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Page EO1
Schedule A, Pt. 1, Real Estate Owned
NONE

Page EO02
Schedule A, Pt. 2, Real Estate Acquired
NONE

Page EO3
Schedule A, Pt. 3, Real Estate Sold
NONE

Page EO4
Schedule B, Pt. 1, Mortgage Loans Owned
NONE

Page EO05
Schedule B, Pt. 2, Mortgage Loans Sold
NONE

Page EO6
Schedule BA, Pt. 1, Other Long-Term Invested Assets Owned
NONE

Page EO7
Schedule BA, Pt. 2, Other Long-Term Invested Assets Sold
NONE

Pages E01,E02,E03,E04,E05,E06,E07



803

ANNUAL STATEMENT FOR THE YEAR 2007 OF THE OLD LYME INSURANCE COMPANY OF RHODE ISLAND, INC.

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
U.S. Governments - Issuer Obligations
912810-FA-1. ... .. UNITED STATESTREASURYBONDS . ... ... i i et 1o . 1,304,083 ...... 118.990 ....... 1200172 1,000,000 L1855 L W1 6.375 4.245 FA.. 24,079 63,750 06/07/2005  08/15/2027
912810-FP8. . .. .. UNITED STATESTREASURYBONDS . ... ... it i et 1o 10,318,000 ...... 112,664 ....... 9,914,442 .. ... .. 8,800,000 10,2991 .. 3889 5.375 4.263 FA.. 178,660 473,000 06/01/2005  02/15/2031
912828-GE-4 .. ... UNITEDSTATESTREASURYBONDS .............. ..o coiiiin oo, 1o . 508,79 ... 101773 .o 5,088,670 ....... 5,000,000 C5013826 L. 221 4.875 4.875 JJ 102,005 149,093 03/02/2007  01/31/2009
0199999 - U.S. Governments - Issuer Obligations . ... ... ... ... .. ... 16,645,862 .............. ... 16,244,284 ... .. 14,800,000 16,524,772 6,540 304,744 685,843 ... .
0399999 - Subtotal - U.S. GOVEMMENtS . . .. ... ... 16,645,862 .............. ... 16,244,284 ... .. 14,800,000 16,524,772 6,541 304,744 685,843 ... .
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
216583-AS-3. . . . .. COON RAPIDS MINN HOSP 1o 56,197 50,000 ...... ... 4114 FAL. 1,589 3,813 09/23/2004  08/01/2008
230265-AV-0. . . . .. CUYAHOGA CNTY OHIO HOSP 1o 38,604 36,000 ...... . 4327 MN.. 3% 2,363 09/23/2004  11/01/2009
307125-AK0. . . . .. FANNIN CNTY GAHOSP AUTH 1o 4946 ... 12298 115,000 ...... ... 2603 D.. RN [ I 9,315 09/23/2004  06/01/2009
455092-AF-3. . .. .. INDIANASTTOLLRD ... i e 2 1o 718,300 ... ... 632,659 ..., 505,000 ...... Lo 4319 0 22,125 45,450 12/05/2003  01/01/2015
576047-RE6. . . . .. MASSACHUSETTSSTWTR . ... ... ... ... i 2. 1o 784,819 ..o ol T3 700,000 ...... ... 3700 FA.. .. 13,854 33,250 05/15/2003  08/01/2018
64577H-BH-3 .. ... NEWJERSEYECODEVAUTH ................... ...... ....... 2. 1o 712,590 ..o ... 699108 ... 600,000 ...... ... 3.240 AO.. . 9,563 38,250 05/20/2003  05/15/2014
696507-BY-7. .. ... PALM BEACHCNTY FLAHEALTH ........... 2 1o 39,179 36,000 ...... L4116 FAL. 1,094 2,625 09/23/2004  08/01/2008
786004-HX-2. . . . .. SACREMENTO CALIF MUN UTIL ELE 2 1o 6,760 ... L., 135846 ... 130,000 ...... . 4164 MN.. 1,473 8,840 09/23/2004  05/01/2010
826775-BD-9. . . . .. SIKESTONMOELECREV ................ 2 1o 53,986 50,673 50,000 ....... 50,49 . 3.816 JD.. L. 20 3,125 09/23/2004  06/01/2008
896029-F8-3. . . ... TRIBOROUGH BRDG & TUNL AUTH NY 2. 1o 133,880 ...l 128,674 ... 120,000 ...... 129,521 o448 U L2850 ... 5,700 04/14/1999  07/01/2007
2599999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed
Obligations of Agencies and Authorities of Governments and Their Political Subdivisions -
Issuer OblIgations . . .. ... ... .2,889.261 L. L 2,647,329 ... 2,340,000 . 2,682,376 (20,308) o e e 54,578 152,731
3199999 - Subtotal - Special Revenue and Special Assessment Obligations and all
Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political
SUBGIVISIONS . . . . . .2,889.261 L. L 2,647,329 ... 2,340,000 . 2,682,376 (20,315) Lo.... 54,578 152,731
5499999 - Total Bonds - Subtotal - Issuer Obligations . ... ... ... ... ... .. 19,835,123 ... 18,891,613 ...... 17,140,000 19,207,148 (8, 774) e 359,322 838,574 ...
8099999 - TOTALS ... 19,835,123 ... 18,891,613 ...... 17,140,000 19,207,148 (8, 774) o e 359,322 838,574 ... ..
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Page EQ9
Sch. D, Pt. 2, Sn. 1, Preferred Stocks Owned
NONE

Page E10
Sch. D, Pt. 2, Sn. 2, Common Stocks Owned
NONE

Pages E09 and E10
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ANNUAL STATEMENT FOR THE YEAR 2007 OF THE OLD LYME INSURANCE COMPANY OF RHODE ISLAND, INC.

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 - U.S. Governments
912828-GE-4. . .. United state Treasury NOtES ... ... .o 03/02/2007.... MERRILLLYNCH ... oo e 1,005,156 ........... 1,000,000.00 ... 4,040
912828-GE-4. . .. United state Treasury NOtES ... ... . o 03/02/2007 .. .. SMITHBARNEY ..o e e 502,695 ............. 500,000.00 ... 2,020
912828-GE-4. . .. United state Treasury NOtES ... ... o 03/05/2007..... MORGAN STANLEY ... e e 2,260,625 ........... 2,250,000.00 ... 9,999
912828-GE-4. ... United state Treasury NOtES ... ... . o 03/05/2007 ... DEUTSCHE BANK ... e 1,255,322 ... 1,250,000.00 ... 5,555
0399999 - Subtotal - BOnds - U.S. GOVEIMMENTS ... ... ..o e e 5,023,799 ........... 5,000,000.00 ................. 21,614
8099997 - SUBOtAl - BONAS - Part 3 .. . 5,023,799 ........... 5,000,000.00 ................. 21,614
6099999 - SUBLOAl - BONGS . . .. ... 5,023,799 ........... 5,000,000.00 ................. 21,614
TA99900 - TOT AL S o 5,023,799 . 21,614



¢l3

ANNUAL STATEMENT FOR THE YEAR 2007 OF THE OLD LYME INSURANCE COMPANY OF RHODE ISLAND, INC.

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 - U.S. Governments
912810-EM6  UNITED STATES TREASURYBONDS . ............... 09/11/2007  BANKOFNEWYORK ..ottt e 639,531 500,000.00 664,922 ... B35000 L. 872 638,801 .. (£ 730 ....... 28,697 08/15/2022
912810-FP-8  UNITED STATES TREASURY BONDS /3012007 BANKOFNEWYORK ... o 567,891 500,000.00 586,250 ... 580,000 ... .. 875 581267 . (13,376) ... (13,376) ....... 24,635 02/15/2031
912810-EM6  UNITED STATES TREASURY BONDS 12222007 BANKOFNEWYORK ... oot e 324,512 ... 250,000.00 32,461 . W8T 433 MBS 5,964 ... 5,964 ....... 16,047 08/15/2007
0399999 - Subtotal-BONdS - U.S. GOVEIMMENS . .. . ..ottt oot 1,531,934 .. 1,250,000.00 . 1,563,633 S8BT 2,180 CLEBE6 (6,682) ... .. (6,682 ....... 70,279
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
716390-A0-2  PETOSKEYMICHHOSP . ........................ 03/01/2007  BANKOFNEWYORK ..o 45,000.00 ... 49,608 ... BOTT (460) . B0 1,508 03/01/2007
786004-HX-2  SACREMENTOCALFMUNUTLELE ................ 05/01/2007  BANKOFNEWYORK .. ..o 25,000.00 ... 28280 ... BT (327) . 5000 .. 850 05/01/2010
07125-AK0  FANNINCNTY GAHOSPAUTH ... 06/01/2007  BANKOFNEWYORK .. .......ooooiiiiii 55,0000 .......6932 ... 58,300 (1,453) . L BB000 2,208 06/01/2009
826775-BD9  SISKENSTONMO ...................ccooooi.n. 06/01/2007  BANKOFNEWYORK . ........oooiiie 45,000.00 ... 48850 ... BA (385) . B0 1,408 06/01/2008
983510-AU-2  WYOMINGVALLEYPENN ........................ 07/01/2007  BANKOFNEWYORK ...t 15,000.00 ... 15,55 ... .. 15,036 . (1) . 15000 - 7690710112007
216583-A53  COONSRAPIDMINNHOSPREV ................ 08/01/2007  BANKOFNEWYORK . ... 30,0000 ... 33,717 30,600 (392) . 0,000 2,287 09/23/2004
696507-BY-7  PALMBEACH COUNTYFLORDA ................ 08/01/2007  BANKOFNEWYORK . ... 25,000.00 ....... 27,988 B0 (299) . 5000 1,875 08/01/2008
232065-AV-0  CUYAHOGACOOHIOHOSP ...................... 1/01/2007  BANKOFNEWYORK . ......ooooiiii 25,000.00 ....... %78 ... BT (180) . 5000 1,687 11/01/2009
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political SUDGIVISIONS . . . . . ... ..o 265,000 .. 265,000.00 300,095 L1483 (3,585) 265,000 ............ 12,610
6099997 - SUBHOtAI - BONS - PAItd . . . ..o 1,796,934 .. 1,515,000.00 . 1,883,728 1800335 .o (1,405) CL803616 (6,682) ... .. . (6,682) ....... 82,889
6099999 - SUBHOtAI - BONGS . . ... e 1,796,934 .. 1,515,000.00 . 1,883,728 1800335 .o (1,405) CL803616 (6,682) ... .. . (6,682) ....... 82,889
TA99999-TOTALS .ottt 1796934 ... . 1,883,728 1800335 .o (1,405) CL803616 (6,682) ... .. . (6,682) ....... 82,889
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Page E13
Sch. D, Pt. 5, Long-Term Bonds and Stocks Acquired and Disp. of
NONE

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

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

Pages E13 and E14
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ANNUAL STATEMENT FOR THE YEAR 2007 OF THE OLD LYME INSURANCE COMPANY OF RHODE ISLAND, INC.

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 Codes 4 5 6 7 Change In Book/Adjusted Carrying Value 12 13 Interest 20
2|3 8 9 10 11 14 15 16 17 18 19
Current Year's Amount Due and
Unrealized Other Than | Total Foreign Accrued Dec. 31
Valuation | Current Year's | Temporary Exchange of Current Year | Non-Admitted Gross Paid for
Date Maturity Book/Adjusted | Increase/ | (Amortization)/ | Impairment Change in Actual on Bond Not Due and Rate Effective How Amount Accrued
Description Code [Foreign | Acquired Name of Vendor Date Carrying Value | (Decrease) Accretion Recognized | B./A.C.V. Par Value Cost in Default Accrued of Rate of Paid Received Interest
U.S. Governments - Issuer Obligations
USTREASURYBILLS ..........ccoooees o oo 12/06/2007 BANK OF NEWYORK .................. 06/05/2008..... ... 8,071,301 . o s 8,071,301 ... 18,132 1.000 Moo 393,841
USTREASURYBILLS ...........ccoooee o oo 12/14/2007 BANK OF NEWYORK .................. 06/12/2008..... ...... 688,896 ... e . 688,896 1,088 o 1000 Moo 22,410
USTREASURYBILLS ...........cooooes o oo 12/20/2007 BANK OF NEWYORK .................. 06/19/2008..... ... 1,785,637 ... TBBBIT 1905 o 1000 Moo 58,262
USTREASURYBILLS ...........coooees o oo 12/27/12007 BANKOF NEWYORK .................. 06/26/2008..... ... 2,359,717 .. e L 2BOTAT 1,087 1000 Moo 77,040
USTREASURYBILLS ...........ccoooee o oo 12/06/2007 USBANK ...t 06/05/2008..... ...... TI,70 o L TBBTO 1,667 1000 Moo 35,205
USTREASURYBILLS ...........coooves o oo 12/06/2007 BANK OF NEWYORK .................. 06/05/2008..... ...... SMLATY L SMATY T8 o 1000 Moo 11,235
USTREASURYBILLS ...........cooovee o oo 11/23/2007 USBANK ..o, 05/22/2008..... ... 2,474,600 ... L 2 4TAB00 8,595 1.000 Moo 116,782
USTREASURYBILLS ...........coooves o oo 11/23/2007 USBANK ...t 05/22/2008..... ... 2,179,419 .. L T919 757100 1000 Moo 79,287
USTREASURYBILLS ..........ccoooves o oo 12/06/2007 BANK OF NEWYORK .................. 06/05/2008..... ...... 885,804 . L 885804 2,000 1000 Moo 21,720
USTREASURYBILLS ...........coooees o oo 12/20/2007 BANK OF NEWYORK .................. 06/19/2008..... .... 1,082,608 ... e 1,082,608 1129 1000 Moo 33,880
USTREASURYBILLS ................oo oo oo 12/27/2007 BANKOF NEWYORK .................. 06/26/2008..... ...... 983,216 i s B216 B4 1000 Moo 30,800
BANK OF NEW YORK CASHRESERVE . ... ....... 12/01/2007 BANK OF NEWYORK .................. 01/31/2008..... ...... 399,805 . 899,885 e 25,712
FIRST AMERICAN TREASURY OBLIGATION ... ....... 12/01/2007 USBANK ..........oooviiiiint, 01/31/2008...... ... 1,996,838 ... e 098,838 166,268
0199999 - U.S. Governments - Issuer Obligations ... 23,990,550 ... 23,990,850 Q405 1,078,502
0399999 - Subtotal - U.S. Government Bonds .............cooiiii e 23,990,550 ... e 23,990,550 Q4405 o 1,078,502 ..............
5499999 - Total Bonds - Subtotal - Issuer Obligations. .................... 23,990,550 ... 23,990,850 405 1,078,502 .............
6099999 - TOTAL = BONGS ... ...t 23,990,550 .. 23,990,550 Q4405 . 1,078,502 .............

8299999 - TOTALS . ... e 23,990,850 L e e e e 44405 o 1,078,502 ..............
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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 E16,E17,E18,E19,E20,E21,E22



ANNUAL STATEMENT FOR THE YEAR 2007 OF THE OLD LYME INSURANCE COMPANY OF RHODE ISLAND, INC.

SCHEDULE E - PART 1 - CASH

2 3 4 5 6 7
Amount
Amount of Interest
of Interest Accrued
Rate Received During | December 31
Name Location and Supplemental Information Code | of Interest Year of Current Year Balance *
Open Depositories
BANKOF AMERICA ............oooooiio ot PROVIDENCERI Lo e e e AT T
BANK OF NEW YORK 986 ...
0199999 - TOTAL - OPEN DEPOSIONES .. ..o 189,333 ...
0399999 - TOTAL Cash 0N DBPOSIE ... ... e e e e 189,333 ...
0599999 - TOTAL CaSN ..o e 189,333 ...
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
f.danvary .| 50,98 | AL April 4,784 [ Toduly .o 10. October ...........| ... 151,921
2. February ... 0219287 [ 5 May L] 28,506 | 8. August ............. 11. November .........| ... 56,381
3.March ... . 57,697 [ 6.dune .| 50,089 | 9. September .......... 12. December .........| ... 189,333

E23
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Page E24
Schedule E, Part 2, Cash Equivalents
NONE

Page E24



ANNUAL STATEMENT FOR THE YEAR 2007 OF THE OLD LYME INSURANCE COMPANY OF RHODE ISLAND, INC.

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

States, Etc.

Type of
Deposit

Purpose of Deposit

Deposits For the Benefit

All Other Special Deposits

5
Book/Adjusted
Carrying Value

ADAITI

o Kentucky. ...
CoLouisiana. .o

. Michigan
o Minnesota. ...
. Mississippi
CoMISSOUMN. ..
. Montana
o Nebraska. ...
. Nevada
. New Hampshire
CoNewdersey. .o
. New Mexico

COregON
. Pennsylvania
. Rhode Island

o Virginia L
. Washington. ...
. West Virginia
. Wisconsin
CoWyoming.

. U.S. Virgin Islands
. Northern Mariana Islands
. Canada

Total ..o

5898. Summary of remaining write-ins for Line 58 from overflow page.............
5899. Total (Line 5801 through Line 5803 plus Line 5898) (Line 58 above)

of All Policyholders

3 4
Book/Adjusted Fair
Carrying Value Value
2,870,664 | 2,800,841
2,870,664 | 2,800,841

E25
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