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NAIC Group Code

3490

Annual Statement for the year 2007 of the

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)
BUSINESS IN THE STATE OF MASSACHUSETTS DURING THE YEAR 2007

NAIC Company Code

11837200743022100

11837

Line of Business

Gross Premiums,

Including Policy

and Membership Fees, Less
Return Premiums and Premiums on

Policies n

Direct Premiums
Written

ot Taken

Direct Premiums
Earned

3

Dividends Paid
or Credited to
Policyholders on
Direct
Business

4

Direct
Unearned
Premium
Reserves

5

Direct Losses
Paid
(deducting
salvage)

6

Direct
Losses
Incurred

8

Direct
Defense and Cost
Containment
Expense
aid

9

Direct
Defense and Cost
Containment
Expense
Incurred

10

Direct
Defense and Cost
Containment

Commissions
and
Brokerage
Expenses

12

Taxes,
Licenses
and
Fees

2.1
22
23

5.1
5.2

10.
1.
12.
13.
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8

Multiple peril crop
Federalflood . ... .. ................... ..

Farmowners multiple peril
Homeowners multiple peril

Commercial multiple peril (non-liability portion)

Commercial multiple peril (liability portion)
Mortgage guaranty
Ocean marine

Inland marine. ...
Financial guaranty ..................... .
Medical malpractice
Earthquake = .. ... .. ... . ... ... ..
Group accidentand health (b) .. ... ... ..
Credit A & H (group and individual)
Collectively renewable A & H (b)
Non-cancelable A&H (b) .......... ... ..
Guaranteed renewable A&H (b) .. ..
Non-renewable for stated reasons only (b)
Other accident only

Medicare Title XVIII exempt from state taxes or fees

All other A & H (b)

Federal employees health benefits program premium (b)

Workers' compensation
Other liability ...........................
Products liability

Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

Commercial auto no-fault (personal injury protection)

Other commercial auto liability
Private passenger auto physical damage
Commercial auto physical damage
Aircraft (all perils)
Fidelity
Surety
Burglaryand theft . .. ...
Boiler and machinery
Credit

Aggregate write-ins for other lines of business

TOTALS (a)

DETAILS OF WRITE-INS

3303.

3398. Summary of remaining write-ins for Line 33 from overflow page .
3399. Totals (Lines 3301 through 3303 plus 3398)(Line 33 above)
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NAIC Group Code

3490

Annual Statement for the year 2007 of the

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)
BUSINESS IN THE STATE OF RHODE ISLAND DURING THE YEAR 2007

NAIC Company Code

11837200743040100

11837

Line of Business

Gross Premiums,

Including Policy

and Membership Fees, Less
Return Premiums and Premiums on

Policies n

Direct Premiums
Written

ot Taken

Direct Premiums
Earned

3

Dividends Paid
or Credited to
Policyholders on
Direct
Business

4

Direct
Unearned
Premium
Reserves

5

Direct Losses
Paid
(deducting
salvage)

6

Direct
Losses
Incurred

8

Direct
Defense and Cost
Containment
Expense
aid

9

Direct
Defense and Cost
Containment
Expense
Incurred

10

Direct
Defense and Cost
Containment

Commissions
and
Brokerage
Expenses

12

Taxes,
Licenses
and
Fees

2.1
22
23

5.1
5.2

10.
1.
12.
13.
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8

Multiple peril crop
Federalflood . ... .. ................... ..

Farmowners multiple peril
Homeowners multiple peril

Commercial multiple peril (non-liability portion)

Commercial multiple peril (liability portion)
Mortgage guaranty
Ocean marine

Inland marine. ...
Financial guaranty ..................... .
Medical malpractice
Earthquake = .. ... .. ... . ... ... ..
Group accidentand health (b) .. ... ... ..
Credit A & H (group and individual)
Collectively renewable A & H (b)
Non-cancelable A&H (b) .......... ... ..
Guaranteed renewable A&H (b) .. ..
Non-renewable for stated reasons only (b)
Other accident only

Medicare Title XVIII exempt from state taxes or fees

All other A & H (b)

Federal employees health benefits program premium (b)

Workers' compensation
Other liability ...........................
Products liability

Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

Commercial auto no-fault (personal injury protection)

Other commercial auto liability
Private passenger auto physical damage
Commercial auto physical damage
Aircraft (all perils)
Fidelity
Surety
Burglaryand theft . .. ...
Boiler and machinery
Credit

Aggregate write-ins for other lines of business

TOTALS (a)

DETAILS OF WRITE-INS

3303.

3398. Summary of remaining write-ins for Line 33 from overflow page .
3399. Totals (Lines 3301 through 3303 plus 3398)(Line 33 above)
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NAIC Group Code

3490

Annual Statement for the year 2007 of the

EXHIBIT OF PREMIUMS AND LOSSES (Statutory Page 14)
BUSINESS IN THE STATE OF TOTAL DURING THE YEAR 2007

NAIC Company Code

11837200743059100

11837

Line of Business

Gross Premiums,

Including Policy

and Membership Fees, Less
Return Premiums and Premiums on

Policies n

Direct Premiums
Written

ot Taken

Direct Premiums
Earned

3

Dividends Paid
or Credited to
Policyholders on
Direct
Business

4

Direct
Unearned
Premium
Reserves

5

Direct Losses
Paid
(deducting
salvage)

6

Direct
Losses
Incurred

8

Direct
Defense and Cost
Containment
Expense
aid

9

Direct
Defense and Cost
Containment
Expense
Incurred

10

Direct
Defense and Cost
Containment

Commissions
and
Brokerage
Expenses

12

Taxes,
Licenses
and
Fees

2.1
22
23

5.1
5.2

10.
1.
12.
13.
14.
15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8

Multiple peril crop
Federalflood . ... .. ................... ..

Farmowners multiple peril
Homeowners multiple peril

Commercial multiple peril (non-liability portion)

Commercial multiple peril (liability portion)
Mortgage guaranty
Ocean marine

Inland marine. ...
Financial guaranty ..................... .
Medical malpractice
Earthquake = .. ... .. ... . ... ... ..
Group accidentand health (b) .. ... ... ..
Credit A & H (group and individual)
Collectively renewable A & H (b)
Non-cancelable A&H (b) .......... ... ..
Guaranteed renewable A&H (b) .. ..
Non-renewable for stated reasons only (b)
Other accident only

Medicare Title XVIII exempt from state taxes or fees

All other A & H (b)

Federal employees health benefits program premium (b)

Workers' compensation
Other liability ...........................
Products liability

Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

Commercial auto no-fault (personal injury protection)

Other commercial auto liability
Private passenger auto physical damage
Commercial auto physical damage
Aircraft (all perils)
Fidelity
Surety
Burglaryand theft . .. ...
Boiler and machinery
Credit

Aggregate write-ins for other lines of business

TOTALS (a)

DETAILS OF WRITE-INS

3303.

3398. Summary of remaining write-ins for Line 33 from overflow page .
3399. Totals (Lines 3301 through 3303 plus 3398)(Line 33 above)




Annual Statement for the year 2007 of the The Castle Hill Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS
Real Estate

Book/adjusted carrying value, December 31, prior year

Increase (decrease) by adjustment:

2.1 Totals, Part 1, Column 11

2.2 Totals, Part 3, Column 8

Cost of additions and permanent improvements:

4.1 Totals, Part 1, Column 14

4.2 Totals, Part3, Column 10 TANEREIIP™
Total profit (loss) on sales, Part 3, Column 15 NO N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
Increase (decrease) by foreign exchange adjustment:

6.1 Totals, Part 1, Column 12

6.2 Totals, Part 3, Column 9

Book/adjusted carrying value at the end of current period

Total valuation allowance

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

Book value/recorded investment excluding accrued interest on mortgages owned, December 31 of prior year

Amount loaned during year:

2.1 Actual cost at time of acquisitions

2.2 Additional investment made after acquisitions

Accrual of discount and mortgage interest points and commitment fees

Increase (decrease) by adjustment N g B e
Total profit (loss) onsale ... No N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA

Amortization of premium

Increase (decrease) by foreign exchange adjustment

Book value/recorded investment excluding accrued interest on mortgages owned at end of current period

Total valuation allowance

SCHEDULE BA - VERIFICATION BETWEEN YEARS
Long-Term Invested Assets

Book/adjusted carrying value of long-term invested assets owned, December 31 of prior year

Cost of acquisitions during year:

2.1 Actual cost at time of acquisitions

2.2 Additional investment made after acquisitions

Accrual of discount

Amortization of premium

Increase (decrease) by foreign exchange adjustment

Book/adjusted carrying value of long-term invested assets at end of current period

Total valuation allowance

21
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Annual Statement for the year 2007 of the

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

Quality Rating per the
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

Total
Current
Year

7
Col. 6
asa %

of

Line 10.7

8

Total from
Col. 6
Prior Year

9
% From
Col. 7
Prior
Year

10

Total
Publicly
Traded

11
Total
Privately
Placed

(a)

U.S. Governments, Schedules D & DA (Group 1)
1.1 Class 1

1.2 Class 2

1.3 Class 3

1.4 Class 4

15Class b .

16Class6.
1.7 Totals

521,860

262,564

All Other Governments, Schedules D & DA (Group 2)
2.1 Class 1

2.2 Class 2

2.3Class 3

2.4 Class 4

25Classd

26Class 6. ... .. ..
2.7 Totals

States, Territories and Possessions, efc.,
Guaranteed, Schedules D & DA (Group 3)

3.1 Class 1

3.2 Class 2

3.3Class 3

3.4 Class 4

35Classd

36Class 6. ... .. ..
3.7 Totals

893,772

925,007

Political Subdivisions of States, Territories and
Possessions, Guaranteed, Schedules D & DA (Group 4)

4.1 Class 1

4.2 Class 2

4.3 Class 3

4.4 Class 4

45Class b

46Class6 ... .. ..
4.7 Totals

Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed, Schedules D & DA (Group 5)

5.1 Class 1

5.2 Class 2

5.3 Class 3

5.4 Class 4

55Classd

56Class 6. ... .. ... ...
5.7 Totals

432,093

522,947

432,093

1,521,900

1,413,558

522,947

3,955,785

4,499,702

3,955,786
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Annual Statement for the year 2007 of the

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

Quality Rating per the
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

Total
Current
Year

7
Col. 6
asa %

of

Line 10.7

8

Total from
Col. 6
Prior Year

9
% From
Col. 7
Prior
Year

10

Total
Publicly
Traded

11
Total
Privately
Placed

Public Utilities (Unaffiliated), Schedules D & DA (Group 6)
6.1 Class 1

6.2 Class 2

6.3 Class 3

6.4 Class 4

6.5 Class 5

6.6 Class 6

6.7 Totals

Industrial & Miscellaneous (Unaffiliated),
Schedules D & DA (Group 7)

7.1 Class 1

7.2 Class 2

7.3 Class 3

7.4 Class 4

7.5 Class 5

7.6 Class 6

7.7 Totals

159,165

188,798

Credit Tenant Loans, Schedules D & DA (Group 8)
8.1 Class 1

8.2 Class 2

8.3 Class 3

8.4 Class 4

8.5 Class 5

8.6 Class 6

8.7 Totals

Parent, Subsidiaries and Affiliates, Schedules D & DA (Group 9)
9.1 Class 1

9.2 Class 2

9.3 Class 3

9.4 Class 4

9.5 Class 5

9.6 Class 6

9.7 Totals
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Annual Statement for the year 2007 of the

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 1
Col. 6 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 7 Total Privately
Quality Rating per the 1 Year Through Through Through Over 20 Current of Col. 6 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Year Line 10.7 Prior Year Year Traded (a)
10. Total Bonds Current Year
104 Class 1 3813 T3 4382935 ... . . 6841056| . . 4,044,059| . 2811837) ..  21,893660| . . . .. . ' 100.000). ... .. .. XXX oo XXX oo 21893861
102Class 2 . XXX oo XXX oo
103Class 3 e XXX o XXX o
104 Class 4. XXX oo XXX oo
105Class & e XXX o XXX
106Class6 .. ... () XXX XXX
10.7Totals 3813 4382935) 6841056) 4044059 2811837 (b) 21893660\ 100.000 XXX o XXX f.. 2898861
10.8 Line 10.7 as a % of Col. 6 17.420 20.019 31.247 18.471 12.843 100.000 XXX XXX XXX 100.000
11.  Total Bonds Prior Year
MAClass T 2082787 7,186,289 4,085,114 | 5319661 . 2505918| . XXX oo XXX oo 2a9749) 98822 21119749
M2Class2 o 23NT23 XXX o XXX oooof 223y 2478 28023
1M3Class3 e XXX oo XXX o
MAClassd XXX o XXX
M5Classs XXX oo XXX 0
1.6Class6 XXX XXX (c)
MTTotals 23145200 7166289 4065114 5319661  2505918| XXX XXX by 2311472 100000| . 21371472
11.8 Line 11.7 as a % of Col. 8 10.830 33.532 19.021 24.891 11.726 XXX XXX 100.000 XXX 100.000
12.  Total Publicly Traded Bonds
124Class 1. 3813 TTA 4,382,935( . 6841056 . . 4,044,059 . 2811836( .. . .21893660) . . . ' 100.000) ... ... 21,119,749 . 98822 . 21893660| . . . XXX .
122Class2 . T3 A8 XXX
123Class3 . . XXX .
124Class4 XXX
125CIa8S 5. .. XXX
128Class6 ... XXX
127Totals e 3813 A 4382935) 6841056) 4044059 2811836 . 21.893660| 100000 . 213714720 100000 . 21,893660| . XXX
128Lline12.7asa%ofCol.6 174200 0 20019) 0 3247) 18411 12843 100.000) XXX XXX o XXX o 100.000) XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10 17.420 20.019 31.247 18.471 12.843 100.000 XXX XXX XXX 100.000 XXX
13. Total Privately Placed Bonds
184Class 1. XXX
1832Class2 . e XXX oo
1833Class3 . .. .. XXX oo
1834 Classd . e XXX oo
185Class 5. ... e XXX
186Class6 . ... XXX
17 Totals b XXX
188Line13.7asa%of Col.6 XXX XXX o XXX XXX
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10 XXX XXX XXX XXX

(@) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ 0 current year, $ 0 _prior year of bonds with Z designations and §
(c) Includes $ 0 current year, $ 0 _prior year of bonds with 5* designations and $

0 current year, $

0 current year, $

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by
the Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in
reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
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Annual Statement for the year 2007 of the

SCHEDULE D - PART 1A - SECTION 2
Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

Distribution by Type

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

Total
Current
Year

7

Col. 6 as
a % of
Line 10.7

8

Total from
Col. 6 Prior
Year

10

Total
Publicly
Traded

1"

Total
Privately
Placed

U.S. Governments, Schedules D & DA (Group 1)

1.1 Issuer Obligations
1.2 Single Class Mortgage-Backed/Asset-Backed Securities
1.7 Totals

1,675,075

502,405

242,389

2,419,869

1,829,695

2,419,869

All Other Governments, Schedules D & DA (Group 2)

2.1 Issuer Obligations
2.2 Single Class Mortgage-Backed/Asset-Backed Securities .
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

2.3 Defined

MULTI CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
2.5 Defined

2.7 Totals

States, Territories and Possessions, Guaranteed, Schedules D & DA (Group 3)

3.1 Issuer Obligations
3.2 Single Class Mortgage-Backed/Asset-Backed Securities .
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

33Defined
3A40ther
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
35Defined
3.6 Other

3.7 Totals

Political Subdivisions of States, Territories and Possessions, Guaranteed,

Schedules D & DA (Group 4)

4.1Issuer Obligations
4.2 Single Class Mortgage-Backed/Asset-Backed Securites . . ..
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

4.3 Defined

MULTI CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
4.5 Defined

4.7 Totals

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

Schedules D & DA (Group 5)

5.1 Issuer Obligations .
5.2 Single Class Mortgage-Backed/Asset-Backed Securities . .
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

53Defined
SAOther
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
5.5 Defined

5.7 Totals

432,093

1,521,901

1,413,557

522,947

3,955,785

4,499,702

3,955,786
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Annual Statement for the year 2007 of the

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by

SCHEDULE D - PART 1A - SECTION 2 (continued

ajor Type and Subtype of Issues

Distribution by Type

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

Total
Current
Year

7

Col. 6 as
a % of
Line 10.7

8

Total from
Col. 6 Prior
Year

10

Total
Publicly
Traded

1"

Total
Privately
Placed

Public Utilities (Unaffiliated), Schedules D & DA (Group 6)

6.1 Issuer Obligations .
6.2 Single Class Mortgage-Backed/Asset-Backed Securities .
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

63Defined
6A40ther
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
6.5Defined
6.6 Other

6.7 Totals

Industrial & Miscellaneous (Unaffiliated), Schedules D & DA (Group 7)

7.1 Issuer Obligations
7.2 Single Class Mortgage-Backed/Asset-Backed Securities . .
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

7.3 Defined

7.7 Totals

1,700,853

1,445,403

159,165

188,798

1,821,543

5,315,762

6,430,998

5,315,761

Credit Tenant Loans, Schedules D & DA (Group 8)
8.1 Issuer Obligations
8.7 Totals

Parent, Subsidiaries and Affiliates, Schedules D & DA (Group 9)

9.1 Issuer Obligations .
9.2 Single Class Mortgage-Backed/Asset-Backed Securities .
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

93Defined
940ther
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
9.5 Defined

9.7 Totals




8¢

Annual Statement for the year 2007 of the

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by

SCHEDULE D - PART 1A - SECTION 2 (continued

ajor Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
Over 1 Over 10 % From
Year Over 5 Years Years Total Col. 6 as Total from Col. 7 Total Total
1 Year Through Through 10 Through 20 Over 20 Current a % of Col. 6 Prior Prior Publicly Privately
Distribution by Type or Less 5 Years Years Years Years Year Line 10.7 Year Year Traded Placed

10. Total Bonds Current Year
10.1 Issuer Obligations . ... . 332548} 2667874) 5250516\ .  3312139| 925007 15,480,084\ 70706} XXX XXX 15480083}
10.2 Single Class Mortgage-Backed/Asset-Backed Securiies .. .. | . 360421} 12794000 11912160 318561 . 32038 . 3178636| . 14.519) XXX XXX |........3178638)
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
10.3Defined | Tr425) 261985 240158) 227,560\ . 33249] 840347 3838 XXX XXX | 840347
104 0ther XXX XXX oo
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
10.5Defined 91880 173,706 189,165) 188,798 1821543 2394592 10.937) XXX XXX | 2394592
10.6 Other XXX XXX
10.7Totals L a8 TrA 4382935 6841055) 4044058| 2811837 21893659 100.000| . . XXX XXX o ........21.893660
10.8 Line 10.7 as a % of Col. 6 17.420 20.019 31.247 18.471 12.843 100.000 XXX XXX XXX 100.000

11.  Total Bonds Prior Year
1.0 Issuer Obligations 1,864,563) 5624027 2634708 4680913 893300} XXX XXX 15,397,501} 72047 15,397,5000
11.2 Single Class Mortgage-Backed/Asset-Backed Securiies . | . 399504 1,359,655 1,262,040 510775 40599( XXX XXX | 3512573) 16717 3572573
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
M3Defined ... 504683 182577 168,366 127973 499907\ XXX ) XXX 1029286 4816 1029286
M40ther XXX XXX o
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
1.5Defined 1372113 XXX | XXX 1372113 64200 1372113,
T6O0ther XXX XXX
M7Totals | 2314820 7,186,259 40651141 5319661| 2505919} XXX | XXX | 21311473 100.000) 21371472
11.8 Line 11.7 as a % of Col. 8 10.830 33.532 19.021 24.891 11.726 XXX XXX 100.000 XXX 100.000

12.  Total Publicly Traded Bonds
12.1 Issuer Obligations ... 332548} 2667874) 5250516| .  3312139| 925007 15,480,084\ 70706} 15,397,500} 72047 15,480,084) XXX
12.2 Single Class Mortgage-Backed/Asset-Backed Securiies .. . | . 360421} 12794000 21y 318562 32038 3178638| 14519 3572573 16717 3178638 XXX ..
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
12.3Defined | TT4) 261985 240158( 227,560\ 33249) 840347\  3838|  ° 10292861 4816( . 840347) XXX
1240ther e XXX .
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
12.5Defined 91880 173,706 189,165) 188,798) 1821543 2394592 10937 1372113 64200 2394592) XXX
126 Other XXX
127 Totals ] 3813 TTA 4382935| 6841056 4044059 2811837| 21893661 100.000f 21371472} 100.000f . 21,893,661} XXX
128Line127asa%ofCol.6 174200 20019} 31247 18471 12.843) 100.000f XXX | XXX XXX | 100.000} XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10 17.420 20.019 31.247 18.471 12.843 100.000 XXX XXX XXX 100.000 XXX

13. Total Privately Placed Bonds
131 Issuer Obligations XXX ol
13.2 Single Class Mortgage-Backed/Asset-Backed Securities | XXX ool
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
183Defined XXX ol
1BA0ther XXX o
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
18.5Defined XXX ol
18.60ther XXX
1B.7Totals e XXX ol
188Line13.7asa%ofCol.6 XXX | XXX XXX | XXX ol
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10 XXX XXX XXX XXX
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SCHEDULE DA - PART 2 - VERIFICATION BETWEEN YEARS

Short - Term Investments

Mortgage
Loans

4

Other Short-term
Investment Assets

5

Investments in Parent,
Subsidiaries and
Affiliates

-

Book/adjusted carrying value, December 31 of prior year

Cost of short-term investments acquired

Increase (decrease) by adjustment

Consideration received on disposal of short-term investments

Book/adjusted carrying value, current year

Total valuation allowance
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Income earned during year

411,115

411,115

411,115

411,115

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment: 0




Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule DB - Part A and B Verification

30



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule DB - Part C, D and E Verification

31



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule DB - Part F - Section 1

32



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule DB - Part F - Section 2

33



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule F - Part 1 Assumed Reinsurance

34



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule F - Part 2 Premium Portfolio

35



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule F - Part 3 Ceded Reinsurance

36



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule F - Part 4 Aging of Ceded Reinsurance

37



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule F - Part 5 Unauthorized Reinsurance

38



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule F - Part 6 Overdue Authorized

39



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule F - Part 7 Overdue Reinsurance

40



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule F - Part 8

4



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule H - Part 1

42



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule H - Part 2, 3 and 4

43



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule H - Part 5

44



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1A Homeowners/Farmowners

47



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1B Private Passenger

48



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1C Commercial Auto

49



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1D Workers Compensation

50



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1E Commercial Multiple Peril

51



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1F - Section 1 Med. Mal. Occurence

52



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1F - Section 2 Med. Mal. Claims-Made

53



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1G Special Liability

54



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1H - Section 1 Other Liab. Occurence

55



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1H - Section 2 Other Liab. Claims-Made

56



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 11 Special Property

57



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1J Auto Physical Damage

58



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1K Fidelity/Surety

59



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1L Other

60



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1M International

61



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1N Nonproportional Assumed Prop.

62



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 10 Nonproportional Assumed Liab.

63



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1P Nonproportional Assumed Fin. Lines

64



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1R - Section 1 Prod. Liab. Occurence

65



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1R - Section 2 Prod. Liab. Claims-Made

66



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 1S Financial Guaranty/Mortgage Guaranty

67



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 2A, 2B, 2C, 2D, 2E

68



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 2F - Sec. 1 and 2, 2G, 2H Sec. 1 and 2

69



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 21, 2J, 2K, 2L, 2M

70



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 2N, 20, 2P

m



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 2R Sec. 1 and 2, 2S

72



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 3A, 3B, 3C, 3D, 3E

73



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 3F Sec. 1 and 2, 3G, 3H Sec. 1 and 2

74



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 31, 3J, 3K, 3L, 3M

75



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 3N, 30, 3P

76



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 3R Sec. 1 and 2, 3S

77



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 4A, 4B, 4C, 4D, 4E

78



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 4F Sec. 1 and 2, 4G, 4H Sec. 1 and 2

79



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 41, 4J, 4K, 4L, 4M

80



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 4N, 40, 4P

81



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 4R Sec. 1 and 2, 4S

82



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 5A - Section 1-3

83



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 5B - Section 1-3

84



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 5C - Section 1-3

85



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 5D - Section 1-3

86



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 5E - Section 1-3

87



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 5F - Section 1A-3A

88



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 5F - Section 1B-3B

89



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 5H - Section 1A-3A

90



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 5H - Section 1B-3B

91



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 5R - Section 1A-3A

92



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 5R - Section 1B-3B

93



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 6C Sec. 1 and 2, 6D Sec. 1 and 2

9



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 6E Sec. 1 and 2, 6H Sec. 1A and 2A

95



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 6H Sec. 1B and 2B, 6M Sec. 1B and 2B

96



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 6N Sec. 1 and 2, 60 Sec. 1 and 2

97



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 6R Sec. 1A, 2A and 1B, 2B

98



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 7A

99



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 7A (Continued)

100



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P - Part 7B

101
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NONE Schedule P - Part 7B (Continued)

102



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule P Interrogatories

103



Annual Statement for the Year 2007 of the The Castle Hill Insurance Company

NONE Schedule T - Part 2

105
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SCHEDULE Y
PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES

NAIC
Company
Code

Federal

Names of Insurers and Parent,
Subsidiaries or Affiliates

4

Shareholder
Dividends

5

Capital
Contributions

6

Purchases,
Sales or
Exchanges of
Loans, Securities,
Real Estate,
Mortgage Loans
or Other
Investments

7

Income/
(Disbursements)
Incurred in
Connection with
Guarantees or
Undertakings for
the Benefit of
any Affiliate(s)

8

Management
Agreements
and
Service
Contracts

Income/
(Disbursements)
Incurred
Under Reinsurance
Agreements

10

1"

Any Other
Material
Activity Not
in the
Ordinary
Course of the
Insurer's
Business

13

Reinsurance
Recoverable/
(Payable) on
Losses and/or
Reserve Credit
Taken/
(Liability)




Annual Statement for the year 2007 ofthe  The Castle Hill Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your domiciliary
state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed below.
If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory questions.

Responses
MARCH FILING
1. Will an actuarial opinion be filed by March 17 WAIVED
2. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 1?2~~~ YES
3. Will the confidential Risk-based Capital Report be filed with the NAIC by March 1?2~~~ YES
4. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March1? YES
APRIL FILING
5. Will the Insurance Expense Exhibit be filed with the state of domicile and the NAIC by April 12 YES
6. Will Management's Discussion and Analysis be filed by April 12 YES
7. Wil the Supplemental Investment Risks Interrogatories be filed by Aprit 12~~~ YES
MAY FILING
8. Will this company be included in a combined annual statement that is filed with the NAIC by May1? YES
JUNE FILING
9. Will an audited financial report be filed by June 1? WAIVED

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

explanation following the interrogatory questions.

MARCH FILING

10.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March1? NO
1. Will the Financial Guaranty Insurance Exhibit be filed by March 17— NO
12. Will the Medicare Supplement Insurance Experience Exhibit be filed with the the state of domicile and the NAIC by March 1? NO
13. Will Supplement A to Schedule T (Medical Malpractice Supplement) be filed by March 1?2~~~ NO
14, Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 1? NO
15. Will the Premiums Attributed to Protected Cells Exhibit be filed by March 12~~~ NO
16.  Will the Reinsurance Summary Supplemental Filing for General Interrogatory 9 be filed with the state of domicile and the NAIC by March 1? NO
17. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March1? NO
18. Wil the Actuarial Opinion Summary be filed with the state of domicile, if required, by March 15 (or the date otherwise specified)? See Explanation
19. Will the Reinsurance Attestation Supplement be filed with the state of domicile and the NAIC by March 12~ NO
20.  Will the Exceptions to the Reinsurance Attestation Supplement be filed with the state of domicile by March 1? NO
APRIL FILING
21. Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by Aprit 1?2 NO
22. Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April1? NO
23. Will the Accident and Health Policy Experience Exhibit be filed by Aprit 12~ NO
Explanation:

18. Exemption dated December 24, 2007 received from State of Rhode Island; insurance operations have not begun.

Bar code

IR AR AR, A MR W AR
11837200744000000 11837200722000000

R RO 1 T
11837200742000000 11837200724000000

ARV MACMORON SR AH A A AR
11837200736000000 11837200745000000

R AR 1 T
11837200749000000 11837200738500000

RO 1 T
11837200740100000 11837200736500000
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OVERFLOW PAGE FOR EXPLANATIONS AND BARCODES

Page 108 - Continuation
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

11837200744100000 11837200739900000

11837200740000000 11837200723000000

11837200733000000 11837200721000000

Bar Code:

108 . 1
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