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Annual Statement for the year 2011 of the  The Castle Hill Insurance Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment

Admitted Assets as Reported in

the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral

Amount

5

Total
(Col. 3 +4)

Amount

Percentage

1.

2.

Bonds:
1.1 US.treasury securies
12

1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities)

1.4 Securities issued by states, territories, and possessions
and political subdivisions in the U.S.:
141 States, territories and possessions general obligatons

1.42 Political subdivisions of states, territories and possessions and political

subdivisions general obligations

Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA

1.52 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-
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):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)

2.2 Unaffiliated non-U.S. securities (including Canada)

2.3 Affiliated securities

. Equity interests:

3.1 Investments in mutual funds

3.2 Preferred stocks:

3.21 Affiliated

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

33

3.4  Other equity securities:

341 Affiliated

3.5 Other equity interests including tangible personal property under lease:

3.51 Affiliated

. Mortgage loans:

4.1
42
43
44
45
46

Construction and land development

Agricultural

Multifamily residential properties

Commercial loans

Mezzanine real estate loans

. Real estate investments:

acquired in satisfaction of debt)

5.3 Property held for sale (including$

satisfaction of debt)

. Contract loans

. Derivatives

. Total invested assets

1,857,133

1,857,13

1,196,711

2,771,83

4,669,188

Holdings
1 2

Amount Percentage
Coo ey 7.64
Cooeernoy o 492
CLL2TTssty 11.40
. Abe9tes | 19.21
oo 480578 18.60
,,,, 867857 357
R E S NS 5.94
o ATSTes9 | 19.58
..... 929895 38
oo 1288981 5.30

24,303,991 100.00

24,303,991

24,303,991

Sl01
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NONE Schedule A and B Verification
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Annual Statement for the year 2011 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, Part 3, Column 7

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

4'3 Part 2’ SeCtlon 2’ COIumn 13 ................................................................
4.4 Part4,Column 11

22,674,865

7,517,964
4,483

Total gain (loss) on disposals, Part 4, Column 19

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value:
8'1 Part 1' COIumn 15 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 Part 2’ SeCthn 1’ COIumn 19 ................................................................

8'3 Part 2’ SeCtlon 2’ COIumn 16 ................................................................
8.4 Part4, Column15

48,271
7,074,328
156,245

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

S103

23,015,010

23,015,010



Annual Statement for the year 2011 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. United States [ 1857133 | 1,964,521 1873380 ( 1,850,000
GOVernmentS 2 Canada .......................................................
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 1,857,133 1,964,521 1,873,380 1,850,000
U.S. States, Territories and Posessions (Direct and
guranteed) 5. Totals 1,196,710 1,297,906 1,223,260 1,150,000
U.S. Political Subdivisions of States, Territories
and Posessions (Direct and guaranteed) 6. Totals 2,771,831 2,957,824 2,936,463 2,690,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and
their politcal subdivisions 7._Totals 10,057,623 10,576,962 10,263,724 9,705,993
8. United States | 6,201,817 8572200 6214134 6,110,682
|ndUStria| and Misce”aneous 9 Canada ........................... B T
and Hybrid Securities (unaffiliated) 10. Other Countries 929,895 920,357 936,767 900,000
11. Totals 7,131,712 7,492,558 7,150,901 7,010,682
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 23,015,009 24,289,771 23,447,728 22,406,675
PREFERRED STOCKS 14. UnitedStates | |
Industrial and Miscellaneous (unaffiliated) 15. Canada | L
16. Other Countries
17. Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20 UnItEd States ....................................
Industrial and Miscellaneous (unaffiliated) 21. Canada |
22. Other Countries
23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 23,015,009 24,289,771 23,447,728

S104
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Annual Statement for the year 2011 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 9.7

8

Total from
Col.6
Prior Year

9
% From
Col. 7
Prior
Year

10

Total
Publicly
Traded

11
Total
Privately
Placed

(@)

U.S. Governments

1.1 Class 1
1.2 Class 2
1.3 Class 3
1.4 Class 4
1.5 Class 5
1.6 Class 6
1.7 Totals

1,284,566

1,109,129

509,562

238,443

3,141,700

5,094,027

3,141,700

All Other Governments

2.1 Class 1
2.2 Class 2
2.3 Class 3
2.4 Class 4
2.5 Class 5
2.6 Class 6
2.7 Totals

U.S. States, Territories and Possessions, etc.,

Guaranteed
3.1 Class 1
3.2 Class 2
3.3 Class 3
3.4 Class 4
3.5 Class 5
3.6 Class 6
3.7 Totals

410,923

785,787

1,196,710

1,204,758

1,196,710

U.S. Political Subdivisions of States, Territories and
Possessions,

4.1 Class 1
4.2 Class 2
4.3 Class 3
4.4 Class 4
4.5 Class 5
4.6 Class 6
4.7 Totals

Guaranteed

1,501,057

675,494

2,771,831

2,798,276

2,771,831

595,280

1,501,057

675,494

2,771,831

2,798,276

2,771,831

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

5.1 Class 1
5.2 Class 2
5.3 Class 3
5.4 Class 4
5.5 Class 5
5.6 Class 6
5.7 Totals

1,968,79

4,516,826

2,765,560

10,057,622

9,447,222

10,057,623

1,968,794

4,516,826

2,765,560

717,815

10,057,622

9,447,222

10,057,623
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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 9.7

8

Total from
Col. 6
Prior Year

9
% From
Col. 7
Prior
Year

10

Total
Publicly
Traded

1
Total
Privately
Placed

(@)

6.

Industrial & Miscellaneous (unaffiliated)

6.1 Class
6.2 Class
6.3 Class
6.4 Class
6.5 Class
6.6 Class

1
2

3 .
4 .
5 .
6 .

6.7 Totals

659,422

2,474,488

3,175,113

6,309,023

4,980,430

6,309,024

1.

Hybrid Securities

7.1 Class
7.2 Class
7.3 Class
7.4 Class
7.5 Class
7.6 Class
7.7 Totals

1 .
2 .
3 .
4 .
5 .
6

8.

Parent, Subsidiaries and Affiliates

8.1 Class
8.2 Class
8.3 Class
8.4 Class
8.5 Class
8.6 Class
8.7 Totals

1 .
2 .
3 .
4 .
5

6 .
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Annual Statement for the year 2011 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

1 2 3 4 5 6 7 8 9 10 1
Col. 6 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 7 Total Privately
Quality Rating per the 1 Year Through Through Through Over 20 Current of Col. 6 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Year Line 9.7 Prior Year Year Traded (a)
9. Total Bonds Current Year
94 Classt @ 4508062 | 10012423 1 omste ) 77,815 Jo ooy 23476886 | %6141 XXX XXX 23476888
92 Class2 @ 504,054 8635\ 822689 | 3386 XXX XXX 822689 |
93 Classs ) I I I I I XXX oo XXX oo
94 Class4 @ B T PR XXX XXX
95 Classs @ © XXX XXX
96 Class6 (d) (©) XXX XXX
o7 Totals [T 4508062 [ 10516477 [ 8230151 717815 A R 24299575 [ 100000 XXX XXX 2429957
9.8 Line 9.7 as a % of Col. 6 18.552 43.278 33.870 2.954 1.346 100.000 XXX XXX XXX 100.000
10. Total Bonds Prior Year
104 Classt 3550926 | 10,584,032 | 8394622 618721 meA12 | XXX XXX 2852413 98732\ BIATSN
102 Class2 302167\ XXX XXX 02167 1268 02167
103 Class3 XXX XXX
104 Class4 XXX XXX (O
105 Class5 XXX XXX ©
106 Class6 XXX XXX ()
07 Totals 3550926 | 10886199 | 83%4622| 6187211 3764121 XXX XXX . o 23826880 | 100000 . 23826880 | ..
10.8 Line 10.7 as a % of Col. 8 14.903 45.689 35.232 2.597 1.580 XXX XXX 100.000 XXX 100.000
11.  Total Publicly Traded Bonds
MACasst | 4508063 | 10012423 7911516 | 717,815 s 3476887 | 96.614 o ossaTl w2l 23476887 | XXX
M2Cass2 504054 | 318635 | 822689 | 3386 | 302167 | 1268 822689 XXX
M3 Class3 XXX
MAClassd s s XXX
MBEClass5 s XXX
116 CIaSSG ............................. XXX
N7 Totals 4508063 | 10516477 8230151 7,815 Cosonoy 2429576 | 100.000 23826880 100000 | 24299576 | XXX
118 Line 11.7asa%of Col6 | 18862 43018 | 8870| 294 1346 100000 [ XxXx o f XXX XXX 100000 | XXX
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9 18.552 43.278 33.870 2.954 1.346 100.000 XXX XXX XXX 100.000 XXX
12. Total Privately Placed Bonds
120 Class 1 XXX
122 Class2. N B A SN SR XXX
123 Class3 'S § REP= | XXX
124 Class4 N . = | XXX
125 Class5 19 19 | XXX
126 Classs ............................. XXX
127 Totals IV TUTEE DU B XXX
128 Line127asa%ofCol,6 | XXX | XXX | XXX XXX
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9 XXX XXX XXX XXX

(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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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 Year
orLess

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 9.5

8

Total from
Col. 6
Prior Year

9
% From
Col. 7
Prior Year

10
Total
Publicly
Traded

11
Total
Privately
Placed

U.S. Governments
1.1 Issuer Obligations

1.5 Totals

1,284,566

1,109,129

509,562

238,443

3,141,700

5,094,027

3,141,700

509,562

12.929

All Other Governments
2.1 Issuer Obligations

2.5 Totals

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations

3.5 Totals

785,787

410,923

785,787

1,196,710

4.925

1,204,758

1,196,710

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

4.4 Other Loan-Backed and Structured Securities
4.5 Totals

1,501,057

675,494

2,771,831

11.407

2,798,276

2,771,831

1,501,057

675,494

2,771,831

11.407

2,798,276

2,771,831

U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 lssuer Obligations

5.4 Other Loan-Backed and Structured Securities
5.5 Totals

2,133,692

4,669,188

....... 5}388{435

19215
2175

4,538,251

4,669,188

....... 5}388{435

1,968,794

4,516,826

10,057,623

41.390

9,447,222

10,057,623

Industrial and Miscellaneous
6.1 Issuer Obligations

6.4 Other Loan-Backed and Structured Securities
6.5 Totals

148,606

200,134

2,198,501

5,487,450

1,444,129

200,134

22562

5.943
0.824

4,440,562

5,487,449

1,444,129

200,134

659,422

7,131,713

29.349

7,131,712

Hybrid Securities
7.1 Issuer Obligations

7.3 Commercial Mortgage-Backed Securities

7.4 Other Loan-Backed and Structured Securities
7.5 Totals

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations

8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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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 1"
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 asa % of Col. 6 Col. 7 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Year Line 9.5 Prior Year Prior Year Traded Placed
9.  Total Bonds Current Year
O.1 lssuerObligatons 2064084 | 7353302 | 252751 | 69712 o 17266879 | MOS8 | Xxx ool XXXl 17266878 |
9.2 Residential Morigage-Backed Securifies | 1983202 | 238313 | 623996 | w03 5388435 | 215 XXXl XXX 538843 |
9.3 Comercial Mortgage-Backed Securies | . 30662 | 780041 | 33406 | | 144129 | 53| XXX XXX 1444120
9.4 Other Loan-Backed and Structured Securitites 200,134 200,134 0.824 XXX XXX 200,134
95 Totals 4508062 | 10516477 | 8230153 [ 717818 O 24299577 [ 100000 [ XXx XXx [ 242900876 |
9.6 Line 9.5 as a % of Col. 6 18.552 43.278 33.870 2.954 1.346 100.000 XXX XXX XXX 100.000
10. Total Bonds Prior Year
101 Issver Obligaions 1901763 | 7660202 | THBOTT| 520420 wea12| Xxx ool Xxx ol 18075874 | 75863 | 1BO7SETS|
102 Residental Morigage-Backed Securies | | 1307769 | 2| 831489 | w301 XXX XXXl 49089711 20603 CoAgegrt|
103 Comercial Mortgage-Backed Securifes | ... 21304 | 5585 | 5086 | | XXX XXXl 84208 | 3534 1)
10.4 Other Loan-Backed and Structured Securitites XXX XXX
105 Totels 3550926 | 1088619 8304622 618721 G XXx | Xxx 28680 [ 100,000 7
10.6 Line 10.5 as a % of Col. 8 14.903 45.689 35.232 2.597 1.580 XXX XXX 100.000 XXX 100.000
11.  Total Publicly Traded Bonds
1.1 Issuer Obligations 2000044 | 7353300 | 725780 | 269712| 2070| 17286877 | Toss | 18075876 | 75863 | 17266877 | XXX
1.2 Residental Morigage-Backed Securies | 1983202 | 238313 | 623996 | w03 5388435 | 215 49089711 20603 . 538843 XXX
11.3 Comercial Mortgage-Backed Securifes | ... 30682 | 780041 | 33406 | | 144129 | 53| 84204 | 3534 a9l XXX
114 Other Loan-Backed and Structured Securitites 200,13 200,134 0.824 200134 XXX
M5 Totals 4508062 | 10516476 | 8230152 [ 717818 O 24299575 [ 100000 [ 2382680 [ 100,000 2629575 | XXX
116 Line115asa%ofCol6 18562 | B8] BEO| 2.954 Coase| 100000 | XXX XXX XXX 100000 | XXX
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9 18.552 43.278 33.870 2.954 1.346 100.000 XXX XXX XXX 100.000 XXX
12. Total Privately Placed Bonds
124 Issuer Obligations | 1 AREP= | XXX
122 Residential Morigage-Backed Securies | .| \l N = | XXX
12.3 Comercial Morigage-Backed Securiies | .| NNIINN L XXX
124 Other Loan-Backed and Structured Securiites XXX
w25 Totls o XXX
126 Line 125asa%ofCol 6 XXX XXX XXX XXX
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9 XXX XXX XXX XXX
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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

1,284,566

1,284,566

—
&

Indicate the category of such assets, for example, joint ventures, transportation equipment:
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NONE Schedule DB - Part A and B Verification

S
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NONE Schedule DB - Part C - Section 1

SI12
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NONE Schedule DB - Part C - Section 2
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NONE Schedule DB - Verification

SI14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

-
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+2+3+4+5-6-7+8-9)

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

2
Bonds
__________ 1,139,950
... 8214270
______________ 662
_______________ 20
9,354,902

(Cash Equivalents)

1

Total
............ 1,139,950
8214270
...................... 662
....................... 20
9354802

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

SI15
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NONE Schedule A - Part 1

E01
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NONE Schedule A - Part 2
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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
9128100k7 |UNITED STATES TREASURYBOND | | | DR 298104 | 119641 | 209103 250000 | 238443\ |2l k| 35| 40| FA | 3659|9688 | 110912010 | 081512040
912828-JK-7 | UNITED STATES TREASURY NOTE | 1 o 102309 | 04793 | 04793 | 100000 100830 @l ] 3125|2610 FA | 0% | 3,125 | 1110412008 | 08/31/2013
912828-JK-7 _[UNITED STATES TREASURY NOTE_(SD 1 1023089 | 104793 | 1047930 1000000 | 1008299 | @l ] 3125|  2610| FA | 10560 | 31250 | 11/04/2008 | 08/31/2013
912828:RC-6 | UNITED STATES TREASURY NOTE, 1 s09787 | 02539 | 512695 [ . 500000 | 809562 | .| @) ] 2125|1900 FA | 4013 || 0913012011, | 08/15/2021
0199999 U.S. Government - Issuer Obligations 1,873,379 | XXX 1,964,521 1,850,000 1,857,134 (5,310) XXX XXX XXX 19,288 44,063 XXX XXX
0599999 Subtotals — U.S. Governments 1873379 | XXX 1,964,521 1,850,000 1,857,134 (5,310 XXX XXX | XXX 19,288 44,063 XXX XXX
341536058 |FLORIDASTBRDOFEDUPUBLICE| | (1 [1FE | o/8644| 1a4dr2| 400302 350000 366213 | @68 | . | 5000 4030| JD | 1488|1750 10/19/2006 | 06/01/2017
882721X-9 [TEXASST ot pFE L a0tz | msess | 484540 [ 400000 aogs| | eaon| | .. 5000|4290 AO | 5000 | 20,000 | 09/1312007 | 041012016
93074B-POT |WASHINGTONST ||t e 424504 | tto7EE | 443064 | 400000 | wosTe| | GRa L5000 | 4000 | 10000 20,000 | 0811912010 | 07/01/2017
1199999 U.S. States, Territories and Possessions (Direct and Guaranteed) Issuer O 1,223,260 | XXX 1,297,906 1,150,000 1,196,710 (8,048) XXX XXX XXX 16,458 57,500 XXX XXX
1799999 Subtotals — States, Territories and Possessions (Direct and Guaranteed) 1,223,260 | XXX 1,297,906 1,150,000 1,196,710 (8,048) XXX XXX XXX 16,458 57,500 XXX XXX
2748216 |COPPELLTX . [FE | 43796 | 108828|  435312|  400000| 409847 | | (@489 | | 5000| 3760| FA | 8333| 20000 | 02082005 | 0201/2014
249164-EH-3 | DENVERCITY &CNTYCO ToO|FEC ) 382211 106496 | sr2736 | 350000 36230 | (CAEL)] I B 50001 38301 FA | [ 17,500 | 02/12/2004 | 08/01/2013
425200-Q2-1 |HENDERSONNV T |WE | 398699) 111896 | 391836 | 350000 3703331 @ 5250 3810 AO | 4594 18,375 | 02/12/2004 | 04/01/2014
544644-U8-8 |LOSANGELES CAUNIFSCHDIST '\ | |1 JMFE | 2647251 110490 | 54151 2500001 27182 (0] N I 5000 4290 | 9 | 6250 1 12,500 | 02/01/2006 | 07/01/2016
662523-WZ-8 |NORTHSLOPEBOROAK oL TFEC 300000 14775 43251 300000 300000 ) 5226 | 5220 J | 7883 7,839 | 10121/2009 | 06/30/2021
744890-QK-3 | PUEBLO CNTY CO SCHDIST#70 T [FEC | 394041) 104633 36216 | 350000 1 3652801 | 6568) | 5375| 3680 JO | 1568 18,813 | 02/11/2004 | 12/01/2017
796237-UR-4 |SANANTONIOTX ~ T |fFE ). 885621 116663 | 69,998 600004 644790 | (L)) N I 5000 3040 FA | 1250 3,000 | 11/24/2009 | 02/01/2020
796237-UT-0 |SANANTONIOTX v (WFE ) 44374 15705\ 46282\ 40000 2986 | ey 50001 3040 FA | 83| 2,000 | 11/24/2009 | 02/01/2016
798135-TQ-2 |SANJOSECA ~ Cop ot TFE | 283922 (1002551 240612 240000 240000 aaon ] 5100 4190 MS | 4080 12,240 | 02/27/2004 | 09/01/2012
873884-DC-1 | TAHOE-TRUCKEE CAUNIFSCHDIS| |~ |1FE_ | 394734 118638 | 415233 350000 SI8A94 @) 5250 3790 FA | 7ese | 18,375 | 10/31/2006 | 08/01/2017
1899999 U.S. Political Subdivisions - Issuer Obligations 2,936,464 | XXX 2,957,825 2,690,000 2,771,831 (26,447) XXX XXX | XXX 49,739 130,642 XXX XXX
2499999 Subtotals — U.S. Political Subdivisions of States, Territories and Possessio 2,936,464 | XXX 2,957,825 2,690,000 2,771,831 (26,447) XXX XXX | XXX 49,739 130,642 XXX XXX
097464Qv-6 |BOISEIDSTUNVREVENUES | | |1 [FE | 381920 | 108446 | ~ 3@s61|  350000| 3624 | @0l | | 5000| 38%0| AO | . 4375| 1750 | 020672004 | 040112014
13066Y-RK-7 |CALIFORNIASTDEPTOFWTRRES | | | [1FE | 114493 | 11368t| 13681 100000 10882 | enl ] 5000 1630 MN | 83| 5,153 | 11/03/2010 | 05/01/2015
196707-HT-3 | COLORADO STBRDOF GOVERNO | | | [tFE | . 38got| 113976 | 398919 | 30000 | 839 | el ] 5957| 5740| MS | 6950 | 21,950 | 08/1012010 | 0310112033
207758:KT-9 | CONNECTICUTSTSPLTAXOBLIG | | | [1FE | 144856 | 115477 Ll B 125000 wosdt | eeTnl ] 5000 | 16601 MN | 12| 6,094 | 10/28/2010 | 11/01/2015
472719-AB-9 | JEFFERSON CNTY CO & JEFFERSO 1FE 400,000 |  111.509 446,036 400,000 400,000 4.350 4350 | JD 1,450 17,400 | 10/21/2009 | 12/01/2017
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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 11 12 13 14 15 16 17 18 19 20 21 22

F Current

o 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
485116-SF-5 |KANSASCITYMOWTRREVENUE | | |1 [1FE_ |~~~ 341160| 120979 362937 300000 | 370N @188 ] 5000 32201 oD |\ 1250 15,000 | 12/0212009 | 12/01/2018
485429-LE-2 |KANSAS STDEVFINAUTHREVENU| ~ | |~ |1FE_ |~~~ 235896 119.565| = 29130 200000 25640 @9 ] 5000 1810 O | a4\ ] 12/06/2011 | 12/01/2017
575896-GC-3 |MASSACHUSETTS STPORTAUTH | | (1 (FE_ | 108776 | 112278 | m22r8 | 100000 | 077350 | ()] I I 50001 3920 4 | 2500 4,431/| 08/05/2010 | 07/01/2020
576000-BE-2 |MASSACHUSETTSSTSCHBLDGA | | |1 [1FE_ |~ 419936 | 111794 447180 | 400000 | 408826 | | @208) ] 5000 43301 FA | 7556 | 20,000 | 06/07/2006 | 08/15/2015
60B36W-NW-1 | MISSOURI ST HIGHWAYS & TRANSH| | |~ |1FE_ | 200,000 | 113069 | 26138 | 200000 | 2000001 44431 4440 MN | LN 8,886 | 10/28/2009 | 05/01/2018
645916-24-2 [NEW JERSEY STECONDEVAUTH | | | . [1FE |~ 343545| 121899| 364800 | 300000 Bet| | Gl ] 5500 390 W | . 16,500 | 0911/2007 | 12115/2019
64985Y-EL-0_| NEW YORK ST ENVRNMNTL FACS 1o |WFE | 432408| m34w2 | 453968 | 400000 | w498 | | @eeal || 5000 380 W | 89| 20,000 | 11/23/2009 | 12/16/2017
65621F-EQ5_|NORTH CAROLINA ST HSG FIN AGY . [tFE. | ... %0205| 104086 | 88456 | . 85000| 8457 | waon| ] 5500|400 | W[ 2888 | 5,583 | 10126/2005 | 07/01/2015
79575D-2X-1 | SALT RIVER AZ PROJ AGRIC IMPT U |FE | 2t | rsst| st 100000 109932 | w20l ] 5000 330 M| 2500 5,000 | 1210212009 | 01/01/2019
87971H-CM-4_ | TEMPE AZ EXCISE TAX REVENUE 1o |tFE | 2rat0| t1sTe | 28940 | 250000 | 70000 | eed ] 5250 | 4050 W | 6563| 13,125 | 0712212004 | 07/01/2016
882135-WH5 TEXASSTASMUNIREVENUE | | |1 |1FE | 371335| 106476( 346047 | 325000 | 288 | 653 5250 | 3430 MN | 2180 17,063 | 02125/2004 | 08/15/2013
914440.KS-0 | UNIV OF MASSACHUSETTSMABLD| | | [1FE | 116749 | 115191 ( 1s191 100000 13088 | G20 ] 5000 | 14801 MN | 83| 4764 | 101272010 | 11/01/2015
916277-GT-7 _[UPPER OCCOQUANVASEWAGEA | | |1 |1FE_ | 390844 | 109096 | 38183 | 30000 | B89 | Gaoo)l ] 5250 | 3520 W | . o188 | 18,375 | 02/10/2004 | 01/01/2014
2599999 U.S. Special Revenue - Issuer Obligations 4,846,355 | XXX 5,016,996 4,435,000 4,669,188 (44,570) XXX XXX XXX 53,655 216,824 XXX XXX
31398R-4F-9 |FANNIEMAE 10-53MA 1 196717 | 10479 1961141 188246 | 1944201 | @rea) ] 4500 1350 | MON | 0 7,059 | 02/22/2011 | 04/01/2015
3128MM-K7-7 | FEDERAL HOME LN MTG CORP #G1 1 2287011 106226 | 240027 26052 28013 as@ay ] 4500 | 4030 MON | 848 | . 10,172 | 06/15/2009 | 01/01/2024
3128MM-N9-0 | FEDERAL HOME LN MTG CORP #G1 1 309563 | 103254\ 3097621 300000 309506 | | [C0] U P 3000 2130 MON | [0S D 121092011 | 12/01/2026
3128PP-YY-3 | FEDERAL HOME LN MTG CORP #J1 1 151026 | 106226 | 153476 | 1444791 149576 | | @GSO ] 4500 | 2890 MON | s 6,502 | 12/08/2009 | 03/01/2024
3128PR-ZQ-5 | FEDERAL HOME LN MTG CORP #J1 LA 1,740,760 | 105234 | 1758256 | 1670796 | 1729232 (24863) ol 40001 2330 MON | 5569 66,832 | 07/16/2010 | 02/01/2025
3128PS-YJ-0 | FEDERAL HOME LN MTG CORP #J1 1 412583 | 104334 416383 | 399083 | 410905\ ] @m0y ] 3500 | 2470 | MON | O 13,968 | 10/04/2010 | 09/01/2025
3128PT-VD-4 | FEDERAL HOME LN MTG CORP #J1 1 345076 | 104372 360484 | 345382 345890 aso ] 3500 34201 MON | 1007 | 10,074 | 01/20/2011 | 11/01/2025
3128PT-7B-5 | FEDERAL HOME LN MTG CORP #J1 oo 338881 | 104372 3630021 338300 SBIISL asor o 3500 3400 MON | 9| 9,867 | 01/20/2011 | 12/01/2025
312962-VW-0 | FEDERAL HOME LOAN MTG CORP 1 79465 | 107595 81T ] 823y 8818 anvf o] 5000 | 4510 MON | 32| 3,912 | 11/24/2003 | 05/01/2018
312962-ZK-2 | FEDERAL HOME LOAN MTG CORP. 1 60162 107595 | 63726 s9221\ 9746 | asnl oo 5000 | 44501 MON | Ll 2961 | 11/24/2003 | 04/01/2018
312962:3G6 | FEDERAL HOME LOAN MTG CORP 1 185085 | 107595\ 164240 | 152646 | 183483 | @9 ] 5000 | 4640 MON | 66| .. 7,632 | 11/24/2003 | 04/01/2018
312963-PY-1 | FEDERAL HOME LOAN MTG CORP 1 122423 | 107595 | 129676 | 120522 1213031 agl o] 5000| 4570 MON | s2| 6,026 | 11/24/2003 | 01/01/2018
3128H8-CB-4 | FEDERAL HOME LOAN MTG CORP. 1 ... 8r488| 107595 92671 86129 8678t | wor ] 5000 | 4520 | MON | Sl 4,306 | 11/24/2003 | 04/01/2018
31400S-BR9 | FEDERAL NATIONAL MTG ASSOC # 1 80163 | 107916 | 8113 ] 788691 79385 | (G R 5000 | 4470 | MON | 29| 3,943 | 11/24/2003 | 10/01/2017
31400S-CF-4 | FEDERAL NATIONAL MTG ASSOC # 1 75373 | 107916 80027 Tarse | TABST | asey 5000 | 44601 MON | 091 3,708 | 11/24/2003 | 09/01/2017
31401C-LJ-0 | FEDERAL NATIONAL MTG ASSOC # 1 oo 82139 079t gr21 | . 80813 CIE N I D e 5000 | 4460 MON | ST 4,041 | 1172412003 | 11/01/2017
31401X-L4-T | FEDERAL NATIONAL MTG ASSOC # 1 89716 | 107916 | 9525 | 88268 | 88814 | asof o] 5000 | 4480 MON | | 4413 | 11/24/2003 | 01/01/2018
31405D-KC-0 | FEDERAL NATIONAL MTG ASSOC # 1 62694 107883 | 665% | . 61729 | 62228 | 5] I D 5000 | 44301 MON | =T B 3,086 | 08/25/2004 | 03/01/2019
31410G-RJ-4 | FEDERAL NATIONAL MTG ASSOC # 1 12149 | 106890 | 131845 123346 12083 | STL o] 4500 | 4900 | MON | e 5,551 | 12/06/2007 | 12/01/2017
31394D-N3-0 | FEDERAL NATIONALMTGASSOCO | | | |1 .. 7786 100000 789 7839 [O:10 N I I 66 ] 5000| 5160 MON | 33| ... 392 12121/2005 | 02/01/2012
31398E-PJ-7 | FREDDIE MAC -3549 NA 1 1 88,815 | 100.711 88,521 87,895 88,064 (843) 3.100 2220 | MON 227 2,725 | 01/28/2010 | 09/01/2012
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31398ELV-4 |FREDDIEMAC-3851AF o 19623 | 100514 | 19474 19375 410 @al ] 3200|2040 MON | 2| 620 | 011282010 | 06/01/2012
3137A4-ZH3 |FREDDIEMAC-37943H (R 301536 | 104855 | 05762 201604 | 200858 [ | eanl 3500|2470 MON | 81| 8,505 | 0112812011 | 07/01/2018
38373A-L2-0 | GOVERNMENT NATIONAL MORTGA o A71421| 108020 | 7s0 | 164729 | 7100t wose) ol 4500 | 3850| MON | o8 8,177 | 0200812011 | 02001/2024
38376F-J3-7 | GOVERNMENT NATIONAL MORTGA oo 87806 | 110715 | w2201| . 828 gras| mal ] 4500 | 3270 MON | 32| 3,123 | 01282011 | 03/01/2024
2699999 U.S. Special Revenue - Residential Mortgage-Backed Securities 5417,368 | XXX 5,559,965 5,270,994 5,388,433 (46,004) XXX XXX XXX 17,799 195,595 XXX XXX
3199999 Subtotals — U.S. Special Revenue 10,263,723 | XXX 10,576,961 9,705,994 10,057,621 (90,574) XXX XXX | XXX 71,454 412,419 XXX XXX
010392-FC-7 |ALABAMAPOWERCO Cop ot TFEC | 196766 | 105836 | 2118741 200000 f 196929 | e I D 33751 3580 AO | 1688 3,375 | 06/2012011 | 10/01/2020
0258M0-CY-3 | AMER EXPRESS CREDITCO S| |%FEC | 303780 108525| 385151 300000 0130 (L] I D 73001 6990 | FA | 79691 21,900 | 08/26/2008 | 08/20/2013
031162-BF-6 |AMGENINC St |%E | 99768 1006831 100683 | 100000 99790 | 20 2300 2350 J | 2 1,054 | 06/27/2011 | 06/15/2016
06051G-EB-1 | BANKOF AMERICACORP U I I L 206838 | 96498 | 19296 200001 04886 | asenf o 4500 | 3690 | AO | 22501 9,000 | 07/26/2010 | 04/01/2015
06406H-BY-4 |BANKOFNEW YORKMELLON (1~ |M1FE | 301,713 ) 101443 | 043291 300000 soreot) o @) o] 3550 | 3480 MS | 2899 | 10126/2011 | 08/23/2021
06739G-BB-4 |BARCLAYSBANKPLC CRp L TFE | 414428 100427 o708 | 400,000 410280\ ] () I R 3800 | 3060 AO | 3640 15,600 | 07/27/2010 | 04/07/2015
071813-BC-2 |BAXTERINTERNATIONALING ' =~ |1 JMFE 1 104,829 | 110528 | 105281 100,000 | 45891 L @of 4250 3890 | MS | 128 2,125 | 06/22/2011 | 03/15/2020
075887-AW-9 |BECTONDICKINSON Sop v [TFEC | 193460 103560 | 071224 200000 193788 | 081 ] 32501 3660 MN | 85| 3,250 | 062212011 | 11/12/2020
172967-FD-8 |CITIGROUPINC Cop o f o TFEC | 205886 1012751 202850 | 200000 2042701 | aass)y ] 4750 | 4060 | MN | 118 9,500 | 07/27/2010 | 05/19/2015
20825C-AR-5 | CONOCOPHILLIPS LV TR 2SS 120499 012481 250000 2559801 | U0 B 57801 53301 FA 59901 14,375 | 04/14/2009 | 02/01/2019
22546Q-AE-7 | CREDIT SUISSENEW YORK SR TFEC | 2047146 98981 197962 200000 2029431 | @ ] 3500 3010 MS | 1906 7,000 | 07/27/2010 | 03/23/2015
25470D-AB-5 | DISCOVERY COMMUNICATIONS 1 =~ | L - I 103436 | 105474 | 1051741 100,000 ¢ 1028741 (G R 3700 2810 JD | 081 3,700 | 04/12/2011 | 06/01/2015
29250R-AU-0 |ENBRIDGEENERGY PARTNERS | | |1~ |2FE | = 99516 104428 | 1044281 100000 99527 | LA D . 4200 4250 | MS | 123 o] 091152011 | 09/15/2021
26875P-AD-3 |EOGRESOURCESINC Cop ot TFE | 249540 1181691 254251 250000 200411 EL I P 5625| 5640 JO | (L 14,063 | 05/18/2009 | 06/01/2019
36962G-4L-5 | GENERALELEC CAPCORP RV I O L 152,267 | 104853 | 1572810 180,000 ¢ 181850 1 @or 3500 3160 JD ) S 5,250 | 07/27/2010 | 06/29/2015
369604-BC-6 | GENERALELECTRICCO b TFE 245843 14TTe 286940 | 250000 2489241 | a1 ] 52501 5490 JD | o 13,125 | 05/14/2009 | 12/06/2017
38141E-A7-4 |GOLDMANSACHSGROUPINC | | |~ (FE_ | = 99882] 97970 CIET( 100000 99914 20 37001 3720 FA | 1942 3,7311 07/21/2010 | 08/01/2015
404280-AK-5 |HSBCHOLDINGSPLC SR TFED 107495 106259 | 106259 | 100,000 f 72zt @y 5100 4140\ AO | 12’ 2,550 | 08/22/2011 | 04/05/2021
46625H-JC-5 | JPMORGAN CHASE& CO oof o |fFE-|. . 100628 100989 | 100990 | 100000 | 00623 | (5] I R 4350 | 4270 FA | (4 . 10126/2011 | 08/15/2021
565849-AD-8 |MARATHONOILCORP o R 1126911 16350 | 183511 100,000 ¢ AT a2zl 6000 3760 | AO | 1500 3,000 | 04/14/2011 | 10/01/2017
589331-AP-2 |MERCK&COINC S tFE 108267 110423 123y 100,000 7200 L oy 4000 1830 4D | "o 2,000 | 06/30/2011 | 06/30/2015
617446-2T-5 |MORGANSTANLEY Cop o f TFEC | 143690 | 100486 | 150730 | 150000 | 148606 | T N I 52501 6410 MN | 1201 7,875 | 08/26/2008 | 11/02/2012
61747W-AF-6 |MORGAN STANLEY TR 103,599 | = 93280 932801 100,000 ¢ 1034461 L ()] N I 5750 8260 4 | 24921 2,875 | 06/13/2011 | 01/25/2021
144141-CZ9 | PROGRESS ENERGY CAROLINA T [WE | 303684) 17084 312521 300000 soz7ozy | @2 53001 5140 4L o 7382y 15,900 | 01/22/2009 | 01/15/2019
744448-CC-3 | PUBLIC SERVICE COLORADO T |WFE_ | 251030) 18220 295850 | 250000 208100 ()] I I 5125 5070 JD | 1088 12,813 | 05/28/2009 | 06/01/2019
822582-AQ-5 | SHELL INTERNATIONALFIN RO[T . |TFE | 210898 107213 | 2144281 200000 20088 | @000 ] 3100 1700 9D ) 520 . 3,100 | 06/28/2011 | 06/28/2015
863667-AA-9 |STRYKERCORP T [FEC | 04412 105377 105377 100000 | 1038160 | ()] I . 3000 1700 4o 1383 1,500 | 0672972011 | 01152015
907818-DG-0 | UNION PACIFIC CORP 1 2FE 107,839 | 107.290 107,290 100,000 107,651 (188) 4.000 3030 | FA 1,667 09/22/2011 | 02/01/2021
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931142C24 | WALMARTSTORESING e 199309 | 06831 | 213862 200000 | te94e0| |52 f | 3250 3280| AO | 49| 6500 | 101912010 | 10252020
94974B-EV-8 | WELLS FARGO & COMPANY =~ 1FE 208,048 | 109668 | 2193% | 200000 07780 @8 4600 | 40801 AO | 23001 4,651 | 08/23/2011 | 04/01/2021
3299999 Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 5,501,293 | XXX 5,788,421 5,400,000 5,487,450 (11,802) XXX XXX | XXX 58,097 189,812 XXX XXX
201730-AB-7 | GREENWICH CAP COMM FDG COR (NN £ U 34262 | 100625 | 312624 | 30e82| o s0ee2| | @[ || 53] 00| MON | 1393| 16718 | 032612007 | 07/01/2012
36191Y-BB-3 | GS MORTGAGE SECURITIES CORP T |TFE 353478 104443\ 3658511 350000 1 3634061 | (] I 37071 3570 | MON | o8ty 2,162 | 09/22/2011 | 06/01/2021
46630E-AC-4 | JP MORGAN CHASE COMMERCIAL T 268945 108519 | 28| 250000 2117 2280 54291 3750 | MON | sy 4,524 | 08/19/2011 | 11/01/2016
S0179M-AE-1 |LB-UBS COMMMTG TR 06 C6 A4 TtV 512650 | 110896 | 554480 | 500000 f Sz3240 ] enf 5372 4730 | MON | 1492 20,816 | 09/16/2011 | 09/11/2016
3499999 Industrial and Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed 1,449,335 | XXX 1,503,953 1,410,682 1,444,129 (2,478) XXX XXX XXX 5,097 44,220 XXX XXX
14041N-DY-4 | CAPITAL ONE MULT-ASSET EXECU o [FE | 200273| 100093 | 200186 | 200000 2004%| | (@9 | | 08| 070 MSD| 80| 918| 03292011 | 12152012
3599999 Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Struct 200,273 | XXX 200,186 200,000 200,134 (139) XXX XXX | XXX 80 918 XXX XXX
3899999 Subtotals — Industrial and Miscellaneous (Unaffiliated) 7,150,901 | XXX 7,492,560 7,010,682 7,131,713 (14,419) XXX XXX | XXX 63,274 234,950 XXX XXX
7799999 Totals — Issuer Obligations 16,380,751 XXX 17,025,669 15,525,000 15,982,313 (96,177) XXX XXX | XXX 197,237 638,841 XXX XXX
7899999 Totals — Residential Mortgage-Backed Securities 5417,368 | XXX 5,559,965 5,270,994 5,388,433 (46,004) XXX XXX XXX 17,799 195,595 XXX XXX
7999999 Totals — Commercial Mortgage-Backed Securities 1,449,335 | XXX 1,503,953 1,410,682 1,444,129 (2,478) XXX XXX | XXX 5,097 44,220 XXX XXX
8099999 Totals — Other Loan-Backed and Structured Securities 200,273 | XXX 200,186 200,000 200,134 (139) XXX XXX | XXX 80 918 XXX XXX
8399999 Total Bonds 23,447,727 | XXX 24,289,773 22,406,676 23,015,009 (144,798) XXX XXX | XXX 220,213 879,574 XXX XXX




Annual Statement for the year 2011 of the  The Castle Hill Insurance Company

NONE Schedule D - Part 2 - Section 1
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Annual Statement for the year 2011 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
Number Paid for
CUSIP of Shares Accrued Interest
Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

912828RC-6  |UNITEDSTATESTREASURYNOTE . | .. | . 09802011  |GOLDMANSACHS [ | ... 50978 50000000 1328
0599999 Subtotal - Bonds - U. S. Government XXX 509,787 500,000.00 1,328
31398R4F-9  |FANNEMAE1O53MA 022212011 |JEFFERES&COMPANYINC. | | 287ss2| o 25603100| 768
3128MM-N9-0  |FEDERALHOMELNMTGCORP#G18415 | 120092011 |CANTORFITZGERALDLLC | 309863 | 30000000 350
3128PT-VD4  |FEDERALHOMELNMTGCORP#J14212 | 012012011 |BARCLAYSCAPITAL | 75645 | 37500000 | 510
3128PT-78-5 |FEDERALHOMELNMTGCORP#J14490 | 012012011 |BARCLAYSCAPITAL 375645 | 37500000 | 510
3137A4ZH3 |FREDDIEMAC-3794JH 01282011 |JEFFERIES&COMPANYINC. | 39313 araTI00| 34
383730420 |GOVERNMENT NATIONALMORTGAGEAQS-60L | [ 0200812011 |SUNTRUST CAPITALMARKETS | | 180501 [ 18210800 | 228
36376F37 GOVERNMENT NATIONAL MORTGAGE A09-74WJ | 01282011 |SUNTRUSTCAPITALMARKETS [ s.n2t| 9173300 | il
485420-LE2 KANSASSTDEVFINAUTHREVENUE | 1200622011 [SWSSECURITIESING | 2389 | 20000000
3199999 Subtotal - Bonds - U.S. Special Revenue and Special Assessment and all Non-Guaranteed Obligations XXX 2,209,836 2,127,344.00 2,411
010392FC7 |ALABAMAPOWERCO | [ 06202011 IWELLSFARGOFINANCIAL ol | 198766 20000000 1538
031162-BF-6 AMGENINC 06/27/2011  |BARCLAYSCAPITAL | 99768 10000000 | .
06406H-BY-4 BANKOF NEWYORKMELLON ] 101262011 -~ |CITIGROUP GLOBAL MARKETS | | 07131 30000000 1,124
0718138C2 BAXTERINTERNATIONALINC 06/2212011 ~ |DEUTSCHEBANK 104829\ 10000000 oo 1,204
075887-AW-9 BECTONDICKINSON 06/22/2011 - ISTIFEL-HANIFENDIVIS | 193460\ 20000000 o 813
14041N-DY-4 CAPITAL ONE MULTI-ASSET EXECUT07-A8A8 | . | 03/29/2011 ~~ |CREDITSUISSEFIRSTBOSTON (| 2002731 20000000 58
25470D-AB-5 DISCOVERY COMMUNICATIONS 0471212011 |WELLSFARGOFINANCIAL -~~~ | 103436 10000000 1,317
29250R-AU-0 ENBRIDGEENERGYPARTNERS 09152011 - |WELLSFARGOFINANCIAL | 99516 100,000.00 | o 98
36191Y-BB-3 GS MORTGAGE SECURITIES CORPORA 11-GCS A4~ | 09/22/2011 ~~ |GOLDMANSACHS =~~~ 3534781 35000000 432
404280-AK-5 HSBCHOLDINGSPLC ] R 08/2212011 ~ |HSBCSECURITIESUSAINC. . | ... | 107495 100,000.00 | 1,983
46630E-AC4 JP MORGAN CHASE COMMERCIAL MOR 06-CB17A | | 08/19/2011 ~~ |MORGANSTANLEY&CO | 208945 25000000 867
46625H-JC5 JPMORGANCHASE&CO 10262011 -~ |DEUTSCHEBANK 100628 | 10000000 oo 979
SO17OM-AE-1 LB-UBSCOMMMTGTRO6 C6 A4 . 09/16/2011 - |JEFFERIES & COMPANY INC. -~~~ | 163,758 150,000.00 | 224
965849-AD-8 MARATHONOILCORP ] 04/14/2011 ~~ |JPMORGAN SECURITIESINC. -~~~ f 12891 10000000 300
589331-AP-2 MERCK&COINC 06/30/2011 ~ |RBCDOMINION SECURITIESINC | .. . | .. ... . 108267\ 10000000 67
B17T4TW-AF-6 MORGANSTANLEY 061132011 [MORGANSTANLEY&CO | .l 103599\ 100,000.00 | o 2,252
822582-AQ-5 SHELLINTERNATIONALFIN ] R 06/28/2011 ~ |HSBCSECURITIESUSAINC. | | 210698 | 20000000 | 52
863667-AA-9 STRYKERCORP 06/29/2011  |CITIGROUP GLOBAL MARKETS | ... ... | ... . 1044120 10000000 | 1417
907818-DG-0 UNIONPACIFICCORP ] 09/22/2011 ~~ |PARIBASCORPORATION —~~~~ f 107839 10000000 622
949T4B-EV8 WELLSFARGO & COMPANY 0812312011 [VARIOUS 208048 20000000 | 2,824
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 3,249,619 3,150,000.00 18,191

I I
8399997 Subtotal - Bonds - Part 3 XXX 5,969,242 5,777,344 21,930

I I
8399998 Summary ltem from Part 5 for Bonds XXX 1,548,723 1,548,141.00 641

I I
8399999 Total - Bonds XXX 7,517,965 7,325,485.00 22,571




Annual Statement for the year 2011 of the  The Castle Hill Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1

CusIP
Identification

Description

3

Foreign

4

Date Acquired

5

Name of Vendor

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

9999999

7,517,965
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Annual Statement for the year 2011 of the  The Castle Hill 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 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) B./AC.V. Date Disposal Disposal Disposal Year Date
S137EACA'S |FREDDIEMAC | | 0112012011 VARIOUS 2170514 | 210000000 | 2140221 | 2tA0014 | L 7)) T 20022 | | 295931 29593 | 23,167 | 031272019
912828-PV-6 | UNITED STATES TREASURY | | 05/31/2011| GOLDMANSACH| | 451,229 | 450,00000 | a8AsT| asadzy S50 I BT asrie | L 24511 2451 1131 | 11/30/2012
0599999 Subtotal - Bonds - U.S. Governments XXX 2,621,743 2,550,000.00 2,588,658 2,589,356 344 344 2,589,700 32,044 32,044 24,298 XXX
31398R4F-9 | FANNIE MAE 10.53MA | | 12/01/2011|PAYDOWN o bres| o er78s00| 708 | o\ (se) ] (s eres| L || 1554 | 040112015
3128MM-K7-7 | FEDERAL HOME LN MTG CO | | 12/01/2011 \PAYDOWN -~ =~ | 847951 8479500 | 857891 84907\ | (20 (20 847950 | 2,099 | 01/01/2024
3128PP-YY-3 | FEDERAL HOMELNMTG CO | [ 12/01/2011|PAYDOWN | | | 68400 | 6840000 | 71499 68888 | | @9 @) 68400\ | 1,918 | 03/01/2024
3128PR-ZQ-5 | FEDERAL HOME LNMTG CO | | 12/01/2011 |PAYDOWN -~~~ 3675241 357524001 3724951 358881 | 3D a3l sersaAt 8,324 | 02/01/2025
3128PS-YJ-0 |FEDERAL HOMELNMTG CO | | 12/01/2011|PAYDOWN | | 98,651 98,651.00 | 1019881 99186 ()] I I ()] I I 98851\ 2,502 | 09/01/2025
3128PT-VD-4 | FEDERAL HOME LNMTG CO | | 12/01/2011 |PAYDOWN = = | 20618 | 2961800 2009 (4] I (04 P I 2018 | 563 | 11/01/2025
3128PT-78-5 | FEDERAL HOME LNMTG CO | | 12/01/2011\PAYDOWN - =~ | 36,700 36,70000 | 36763 | aoy aoy 36,700 734 | 12/01/2025
312962-VW-0 | FEDERAL HOME LOANMTG | [ 12/01/2011|PAYDOWN | | 39709 3970900 | 40336 | 39739 @of Gof 39709\ 995 | 05/01/2018
312962-ZK-2 | FEDERAL HOME LOANMTG | | 12/01/2011 \PAYDOWN ~ = | 28503 | 2850300 2893 | 285300 @ @) 2853 742 | 04/01/2018
312962-3G-6 |FEDERAL HOME LOANMTG | | 12/01/2011|PAYDOWN | =~ | 463501 46,350.00 | 47,0811 463700 @ @ 463500 1,110 ] 04/01/2018
312963-PY-1 | FEDERAL HOME LOANMTG | [ 12001/2011|PAYDOWN | | 23643 | 2364300 24016 | 23850\ (] I (141 I I 2643 539 | 01/01/2018
3128H8-CB4 | FEDERAL HOME LOANMTG | | 12/01/2011|PAYDOWN |~ | 26426 | 2642600 | 26843 | 64410 my o my 26426 | 680 | 04/01/2018
31395L-KX-8 |FEDERAL HOME LOANMTG | | 11/01/2011|PAYDOWN | | | 655721 6557200 | 65,756 | 655721 55721 | 1,456 | 03/01/2012
31400S-BR-9 | FEDERAL NATIONAL MTGA | | 12/01/2011 \PAYDOWN ~ - = | 36551 35551.00 | 36,135 | 3576 | | @) @) 36551 925 | 10/01/2017
314008-CF-4 | FEDERAL NATIONAL MTGA | | 12/01/2011\PAYDOWN - =~ | 3r022 3702200 376291 37052 (S57] I (S50] I sr02zy 897 | 09/01/2017
31401C-LJ-0 | FEDERAL NATIONALMTG A | | 12/01/2011)PAYDOWN ——\ | 27218 | 2727800 | 21726 | 202910 S (2] I 7218 | 733 | 11/01/2017
31401X-L4-7 |FEDERAL NATIONALMTGA | |12/01/2011|PAYDOWN |~ | 2915 2091500 30406 | . 299210 | oy (2] I 2015 753 | 01/01/2018
31405D-KC-0 |FEDERAL NATIONALMTGA | | 12/01/2011|PAYDOWN |~ | 240091 2400900 | 243851 240081 S Y 20 240000 501 1 03/01/2019
31410G-RJ-4 | FEDERAL NATIONALMTGA | [ 12001/2011|PAYDOWN | | 55031 5503100 | 54206 | 549501 | 4 I L I 55031\ | 1,281 | 12/01/2017
31394D-N3-0 |FEDERAL NATIONALMTGA | | 12/01/2011|PAYDOWN |~ | 6791 36,791.00 | 36544 366901 | o oy S I [N I (P 1,157 | 02/01/2012
31398E-PJ-7 | FREDDIE MAC-3549NA | | 12/01/2011\PAYDOWN =~~~ f 107,047 | 0704700 | 1090771 1081914 @44ar @ar o794y 1,899 | 09/01/2012
31398E-LV-4 |FREDDIE MAC-3551 AF | |12/01/2011\PAYDOWN ~ = | 35646 | 3564600 | 36,102 EIE] N enf o enf 36646 | | 602 | 06/01/2012
3137A4-ZH-3 |FREDDIEMAC-3794 JH | | 12/01/2011\PAYDOWN ~ = | 558731 5587300 | SICL00 I I @ar @ar 858731 |l 1,185 | 07/01/2018
38373A-L2-0 | GOVERNMENT NATIONAL M | [ 12/01/2011|PAYDOWN | | 173751 1737500 18080 G I @f WIS 374 | 02/01/2024
38376F-J3-7 | GOVERNMENT NATIONAL M | | 12/01/2011|PAYDOWN |~ | 84551 845500 | 89151 ] I (501 I I 84551 182 | 03/01/2024
65621F-EQ-5 |NORTH CAROLINASTHSGF | | 12/01/2011|SINKNGFUND | | | 60000 60,000.00 | 636741 60389 | @) @ 0000 2,867 | 07/01/2036
3199999 Subtotal - Bonds - U. S. Special Rev. and Special Assessment and XXX 1,504,569 1,504,569.00 1,542,678 1,291,981 (4,290) (4,290 1,504,569 36,342 XXX
002824-AS-9 | ABBOTT LABORATORIES | | 05/15/2011 IMATURITY C... 250000 | 25000000 | 262000 | 250741\ b (7D 250000 b f 7000 | 05152011
2515A0U7-6 | DEUTSCHE BANKAG R|01/24/2011 [RBCDOMINION | | = 204742 20000000 | 204970 | 204559 (6] I ()] I 204486 | 26 256 | 2,243 | 03/30/2015
260003-AD-0 |DOVER CORPORATION || 02/15/2011 |MATURITY | | 300,000 | 30000000 | 37250 008871 | @nf @nf 3000001 ) 9,750 | 02/15/2011
36186C-BF-9 |FDIC GTDTLGP GMACINC | [0913/2011|UBS PANEWEB | | 307,083 | 30000000 300486 | 3002934 | (o (ot 300891 o f 68941 6,894 . 4,895 | 12/19/2012
20173Q-AB-7 | GREENWICH CAP COMMFD | | 12/01/2011|PAYDOWN | | AT T4G4T00 | [CL N 750831 S00] I S0 I AT 3,266 | 07/01/2012
617446-2T-5  |MORGANSTANLEY 01/24/2011 | BANKOFAMERI |~~~ | 159,587 | 150,000.00 | 143690 1470281 (AL I (LN T I M7A390 2447 287 1,859 | 11/02/2012
929766-CR-2 | WACHOVIABK COMM MTG T| | 09/01/2011 | PAYDOWN 106,531 106,531.00 108,445 106,554 (24) (24) 106,531 2,830 | 09/01/2011




Annual Statement for the year 2011 of the  The Castle Hill 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 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) B./AC.V. Date Disposal Disposal Disposal Year Date
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 1,402,890 1,381,478.00 1,412,652 1,386,085 (2,794) (2,794 1,383,292 19,597 19,597 31,843 XXX
8399997 Subtotal - Bonds - Part 4 XXX 5,529,202 5,436,047 5,543,988 5,267,422 (6,740) (6,740) 5,477,561 51,641 51,641 92,483 XXX
8399998 Summary Item from Part 5 for Bonds XXX 1,545,126 1,548,141.00 1,548,723 (226) (226) 1,548,496 (3,370 (3,370 6,307 XXX
8399999 Total - Bonds XXX 7,074,328 6,984,188.00 7,092,711 5,267,422 (6,966) (6,966) 7,026,057 48,271 48,271 98,790 XXX
9999999 Totals 7,074,328 XXX 7,092,711 5,267,422 (6,966) (6,966) 7,026,057 48,271 48,271 98,790 XXX




Annual Statement for the year 2011 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

613

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current
0 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.JA.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.JA.C.V. | Disposal Disposal Disposal Year Dividends
3137A2.C7-4 |FREDDIEMAC-3757PF | | 01/07/2011 | CANTORFITZGERALD | 09/13/2011 |VARIOUS |~ 4984100 | 498764 | 497,398 e 2 |2y a9 g8 | 28d
3137A4-LH-8 |FREDDIEMAC-3770FP .| 01/10/2011 | MORGAN STANLEY & | 09/13/2011 |VARIOUS ... 50000000~ 501875| ~ de8rs2| - S01493) | @& | @) || @) @7 o 2e24 | 296
3199999 Bonds - U.S. Special Rev. and Special Assessment and all Non-Guar. Obligations 998,141.00 1,000,639 996,130 (504) (504) (4,004) (4,004) 5,302 580
14041N-BG-5 | CAPITAL ONE MULTLASSET EXECUT | | 0352011 |BARGLAYS CAPITAL | 0871112011 |JEFFERIES &COMPA | 10000000 |~ sosas |~ ‘oars | danos| | “eg| | ss| ol | |
14041N-BN-0 | CAPITAL ONE MULTI-ASSET EXECUT | | 03/22/2011 |BARCLAYS CAPITAL | 08/11/2011 |JEFFERIES & COMPA | = 450,00000 | 448436 | 449121 448857 | N 22 | 223 I R . 2 . .3 I 86| 57
3899999 Bonds - Industrial and Miscellaneous (Unaffiliated) 550,000.00 548,084 548,996 548,362 278 278 634 634 1,005 61
8399998 Subtotal - Bonds 1,548,141.00 1,548,723 1,545,126 1,548,496 (226) (226) (3,370) (3,370) 6,307 641
8999998 Subtotal - Preferred Stocks XXX
9899999 Subtotal - Stocks XXX

9999999 Totals XXX 1,548,723 1,545,126 1,548,496 (226) (226) (3,370) (3,370) 6,307 641
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NONE Schedule D - Part 6 - Section 1 and 2
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Annual Statement for the year 2011 of the  The Castle Hill Insurance Company

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

1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
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-Admitted Amount Paid
i Name Adjusted Valuation Year's Temporary Change on Bond Due Effective Received for
CusIP g Date of Maturity Carrying Increase / | (Amortization)/ | Impairment in Par Actual Not in And Rate Rate When During Accrued
Identification Description Code| n | Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Default Accrued of of Paid Year Interest
. |TREASURYBLL  |@ | |12082011 [BANKOFAVERICA |o42e002|  eeee8| [ 6| | | 00p00| o eeeet| ||| o0 NAf o f
0199999 Bonds - U.S. Governments - Issuer Obligations 999,968 6 1,000,000 999,961 XXX XXX XXX
0599999 Subtotals — U.S. Governments 999,968 6 1,000,000 999,961 XXX XXX XXX
7799999 Totals — Issuer Obligations 999,968 6 1,000,000 999,961 XXX XXX XXX
8399999 Totals — Bonds 999,968 6 1,000,000 999,961 XXX XXX XXX
8699999 Subtotals — Parent, Subsidiaries and Affiliates XXX XXX XXX XXX
097100:55-6 | BOFA GOVERNMENT RESERVES MMF 1209201 |DRECT f L meses| L s MoN
8899999 Exempt Money Market Mutual Funds 284,598 XXX 284,598 XXX XXX XXX
9199999 TOTALS 1,284,566 6 XXX 1,284,559 XXX XXX XXX




Annual Statement for the year 2011 of the  The Castle Hill Insurance Company

NONE Schedule DB - Part A - Section 1
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Annual Statement for the year 2011 of the  The Castle Hill Insurance Company

NONE Schedule DB - Part A - Section 2
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Annual Statement for the year 2011 of the  The Castle Hill Insurance Company

NONE Schedule DB - Part B - Section 1
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Annual Statement for the year 2011 of the  The Castle Hill Insurance Company

NONE Schedule DB - Part B - Section 2
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Annual Statement for the year 2011 of the  The Castle Hill Insurance Company

NONE Schedule DB - Part D
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Annual Statement for the year 2011 of the  The Castle Hill Insurance Company

NONE Schedule DL - Part 1
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Annual Statement for the year 2011 of the  The Castle Hill Insurance Company

NONE Schedule DL - Part 2
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Annual Statement for the year 2011 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 |||
Bankof America Providence, RI 02903 |\ (1 | 4416 |
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 4416 | XXX
TR SUSPENDEDDEPOSITORIES | .| |
0299998 Deposits in ( 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 4416 | XXX
0499999 Cash in Company's Office XXX XXX XXX XXX XXX
0599999 Total Cash XXX XXX 4,416 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. Janvary 1 4689 | 4. April | 4o\ Toduy 4535 | 10. October | 4,463

2. February | 4665| 5 May | 4582 | 8. August [ 4511 | 11. November | 4,439

3. March 4,641 | 6. June 4,558 | 9. September 4,487 | 12. December 4,416
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NONE Schedule E - Part 2
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Annual Statement for the year 2011 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. NewJersey NJ.
32. NewMexico =~ . . NM,
33. NewYork NY.
34. North Carolina NC.
35. NorthDakota ND.
36. Ohio OH.
37. Okahoma oK.
38. Oregon OR
39. Pennsyvania 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
5899. Totals (Lines 5801 - 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 Compensafon | . 1008299| o430 | |
XXX | oxxx 0
XXX XXX 1,008,299 1,047,930
XXX XXX
XXX XXX
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OVERFLOW PAGE FOR WRITE-INS
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Annual Statement for the year 2011 of the  The Castle Hill Insurance Company

Assets

Overflow Page For Write-ins
Schedule A - Part 1
Schedule A - Part 2
Schedule A-Part 3

SchedueB-Part1

Schedule B - Part 2
Schedule B - Part 3

Schedule D - Part 2 — Section 1

Schedule D - Part 2 — Section 2

SChedU|e D - Part 3 ........................
Schedule D - Part 4

Schedule DB - Part B — Section 1

Schedule DB - Part B—Section2

Schedule DB - Part B - Verification Between Years
Schedule DB - Part C - Section 1~
Schedule DB —Part C - Section2
SChedU|e DB - Part D ....................
Schedule DB - Verification

ScheduleDL-Partt

ScheduleDL -Part2
Schedule E-Part1-Cash

E24

E01
E02
E03
S102
E04
E05
E06
S102
E07
E08
E09
SI03
E10
Sl05
S108
E11
E12
E13
E14
E15
E16
E16
S104
S103
E17
SI10
E18
E19
Si1
E20
E21
SI11
SI12
SI13
E22
Sl14
E23

E25

Schedule E - Part 2 - Cash Equivalents
Schedule E - Part 3 - Special Deposits
Schedule E - Verification Between Years
Schedule F — Part 1

Schedule F - Part 2

Schedule F — Part 3

Schedule F — Part 4

Schedule F - Part 5

Schedule F - Part 6

Schedule F - Part 7

SChedL”e F - Part 8 .............
Schedule H - Accident and Health Exhibit - Part1
Schedule H - Part 2, Part 3 and Part 4

Schedule H — Part 5 — Health Claims

Schedule P - Part 1C — Commercial Auto/Truck Liability/Medical

Schedule P — Part 1D — Workers’ Comp (Excluding Excess Workers' Comp)

Schedule P - Part 1E — Commercial Multiple Peril
Schedule P - Part 1F — Section 1 — Medical Professional Liability
—Occurrence

Schedule P - Part 1F — Section 2 — Medical Professional Liability
- Claims-Made

Schedule P - Part 1G - Special Liability (Ocean, Marine, Aircraft (All
Perils), Boiler and Machinery)

Schedule P — Part 1H — Section 2 - Other Liability — Claims-Made
Schedule P - Part 11 - Special Property (Fire, Allied Lines, Inland Marine,
Earthquake, Burglary & Theft)

Schedule P — Part 1J — Auto Physical Damage
Schedule P - Part 1K - Fidelity/Surety

Schedule P — Part 1P — Reinsurance - Nonproportional Assumed Financial Lines

Schedule P — Part 1R — Section 1 — Products Liability - Occurrence
Schedule P - Part 1R - Section 2 — Products Liability — Claims — Made
Schedule P - Part 1S - Financial Guaranty/Mortgage Guaranty

Schedule P - Part 1T — Warranty

Schedule P - Part 2, Part 3 and Part 4 - Summary
Schedule P - Part 2A — Homeowners/Farmowners

Schedule P — Part 2C — Commercial Auto/Truck Liability/Medical
Schedule P — Part 2D — Workers’ Comp (Excluding Excess Workers' Comp)
Schedule P — Part 2E — Commercial Multiple Peril

Schedule P - Part 2F - Section 1 — Medical Professional Liability

- Occurrence

Schedule P - Part 2F - Medical Professional Liability - Claims - Made
Schedule P - Part 2G - Special Liability (Ocean Marine, Aircraft (All Perils),
Boiler and Machinery)

INDEX

38

39

40
Ly
42

43
44
45
46
47
48
49

51
52
53
54
32
55
55
55
55
55

56
56

56



Annual Statement for the year 2011 of the  The Castle Hill Insurance Company

ALPHABETICAL INDEX TO PROPERTY ANNUAL STATEMENT

Schedule P - Part 2H - Section 1 - Other Liability — Occurrence

Schedule P — Part 2H — Section 2 - Other Liability — Claims - Made
Schedule P — Part 2| — Special Property (Fire, Allied Lines, Inland Marine,
Earthquake, Burglary,and Theft)

Schedule P — Part 2J - Auto Physical Damage
Schedule P - Part 2K - Fidelity, Surety

Schedule P — Part 20 - Reinsurance - Nonproportional Assumed Liability

Schedule P - Part 2P — Reinsurance - Nonproportional Assumed Financial Lines

Schedule P - Part 2R — Section 1 - Products Liability — Occurrence

Schedule P — Part 2R — Section 2 - Products Liability — Claims-Made
Schedule P — Part 2S - Financial Guaranty/Mortgage Guaranty
Schedule P - Part 2T — Warranty

Schedule P — Part 3D — Workers’ Comp (Excluding Excess Workers' Comp)
Schedule P - Part 3E - Commercial Multiple Peril

Schedule P - Part 3F — Section 1 — Medical Professional Liability
- Occurrence

Schedule P - Part 3F - Section 2 — Medical Professional Liability
-Claims-Made

Schedule P - Part 3G - Special Liability (Ocean Marine, Aircraft (All Perils),
Boiler and Machinery)

Schedule P - Part 3 — Special Property (Fire, Allied Lines, Inland Marine,
Earthquake, Burglary, and Theft)

Schedule P — Part 3J — Auto Physical Damage
Schedule P - Part 3K - Fidelity/Surety

Schedule P — Part 3N — Reinsurance - Nonproportional Assumed Property

Schedule P — Part 30 - Reinsurance - Nonproportional Assumed Liability

Schedule P - Part 3P — Reinsurance - Nonproportional Assumed Financial Lines

Schedule P - Part 3R - Section 1 - Products Liability — Occurrence

Schedule P — Part 3R — Section 2 — Products Liability — Claims-Made
Schedule P - Part 3S - Financial Guaranty/Mortgage Guaranty

Schedule P — Part 4D — Workers’ Comp (Excluding Excess Workers' Comp)
Schedule P — Part 4E - Commercial Multiple Peril
Schedule P - Part 4F — Section 1 — Medical Professional Liability
-Occurrence
Schedule P - Part 4F — Section 2 — Medical Professional Liability

- CIaimS_Made e
Schedule P — Part 4G - Special Liability (Ocean Marine, Aircraft (All Perils),

Boiler and Machinery)

56
56

57
57
57
57
57
58
58

59
59
59
59
60
60
60
60
60

61

61

61
61
61

62
62
62
62
62
63
63

64
64
64
64
65
65
65
65
65

66

66

66
66

Schedule P - Part 4H — Section 2 — Other Liability — Claims-Made
Schedule P - Part 4| - Special Property (Fire, Allied Lines, Inland Marine,

Earthquake, Burglary and Theft)

Schedule P — Part 4J - Auto Physical Damage

Schedule P - Part 4K — Fidelity/Surety

Schedule P — Part 4L — Other (Including Credit, Accident and Health)

Schedule P — Part 4M — International

Schedule P - Part 4N - Reinsurance - Nonproportional Assumed Property

Schedule P - Part 40 - Reinsurance - Nonproportional Assumed Liability

Schedule P — Part 4P — Reinsurance - Nonproportional Assumed Financial Lines

Schedule P — Part 4R — Section 1 - Products Liability - Occurrence
Schedule P - Part 4R — Section 2 — Products Liability — Claims-Made
Schedule P - Part 4S - Financial Guaranty/Mortgage Guaranty

Schedule P — Part 4T — Warranty

Schedule P - Part 5A — Homeowners/Farmowners

Schedule P — Part 5D — Workers’ Comp (Excluding Excess Workers' Comp)
Schedule P - Part 5 — Commercial Multiple Peril

Schedule P — Part 5F — Medical Professional Liability — Claims-Made

Schedule P - Part 5F — Medical Professional Liability — Occurrence

Schedule P — Part 5H — Other Liability — Claims-Made
Schedule P — Part 5H — Other Liability — Occurrence

Schedule P - Part 5R - Products Liability — Claims-Made
Schedule P - Part 5R - Products Liability - Occurrence

Schedule P - Part 5T - Warranty

Schedule P — Part 6C — Commercial Auto/Truck Liability/Medical

Schedule P — Part 6D — Workers’ Comp (Excluding Excess Workers' Comp)
Schedule P - Part 6E — Commercial Multiple Peril

Schedule P — Part 6H — Other Liability — Claims-Made
Schedule P — Part 6H — Other Liability — Occurrence

Schedule P - Part 6M - International

Schedule P - Part 60 — Reinsurance - Nonproportional Assumed Liablity

Schedule P — Part 6R — Products Liability — Claims-Made =~

Schedule P - Part 6R — Products Liability — Occurrence
Schedule P — Part 7A — Primary Loss Sensitive Contracts

Schedule P — Part 7B — Reinsurance Loss Sensitive Contracts

Schedule P Interrogatories

Schedule T - Part 2 - Interstate Compact

Schedule Y - Information Concerning Activities of Insurer Members

of a Holding Company Group

Schedule Y - Part 1A - Detail of Insurance Holding Company System

Schedule Y - Part 2 — Summary of Insurer's
Statement of Income

Underwriting and Investment Exhibit Part 1A
Underwriting and Investment Exhibit Part 1B
Underwriting and Investment Exhibit Part 2

Transactions With Any Affiliates

Underwriting and Investment Exhibit Part 2A

Underwriting and Investment Exhibit Part 3

INDEX

66

67
67
67
67
67
68

68
69
69
69
69
70
4l
72
73
74
76
75
78
7
80
79
81
82
82
83
84
83
84
85
85
86
86
87
89
91
92
93

10
1



	Jurat
	Summary Investment Schedule
	Schedule A and B Verification
	Schedule BA and D Verification
	Schedule D - Summary
	Schedule D - Part 1A - Sect 1 (3 pgs)
	Schedule D - Part 1A - Sect 2 (2 pgs)
	Schedule DA Verification
	Schedule DB - Part A and B Verification
	Schedule DB - Part C - Section 1
	Schedule DB - Part C - Section 2
	Schedule DB - Verification
	Schedule E Verification
	Schedule A - Part 1
	Schedule A - Part 2
	Schedule A - Part 3
	Schedule B - Part 1
	Schedule B - Part 2
	Schedule B - Part 3
	Schedule BA - Part 1
	Schedule BA - Part 2
	Schedule BA - Part 3
	Schedule D - Part 1
	Schedule D - Part 2 - Section 1
	Schedule D - Part 2 - Section 2
	Schedule D - Part 3
	Schedule D - Part 4
	Schedule D - Part 5
	Schedule D - Part 6 - Section 1 and 2
	Schedule DA - Part 1
	Schedule DB - Part A - Section 1
	Schedule DB - Part A - Section 2
	Schedule DB - Part B - Section 1
	Schedule DB - Part B - Section 2
	Schedule DB - Part D
	Schedule DL - Part 1
	Schedule DL - Part 2
	Schedule E - Part 1
	Schedule E - Part 2
	Schedule E - Part 3
	Overflow Page for Write-Ins
	Alphabetical Index to Property Annual Statement

