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ANNUAL STATEMENT FOR THE YEAR 2007 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

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
Current Year's
Book/ Unrealized Current Other Than Total Foreign Admitted | Gross Amount
Rate Used To Adjusted Valuation Year's Temporary Exchange Amount Received
CusIP Foreign| Bond NAIC Actual Obtain Fair Par Carrying Increase/ (Amortization) / Impairment Change in Effective Due and During

Identification Description * CHAR | Designation Cost Value Fair Value Value Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rate of How Paid Accrued Year Acquired | Maturity
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations

31303T-KN-5 ... FNMAREMICTRUST2003:81 . ..o s e e T 1,285 ... 9%.02 ... 11,862 M8 L M8 L 8 S0 0 S50 MON ... 0 1,077 03/16/2008  09/25/2018
3128X0-TV-1 ... FEDERALHOMELOANMTGCO ... ..ot oot o Too. 200,005 .. ... 100.015 ... 200,00 ... 200,000 .. 200,030 o 4908 S0 0 S B.000 o 6,000 12,000 06/02/2004  01/03/2023
1304MANK-2 . .. FHLMCREMICTRUST 2715 ..o e e e 1240 ... 89.565 ... 11,490 12,85 .0 M40 o (1018 S0 0 5000 MON ... . /2312006 12/1512023
135R-GP7 . ... FHLMCREMICTRUST2988 ... ..o s e e T W5 90.103 ... 37,607 M e L (2,939) S0 0 5000 MON ... .. 03/17/2006 0211512027
3133RIZA. ... .. FHLMCREMICTRUST 2620 . oo e e 2 .97 ... 14,860 BT B0 35 S0 0 5000 MON ... . 03/16/2006  12/15/2031
31393D-W5-6 . ... FNMAREMICTRUST200377 ..o e e e T 9472 ... L7 I 9,357 . 9,9% 9,357 . (9) S0 0 5000 MON ... . 09/28/2006 1212512032
31393W-AS8 . ... FHLMCREMICSERES2640 .. ......ooovoee e o o T 6,095 ... 96.851 ... 6,138 . 6,337 6138 .. (1) S0 0 5000 MON ... . 09/15/2006  01/15/2033
12669D-M-1 ... .. CWMBS2002-17A3. . ...... A PO 11,005 100.599 11,066 M,000 L. 1086 o 18 S0 0 C 3600 MON ... o 03/31/2006  01/25/2033
31304H-EF-4 ... FHLMC REMIC SERIES 2660 . A PO 10,053 94.694 10,101 10,686 ... 0400 o (88) S0 0 S 5000 MON ... o 03/31/2006  04/15/2033
313930708 ... FHLMCREMICSERIES2621 ... ..o s oo T 1,619 93.363 1,551 S0 1,551 I 5.000 MON ... .. 03/15/2006  05/15/2033
929221-R6. ... .. WAMUMTG CERT2003:55 . ..o e e T 6813 ... 91.687 ... 6,418 . 7,000 6418 L (2) S0 0 5500 MON ... 02/06/2006  06/25/2033
31393W-QR-3. .. .. FHLMCREMICSERIES2645 ... ....ooiee s o e 62,821 ... 9.9 ... 58,615 63,758 ... 58,615 ... (3420) ... S0 0 5000 MON ... . 03/15/2006  07/15/2033
3133W-UD-9. ... FHLMCREMICSERIES2641 ... ..o s e e T 1956 ... LI I 14,162 CMA2 I8 (122) S0 0 5000 MON ... . 03/15/2006  07/15/2033
1393W-TCT ... FHLMCREMICSERIES 2640 ... oo e e T 862 ... 94950 ... 8,845 . 9,315 8845 ... (M) .. S0 0 5000 MON ... . 03/15/2006  07/15/2033
31393D-H5-3 . ... FNMAREMICTRUST2003:59 .............. A PO 15,571 97.916 15,656 15,980 ... 1565 ... M0 ... S0 0 S 5000 MON ... o 03/15/2006  08/25/2033
31303T-CP-9 . ... FNMAREMICTRUST2003:92 .............. A PO . 8185 93.749 .. 85,628 91,306 ... 85,628 ... (2308) ........... S0 0 S 5000 MON ... o 03/15/2006  09/25/2033
1303T-HAT ... FNMAREMICTRUST2003:81 ... ..o e e e T . 29,266 84.111 . 25,438 0243 o BB (38%8) S0 0 S 5000 MON ... o 04/15/2007  09125/2033
1304L-BFB. ... .. FHLMC REMIC SERIES 2691 ..o oo o e e 0449 ... 92402 ... 9,847 10,65 . ST (B0) S0 0 5500 MON ... o 03/15/2006  10/15/2033
31305K-E25. .. .. FHLMCREMICSERIES 2899 ..o oo ot e e U405 86.223 ... 12,079 C008 o 2,008 L (1,490) L S0 0 5000 MON ... . 03/15/2006  11/15/2033
31305P-NC2 . ... FHLMCREMICSERES298 .. ......o oo et e o T 28 84.358 ... 6,252 7,410 LB (8B S0 0 5000 MON ... . 09/15/2006  01/15/2034
3B374GX49 ... FNMAREMICTRUST 200441 ..o e e o 6,500 ....... %91 2,926 3,013 29 (103) S0 0 5500 MON ... 032412006 06/20/2034
31303Y-XE-D ... FNMAREMICTRUST2004.45 . ... oo e e o T 408 L. WAMT 4,082 4305 0B 9 S0 0 5500 MON ... 07/21/2006  06/25/2034
31305C-LF-6. .. .. FHLMC REMIC SERIES 2831 ..o e e 9,264 ... 92.58 ... 9,015 93 905 L (M0) S0 0 5500 MON ... 05/19/2006  07/15/2034
3135R-CG-1 . ... FHLMCREMIC SERES2960 .............. B PO 4,201 95.048 4,067 . 4,18 S0 L (138) S0 0 S50 MON ... 06/15/2006  07/15/2034
31395W-NE-3 . ... FHLMCREMIC SERES3002 .............. B PO 9,624 91.464 K7 SR L 802 L (d6T) S0 0 © 5000 MON ... ........ 03/13/2006  07/15/2034
31305U-XK-2 . ... FHLMCREMICSERES2991 ... ..o s e e . 64,048 97.828 . 64,000 65,608 ... 6400 ... T ... S0 0 C 5250 MON ... ... 03/10/2006  09/15/2034
31304B4Z4. ... FNMAREMIC TRUST 20055 . oo e e e U X A T/ R 12,622 COIR8M 12,62 (38 S0 0 5000 MON ... . 07/21/2006  01/25/2035
1304C-NK-4 ... FNMAREMICTRUST20056 ... oo e e T 4922 954 5,086 .. 5,380 5,08 Lo (188) S0 0 5000 MON ... . 03/16/2006  01/25/2035
1305T8-4. .. .. FHLMC REMIC SERIES 2957 ..o e e 5486 ... 93.606 ......... 5,459 5831 . C5A50 L (19) S0 0 5000 MON ... . 08/27/2006  03/15/2035
3620B-EF-8 ... GNMAPASSTHRU ... e e Too. U X7 98.567 ... 30,397 0839 o 0897 o 560 S0 0 5000 MON ... . 03/21/2006  03/15/2035
31304CVT-6 ... GNMAREMICTRUST2005-20 . ..o et e e T 992 ... 95.638 ... 9,601 10,008 . S 9801 L (89) S0 0 5000 MON ... . 03/16/2006  03/25/2035
12669G-TE-1 ... CWMBSINC20056. ...t e e Too. LML 9%.031 ... 55,386 COB6498 . 55386 ... 40 L S0 0 5500 MON ... .0 1/29/2005 0412512035
31394C-Q9-6 . ... FNMAREMICTRUST2005-34 ..o o e o T 6,658 . 6,544 . 7,089 CBSM L (29) S0 0 S50 MON ... . 0 10/23/2006  04/2512035
1304F-MS-1 ... FNMAREMICTRUST200578 . ..o s e e T 0184 97.656 ... 13,899 S22 13,898 L (265) S0 0 S B00 MON L. 0 614 03/14/2007  05/25/2035
12667G-MX-8 ... CWALTINC200523CB ... ...t e e T 185 80.834 ... 6,467 . 8,000 6467 ... (1433) S0 0 S B00 MON L. 0 495 01/10/2006  07/2512035
SBUETAD. ... .. FNMAREMIC TRUST200570 . oo e e e T 7,480 ... 96.959 ... 17,564 B TR 2 S0 0 05000 MON ..o 0 946 03/16/2006  08/25/2035
31396A-EG5 . ... FHLMCREMICSERIES3033 .......oooeoiiie e o e 043 ... W3 10,380 10,997 ... 10380 o (388) S0 0 S B00 MON L. 0 585 06/25/2008  09/15/2035
3B18EM-CC4 . ... GMACMTETLNZ005U1 ..o e e Too. 16,58 ... 9T 15,363 16,745 ... 15383 . (1L294) S0 0 S0 B000 MON ... . 0L 1,64 04/28/2006  12/25/2035
31396UTF-1. ... FHLMC REMIC SERIES 3189 . ... ..o it oo e 40,005 ... LIk I 38,852 40,000 ... 38882 L (13%) S0 0 S0 B250 MON ... 0 L 2,560 07/25/2006  07/15/203
31396X-DX-9 . ... FNMAREMICSERIES2007-80 ... .....oooiiies oot e Too. 0840 ... 9.8 ... 30,639 3,000 . 30639 o (201 S0 0 S B000 MON ... o 0 620 08/07/2007  05/25/2037

(continues)
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2007 OF THE COVENTRY INSURANCE COMPANY

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
Current Year's
Book/ Unrealized Current Other Than Total Foreign Admitted | Gross Amount
Rate Used To Adjusted Valuation Year's Temporary Exchange Amount Received
CusIP Foreign| Bond NAIC Actual Obtain Fair Par Carrying Increase/ (Amortization) / Impairment Change in Effective Due and During
Identification Description * CHAR | Designation Cost Value Fair Value Value Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rate of How Paid Accrued Year Acquired | Maturity
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations (continued)
31395F-YJ-T. ... FHLMCREMICSERIES 2864 ... ... ... ... ... ..o oo oo . 26,6589 ..., 95.368 ......... 240 ... 26,654 ....... 540 ....... (1.234) ... 0 O 5.250 L5250 MON ...... ... 0 Ll 706 01/31/2007  09/15/2034
2599999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed
Obligations of Agencies and Authorities of Governments and Their Political Subdivisions -
Issuer OblIgations . . .. ... ... e 97,852 ... 933,683 ........ gT.422 ... 933,683 ........ (17,392) 0 0 D 7,130 R
3199999 - Subtotal - Special Revenue and Special Assessment Obligations and all
Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political
SUBGIVISIONS . . . . . . e 97,852 ...l 933,683 ........ 971,422 ... .. 933,683 ........ (17,392) ... 0 0 D 7,130 51,861 ... .
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
3T0442-AZ8. . . ... GENERALMOTORS 6.75% ... ...ttt i e e S 78,25 ... 73250 ... 73,250 ........ 100,000 ....... 73,250 ....... (10,280) ... 0 L 6.750 6.750 MN.... 1,15 ... 6,750 03/24/2005  05/01/2028
3999999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ... ......... ... ... .. ... ... ... ... ... ..., 78,255 ... 73,250 ..., 100,000 ....... 73,250 ... (10,250) ............. 0 .. 0 O 1,125 6,750 ... .
4599999 - Subtotal - Industrial and Miscellaneous (Unaffiiated) . ................. ... .. ... 78,255 . 73,250 ... 100,000 ....... 73,250 ... (10,280) ... 0 0 D 1,125 6,750 ...
5499999 - Total Bonds - Subtotal - Issuer Obligations .. ... ... ... ... ... ... 1048107 L 1,006,903 ....... 1,077,422 . 1,006,903 ... (7642) ... 0 L 0 D 8,255 58,311
8099999 - TOTALS ... 1048107 L 1,006,903 ....... 1,077,422 . 1,006,903 ... (27,642) 0 0 D 8,255 58,311
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Page EQ9
Sch. D, Pt. 2, Sn. 1, Preferred Stocks Owned
NONE

Page E09
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ANNUAL STATEMENT FOR THE YEAR 2007 OF THE COVENTRY INSURANCE COMPANY

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

1 2 Codes 5 6 7 8 9 Dividends Changes in Book/Adjusted Carrying Value 17 18
3 4 10 11 12 13 14 15 16
Current
Year's Other
Rate Per Unrealized Than Total Total Foreign NAIC
Number Share Used Nonadmitted Valuation Temporary Change in Exchange Market
CusIp of Book/Adjusted to Obtain Declared but | Amount Received Declared Increase/ Impairment B./A.C.V. Change in Indicator Date
Identification Description Code | Foreign Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year But Unpaid (Decrease) Recognized (13- 14) B./A.C.V. (a) Acquired
Common Stocks - Banks, Trust and Insurance Companies (Unaffliated)
939330-10-6 ... WASHINGTON MUTUAL INVESTORSINC. .. ....... ........ ... 14,949.000 ........ 502,738 ... 33.630 ... 502,738 ........ arTes 0 M8 0 (18,109) ... 0 (18,109) .............. Lo 08/05/2003......
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffliated) .............. ........ 502,738 ... 502,738 ........ 41785 0 ... M8 0 (18,109) ..............0 ... (18,109) ... 0
Common Stocks - Industrial and Miscellaneous (Unaffliated)
706902-50-9 . ... PENGROWTHENERGY ...........coooiit s s 1,5625.000 ......... 21,09 ... 17,770 .. 21,09 ... 567 0 2M 0 48) ... 0 (418) ... Lo 05/17/2007......
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffliated) ........................ ... .. 2,00 21,099 ... 257 0 ... 2M 0 418) ... 0 418) .0
7299999 - TOTAL - COMMON StOCKS . ... ..o 529,837 .. 529,837 ... 505,302 ... 0 39,329 0 (18,5271) ... 0 (18,527) .0
7399999 - TOTAL - Preferred and Common StockS ... 529,837 .. 529,837 ... 505,302 ... 0 39,329 0 (18,5271) ... 0 (18,527) ... 0

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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ANNUAL STATEMENT FOR THE YEAR 2007 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
Paid for
Accrued
CUSIP Date Number of Shares Interest
Identification Description Foreign|  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
31395F-YJ-7 ...  FHLMCREMICSERIES 2864 ... .. . . o e 0173172007 ... OPPENHEIMER & CO ... e e 28,633 ... 44,000.00 ... 125
31394F-MS-1 ... ENMAREMICTRUST 2005-78 ... ... 03/1472007 ... OPPENHEIMER & CO ... .. i e 14,768 22,000.00 ..o 29
31393T-HA-7 ... FNMA REMIC TRUST 2003-81 04/15/2007 ... OPPENHEIMER & CO ... .o e e 29,266 .............. 30,375.00 ... 122
31393W-QR-3 .. FHLMCREMICSERIES 2645 ........................... 04/15/2007 ... OPPENHEIMER & CO ... ... o e e 804 45,3200 ... 182
31396X-DX-9 ... FNMA REMIC SERIES 2007-80 08/07/2007.... OPPENHEIMER & CO ... . e e 30,840 .. 31,000.00 ..o 3
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions . ... ... ... 146,721 .. 172,697.00 ... 489
8099997 - SUBOtAl - BONAS - Part 3 .. . 146,721 172,697.00 ... 489
6099999 - SUBLOAl - BOMGS . . ... . 146,721 172,697.00 ... 489
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
939330-10-6 ... WASHINGTON MUTUAL INVESTORS ... .. e 06/30/2007.... OPPENHEIMER & CO ... ..o 943.930 ... 4200 0
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffliated) ... ... .o o 42,20 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
706902-50-9 ... PENGROWTHENERGY TRUST ... i 05/17/2007.... OPPENHEIMER & CO ... 1,525.000 ... 51T 0
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ... ... .. o 51T 0
7299997 - SUBOtal - COMMON SH0CKS - Part 3 . .. 69,737 0
7299998 - Summary ltem from Part 5 for CommMON SH0CKS .. ... .. 207,900 . 0
7299999 - Subtotal - COMMON STOCKS . .. .. ..o e e e 21,637 0
7399999 - Subtotal - Preferred and COMMON SIOCKS . .. .. ... .o e 271,637 0

TA00000 - TOT AL S e 424,308 489
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ANNUAL STATEMENT FOR THE YEAR 2007 OF THE COVENTRY INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
F
0 10 11 12 13 14 15 Bond
r Prior Current | Current Year's Interest/
e Year Book/ | Unrealized Year Other Than Total Total Foreign |Book/Adjusted|  Foreign Stock
CUSIP i Number of Adjusted Valuation (Amorti- Temporary Change in Exchange Carrying | Exchange Gain | Realized Gain | Total Gain Dividends
|dentifi- g| Disposal Shares of Carrying Increase/ zation)/ Impairment | B./A.C.V. | Changein Value at (Loss) on (Loss) on (Loss) on Received Maturity
cation Description n| Date Name of Purchaser Stock Consideration | Par Value | Actual Cost Value (Decrease) | Accretion Recognized | (11+12-13) | B./A.C.V. |Disposal Date | Disposal Disposal Disposal During Year Date

Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions

31393R-V5-6  FHLMCREMICSERIES2631 ...................... 05/01/2007  OPPENHEIMER&CO ........................... cooo M491.000 Lo 9974 L 10,138 ... (164) ... 0 0 ... (164) ... 0 .99 o0 6m1) ........ (671) ......... 250 06/15/2018
31393T-KN-5  FNMA REMIC TRUST 2003-81 06/30/2007  OPPENHEIMER&CO ......... ... oo iiiiiiiis i e 10 700 ... 0 S0 0 0 ... 0 0 L | | 0 .......... 0 09/25/2018
31395G-YQ-9  FHLMCREMICSERIES2876 ................... 02/16/2007  OPPENHEIMER&CO .. ... .. 18,953.00 ... 17,688 ... 18299 ... ... .. 611) ..... 0 0 ... (611) 0 .......17688 N (580) ........ (580) . 183 01/25/2035
31394M-NK-2  FHLMCREMICSERIES2715 ................... 06/30/2007  OPPENHEIMER&CO ... .. oo 130500 Lo 1,305 S0 0 0 0 0 0 0 0 0 0 12/15/2023
31395R-GP-7  FHLMCREMIC SERIES2966 ................... 06/30/2007  OPPENHEIMER&CO ... .. S 121500 L 1215 S0 0 0 . 0 0 0 0 0 0 0 02/15/2027
31393R-3Z-1  FHLMC REMIC SERIES 2620 . 06/30/2007  OPPENHEIMER & CO A0 L 4T 0 0 0 . 0 0 0 0 0 0 0 12/15/2031
12669D-JM-1  CWMBS2002-17A3 ............................ 06/30/2007  OPPENHEIMER & CO o..2,000.00 ....... 2,000 0 0 0 0 0 0 0 0 0 0 01/25/2033
31394H-EF-4  FHLMC REMIC SERIES 2660 . 06/30/2007  OPPEHNEIMER & CO L. 2,185.00 ... 2,185 0 0 0 . 0 0 0 0 0 0 0 04/15/2033
31393W-QR-3  FHLMC REMIC SERIES 2645 . 06/30/2007  OPPENHEIMER & CO S 1819000 Ll 1,819 0 .. 0 0 Lo 0 0 0 0 0 0 0 07/15/2033
31393W-UD-9  FHLMC REMIC SERIES 2641 . 06/30/2007  OPPENHEIMER & CO S03,201.00 Lo 3,291 0 0 0 . 0 0 0 0 0 0 0 07/15/2033
31393D-H5-3  FNMA REMIC TRUST 2000-59 06/30/2007  OPPENHEIMER & CO oo 1,369.00 L. 1,369 0 0 0 . 0 0 0 0 0 0 0 08/25/2033
31393T-CP-9  FNMA REMIC TRUST 2003-92 06/30/2007  OPPENHEIMER&CO ... .. ... 5,981.00 ....... 5981 S0 0 0 0 0 0 0 0 0 0 09/25/2033
31395K-E2-5  FHLMCREMICSERIES2899 ................... 06/30/2007  OPPENHEIMER&CO ... .. oo 1766.00 ... 1,766 S0 0 0 0 0 0 0 0 0 0 11/15/2033
31395P-NC-2  FHLMCREMICSERIES2948 ................... 06/30/2007  OPPENHEIMER&CO ... .. coo 161200 Lo 1,612 S0 0 0 . 0 0 0 0 0 0 0 01/15/2034
38374G-X4-9  FNMA REMIC TRUST 2004-41 06/30/2007  OPPENHEIMER &CO oL 346100 ... 3,461 0 0 0 . 0 0 0 0 0 0 0 06/20/2034
31393Y-XE-0  FNMAREMICTRUST2004-45 . .................... 06/30/2007  OPPENHEIMER & CO .. 1,009.00 ..o 1,009 0 0 0 . 0 0 0 0 0 0 0 06/25/2034
31395C-LF-6  FHLMCREMICSERIES2831 ...................... 06/30/2007  OPPENHEIMER & CO 0 2,903.00 ....... 2,903 0 0 0 . 0 0 0 0 0 0 0 07/15/2034
31395R-CG-1  FHLMC REMIC SERIES 2960 . 06/30/2007  OPPENHEIMER&CO ......... ... oo i e 859 489.00 ... 459 0 0 0 0 0 0 0 0 0 0 07/15/2034
31395W-NE-3 ~ FHLMCREMIC SERIES3002 ................... 06/30/2007  OPPENHEIMER&CO ... .. 2,830.00 ....... 2,83 S0 0 0 0 0 0 0 0 0 0 07/15/2034
31395U-XK-2  FHLMCREMICSERIES2991 ................... 06/30/2007  OPPENHEIMER&CO ... .. ... 5.562.00 ....... 5,562 S0 0 0 0 0 0 0 0 0 0 08/15/2034
31394B-4Z-4  FNMAREMICTRUST2008-5 ...................... 08/30/2007  OPPENHEIMER&CO ..... coo 1,482,000 Lo 1,482 S0 0 0 . 0 0 0 0 0 0 0 01/25/2035
31394C-NK-4  FNMAREMICTRUST2005-16 ..................... 06/30/2007  OPPENHEIMER & CO . 1,594.00 ... 1,504 0 0 0 . 0 0 0 0 0 0 0 01/25/2035
31395T-8J-4 ~ FHLMCREMICSERIES2957 ...................... 06/30/2007  OPPENHEIMER&CO . ...... ... oo i . M8 48.00 ......... 448 0 0 0 . 0 0 0 0 0 0 0 03/15/2035
36210B-EF-8  GNMAPASSTHRU ............................ 06/30/2007  OPPENHEIMER & CO 5795.00 ....... 579 0 0 0 . 0 0 0 0 0 0 0 03/15/2035
31394C-VT-6  GNMAREMICTRUST2008-20 ..................... 06/30/2007  OPPENHEIMER & CO 2,034.00 ....... 2,034 0 0 0 . 0 0 0 0 0 0 0 03/25/2035
12669G-TE-1 ~ CWMBSINC20056 ............................ 06/30/2007  OPPENHEIMER & CO 4433.00 ..., 4433 0 0 0 . 0 0 0 0 0 0 0 04/25/2035
31304C-Q9-6  FNMA REMIC TRUST 2005-34 06/30/2007  OPPENHEIMER & CO 1,466.00 ....... 1,466 S0 0 0 Lo 0 0 0 0 0 0 0 04/25/2035
31394E-T4-0  FNMAREMIC TRUST 2005-70 06/30/2007  OPPENHEIMER&CO ....... .. ... ooiiiiiiiin i 383 333.00 ... 333 S0 0 0 . 0 0 0 0 0 0 0 08/25/2035
31396A-EG5  FHLMCREMICSERIES3033 ...................... 08/30/2007 ~ OPPENHEIMER&CO ............ ... ... ... oo o b .00 .. 1 S0 0 0 . 0 0 0 0 0 0 0 09/15/2035
36185M-CC-4  GMACMTGLN2005-J1 .. ..................... . 06/30/2007  OPPENHEIMER&CO ......... ... oot i L B8 623.00 ......... 623 S0 0 0 ... 0 0 0 0 0 0 0 12/25/2035
31395F-YJ-7  FNMAREMIC SERIES 2864 06/30/2007  OPPENHEIMER & CO 1,974.00 ... 1,974 0 0 0 . 0 0 0 0 0 0 0 09/15/2034
31394F-MS-1 FHLMCREMICTRUST2005-78 ..................... 06/30/2007  OPPENHEIMER&CO ....... ... ... c.oiiiiiin oo . B0 604.00 ......... 604 0 0 0 . 0 0 0 0 0 0 0 05/25/2035
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and

Authorities of Governments and Their Political SUBAIVISIONS . . . . .. . . .. Lo 90,932 ... 94965.00 .......92,183 ....... 9298 ... ..... (178) .. 0 0 ... () 0 .......21,662 0 ... (1,251) ..... (1,251) 433

6099997 - Subtotal - BONds - Part 4 . . . . L e 90,932 ... 94965.00 .......92183 ....... 92,98 ... (178) .. 0 0 ... () 0 ... 21862 ... 0 o (1,281) ..... (1251 L 43
6099999 - Subtotal - BONAS . . . .. ... 90,932 ... 94965.00 .......92183 ....... 92,98 ... (178) .. 0 0 ... () 0 ... 21862 .......... 0 oo (1,251) ..... (1251 L 43

Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)

370442-72-5 GENERALMOTORSPFD ........................ 06/18/2007 ~ OPPENHEIMER&CO ........................... ... 10,650.000 ...... 204,494 ... 200,000.00 ...... 209,149 ...... 203628 ....... 560 .......... 0 0 ... 550 .......... 0 ......209149 .........00 o (4,655) ..... . (4,855) ....... 9,837
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) . ... ... ... .. .. . . 204,494 oo L. 209149 o0 203628 ... 560 .......... 0 0 ... 550 .......... 0 ......209149 .........00 o (4,655) ..... . (4,855) ....... 9,837
6599997 - Subtotal - Preferred Stocks - Partd . .. . ... L 204,494 oo L. 209149 o0 203628 ... 560 .......... 0 0 ... 550 .......... 0 ... 209149 .........00 o (4,655) ..... . (4,855) ....... 9,837

6509999 - Subtotal - Preferred Stocks .. ... ... ... 204,494 o S 209149 208628 .. 560 ... 0 0 ... 560 ... 0 ... 20149 .oo.o00 o (4,655) ..... . (4.85) ... 9,837
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ANNUAL STATEMENT FOR THE YEAR 2007 OF THE COVENTRY INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
F
0 10 11 12 13 14 15 Bond
r Prior Current | Current Year's Interest/
e Year Book/ | Unrealized Year Other Than Total Total Foreign |Book/Adjusted|  Foreign Stock
CUSIP i Number of Adjusted Valuation (Amorti- Temporary Change in Exchange Carrying | Exchange Gain | Realized Gain | Total Gain Dividends
|dentifi- g| Disposal Shares of Carrying Increase/ zation)/ Impairment | B./A.C.V. | Changein Value at (Loss) on (Loss) on (Loss) on Received Maturity
cation Description n| Date Name of Purchaser Stock Consideration | Par Value | Actual Cost Value (Decrease) | Accretion Recognized | (11+12-13) | B./A.C.V. |Disposal Date | Disposal Disposal Disposal During Year Date
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
939330-10-6  WASHINGTONMUTUALINVESTORS . ............... 05/01/2007  OPPENHEIMER&CO ........................... 1,69.990 ... 60,000 .. 51,801 ... 56,838 ... (B.087) oo 0 0 (5,087) ... 0 ... 51,801 S0 8,199 ... 8,199 LLar
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) .. ... ... ... .. . o e 60,000 ... ... 51,801 ....... 56,838 ....... (5,037) ... 0 0 ....... (5,037) ... 0 .......51,801 S0 8,199 ... 8,199 R )
7299997 - Subtotal - COMMON SIOCKS - PAI A ... ..o oo e e 60,000 ... 51,801 ... 56,838 ... (B.087) oo 0 0 (5,087) ... 0 ... 51,6801 S0 8,199 ... 8,199 Lar
7299998 - Summary tem from Part 5for COMMON SIOCKS . . . .+ .ot 154,767 . LNT00 L 0 S0 0 0 S0 0 L1000 (53,133) ... (53,133) ....... 2,952
7299999 - SUBHOtAl - COMMON SIOCKS - . . oo e oo WATET L2901 56,838 ... (B.087) oo 0 0 (5,087) ... 0 2T 0 (44,934) ... (44,934) ... 3,229
7399999 - Sublotal - Preferred and COMMON SIOCKS . . - . ..o oottt oot H9061 468850 ... 260,466 ........ B0 0 B R 0 468850 L0 (49,589) ... (49,589) ....... 13,086 ..........
TA9999-TOTALS ottt 510,198 ... 51,08 L. 35344 (92) o0 0 (2) oo 0 BN U | (50,840) .. ... (50,840) ....... 13,499 ...
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ANNUAL STATEMENT FOR THE YEAR 2007 OF THE COVENTRY INSURANCE COMPANY

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

1 2 3| 4 5 6 7 8 9 10 11 17 18 19 20 21
F 12 13 14 15 16
0
r Par Value Current Year's
e (Bonds) Book/Adjusted | Unrealized Other Than Total Total Foreign Foreign Interest and Paid for
CUsIP i or Number Carrying Value |  Valuation | Current Year's | Temporary | Changein Exchange Exchange Realized Total Dividends Accrued
|dentifi- g| Date Name of Disposal of Shares at Disposal Increase/ | (Amortization)/ | Impairment | B./A.C.V. Changein | Gain (Loss) | Gain (Loss) | Gain (Loss) Received Interest
cation Description n| Acquired Vendor Date Name of Purchaser (Stocks) Actual Cost | Consideration Date (Decrease) Accretion Recognized | (12+13-14) | B./A.C.V. | onDisposal | onDisposal | onDisposal | During Year |and Dividends
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
246060-10-7  DELAWAREENHANCEDDIVIDEND ......... 06/20/2007 OPPENHEMER&CO ............... 11/16/2007  OPPENHEIMER&CO ...........ooooies oo 10,395.000 ....... 207,900 ....... 154,767 ... 07,900 ... 0 0 S0 S0 S0 0 (53,133) ....... (53,133) ... 2952 0
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) . ... ... . o e 207,90 ....... 154,767 ....... 207,900 ............ 0 ... 0 ... S0 S0 S0 0 (53,133) ....... (53,133) ........ 2,952 ... 0
7299998 - SUDHOAl - COMMON SIOCKS - e et 207,90 ... 154,767 ... 07,900 ... 0 0 S0 S0 S0 0 . (53,133) ... (53,133) ... 2952 0
7399999 - Sublotal - Preferred and COMMON SIOCKS ... ... oot et e e 207,90 ... 154,767 ... 07,900 ... 0 0 S0 S0 S0 0 L (53,133) ... (53,133) ... 2952 0
7499999 - TOTALS 207,90 ... 154,767 ... 07,900 ... 0 0 S0 S0 S0 0 L (53,133) ... (53,133) ... 2952 0




ANNUAL STATEMENT FOR THE YEAR 2007 OF THE COVENTRY INSURANCE COMPANY

Page E14
Sch. D, Pt. 6, Sn. 1, Valuation of Shares
NONE

Sch. D, Pt. 6, Sn. 2, Valuation of Shares
NONE

Page E15
Sch. DA, Pt .1, Short-Term Investments
NONE

Page E16
Sch. DB, Pt. A, Sn. 1, Financial Options Owned
NONE

Sch. DB, Pt. A, Sn. 2, Financial Options Acquired
NONE

Page E17
Sch. DB, Pt. A, Sn. 3, Financial Options Terminated
NONE

Sch. DB, Pt. B, Sn. 1, Written and In-Force
NONE

Page E18
Sch. DB, Pt. B, Sn. 2, Financial Options Written
NONE

Sch. DB, Pt. B, Sn. 3, Financial Options Terminated
NONE

Page E19
Sch. DB, Pt. C, Sn. 1, Collar, Swap and Forwards Open
NONE

Sch. DB, Pt. C, Sn. 2, Collar, Swap and Forwards Opened
NONE

Page E20
Sch. DB, Pt. C, Sn. 3, Collar, Swap and Forwards Terminated
NONE

Sch. DB, Pt. D, Sn. 1, Futures and Ins Futures Contracts Open
NONE

Page E21
Sch. DB, Pt. D, Sn. 2, Futures Contracts Opened Current Year
NONE

Sch. DB, Pt. D, Sn. 3, Futures Contracts Terminated Current Year
NONE

Page E22
Sch. DB, Pt. E, Sn. 1, Counterparty Exposure Derivative Instr.
NONE

Pages E14,E15,E16,E17,E18,E19,E20,E21,E22



ANNUAL STATEMENT FOR THE YEAR 2007 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount
Amount of Interest
Depository of Interest Accrued
Rate Received During | December 31
Name Location and Supplemental Information Code | of Interest Year of Current Year Balance *
Open Depositories
OPPENHEIMER & COMPANY .................... NEWYORKNY oo 3.000 ... 1,568 .. [ 196,958 .......
0199998 - Deposits in 1 depositories that do not exceed the allowable limit in any one depository (See Instructions) - Open
DBPOSIOMIES ... ..o 0 [ 3,360 ...
0199999 - TOTAL - Open DEPOSIONES ... ..o 1,568 ... 0 ... 200,318 .......
0399999 - TOTAL Cash 0N DBPOSIE ... ... e 1,568 .. 0 ... 200,318 ...
0599999 - TOTAL CaSN ..o e e 1,568 .. 0 ... 200,318 ...
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
fodanuary o 3,680 | 4. April . 6,866 [ 7.Jduly ... 31,831 [10. October ...........| «.ooooiiiiii 33,058
2.February ...........| 33,744 | 5. May ... 103,255 | 8. August ............| .. 10,626 |11. November .........[ ................ 196,952
3.March ... 12,214 [ 6. June ... 17,840 | 9. September .........| ... 16,739 |12. December .........| ... 200,318

E23




ANNUAL STATEMENT FOR THE YEAR 2007 OF THE COVENTRY INSURANCE COMPANY

Page E24
Schedule E, Part 2, Cash Equivalents
NONE

Page E25
Sch. E, Pt. 3, Special Deposits
NONE

Pages E24 and E25
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