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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE COVENTRY INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in Annual Statement

1

Amount

2

Percentage

Amount

4
Securities
Lending Reinvested
Collateral Amount

5

Total Amount
(Col 3+ Col 4)

Percentage

1. Bonds:
1.1 U.S. treasury securities. ...
1.2 U.S. government agency obligations (excluding mortgage-backed securities):

1.2
1.22

Issued by U.S. government agencies
Issued by U.S. government sponsored agencies. ............................

Non-U.S. government (including Canada, excluding mortgage-backed securities) .......
Securities issued by states, territories, and possessions and political
subdivisions in the U.S .:

1.41 States, territories and possessions general obligations. .........................
1.42 Political subdivisions of states, territories and possessions and

political subdidivison general obligations
1.43 Revenue and assessment obligations. ...
1.44 " Industrial development and similar obligations

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

1.512 Issued or guaranteed by FNMA and FHLMC
1,513 Allother. ...

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
1523 AlLOther. ...

2. 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

3. Equity interests:
3.1 Investmentsin mutual funds. . ...
3.2 Preferred stocks:

3.21 Affiliated
3.22  Unaffiliated

3.3 Publically traded equity securities (excluding preferred stocks):

3.31 Affiliated
3.32  Unaffiliated

3.4 Other equity securities:

3.41 Affiliated
3.42  Unaffiliated

3.5 Other equity interests including tangible personal property under lease:

3.51 Affiliated
3.52  Unaffiliated

4. Mortgage loans:

1 Construction and land development
2 Agricultural
3 Single family residential properties
4 Multifamily residential properties
5
6

Commercial loans
Mezzanine real estate loans. . ..................... .

5. Real estate investments:

1 Property occupied by company

.2 Property held for production of income (including $
acquired in satisfaction of debt)
Property held for sale (including §
satisfaction of debt)

6. Contract loans

7. Derivatives

8. Receivables for securities. ......... ...

9. Securities Lending (Line 10, Asset page reinvested collateral)

10. Cash, cash equivalents and short-term investments

11. Other invested assets

12. Total invested assets

SI01




ANNUAL STATEMENT FOR THE YEAR 2011 OF THE COVENTRY INSURANCE COMPANY

Page SI102
Schedule A, Verification Between Years
NONE

Schedule B, Verification Between Years
NONE

Page SI02
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE BA - VERIEICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 0f Prior YEar . ... ... ... . .
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column8) ... . ... .

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

Capitalized deferred interest and other
3.0 Totals, Part 1, Column 16 ...
3.2 Totals, Part 3, Column 12 o

ACCTUAl O QIS COUNE . .. ..

Unrealized valuation increase (decrease):

5.1 Totals,Part1,Column13................. mm B s B = DS

52 Totals,Part3,Coumn9..................  H QA H F B BNR B B
Total gain (loss) ondisposals, Part3, Coumn19 . B Wl W A B QB B
Deduct amounts received on disposals, Part 3, Colt

Deduct amortization of premium and depreciation ... ... ... o
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, ColUmN 17 .

9.2 Totals, Part 3, Column 4 o

Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, ColUMN 15 ..
10.2Totals, Part 3, ColUmN 11 .

. Book/adjusted carrying value at the end of current period (Line 1 plus Line 2 plus Line 3 plus Line 4 plus

Line 5 plus Line 6 minus Line 7 minus Line 8 plus Line 9 minUS Line 10) . . ... ..o o
Deduct total nonadmitted @MOUNS . . . .. ... ... e

Statement value at end of current period (Line 11 minuS Line 12) ... o

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, December 31 0f Prior YEar . ... ... ... . . 1,660,111
Cost of bonds and stocks acquired, Part 3, ColUmN 7 ... 1,171,464
Acerual Of QISCOUNE . ... .o
Unrealized valuation increase (decrease):

A0 Part, COUMN 12, o (542)

4.2 Part2, Section 1, COMMN ™5 ... oo o I

4.3 Part2, Section 2, ColUmn 13 . o (93,273)

4.4 Partd, ColUMN 1T, e 65,114 ... (28,701)

Total gain (loss) ondisposals, Part 4, ColUMN 10 ... . . (8,180

Deduction consideration for bonds and stocks disposed of, Part 4, Column7 ... ... 1,023,666

Deduct amortization of PremiUm . . ...

Total foreign exchange change in book/adjusted carrying value:

B0 Part d, COIUMN A8
8.2 Part2, Section 1, ColUMN 10 ... o
8.3 Part2, Section 2, COIUMN 16 .. ... oo e
B4 Partd, COIUMN A5 e

Deduct current year's other than temporary impairment recognized:

0.1 Partd, COlUMN 14
9.2 Part2, Section 1, COIUMN 17 ...
9.3 Part2, Section 2, COlUMN 14 ..o
0.4 Partd, COIUMN 3.

Book/adjusted carrying value at end of current period (Line 1 plus Line 2 plus Line 3 plus Line 4 plus Line 5
minus Line 6 minus Line 7 plus Line 8 minUS Line Q) ... ... o i 1,771,028

. Deduct total nonadmitted aMOUNES ... ... ... .o

Statement value at end of current period (Line 10 minus Line 11) ... .o o 1,771,028

SI03



ANNUAL STATEMENT FOR THE YEAR 2011 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States ................[......... 669,068 |......... 669,068 |......... 669,610 |......... 853,000
Governments 2.Canada ...
(Including all obligations guaranteed 3. Other Countries ..............|.....oooc
by governments)
4. Totals ..................... | 669,068 |......... 669,068 |......... 669,610 |......... 853,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5.Totals ..o
U.S. Political Subdivisions of States,
Territories and Possessions (Direct and guaranteed) 6.Totals ...
U.S. Special revenue and special assessment
obligations and all non-guaranteed
obligations of agencies and authorities of
governments and their political subdivisions T.Totals .o
8. UnitedStates ............... | o
9.Canada ...
Industrial and Miscellaneous and Hybrid 10. Other Countries ..............].cooooo
Securities (unaffiliated)
MoTotals .o
Parent, Subsidiaries and Affiliates 2.Totals ..o
13. TotalBonds ..................|......... 669,068 |......... 669,068 |......... 669,610 |......... 853,000
PREFERRED STOCKS 14, United States ................] oo
15.Canada ..o
Industrial and Miscellaneous (unaffiliated) 16. Other Countries ..............|......cooc o
f7.Totals ..o
Parent, Subsidiaries and Affiliates 8.Totals ...
19. Total Preferred Stocks ........|.........ooo
COMMON STOCKS 20. United States ................[....... 1,101,960 |....... 1,101,960 |....... 1,225,031
20.Canada ...
Industrial and Miscellaneous (unaffiliated) 22. Other Countries ..............|......coo
2. Totals ... 1,101,960 |....... 1,101,960 |....... 1,225,031
Parent, Subsidiaries and Affiliates 2. Totals ..o
25. Total Common Stocks .........[....... 1,101,960 |....... 1,101,960 |....... 1,225,031
26. Total Stocks .................[....... 1,101,960 |....... 1,101,960 |....... 1,225,031
21 Total Bonds and Stocks .......[....... 1,771,028 |....... 1,771,028 |....... 1,894,641

S104
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE COVENTRY 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

2

Over 1 Year
Through
5Years

3

Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

6

Total
Current
Year

7

Column 6
asa % of
Line9.7

8

Total from
Column 6
Prior Year

9

% From
Column 7
Prior Year

10

Total Publicly
Traded

1

Total
Privately
Placed (a)

1

. U.S. Governments
1.1
1.2
13 CIaSS
1.4
1.5
1.6

T TOtalS

oo s
=]
©
17
173
=~

2.
2.
2.
2.
2.
2.

2.7

3

States, Territories and Possessions etc. , Guaranteed

.U.S.
3.1
3.2
3.3
3.4
3.5
3.6

3.7

4

.U
4.
4.
4.
4.
4.
4.

oo W W
=)
®
177}
7]
w

L B [

5

Special Revenue and Special Assessment Obligations etc. , Non-Guaranteed
ClaSS 1 .

.U.S.
5.1
5.2
5.3
54
5.5
5.6

5.7
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE COVENTRY 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
5Years

3

Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

7

Column 6
asa % of
Line 10.7

8

Total from
Column 6
Prior Year

9

% From
Column 7
Prior Year

10

Total Publicly
Traded

1

Total
Privately
Placed (a)

6. Industrial and Miscellaneous (Unaffiliated)
Class 1

R R N R R
S wro s
Q
o
@
&
~

6.7 Totals

7. Hy
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SR wo T
=]
©
17
173
w

8. Pa
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Q
o
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE COVENTRY 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 11
1Year Over 1 Year Over5Years | Over 10 Years Over Total Column 6 Total from % From Total
or Through Through Through 20 Current asa % of Column 6 Column 7 Total Publicly Privately
Quality Rating per the NAIC Designation Less 5Years 10 Years 20 Years Years Year Line 10.7 Prior Year Prior Year Traded Placed (a)
9. Total Bonds Current Year
O PP (A 669,068 |............... 669,068 |......... 100.0 XXX XXX | 669,068 |................
0.2 Cla85 2 . (d) XXX XXX
0.3 IaSS 3 (d) XXX XXX [
94 ClaSS 4 . (d) XXX XXX [
0.5 ClaSS D (d) (€ oo XXX XXX [
9.8 ClaSS 6 ... () (€ o XXX XXX [
9.7 Totals ..o 669,068 |................ () ... 669,068 |......... 100.0 XXX XXX | 669,068 |................
9.8 Line9.7asa%of Column 6 ..............oo 1000 | 100.0 XXX XXX XXX [ 1000 .o
10. Total Bonds Prior Year
100 ClaSS T .. 584,834 | XXX XXX | 584,834 |.......... 945 ... 584,834 ...
10,20 ClIaSS 2 .o XXX XXX
10.3 0 ClasS 3 ..o XXX XXX
104 Classd ..o XXX XXX |
105 ClasS 5 ... XXX XXX (€ oo
106 ClasS B ... .o 34,000 .o XXX XXX (e ..o 34,000 |l 55(........ 34,000 |
0.7 Totals ..o 584,834 |........ 34,000 .o XXX XXX (b) ... 618,834 |......... 100.0 |....... 618,834 |................
10.8 Line10.7asa%of Column8 ... U5 ... 5.5 | XXX XXX | 100.0 XXX [ 1000 .o
11. Total Publicly Traded Bonds
T CIaSS T 669,068 |......... 669,068 |......... 100.0 | ..ol 584,834 |.......... 94.5]....... 669,068 XXX
P12 ClasS 2 ..o XXX
T3 ClasS 3 o XXX
T4 Classd ..o XXX
118 ClasS 5 .o XXX
T8 Class B ... e 34,000 |l 55 (. XXX
TIT TOtAIS .o 669,068 |......... 669,068 |......... 100.0 | .ooie 618,834 |......... 100.0 |....... 669,068 XXX
1.8 Line11.7asa%of Column 6 ... 1000 |...oooon 100.0 XXX XXX XXX [ 100.0 XXX
11.9  Line 11.7asa%of Line 10.7, Column 6, Section 10 ... 100.0 |l 100.0 XXX XXX XXX [ 100.0 XXX
12. Total Privately Placed Bonds
120 Class T .. e XXX [
1220 ClasS2 ..o e XXX [
123 Class 3 ..o e XXX [
124 Classd ..o e XXX |
125 Classh ..o XXX |
126 Class B ... e XXX |
127 TotalS ..o e e XXX |
12.8 Line12.7asa%of Column 6 ..o XXX XXX XXX XXX |
12.9  Line 12.7asa%ofLine 10.7, Column6, Section 10........... ..o XXX XXX XXX XXX |
(a) Includes § ....................... freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes § ...................... currentyear,$ ... prior year of bonds with Z designationsand $ .......................... currentyear, $ ... prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities
Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.
(c) Includes $ ....................... current year, § prior year of bonds with 5* designationsand § ................... ... ... currentyear,$ ....................... prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the
insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§ ................; NAIC2S ... (NAIC3S ... NAICAS ... (NAICSS ................; (NAICGS
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE COVENTRY 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

1 2 3 4 5 6 7 8 10 11
Over 1 Year Over 5 Years Over 10 Years Total Column 6 Total From % From Total Total
1Year Through Through Through Over 20 Current asa % of Column 6 Column 7 Publicl Privately
Distribution by Type or Less 5Years 10 Years 20 Years Years Year Line 9.5 Prior Year Prior Year Trade: Placed
1. U.S. Governments
1.1 lssuer OinPations .................................................................................................................................................... 669,068 |...............|........ 669,068 |......... 1000 [........ 584,834 |.......... M5 669,068 |................
1.2 Residentia Mort?age-Backed Securities ... e
1.3 Commercial Mortgage-Backed Securities ...
1.4 Other Loan-Backed and Structured Securities .........................
1.5 Totals ..o 669,068 |................|........ 669,068 |......... 1000 [........ 584,834 |.......... U5 669,068 |................
2. All Other Governments
2.1 lssuer OinPations ...............................................................................................................................................................................................................................................................................
2.2 Residential Mort?age-Backed Securities ... e
2.3 Commercial Mortgage-Backed Securities .....................
2.4 Other Loan-Backed and Structured Securities ....................... e
2.5 Totals .. e
3. U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer OinPations ...............................................................................................................................................................................................................................................................................
3.2 Residential Mort([qage-Backed Securities ...
3.3 Commercial Mortgage-Backed Securities .........................
3.4 Other Loan-Backed and Structured Securities ..................... e
3.5 Totals Lo e
4. U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.1 Issuer OinPations ...............................................................................................................................................................................................................................................................................
4.2 Residential Mort([qage-Backed Secunties .. ... e
4.3 Commercial Mortgage-Backed Securities .........................
4.4 Other Loan-Backed and Structured Securities ..................... e
A5 Totals ..
5.U.S. SFeciaI Revenue and Special Assessment Obligations etc. , Non-Guaranteed
5.1 lssuer OinPations ...............................................................................................................................................................................................................................................................................
5.2 Residential Mort?age-Backed Securities ... ... e
5.3 Commercial Mortgage-Backed Securities ..................... e
5.4 Other Loan-Backed and Structured Securities ......................o e
5.5 Totals ...
6. Industrial and Miscellaneous
6.1 lssuer OinPations ....................................................................................................................................................................................................................... 34,000 [........... 55 .
6.2 Residential Mort?age-Backed Securities ... e
6.3 Commercial Mortgage-Backed Securities .....................
6.4  Other Loan-Backed and Structured Securities .....................oo e
6.5 Totals .. ... 34,000 [........... 55

7. Hybrid Securities
7.1 lIssuer OinPations ..................
7.2 Residential Mort([qage-Backed Securities .
7.3 Commercial Mortgage-Backed Securities . . .
7.4 Other Loan-Backed and Structured Securities . . ..

1D TOtalS

8. Parent, Subsidiaries and Affiliates

8.1 Issuer OinPations .............................................................................................
Residential Mort([qage-Backed SECUNHES ..o

Commercial Mortgage-Backed Securities ............ .. .. ...

Other Loan-Backed and Structured Securities .......... ... ...

oo ooocooo
o B

TOtalS
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE COVENTRY 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 Column 6 Total From % From Total Total
1 Year Through Through Through Over 20 Current as a % of Column 6 Column 7 Publicly Privately
Distribution by Type or Less 5Years 10 Years 20 Years Years Year Line 9.5 Prior Year Prior Year Traded Placed
9. Total Bonds Current Year
9.1 Issuer Obligations ..o e 669,068 [...............f...... 669,068 |......... 100.0 XXX XXX | 669,068 [................
9.2 Residential Mortgage-Backed Securities ...................... XXX XXX o
9.3 Commercial Mortgage-Backed Securities ........................ XXX XXX
9.4 Other Loan-Backed and Structured Securities ..................... XXX XXX o
9.5 Totals ... e 669,068 [................|......... 669,068 |......... 100.0 XXX XXX | 669,068 [................
9.6 Line9.5asa%ofColumnb ......... ... ... 1000 | 100.0 XXX XXX XXX | 1000 |
10. Total Bonds Prior Year
10.1 Issuer Obligations ... ............... 584,834 [........ 34,000 | XXX XXX | 618,834 |......... 100.0 |....... 618,834 ...............
10.2 Residential Mortgage-Backed Securities . ......................c XXX XXX o
10.3  Commercial Mortgage-Backed Securities ......................... XXX XXX o
10.4 Other Loan-Backed and Structured Securities ... XXX XXX
105 Totals ..o 584,834 [........ 34,000 | XXX XXX | 618,834 |......... 100.0 |....... 618,834 ...............
10.6 Line10.5asa%of Column8 ... ... o 95| 55 XXX XXX | XXX | 100.0 |
11. Total Publicly Traded Bonds
1.1 lssuer Obligations . ........................ 669,068 |......... 669,068 |......... 100.0 |......... 618,834 |......... 100.0 |....... 669,068 XXX
11.2 Residential Mortgage-Backed Securities . ..................... e XXX
11.3  Commercial Mortgage-Backed Securities .................... e XXX
11.4  Other Loan-Backed and Structured Securities ...................... e XXX
M5 Totals .o 669,068 |......... 669,068 |......... 100.0 |......... 618,834 |......... 100.0 |....... 669,068 XXX
11.6 Line11.5asa%of Column 6 ... 100.0 |l 100.0 XXX XXX XXX | 100.0 XXX
11.7 Line 11.5asa % of Line 9.5, Column 6, Section9 ... 100.0 |0 100.0 XXX XXX XXX | 100.0 XXX
12. Total Privately Placed Bonds
12.1 lssuer Obligations . .......... .. .. ... XXX
12.2 Residential Mortgage-Backed Securities . .......................coo e XXX |
12.3  Commercial Mortgage-Backed Securities ......................... e XXX
12.4  Other Loan-Backed and Structured Securities ....................... e XXX
12,5 Totals ... XXX
12.6 Line12.5asa%of Column6 ... XXX XXX XXX XXX |
12.7 Line12.5asa % of Line 9.5, Column 6, Section9 ... .. ... XXX XXX XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2011 OF THE COVENTRY INSURANCE COMPANY

Page SI10
Sch. DA, Verification of Short-Term Investments
NONE

Page SI11
Schedule DB, Part A, Verification Between Years
NONE

Schedule DB, Part B, Verification Between Years
NONE

Page SI12
Schedule DB, Part C, Section 1
NONE

Page SI13
Schedule DB, Part C, Section 2
NONE

Page Sl14
Schedule DB, Verification
NONE

Page SI15
Schedule E Verification Between Years
NONE

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

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

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

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

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

Page EO06
Schedule B, Pt. 3, Mortgage Loans Disposed
NONE

Page EO7
Schedule BA, Pt. 1, Other Long-Term Invested Assets Owned
NONE

Page EO8
Schedule BA, Pt. 2, Other Long-Term Invested Assets Acquired
NONE

Page EO09
Schedule BA, Pt. 3, Other Long-Term Invested Assets Disposed
NONE

Pages SI10,SI11,SI112,8I113,SI14, S115,E01,E02,E03,E04,E05,E06,E07,E08,E09



ANNUAL STATEMENT FOR THE YEAR 2011 OF THE COVENTRY 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 1 Change in Book Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 2 Al 22
Current Year's
Book/ Unrealized Current Other Than Total Foreign Admitted Amount
Rate Used Adjusted Valuation Year's Temporary Exchange Amount Received
CUsIP Foreign | Bond NAIC Actual To Obtain Par Carrying Increase/ (Amortization) / Impairment Change in Effective | When Due and During
Identification Description Code CHAR | Designation Cost Fair Value Fair Value Value Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rateof | Paid Accrued Year Acquired | Maturity
U.S. Governments - Issuer Obligations
912833-LK-4 ... USTREASURYSTRIPS . ... ... ... ... oo i T 669,610 ... 78.437 ....... 669,068 ....... 863,000 ....... 669,068 .......... (BA2) e 10/06/2011  11/15/2022
0199999 - U.S. Governments - Issuer Obligations . .......... ... ... .. . .. 669,610 ........... ....... 669,068 ....... 853,000 ....... 669,068 .......... (A2 o
0599999 - Subtotal - U.S. GOVErNMENES. . . .. ... ... o 669,610 ........... ....... 669,068 ....... 863,000 ....... 669,068 .......... (A2 o
7799999 - Total Bonds - Subtotal - Issuer Obligations . .......... ... ... ... .. 669,610 ........... ....... 669,068 ....... 863,000 ....... 669,068 .......... (A2 o e
8399999 - Subtotal - Total BONdS . ... ... ... 669,610 ........... ....... 669,068 ....... 863,000 ....... 669,068 .......... (A2 o e
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Page E11
Sch. D, Pt. 2, Sn. 1, Preferred Stocks Owned
NONE

Page E11
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE COVENTRY INSURANCE COMPANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Changes in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16
Current
Year's Other
Rate Per Unrealized Than Total Total Foreign NAIC
Number Share Used Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP of Book/Adjusted to Obtain Declared but | Amount Received Declared Increase/ Impairment B./A.C.V. Change in Indicator Date
Identification Description Code | Foreign Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year But Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired

Industrial and Miscellaneous (Unaffliated)
16934Q-10-9 ... CHIMERAINVESTMENTCORP ............ ... oo oot 10,500.000 ......... 26,355 ... 2510 ... 26,35 ... 45406 ... 4200 (19,081) ..o (19,081) ... L 03/16/2011 .....
9099999 - Industrial and Miscellaneous (Unaffliated) ... 26,385 . 26,35 ... 45,406 ... 4200 (19,081) .o (19,051) oo
Mutual Funds
36240E-20-2 ... GABELLIUTILITIESFUND ... s s o 65,066.992 ........ 395,607 ....... 6.080 ......... 395,607 ........ 423,406 ... 51792 (20,999) ... (20,999) ... L 11130/2009 ...
466000-75-9 ..... IVYASSETFUND .........ccooiiiiiiiis i e e 16,815.533 ........ 374,314 .. 2200 ... 34,314 431,285 4658 .. (35,81) oo (35,811) oo L 01/07/2008 .....
880208-10-3 ... TEMPLETON GLOBALBONDFUND ........ ....... cocees e 18,937.059 ........ 235,009 ... 12410 ... 235,009 ........ 1846 6,469 ... (14,999) ... (14,999) ... Lo 01/10/2011 .....
78463V-10-7 ... SPDRGOLD TRUST ... e e 465.000 ......... 70,675 ... 151,990 .......... 70,675 ... 73,088 o (2,403) (243) L 0712212011 .....
9299999 - Mutual FUNAS ... ... 1,075,605 ... 1,075,605 ...... 179,625 62,919 ... (74,22) ... (T4,22) ..o
9799999 - Total CommOn StOCKS . ... ... ..o 1,101,980 .. 1,101,960 ...... 1,225,031 67,19 . (93,273) ..o (93,273) oo
9899999 - Total Preferred and Common Stocks ... 1,101,980 .. 1,101,960 ...... 1,225,031 67,19 .. (93,273) ..o (93,273) oo

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE D - PART 3

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

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

Bonds - U.S. Governments
912833-LK-4 ... US TREASURY STRIPS . 10/06/2011 ... OPPENHEIMER & CO ... ..o e 669,610 ............. 853,000.00 ...
0599999 - Subtotal - BONAs - UL S, GOVBIMMENS .. 669,610 ............. 853,000.00 ...
8309997 - SUbtOtal - BONAS - Part 8 .. 669,610 ............. 853,000.00 ...
8309990 - SUDtOtAl - BONAS ... ... 669,610 ............. 853,000.00 ...
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
16934Q-10-9 ... CHIMERAINVESTMENT CORP .. ... 03/16/2011 ... OPPENHEIMER &CO ... ... 10,500.000 ................. 5406 o
9099999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffliated) ... ... ... . 5,406 .
Common Stocks - Mutual Funds
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... o 01/10/2011 ... OPPENHEIMER & CO ....... ... oo 4,793.000 ... 68,348 ..
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... ... . i i 01/20/2011 ... OPPENHEIMER & CO ....... . ... o 17699 ... 20
36240E-20-2 ... GABELLIUTILITIES FUND . ... o 01/31/2011 ... OPPENHEIMER & CO ....... . ... . 610.749 ... 3,088
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... ... . i i 02/17/2011 ... OPPENHEIMER & CO ....... . ... i 17764 S
36240E-20-2 ... GABELLIUTILITIES FUND . ... . o 02/28/2011 ... OPPENHEIMER & CO ....... ... ... i 624.953 ... 4,031
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... ... ... o o i 03/17/2011 ... OPPENHEIMER & CO ....... . ... .. i 18.016 ... L S
36240E-20-2 ... GABELLIUTILITIES FUND ... .o 03/31/2011 ... OPPENHEIMER & CO ....... . ... ... 627.841 ... 4075
880208-10-3 ... TEMPLETON GLOBALFUND ... . .. o i 04/19/2011 ... OPPENHEIMER & CO ....... . ... o i 17446 2
880208-10-3 .... TEMPLETON GLOBAL FUND ... . i e 04/28/2011 ... OPPENHEIMER & CO ..........ooiii e 222,000 ..o 3,230
36240E-20-2 ... GABELLIUTILITIES FUND .. ... e 04/29/2011 ... OPPENHEIMER & CO ..........ooiii e 622,150 . A9
880208-10-3 ... TEMPLETON GLOBAL FUND ... o i 05/08/2011 ... OPPENHEIMER & CO ..........ooiii e 101.000 ... AT
880208-10-3 .... TEMPLETON GLOBAL FUND ... ... i 05/18/2011 ... OPPENHEIMER & CO ....... ..o 18.807 250
36240E-20-2 ... GABELLIUTILITIES FUND .. ... e 05/31/2011 ... OPPENHEIMER & CO ..........ooiii e 637.395 ... 162
880208-10-3 .... TEMPLETON GLOBAL FUND ... . i e 06/17/2011 ... OPPENHEIMER & CO ....... ..o 18.821 260
36240E-20-2 ... GABELLIUTILITIES FUND . ... ..o 06/30/2011 ... OPPENHEIMER & CO ..........oooii e 650.202 ... 4207
880208-10-3 .... TEMPLETON GLOBALFUND ... ... .. o i 07/19/2011 ... OPPENHEIMER & CO ....... . ... .. 18.821 Bl
36240E-20-2 ... GABELLIUTILITIES FUND . ... . o 07/29/2011 ... OPPENHEIMER & CO ....... ... ... 660.298 .................. 4,250
78463V-10-7 ... SPDRGOLD TRUST ... o 07/22/2011 ... OPPENHEIMER & CO ....... ... ... 465.000 ................. 73,087
880208-10-3 ... TEMPLETON GLOBALFUND ... . . o o 08/17/2011 ... OPPENHEIMER & CO ....... . ... .. i 19.095 .. 202
36240E-20-2 ... GABELLIUTILITIES FUND ... . 08/31/2011 ... OPPENHEIMER & CO ....... . ... ..o 702,376 ... 4,200
880208-10-3 .... TEMPLETON GLOBALFUND ... ... .. o o 09/19/2011 ... OPPENHEIMER & CO ....... . ... .. o 19769 . 283
36240E-20-2 ... GABELLIUTILITES FUND ... . . o 09/30/2011 ... OPPENHEIMER & CO ....... ... ... i 48315 438
880208-10-3 .... TEMPLETON GLOBAL FUND ... ... i 10/11/2011 ... OPPENHEIMER& CO ... 636.156 ................. 87,000 .o
880208-10-3 .... TEMPLETON GLOBAL FUND ... . i e 10/19/2011 ... OPPENHEIMER& CO ... .. o B9 508
36240E-20-2 ... GABELLIUTILITIES FUND . ... ... e 10/31/2011 ... OPPENHEIMER& CO ... 706.275 ... 4400 L
880208-10-3 .... TEMPLETON GLOBALBOND FUND ... .. .o 111712011 ... OPPENHEIMERT7 CO ... 46.554 . B0
36240E-20-2 ... GABELLIUTILITIES FUND .. ... e 1173012011 ... OPPENHEIMER& CO ... 758.012 . 5,008
880208-10-3 .... TEMPLETON GLOBAL FUND ... . i 1210212011 ... OPPENHEIMER& CO ... ..o 143.000 .. 1,866 .
880208-10-3 ... TEMPLETON GLOBAL FUND ... ... i 1212812011 ... OPPENHEIMER& CO ... ... i 6,460.876 ................. 82,570 .
466000-75-9 ... IVY ASSET STATEGY FUND .. ... o o 1211212011 ... OPPENHEIMER& CO ... .. ... 204821 4658
880208-10-3 .... TEMPLETON GLOBALFUND ... ... .. o 12/19/2011 ... OPPENHEIMER& CO ... .. ... . 322324 3,905
36240E-20-2 ... GABELLIUTILITIES FUND ... . e 12/30/2011 ... OPPENHEIMER& CO ... .. . o T44230 4,503
9299999 - Subtotal - ComMON StOCKS - MULUAL FUNAS . ... 381,092
0799997 - Subtotal - COMMON St0CKS - Part 3 . . . 426,498

9799998 - Summary Item from Part 5 for COmMMON SO0k . ... 75,356
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

Paid for

Accrued

cusip Date Number of Shares Interest

Identification Description Foreign|  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

0799999 - SUDtOtAl - COMMON SHOCKS ... ... 501,854 .
9899999 - Subtotal - Preferred and CommOn St0CKS ... ... . 501,854
0090000 - TOTALS o PT84 .
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE COVENTRY INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
F
0 11 12 13 14 15 Bond
r Prior Current | Current Year's Interest/
e Year Book/ | Unrealized Year Other Than Total Total Foreign | Book/Adjusted |  Foreign Stock
cusip i Number of Adjusted Valuation (Amorti- Temporary Change in Exchange Carrying | Exchange Gain | Realized Gain | Total Gain Dividends
|dentifi- g| Disposal Shares of Carrying Increase/ zation) / Impairment | B./A.C.V. [ Changein Value at (Loss) on (Loss) on (Loss) on Received Maturity
cation Description n| Date Name of Purchaser Stock Consideration | Par Value | Actual Cost Value (Decrease) | Accretion Recognized | (11+12-13) | B./A.C.V. [Disposal Date | Disposal Disposal Disposal During Year Date
Bonds - U.S. Governments
912828-PC-8 USTREASURYBOND ......... 10/06/2011  OPPENHEIMER&CO . ... 663,400 ... 62,000.00 ..... 585,130 ..... 584,834 ... 26 . 296 585,130 78,20 ... 820 . 1111512020
0599999 - Subtotal - Bonds - U.S. GOVEIMMENtS ... .. ... ..o e 663,400 ... 62,000.00 ..... 585,130 ..... 584,834 ... ... 20 296 585,130 78,210 ... 820 ..o
Bonds - Industrial and Miscellaneous (Unaffiliated)
370442-AZ-8  GENERALMOTORS ......................... 03/16/2011  OPPENHEIMER&CO ............ ...t o e 26,745 .. 100,000.00 ...... 78,225 ... 34,000 ...... 4205 420 78,255 o (51,510) ..... (51,510) ... 05/01/2028
3899999 - Sublotal - Bonds - Industrial and Miscellaneous (Unaffliated) ... 675 _ 000000 7825 34000 _ M85 . M% T8 . (50 (B150)
8399997 - Subtotal - Bonds - Part 4 .. 690,145 162,000.00 ..... 663,355 ..... 618,834 ...... L 44551 oo 663,385 ............. ... 26,760 ...... 26,760 ...
8399999 - Subtotal - BONAS . .. ... 690,145 .. 162,000.00 ..... 663,355 ..... 618,834 ...... L 44551 oo 663,385 ............. ... 26,760 ...... 26,760 ...

Common Stocks - Industrial and Miscellaneous (Unaffiliated)
706902-50-9  PENN GROWTH ENERGY FUND

Common Stocks - Mutual Funds
302544-10-1  FPANEWINCOMEFUND ..................... OPPENHEIMER&CO ........................ ... 1371115 15,000 ..o 15,45 ... 14,877
302544-10-1  FPANEWINCOMEFUND ... .. OPPENHEIMER &CO .. .. o 13,206.821 ... 42,765 148,457 ... 145,800

................... BAB L 45) L (425)
.................. 8457 ... ... (569) ......(569)

36245G-10-3  GABELLI GLOBAL DEAL FUND OPPENHEIMER&CO ... 6,900.000 ...... 80,290 ... 101,706 ...... 92,253 . 953 9B 01,706 ... (21,416) ... (21,416)
9299999 - Subtotal - Common Stocks - Mutual FUNGS . .. .. ... ..o 238,055 ... 265,588 ... 262,930 ... 12,688 .o 12658 25588 ... (27,533) ..... (27,533)
9799997 - Subtotal - Common StockS - Part 4 . ..o BT461 23,105 ... M54 ... 20,563 . 2053 .. 23105 ... (35,644) ... (35,644) ...... 160
9799998 - Summary Item from Part 5 for Common StOCKS ... ... .. ..o o 76,000 .o 18,300 e 75,356 04 T4
9799999 - Subtotal - COMMON STOCKS . .. . . ..o e e 33,521 368,461 ... M54 ... 20,563 . 20563 .. 368,461 ... (34,940) ..... (34,940) ...... 160
9899999 - Subtotal - Prefirred and COMMON SEOCKS . . .. . ... ... 33,520 368,461 ... 72,50 ... 20,563 . 20563 .. 368,461 ... (34,940) ... (34,940) ...... 160

9009000 - TOTALS ... 1,023,666 ............. ... 1,031,816 ... 891,376 ...... 65,114 ... 65,114 ... 1,031,846 ... (8,180) ...... (8,180) ...... 12,161 .
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ANNUAL STATEMENT FOR THE YEAR 2011 OF THE COVENTRY INSURANCE COMPANY

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

1 2 I 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0
r Par Value Current Year's
e (Bonds) Unrealized Other Than Total Total Foreign Foreign Interest and Paid for
cusip i or Number Book/Adjusted | Valuation | Current Year's | Temporary Change in Exchange Exchange Realized Total Dividends Accrued
|dentifi- g| Date Name of Disposal of Shares Carrying Value | Increase/ | (Amortization)/ | Impairment | B./A.C.V. Changein | Gain (Loss) | Gain (Loss) | Gain (Loss) Received Interest
cation Description n| Acquired Vendor Date Name of Purchaser (Stocks) Actual Cost | Consideration | at Disposal | (Decrease) Accretion Recognized | (12+13-14) | B./A.C.V. | onDisposal | onDisposal | onDisposal | During Year |and Dividends
Common Stocks - Mutual Funds
302544-10-1  FPANEWINCOMEFUND .............. 04/06/2011 OPPENHEIMER&CO ............ 07/22/2011 OPPENHEIMER&CO ................ ...... 134.018 ... 1,453 ... 1,449 ... A 4) o (4)
302544-10-1  FPANEWINCOMEFUND .............. 07/07/2011 OPPENHEIMER&CO ............ 07/22/2011 OPPENHEIMER&CO ................ ...... 148.369 ........ 1,601 ... 1,604 ... B0t I o 3o
78463V-10-7  SPDRGOLDTRUST .................. 08/17/2011 OPPENHEIMER&CO ............ 09/23/2011 OPPENHEIMER&CO ................ ...... 460.000 ....... 72,302 ... 73,007 ... T2 30 705 705 o
9299999 - Subtotal - Common Stooks -Mutual Funds 16 T8060 TS T
9799998 - Subtotal - COMMON SLOCKS . .. .. ... 75,356 ....... 76,060 ....... 10 3 e 04 T4
9899999 - Subtotal - Preferred and CommOn StOCKS ... ... 75,356 ... 76,060 ....... 10,300 04 04
0099909 - TOTALS . 75,356 ....... 76,060 ....... D 3 e 04 T4
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Page E16
Sch. D, Pt. 6, Sn. 1, Valuation of Shares
NONE

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

Page E17
Sch. DA, Pt .1, Short-Term Investments
NONE

Page E18
Schedule DB, Part A, Section 1
NONE

Financial or Economic Impact of the Hedge
NONE

Page E19
Schedule DB, Part A, Section 2
NONE

Financial or Economic Impact of the Hedge
NONE

Page E20
Schedule DB, Part B, Section 1
NONE

Broker Name
NONE

Financial or Economic Impact of the Hedge
NONE

Page E21
Schedule DB, Part B, Section 2
NONE

Broker Name
NONE

Financial or Economic Impact of the Hedge
NONE

Page E22
Schedule DB, Part D
NONE

Page E23
Schedule DL, Part 1, Securities Lending Collateral Assets
NONE

Schedule DL, Part 1, General Interrogatory
NONE

Pages E16,E17,E18,E19,E20,E21,E22,E23
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Page E24
Schedule DL, Part 2, Securities Lending Collateral Assets
NONE

Schedule DL, Part 2, General Interrogatory
NONE

Page E24
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SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount
Amount of Interest
Depository of Interest Accrued
Rate Received During | December 31
Name Location and Supplemental Information Code | of Interest Year of Current Year Balance *
Open Depositories
0199998 - Depositsin ............ 2 depositories that do not exceed the allowable limit in any one depository (See Instructions) - Open Depositories . .................. .........coooin 671 ...
0199999 - TOTAL - Open DEPOSIOMES ... ... ..o [T T
0399999 - TOTAL Cash 0N DEPOSIE ... ... [T T
0599999 - TOTAL Cah .. o 671 ...
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January ........... 4 April o Ty 10. October ...........
2. February ... e 5. May .. . 8. August 11. November . .
3. March .............. 6.June .............. 9. September 12. December

E25
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Page E26
Schedule E, Part 2, Cash Equivalents
NONE

Page E27
Sch. E, Pt. 3, Special Deposits
NONE

Pages E26 and E27
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