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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

© o N o

1.1
12

1.3
14

2.1
22
23

3.1

32

33

34

35

4.1
42
43
44
45
46

5.1
52

53

. Bonds:

U.S. treasury securities

U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. government agencies

Foreign government (including Canada, excluding mortgage-backed securities)
Securities issued by states, territories, and possessions

and political subdivisions in the U.S.:

1.41
1.42

States, territories and possessions general obligations

Political subdivisions of states, territories and possessions and political

subdivisions general obligatons
1.43
1.44

Mortgage-backed securities (includes residential and commercial MBS):

Revenue and assessment obligations o
Industrial development and similar obligations

1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA

CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA )
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-

1.52

backed securities issued or guaranteed by agencies shown in Line 1.521
1.523 All other

. Other debt and other fixed income securities (excluding short term):

Unaffiliated domestic securities (includes credit tenant loans rated by the SVO)

Unaffiliated foreign securities

Affiliated securiies

. Equity interests:

Investments in mutual funds

Preferred stocks:
3.21 Affiliated

Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated

Other equity securities:
3.41 Affiliated

Other equity interests including tangible personal property under lease:
3.51 Affiliated

. Mortgage loans:

Construction and land development

Agricultural -

. Real estate investments:

Property occupied by company

Property held for production of income (including $

acquired in satisfaction of debt)

Property held for sale (including§

satisfaction of debt)

. Contract loans

. Total invested assets

Gross Investment
Holdings

1 2
Amount Percentage
...... 14506411 649
....... 92015 . 438
...... 7285142 3257
........ 3010 016
...... 2625219 | 1174
....... 920410 | 41
,,,,,, 1929263 | . 863
...... ABTITS4 | . 2178
______ 1,049,060 | 469
...... 1,228084 | 549
22,367,638 100.00

Admitted Assets as
Reported in the
Annual Statement
3 4
Amount Percentage

..... 1450641 . 649
...... 912015 | 43
_____ 7285142 3257
‘‘‘‘‘‘‘‘ 36,010 . .. .. 016
_____ 2625219 | 1174
...... 920410 4N
..... 1929263 | 863
..... 4871754 2178
_____ 1,049,060 | 469
_____ 1,228064 | 549
22,367,638 100.00
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

NONE Schedule A and B Verification

Sl02



© © N o

>N -~

® N o o

Annual Statement for the year 2008 of the The Castle Hill Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 8)

2.2 Additional investment made after acquisition (Part 2, Column 9)

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12

Accrual of discount
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13

5.2T0ta|S,Pan3,CO|Umn9 ....... NONE ........

Total gain (loss) on disposals, Part 3, Column 19

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17

9.2 Totals, Part 3, Column 14

Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, Column 15
10.2 Totals, Part 3, Column 11

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year

Cost of bonds and stocks acquired, Column 7, Part 3

Accrual of discount
Unrealized valuation increase (decrease):
41 COIumn 12’ Part1 e
42 COIUmn 15’ Part 2’ SeCtion 1 ................................................................

4'3 C0|umn 13’ Pan 2’ SeCtlon 2 ................................................................
4.4 Column 11, Part4

21,482,546
12,018,267
32,784

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value:
8'1 COIumn 15’ Part 1 4 e e et e e 4 a4 e e e e e s e e s w a4 e aaa e aaa s 4 s e oaaa e aaa s st e oaaaaaaa s s aaaaaa e
8'2 COIumn 19’ Part 2’ SeCtlon 1 ................................................................

8'3 C0|umn 16’ Pan 2’ SeCtlon 2 ................................................................
8.4 Column 15, Part4

27,997
12,022,340
132,669

Deduct current year’s other than temporary impairment recognized:
9.1 Column 14, Part 1

267,010

267,010

S103

21,139,575

21,139,575



Annual Statement for the year 2008 of the The Castle Hill Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Fair Actual Par Value
Description Carrying Value Value Cost of Bonds
BONDS 1 UntedStates | 260792 288795 2601382 2,675,366
Governments 2 Canada ......................................................
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 2,690,792 2,823,795 2,691,332 2,675,386
5. UnitedStates | 7,285,142 7218395 7504224 | 6,820,000
States! Territories and Possessions 6. Canada |
(Direct and guaranteed) 7. Other Countries
8. Totals 7,285,142 7,215,395 7,504,224 6,820,000
9. UnitedStates | L
Political Subdivisions ofStates, 10. Canada |
Territories and Possessions 11.  Other Countries
(Direct and guaranteed) 12. Totals
Special revenue and special assessment 13. UnitedStates | 3,313,564 3am3TRR| 3334169 | 3,332,012
obligations and all non-guaranteed Mo Canada L
obligations of agencies and authorities of 15. Other Countries
governments and their political subdivisions 16. Totals 3,313,564 3,413,732 3,334,169 3,332,012
17. United States |
Public Utiiies (unaffiiated) 8 Camada ||
19. Other Countries
20. Totals
21 United States | 6,801,017 6457261 | 6908693 | 7,035,093
|ndUStria| and Misce”aneous and Credlt Tenant 22 Canada .......................... e
Loans (unaffiliated) 23. Other Countries 1,049,060 1,026,981 1,049,555 1,050,000
24. Totals 7,850,077 7,484,242 7,958,248 8,085,093
Parent, Subsidiaries and Affiliates 25. Totals
26. Total Bonds 21,139,575 20,937,164 21,487,973 20,912,491
PREFERRED STOCKS 27 Unlted States ....................................
Public Utilties (unaffiated) 28 Canada |l
29. Other Countries
30. Totals
31 Unlted States ....................................
Banks, Trust and Insurance Companies 32. Canada |
(unaffiliated) 33. Other Countries
34. Totals
35 Unlted States ....................................
Industrial and Miscellaneous (unaffiliated) 3. Canada | L
37.  Other Countries
38. Totals
Parent, Subsidiaries and Affiliates 39. Totals
40. Total Preferred Stocks
COMMON STOCKS 41. UnitedStates [ L
Public Utiiies (unaffiiated) 42 Canada |
43. Other Countries
44. Totals
45 Unlted States ....................................
Banks, Trust and Insurance Companies 46. Camada Lo
(unaffiliated) 47. Other Countries
48. Totals
49. UnitedStates [ L
Industrial and Miscellaneous (unaffiliated) 50. Canada |
51. Other Countries
52. Totals
Parent, Subsidiaries and Affiliates 53. Totals
54. Total Common Stocks
55. Total Stocks
56. Total Bonds and Stocks 21,139,575 20,937,164 21,487,973
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

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

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

1
Total
Privately
Placed

(@)

U.S. Governments, (Group 1)
1.1 Class 1

12 Class2
1.3 Class 3
1.4 Class4
1.5 Class 5
1.6 Class 6

1.7 Totals

1,249,111

2,511,280

3,913,519

2,483,068

3,913,518

17.501

All Other Governments, (Group 2)
2.1 Class 1
2.2 Class 2
23 Class 3
24 Class4
2.5 Class 5
2.6 Class 6

2.7 Totals

States, Territories and Possessions, etc.,

Guaranteed, (Group 3)
3.1 Class 1
3.2 Class 2
3.3 Class 3
34 Class4
3.5 Class 5
3.6 Class6
3.7 Totals

Political Subdivisions of States, Territories and

Possessions, etc., Guaranteed, (Group 4)
4.1 Class 1

42 Class2
4.3 Class 3
44 Class4
4.5 Class5
4.6 Class6

4.7 Totals

Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed, (Group 5)
5.1 Class 1
52 Class 2
5.3 Class 3
5.4 Class 4
5.5 Class 5
5.6 Class 6

5.7 Totals

14,818

389,200

1,343,806

1,199,208

338,960

3,313,564

14.818

3,955,786

3,313,564
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

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

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

1
Total
Privately
Placed

(@)

Public Utilities (Unaffiliated), (Group 6)
6.1 Class 1

62 Class2
6.3 Class 3
6.4 Class4
6.5 Class5
6.6 Class6

6.7 Totals

Industrial & Miscellaneous (Unaffiliated),
(Group 7)
7.1 Class 1
7.2 Class 2
7.3 Class 3
74 Class 4
7.5 Class 5

7.6 Class 6

7.7 Totals

Credit Tenant Loans, (Group 8)
8.1 Class 1
8.2 Class 2
8.3 Class 3
84 Class4
8.5 Class 5
8.6 Class6

8.7 Totals

Parent, Subsidiaries and Affiliates, (Group 9)
9.1 Class 1
9.2 Class 2

93 Class3
94 Class 4
9.5 Class 5
9.6 Class6

9.7 Totals
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

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

Quality Rating per the
NAIC Designation

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

10

Total
Publicly
Traded

1
Total
Privately
Placed

(a)

10. Total Bonds Current Year
10.1 Class 1
10.2 Class 2
10.3 Class 3
10.4 Class 4
10.5 Class 5
10.6 Class 6
10.8 Line 10.7 as a % of Col. 6

5,986,450

950,200

1,806,582

22,333,801

11. Total Bonds Prior Year

11.1 Class 1
11.2 Class 2
11.3 Class 3
11.4 Class 4
11.5 Class 5
11.6 Class 6
11.7 Totals

11.8 Line 11.7 as a % of Col. 8

100.000

12. Total Publicly Traded Bonds

12.1 Class 1

12'2 Class 2 .............................
123 Class 3 .............................
12.4 Class 4

12.5 Class 5

12.6 Class 6

12.8 Line 12.7 as a % of Col. 6

21,893,660

1
1 Year
or Less
@ . ... 2,390,787
@
@™
. o
. o
(C)]
______ 2,390,787
10.691
...... 3,813,774
“““““ 3,813,774
17.420
______ 2,390,787
______ 2,390,787
________ 10.691
10.691

13. Total Privately Placed Bonds

13.1 Class 1
13.2 Class 2
13.3 Class 3
13.4 Class 4
13.5 Class 5
13.6 Class 6
13.7 Totals

13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10

(a) Includes §
(b) Includes $

~ Ocurrent year, $

~ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 prior year of bonds with Z designationsand §

0 current year, $

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

(c) Includes $ 0 current year, $

0 prior year of bonds with 5* designations and $ )
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.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC1$

Ocurrentyear,$

0;NAIC2S$

O;NAIC3$

0;NAIC 4§

0;NAIC5$

0 prior year of bonds with Z* designations. The letter 'Z' means the NAIC designation was not assigned by

0;NAIC6 § 0.
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

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

9
% From
Col. 7
Prior Year

10
Total
Publicly
Traded

11
Total
Privately
Placed

U.S. Governments, (Group 1)
1.1 Issuer Obligations

1.7 Totals

1,245,742

2,499,896

3,877,509

2,419,869

3,877,509

All Other Governments, (Group 2)
21 Issuer Obligations o o
2.2 Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
2.3 Defined
2'4 Other ........................................
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES
25 Deﬁned ..................
2'6 Other ........................................
2.7 Totals

States, Territories and Possessions, Guaranteed, (Group 3)

3.1 lssuer Obligations L L

3.2 Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

3'3 Deflned ..................

34 Other ........................................
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES

3'5 Deflned ..................

36 Other

3.7 Totals

Political Subdivisions of States, Territories and
Possessions, Guaranteed, (Group 4)

41 Issuer Obligations o o

4.2 Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

43 Deﬁned ..................

4'4 Other ........................................
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES

4'5 Deflned ..................

4'6 Other ........................................

4.7 Totals

Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed, (Group 5)
5.1 Issuer Obligations
5.2 Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
53 Defined
54 Other ........................................
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES
55 Defined
5'6 Other ........................................
5.7 Totals

389,200

1,343,806

1,199,208

338,960

3,313,564

3,955,786

3,313,564
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

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

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

Distribution by Type

Public Utilities (Unaffiliated), (Group 6)
6.1 Issuer Obligations

6'3 Deflned ..................

64 Other ........................................
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES

6'5 Deflned ..................

6.6 Other

6.7 Totals

Industrial & Miscellaneous (Unaffiliated), (Group 7)
7.1 Issuer Obligations o o
7.2 Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
73 Defined
7'4 Other ........................................
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES
75 Deﬁned ..................
7.6 Other

7.7 Totals

Credit Tenant Loans, (Group 8)
8.1 Issuer Obligations
8.7 Totals

Parent, Subsidiaries and Affiliates, (Group 9)
9.1 Issuer Obligations S A
9.2 Single Class Mortgage-Backed/Asset-Backed Securities

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
9'3 Deflned ..................

94 Other
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES

95 Deﬁned ..................

96 Other

9.7 Totals

1 2 3 4 5 6 7 8 9 10 11
Over 1 Year Over 5 Years Over 10 Years Total Col.6 Total from % From Total Total
1 Year Through Through Through Over 20 Current as a % of Col. 6 Col. 7 Publicly Privately
or Less 5 Years 10 Years 20 Years Years Year Line 10.7 Prior Year Prior Year Traded Placed
.. 700569 | 5220244 | 5920813 | 20477 291169 | 13343 5920814
C 51807y 176380 | 183282 | 197,532 Co %0182 1929263 | 8627 | 23945892 10837 1929263 |
752,476 5,396,624 163,282 197,532 1,340,162 7,850,076 35.104 5,315,761 24.280 7,850,077
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

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

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

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

10. Total Bonds Current Year
10.1 Issuer Obligations | 1946311\ 969,712 4613553 | 402,858 4240301 17083464 | 763941 XXX XXX | 17083465
10.2 Single Class Mortgage-Backed/Asset-Backed Securites | 327,735 | 1135985 | 1011270 161256 | 25043 2661289 11901 XXX XXX | 2661289
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
103 Defined 64834 | 219205 198345 | 188,554 BRL774 688285 3078 | XXXl XXXl 688285
104 Other T XXX XXX
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES
105 Defined 51907 | 176380 | 163282 197,532 1340162 1929263 | 8627 | XXX | XXX | 1929263
106 Other XXX XXX
107 Totals 7 0 2390787 [ 228282 5986450 | 950,200 1806582 [ 2362301 100000 [ XXX [ XXX [ 232302
10.8 Line 10.7 as a % of Col. 6 10.691 50.211 26.770 4.249 8.079 100.000 XXX XXX XXX 100.000

11. Total Bonds Prior Year
1.1 Issuer Obligatons | 334548 | 2667874| 5250516 | 3,312,139 9007 | XXXl XXX 15480084 | 70.708 15480084
11.2 Single Class Mortgage-Backed/Asset-Backed Securifies " " seod21| 1219400 191217 315,562 08| XXX XXX 3178638 | 14519 3eess|
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
M3 Defined | 4% 261955 | u0188 | 227,560 9| XXXl XXXl 840347 | 3.838 sl
M4 Other XXX XXX
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES
M5 Defined 51380 | 73706 | 199165 | 188,798 821543 XXX XXX 23045921 10.937 ..2,394592
11'6 Other ................................... XXX XXX
M7 Totals 38187741 4382935 | 6,841,056 | 40440591 2811837 1 XXX XXX 21,893661 | 100.000 | 218936611
11.8 Line 11.7 as a % of Col. 8 17.420 20.019 31.247 18.471 12.843 XXX XXX 100.000 XXX 100.000

12. Total Publicly Traded Bonds
12.1 lssuer Obligatons | 1046311 9696712| 4613854 | 402,858 424030 | 17083465 76304 | 15480084 | 70.706 17083465 XXX
12.2 Single Class Morigage-Backed/Asset-Backed Securifies "~ 173 | 113985 1011270 161,256 04| 2661289 | 11| 3178638 | 14519 2661289 XXX
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
123 Defined 64834 | 219205 | 198345 188554 LE A 688285 | 3078 | sa0347| 3838 | 688,285 | XXX
124 Other XXX
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES
125 Defined | 51907 | 176380 | 163282 197,632 1340162 | 1929063 8627 | 2304592 | 10.987 1929263 | XXX
12'6 Other ................................... X X X
127 Totals 2390787 [ M228282[ 5986451 950,200 1806582 232302 [ 100000 21893061 100000 22302 XXX
128 Line12.7asa%ofCol.6 0691 50.2114 26770 4249 80791 100.000 | XXX XXX XXX oo 100.000 | XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10 10.691 50.211 26.770 4.249 8.079 100.000 XXX XXX XXX 100.000 XXX

13. Total Privately Placed Bonds
134 Issuer Obligations b XXXl
13.2 Single Class Mortgage-Backed/Asset-Backed Securies | || XXX
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
13.3 Defined Al | U B oo e U N S XXX
134 Other " \l ' NE= XXX
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES
185 Defined XXX L
13'6 Other ................................... X X X
87 Totls e T T T XXX [
138 Line13.7asa%ofCol.6 | | XXX XXX XXX | XXX
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10 XXX XXX XXX XXX
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

Mortgage
Loans

4
Other
Short-Term
Investment Assets

(@)

5
Investments in
Parent,
Subsidiaries
and Affiliates

TN
M=o

© ©° N o ok w2

Book/adjusted carrying value, December 31 of prior year
Cost of short-term investments acquired
Accrual of discount

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Statement value at end of current period (Line 10 minus Line 11)

Book adjusted carrying value at end of current period (Lines 1 +2+3+4+5-6-7+8-9)
. Deduct total nonadmitted amounts

1
Total
___________________ 411,115
,,,,,,,,,,,,,,,,,,, 11,377,359
,,,,,,,,,,,,,,,,,,, 10,565,747
__________________ 1,222,721
1,222,727

2
Bonds
___________________ 411,115
,,,,,,,,,,,,,,,,, 11,377,359
,,,,,,,,,,,,,,,,, 10,565,747
__________________ 1,222,127
1,222,727

—
&

Indicate the category of such assets, for example, joint ventures, transportation equipment:
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NONE Schedule DB - Part A and B Verification
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

NONE Schedule DB - Part C, D and E Verification
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

NONE Schedule DB - Part F - Section 1
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

NONE Schedule DB - Part F - Section 2
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

-
o

© o N o gk wbhd =

Book/adjusted carrying value, December 31 of prior year
Cost of cash equivalents acquired
Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct current year's other than temporary impairment recognized

Book adjusted carrying value at end of current period (Lines
1+42+3+4+5-6-7+8-9)

Statement value at end of current period (Line 10 minus Line 11)

Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI16
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NONE Schedule A - Part 1
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

NONE Schedule A - Part 2
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

NONE Schedule A-Part3
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

NONE Schedule B - Part 1

E04



Annual Statement for the year 2008 of the The Castle Hill Insurance Company

NONE Schedule B - Part 2
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NONE Schedule B -Part3
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NONE Schedule BA - Part 1

E07



Annual Statement for the year 2008 of the The Castle Hill Insurance Company

NONE Schedule BA - Part 2
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

NONE Schedule BA - Part 3
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

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

013

1 2 Codes 6 7 Fair Value 10 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 1" 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Rate Year's Total
r Used Other Foreign Admitted
e NAIC To Book / Unrealized Current Than Exchange Amount Amount
i Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec.
CUsIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) /|  Impairment in Rate Rate When & During
Identification Description Code | n | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
3133XP-2W-3 | Federal Home Ln Bs 1 200817 | 103594 | 207188 [ 200000 [ 200761 G 3375|330 | FA | 235( 0910412008 | 0212712013
3133XS-CT-3 | Federal Home Ln Bks 1 201522 | 104000 | 208000 [ 200000 o442 @) . ] 3375|2983 AO | 138 11124/2008 | 10/20/2010
31393W-MG-1_ | Federal Home Ln Mig Corp. 1 231888 | 100126| 230631 239330 | 2215 L & ] 4000 | 4649 | MON | sl 9573 | 05/30/2007 | 01/15/2026
31398A-SD-5 _ | Federal Nat Mig Assn 1 569400 | 106125| 610219 675000 [ . 869811 | o] 35| 437 W | 10460 081082008 | 0711212013
912828-JF-8 | Unied States Treas Nt (R D 326296 | 103594 | 336681 325000 2607 | | @9l ] 2750 | 2869 | | szl | 0805/2008 | 07/31/2010
912828-JK-7_ | United States Treas Nt 1 1125308 | 107820 1186020 | 1100000 | 1024604 | | B EEUSRUR 3125|  2629| FA | (Ll 1110412008 | 083112013
0199999 Issuer Obligations 2,655,321 | XXX 2,787,739 2,639,330 2,654,780 (695) XXX XXX | XXX 29,771 9,573 XXX XXX
3374C-J2-8  |GNVAREMICO386GE | | | |1 .| . .. 36012| oee9| 36056 | 36057 | B010| L4000 | 4070| MON | 200 1442 | 1211612003 | 05/20/2027
0299999 Single Class Mortgage-Backed/Asset-Backed Securities | | 36,012 | XXX 36,056 36,057 36,010 XXX XXX XXX 120 1,442 XXX XXX
0399999 Subtotals — U.S. Governments 2,691,333 | XXX 2,823,795 2,675,387 2,690,790 (695) XXX XXX | XXX 29,891 11,015 XXX XXX
Boise StUnividaho | | (1 [1FE | 381,920 105665 369828 | 350000 | SMeIS L @328 ] 5000 3714 AO | 4351 17,500 | 02/06/2004 | 04/01/2017
Chicagoll | | | . . [WFE_| . 415097 | 108463} 9821 | 350000 1 3500001 b 6.750 | 68641 4 nels 23,625 | 06/04/2004 | 07/01/2010
Coppell Tx ToO|FE ) 431196 1062120 424848 | 400000 | 46819 @O 5000 3579 FA | 83331 20,000 | 02/09/2005 | 02/01/2017
Denver Co City & Cnty T (FE ) 382211) 106586 | 3730511 350000 1 KIEALCH R S @ITS)F ] 5000 | 3457 FA | [ 17,500 | 02/12/2004 | 08/01/2018
Florida StBrd Ed PubEd T |WE | 378B44| 1056841 369894 | 350000 1 staetty 803 5000 | 4082) 4D | 1458 17,500 | 10/19/2006 | 06/01/2019
HendersonNv R L AL 398699 | 110769 | 876921 350000 3834501 | @Ba0) ] 5250 3785 AO | st 18,375 | 02/13/2004 | 04/0/2017
Honolulu Hawail City & Cnty | | |~ [1FE |~ 281,393 | 1100201 25050 | 250000 298124 | gosr ] 8000 3332| AO | 5000 20,000 | 12/05/2007 | 10/01/2010
Houston Tex Wtr & SwrSysRev. | | | |1FE_ |~~~ 424536 | 106365 | 425460 | 400,000 | 4240300 () P 5250 4861) 4D | 1750 21,000 | 03/03/2008 | 12/01/2030
Jefferson La Sales Tax DistSp | | |1 |fFE_ | 492593 | 1014521 456534 | 450000 | 483390 | | @815 ] 5000 3807| JD | 18750 22,500 | 06/02/2005 | 12/01/2018
Los Angeles Calif Uni SchDist | | |1~ |1FE |~ 264725\ 983461 245865 250000 | 23181 | ] I I 5000 4218 W 6250 12,500 | 02/01/2006 | 07/01/2025
Massachusetts St SchBldg Auth | | |1 |1FE_ |~ 419936 | 102081 4083241 400,000 | A3 a4y 5000 | 43841 FA | 75561 20,000 | 06/07/2006 | 08/15/2022
New Jersey Economic Dev AuthR | | | 1MFE_ 3435451 108383 | /1491 300000 3405651 L @B2/) ] 5500 4006 D | £ 16,500 | 09/11/2007 | 12/15/2019
North Carolina HSG Series 22-A | | |1 {1FE |~ 270616 | 96989 | dr322) 255000 | 29722 | @) ] 5500 4356 W | [CUE2 14,025 | 10/26/2005 | 07/01/2036
PuebloCntyCoSd | | |1 [TFE | 394041 106819} 373867 | 350000 | 3808451 ] @230 ] 53751 29897 4D | 1568 18,813 | 02/12/2004 | 12/01/2017
SanJoseCa R L AL 2539221 100891 42181 240000 B1MO (524] I I 5100 82521 MS | 40801 12,240 | 02/27/2004 | 09/01/2024
Tahoe Truckee Ca UniSchDist | | | |1FE_ |~~~ 394734 | 108866 | B1031) 350000 11090 | @S9 ] 5250 | 3827 | FA | 7856 18,375 | 10/31/2006 | 08/01/2017
Tempe Az Excise Tax T |WE | 2741001 1100281 275070 | 250000 664341 | (o3 ] 5250 | 3481 4 6563 13,125 | 07/22/2004 | 07/01/2016
.| Texas A& M Univ Revs T [FEC | 3718S | 10455 3580041 3250001 B33 @483 5250 32141 MN | 21801 17,063 | 02/25/2004 | 05/15/2014
TexasSt T |fFEC ) 8250401 1010200 51001 500000 5236311 | (2000 5000 4281 AO | 6250 25,000 | 09/13/2007 | 04/01/2024
Upper Occogquan Swr T (FEC ) 309844 87Tl 015491 350000 1 RICLIE R S @er9) ] 5250 | 34851 W | EALCH DR 18,375 | 02/10/2004 | 07/01/2014
1199999 Issuer Obligations 7,504,227 | XXX 7,215,397 6,820,000 7,285,142 (52,373) XXX XXX | XXX 105,527 364,016 XXX XXX
[ [ ] I




Annual Statement for the year 2008 of the The Castle Hill Insurance Company

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

1ol3

1 2 Codes 6 7 Fair Value 10 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 1" 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Rate Year's Total
r Used Other Foreign Admitted
e NAIC To Book / Unrealized Current Than Exchange Amount Amount
i Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec.
CUsIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) /|  Impairment in Rate Rate When & During
Identification Description Code | n | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
1799999 Subtotals — States, Territories and Possessions (Direct and Guaranteed) 7,504,227 | XXX 7,215,397 6,820,000 7,285,142 (52,373) XXX XXX | XXX 105,527 364,016 XXX XXX
312962:VW-0 _| FHLMC Gold #810629 1 186765 | 1032%2| 180806 | 183863 185809 | Wl 5000| 4778 | MON | 86| 9,193 | 111242003 | 11/01/2018
312962:2K-2 | FHLMC Gold #810746 1 164319 | 1032%2| 18699 | 161766 | 63478 | | wol ] 5000| 4778 | MON | 674 8,088 | 117242003 | 11/01/2018
312062:3G-6 |FHLMC Gold #B10799 (R D 05537 | 103232 310512 300790 | 03983 | | el 5000 | 4779 MON | 1288 15039 | 11/24/2003 | 1200172018
312963-PY-1 | FHLMC Gold #811339 1 204210 | 1032%2| 2075% 01097 | 28515 amf ] 5000 | 4843 | MON | 88| 10052 | 1112412003 | 1210112018
3128H8-CB4 | FHLMC Gold #E99966 1 19411 | 1032%2| 199609 | 193360 | 195409 | | el L5000 | 4776| MON | 80| 9,668 | 11/24/2003 | 1001/2018
31408DKC-0 | FNMAPool #786091 (R B 187545 | 103045 | 190282 184689 | 196669 | | wel ] 5000 | 4753 | MON | 9| 9.233 | 09101/2004 | 07/01/2019
314008-BR9 | FNIA Pool #695848 1 202548 | 103.232| 205719 | 190279 | 01428 | ol 5000 | 4724 | MON | 80| 9.964 | 11/24/2003 | 05/01/2018
31400S-CF-4 | FNMIA Pool #695870 1 201874 | 1032%2| 20503 | 198616 0748 | ol | 5000|  4722| MON | 88| 9,931 | 11/24/2003 | 0401/2018
31401C-LI0 | FNMAPool #704229 | (R P 190870 | 103232 | 193889 | 187789 180810 | e 5000 | 4724 | MON | 2| 9,389 | 11/24/2003 | 05/01/2018
31401X-L4-7 | FNIA Pool #721347 1 208016 | 103232 | 200041 | 202690 | 200861 | el 5000 | 4728| MON | 5| 10,134 | 11/24/2003 | 0610172018
31404L-X5-4. | FNVIA Pool #772100 1 | 285480 | 101659 | 300564 04512 286160 | [ 8| 4500 | 5510 MON | 12l 13703 | 09/01/2006 | 10/01/2033
31410GR4 (FNMAPooiB888 ||| LR 303027 | 102857 | 36431 | 07842| 03414 | Lol 4500 4878 | MON | (A7) I 13844 | 1200612007 | 1210172018
2699999 Single Class Mortgage-Backed/Asset-Backed Securities 2,634,602 | XXX 2,704,588 2,626,003 2,625,277 (1,258) XXX XXX | XXX 10,687 128,238 XXX XXX
31303M-FK2 |FHLMCRemic2691WB || | .. [t | . 36320| 9606/ 6132 32782 | assal | s . 4000|4855 MON | 1200 14511 | 01/16/2004 | 021152030
313BL-KX:8 |FHLMCRemic2020-LA | | | . |1 . .| . .. 244782| to1388| 47483 244005 | 462 @ 5000 | 504T| MON | (LA D 12206 | 0410712005 | 10/1512030
31304D-N3-0 |FNR200546LD | | | |1 | . .  des| torte8| 100309 | wt| w2zl @) ..5000|  5385| MON | as| 4,987 | 1212172005 | 0812512018
2799999 Defined Multi-Class Residential Mortgage-Backed Securities | 699,567 | XXX 709,144 706,008 688,285 288 XXX XXX | XXX 2,501 31,673 XXX XXX
3199999 Subtotals — Special Revenue 3,334,169 | XXX 3,413,732 3,332,011 3,313,562 (970) XXX XXX | XXX 13,188 159,911 XXX XXX
002824-AS9 |Abbottlabs ~ ~ ~ f f | |fFE_{ 262000 | 105585 263963 | 250,000 604731 L asany o 5600 | 37741 MN | 1789y 7,000 | 08/20/2008 | 05/15/2011
0258M0-CY-3 | American Express CrCorp R I L D 3037801 102359 | ororry 300000 3035571 @) 7300 7ML FA [ U 08/26/2008 | 08/20/2013
Bank AmerFdgCorp - | | | [TFE | 350889\ 99050 | 6675 350000 350788 | oo 4900 4900 MN | 2858 | 8,527 | 05/15/2008 | 05/01/2013
BankOneCorp | | | [TFE | 319515 104815 3144451 300000 RIS R S GEONL ] 7880 | 4862) FA | 98%0 | 11,813 | 04/29/2008 | 08/01/2010
Citigoupne R N L B 2054941 98542\ 2056261 300000 276631 | 21000 ] 41251 4949 5466 | 12,375 | 12/19/2007 | 01/22/2010
Consolidated Edison CoNYIne - |~ |~ |1FE_ |~~~ 266815| 97000 242500 250000 263889 | @o6) ] 7500 4063 MS | 6250 9,375 | 08/19/2008 | 09/01/2010
DetroitEdisonCo | | | . [TFE .\ 215713 100577 2514431 250000 213661 | ()] I I 6.125| 4407 AO | 38281 15,313 | 12/16/2003 | 10/01/2010
DoverCorp | .| | . . |'FE | . 317250 102222 306,666 | 300000 31483 @43 6.500 | 4087 FA | [0 P 08/20/2008 | 02/15/2011
Halliburton CoDtd 10117/2003 | | |~ [1FE |~~~ 310884 | 102138} 3064141 300000 - 0917 (Y] I N 5500 37641 AO | 3483 8,250 | 08/21/2008 | 10/15/2010
JPMorgan Chase &Co | | | |TFE_ | 2498751 100417| 2510431 250000 298161 | L [P D 21251 2351 0D (S 12/18/2008 | 06/22/2012
Lehman Brothers HidingsInc | | | |6FE |~ 28500\ 9500 2850 300000 | - 28800 o 1429\ oo | 4250 o f b 54541 6,375 | 04/22/2008 | 01/27/2010
Merril Lynch & Colnc -~~~ R I AL D 2652  or22| 21669 300000 - 0815 e ] 4790 SAM|CFA L 58681 7,185 | 04/29/2008 | 08/04/2010
617446-2T-5 | Morgan Stanley 1FE 287,379 90.947 272,841 300,000 288,304 925 5.250 6.515| MN 2,581 7,875 | 08/26/2008 | 11/02/2012




Annual Statement for the year 2008 of the The Castle Hill 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 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 1" 12 13 14 15 16 17 18 19 20 21 22

F Current

0 Rate Year's Total

r Used Other Foreign Admitted

e NAIC To Book / Unrealized Current Than Exchange Amount Amount

i Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec.

CUsIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) /|  Impairment in Rate Rate When & During
Identification Description Code | n | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

723686-AA9 | Ploneer Hi Bred 1FE. (383254| 100068 | 350238 | 350000 | 302811 | @ || B7S0| 37| b 9280 20125 12/19/2003 | 01/15/2009
92976W-AT-3 | Wachovia Corp, FE. 240445 | 9626 | 238115 | 250000 [ 20817 | w2l 4375| 4538| W | I D 10938 | 04/3012008 | 0610112010
949746-NY-3 | Wells Fargo & Co 1FE. o3eago2 | oren2| 301688 [ 400000 | N S DU W05 4375|5429 | | MO 0812612008 | 01/31/2013
967526-AB-2 | Westdeutsche NY 1FE 38353 | 100125] 30438 [ 350000 [ 80288 | AL B B 6050| 3969 | W | ore4| 21,175 | 0110612004 | 01/15/2009
O7181X-AB9 |BaxterFincoBV FE [ 256515 | 9717 | 240293 | 250000 4614 | )| N IR 4750|3709 AO | 2507 | 5,938 | 08120/2008 | 10115/2010
2254C0-TC-1 | Credit Suisse fst Boston NY Brh 1FE. (309852 | %6243| B2 400000 | 309691 N R 5000| 5083 | MN | 2886 | 10500 | 05/15/2008 | 05152013
2515A0-NY-5 | Deutsche BKAG 1FE. 304388 | A9l 2716 400000 | 478 s 4875|5281 WMN | 221 9750 | 08/26/2008 | 0512012013
3999999 Issuer Obligations 6,015,100 | XXX 5,836,322 6,150,000 5,920,812 (26,561) 267,010 XXX XXX | XXX 97,475 172,514 XXX XXX
20173Q-AB7 | Commercial Mig Tr 2007-GG9 TFE | 404609 | 78826| 315304 | 400000 | 404488\ | @O || 5380| 42| MON | . 209| 21524 032612007 | 03/1012039
S0179M-AE-1 |LB-UBS 2006-C6 A4 1FE 348893 784511 745191 350000 3489041 | Sl 5372 55141 MON | 1967 18,802 | 01/19/2007 | 09/15/2039
61745M-UB-7 | Morgan St 03-1Q6-A2 1FE 367681\ 96678 | 3536451 65797 setrse ) oF 4170 | 4378 | MON | 24 15,254 | 12/09/2003 | 12/15/2041
929766-CR-2 | WachoviaBk 02-C2-A3 [ 3250331 95835 3050391 3929 | staes) oo a0 ] 44401 4606 | MON | ey 14,177 | 12/16/2003 | 11/15/2034
92977Q-AD-0 | Wachovia Bk Col Mtg Tr Ser 2006 1FE 496934 T9sM| 3993851 500000 46968 | | VLo 5770 | 5967 | MON | 1282 28,825 | 06/19/2007 | 07152045
4399999 Defined Multi-Class Commercial Mortgage-Backed Securities 1,943,150 | XXX 1,647,922 1,935,093 1,929,263 25 XXX XXX | XXX 5,600 98,582 XXX XXX
4599999 Subtotals — Industrial and Miscellaneous (Unaffiliated) 7,958,250 | XXX 7,484,244 8,085,093 7,850,075 (26,536) 267,010 XXX XXX | XXX 103,075 271,096 XXX XXX
5499999 Totals — Issuer Obligations 16,174,648 | XXX 15,839,458 15,609,330 15,860,734 (79,629) 267,010 XXX XXX | XXX 232,773 546,103 XXX XXX
5599999 Totals — Single Class Mortgage-Backed/Asset-Backed Securities 2,670,614 | XXX 2,740,644 2,662,060 2,661,287 (1,258) XXX XXX | XXX 10,807 129,680 XXX XXX
5699999 Totals — Defined Multi-Class Residential Mortgage-Backed Securities 699,567 | XXX 709,144 706,008 688,285 288 XXX XXX XXX 2,501 31,673 XXX XXX
5899999 Totals — Defined Multi-Class Commercial Mortgage-Backed Securities 1,943150 [ XXX 1,647,922 1,935,093 1,929,263 25 XXX XXX XXX 5,600 98,582 XXX XXX
6099999 Total Bonds 21487979 | XXX 20,937,168 20,912,491 21,139,569 (80,574) 267,010 XXX XXX | XXX 251,681 806,038 XXX XXX
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NONE Schedule D - Part 2 - Section 1
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NONE Schedule D - Part 2 - Section 2
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
CusIP Number Paid for
Ident- of Shares Accrued Interest
ification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
3133XP-2W-3  |FederalHomelnBks 09/04/2008  |Paribas Corp (ThruBearS || 451837 C. 45000000 o 8M
3133XS-CT-3  |FederalHomelnBks 112412008 |Banc/America SecurMontg 0162 20000000 | 1,125
31398A-SD-5 Federal NatiMtgAssn 08/08/2008 ~|Chase Securities | 569400 57500000 1,795
912828-F8 United States TreasNt 08/05/2008 |Morgan, Stanley&Co. L 32629 | 32500000 | 146
91288-UK7 United States Treas Nt~ 11042008 [Barclays Capitallnc 1125398 | 110000000 | 6,267
0399999 Subtotal - Bonds - U. S. Government XXX 2,674,453 2,650,000.00 10,177
442436-T8-4  [Houston TexWr&SwrSysRev | 03/03/2008 |ChaseSecurities .|| 42453 ~. 40000000 o 5542
1799999 Subtotal - Bonds - States, Territories and Po ons XXX 424,536 400,000.00 5,542
002824-AS-9 |Abbottlabs 08/2012008 |Banc/AmericaSecur-Montg [ | 262000(  25000000| . 3889
0258M0-CY-3 American Express CrCorp o 08/26/2008 ~ |RBCDainRauscherinc. | 303780 300,00000) oo 48
06051G-DW-6  (BankAmerFdgCorp 05/15/2008 ~ |Banc/America Secur-Montg | 350889 | 350,00000) 858
06423A-AG-8 BankOne Corp 04/29/2008 = |Chase Securities | 39815 | 300,00000 | 5972
209111-DJ9 Consolidated Edison CoNYIne 08/19/2008 ~|Banc/America Secur-Montg ool 2068151 250,00000 o 8,906
260003-AD-0 DoverCorp. 08/20/2008 = |Keybanc Capital Markets | | 37280 | 300,00000 | 542
406216-AR-2 Halliburton Co Dtd 1017/2003 08/21/2008 = |Citigroup Global Markets, | 310884 | 300,00000 | o 6,004
481247-AE4 JPMorgan Chase &Co 12/18/2008 ~~ |Chase Securiies | 249875 | 250,000.00 (
52517P-YN-5 Lehman Brothers Hidings Inc 04/22/2008 = |Jefferies & Co-Bonds Dire o | 204081\ 300,00000 | 317
59018Y-W-0 MerillLynch &Colne 04/29/2008 = |Barclays CapitalInc -~ | 296,526 | 300,00000) oo 3513
617446215 Morgan Stanley 08/26/2008 | Greenwich Capital Markets | 2873191 30000000 0 5119
92976W-AT-3 Wachovia Corp 04/30/2008 = |Wachovia Capital Mkts LLC | 249445 | 250,00000 o 4679
949746-NY-3 WellsFargo&Co 08/2612008  |FirstTennessee | 3846921 400,000.00 ( 1,410
07181X-AB9 BaxterFinco BV 08/20/2008 = |Banc/America Secur-Montg oo | 285515 250,00000 1 4,288
2254C0-TC1 Credit Suisse 1stBoston NYBh 05/15/2008  |UBS Securiies 3996521 40000000 | 78
2515A0-NY-5 Deutsche BKAG 08/26/2008 ~ |Deutsche Bank Securities | 394388 | 400,000.00 | o 5,363
4599999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 4,942,686 4,900,000.00 54,986
I
6099997 Subtotal - Bonds - Part 3 XXX 8,041,675 7,950,000.00 70,705
I
6099998 Summary Item from Part 5 for Bonds XXX 3,976,591 3,910,586.92 18,395
I
6099999 Total - Bonds XXX 12,018,266 11,860,586.92 89,100
7499999 Totals XXX 12,018,266 XXX 89,100
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

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 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's Than Change Foreign Carrying Gain Gain Gain Dividends
CusIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment BJACV. Change in Disposal on on on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized (11+12-13) BJ/ACV. Date Disposal Disposal Disposal Year Date
KPS |FedoalHomelnbls | | 12222008 | By Captalne | | st e e e e || e | sz | oslnaons
3137EA-BE-8 | Federal Home Ln Mtg Corp 02/20/2008 | Goldman, Sachs & C 508,970 502,405 (59) (59) 502,346 6,623 6,623 3,667 | 12/21/2012
HIOWMCA " | Foderal Homo L M.lg.C.ol;p ..... o15008 | PRINGIPALREGER | weto | dostods | toam| B N R B R R B N R wero || e | otisios
3135MQP-1 [FNMADed || 01282008 |MATURITY | 250000 B e 1 I DN ] IR ISl B R B 4375 | 0112812008
38374C-J28  |GNMAREMICO3-86GE | | 121202008 |PRINCIPALRECEIP |~~~ | 27224 22383 ) 2180 088 Bl B 8 U IS I | 550 | 0512002027
9128274V (USTreasNotes | | 11152008 (MATURITY - f L 1,000,000 1 00.0.00.0 00 ..... 1074766 ) 1013895 ] (18899)f (3so9)f ] 1000000 47,392 | 11115/2008
0399999 Subtotal - Bonds - U.S. Governments XXX 2,058,619 2,037,893.99 2,118,968 1,803,899 (13,723) (13,723) 2,041,197 17,421 17 421 59,092 XXX
GB0LT | CoomtoSprngsCo | | obazond |ReCDanRaisener | | wmeer | wopdam | seam | wmas| | aen| | den| U e e | e | | risaone
574204RS4  |Maryland St Dept Transn Cons | | 0810612008 | UBS Securites | | . 203268 | 2500000 | 2708 | 2680 | | @y @y woter | 62| 1622 1069 | 0810112017
603789-V9-6 Minneapolis Minn Spl Sch Dist 08/25/2008 USBancorp Piper J 485,748 450,000.00 496,787 487,133 (2,586) (2,586) 484547 1,201 1,201 24188 02/01/2016
63821F-EQ:5 | North Carolina HSG Series 22-A | | 0700112008 |UBS Securies | | 35000 | 3500000 | 3| 3ol )] e ey (208 1581 | 0710112036
68607V-Kz7 [OregonStDept || 09/05/2008 (UBS Securities | | 378,179 . 35000000 f /195 KICLTH R I amnr oo amy oo el 1169 16479 | 04/01/2017
709223-RC-7 | Pennsylvania St Tpk Comm Tpk 0611212008 | Meril Lynch, Pierce, | | 515,540 . 50000000 | 527,790 574840 L (520 I I @O sz | (1492l - (11492) 13811 1210172025
709174-8K-5 | Pennsylvannia St Higher Edl Fac 07/31/2008 Plper Jaffray, &Hop | | 257,740 [ 250, '00'0‘00 """" 216,100 | 20453 | @ (6700 I 214, 219 """"""" (16479)| (16479 1MA17 [ 05/01/2029
821686-UF-7 |Sheloy CountyTenn | | 05/29/2008 |Baird Robet W& Co| | 269,315 . 25000000 f 2495 83312 L 520 I I @nr 829401 L 634 6.374 8,403 | 04/01/2018
880557-F3-2 |Tennessee StSchBdAuth | | | 08/1412008 | BanciAmerica Secur-| | 325,854 . 30000000 f - 330384 324468\ ] ase3)) aser 205 2950 2,950 12,000 |~ 05/01/2016
977123 PM4 | Wisconsin StTransnRev -~ | | | 08/06/2008 | Stephens, Inc. | 23908 25000000 ( 23625 S I (Sl Y A @O0 60006 |l gz | gz | 15278 | | 0710172010
1799999 Subtotal - Bonds - States, Territories and Possessions XXX 3,202,549 3,010,000.00 3,267,116 3,226,067 (12,787) (12,787) 3,213,279 (10,728) (10,728) 126,970 XXX
FHLMCGOId#B10629 | | 12152008 |PRNCIPALRECEP | | 41608\ 4160785 | 42264 | o Aa086| | @) ) aes | 113 | 110112018
FHLMC Gold #B10746 ~ | | | 12115/2008 |PRINCIPALRECEIP |~~~ 2,119 U I 2957191 24540 S5)] N @) B U I I (916 | 11/01/2018
FHLMC Gold #810799 -~~~ f | | 121152008 (PRINCIPALREGEIP -~ f 34986 | agessz o i I B/I/OL o3 @3 sasee 869 | 12001/2018
FHLMC Gold #811339 | | 12115/2008 |PRINCIPALRECEIR |~~~ | 47,706 CATT0e34f 48459 31 G I I L] B N I I (738 | 12/01/2018
FHLMC Gold #E99966 12/15/2008 | PRINCIPAL RECEIP 39,201 39,200.95 39,820 39,653 (452) (452) 39,201 1,078 | 10/01/2018
FHMG Remicssotwe | | 1008 | PRINGIPALREGER | 1472 ool BN e | men| | | | gl 1580 | 0aisi230
FHLMCRemic 2920-0A | | 12152008 |PRINCIPALRECEIP| | 41,579 "4'1'57'860""”41"696fﬁﬁ1141_6.76ﬁﬁﬁﬁﬁﬁﬁﬁﬁﬁﬁﬁ el e e 1070 | 10/15/2030
FNMAPool #786091 | | | 12/25/2008 |PRINCIPALRECEIP |~~~ f 55582\ 5558164 = 56450 | 62400 | @8 @8 B U IS I 1156 | 07/01/2019
FNMA Pool #695848 12/25/2008 | PRINCIPAL RECEIP 38,999 (457) (457) 38,542 943 [ 05/01/2018
FawApoo sosser) | | razszoos |pRNcRALRECER| Cma | | | e w6 | ounnzons
FNMA Pool #704229 12/25/2008 | PRINCIPAL RECEIP 37,343 (438) (438) 36,905 925 | 05/01/2018
APz | mooos | RapaLreoep |l ason | amtaer | e | wa| | (448) .................. (448) e ol ios8 | osorzots
FNMAPoO #772100 | | 12252008 |PRNCIPALRECEI| Coo e e 200 e 87| 10012033
FNMAPoolt88889 12/25/2008 PRINCIPALRECEIP ( — | S7818) ~—  Sr@7ez2) - 56861 %6955 . 83| 83 AL T I I 1358 | 12001/2018
FNR2005461D | || 12/25/2008 [PRINCIPALRECEIP |~~~ f 8d421f = 3742080 = 37169 | ToeA L I R ¥| cooman| oo (8311 0825/2018
3199999 Subtotal - Bonds - Special Rev. and Special Assessment and all Non-Guar. Ob XXX 643,465 643,463.14 645,360 641,253 2,210 2,210 643,465 15,175 XXX
oizsEANT | BankOneCapivn || ofiseons [wkTuRy | o | amminn | e | s | | ) g | s | itsas
118637AC4 | Brown FormanCorp | | 03152008 [MATURITY | | 250000 | 25000000 | 81| as0001 | P DR ol oo 20000 | L 3750 | | 03/15/2008
2B41LAFD | CredtSusseFB || 01152008 |MATURITY || 250000 | 25000000 | 28285 | 20084 | | @) @) 280000 | b 6781 | 01/16/2008
22541Q-DF-6 | CSFB Securities Corp 03 C3 A2 12/17/2008 | VARIOUS 300,817 300,816.92 286,552 286,938 13,869 13,869 300,806 1 11 3,090 [ 05/15/2038
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

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

SCHEDULE D - PART 4

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 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's Than Change Foreign Carrying Gain Gain Gain Dividends
CusIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B/A.CV. Change in Disposal on on on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized (11+12-13) BJ/ACV. Date Disposal Disposal Disposal Year Date
BigeoCapPle | | odozong [mariRry | | 2s0gda s | |y || s | ovos
General Dynamics || 051152008 | MATURITY ~ | | 250,000 . 25000000 - 243625 20428 STl STl 250000 (3750 | 05/15/2008
JPMorganChase | | 05001/2008 | MATURITY | 250,000 . 25000000 - 250335 ) 200270 @r o @t oo 2500000 (4831 05/01/2008
Morgan §t03-1Q6:A2 | | 12115/2008 PRINCIPALRECEI |~~~ | 134,203 (13420316 134804 L N R o4t £ I I 184203 (3,534 | 121152041
WachoviaBK02-C2A3 | | 121152008 |PRINCIPALRECEIP |~~~ | 46,028 . 4602808 ( - 46855 ScsAL A I PR My 4 I B T I I 072111512034
WellsFargo&Co | 0410412008 | MATURITY -~ | L 200,000 _ 20000000 - 200704) e I (3] I wr 000000 /3,500 | 04/04/2008
4599999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 2,131,048 2,131,048.14 2,121,433 2,114,827 16,212 16,212 2,131,037 1 11 37,008 XXX
6099997 Subtotal - Bonds - Part 4 XXX 8,035,681 7,822,405.27 8,152,877 7,786,046 (8,088) (8,088) 8,028,978 6,704 6,704 238,245 XXX
6099998 Summary Item from Part 5 for Bonds XXX 3,986,663 3,910,586.92 3,976,591 0 (11,224) (11,224) 3,965,367 21,296 21,296 68,896 XXX
6099999 Total - Bonds XXX 12,022,344 11,732,992.19 12,129,468 7,786,046 (19,312) (19,312) 11,994,345 28,000 28,000 307,141 XXX
7499999 Totals 12,022,344 XXX 12,129,468 7,786,046 (19,312) (19,312) 11,994,345 28,000 28,000 307,141 XXX
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Annual Statement for the year 2008 of the The Castle Hill 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 Change in Book/Adjusted Carrying Value 17 18 19 20 2
12 13 14 15 16
F Current
o} Par Value Book/ Year's Foreign Interest
r (Bonds) Adjusted Current Other Total Total | Exchange | Realized Total and Paid for
e or Carrying Unrealized Year's Than Change Foreign Gain Gain Gain Dividends Accrued
CUSIP i Number of Value Valuation (Amort- Temporary in Exchange | (Loss) (Loss) (Loss) Received Interest
Ident- g Date Name of Disposal Name of Shares Actual at Increase/ ization)/ Impairment | B./A.C.V. | Changein on on on During and
ification Description n [ Acquired Vendor Date Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
31398ASC-7 |Federal Nati Mg Assn 06/16/2008 | Goldman, Sachs & Co. | 11/03/2008 | Banc/America Secur-Mo | 70000000 | 690659 | 699,158 692319 | 1860 | o f o 1es0 | 6839|  6839|  8633| 642
31398A-SU-7 |FederalNatlMigAssn | | 07/29/2008 | Citigroup Global Markets | 11/03/2008 |J. P Morgan Chase/HSB |~ 325,000.00 | = 324,387 | 326,807 2SS R Lo (L2 I 2344\ 2,344 S35 557
0399999 Subtotal - Bonds - U.S. Governments 1,025,000.00 1,015,046 1,025,965 1,016,782 1,736 1,736 9,183 9,183 11,948 1,199
13067J-JP-7 __ | California St Economic Recover 02/08/2008  |Lehman Brothers | 08/25/2008 |Morgan, Stanley & Co. | = 40000000 | 430502 | 427,820 425969 | | @) ey 18501 nestl o8|
165717-HQ-5 | ChesterCnty SCSchDist | | | 01/09/2008 |First Tryon Securities LL | 08/13/2008 | Stephens, Inc. . 26500000 | 281,019 280,304 LI I B @oony oo @oony 2286 | 2,286 13876 5,999
5925N-NX-7 | Metropolitan Transn Auth NY Auth 03/28/2008 | Morgan, Stanley & Co. | 04/25/2008 | Morgan, Stanley & Co. |~ 250,000.00 | ~ 250,000 | 250,000 2500001 BTN R 992
704879-XB-6 | Pearfand Tex Indpt Sch Dist | ] 06/10/2008 | Seattle-Northwest Secs | 08/13/2008 | Wachovia Capital MKtsL| ~ 400,000.00 | ~ = 424624 | = 427,060 | = 424310 (€] I @9 2890 | 2690 106751 6,883
768874-PH-6 | Riverside California ElecRev | | 03/28/2008 | Citigroup Global Markets | 04/25/2008 | Citigroup Global Markets| ~ 300,000.00 | = 300,000 | 300,000 (300000 1262\
801577-EA-1 | Santa Clara Cnty Ca Fing Auth 04/17/2008 | Citigroup Global Markets | 04/24/2008 | Citigroup Global Markets |~ 400,000.00 |~~~ 400,000 | 400,000 (400000 ) A D P M50
940157-FS-4 | Washington Subn San Dist | || 01/25/2008 | Merrill Lynch, Pierce, Fe | 08/25/2008 | William Blair & Company |~ 400,00000 | =~ 433216 | 427,704 g4l 6592 | 6592 | 80 80 14833 3,667
1799999 Subtotal - Bonds - States, Territories and Possessions 2,415,000.00 2,519,451 2,512,888 2,505,981 (13,470) (13,470) 6,907 6,907 52,731 16,549
3128M4-PU-1 | FHLMC Pool#G02835 | | 02/21/2008 |Keybanc Capial Markets| 0511512008 [VARIOUS | 47058692 | 442004 | 447810 | da2g04 | | Usiof ol 5206( 5206 | 4217|647
3199999 Subtotal - Bonds - Special Rev. and Special Assessment and all Non-Guar. Obligations 470,586.92 442,094 447810 442 604 510 510 5,206 5,206 4217 647
6099998 Subtotal - Bonds 3,910,586.92 3,976,591 3,986,663 3,965,367 (11,224) (11,224) 21,296 21,296 68,896 18,395
7499999 Totals XXX 3,976,591 3,986,663 3,965,367 (11,224) (11,224) 21,296 21,296 68,896 18,395
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NONE Schedule D - Part 6 - Section 1 and 2
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

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
213 8 9 10 11 14 15 16 17 18 19
F Current Amount Due
0 Year's Total and Accrued
r Other Foreign Dec. 31 of
e Book / Unrealized Current Than Exchange Current Year | Non-Admitte Amount Paid
i Name Adjusted Valuation Year's Temporary | Change on Bond Due Effective Received for
g Date of Maturity Carrying Increase / | (Amortization| Impairment in Par Actual Notin And Rate Rate When During Accrued
Description Cod| n | Acquired Vendor Date Value (Decrease) | Accretion | Recognized | B./A.C.V. Value Cost Default Accrued of of Paid Year Interest
Columbia Government Plus Reserves | | | 12/31/2008 |New England AssetM | | 222484\ | o e MON| 288
SSGA Government Money Market | SD 12/31/2008 | State Street | | 10002431 L 10002431 | MON'|
7999999 Exempt Money Market Mutual Funds 1,222,727 XXX 1,222,727 XXX XXX XXX 288
8299999 TOTALS 1,222,727 XXX 1,222,727 XXX XXX XXX 288
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NONE Schedule DB - Part A - Section 1 and 2
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

NONE Schedule DB - Part A - Section 3 and Part B - Section 1
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

NONE Schedule DB - Part B - Section 2 and 3
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

NONE Schedule DB - Part C - Section 1 and 2
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

NONE Schedule DB - Part C - Section 3 and Part D - Section 1
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

NONE Schedule DB - Part D - Section 2 and 3
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

NONE Schedule DB - Part E - Section 1
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Annual Statement for the year 2008 of the The Castle Hill Insurance Company

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount of
Amount of Interest
Interest Accrued
Rate Received December 31
of During of Current
Depository Code Interest Year Year Balance *
R OPENDEPOSITORES |||
BankofAmerica Providence, RI 02903 | | | 533% |
0199998 Deposits in ( 0) depositories that do
not exceed the allowable limit in any one depository
(See Instructions) - Open Depositories XXX XXX XXX
0199999 Totals - Open Depositories XXX XXX 5336 | XXX
TR SUSPENDEDDEPOSITORIES | | | .
0299998 Depositsin( 0) depositories that do
not exceed the allowable limit in any one depository
(See Instructions) - Suspended Depositories XXX XXX XXX
0299999 Totals - Suspended Depositories XXX XXX XXX
0399999 Total Cash on Deposit XXX XXX 5336 | XXX
0499999 Cash in Company's Office XXX XXX XXX XXX XXX
0599999 Total Cash XXX XXX 5336 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. Janvary | 5560 | 4. April | 5498 | 7.Juy | 5435| 10. October | 5,370
2 Februay | 6541|6 May | (18220) 8 August | 5,413 | 11. November 1,005,347
3. March 5519 | 6. June 10,138 | 9. September 5,392 | 12. December 5,336
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NONE Schedule E - Part 2

E26



Annual Statement for the year 2008 of the The Castle Hill Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

States, etc.

1. Alabama AL
2. Naska AK.
3. Arzoma AZ
4. Akansas AR
5. Calfornia CA
6. Colorado . . Cco.
7. Connecticut . cT.
8. Delaware DE.
9. District of Columbia DC.
10. Florida TR -
11. Georgia _GA

12. Hawaii . . H
13. ldaho ...Ib.
14. linois ] IL
15. Indiana IN
16. lowa (AL
7. Kansas KS.
18. Kentucky . KY.
19. Louisiana LA
20. Maine ME
21. Maryland MD.
22. Massachusetts MA.
23. Michigan M
24. Minnesota MN.
25. Mississippi MS
26. Missouri MO
21. Montana MT.
28. Nebraska NE
29. Nevada - Nv
30. NewHampshire NH
31. Newldersey . NJ.
32. NewMexico =~ . . NM,
33. NewYork NY.
34. North Carolina NC.
35. NorthDakota ND.
36. Ohio OH.
37. Okahoma oK.
38. Oregon OR,
39. Pennsyivania PA
40. Rhodelsland =~~~ RI
41. South Carolina SC
42. SouthDakota SD.
43. Temnessee ™
44. Texas L X
45 Utah T
46. Vermont VT
47. Virginia VA,
48. Washington =~~~ WA
49. WestVirginia Wy,
50. Wisconsin - Wi
51. Wyoming WY
52. American Samoa AS
53. Guam GU.
54. PuertoRico PR,
56. USVirginlslands VI
56. Northern Mariana Islands MP
57. Canada CN.
58. Aggregate Other Alien and Other ~~ OT
59. Total
DETAILS OF WRITE-INS
S801.
5802' ..............................
5803' ..............................
5898. Summary of remaining write-ins for Line 58
fromoverflow page o
5899. Totals (Lines 5801 through 5803 plus 5898)

(Line 58 above)

1 2 Deposits For the Benefit
of All Policyholders All Other Special Deposits
3 4 5 6
Type Purpose Book/Adjusted Book/Adjusted
of of Carrying Fair Carrying Fair
Deposit Deposit Value Value Value Value
B |WORKERS'COMPENSATION | 1000243 1000243 |
XXX | oxxx 0
XXX XXX 1,000,243 1,000,243
XXX XXX
XXX XXX
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OVERFLOW PAGE FOR WRITE-INS
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