) [T IR B 2500 |...... 1.469 | MON... 07/21/2020. | 08/01/2050.
31410L  R7 9 |FN 890710 - RMBS. 1A.. ...105.745 (983) [ v | verveeerneiiseisniens [ 000e3.000 [ 1.684 | MON... 03/04/2016. | 02/01/2031.
31410P QW 6 |FN 893369 - RMBS. 1A. ..115.410 90 | v | e | 00005.000 | i 5.355 | MON... 05/25/2007. | 07/01/2033.
31418D RW 4 |FN MA4100 - RMBS... o AI1TA L ...104.225 (1,321) | oo | e | 200.2.000 | ece 1.352 | MON... 07/21/2020. | 08/01/2050.
314180 TQ 5 [FN MA4158 - RMBS......coiiiiiriiiiiiiiniiissiiienisssissnissssssenssenssnssssnssnsssensene | sveeens [ I 4 ...103.721 (1,327) | oo | | 2000 2.000 [ oo 1.318 | MON... 09/10/2020. | 10/01/2050.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... XXX . ..(16,418)] .... XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdlwsnons ities
3136AV  7G 8 |FNA 2017-M7 A2 - CMBS 1A. ..111.831 ....360,135 (418) | cvvvvreererieens [ v [ 002,961 [ 2.838 |MON... | .. 06/09/2017. | 02/25/2027.
3136B1  XJ 8 |FNA2018-M4 A2 - CMBS... 1A. ...113.692 B19 [ | e | 200 3.045 | i 3.481 | MON... 04/10/2018. | 03/27/2028.
3137BY PQ 7 |FHMS K-726 A2 - CMBS..... - AI1A L ...106.920 (1,768) | coooververerivenn | cerererenerierirneins | 00002905 | oo 2.401 |MON... 06/21/2017. | 04/25/2024.
3137FL MV 3 |FHMS K-090 A2 - CMBS.......ccoitieirisrssneissesssnssssssssssssssssssnsssesssnssssssees | sessens o I A11A s \ ..117.448 ... 164,780 |......... (1,509) | cvovveneerneninnins | eerrnrenenssnineins | c00ee 3422 [ 2.072 |MON... 02/07/2020. | 02/25/2029.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ .. .. 1,204,060 XXX . 1,196,434 0 (3,076) XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ . SRR [P 12,167,258 XXX | e 12,702,476 | .cooovvvnnes 11,696,501 | ..oovveeae 11,963,001 | oo () (47,428) XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00135T  AB 0 [AIB GROUP PLC.....oooiieiieirieeierinsiieeiesiseessssssssessesssssessesssssessnenes | sevees [ 25[2BFE...cccc. | v 200,000 |...109.256 | ......cccoonuee. 218,512 | v 200,000 | ..coovrerernne 200,000 | .oovorrirrereriris | ceerreriereneneie | e | e | e 4.263 |...... 4.265 |AO...... 04/03/2019. | 04/10/2025.
00138C  AK 4 | AIG GLOBAL FUNDING........coocuremeirerieriineesesisseessessssssssssessssessessssinns | seseees [ LFFEeoions | e 124,964 |..102.916 | ..ccccorrrrenne 128,644 | ..ovvvrirnne 125,000 | coovverrninnee 124,982 | ......... 12 [ s [ e | e 2.300 |...... 2.310 | W....... 06/25/2019. | 07/01/2022.
00206R  GL 0 [ATET INC...oiviieieriiinirrieiseisie et ssessssssenssnsnes | onnens . .. 117.389 (1,808) | cvevvovereeereiriins | eevrrerciveinieeeines [ e 4.100 |...... 1.481 |FA...... . 12/22/2020. | 02/15/2028.
00287Y  BZ 1 [ABBVIE INC....coooiriiririerircireieesiesieseeessesssssse st ssesssnnes | seesen . ...106.898 - 26 | oo [ e [ 2.600 |...... 2.619 |MN...... . 11/12/2019. | 11/21/2024.
00912X AT 1 [AIRLEASE CORP........ccoomiiiiiieieiisiiesiieeississeisssisssss s sssessssssssenss | aesies . LA04.776 | 31,433 | 00030,000 | 29,837 e 57 | oo [ e [ 3.000 |...... 3.212 |MS...... 08/08/2016. | 09/15/2023.
00912X AW 4 [AIRLEASE CORP........cccocimiuiiriritiieiinsiiesiesissessssesssssessesesssesssssssiens | sevees ...102.584 36 | e [ e [ 2625 | ... 2.720 | J....... 06/05/2017. | 07/01/2022.
00914A AH 5 |AIR LEASE CORP. IO I ...173,206 |...107.536 LAT3378 | L1725 ST IR P 3.375 | ... 3.600 |JJ....... 06/17/2020. | 07/01/2025.
015271 AM 1 | ALEXANDRIA REAL ESTATE EQUITIES INC.......cccovvurimrrrerrerincniinins | s [ 1,2|2AFE.... ..110.010 | ....occeveer..er.85,005 | .........e..50,000 | cocce...50,763 | (241) | covovrireriens | e | e 4.000 |...... 3.453 |J....... 03/12/2019. | 01/15/2024.
01882Y  AA 4 |ALLIANT ENERGY FINANCE LLC.......cooosrrrerrierierireiesieiseissssssssssessessenes | evvene | oo [ weries 1,2|2BFE........ ...107.129 B | v [ e [ 3.750 |...... 3.761 | JD....... . 06/06/2018. | 06/15/2023.
02005N  BL 3 | ALLY FINANCIAL INC....coovviemiiiiirieierniiseiesissississessssssesssssssessessssenes | vnvns | o | covvenes 1,2|2.CFE......... ...101.875 (U65) ] [Tl OO DO 1.450 |...... 0.792 |AO...... 12/22/2020. | 10/02/2023.
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023135  BQ 8 | AMAZON.COM INC....ooririiirirnrieiniisieissniessesssisssessssissnssssssssssessessssses | sessene | oo | sveeres 12|1.EFE........ 1,231,996 |...101.421 ...1,225,000 1,231,973 (17 U TR VO 0.800 |...... 0.666 12/22/2020. | 06/03/2025.
025537 AR 2 | AMERICAN ELECTRIC POWER COMPANY INC.......ccoovvemrrmerirerereenneennes | vvvens | oo | cevves 1,2|2AFE...... ...226,772 |...101.212 225,000 | .... ....226,762 (10) [ oo [ e | e 1.000 |...... 0.831 12/22/2020. | 11/01/2025.
025816  BY 4 | AMERICAN EXPRESS CO.....ccocovvimiernrieiincrineenenineisensnssssssssssnssseenns | ooevns | oo | seveneeenn | 1.6 FE i | v, 149,967 |...102.500 | ....ccccoeeeree 153,750 | oo 150,000 | coovvverrinnee 149,990 |......... [ [ | e 3.700 |...... 3.708 11/01/2018. | 11/05/2021.
026874 DQ 7 |AMERICAN INTERNATIONAL GROUP INC.......ccovvrvrmmrrerirrerrriniriserienes | e ...299,676 |...107.513 ...299,721 45 | e | e | s 2.500 |...... 2.522 05/06/2020. | 06/30/2025.
03027X  BH 2 | AMERICAN TOWER CORP.........ccetvumermerirrereesnnineriesssesssessssssssssssssnnes | sesien ...674,576 |...100.013 . L/ TN ISR IV 0.600 |...... 0.620 12/22/2020. | 01/15/2024.
03076C  AJ 5 | AMERIPRISE FINANCIAL INC.......cccovvmirrernnneernerernnnsrsnsssssmsnsnenssnnne | vnnee [ [ovvvvrres T | TG FE i | v 124,666 |..103.253 | ................ 129,066 | ..coovvuenvee 125,000 | .oovrvirennee 124,861 |......... T | e [ [ e 3.000 |...... 3.094 03/12/2019. | 03/22/2022.
031162  CU 2 | AMGEN INC.....oouiiriieicireeiseiesiesi s ssissnsessesssnsens. | eeens ...508,358 |...107.170 ..475,000 ....507,641 (A0 ISR IR DO 2450 |...... 1.616 12/22/2020. | 02/21/2030.
035240 AQ 3 |ANHEUSER-BUSCH INBEV WORLDWIDE INC..........cccooovmriicrinnircrinni [ s ...429,600 |...123.330 ..350,000 | .... ...427,823 (VL0 TN PRI I 4.750 |...... 1.698 12/22/2020. | 01/23/2029.
037833 DM 9 |APPLE INC.....ooooiririerierierineensninsrsenieseseesssssssnssessessssssssnssnsssssssenss | ovevene | oo | serveen 1,2 | 1B FE s | e 174,601 |...105.005 | ....cceveeerrn 183,759 | i 175,000 | cooovverrinee 174,702 | ......... U TR ORISR PO 1.800 |...... 1.848 09/04/2019. | 09/11/2024.
05348E AV 1 | AVALONBAY COMMUNITIES INC......ccoourrerrirerrrineimerisseseesssisessssinns | sevee . 111.243 ....80,000 79,933 14 [ s [ e | e 3450 |...... 3471 05/06/2015. | 06/01/2025.
05348E BG 3 | AVALONBAY COMMUNITIES INC......cooeririvririrnirriinerinsiiesienisseisssinns | seveens . ...106.017 ..350,000 | .... ....349,655 29 2.300 |...... 2.312 02/10/2020. | 03/01/2030.
05401A  AE 1 |AVOLON HOLDINGS FUNDING LTD....ccovruuermmerirrereessninsersensrenesseessnins | seeee Cluee1,2[2C FEuiiiiis | o, 174,872 |..102.249 | ..o 178,935 | e 175,000 | oo 174,944 | ......... 41 3.625 |..... 3.650 04/11/2019. | 05/01/2022.
055230 AP 5 | BAE SYSTEMS HOLDINGS INC.......coooviiieriiiiniinniseiienisisssississiinns | s 69,174 |...112.994 69,552 80 | oo | e | s 3.850 |...... 3.994 12/03/2015. | 12/15/2025.
055260 AV 7 | BAT CAPITAL CORP.....c.oovverieirieiieiiestieeiesisseesesssssssessesssssesssssssssens | avieees ...103.505 B85 [ ..oureerireeienis | cerrerierineeenis | e 2.764 |... 3.124 02/14/2018. | 08/15/2022.
05565E  BC 8 |BMW US CAPITAL LLC......viiirierireirerineinersesisesisseesseississesssesssseesssinns | sesees . 2101624 | 96,543 | 095,000 | i 94,979 | KT SRR IRRRRTIRN DO 3.400 |...... 3.436 08/07/2018. | 08/13/2021.
05971K  AD 1 |BANCO SANTANDER SA.......ccostiiimirierierinieineinsiesieseesessesssssesienes | sevees Cl. ..106.622 | ................426,488 | .................400,000 | ......ccc.c..c400,000 [ .oovorrirrirrrimriins | corrirenierinninnis | e | e [ e 2.706 |...... 2.706 06/20/2019. | 06/27/2024.
05971K  AE 9 |BANCO SANTANDER SA......ccostimrimirierieriseesssssssiessesessesssssssssssssenes | seseen Cl. . 106.827 | .ovoiieenn213,655 | ii0i200,000 | i 200,000 [ oo | e | e | e [ e 2.746 | ... 2.746 05/20/2020. | 05/28/2025.
06051G FW 4 |BANK OF AMERICA CORP.... ...100.686 1,031 | [ [ 002625 | 3.098 03/08/2018. | 04/19/2021.
06051G  GA 1 |BANK OF AMERICA CORP.... . 111.918 (199) | cvvrveererierieens [ v [0 3.248 | i 1.298 . | 12/22/2020. | 10/21/2027.
06051G  HR 3 | BANK OF AMERICA CORP.......ccovvuuiriririirneineisesiesisesisssesssissssssisesens | oeeens . ...108.356 (802) | cvvveeereirerienes [ v [ 00 3.458 | i 3.263 06/11/2019. | 03/15/2025.
09659W  2E 3 | BNP PARIBAS SA.....cosiiiririieineinniiesiesiessseissssessessssssesissssssesinns | sveeens Cl. ...106.300 85 | oo | e | 000003500 | i 3.547 02/22/2018. | 03/01/2023.
09659W  2F 0 |BNP PARIBAS SA. L 17.977 (1,283) | oo | e | 004400 e 3.565 06/11/2019. | 08/14/2028.
097023  CT 0 |BOEING CO...cvvoriiciiieisiiciesisisies s sssesssssssesssssnss | cessns L3875 | 341,625 i 300,000 | 300,000 | e | e [ [ |0 4875 [ 4.875 04/30/2020. | 05/01/2025.
09857L AP 3 |BOOKING HOLDINGS INC . 113.241 T [ | e | 100 e 4.104 04/08/2020. | 04/13/2025.
110122 CM 8 |BRISTOL-MYERS SQUIBB CO ...108.096 232 | v | e | 20002900 e 2.980 05/07/2019. | 07/26/2024.
11134L  AF 6 |BROADCOM CORP. 39,958 |...108.013 ....40,000 B | oo [ [ 00.3.625 | 3.641 01/11/2017.| 01/15/2024.
11135F  BC 4 |BROADCOM INC.......oovoueeecrerriesiieeeteeissses s sassssssssssssssssesnaas | sveeees ...249,975 | ...114.539 ..250,000 ....249,996 21 | e v [ 700 | 4.700 04/06/2020. | 04/15/2025.
120568 BB 5 |BUNGE LIMITED FINANCE CORP.........ccooviiriirrinrinrieisisssieresisseensssnens | coenes 99,995 |...102.997 ..100,000 | ... 99,995 0 [ [ |00 1.630 [ 1.631 08/10/2020. | 08/17/2025.
125581  HA 9 | CIT GROUP INC.....cooovrvrcririrericrinerienieniseessnsssnsensenssssessessssssensnensns | evneene | oo | eveeernn2yD | SAFE i | v 275,000 |...105.750 | .....ccoc0ree..290,813 [ cooiiirinnces 275,000 | ..oooverinnnen 275,000 | ..ovvnrirrirrerrnins | cerrrerienienineens | e | e | 000 3.929 [ 3.931 06/16/2020. | 06/19/2024.
126650 CV 0 |CVSHEALTH CORP.......coouiiriiiiiciieciscinissiesesssssssississienins | v ...153,611 |...106.884 ..155,000 ....154,360 276 | .o | e [ 2003700 | e 3.899 03/06/2018. | 03/09/2023.
126650 CW 8 | CYS HEALTH CORP.......ovvuiiriirieriresereesssissriesiesesseesssssssnssessesssesens. | cviens 51,917 |...113.373 ...50,000 | .... 51,418 (B21) | covrveerererienns v [ 4100 | 3.348 06/03/2019. | 03/25/2025.
14042T  CT 2 |CAPITAL ONE BANK USA NA.......coooviimrrinrinerinsrinsisnensseissenssssisssnsnnnnns | wvenen | o0 | oveeerne2y B | ZA FE i | e 275,000 |..104.343 | .................286,943 | ..cccoeonnnve. 275,000 | ..ooverrrrnnen 275,000 |......... 2.281 01/23/2020. | 01/28/2026.
14448C  AQ 7 |CARRIER GLOBAL CORP........ceocermriiriiieinersiessssiesssssssiesssssssssesssssnnss | aeseses . ....124,990 |...106.666 ....124,991 T e | | 202,722 | e 2.723 02/13/2020. | 02/15/2030.
161175 BB 9 | CHARTER COMMUNICATIONS OPERATING LLC........vvvevvvrerierrneeireeins [ v | o [ v 1,2|2.CFE......... ..171,572 |...1105.329 ....166,809 (1,239) | coovvereerceiieens | e | e 4464 | 3.653 12/06/2016. | 07/23/2022.
172967  JP 7 | CITIGROUP INC.....ooorirriineieirsiiseiieeiesisseessessssisesssesssssesssssssssssssssins | svenses | oo | veveraeeens 1.GFE s | o 252,580 |...110.591 | .oooorerereen 276,477 | i, 250,000 | ..oovvrerrrnnn 251,935 | ......... (A13) | coevrrreieniienes e [ 2000:3.300 [ e 3.107 05/29/2019. | 04/27/2025.
172967  KG 5 | CITIGROUP INC......cooivirrirrieiieeirieriesiesissseisssisssessesessssssssessssenssenens | cvoees ...103,453 |..113.430 | ..o, 113,430 | ..., 100,000 | oo 102,695 (488) | ovovvverrerienns [ v [ 00003700 [ 3.117 06/03/2019. | 01/12/2026.
172967 LM 1 | CITIGROUP INC....covoriirniimrineiieeiieeeieeiseisessssssssssesssssissesssssssnsssssesens | seseees 95,000 |...103.896 | ...ccoovvrrrrnn 98,701 | ciiiiiiiirn..95,000 | oo 95,000 | cvvovveerienrerriennns [ ereeereniiesiiesieens | eveenreesieniiennis | cevieesieniisssesniens | 0002876 | i 2.877 07/17/2017.| 07/24/2023.
172967  MT 5 | CITIGROUP INC......oooivimirrieiiirierieeinseiessisssienssesessssssssesssssessesssnnnss | cvvene | oo [ v 1,25 1.GFE i | oo 901,719 |...100.295 | ................902,659 | ..oovvorvirecen 900,000 | ..covvvrrernns 901,702 | ......... (16) [ oo [ eerverrvrineivciiens [0l 0.776 |, 0.708 12/22/2020. | 10/30/2024.
191241 AH 1 |COCA-COLA FEMSA SAB DE CV.......cocomiruerimeirermerssseinsrsesiseessssisensnns | wveees (o] I 12| 1.GFE i | i, 148,458 |...108.246 | ................. 162,369 | oooiiiririnne 150,000 | cooovvverrnnes 148,585 |......... 127 | e v [ 00002750 | e 2.869 01/08/2020. | 01/22/2030.
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20030N  CR 0 [COMCAST CORP........cerverreireirersrisisesissisissssesssssesssssssesesssssssssessessnnss | connens .. 109.896 | .ovviieeen82,422 | i 75,000 | e 74,937 18 [ v v | e 3.700 |...... 3728 |AO...... 2,775 | 10/29/2018. | 04/15/2024.
20030N  CS 8 | COMCAST CORP........ccomremrirrrmerieriresisseessssasssssssssessesssssesssssssssesssensns | svsees 114537 [ 34,361 | . 30,000 29,974 5 | e [ e [ 3.950 |...... 3.970 |AO...... v 1,185 | 10/02/2018. | 10/15/2025.
20030N CT 6 |COMCAST CORP 119696 | 53,863 | 85,000 | e 44,982 | ......... 2 [ e [ | e 4150 |...... 4.156 |AO...... | e 394 | i 1,868 | 10/02/2018. | 10/15/2028.
20030N DJ 7 |COMCAST CORP. L109.747 | 246,931 | 225,000 e 240,111 (1,458) | cvvveverrrireirneien | cevereeisninserisenins | s 3.100 |...... 1410 |AO...... .3,565 | 08/03/2020. | 04/01/2025.
20826F  AQ 9 | CONOCOPHILLIPS CO.....covrvuivmmrrnrireirerssessensesssesessessssssssssesssesssssnsas. | seeees . L7403 | 82,182 e 70,000 69,988 2 | e [ [ 4.950 |...... 4954 |MS...... ceerenennn 3,465 | 03/03/2016. | 03/15/2026.
225313 AM 7 |CREDIT AGRICOLE SA.......cociiiiiiriiieriniiseierississsessseisssssiesssssssesessssssses | cevsns Clovireriee [2AFE i [ v 323,024 |...109.483 164 3.250 |...... 3.322 [ | 4,900 | e 5,281 | 01/08/2020. | 01/14/2030.
22534P  AA 1 |CREDIT AGRICOLE SA (LONDON BRANCH)........ccocoumrerrerrimiinrninenienens | sereee C|. ...274,007 |...106.030 180 | covveeererrerieees [ e | s 2.375 | ... 2449 | ....... 4,898 | 10/15/2019. | 01/22/2025.
225433 AT 8 |CREDIT SUISSE GROUP FUNDING (GUERNSEY) L......cccoeuvriiniicciiranins [ s ...107.575 AT8 | e [ [ 3.800 |...... 4.017 |JD....... 11/18/2016. | 06/09/2023.
22822V AG 6 | CROWN CASTLE INTERNATIONAL CORP........ccccovevirririeriniririnerirerienens | sevee ...108.649 9 | e [ e [ 3.200 |...... 3.243 [MS...... | o267 | s 07/25/2017.| 09/01/2024.
22822V AS 0 |CROWN CASTLE INTERNATIONAL CORP........cccomvrirereirnrineisersenienens | serene ...101.787 W2 T IO IRRIRN B 1.350 |...... 1178 [U....... 12/22/2020. | 07/15/2025.
23291K AG 0 |DH EUROPE FINANCE Il SARL.......cociirriirierierieriseissiesesiesissenenies | seveen 49,976 |...105.260 5 2.200 |...... 2.210 10/29/2019. | 11/15/2024.
233331 BA 4 |DTE ENERGY CO...ccoovverrrrrierierineenenississenssnssesssensssessenssssssssssensnses | ovsves | oo | oeeeeen 1,2 | 2B FE i | e 34,945 |...108.014 SRR OO IO 3.700 |...... 3.735 08/02/2018. | 08/01/2023.
233851 DN 1 |DAIMLER FINANCE NORTH AMERICA LLC......coovvrmriirieieieiineirerinsisirens | ceves ....149,861 |...102.788 AT | e | e | e 3750 |...... 3.783 10/31/2018. | 11/05/2021.
244199 BH 7 |DEERE & CO..oovvoririeiieeriesieniseiseisssse s esssssssssnas | resens . ....249,660 |...108.644 LTV [PURUUORIRY VORI PO 2.750 |...... 2.779 03/25/2020. | 04/15/2025.
247030  AY 7 | DELL INTERNATIONAL LLC.....cooovierererimeererisrineesensssissenssssssssssnsenens | evveees | e | reeenns 1,2|2C FE it | oo 174,228 |...109.941 138 | coeeeeeiierienes | e | e 4.000 |...... 4.094 03/06/2019. | 07/15/2024.
247030 BB 6 |DELL INTERNATIONAL LLC.....c.ccovmiiiiriiriiiinrinerieriesesseiesinssienienens. | cveeens ...120.168 /0 TSTUTOTORORIOR (FURORIORPIRIONOOR OO 5.850 |...... 5.883 04/03/2020. | 07/15/2025.
260543  CT 8 | DOW CHEMICAL CO.....oorvrmrimiimerierisiseesssissessenssessssessssisssssesssssseess. | veeens ...107.403 K I ISTUTITRIRIONS IR PPN 3.150 |...... 3.196 05/16/2019. | 05/15/2024.
26078) AB 6 |DUPONT DE NEMOURS INC.......cccovviiriiriierniieirernsiseeesiseisssssiersnsesnes | cevens 110382 | 242,840 | 220,000 | 00 220,000 [ e [ [ 004205 | 4.205 11/14/2018. | 11/15/2023.
26875P AP 6 |EOG RESOURCES INC. ..114.643 (726) | covoveererierinens | v [ 150 [ 3.281 06/26/2017. | 01/15/2026.
27409L  AA 1 |EAST OHIO GAS CO...oureuviiineireireeiseisesiesie s ssessses s | oeeens ...101.874 1 [ e [ 01,300 | e, 1.321 06/02/2020. | 06/15/2025.
29278N AP 8 |ENERGY TRANSFER OPERATING LP. ...105.500 T [ e [ 202,900 | e, 2.916 01/07/2020. | 05/15/2025.
294440 BC 9 |EQUINIXINC ..106.950 | ..oooiirrern320,851 | 300,000 | e 300,000 | oo | e | e | | 000 2.625 [ 2.625 11/06/2019. | 11/18/2024.
29449W  AA 5 |EQUITABLE FINANCIAL LIFE GLOBAL FUNDING.........cccovunivernrireiniinnes | rveene ..102.073 21 | e | e [0 1400 | 1.438 06/29/2020. | 07/07/2025.
30212P AZ 8 |EXPEDIA GROUP INC ...106.409 14 [ [ [ 0.3.600 | oo 3.625 07/07/2020. | 12/15/2023.
31677Q  BR 9 | FIFTH THIRD BANK NA (OHIO).................. ...106.543 8 | e [ [ 2000:2.250 | 2.262 01/28/2020. | 02/01/2027.
337738 AQ 1 |FISERVINC 29,986 |...108.937 3 | e [ [ 00.3.800 | o 3.810 09/20/2018. | 10/01/2023.
337738 AS 7 |FISERV INC.....ocoiiuieierieiineeissise st esissesssssssssssesssssssssssssssnens | eeens ...124790 |...107.288 . ....124,851 40 | oo | e | 200 2750 | e 2.786 06/10/2019. | 07/01/2024.
345370 CV 0 |FORD MOTOR CO.....oooriiiriiriiiiiersisisssiessessssiessesssesessssssssssesssssssses | oessens 75,000 |...112.735 ....75,000 | .... 75,000 | oo | e | s | v 0008500 | i 8.500 04/17/2020. | 04/21/2023.
345370 CW 8 | FORD MOTOR CO.....coveruirrmrrrcnirernernersnesensenisssessessssssensenssssssssenns | ovevene | oo | seeveen 1,2 | A FE s | v 175,000 |...122.860 | .........ccc..e.215,005 | wooorrirnrenne 175,000 | cooovvrrinnee 175,000 | ovvvcercrrerrveniens | errerireeernenisnnines | crverineenennneen | vevveeeneensninneens | 2000:9.0000 | 1o 9.000 04/17/2020. | 04/22/2025.
37045V AW 0 | GENERAL MOTORS CO......cooouiiiiiniiiiiiiinsisiississiiesississsssssissienes | sriiens ... 124870 |...112.266 ....124,886 16 [ [ e [ 225400 | o 5.436 05/07/2020. | 10/02/2023.
37045X BY 1 | GENERAL MOTORS FINANCIAL COMPANY INC... [T ...104,822 |...103.519 ...104,944 36 | oo [ s [0 3.180 [ 3.187 06/27/2017. | 06/30/2022.
37045X CX 2 | GENERAL MOTORS FINANCIAL COMPANY INC.......ccccoomermmrrrmerrmrrnenane | wevnee [ oo [ e 1,2 [ 2.C FEuviiii | v 149,765 |...106.779 | .................160,168 | .................150,000 | ................ 149,788 |......... 23 | e | e | 0002750 | e 2.784 06/17/2020. | 06/20/2025.
37940X  AA 0 [ GLOBAL PAYMENTS INC....covviriviriiirerinnieiresieisisssiesssssseessssssssessssnns | avseses . ....149,963 |...107.141 B [ oo e [ 202,650 | 2.655 08/07/2019. | 02/15/2025.
404280  BJ 7 |HSBC HOLDINGS PLC........ocouimrrieeienirsinerssssssessessesessesssssssssssssenens | seeeen [ ...204,162 |...103.204 ...201,112 (904) | covovererierieens [ v [ 0000 3.262 [ e 2.786 06/29/2017. | 03/13/2023.
404341 AA 3 [HPINC....oiiiicicse s | i 299,307 |...105.866 | ................317,599 | .................300,000 | ....ccccoomeee 299,378 | ......... T | s | e | 00002200 e 2.249 06/09/2020. | 06/17/2025.
42824C BC 2 |HEWLETT PACKARD ENTERPRISE CO......cocovverreiieinirieriereeeseninniines | veeens 24,965 |...102.073 24,991 T [ e [ 03,500 | e, 3.548 09/10/2018. | 10/05/2021.
42824C BG 3 |HEWLETT PACKARD ENTERPRISE CO.....ccoouevereirrieinerieseneesssiseenes | reeens ....249,890 |...110.059 . ....249,910 20 | e | e | e 4450 | s 4.464 04/06/2020. | 10/02/2023.
42824C  BJ 7 |HEWLETT PACKARD ENTERPRISE CO......ccouvvnrvrrinniverrmrinennenirnnines | vvvene | oo | eenee L2 | 2B FEuviiiis | i 99,883 |[...102.627 | ..ccccvevrern. 102,627 | oo 100,000 | .ooovvverrirnes 99,898 |......... 15 [ [ [ 01450 |, 1.482 07/14/2020. | 04/01/2024.
438516  BU 9 |HONEYWELL INTERNATIONAL INC......ooouerirrericrnrinerierieseneesesiseinee | sevee ..224,197 |...111.891 T2 | v | e | 0002700 | e 2,741 07/30/2019. | 08/15/2029.
440452 AF 7 |HORMEL FOODS CORP........ccccosviiririiiiiniiisiiesissisnsissiissiesisssessniins | srviens ...518,353 |...103.297 (458) | coooovveerriieeies | v | 0000 1,800 |, 1.383 12/22/2020. | 06/11/2030.
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446150 AS 3 [HUNTINGTON BANCSHARES INC.......cccovririrmrmirirernrinsinsieisssssssnsnsnsees | coreees ....248,993 |...106.880 ..250,000 | ... ....249,074 81 2.550 2.59% |FA....... .3,188 | 01/29/2020. | 02/04/2030.
44644A  AD 9 |HUNTINGTON NATIONAL BANK.......cocvmirirerireererinimerierieeeseesssissensens | cveees ....249,435 |...100.803 ..250,000 | .... ....249,928 193 3.250 3.330 |MN...... 05/08/2018. | 05/14/2021.
44962L  AB 3 [IHS MARKIT LTD...covvvrerirrirrirneirneiseriseesneesnseeseessssesessesssssssessssssssssessens | seevnee | G [ evveein 1,2 [ SAFEuiiiiiis | v 181,995 |..114.750 | ....ccccoee0en.200,813 | oo 175,000 | cooovvveriinnes 179,994 | ....... (1,189) | cvvvvereerreineien | eeverneeriseiseiiieninn | e 4.750 ... 3.949 |FA....... 04/01/2019. | 02/15/2025.
45674C  AA 1 [INFOR INC....oviiiiiiteiiieienieeisi et snssentenssssenns | creeens .. 174794 | ...103.822 ..175,000 . A74.817 24 | e [ [ 1.750 |...... 1774 1UJ....... 06/02/2020. | 07/15/2025.
45866F AD 6 |INTERCONTINENTAL EXCHANGE INC.......cooomirreriierinineirerieeissiseins | sevie . . ...113.582 ...45,000 | .... 44,997 I FTSTRUIIN ISP IOV 3.750 |...... 3.752 | JD....... 11/19/2015. | 12/01/2025.
46115H  BJ 5 |INTESA SANPAOLO SPA.........cooiiiiiiininnis s essesssssssnsns | cevses Cloiinns 2BFE.cois | e 273,793 |...106.549 | .................293,009 | coocoiriinnne 275,000 | .coovvreerenn 274,082 | ......... 228 3.250 |...... 3.346 |MS...... 09/16/2019. | 09/23/2024.
462613  AM 2 [IPALCO ENTERPRISES INC......coouremirmrireeinerisisseesesisssssessessssesssssanes | serees ..34,965 |...109.020 ....35,000 ..34,982 5 | e [ e [ 3.700 |...... 3.715 |MS...... 08/17/2017. | 09/01/2024.
46647P  AY 2 |JPMORGAN CHASE & CO.....coosvuiiirriiiiciinrinissississesisssississiiess | v ..45,000 |...109.866 ...45,000 | ... 245,000 [ [ [ | | 4.023 |...... 4.025 |JD....... 11/28/2018. | 12/05/2024.
46647P  BA 3 | JPMORGAN CHASE & CO.....coovvvrmrirrierierirnreseeississesisesiesessesssssssssiens | aveeens 209,640 |..114.951 | ..o 229,901 | oo 200,000 | ..coovrerernce 207,563 | ......... (1,354) | oo | e | s 3.960 |...... 3.148 | J....... 06/11/2019. | 01/29/2027.
46849L  TB 7 |JACKSON NATIONAL LIFE GLOBAL FUNDING........ccovermrirrirreiseinerinnes | seve ...114,811 |...101.263 115,000 | oo 114,971 B4 | oo | e | s 3.300 |...... 3.358 | JD....... 06/06/2018. | 06/11/2021.
49271V AG 5 |KEURIG DR PEPPER INC......ccooivirririiriinniierienieesseissiiesienessesssniens | creeens . 55,000 |...108.606 ....55,000 | ..... 55,000 | ovourveerirerirnrninnns [ e [ | e | v 4.057 |...... 4.057 |MN...... 05/14/2018. | 05/25/2023.
49338L  AF 0 |KEYSIGHT TECHNOLOGIES INC.......oooireerinrereniieinseeserisersnensssiseennns | sevene [ oo | cvnenes 1,21 2BFE s | e 24,979 |..110.575 | .o 27,644 | 25,000 | oo 24,979 | I FTSTORUIIN IFPOTON IOV 3.000 |...... 3.011 |AO...... 10/07/2019. | 10/30/2029.
512807 AV 0 |LAM RESEARCH CORP.......ceciviiiiirieisiiniessieisssssiesssssssisesssssssssnines | cevses . ...444,325 |..103.754 (A94) [ v | e [ e 1.900 |...... 1.384 |JD....... . 12/22/2020. | 06/15/2030.
539439 AV 1 |LLOYDS BANKING GROUP PLC......cccstvrmremerierierieninseseessessssssenssenens | reeens C ....325,000 |...105.290 . 100:325,000 | covereerienieeeens [ [ | | 2438 |..... 2438 |FA....... ceeeenennn3,962 | 01/29/2020. | 02/05/2026.
53944Y AC 7 |LLOYDS BANKING GROUP PLC........cocuirimrineireeineiseissessneesensssisssnsns | seves Cluvnerinne [ TG FE i | e 393,653 |...102.579 | ..ccccoeerse. 405,186 | cooorircirnnces 395,000 | ..ovvrcrinns 394,707 |......... 277 | oo | e | e 3.000 |...... 3.074 | JJois | erieeenn5,596 | e 11,850 | 01/04/2017.| 01/11/2022.
539830 BG 3 |LOCKHEED MARTIN CORP.......ccevvumiririrririerneinsrienieseseesssisssseesssenes | reeens 34,776 |...105.095 ....35,000 34,932 32 | s [ [ 3.100 |...... 3.200 |JJ....... .1,085 | 11/16/2015. | 01/15/2023.
548661 DM 6 |LOWE'S COMPANIES INC.......ovvuuirrrireieerinineeseiisessessessssesensssssens | eeens ...108.175 ..325,000 | .... ....352,332 (C70) ] ISR ITRRRRINN B 2500 |...... 0.793 |AO...... 11,563 | 12/22/2020. | 04/15/2026.
571676 AA 3 [ MARS INC....oooiiiiiiie et ...108.191 243,429 225,000 | ..ccooverinnne 224,893 24 | e | e | 2002700 2.712 |AO...... 16,075 | 03/26/2019. | 04/01/2025.
571748 BB 7 |MARSH & MCLENNAN COMPANIES INC ...102.373 25,593 25,000 . 24,992 T | e e [ 002,750 | e, 2.779 01/09/2017. | 01/30/2022.
594918  BR 4 |MICROSOFT CORP.......ccccosiiurimrireisineisneiiesiesisseesssiseisssssesssssesssissinns | seens . ...108.933 163,400 150,000 | cooovvverrinnee 148,925 176 | o [ v [ 0002400 | 2.538 06/11/2019. | 08/08/2026.
606822 AL 8 | MITSUBISHI UFJ FINANCIAL GROUP INC........covuuremrinerienireernneinsniiens | reeees Cl. ...102.948 250,000 | 50,000 | oo | e | s | s [ 000 2.998 [ 2.997 02/15/2017. | 02/22/2022.
606822 BS 2 |MITSUBISHI UFJ FINANCIAL GROUP INC ...102.049 ..300,000 | ..ooiereerne300,000 [ oo [ e [ [ [ 1412 | 1412 .| 07/13/2020. | 07/17/2025.
60687Y BD 0 |MIZUHO FINANCIAL GROUP INC........ccrvirrirerinrireirrirerenininns ...104.911 2.226 02/18/2020. | 05/25/2026.
629377 CK 6 |NRGENERGY INC.......cccoovurrnne ...108.915 3 | s [ [0 3750 | 3.756 05/20/2019. | 06/15/2024.
64110D AL 8 |[NETAPPINC ...104.390 10 | oo [ e [ 1875 | 1.889 06/17/2020. | 06/22/2025.
65339K BG 4 |NEXTERA ENERGY CAPITAL HOLDINGS INC . 107.668 | ..oiveenn242,252 | 00i225,000 | iiirer0i225,000 | e | e | e | | e 3:190 [ 3.150 03/28/2019. | 04/01/2024.
654106  AH 6 | NIKE INC.....cooooeireiirieiieeesceeiss et ssssensssssnns | sreeens . ...107.547 20 | oo [ [ 0002400 [ 2.429 03/25/2020. | 03/27/2025.
65535H AR 0 | NOMURA HOLDINGS INC......ccovvvriririeriniriiersnisseresississsesssssssssssesssnenns. | connens Cl. 104262 | 312,785 | n0.300,000 | 300,000 | e | e [ [ | 1.851 [ 1.851 07/06/2020. | 07/16/2025.
665859  AS 3 |NORTHERN TRUST CORP.......cccrirumirmerirrrierireeseesssssesiessssessesssssssas | reeens 2109.597 | 10,980 | o 10,000 | eiiiiienrn 10,000 | o | e | s | [ 0032379 [ i 3.375 05/03/2017. | 05/08/2032.
666807 BN 1 |NORTHROP GRUMMAN CORP.........ccoeuiiimiiiiienirisnississiiesisissiis | e ...112.089 (26) [ v [ e [ 0.3.250 | oo 3.223 06/03/2019. | 01/15/2028.
66989H AP 3 | NOVARTIS CAPITAL CORP......ccourrirrririerirsineeieerinesseseesesssessssensnsenes | aveees ...104.882 107 | v [ v [ 1750 [ 1.781 02/11/2020. | 02/14/2025.
67079B  AB 6 |NUTRITION & BIOSCIENCES INC.......ccostruirreririrneesseiseisesssensesissenins | sevis ..100.683 | .................704,778 | .................700,000 | ................702,160 |......... (12) [ v [ e [0 1.230 | e 1.162 12/22/2020. | 10/01/2025.
674599 CS 2 |OCCIDENTAL PETROLEUM CORP........ccovvriireriiiierniieisersiessssiessessnnes | cervns .....91.250 (15,504) (19) | cvoverveerernrireeins v 003500 | e 3.485 08/07/2019. | 08/15/2029.
694308 JE 8 | PACIFIC GAS AND ELECTRIC CO.....cecuumrvrrirrireersriserisenieseseessesssssanes | reeens ...100.226 T | e e [0 1750 |, 1.753 06/16/2020. | 06/16/2022.
70450Y  AC 7 |PAYPAL HOLDINGS INC.......ccooviiiiriiiiniinniiciiesisceinsssiiesiesiesissnians | sriiens ..106.867 | .................106,867 | .................100,000 | .................99,954 | ......... 12 | e [ e [ 202400 | 2413 09/19/2019. | 10/01/2024.
709599 AV 6 | PENSKE TRUCK LEASING CO LP......ccovirieriiriiniriiinninerierinesississiiens | eeens ...100.459 166 | oo [ v [ 000 3.300 [ 3.393 11/04/2015. | 04/01/2021.
713448 EQ 7 |PEPSICO INC.....ooiiutiiienieieeiesiseesseissise s sssssssisas | eeens . ...106.899 . 19 [ s [ e [ 002,250 | e 2.265 03/17/2020. | 03/19/2025.
718546 AY 0 | PHILLIPS BB.........covoriierirriieiiriirierieniseesnsissisesiesssesssnessssssesssessies | enenee | oo | veverenens 2| 2AFE. i | s 525,457 |...100.375 | ..ccocovevernee. 526,967 | ..cocovvvernnn 525,000 | ..cooovirirns 525,445 | ........ (12) [ oo [ e [ 200,900 | oo 0.767 12/22/2020. | 02/15/2024.
74340X BN 0 [PROLOGIS LP.......oooiriiiaiierineereniseiessessesssessssesssssssssssssesssssesssssns | seseen . ..124791 |...107.259 ...124.818 26 | oo [ [ 202,125 [ 2.150 02/03/2020. | 04/15/2027.
744573 AN 6 |PUBLIC SERVICE ENTERPRISE GROUP INC.........cooovuiiimrneirenineiisennins | cvrnee | oo | vevrenes 1,2|2BFE...... ...107.159 4 | e | e [ 202,875 | 2.885 06/03/2019. | 06/15/2024.
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Annual Statement for the year 2020 of the CO LONY S PEC IALTY I N S U RAN C E COM PANY

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

1 2 Codes 6 7 Fair Value 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive 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
756109 AR 5 |REALTY INCOME CORP.......ccoevuririirriiiniisieissisiessssiessessssesenssssssssnsses | cessns B 1,2[1.GFE. 30,893 |...117.498 30,568 (1 IR SOOI OO 4125 |...... 3.744 03/08/2017. | 10/15/2026.
759509  AF 9 |RELIANCE STEEL & ALUMINUM CO.....cooovvrermeinerierirereseeseesssesserienes | rvvens | oo | ceevees 1,2|2BFE....... ...428,459 |...101.590 ...428,479 20 | oo [ e [ 1.300 |...... 1.113 12/22/2020. | 08/15/2025.
780097 BK 6 |NATWEST GROUP PLC.......cooiuiiiiieiierieseineiiseiseisssssssisessesiseesssssanes | eeens 109.700 | .ooviiieern. 246,825 | iiiii00i225,000 | iiriirre0i225,000 [ oo | e | e | e [ e 4.269 |...... 4.271 03/19/2019. | 03/22/2025.
78013X W2 0 |ROYAL BANK OF CANADAL........covvvmirirrireerseinsieesiessesssssnisssssessesssesees | sevien ...108.995 B4 | s [ [ 3.700 |...... 3.746 10/01/2018. | 10/05/2023.
78081B  AB 9 |ROYALTY PHARMA PLC......ocoiriiiririnerieriesisseessssssssssessesssseessssssnnes | seeie . ...101.342 100 | covveirerrerieees | e | s 1.200 |...... 1.199 12/22/2020. | 09/02/2025.
785592  AJ 5 | SABINE PASS LIQUEFACTION LLC.....ccoviiriierrnnieinrissieninsisisesisensnsans | oevsene | oo | eveenes 1,2[2CFE. s | v, 109,750 |...114.000 | .................114,000 | .................100,000 | ................ 104,677 |......... (1,376) | cvovveererrvrireens [ evremriveiisnsniienns | s 5.750 |...... 4.139 01/27/2017. | 05/15/2024.
855244 AR 0 | STARBUCKS CORP........cccstrmmrrrnrrmnerieesssiseessssssssesssessssssssssssssssssessns | ovevens | oo | ceveenes 1,2|2AFE...... ...212,712 |...118.365 (1,234) | oo | e | e 4.000 |...... 3.196 06/11/2019. | 11/15/2028.
858119 BK 5 | STEEL DYNAMICS INC. et | s | [ s 12|2.CFE........ ...124,670 |...112.250 24 | o | e | s 3450 |...... 3.481 12/09/2019. | 04/15/2030.
858119  BL 3 | STEEL DYNAMICS INC.....covvuivirrirrereinriieriesieeesssesssssesiessesssessssssses | eeens ..106.125 | ........c.ee......53,083 | ..................50,000 | ... 49,830 | ..o 21 | e [ [ 2400 |...... 2.481 06/03/2020. | 06/15/2025.
86562M  AX 8 | SUMITOMO MITSUI FINANCIAL GROUP INC........ovvuerrrrircirseiserierienes | eeens 105498 | ..o 163,521 | 155,000 | i 155,000 [ oo | et | e | e [ e 3.102 |...... 3.102 01/09/2018. | 01/17/2023.
867224  AD 9 | SUNCOR ENERGY INC......ccoovrrimrririrririrsiissrinesiesisesesssisssesesienesesens. | evens ...109.481 5 | e [ [ 3.100 |...... 3111 05/11/2020. | 05/15/2025.
86787E  AY 3 | TRUIST BANK ....coouiriirirciirisecseriesiiesiesisessessssssessesssssssssssssssnsnenes | sesien 2108153 | 64,892 | 080,000 | 080,000 [ oo | e | e | e [ e 3.689 |...... 3.690 07/24/2018. | 08/02/2024.
87164D QS 2 | SYNOVUS BANK......cooviiriiiriiiriiiseiisssiisesssssssssssssessessssessssesessenes | oeeees ...101.202 400,000 2.289 2.290 02/05/2020. | 02/10/2023.
87236Y AJ 7 |TD AMERITRADE HOLDING CORP.......cc.vtumrrirrrmerienrieniesesseesssssssienes | seeien . ...109.379 99,900 L[ SO ISR PO 2.750 |...... 2.763 08/13/2019. | 10/01/2029.
87264A  BA 2 | T-MOBILE USA INC.....coooiirmiimeiierieseieesesiseissesisesssessessssessssssssssssssenens | sesien B 1,2|2C FE it | oo 149,966 |...110.535 149,971 | ... 5 | e [ e [ e 3.500 |...... 3.505 04/02/2020. | 04/15/2025.
87264A BC 8 | T-MOBILE USA INC.....cocvivirriiiiciinniieriesiseiiesiessiessessssssssssessssessenens | seveen B 1,2|2.CFE......... ...568,837 |...113.742 (1,812) | oo | e | s 3.750 |...... 1.452 12/22/2020. | 04/15/2027.
89153V AQ 2 |TOTAL CAPITAL INTERNATIONAL SA.......ooveriierrerneeseriesissessessssinnes | seres (o] I 1,2|1.DFE......... ....346,312 |...115.583 [QIRVESTS) ) ORI IR BN 3455 |..... 1.424 12/22/2020. | 02/19/2029.
89153V AS 8 | TOTAL CAPITAL INTERNATIONAL SA..... ...106.588 500,000 | oo | e [ [ | 2434 | 2434 07/08/2019. | 01/10/2025.
891906 AE 9 | GLOBAL PAYMENTS INC.. ...108.136 29,988 5 | oerveeeeeennieens [ everieeiieseiieniienns [ 208,000 | 4,018 05/09/2018. | 06/01/2023.
902133 AU 1 |TYCO ELECTRONICS GROUP SA........cccoiieirimienrireeineisseissssissessssssens 110867 | e 27,717 | 025,000 | e 24,861 19 [ s [ e [ 203125 | 3.219 07/31/2017. | 08/15/2027.
902613 AB 4 |UBS GROUP AG.......cccorvvurnnene ...100.875 277,382 (25) [ oo [ e [ 201,008 | e 0.669 12/22/2020. | 07/30/2024.
913017 DD 8 |RAYTHEON TECHNOLOGIES CORP... 114712 232,824 (1,623) | cvvoevereererireins | eererereneensninneins | 0000003950 | once 3.105 06/03/2019. | 08/16/2025.
91533B  AB 6 |VIATRISINC ...103.447 299,407 67 | v | e | 201680 | i 1.696 06/17/2020. | 06/22/2025.
92840V AD 4 |VISTRA OPERATIONS COMPANY LLC......covoivirremirinirierierireesseininens ...108.000 53 3.591 06/04/2019. | 07/15/2024.
949746 SH 5 |WELLS FARGO & CO.... ...110.864 19 | oo [ e [ 2.3.000 | 3.027 10/19/2016. | 10/23/2026.
950000 2K 8 |WELLS FARGO & CO.... 2104915 | 288,516 | 275,000 | 275,000 | oo | e | s | e | 2164 [ 2.164 02/04/2020. | 02/11/2026.
959802  AY 5 |WESTERN UNION CO....couvrrmrirrireireninsineriesiesesessssissessesssesssessssens | oeeens ...107.429 31 | e | e | 00002850 | i 2.882 11/18/2019. | 01/10/2025.
96145D  AB 1 [WRKCO INC....ovouieriiicireiieisississsieiessssi s ssssssssesssssssssessessnes | onnens ..107.511 T | e | 200.3.000 | 3.043 08/21/2017. | 09/15/2024.
96949L  AA 3 | WILLIAMS COMPANIES INC......coouvemiririrrireesnneseriesseseseessssssessesssenes | reeens ...103.203 99,995 |......... A | e | e [ 000 3.600 | 3.604 02/26/2015. | 03/15/2022.
96949L  AD 7 |WILLIAMS COMPANIES INC........ccoouiiiiiiiiiiiiniinicsnissi s | e ...113.743 (173) [ [ |20 3750 |, 3.573 06/11/2019. | 06/15/2027.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........cocoveieninininiinnennee XXX (15,504) | ........... (17,474) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
17323V AZ 8 |CGCMT 2015-GC29 A4 - CMBS........eoririirirerieisinsiesssseiesssssssssensssinns | ceveens ....101,000 |...109.190 ....100,545 ({74 SR ISR PO 3192 |..... 3.053 | MON... 07/13/2017. | 04/10/2048.
233063 AZ 9 | DBJPM 2020-CO AM = CMBS........coovemrmmrrmerienireeseessssssessesssessssesssssanes | reeens . ...103,625 |...105.297 ....103,552 (L42) ] [T SRR I 2.340 |...... 1.926 | MON... 10/14/2020. | 08/15/2053.
29429C  AG 0 |CGCMT 2016-P3 B - CMBS.........cocooeririniiniiiciiesissiinsissisessssissssnnes | cviene | oo [ cveseiiens 413BFM.ccci | v 381,078 |...108.447 | ........cc.... 401,254 | oo 370 000 | ovvverrrenne 376,297 | ......... (1,175) | oo | oo | s 4271 |...... 3.906 | MON... 03/29/2016. | 04/16/2049.
95002E BB 2 | WFCM 2020-C55 A5 - CMBS.......ocoiiiiririiiisniisnnissnisenississsnsssnsssssensnnes | conneee | oo | svesnneend 411D FMeii | o 1,091,875 |...109.554 ...1,000,000 11,088,040 |......... [CRL) ) IR [RORORIN IR 2725 ... 1.664 | MON... 07/28/2020. | 02/18/2053.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES.........c.vrriiiiiiieieierie e 1,677,578 XXX ...1,570,000 1,668,433 0 (5,220) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
023778 AC 0 |AMERICAN AIRLINES 2015-2 PASS THROUGH TR...rrererrsrcrer [T 1] 4BFEe | s 0]...75.326 0 Y 0o [r8.400 .39 [MSeooc oo | 09/10/2015. | 03/22/2025.
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1 2 Codes 6 7 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive 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
03765Y AU 8 |APID XXIIl AR - CDO 1.AFE.. ....300,000 |....99.747 | ................299,242 | .................300,000 | ......ccoreruee. 300,000 | oo | e [ [ | 1457 |...... 1.459 |JAJO.. 02/07/2020. | 04/15/2033.
05564U AM 2 |BMWFT 181 A1 - ABS 1.AFE.. 99,977 |..101.052 | .................101,052 | .................100,000 | ..... 99,989 5 | e [ e [ 3.150 |...... 3.155 | MON... 06/06/2018. | 05/15/2023.
12480V AC 9 |CBAM 171 A1-CDO...c.oovrevrrcririrennns TAFE. i | i 321,360 |...100.000 | .................319,999 | .................320,000 | ..ccccvvrrnne 320,709 |........... (272) | ISR IOIOTRRORN D 1.468 | ... 1.39 [JAJO.. 06/01/2018. | 07/22/2030.
15032A AN 7 |CEDF VA1R - CDO 1.AFE.. ....500,000 |.....99.659 10800,000 | oo [ [ | | 1.318 |..... 1.318 |JAJO.. 07/03/2018. | 07/17/2031.
15137K  AE 9 |CECLO 24R A1R - CDO. .2|1.AFE.. ....245,662 |.....99.692 W245,862 | e 285,862 [ oo [ | e [ [ 1.307 |...... 1.346 |JAJO.. 07/23/2018. | 10/15/2026.
254683  CA 1 |DCENT 2017-5 A= ABS......ooviiieiirieirisissisieisssssesssssessssssssessesssssans | oessens B TR A11AFE o | s 475,000 |...101.009 | ....cccvruunen 479,793 | v 475,000 | coovvrereeer 75,000 | oo [ v | e | e | e 0.759 |..... 0.756 | MON... 06/26/2017. | 12/15/2026.
26245M  AC 5 | DRSLF 55 A1 = CDO.....courimiieririeieeieiseesessssssensessssssssssssssssssesssesesns | eeens C|. 1.AFE.. ....250,000 |.....99.178 +.250,000 | ..vviereernn250,000 [ coooeriirriniiienis e | e [ e [ 1.257 |...... 1.251 [JAJO.. 05/09/2018. | 04/15/2031.
47050E  AA 7 |[JTWNXVA-CDO s | i Cl|. 4| 1.AFE.. ....300,000 |.....99.671 ..300,000 | .... 10:300,000 | oo [ e | | 1.577 |..... 1.552 |JAJO.. 01/31/2020. | 04/15/2033.
502000 AC 5 |LCM 27 AT = CDO...ouveririeiceireiseriesieesiesiesesssesessessssessesssssesssssssssens | cvsees (o] I A1 1AFE. s | s 330,000 |.....99.556 | ......cccooruuen 328,535 | ..o 330,000 | ..oovvrerirns 330,000 | ..ovovrirrereririns | ceerrerienernesneie | e | s | e 1.310 |..... 1.317 |JAJO.. 07/02/2018. | 07/16/2031.
55819X  AY 8 [MDPK XXIIATR = CDO.....couvvurireireineinerissessssesssseessessssssssssesssssesssssas | sesees 1.AFE.. ....250,000 |.....99.625 ..250,000 10250,000 | oo [ [ | | 1497 | ... 1.500 |JAJO.. 02/07/2020. | 01/15/2033.
67108W  BE 8 |OZLM VII ATR = CDO...tveuriirirrirriiissiseiiesiesesssississssiesiesesessssies | cveeens 4| 1.AFE.. ...392,097 |.....99.276 ..392,097 | ... 10:392,097 | oo s [ | | 1.228 |..... 1.228 |JAJO.. 07/02/2018. | 07/17/2029.
67110U AL 3 | OHALF 2016-1 AR = CDO.....oouerirrereererieiinseiensenisseesesssssssessenssssesssssns | aveneee | oo | evesernnens A 1TAFE. s | v, 300,000 |...100.010 | ..ccovrvrrrnces 300,029 | .o 300,000 | ..oovvrrrirnns 300,000 | ..ovvrrirrererrneins | ceerrenieneneesnnin | rersereneeeniee | s | e 1478 |..... 1.481 |JAJO.. 01/31/2020. | 01/20/2033.
74988L  AA 2 |RRAM 3 ATR = CDO.....oiiiiiiiieiieeisisseiss s sssissssssssessssnnns. | oeeens o 1.AFE.. ...550,000 |.....99.512 ..550,000 10550,000 | oo [ [ | | 1.327 |...... 1.322 | JAJO.. 01/18/2018. | 01/15/2030.
83609Y AC 0 [SNDPT4RR A= CDO......iviiierriiieriesnieesssisssesessssssssssesssssssssssssssnens | aeesen Cl. 4| 1.AFE.. ....495,500 |.....99.307 ..500,000 | ... ....495,629 129 | oo [ e | s 1.368 |...... 1.606 |JAJO.. 11/18/2020. | 04/18/2031.
92917N  AJ 7 [VOYA 2019-1 AR = CDO...euieuiireiiseissenisnisssnsenssssssessssesssnsssnssssssnsssins | sesees Clun 41 1AFE s [ 250,000 |.....99.500 | ...cccooeeeen. 248,751 | i 250,000 | ..oovivrrinnnes 250,000 [ ..oveeniinineininnins [ errenrenessisssnis | ennseenssseseninne | eeensssesensssessnns | ee 1.297 | ... 1.299 |JAJO.. 02/07/2020. | 04/15/2031.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...........cccocvvrivnis XXX ....5,049,723 ...5,062,759 5,059,085 0 (95) 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... XXX ..40,838,555 .38,652,759 | oo 39,220,497 | .o (15,504) (22,789) 0 0] XXX XXX XXX XXX XXX
Totals
7699999. Total - Issuer Obligations... XXX ..45,009,301 42,166,233 ...14,993 | ...........(86,869) 0 0] XXX XXX XXX 731,391 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. XXX ..10,895,973 10,101,676 0 (23,414) 0 0| XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ...t | cereesssnees ,881,638 XXX ....3,026,141 ...2,749,989 0 (8,297) 0 0| XXX XXX XXX ..7,021 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities... 5,059,596 XXX 5,049,723 5,062,759 0 (95) 0 0| XXX XXX XXX .13,280 XXX XXX
8399999, Grand Total - BONGS.........vvririireriiieireiiisisie bbbt nsnenns | srnnrnend 61,541,284 XXX ..63,981,137 .60,080,657 | ...........61,317,686 | ......cc..c... 14,993 | ......... (118,675) 0 0 XXX XXX XXX ...351,823 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1D ... 3,703,062 1E ... 2,085,176 1F i 4,659,101 1G ... 6,578,913
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

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

36179U  SU 7 | G2 MASB931 - RMBS.......ooviiririeierieieisieesersisssssienes 05/14/2020........ NOMURA SECURITIES INTERNATIONAL..........cccon.... 700,228 | .o 655,759 | ..o 1,384

36179U UK 6 | G2 MA5986 - RMBS 05/14/2020........ NOMURA SECURITIES INTERNATIONAL............c...... 674,257 ....631,622

912828  4Z 0 |UNITED STATES TREASUR 06/16/2020........ RBC CAPITAL MARKETS, LLC 1,694,509 .1,510,000

912828  YE 4 |UNITED STATES TREASURY... 07/20/2020........ JP MORGAN SECURITIES LLC... 1,000,053 ....960,000

912828 79 4 |UNITED STATES TREASURY... 07/20/2020........ JP MORGAN SECURITIES LLC... 997,701 ....920,000

0599999.  Total - BONAS = U.S. GOVEIMMENL...........cvueveiieieieeiietiieieeieiiiteieesset et s st ssessebesssssessssssssssessesssssssessessessnse essssessessessssessesssssesessessessessssesssssesessessebsessesessssses st st esses st essess et et ensessesssssssessessnsnes 5,066,748 | oo 4,677,382
Bonds - U.S. Political Subdivisions of States

014464 WP 2 | ALEDO TEX INDPT SCH DIST......cvvivviiireiineirieinereissieresieenes 05/19/2020........ KEYBANC CAPITAL MARKETS INC.........ccccovvvnee. 17,331

850000 7W 4 |SPRING TEXINDPT SCHDIST.......c.ccouue. 05/19/2020........ KEYBANC CAPITAL MARKETS INC, 52,866

2499999. Total - Bonds - U.S. Political Subdivisions of States................ccccccueeiivereiciereeiieeereceeeceeeeee e 70,197 | coovoeeeeeeeeeeeeeee.....60,000 | ... 0
Bonds - U.S. Special R e and Special A

3137FL MV 3 [FHMS K090 A2 - CMBS.........coiiieieicireieieissiesiesiseseeiesesseseesiesinnene 02/07/2020. INDUSTRIAL AND COMMERCIAL BANK OF CHINA 166,289 ....150,000 157

3140QA  3W 8 [FN CA3512 - RMBS......ccoviiiiiiirireiseieesiseiesssssssesienes 01/30/2020........ BOFA SECURITIES INC.... 1,144,916 .1,057,659 264

3140QE  KP 6 [FN CABB0T - RMBS.......cc.ocoiiiereireieeseesiesesenines 07/21/2020........ JP MORGAN SECURITIES LLC 755,147

31418D RW 4 |FN MA4100-RMBS.........cccoeuuee 07/21/2020........ US Bank 710,208

31418D TQ 5 |FN MA4158 - RMBS.................... 09/10/2020........ Morgan Stanley 903,574

544445  AJ 8 |LOS ANGELES CALIF DEPT ARPTS ARPT REV.. 05/18/2020. MORGAN STANLEY & CO. LLC 68,900

64990G  F9 8 |NEW YORK STATE DORMITORY AUTHORITY .....covvrriiiriiriniieiresisisessiesssssessessseessnssssnsnns 05/15/2020........ RBC CAPITAL MARKETS, LLC 23,158

650035 W8 7 |NEW YORK ST URBAN DEV CORP REV 05/20/2020........ U.S. BaNK..iee s 119,951

882854 2V 3 | TEXAS WTR DEV BRD REV......ccoiiiiiiiiiiiiiiniisiisenssiseissi s 05/19/2020........ NATIONAL FINANCIAL SERVICES CO.........c....... 17,703

3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAl ASSESSIMENES. ......v.rvureuirsersireseeersasetssasssessasssessessssesasies | eesessassasssessassssssasssessasssessessasssssessssssessasssessasssessessasssessessanssessssssessansessassanssassnsanes 3,909,847
Bonds - Industrial and Mi:

00206R  GL 0 | ATET INC...ovvriirerirereierieieeesissise et 12/22/2020........ NATIONAL FINANCIAL SERVICES CO................. 499,256

00914A  AH 5 [AIRLEASE CORP........ccooiriieirrireierinriesiesiseesisesesiesee s 06/17/2020........ MLPFS INC FIXED INCOME..........coiieriiiieriineineisee it 173,206

02005N  BL 3 | ALLY FINANCIAL INC.....cotviiireriiieiniiniieeeeieissiese s 12/22/2020........ DEUTSCHE BANK SECURITIES, INC......cooooiimriniierniicieninereieienes 432,438

023135 BQ 8 |AMAZON.COM INC 12/22/2020........ JP MORGAN SECURITIES LLC.......cvvieriiriririneriesiierienineeens 1,231,996

025537 AR 2 | AMERICAN ELECTRIC POWER COMPANY INC . 12/22/2020 BOFA SECURITIES INC.... 226,772

026874 DQ 7 |AMERICAN INTERNATIONAL GROUP INC.....covuuiirriiiririiieiinnieiesiseiesssssessssssssssssesssssssssenss | sesessessnssns 05/06/2020........ JP MORGAN SECURITIES LLC.....coovvereieiriieierissiesisisisnieens 299,676

03027X  BH 2 |AMERICAN TOWER CORP 12/22/2020. BARCLAYS CAPITAL INC.... 674,576

031162  CU 2 |AMGEN INC.....coovvirnrriirernricierienns 12/22/2020........ BNP SECURITIES.......cooiirieirineieeiisisseesiseienisiees 508,358

035240 AQ 3 |ANHEUSER-BUSCH INBEV WORLDWIDE INC 12/22/2020........ NATIONAL FINANCIAL SERVICES CO.... 429,600

03765Y AU 8 |APID 23RR A-CDO......ccccovvrvrrrire. [ 02/07/2020........ BARCLAYS CAPITAL INC FIXED INC 300,000

05348E  BG 3 | AVALONBAY COMMUNITIES INC......coviriireriiiieiisiesisisissssssssssssessesssesesssssssssesssssssssssssensens | sosssssesessnes 02/10/2020........ DEUTSCHE BANK SECURITIES, INC.......coovviinrineieiniieiseseieinienns 349,626

05971K  AE 9 |BANCO SANTANDER SA.......ccccovvvvuner. [ 05/20/2020. MLPFS INC FIXED INCOME..........coiiiiiiirrineineieeie s 200,000

06051G  GA 1 |BANK OF AMERICA CORP... 12/22/2020........ WELLS FARGO SECURITIES LLC 443,668 2,201

097023  CT 0 |BOEING CO......ceoovvrirrrririeriarns 04/30/2020........ MLPFS INC FIXED INCOME..........oooiiiiiieieriiineisie e 300,000

09857L AP 3 |BOOKING HOLDINGS INC 04/08/2020........ MLPFS INC FIXED INCOME..........cooiiiiieiinireinrinsieisisisseecse sttt ssssssssseens 49,991 50,000

11135F  AF 8 | BROADCOM INC.......cvuiiimirriiisirnnisisnisieisssi st ssssssenes 04/06/2020........ JP MORGAN SECURITIES LLC.....ccovivrrieirrieieriseiesisisisninenns 249,975 | oo 250,000

120568 BB 5 |BUNGE LIMITED FINANCE CORP 08/10/2020. JP MORGAN SECURITIES LLC 99,995

125581 HA 9 |CIT GROUP INC 06/16/2020........ Morgan Stanley 275,000

14042T  CT 2 | CAPITAL ONE BANK USA NA 01/23/2020........ Morgan Stanley. 275,000

14448C  AA 2 |CARRIER GLOBAL CORP. 02/13/2020........ Morgan Stanley. 124,990

172967 MT 5 |CITIGROUP INC 12/22/2020........ CITIGROUP GLOBAL MARKETS INC, 901,719

191241 AH 1 |COCA-COLA FEMSA SAB DE CV. [ 01/08/2020. CITIGROUP GLOBAL MARKETS INC, 148,458

20030N  DJ 7 |COMCAST CORP 08/03/2020........ VaMIOUS. ...ttt 241,568

225313 AM 7 |CREDIT AGRICOLE SA.......... [ 01/08/2020........ BANK OF NEW YORK......ccoovuerreiererineierinersesenienes 323,024
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22822V AS 0 |CROWN CASTLE INTERNATIONAL CORP. 12/22/2020........ JP MORGAN SECURITIES LLC... 428,107
233063 AZ 9 |DBJPM 2020-C9 AM - CMBS 10/14/2020........ JP MORGAN SECURITIES LLC... 103,625
244199 BH 7 |DEERE &CO 03/25/2020........ CITIGROUP GLOBAL MARKETS INC.......cooviieiiiiiiniiersniseeesissiesiesessessessesessssessesnaes 249,660
24703D BB 6 |DELL INTERNATIONAL LLC. 04/03/2020........ JP MORGAN SECURITIES LLC.....cootvririiicirieiieincirereiiseieninies 99,863
27409L  AA 1 |EAST OHIO GAS CO.......... 06/02/2020........ JP MORGAN SECURITIES LLC 99,899
29278N AP 8 |ENERGY TRANSFER OPERATING LP 01/07/2020........ DEUTSCHE BANK SECURITIES, INC.. 99,924
29449W  AA 5 |EQUITABLE FINANCIAL LIFE GLOBAL FUNDING........cccovvvivrrirnrriraes 06/29/2020........ JP MORGAN SECURITIES LLC.....ccoviierririeieieiseiesesiseeensnnnes 124,771
30212P  AZ 8 |EXPEDIA GROUP INC 07/07/2020 JP MORGAN SECURITIES LLC 174,864
31677Q BR 9 |FIFTH THIRD BANK NA (OHIO) 01/28/2020........ Morgan Stanley. 249,823
345370 CV 0 |FORD MOTOR CO. 04/17/2020........ Morgan Stanley. 100,000
345370 CW 8 |FORD MOTOR CO. 04/17/2020........ Morgan Stanley. 175,000
37045V AW 0 | GENERAL MOTORS CO 05/07/2020........ JP MORGAN SECURITIES LLC.......cvuirieriniierieririierissiienienes 124,870
37045X  CX 2 | GENERAL MOTORS FINANCIAL COMPANY INC........ccovmirerimirerrineereeiersesenerenes 06/17/2020. JP MORGAN SECURITIES LLC 149,765
40434L  AA 3 [HPINC...oovviiiiceeseeciee 06/09/2020........ BNP SECURITIES. 299,307
42824C  BG 3 |HEWLETT PACKARD ENTERPRISE CO. 04/06/2020........ BNP SECURITIES.........oviiieieiniieisieiesiesissiessniesinas 249,890
42824C  BJ 7 |HEWLETT PACKARD ENTERPRISE CO. 07/14/2020........ CITIGROUP GLOBAL MARKETS INC......cooovuiiiriiiiriniiernsiesesissiesisesessesee e sisssessessaees 99,883
440452 AF 7 |HORMEL FOODS CORP........ccccirimriiirirrirreisrinssienienessenns 12/22/2020........ BARCLAYS CAPITAL INC.... 518,353
446150 AS 3 |[HUNTINGTON BANCSHARES INC 01/29/2020 Morgan Stanley. 248,993
45674C  AA 1 [INFORINC. ..ottt | sesasiessnnsans 06/02/2020........ US BaNK......cooeiierieieinrieissisesssesesssseenssnnes 174,794
47050E AA 7 |JTWN15A-CDO.....ccccovvevrrrnnen. [ 01/31/2020........ BARCLAYS CAPITAL INC FIXED INC.......ccccovvvrrnnee 300,000
512807 AV 0 |LAM RESEARCH CORP 12/22/2020........ WELLS FARGO SECURITIES LLC 444,325
539439 AV 1 |LLOYDS BANKING GROUP PLC ... | 01/29/2020........ CITIGROUP GLOBAL MARKETS INC........cvurriiieimiiiiieiiesiieeiesissisessesssessesesssssesiens 325,000
548661 DM 6 |LOWE'S COMPANIES INC. . | 12/22/2020. US BANCORP INVESTMENTS INC 353,311
55819X  AY 8 |[MDPK22R A1R-CDO 02/07/2020........ BARCLAYS CAPITAL INC.... 250,000
606822 BS 2 |MITSUBISHI UFJ FINANCIAL GROUP INC... 07/13/2020........ MOrgan StanIEY..........c.vveeerriiieeieieeee s 300,000
60687Y  BD 0 |MIZUHO FINANCIAL GROUP INC 02/18/2020........ US BanK......cooeeieieiiceieiiciesi e senienes 275,000
641100 AL 8 |NETAPPINC .| 06/17/2020........ JP MORGAN SECURITIES LLC.......cvuriierinirerienirriierissrienienes 149,901
654106 AH 6 |NIKEINC 03/25/2020. MLPFS INC FIXED INCOME.........cooiiiiieieeireirinsieisisississse sttt snssnsssseens 99,864
65535H AR 0 | NOMURA HOLDINGS INC.. [ 07/06/2020........ NOMURA SECURITIES INTERNATIONAL........cccocvvvnn 300,000
66989H AP 3 | NOVARTIS CAPITAL CORP......covvviercrrirereineieniesieesesie e 02/11/2020. CITIGROUP GLOBAL MARKETS INC.......cooviieiiiiiiiniierineieeesiseiesiesessessessessseesesssnaes 424,371
67079B  AB 6 [NUTRITION & BIOSCIENCES INC.......covuuiviiiiirriiieiinsieiisissieisssiesssssssessssssssessssssssssssensessnss | sessssnessnes 12/22/2020........ MOrgan StANIEY..........cvuiiiereriieieries s 702,172
671100 AL 3 |OHALF 161R AR - CDO 01/31/2020........ JP MORGAN SECURITIES LLC... 300,000
694308  JE 8 |PACIFIC GAS AND ELECTRIC CO 06/16/2020........ JP MORGAN SECURITIES LLC... 424,975
713448  EQ 7 |PEPSICOINC......cccovvvvrvrrirns 03/17/2020........ MLPFS INC FIXED INCOME.........ooniiririiiiirerieisissie s iessssssssssss s essssssessesssssssnses 174,876
718546  AY 0 |PHILLIPS 66................ 12/22/2020 RBC CAPITAL MARKETS, LLC 525,457
T4340X BN 0 [PROLOGIS LP.....ouiriiiiiiriiicinsieisi bbbttt | soesssssensanes 02/03/2020........ JP MORGAN SECURITIES LLC.....coovtvieiriiiieieieiseienesiseieninines 124,791
759509  AF 9 |RELIANCE STEEL & ALUMINUM CO 12/22/2020........ JP MORGAN SECURITIES LLC.......oovviriiiiieirereinreerseieninns 428,459 | ..o 425,000 | 1,255
78081B  AB 9 |ROYALTY PHARMAPLC.......cccovvviirrirnns 12/22/2020........ MLPFS INC FIXED INCOME..........coiiiiiiiireriniiseinrie i 374,870 825
83609Y  AC 0 [SNDPT4ARR A= CDO....couuiiiiriiiiisierissieeesieissssssse s sssssesssenes [ 11/18/2020........ MLPFS INC FIXED INCOME.........oisiireriiiiirerieisesnsiessssssssesssiesssssssssssssesssssesssssssssnsas 495,500 608
858119  BL 3 | STEEL DYNAMICS INC 06/03/2020 MLPFS INC FIXED INCOME.........coeieeeeeeeeeereceeeeeseseesessesesesassaesesseseesas s sesasses s esnsnnsenas 49,810
867224  AD 9 | SUNCOR ENERGY INC.... [ 05/11/2020........ RBC CAPITAL MARKETS, LLC 74,962
87164D QS 2 | SYNOVUS BANK 02/05/2020........ Morgan Stanley. 400,000
87264A BA 2 | T-MOBILE USA INC 04/02/2020........ DEUTSCHE BANK SECURITIES, INC 149,966
87264A  BC 8 [ T-MOBILE USA INC......cooiivirrieirsiieieiiseiesrsise s 12/22/2020........ CITIGROUP GLOBAL MARKETS INC.......cooiiiirriiinirsieiseieeesssiessssssssssessesssiessessanes 568,837
89153V AQ 2 | TOTAL CAPITAL INTERNATIONAL SA...... [ 12/22/2020 NATIONAL FINANCIAL SERVICES CO 346,312
902613  AB 4 |UBSGROUP AG.......ccocrvrrnirnns [ 12/22/2020........ UBS FINANCIAL SERVICES INC 277,406
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91533B  AB 6 |[UPJOHNINC....... 06/17/2020........ MLPFS INC FIXED INCOME.........ooiiieiiirieiiesinissiesiss s ssesssesesssssssssss s ssesssssnsens 299,340

92917N  AJ 7 |VOYAAR-CDO.....cccoevmirrvrrrinne 02/07/2020........ U.S. BANK. o1 250,000

95000U 2K 8 |WELLS FARGO & CO 02/04/2020........ WELLS FARGO SECURITIES LLC 275,000

95002E BB 2 | WFCM 2020-C55 A5 - CMBS. 07/28/2020........ WELLS FARGO SECURITIES LLC 1,091,875

3899999. Total - Bonds - Industrial and Miscellaneous.. 23,086,657

8399997. Total - BONMS = Part 3.t 32,133,448 ...30,973,041

8399998. Total - Bonds - Summary Item from Part 5.........cccoeiiinrnnnnnisnssrsninsens 2,506,448 | ...covvvivrreieieeern 2,505,000

8399999, Total - BONS.......oveuiiiviiiiiiriireisi e 34,639,896 | ..o 33,478,041

9999999. Total - Bonds, Preferred and Common Stocks 34,639,896 XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
361790 SU 7 |G2MA5931 - RMBS.... . [ 12/01/2020. | Paydown 230,105 230,105 | o..... 245,709 | oo | e (739) (739) | vovoeeeeeveecisnnes | eevveicinnen 244,969 05/20/2049.
36179U UK 6 |G2MA5986 - RMBS.... . | 12/01/2020. | Paydown 207,113 227,413 | oo 242,843 | oo | e (775) (775) 06/20/2049.
912828 2J 8 |UNITED STATES TREASURY.... .1 07/15/2020. | Maturity @ 100.00.......cc..c..ooocvvvvvrrrrrere 850.000 850000 | ... 849,537 07/5/2020.
912828 4Y 3 |UNITED STATES TREASURY.... .| 08/31/2020. | Maturity @ 100.00...........coovmveevemmmrrciieennn | 15,000 | oo 15,000 | .o 14,992 08/31/2020.
912828 NM 8 |UNITED STATES TREASURY.... -1 07/15/2020. | Maturity @ 100.00..........ccovvvvevvcsvevivinc | 434991 | ......... 434991 | .......... 434,365 07/15/2020.
0599999. Total - Bonds - U.S. GOVEIMMENL..........oouiiiiiiiiiiiiiisiiiisiiisiiniis s | 1,757,208 | ....... 1,757,208 | ....... 1,787,046 XXX
Bonds - U.S. Special Revenue and Special Assessment
3128M4 2P 7 |FH G03182- RMBS <[ 12/01/2020. | PaYdOWN.......oovvesvveessvvensscvveessssi | b 44,080 | 14,030 | e 13,223 05/01/2036.
3128M7 LM 6 |FH G05432- RMBS.... .| 12/01/2020. | Paydown............coouvvvveeremmmvriiisscnniiisnnen | o T AB5 | o T ABE | 7,816 04/01/2039.
312931 K6 4 |FHAB84817-RMBS .| 12/01/2020. | Paydown 287 03/01/2039.
3131Y7 S6 5 |FHZN1441-RMBS - 12/01/2020. | Paydown.......c.c.cccvvevssssssivcvevennsssssssesen | o 916986 | 215,235 | oo 231,311 11/01/2048.
3132GE 83 5 |FH Q01438 - RMBS .| 12/01/2020. | Paydown...........cooevvveevmnevviicsnnnviissenne |k qpapa | 45344 | 15,911 06/01/2041.
3132XC  SE 6 |FHGB7717 - RMBS......oooocecreersccreersesseessnn .. | 12/01/2020. | Paydown 272,283 | ......... 272,283 | oo 277,037 11/01/2048.
313358 ZY 5 |FH G61659 - RMBS .| 12/01/2020. | Paydown 172,909 | .......172,909 | ......... 175,017 07/01/2042.
3137BY PD 6 |FHR 4692 LP - CMO/RMBS.........cccocvvvivinrinniinas .. | 12/01/2020. | Paydown 74,638 05/15/2046.
3137BY PQ 7 |FHMSK-726 A2 - CMBS .| 12/01/2020. | Paydown 04/25/2024.
3137F2 ME 3 |FHR 4714 PA - CMO/RMBS.... . | 12/01/2020. | Paydown 11/15/2046.
3137FA  JC 3 [FHR4708 MA - CMO/RMBS...........cccovvvirriinens .. [12/01/2020. | Paydown............coovvvemnvvvveeneesrcissscnciens | 130849 | 130849 | o 133.008 | o 132,863 | covvvveeeeeerreens | eeveereeenerins )] 2 05/15/2047.
3138WG KX 1 |FN AS6609 - RMBS -1 12/01/2020. | Paydown...........oouwvvveessnenvesssennisssnsnns | 70820 | e 70321 | e 73,288 | 72,677 |....... (100) (100) 02/01/2031.
31407C AE 7 |FN 826305- RMBS . | 12/01/2020. | Paydown 20520 | ... 23 23 07/01/2035.
3140E6 NC 2 |FNBA2186-RMBS........ccccoooviiimriiinriiiiniiinni .. [ 12/01/2020. | Paydown 21,138 |....... (32) (32) 11/01/2030.
3140E6 PB 2 |FNBA2217 - RMBS .| 12/01/2020. | Paydown 25,309 |....... (40) (40) 12/01/2030.
3140F5 A4 5 |FNBC9026 - RMBS.... - 12/01/2020. | Paydown 422,260 | ........422,260 | ......... 412,297 | oo 412,579 |....... 80 80 11/01/2046.
31408 JQ 7 |FNBM3870 - RMBS <[ 1200172020, | PaYdOWN...oeeeescveenssvneesssne | 104,981 | .......o. 104,981 | .......... 106,047 ..106,025 | ....... (13) (13) (1,031) 03/01/2046.
31400A 3W 8 |FNCA3512-RMBS.... - 12/01/2020. | Paydown 298,903 298,903 323,562 (1,570) (23,090) 05/01/2049.
3140QE KP 6 |FN CA6601-RMBS.... .| 12/01/2020. | Paydown (29) 08/01/2050.
31410L R7 9 |FN 890710 - RMBS .| 12/01/2020. | Paydown (198) 02/01/2031.
31410P QW 6 |FN 893369 - RMBS . | 12/01/2020. | Paydown 6,732 |..... 3 3 07/01/2033.
31418D RW 4 |FN MA4100 - RMBS . | 12/01/2020. | Paydown (23) (23) . 08/01/2050.
31418D TQ 5 |FN MA4158-RMBS.... .| 12/01/2020. | Paydown...........coowvvvvissnvvvissnseriiissennns | k10201 | 40201 | 10534 o (8) (8) 10,526 10/01/2050.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS............  coocvvvrviiniisseississssssssssssnsssssssssssssssssssscnss | 9905385 | ....2205.385 | ... 2263612 | ... 1885999 | O | (3,146) 0 (3,146) (| 2,256,526 XXX
Bonds - Industrial and Miscellaneous
00164M DU 4 [ALM 12RRR ARR - CDO 03/04/2020. | PaYdOWN. ....covvvvvvcermvererennsesssssssisrnrens [ 661,894 | ..o 661,894 | ......... 661,894 | ............. 661,894 | ..oovovvveverevinens | crremmmmmmninnnnnnns 0 [ corerererererererees | eeveeeeeeenend 661,894 | ...ooooeeveveeenens [ v [ ceserrsssisesend 0. 7,035 | 04/16/2027.
00206R DQ 2 |AT&TINC -102/21/2020. | KEYBANC CAPITAL MARKETS INC....... | |, 139,450 | ..o 125,000 | ..o, 123431 | oo 123,654 |....... 24 P2 DS B 123,678 | ovverevierene | oo 15,772 | o 15,772 | oo 2,568 | 03/01/2027.
00287Y BU 2 |ABBVIEINC......... . 102/21/2020. | MERRILL LYNCH PIERCE FENNER
SMITH INC 185,711 | o 150,000 | .. 149,822 | v 149,824 | ... 4 4 112112026,
00507U AR 2 [ACTAVIS FUNDING SCS......cccoovrvemmrrirnriiinnnionns C|05/15/2020. | U.S. Bank......ccccooervvverrierniereienes ..134,858 130,000 | ..........128,896 | ..............129,368 | ....... 102 102 03/15/2022.
00774M AB 1 |AERCAP IRELAND CAPITAL DAC. 02/21/2020. | CITIGROUP GLOBAL MARKETS INC...... | | 157224 | ... 150.000 | oo 149,241 | oo 149,404 | ..., 10 10 07/21/2027.
00912X BF 0 |AIR LEASE CORP. - |- 02/25/2020. | MLPFS INC FIXED INCOME....ooooococccc | 90,296 | ............80,000 | ..ooooo..... 78,974 | oo 79,082 | ... 13 13 10/01/2028.
01626P AH 9 |ALIMENTATION COUCHE TARD INC.................. C|02/21/2020. | BARCLAYS CAPITALINC.......oocvvvmmvena | o 26673 | 25000 | oo 24967 | oo 24974 | .. 0 0 07/26/2027.
024836 AE 8 | AMERICAN CAMPUS COMMUNITIES . | 02/21/2020.
OPERATINGPA || | 158223 | 150,000 | vooooo.... 149,556 | vvvvoo 149,588 | ...... 9 LS OO 149,597 | oo | e 8,626 | ........... 8,626 | ... 3,355 | 07/15/2026.
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03027X AK 6 |AMERICAN TOWER CORP.........ccocooomurrrrarrrinnns .. 1 02/21/2020. | KEYBANC CAPITAL MARKETS INC....... ..79,991 ..75,000 ..74,253 LT4485 | ... 10 10 10/15/2026.
035242 AP 1 |ANHEUSER-BUSCH INBEV FINANCE INC.......... .. 1 02/21/2020. | MLPFS INC FIXED INCOME................... 135,624 125,000 | ..........128,246 127,982 | ... (70) (70) 02/01/2026.
05369A AA 9 |AVIATION CAPITAL GROUP LLC.. .| .. 02/21/2020. | MITSUBISHI UFJ SECURITIES......ccoooon | | 30,977 | oo 30,000 | e 29,510 29,604 |...... 7 7 11/01/2027.
06739F JJ 1 |BARCLAYS BANKPLC .. |C| 08/03/2020. | KEYBANC CAPITAL MARKETS INC....... | 241,973 240,000 239,767 239918 | . 47 47 01/11/2021.
10373Q AE 0 |BP CAPITAL MARKETS AMERICAINC................ .. 1 02/27/2020. | JP MORGAN SECURITIES LLC.............. ...81,201 80,878 |....... (100) (100) 11/06/2028.
11102A  AE 1 |BRITISH TELECOMMUNICATIONS PLC.............. C| 10/22/2020. | MERRILL LYNCH PIERCE FENNER
SMITH INC 243410 | 225,000 | ........223,083 23107 |...... 134 134 11/0812029.
133434 AA 8 |CAMERON LNGLLC .. 1 02/27/2020. | JP MORGAN SECURITIES LLC.............. 207,914 200,000 | ..........200,000 | .....cccc0..e:200,000 | covooevvererviins | covirirriiiniiinns 0 07/15/2031.
15137K  AE 9 |CECLO 24R AR - CDO.....ooovoveveveeserreresoe .. | 10/15/2020. | Paydown ..19.338 19,338 | 019338 | oo 19338 | oo 0 10/15/2026.
23283P  AQ 7 |CYRUSONE LP.....coovierrreeimrrrecerseneriiereenenesens .. | 01/15/2020. | SUNTRUST ROBINSON HUMPHREY | 125,000 | v 124,824 | oo 124826 | 1 1 11/15/2024.
23291K  AH 8 |DH EUROPE FINANCE Il SARL.......cccoonuvvrirrrrenne C02/25/2020. | MLPFS INC FIXED INCOME.......ovvvvveee | 25723 | 25,000 | vrovvrro 28,976 | oo 24,976 | .. 0 0 11/15/2029.
25156P AY 9 |DEUTSCHE TELEKOM INTERNATIONAL C| 04/02/2020. | NATIONAL FINANCIAL SERVICES CO...
FINANCEB L 148,944 | ........ 160,000 | ... 149,993 | ... 149,998 | ... 0 0 01119/2022.
254687 FK 7 [WALT DISNEY CO....oovccccroomscoroeessssvessesnoee .| 06/17/2020. | CITIGROUP GLOBAL MARKETS INC..... 285164 | .. 275,000 | oo 273,878 | v 273,042 | .. 9% 94 08/30/2024.
26441Y BA 4 |DUKE REALTY LP. .. 102/21/2020. | CITIGROUP GLOBAL MARKETS INC..... 32,244 ...29,954 29,963 |....... 1 1 12/15/2027.
29273R  BK 4 |ENERGY TRANSFER PARTNERS LP.................. .. 102/21/2020. | MITSUBISHI UFJ SECURITIES............... 95,335 | oo | oo, 6) 6) 04/15/2027.
29372) AB 3 |EFF2017-2A2-ABS.. .. | 06/22/2020. | PaYdOWN.......corvvrrvvvvevnnmsssssnnnvsveniiisss [ 47905 | 47295 | o AT203 | 47,29 | ...... 0 0 01/20/2023.
29373E AB 3 |EFF 2017-3 A2 - ABS.. ... | .- [ 10/20/2020. | Paydown 116,164 | ....... 0 0 05/22/2023.
29379V BH 5 |ENTERPRISE PRODUCTS OPERATING LLC...... .. 1 01/09/2020. | KEYBANC CAPITAL MARKETS INC....... 76,550 | cvvooeoveeeeeeeeene | oo 8) (8) 02/15/2026.
31620M BJ 4 |FIDELITY NATIONAL INFORMATION SERVICES | .. | 02/25/2020. | MERRILL LYNCH PIERCE FENNER
SMITHING [ e 11,862 | 100,000 | .0 102,709 [ v 102574 | .. (38) (38) 05/21/2029.
337738 AT 5 |FISERVINC - | 02121/2020. | WELLS FARGO SECURITIES LLC..ooooveec | ] ) 79,354 | ..o 75,000 | s 74,995 | oo 74,995 | ... 0 0 07/01/2026.
345370 CV 0 |FORD MOTOR CO.. ... | | 05/28/2020. | KEYBANC CAPITAL MARKETS INC....... ....26,068 025,000 | coirrsr100.25,000 | eereeeeeeeeereeeeesns | oo | eeeeeeeeeeseesnenn 0 04/21/2023.
38141E A6 6 |GOLDMAN SACHS GROUP INC........coevvvieiines .. | 06/15/2020. | Maturity @ 100.00..........cocvvvvrrirriririrns 600,000 /600,000 599,772 | ... 228 228 06/15/2020.
413875 AW 5 |HARRIS CORP........cccooommiiinriiiniiiineiieseiieneni .. 101/09/2020. | MERRILL LYNCH PIERCE FENNER
SMITH INC 34,997 | ....... 0 0 06/15/2028.
416515 BE 3 |HARTFORD FINANCIAL SERVICES GROUP INC | .. | 02/25/2020. | BARCLAYS CAPITALINC.......ccoommvvceee | | 260438 | ... 250.000 | ... 249200 | o 249,226 | ....... " " 08/19/2029.
437076 BY 7 |HOME DEPOT INC.. .. 1 02/27/2020. | MITSUBISHI UFJ SECURITIES 99,453 | ....... 8 8 06/15/2029.
44107T AX 4 |HOST HOTELS & RESORTS LP .. | 07/01/2020. | BARCLAYS CAPITAL INC 24,935 7 7 04/01/2024.
44644A  AB 3 |HUNTINGTON NATIONAL BANK... .. | 08/03/2020. | MITSUBISHI UFJ SECURITIES.....ocoovvc | 259,778 | 0250000 | oovvii 249405 | oo, 249,683 | ... 7 7 08/07/2022.
494568 AA 9 |KINDER MORGAN INC... .1 01/08/2020. | JP MORGAN SECURITIES LLC.. 118286 | . 115000 | 120448 | 17,003 | ... (46) (46) 02/15/2021.
527298 BP 7 |LEVEL 3 FINANCING INC .. 1 02/21/2020. | JP MORGAN SECURITIES LLC.. 337,331 . 324,289 7 7 03/01/2027.
53944V AP 4 |LLOYDS BANKPLC .| C| 05/18/2020. | Corporate ACHON...............ovrveerrverariis 204,720 200,000 | oo 199756 | oo 199,887 |...... 32 32 05/07/2021.
571748 BK 7 |MARSH & MCLENNAN COMPANIES INC. .1 08/03/2020. | CITIGROUP GLOBAL MARKETS INC. 105,081 | ..........105,000 | ..........105,000 | ...crere... 105,000 | ovvvveerereree | eeereeereecessennes 0 12/29/2021.
58013M EY 6 |MCDONALD'S CORP. .| .. 01/09/2020. | Morgan Stanley...........cc.ccocnrueriinrienns . 89,817 1 1 01/30/2026.
606822 AP 9 |MITSUBISHI UFJ FINANCIAL GROUP INC .| €| 08/03/2020. | MITSUBISHI UFJ SECURITIES . 105,000 | voverrnin 105,000 | cvvovoeverereerens | eeveeeeeerereenenns 0 07/25/2022.
60687Y AH 2 |MIZUHO FINANCIAL GROUP INC C| 08/03/2020. | CITIGROUP GLOBAL MARKETS INC. 200,000 ..200,000 200,000 | vovoreerreeennns [ eererrereenrerene 0 02/28/2022.
61744Y AQ 1 |MORGAN STANLEY . |- | 08/17/2020. | Morgan Stanley..............c.cooouusreerreveveennnnns 257,990 240,000 1243879 243,327 (447) (447) 04/24/2024.
62954H AA 6 [NXPBV. .| € 02/21/2020. | JP MORGAN SECURITIES LLC.. ...80,749 ...75,000 L.T4,973 LTA9T5 | .. 1 1 06/18/2026.
63861V AE 7 |NATIONWIDE BUILDING SOCIETY. <+ |C| 02/25/2020. | Morgan Stanley........cc.ouwvvcesvcsvvcssvcsec | 276300 | .......250,000 | .........250,000 | oo 250,000 | ..oorvrrnirirnnns 0 07/18/2030.
67108W BE 8 [OZLM VII AR - CDO...ovoooooeoeeeeesesee e .| 10/19/2020. | Paydown 7,903 | ... 0 7,903 07/17/2029.




Annual Statement for the year 2020 of the CO LONY S PEC IALTY I N S U RAN C E COM PANY

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

cvia

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
o 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
674599 DB 8 |OCCIDENTAL PETROLEUM CORP...................... .. | 06/01/2020. | CITIGROUP GLOBAL MARKETS INC..... 90,000 100,000 16,518 | oo 115,614 | oo | e (1,377) (1,377) 114,237 (24,237 | .. 07/01/2024.
695156 AU 3 | PACKAGING CORP OF AMERICA..........ccccocoueeae .. 1 02/25/2020. | MITSUBISHI UFJ SECURITIES............... 104,378 100,000 | ............99,869 | ... 99871 | ... 2 2 4,505 12/15/2029.
701094 AN 4 |PARKER-HANNIFIN CORP. | 02/25/2020. | US BANCORP INVESTMENTS INC........ | | 188,109 | ..o, 175,000 | oo, 175,000 | vovvecce 175,000 | vovvveccceeerece | oo (0) (O) | oo | ereeieseee 75,000 | oo | e 13,109 06/14/2029.
70450Y AD 5 |PAYPAL HOLDINGSINC.... w.v | .. | 02/21/2020. | WELLS FARGO SECURITIES LLC A 180754 | 175.000 | v ATA566 | 174,581 | ....... 9 9 6,164 10/01/2026.
760759 AS 9 |REPUBLIC SERVICES INC........cccoovvvmrrivirriins .. 1 02/21/2020. | WELLS FARGO SECURITIES LLC.......... 39,946 |....... 1 1 13,364 11/15/2027.
775109 BE 0 |ROGERS COMMUNICATIONS INC... C| 01/09/2020. | BARCLAYS CAPITAL INC 84,596 | ... 2 2 6,178 12/15/2025.
80282K AZ 9 | SANTANDER HOLDINGS USAINC... woor | .- [ 02/21/2020. | APEX CLEARING CORPORATION......... | 94.927 | ....... 2 2 3,532 10/05/2026.
824348 AW 6 | SHERWIN-WILLIAMS CO........ccoooooemrrirariiririranns .. 102/21/2020. | JP MORGAN SECURITIES LLC.............. 189490 | 175000 | 175572 | 175,536 | ....... (10) (10) 3,964 06/01/2027.
824348 BJ 4 |SHERWIN-WILLIAMS CO.......oocccccrrmrcrrrerrrrree | 02/25/2020. | CREDIT SUISSE SECURITIES (USA)..... | 124,596 | ... 5 5 08/15/2029.
82481L AB 5 |SHIRE ACQUISITIONS INVESTMENTS IRELAND| C | 01/08/2020. | MLPFS INC FIXED INCOME................... 122,782 | .. 31 31 09/23/2021.
828807 DD 6 |SIMON PROPERTY GROUP LP.........ccccovvumrrrirnaee .. 109/22/2020. | MERRILL LYNCH PIERCE FENNER
smitHiNe 52385 | 50000 | 49090 | o 49.942 | 12 12 06/01/2023.
87236Y AJ 7 |TD AMERITRADE HOLDING CORP.................... .. | 02/27/2020. | BARCLAYS CAPITALINC.....omr | 78019 | o 75.000 | o TAOE | o TAOT | 1 1 10/01/2029.
882384 AD 2 |TEXAS EASTERN TRANSMISSION LP. oo || 02/21/2020. | JP MORGAN SECURITIES LLC oo | atego | 30000 | o 29884 | o 29871 | ... 2 2 01/15/2028.
89114Q C4 8 | TORONTO-DOMINION BANK .... | C| 08/03/2020. | NATIONAL FINANCIAL SERVICES CO... 94,906 |....... 15 15 07/19/2023.
891906 AC 3 |TOTAL SYSTEM SERVICES INC........ccooovvrvians .. | 02/21/2020. | CITIGROUP GLOBAL MARKETS INC..... | 84,851 | ....... 3 3 04/01/2026.
907818 FD 5 |UNION PACIFIC CORP. .. | 02/25/2020. | CREDIT SUISSE SECURITIES (USA)..... | . 54931 | 50,000 | oo 49858 | oo 49860 | oo 1 1 08/15/2039.
92343V DD 3 |VERIZON COMMUNICATIONS INC <. | .. [ 02/121/2020. | CITIGROUP GLOBAL MARKETS INC..... 301,757 290,000 1.289,261 | .... 289.496 | ....... 10 10 08/15/2026.
92343V DY 7 |VERIZON COMMUNICATIONS INC...................... .| 02/21/2020. | CITIGROUP GLOBAL MARKETSINC..... | | aaoe | 40000 | o 10.004 | o 10,004 | oo ) ©) 03/16/2027.
92939U AA 4 |WECENERGY GROUP INC........ccovvvvivirrirrriinnns .. 101/07/2020. | MERRILL LYNCH PIERCE FENNER
SMITH INC 34.093 0 0 06/15/2021.
95000U 2B 8 |WELLS FARGO & CO .. | 08/03/2020. | BARCLAYS CAPITAL INC 07/22/2022.
982526 AQ 8 |WM WRIGLEY JR CO. .| 01/08/2020. | J> MORGAN SECURITIES LLC.. 10/21/2020.
3899999. Total - Bonds - Industrial and Miscellaneou: . X 19,720,247 .0 ]...354,486 | .......354,486 | ..... 182,890 XXX
8399997. Total = BONAS = PAMt 4.t i s | 14,037,326 | ..... 13,665,188 | ..... 13,769,796 3,746,903 0 ... 290,423 | ... 290,423 | ..... 253,173 XXX
8399998. Total - Bonds - Summary Hem from Part 5........cccvoversiensirrssvnsiinss ot | 2,551,958 | ....... 2,505,000 | ... 2,506,448 2,506,282 | ...ocovvvscrcrnes | orees A5,875 | rrrrrse 45,675 | v 9,541 XXX
8399999, Total - Bonds ....16,589,283 | .....16,170,188 | .....16,276,244 6,253,185 | ................0 | .....336,098 | .......336,098 | ... 262,714 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
053015 10 3 | AUTOMATIC DATA PROCESSING ORD... .. 101/01/2020. | Various.. XXX 0 [ eoeeereeeeeeeees | eveeeeieeeesisensisnesien | evveeeneiisnnsies | eenvsesnssesnnnnen | ceeeerennniiinnnQ | e 2,321 XXX
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD... ... | .. | 01/10/2020. | Various.. XXX (0 OTTOON (OO OTTE FETROTTTROON EUOOTTTSTOTRS INRRTON o I IO 7,196 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... S ossottsl I 0 XXX 0 0 0 0 0 0 0 |, 9,516 XXX
9799997. Total - Common Stocks - Part ... v 0 XXX 0 0 0 0 0 20 0 9,516 XXX
9799999. Total - COMMON SEOCKS.........ovvuuriiieieireiesee s s 0 XXX 0 0 0 0 0 0. 0 [ 9,516 XXX
9899999. Total - Preferred and COMMON SLOCKS.............uvrrvvvmrriiiinscriincniiiins eevviiinsssssssssssssssssssssssssssss s | 0 XXX 0 0 0 0 0 20 i) 0. 9,516 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS..........vvvvovvrrssiernsciins e | 16,589,283 XXX 16,276,244 | ......... 12,895,144 | ....... (27,365) | .......... (10— 0| (LX) P— 0 ... (KR L — 0]...336,098 | ... 336,098 | ....272,230 XXX
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Annual Statement for the year 2020 of the CO LONY S PEC IALTY I N S U RAN C E COM PANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

6 7 8 9 1 Change in Book/Adjusted Carrying Value 17 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
i (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Received | Interest
g Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on During and
CUSIP Identification n Date Name of Purchaser Shares (Stock) Actual Cost Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal Year Dividends
Bonds - Industrial and Mi
00287Y CF 4 |ABBVIE INC........ccccovvvirurrnrrnricnnrivernenns | oo | 05/15/2020 | Not Provided...........coeevveevierirniinniiniiinns 06/09/2020 | CITIGROUP GLOBAL MARKETS INC..... | ............130,000 | ............ 134,728 | ... 134,633 | oo 134,523 (206)
052769 AG 1 CITIGROUP GLOBAL MARKETS INC 02/13/2020 | JP MORGAN SECURITIES LLC ....74,831 74,833 1
06051G HY 8 |BANK OF AMERICA CORP MLPFS INC FIXED INCOME 06/17/2020 | WELLS FARGO SECURITIES LLC ..275,000 275,000
33616C HQ 6 |FIRST REPUBLIC BANK MLPFS INC FIXED INCOME 06/16/2020 | STIFEL NICOLAUS & COMPANY INC..... rerennnnn325,000 | ... 325,000 325,000
337932 AK 3 |FIRSTENERGY CORP........ccccoosurrmernnnnes | .. | 02/18/2020 | Morgan Stanley..........ccceeveeverceenveenerncns 06/17/2020 | KEYBANC CAPITAL MARKETS INC....... ...74,846 74,856 10
49326 EK 5 KEYBANC CAPITAL MARKETS INC 02/21/2020 | MLPFS INC FIXED INCOME................... 399,520 4
56585A BH 4 |MARATHON PETROLEUM CORP CITIGROUP GLOBAL MARKETS INC 04/29/2020 | MLPFS INC FIXED INCOME................... 224,562 1
571903 BD 4 |MARRIOTT INTERNATIONAL INC MLPFS INC FIXED INCOME 04/15/2020 | Various 24,999
65535H AQ 2 |[NOMURA HOLDINGS INC CITIGROUP GLOBAL MARKETS INC 02/25/2020 | U.S. Bank 325,000
742718 FF 1 |PROCTER & GAMBLE CO CITIGROUP GLOBAL MARKETS INC 10/29/2020 | Call @ 107.57 ....74,881 74,894 13
854502 AL STANLEY BLACK & DECKER INC.. MLPFS INC FIXED INCOME 02/27/2020 | MLPFS INC FIXED INCOME.. ..573,085 573,096 1
3899999, Total - Bonds - INUStrial AN MISCEIANEOUS..............c.ccviiiiiiis ettt ettt st reeaet s st eteseneeaetensstetessasaennsetetessaesennsesesesssaesannsesesesansesans | terereens 2,505,000 | ......... 2,506,448 .2,506,282 0 (165) 0
8399998. OO OO OO OO OO PO OO O PO OOO PO PP PP PO PO PUP PP PP PP PP OPPSPPPOPOTRl PPPPPOON 2,505,000 | ......... 2,506,448 coennn2,506,282 0 (165) 0
9999999. Total - Bonds, Preferred and COMIMON SEOCKS..........c.viuiiriieis  eorieieriseieteeseeseesseseseeseeetasseesee s eseeseesesaeeeeseesseeseeseeseseeeeseesseseseeeess e b eeaeseeaeeseeaeeaesessee et essesses et ansessesassnesassessesansessesnsenesans | coeeseenn 2,506,448 | .........2,551,958 | ......... 2,506,282 0 (165) 0
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2020 of the CO LONY S PEC IALTY I N S U RAN C E COM PANY

SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY.......ovviiireirnrineiierieeinessssissssssesesssens | sevsessens | oo 06/29/2020. | NOMURA SECURITIES INTERNATIONAL........ccosvvvnrvrerinne 03/25/2021. | ....cvvvne 1,259,547 [ v | v 1,010 | e v | 000000 1,260,000 | v 1,258,537 [ .oveeveenerrnerinns | cevnrineinnninns [ oveenerinns | e 0.16 | N/A . | v [ e
UNITED STATES TREASURY ......oooveiiriveiieieiecisieieeieseseieeessienenseinnes | ovvenienns | oo 12/31/2020. | NOMURA SECURITIES INTERNATIONAL...........ccoovvrrrnnnne 04/01/2021. | ............ 9,998,325 |..ccoovevvieaes | v 19 [ [ | 40.....10,000,000 | ... 9,998,306 | ...ovoviireeiien | e | ceeeinieies | i 0.07 INAA... | e e
0199999. U.S. Government Bonds - Issuer Obligations........... .11,257,872 11,256,843 XXX XXX XXX
0599999. Total - U.S. Government Bonds. .11,257,872 11,256,843 XXX XXX XXX
Total Bonds
7699999. Subtotals - Issuer OblIgAtIoNS. .........rveurrsrreeririerseis i ..11,257,872 11,256,843 XXX XXX XXX
8399999. Subtotals - Bonds . .11,257,872 11,256,843 XXX XXX XXX . .
9199999, Total - SHOM-TEIM INVESIMENES. .........veuuieuieuieieesseeeseeseeseesse st ses bbb ate £ ees e b s s bRkt | ensienes 11,257,872 | o0 | 1,029 | 0 | 0 [ XXX | e 11,256,843 | oo (VO 0] XXX XXX XXX | e (V1 I 0
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1B . 1C .. D e 0 1E e 0 TF 0 1G e 0
2B . 2C .
3B .. . 3C . .
4B 0 AC i 0
BB e 0 5C s 0
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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

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

1 3 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 FrancisSCo, CA........c.vueieeieeiieeeeeeieie e enans | cveesaens 740,077 | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX 147,910 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 887,987 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 887,987 | XXX
0599999. Total Cash XXX | XXX 0 0 887,987 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 651,926 | 4. April 1,597,851 | 7. July. 893,718 | 10. October. 13,066,796
2. February 350,789 | 5. May. 587,457 | 8. August 13,714,774 | 11. November. 13,054,376
3. March 605,979 |6. June 413,571 | 9. September. 13,069,617 | 12. December. 887,987

E27
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Annual Statement for the year 2020 of the CO LONY S PEC IALTY I N S U RAN C E COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
All Other Money Market Mutual Funds
31846V 62 5 |FIRST AMER:INS PRM OBL Z... 12/31/2020. 0.060
31846V 62 5 |FIRST AMER:INS PRM OBL Z... 12/02/2020 0.060
4812A0 36 7 | JPMORGAN:PRIME MM CAP.......ccovvvirrimiririnnrirerienes 12/31/2020. 0.120
8699999. Total - All Other Money Market Mutual FUNGS...........c..ciuiiiiiiciiieisi i
8899999. Total- Cash Equivalents L ———————————
Select Insert, Group to create the data entry space for this page. Select Insert, Record to add more records for each group.
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= R 1C s 0 1D e 0
TE e 0 LLC I 0
2A . .0 2C .. .0
3A . .0 3C . .0
4A . .0 4C .. .0
5A . 0 5C .. 0
6 .0
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POSITS

SCHEDULE E - PART 3 - SPECIAL DE

1 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. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona... .
4. Arkansas..........ccccooveeeeeeeeee AR | B.... | Protection of AR POCYNOIETS..........c.euiuierieiiecirieieeereesiseeseieeeeiseisniennes | ceeesssessesssensssssessssesenes | cneseensennes 249,675 | oo 246,975
5. California...
6. Colorado.... . .
7. ConNECCUL......cvvvvererervrirririias CT | criveriirine | ettt nnts | eetesbess sttt bnns | erbenten s st nstes | eniesess et snssesenes | artenes
8.  Delaware
9. District of Columbia .
10.  Florida.... Statutory deposit......... 243,140
1. Georgia.. . | Protection of GA policyholders...... .59,915
12, Hawaii...oooooovvevernevcneceeeen H s | e
13, 1dah0.....cecccceircsrccececn D s | e
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21. .
22.  Massachusetts.. ....109,497 112,080
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska... . e | et enaens | et | cenienernens
29.  Nevada NV....0.... Protection of NV policyholders/workers compensation.............ccccoeevrrenieninae 553,752 580,375
30.  New Hampshire..........cccccoeuvvnanee NH..... B.... | Protection of NH POlICYROIAETS............couiiiuiiiiiiiiisisieiieniisisiissiienes [ aoesiiesiesisnsissisesienes | oenesssssssisessesssesssnnees | onseons 500,226 | ...cooovvrieiinns 513,282
31 INBW UBISEY ot | e ettt en s s s | etsesseeeaentesse s et st entenies | netssensessee st ensessesetantans | sesesetessessenseentantentenaees | seeneees
32.  New Mexico... 335,065 335,697 326,264 326,163
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34, North Carolina... 360,600 361,359
35. . RSSO
36, ONi0..oieeeeieeeeeiseeenn . OH [ L O.... | Protection of all poliCyNOIETS............cviriiveeiiiericieiesieseessisseniennes | enseresisens 3,970,969 | ..oocoerernnn 4,244,932 | ..o | e
37.  Oklahoma..
38.  Oregon... . 133,324
39.  Pennsylvania.........ccoorererniinnd PA | s | ettt nen | 4nsetsetentess st et entenanes | chestetseneeenast s s ntetenes | seesesesentenne st ensensenas | renenes
40.  Rhode Island
41, South Carolina... ....188,441 185,066
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
46.
47.  Virginia...
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns .
58.  Aggregate Alien and Other.... XXX XXX 0 0
59.  Total XXX XXX 4,580,629 2,756,742
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [ 0
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