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Annual Statement for e year 2008 ofthe AAA Southern New England Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4
Investment Categories Amount Percentage Amount Percentage
1. Bonds:
11 ULS. ArBASUNY SECUMLIES. .....uvviviecieieicieie sttt ettt st b sttt snt s sntensns | svssensesessssensensessnsanse | srerissessenaens 0.0 [ [ e 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. QOVEINMENE QUENCIES.........cccvevieeiericieeteseietess et ssssssesssssssssses s ssssssssssssssssssssssessess | sessesissessssssssssssssens | sreesesssssesns 0.0 oo | e 0.0
1.22 Issued by U.S. government SPONSOred @gENCIES..........covuevveieuiieieiciriisieseisssessessessssessssssssssssessssssessesenes | sessessessesssssssessssssens | aveesessssens 0.0 [ [ e 0.0
1.3 Foreign government (including Canada, excluding mortgage-backed SECUMLIES).........ocvwrrrrrrmrernininrernireeees | cevnsensissesssssessineinns | covereeessnsens (00 RN IS 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............cccvveevcrieieceieseeeese e | e 4,162,667 | ....cccevneee. T2 | 4,162,667 | ...ccevvrnene 7.2
1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations........ | ............. 8,817,055 | .coovvrrneee 152 [ oo 8,817,055 | ..coovvuee. 15.2
1.43 Revenue and assessment OblIGAtIONS...........ccviveiiiriieieeeee et ensesens | vssesesas 31,774,862 | ..o 549 .. 31,774,862 | .............. 54.9
1.44 Industrial development and similar OblIGAtIoNS.............ccriirieriirriercireeeseeeeieesee e seessseeessesstesssessesses | ceresensenesesssssnsssseenes | seeeseseesesens 0.0 [ [ e 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............o.orrrerree sttt sttt snsssssessensns | restesssssessessnnssssnssns | sessssssnssnnes 0.0 [ [ v 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccooeeiieeeiceeeseeeeseeseesesess s esissssssssssnes | cesesissesssssssssssssens | cvessersssenns 0.0 [ [ e 0.0
1513 Al OTNET ...ttt s | sresi st | crrieeneenens (001 OTOTIRORORROROR PP 0.0
152 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLIMC 0F VA........cooeiieeeeeesie e essesesessesssses | eevessesiessssesssssssssnes | seevessensssnns 0.0 [ [ e 0.0
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-backed
securities issued or guaranteed by agencies Shown iN LiN€ 1.5271.........ccovvieieininnnenienennenes [ cvrvesensisssenenessenes | cveevernsenens 0.0 [ [ v 0.0
1,523 Al ONET ..ottt ettt ss st annnns | snsstensn st nnntnes | seesnenntsaneens (001 ORI SO 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans rated by the SVO).........cc.ccveveiveveieeeeveieeneieees [ v | v, 0.0 oo | e 0.0
2.2 Unaffiliated fOreign SECUMTIES. .......ovrurieer ettt ss sttt ss st ssessessnssessastensns | sessessssssssessassnnsnssns | seeseeesnssanes 0.0 [ [ v 0.0
2.3 AFFiIATEA SECUMIES........eveeeeecereerircei s sss s snsesssesnsssnsssnns | sressesssnssssssssessssnnes | seessesessnseens 0.0 | v [ e 0.0
3. Equity interests:
3.1 Investments in MULUAIFUNDS...........c.oviviveictecece ettt sssseseenas | evvesaesanes 3,907,288 | ....ccoeven 6.7 | 3,907,288 | ......c........ 6.7
3.2 Preferred stocks:
321 AFFIHBIEA. ...ttt nent s sessssnnsesssssnsnns | sesssennessnessnssnnes | connensennns000 | v
3.22 UNAFfiliAted. ...t niensensensentensensenss | ensennennennnnnnnnnnnes | ceenenennennnns 0.0 [
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFFIEEA. ..ottt [ ertesennent s nennnnnes | cereeenenenans (001 TR [SSPRR 0.0
3,32 UNQFfIIALEA. ... veooeeeereeieci ettt nnnnns | enessnnenas 6,855,602 | ....ovvernne 18 | 6,855,602 | ...vvvevnnes 1.8
3.4  Other equity securities:
BT AFFIHBIEA..v.. ettt sttt | srestesss st nentens | ceeeeeneieeens (001 TR SR 0.0
342 UNGFIAIEA........vooceeeeireeieee sttt ssssnens | sresiesss st nntnes | erreeneseeneens 0.0 | [ cevrreriennn 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEEA. .. eeeoercee sttt | ertenesnentnessseennnnnnns | ceeeennenenans (001 RN SO 0.0
352 UNAFfIAIEA. .....cvooreeeerirreeiceerceeie sttt ress st sssssssnens | sresiesss st enntnnes | eersesssenneens 0.0 | v [ e 0.0
4. Mortgage loans:
4.1 Construction and [and deVEIOPMENL..........c ittt ssssssssssessessenssnsss | sessessssssessessesssnsnssens | eeveseesessasens 0.0 [ [ v 0.0
4.2 AGHICURUTAL ...ttt b ettt bbb bbb bbb b s bbb st bbb s s b bt et san e
4.3  Single family residential properties
4.4 Multifamily reSidential PrOPEIIES. .........vu ittt essnes
4.5 COMMETCIA IOANS. ... .covuererresssrisresiesi s
4.6  Mezzanine real State I0ANS............ooiiririiiie et
5. Real estate investments:
5.1 Property 0CCUPIEd DY COMPANY.......ccoiirieiieiiiiieieieisssssseiesssiessesssssssesesssssssessesssssssessesssssssessesessessssssssssessessssessessens | srsssessessessssesessssnsens | arsesssssssesses 0.0 [ [ v 0.0
5.2 Property held for production of income (including §.......... 0 of property acquired in satisfaction of debt).........c.... | ceoeervervevieeviisiens [ e 0.0 [ [ e 0.0
5.3  Property held for sale (including §......... 0 property acquired in satisfaction of debt)..........cocovverrrrrininrineiniinninns | e [ e 0.0 [ oveeeeeereeeerereesens | eererreeienns 0.0
8. CONMACE I0BNS. ......veerereiirrticee ettt | erieneieeni st ennes | e 0.0 v [ o) 0.0
7. ReCEIVADIES fOr SECUMHIES. .......vveeeeieriiriiici ittt st [ eriessisssenesesssinsneennins | cebereesnsinees 0.0 [ [ e 0.0
8.  Cash, cash equivalents and Short-term INVESIMENTS..........c.cccueriieieieieceeeee st s e sessnens | ervesssenns 2,368,446 | ................ 41 [ 2,368,446 | .....ceoevnnen 4.1
9. Other INVESEA @SSELS.........ourvereiircrerriiiriecese ittt eene s | entnsnessne s | e 0.0 | L) 0.0
10, Tl INVESIEA BSSBES. . tvv.rruerrrrieresseresserss s eess sttt ettt | crsensia 57,885,920 |........... 100.0 [ .ot 57,885,920 |.......... 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS
Real Estate

Book/adjusted carrying value, DECEMBET 31 Of PHOE YEBAI...........ciuiieeiiiiieie ettt s sttt bbb s bbb s bbbt st
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............ccciuiriirieiiieicee bbbt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccoiiuirieiiieee e

Current year change in encumbrances:
3.1 Totals, Part 1, Column 13....
3.2 Totals, Part 3, Column 11....

Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18.........c.cueieeiciiee ettt et bbbt e bbb bt s bbb s b e s b e ettt s bt s b s s enn
Deduct amounts received on disposals, Part 3, Column 15..

Total foreign exchange change in book/adjusted carrying value: N N E

6.1 TOtalS, Part 1, COIUMN 15, ...ttt st en
6.2 Totals, Part 3, COIUMN 13.......ouiiiiiiieieieteiie ettt sttt s bbbt ans

Deduct current year's other than temporary impairment recognized:
T4 TOtalS, Part 1, COIUMN 12 ...ttt sttt nn
7.2 Totals, Part 3, COIUMN 10.......cciiiiiireiieicteceiie ettt st bbb sttt nans

Deduct current year's depreciation:
8.1 TOtalS, Part 1, COIUMN 1. ittt sttt nn
8.2 TOtalS, PArt 3, COIUMN 9.ttt ettt ettt et ettt et et et et et et st et e e et s e st st et st st st st st st se st sesesesnensnns

Book/adjusted carrying value at end of current period (LINES 142+3+4-548-7-8)..........coceviriireierieieisie ettt sttt sttt senae
Deduct total NONAAMILIEA BMOUNES..........ccciiieiirieicseieiee ettt bbb bbb st s e s s s bbb s s n bbbt sns

Statement value at end of current period (LiNe 9 MINUS LINE 10).........ccuiuiiiiiiiiciciciseeie ettt bbb s bbb bbb

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 of prior year....

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cocevevcreiereieeees ettt es ettt s s sasanes
2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........cccoueviiiiiieicree e nens

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 2. ...ttt bbb
3.2 Totals, Part 3, COIUMN 1. ...ttt bbb bbb a bttt s s
ACCTUAL OF GISCOUNL.........ovucviitiecictceie ettt ettt bbbt bbbt et b s s bt e b et s e s s s b s s b s bbb e s e bbb b bt s e bt s s et et st st

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.......ouiiiiieicicese ettt bbbt bbb s b en
5.2 Totals, Part 3, COIUMN 8.........coovieeiciceeie ettt a ettt s s e a e st et s e bt es s b n e b enaen

Total gain (10sS) on diSPOSAIS, Part 3, COIUMN 18...........cuiiiirieieeeee ettt ettt b bbbt b s bbbt bR b bbb b a bbbt b st b s et s et b aene
Deduct amounts received on disposals, Part 3, Column 15............ccccovvennne

Deduct amortization of premium and mortgage interest points and commitm

Total foreign exchange change in book value/recorded investment excluding accried interest:
9.1 Totals, Part 1, COIUMN 13 ...ttt ettt a bttt sttt es st sttt s s s et et s st e sas b et s snantesantetans
9.2 Totals, Part 3, COIUMN 3.t

Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN T.......oeeieeecceeteeee ettt ettt a st e et e s et et s s et st snastessns st et s sntasnastes s nansanns
10.2 Totals, Part 3, COUMN 10........cuiiriiieiiieiieiieieis ittt bbb

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccevrrrierericeiieiesise e
TOtAl VAIUGHON GIIOWENCE. ........ervecirirrieiieiee ettt bbb
SUDLOLAI (LINE 11 PIUS LINE 12)....e.veiviiiiecicicteteicee sttt ettt bt bbb st a b s b b s b s bbb A bbb bbbt s b s b b s s b b s b bRt e bbb s b s st b b na et sanseaas
Deduct total NONAAMILIE @IMOUNTS............. ittt ettt es s e b s s e s s E £ E 88+ 8 8RR Ee2E 8 eEE AR bbb skt

Statement value at end of current period (LiNE 13 MINUS LINE 14).........overeueieririnisnsesesssesessesessesssssssssesssssssssessessssssessssessssssssessessassssssessassssssessassasssssessesssssessassnsons
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMBET 31 Of PHOE YK ........c.ciuiiieiieiiieie ettt bbb st b bbb st s bbbt n s
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.cccuiiiiiiiieiiese e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccoviviiiiiiiieieeee e ses

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........ciriieireieieiieieieisiseieiss ettt bbbttt
3.2 TOalS, Part 3, COIUMN 12.......oiiieieeeeee sttt sttt sttt st st st st st st sttt st e st st st st st st et st st st st st et st en st et snenenenanan

ACCTUBL OF BISCOUNL. ... 88888ttt
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13
5.2 Totals, Part 3, Column 9......

Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19.........c.iueieieiiie etttk s bbb sk s bbb bbb ns

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, COIUMN 17 ...ttt ettt et et e st a st et s sna s s s ae e et s s nessss et atessnseessseantesansnea
9.2 Totals, Part 3, COIUMN T4........c.oiiiiii bbb

Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, ...ttt ettt bt sttt ss st ne s bt enae
10.2 Totals, Part 3, COIUMN 1. ...ttt bbb

Book/adjusted carrying value at end of current period (LINeS 142+3+4+5+6-7-8+9-10).......ccccvururrimiiriirrieeieeineieeseei st ss sttt st bbb
Deduct total NONAAMILIEA BMOUNTS..........ceiieiiriieerie ettt s 8288882 A bbbttt nnen

Statement value at end of current period (LINE 11 MINUS LINE 12).......cvuiuiuiireieiiisiieieise ettt s sttt bbbttt

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOE YBAN........vurureirerieiresiesise ettt ss st s st ss s8Rt
Cost of bonds and stocks acquIred, COIUMN 7, Pt 3..........ceuiuoieieiieeetese ettt s bbb sttt bs b s st
ACCTUAL OF BISCOUNL. ...+ttt
Unrealized valuation increase (decrease):

4.1 COlUMN 12, PAIt ..ot

4.2 COolUMN 15, PArt 2, SECHON 1......vvecvveceeeeeeieie ettt ettt sttt s st st sas b s ss s et et setasessse st s setssnsseasnsnenssnantanes

4.3 ColUMN 13, Part 2, SECHON 2........ocvivieireiicieieete sttt sttt ettt bbbt bbbt b st bbb s s s b aebenas (1,025,710)
A4 COlUMN T, Pt 4.t

36,834,535

44,860,009

31,473

(1,025,710)

Total gain (10ss) 0N diSPOSAIS, COIUMN 19, P 4.........c.coueieieieie ettt b bbb et b st bbb bbb st se sttt n s bbb s et s nenn

Deduct consideration for bonds and stocks disposed of, Column 7, Part 4..

Deduct amortization of premium...
Total foreign exchange change in book/adjusted carrying value:
8.1 COUMN 15, P T
8.2 COIUMN 19, PArt 2, SECHON 1.ttt ettt st s st st st et st et et st st st st et et et et et en et et et s s s s s s s ennnanen
8.3 ColUMN 16, PArt 2, SECHON 2........voveiieueiieriseei st sass st
84 COlUMN 15, PAMT 4........oiiei bbb

(707,279)

21,651,684

480,892

Deduct current year's other than temporary impairment recognized:

9.1 COIUMN 14, PAIt 1.t 193,754
9.2 ColuMN 17, Part 2, SECHON 1.

9.3 ColUMN 14, Part 2, SECHON 2.........ovivieeiceceeeeeeteee ettt sttt s st s st s s bbb saen 2,149,220
94 COMUMN 13, PATT A ...

2,342,974

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cciuiiuiiiiiieieieiseie ettt bbbt bennes
Deduct total NONAAMILIEA BMOUNTS..........ceiieiirecreie ettt s s8R 82828ttt eennn

Statement value at end of current period (LINE 10 MINUS LINE 11).....cueiiiiirireieiiisieieiss ettt bbbttt bbbt s bt

Si03

55,517,478

55,517,478
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. UNIEA SEALES......ooiiiiiiis [ s | s | sroesriess st | et
Governments 2. €ANAGA. ... | s | e | s | ferbe s
(Including all obligations guaranteed 3. OthEr COUNMETES. . ovurvuverrernes [ rnerressneassssesssanssnessesssssnessess | sessesssssesssssssssenssssssssessanssnsses | soesssessessansssssessansanssessassensnes | fossssssssessanssnssessansnssnssesssneas
by governments) 4, TOtAlS ..o | e 0 [ 0 [ 0 oo 0
5. United States.......coccuererveens | covrerirerereiririeeinns 4,843,902 | ..ooooiriiriiinnn 4,934,499 | ...oovvvviirrii 4,897,652 | ..coovvrorerireiinnn 4,605,000
States, Territories and Possessions B, CANAUA........coevcicreieieriees | ettt seens | erese st es et esse s tnes | sresesaese st s st sants | srestesae sttt ettt
(Direct and guaranteed) 7. Other COUNMES. ....cvieiiiies | crrerierisiesissersssssessesssesessess | seressessssassesssssssessessssessessessnss | aressssessessssassessassessssassessnsanse | srsssamsessessnsassessessssessessssansasss
8. TotalS....cosvrrirreserisrrisnris | e 4,843,902 | .o 4,934,499 ..o 4,897,652 |...ooovvioniririniinn 4,605,000
Political Subdivisions of States, 9. United States.......ccovvvveevees | ceerereeeieeiis 8,817,052 | ...covverrreririrne, 8,891,048 | ....ccovierricrna 8,910,875 | .o 8,300,000
Territories and Possessions 10, CANAGA. ... | e | ceiesisi i | seebene bt | bbb s
(Direct and guaranteed) 11, Other COUNTIES. .. ervrerriraes | crrrereueesmessesessnsssssssssssssanes | oesssssseessssesssssssssenssssssssesssnsss | sessssssesssssnsssssessesssessessesssnsne | coemesessssssssansssssessanssssssssasssnes
12, TOtalS. .. cverirericsniseriisnies | 8,817,052 | ...oovvveverrieriinnns 8,891,048 |....coocvirrrriririnnns 8,910,875 | ..oovcvvrernrrianienne 8,300,000
Special Revenue and Special Assessment 13. United States.......covvvreriens [ ceverreeiericinins 31,093,628 |...cceovvrrriernnes 31,225,570 | .cvvvereireirriernns 31,419,716 | .o 29,689,000
Obligations and all Non-guaranteed Obligations T 0 - To - O o OO OO PSP BUOT TS TRTTTT
of Agencies and Authorities of Governments 15, Other COUNHIES........civeiis [ eeriieiieiiciicceiseeisieiens | ceiiseisiesiesesssesssessesessssesssens | csessessssssesesssesessssesessssesessnnes | sesesessssessssssesessnsesessssesesnsenns
and their Political Subdivisions 16, TOtalS. ..o | v 31,093,628 |.....coovvirriiiinnns 31,225,570 | .cooovvveiinincninnns 31,419,716 | 29,689,000
17, UNIEA SEAIES...... e e | crseesesseessesses s sssssssan | sestestssstsessess b sesesbnessesses | fetsiesstsest sttt setnees
Public Utilities 18, CANAUA. ... | s | e | b | e
(Unaffiliated) 19, Other COUNIES.....orvreririaee | crrrersueesmessesessnsssssssssssssanes | oesssssseessssssssesssssenssssssssasssnsss | sessssseessssessssssessesssesssssesssnsne | coemesessssssssansssssessanssnsssssassanes
20, TOtAIS..oveeeieerereisesisieisies | s [0 [0 R 0 | 0
Industrial and Miscellaneous and 21, UNIEA SEALES......oocveiiiciiiis [ o | e nas s | sbsessiess bbbt | cebssb st
Credit Tenant Loans 22, CANAGA. ... | ettt | ettt | Sbsesb bbbt | ehbrs bbbt
(Unaffiliated) 23, OthEr COUNMIES. .....viveiiiies [ eeeririiisisiisisiesesssssesesessenies | oessssssesesssssessssssssssssessnsnses | sessessessssssssssessesnsassessnsansasses | ossassessnssssessessnsnsassessssnsassn
24, TOtAlS....vocreecrrererriniriseriines | e 0 [ O RO 0 | 0
Parent, Subsidiaries and Affiliates 25, TOMAIS.....cveveiiieiiicieieciieisiies | crereisiisiesssssesesssesssssesesseses | seressssesessssssessssesessssesessnsnsesss | sessssesessssesessssnsessssesessssnsesanne | sessesesassesesassnsesssnsesassnsesssene
26. Total BOnds......cussmermsnnsne | covverercnniiinsnienn: 44,754,582 | ...coovvvrirrariinnn 45,051,117 | oo 45,228,243 |....coocovvrririin 42,594,000
PREFERRED STOCKS 27, UNIEA SEALES....eueeiecireirces [ eerriireiieiinineieiseseieiseiesies | sreeireiesieessstses e ssstsse s sseees | sessesssessesess st st essss s nsesans
Public Utilities 28, CaANAUA. ....oerverrirriirieniieins [ e | et | et s
(Unaffiliated) 29. Other COUNTIES.........cceiiies | crireiiiieiiiiieieiseisiesieiessies | eereressesesssssessssssesssssessssssesss | oerssessessssesesssssessssesesssssesanns
30. Totals.....crrinrinrisniinis | e 0 [ 0 [ 0
31 UNIEA SEALES.....evecerrirriries | rerirerierierieniesnesiessiessiens | seertesieseese sttt essenniens | crsess s sttt
Banks, Trust and Insurance Companies 32, CANAAA.......coiieiicvercceiiis | et | vttt ettt | eberebe s sttt bt es et bnes
(Unaffiliated) 33, Other COUNHES. ....veurerrrarins | errrreieiismsarsseessesessnessessessnssns | erenssssssessssssssssssssnssssssssessases | sessessssssssssssansssssessesssssssssassns
34, TOtalS. ..o | s 0 e 0 [ 0
35, UNIted STALES.......oviiiieins [ e | o | s
Industrial and Miscellaneous 36, CANAUA.......orverrerrieirierieins [ e | e | ete et
(Unaffiliated) 37. Other COUNTIES.......ccvviveiis | ereriisiiiiisieiecisiesiesisseseses | evniesiesisssssesessessessessssssssesss | cresesessessssssnsssssssessnssssessnnas
38. Totals......cooriririiriiniinies | e 0 [ 0 [ 0
Parent, Subsidiaries and Affiliates 39. Totals
40. Total Preferred Stocks...... crrenrnnnnnsnnnnQ | .0
COMMON STOCKS 41. United States.. ..1,343,521
Public Utilities 42. Canada.......
(Unaffiliated) 43, Other COUNTIES.........ceviiees | creireiiiiieiiiiieeiesieisieseessies | eevereeseiesssssessssssesesssesssssseses | oeresessesessesesssssesessesesssssesanes
44. Totals...... ..1,343,521
45
Banks, Trust and Insurance Companies 4B, CANATA.......coerieeireiiierieiees | ettt | ettt saes | estesses ettt s
(Unaffiliated) 47, Other COUNHES. ... veurerurrrsss | errreesreisssersseessesessmessessessssans | eresssesssessesssssssssssssssssssssessenss | sessessssssssssssanssssssssessssssssesans
48. Totals.......oooiriiriiriiniinis | e 0 e 0 [ 0
49. United States.........couvververens [ cevrrvreiinerirnciinens 9,571,988 | ..ovovvrrririinnn 9,571,988 | ..cvoverirrrirenens 10,397,120
Industrial and Miscellaneous 50, CaNAGA........rverrerrieirieirieins [ e | e | ete et
(Unaffiliated) 51. Other Countries..........cccceivr. | cvrveinieersiceinnnas 50,796 | .o 50,796 | .o 47,959
52. TOtalS....oocverirrirerersirinnceinns | e, 9,622,784 | ...oovvviiiirriiiinna 9,622,784 |..cooovvvriirininens 10,445,079
Parent, Subsidiaries and Affiliates 53, TOMAIS.....cueveieieeisiieicieiiieiiiies | ceeieiesissessssseessssssesssssessnssses | oesessssesessssssessnsssessssesessssnsesss | essssesessssesesssnsessnsesessnnsasnns
54. Total Common Stocks....... | ...coocenrrreririena: 10,762,890 | ...cvcovvirririinns 10,762,890 | ...coovvrriineennns 11,788,600
55. Total StoCKS.....ccrmeeeseermreee | cerveririiniieninienns 10,762,890 | ...cocovvirririecnns 10,762,890 | ...ooovvrrirees 11,788,600
56. Total Bonds and Stocks.... | .........cccccconuunee 55,517,472 | ..covvvrrirrine. 55,814,007 | .covvvvreiririnns 57,016,843

Sl04
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Annual Statement for the year 2008 of the AAA Southern New England 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

Througl

h 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
Column 6 as a
% of Line 10.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1

1.2
1.3
1.4
15
1.6
1.7

U.S. Governments (Group 1)
Class 1
Class 2
Class 3
Class 4
Class 5...
Class 6...
Totals.

........................... 0.7
........................... 0.0
........................... 0.0

21

22
23
24
25
26
2.7

All Other Governments (Group 2)
Class 1
Class 2
Class 3
Class 4
Class 5
Class 6...
Totals.........

3.1
3.2
33
34
35
3.6
37

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

Class 1
Class 2
Class 3
Class 4
Class 5
Class 6...
Totals.........

4,165,211
................ 678,691

Political Subdivisions of States, Territories and Possessions,
Guaranteed (Group 4)
Class 1

53
5.4
55
5.6
5.7

Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed (Group 5)

Class 3

Class 4
Class 5
Class 6
TOMAIS. ...ttt

25,811,941

.............. 1,041,532

................. 5,351,80
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Annual Statement for the year 2008 of the AAA Southern New England 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
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Public Utilities (Unaffiliated)

6.1 Class
6.2 Class
6.3 Class
6.4 Class
6.5 Class
6.6 Class
6.7 Totals

(Group 6)
1
2.
3.
4.
5
6....

........................... 0.0
........................... 0.0
........................... 0.0

. Industrial & Miscellaneous (Unaffiliated)
7.1 Class

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

(Group 7)
1.

2
3.
4.
5.
B....

...... 1,580,010

. Credit Tenant Loans
8.1 Class

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

(Group 8)
1.
2.
3.
4.
5
6....

9.1

9.2
9.3
9.4 Class
9.5 Class
9.6 Class
9.7 Totals

Parent, Subsidiaries and Affiliates (Group 9)

4.
5.
6....
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Annual Statement for the year 2008 of the AAA Southern New England 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

Class 6...
Totals.............

Line 10.7 as a % of Cal. 6.............

..333,396

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
10. Total Bonds Current Year
101 CIASS Tt [(C) 8,044,436 |.......cc...... 14,907,698 |......covvvnvn. 8,115,187 | ..covverirnne 9,264,314 | ..coovvvirnne 3,150,740 | ....ccovvnnes 43,482,375
................. 1,013,489 |.................3,307,257

.4,164,229

Total Bonds Prior Year

Class 2...
Class 3...
Class 4...

Line 11.7asa % of Col. 8.............

2,673,827

4,989,944
....867,202

................. 7,609,174

174,330 | ...

47,569,888
.1,041,532

............... 47,569,888

..1,041,532 |..

Total Publicly Traded Bonds

Class 1
Class 2
Class 3...
Class 4...
Class 5...
Class 6
Totals.

Line 12.7 as a % of Col. 6.........
Line 12.7 as a % of Line 10.7, Col. 6, Section 10,

............... 14,907,698
................. 1,687,020

8,115,187
706,748

................. 3,150,740
................. 1,013,489

43,482,375
3,307,257
..333,396

............... 43,482,375
3,307,257

..333,396 |..

8,821,93

................. 4,164,229
..... 8.8

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

Total Privately Placed Bonds

Includes §.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
......... 0 current year, $.

Includes §$.......... 0 current year, $

Includes §.......... 0 current year, $

0 prior year of bonds with Z designations and $

0 prior year of bonds with 5* designations and $

0 current year, $

......... 0 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 are under regulatory review.

0 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.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

2,030,010;

NAIC 2§

0;

NAIC 3§

.......... 0; NAIC4$

0:

NAIC5S........

0;

NAIC6S........ 0.



Annual Statement for the year 2008 of the AAA Southern New England 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 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed

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

................... 338,436

1.1
1.2 Single Class Mortgage-Backed/Asset-Backed Securities.
1.7

. All Other Governments (Group 2)
2.1 Issuer Obligations.
2.2 Single Class Mortgage-Backed/Asset-Backed Securities

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
2.3 Defined..

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
Defined...

........................ 0

.............................. 0 20 0 |0

80IS

States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Single Class Mortgage

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

(Group 3)

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

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

........... 2,050,293

Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed (Group 5)

5.1 1SSUET OBlIgAtioNS.......cvveveevrieiieieiiieiee s
5.2 Single Class Mortgage-Backed/Asset-Backed Securities.
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

................ 5,351,807

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
5.5 Defined
5.6 Other..

5.7 Totals

5,645,448 | ... 3,392,795

................ o 11,880,746 | . 5,351,807
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Annual Statement for the year 2008 of the AAA Southern New England Insurance company

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

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

Distribution by Type

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
Column 6 as a
% of Line 10.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

6.1

6.2

6.5
6.6

Public Utilities (Unaffiliated) (Group 6)

ISSUET OBlIGAtIONS. ... .cvovvvrcireiiieieieisee e es
Single Class Mortgage-Backed/Asset-Backed Securities...........cccoun.....
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
Defined

........................... 0.0
........................... 0.0

............ 0.0
............ 0.0

........................... 0.0
........................... 0.0

........................... 0.0
........................... 0.0

71

7.2

7.3
74

75
76
7.7

Industrial & Miscellaneous (Unaffiliated)
Issuer Obligations.
Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

DEfINEA. ...

(Group 7)

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

........................... 0.0
........................... 0.0

........................... 0.0
........................... 0.0

Totals

8.1

8.7

Credit Tenant Loans  (Group 8)

1SSUET OBlIGAtIONS........ooveerecriiieitr e
TOAIS...ocvei s

........................... 0.0

........................... 0.0

........................... 0.0

........................... 0.0

9.1

9.2

9.3
94

9.5
9.6
9.7

Parent, Subsidiaries and Affiliates
Issuer Obligations,
Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

(Group 9)

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

DEfINEA. ... e
Other
Totals

........................... 0.0
........................... 0.0

........................... 0.0

........................... 0.0
........................... 0.0

........................... 0.0
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Annual Statement for the year 2008 of the AAA Southern New England 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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed

. Total Bonds Current Year
10.1 1SSUET OBlIGAtIONS........cvevvieeiciireire e
10.2 Single Class Mortgage-Backed/Asset-Backed Securities

10.3

104

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

10.5 Defined..

Other..

Line 10.7 as a % of Cal. 6.............

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

Total Bonds Prior Year

—_
SR

1.3
1.4

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

118 Line 1.7 as a % of Col. 8...........

..2,673,827
........................... 55

Total Publicly Traded Bonds
12.1 1SSUET OBlGAtIONS........cvverieieiiiirierecs s

.8 Line 12.7 as a % of Col. 6.........
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10

................ 8,821,935

Total Privately Placed Bonds
13.1 Issuer Obligations
13.2 Single Class Mortgage-Backed/Asset-Backed Securities

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

13.3 Defined

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

13.8 Line 13.7 as a % of Cal. 6........
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10
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Annual Statement for the year 2008 of the AAA Southern New England Insurance company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value DeCEMBET 31 Of PHOT YEAI.........ovurerrierirrireiierineieessesssessesesssssssesessesssssssssessssssssssessessssssessass | sssesssssssssessassssssessasssssssssessnens 1,730,955 | oo 1,730,955 | oo | ererer ettt be s tens | Sbesseteaes et st et s et b et s et a b s e retns
2. Cost of ShOrt-term iNVESIMENS ACQUITET. ........c.cviveieeiiciiiie ettt bbbt b st s s snsnes | sebessessssssssssesses st esses b sessns 45,377,037 | oo A5,3TT,037 | oottt sssesesss | etsssesesssseses s es b es st e s s s s s as et b st s sn et sans | Setseaesessetes e st es et n ettt st b st et s e aesnne
3. ACCIUA Of QISCOUNL. .....vevveeerticiicii ittt | bbb bbb s b st bbb 0 [ ottt | crbe ettt bbb na e | SeReee R e Rkttt | etk b bbbt s
4. Unrealized valuation iNCTEASE (ABCTBASE)..........cvuevuivireiriiiiesies ettt bbb bbb s e bbbt et s s b b s s s bsnsns | sbtessesassessessss s s sse s s enbess e st en s s st ensns 0 [ ettt erenns | eetesi ettt e s st s s s bnsenaes | shaebseset st et bt s s b b s e s s s s st sttt entes et | H1ebsesist st e s st es bbb b ettt na
5. Total Gain (I0SS) ON GISPOSAIS........c.euivrreiriiiieiseieieisesseessissse sttt b s bt et s bbb s s s s s st n bbbt s e bsesensans | 4etessesssbessesses e s st s s s b st s b st s b s ensns 0 [ ettt | eeteste sttt n ettt n s s tenses | 4esebiet et enE et et et s R R e s s st n s st ente s et | Hrebseeet st ettt s et s bRttt
6. Deduct consideration received 0N dISPOSAIS............coucucveiiuririieicieeees et a st aesssaebenes | ebesesssetessteses et s bt naeeenas 45,066,241 | ooovvieecee e 45,066,247 | ....oocveveeceeiieieiesee et | et s ettt et ss et bans | Sebseaebes et et et s bbb bbbt et s e b e
7. Deduct amortization Of PrEMIUM............cceveieeirie ettt a st s st s st es s s bensessessnans | svsessssessessssastes et e b s ses e sesssnaeseesas LT | e TATAT | oy | ettt | ebesanea ettt b et n ettt n e s s s
8. Total foreign exchange change in book/adjusted CarTYING VAIUE..........c.evuererurrirriirisie s isesssseeessssssssssessesssssssssessnssss | essesssssessessossssssessessssssessesssssnssessessnens 0 | ettt rens | stesseaes e et e st b st e b s e s e s st ebessesesens | ebsesesesinsesesan s et es s esesse st sensesesssetesenseters | Sbesseteseseaes st e b s e R et et b st s e ae s s rerns
9. Deduct current year's other than temporary impairment FECOGNIZE..........c.euiuiuiuiireiireireieesseeseese ettt st sesss | eesssssssses st ses s st st ssb sttt 0 | ettt s st terenes | festesiesietest ettt ssaess st entes et sstessesstnsanses | sesessesistestesesastessessetansessessetentessessetentesens | sressesintenteset st es s et st st et bt st sttt st s senas
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-8-T+8-9).........cceriurireriiiireieieseiess e | cvresssssssesssssse s ssans 2,030,010 | ovoveeeecee e 2,030,010 | oo 0 | e 0 [ oo 0
11. Deduct total NONAAMItIEA BMOUNTS............cvuiiiiiiieie bbb | ehb st bbb 0 ettt | chbehe etttk nk R R R enE | ehhbeeEeeeE b b EE R f bbb bbbt | deeb b enE e
12. Statement value at end of current period (LiNe 10 MINUS LINE T1).....cu oottt ssssssesessssessesssssssessesssssnsassesss | sssssossossesssssssessesssssnsassessnsansans 2,030,010 | oo 2,030,010 | covoveieiieiecs e 0 | e 0 | i 0




Annual Statement for e year 2008 ofthe AAA Southern New England Insurance Company

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

Sch. DB-Pt. C-Verification
NONE

Sch. DB-Pt. D-Verification
NONE

Sch. DB-Pt. E-Verification
NONE

Sch. DB-Pt. F-Sn. 1
NONE

Sch. DB-Pt. F-Sn. 2
NONE

Si12, SI13, SI14, SI15
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SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, DeCembEr 31 0Of PHOT YEAT..........ccvveererirrreniirrieiesissieessssesssseessessnns | seesessessssssssessessnnes 10,045,930 | ..ovoverveeinne 10,045,930 | .ovvvereeeereireseeeseinns
2. Cost of cash equIVaIENtS ACUINET...........coeviueicicieiccee et snes | essessessssesses e seseenas 12,915,402 | .oooovveecrerne 12,915,402 | ..o
3. ACCTUAL OF QISCOUNL. ...ttt | eebsesb s 0 [ e | s
4. Unrealized valuation iNCrease (BCTBASE)..........c.coeuiiuevrrireieieeteieeie st be s ssessnes | esisssesessssessssssesessssesesssassasans 0 [ oot | e
5. Total gain (I0SS) ON QISPOSAIS..........rurrvreirrerreireerrieiresissiseisessssissseese sttt stesssnssesss | sasssessessesssnssnssessessnssessassnssns 0 [ oot nes | vt

6. Deduct consideration received on disposals

7. Deduct amortization Of PrEMIUM...........cc.ceiiririeiieies st s st esnss | essessssessessessssesses st ensessessnsenas 0 [ e | e

8. Total foreign exchange change in book/adjusted Carrying VaIUE............c.cccuevieeeiriciceeceseeveieiiis | et 0 [ oo | e

9. Deduct current year's other than temporary impairment reCOgNIZEA. ... | e 0 | i | e
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccevvvrerveivis | covererrerrieesereieiienns 338,436 | .o 338,436 | .o 0
11. Deduct total nonadmitted @mOUNIS.............ccociiiiiiiiiii s | oo 0 [ o |
12. Statement value at end of current period (Line 10 MINUS LINE 11)........cvciiiiieiniiieseeisiesesesiesienes | cvrersrissssessssssssessesnnas 338,436 | oo 338,436 | oo 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:...

Si16
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, E02, EO3, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

o3

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIP g| Bond |Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code[n| CHAR |nation|  Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
57582N R6 4|MASSACHUSETTS ST GO .| .1FE ....318,825 300,000 318,473 ) oo | e |00 5.000 [ e 4558 FA...... ..7,500 | 06/10/2008. | 08/01/2027.
575827 N3 O0MASSACHUSETTS ST G.0. . AFE | .. 803,943 755,000 783,204 ) 06/19/2008. | 10/01/2014.
594622 CA 8|MICHIGAN ST CTFS PARTN CER....... . 2FE|... 679,996 650,000 678,691 ) 03/15/2007. | 09/01/2031.
646046 KZ 4|NEW JERSEY ST CTFS PARTN  COP AFE .. 787,167 745,000 782,464 ) 07/14/2008. | 06/15/2012.
76222N CK 5| RHODE IS ST & PROVIDENCE PLANT G.O 7| .1FE ....697,443 675,000 681,235 ) 08/19/2008. | 09/01/2009.
882721 Q7 1|TEXASST GO .| 1FE ...712,160 650,000 708,070 ) 3.622|AO...... 8,125 16,250 | 05/29/2008. | 04/01/2016.
93974B VT 6|WASHINGTON ST GO AFE | .. 184,320 180,000 180,000 ) 3.718] JJ....... 4,500 9,000 | 01/23/2007. 01/01/2009.
97705L UA 3[WISCONSIN ST GO | AFE] .. ...713,798 650,000 711,765 M i Lo |0 5.000f 3.700| MN..... 10,563 08/19/2008. | 05/01/2017.
1199999. States, Territories & Possessions - Issuer Obligations 4,897,652 .. XXX.oooiii | .. 4,934499 | .. 4,605,000 | ........... 4843902 | .o 0 f . (35,288) 0 0 L XXX XXX ] 64,030 | ........... 153,513 | ..... XXX | e XXX..oouc
1799999. Total - States, Territories & Possessions (Direct and Guaranted)..........oovveirriieeresiiisisiesissesseieesins | cevnsnaenes 4,897,652 | .. XXX | i 4,934,499 | L 4,605,000 |............ 4,843,902 | oo 0] . (35,288) 0 0 XXX XXX e 64,030 | ........... 153,513 |..... XXX | e XXX.......
Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
167485 VM 0] CHICAGO ILL [0TSR P | | AFE ..526,475 |...... 106.927{ ... ...534,635 500,000 516,511 2,083 25,000 | 01/22/2007. | 12/01/2011.
194653 HQ 7|COLLIER CNTY FLA SCHBRD CTFS REF. AFE | .. ...530,940 500,000 543,192 9,444 25,000 | 02/07/2008. | 02/15/2014.
213183 J9 8| COOK CNTY ILL CAP AFE | .. 78,560 75,000 78,466 503 12/12/2008.| 11/15/2016.
249164 JF 2| DENVER COLO CITY & CNTY JUS....... AFE .. ...299,209 265,000 288,703 06/24/2008. | 08/01/2018.
262608 PE 6|DUPAGE & WILL CNTYS ILL CMNTY GO... e | 1FE ...800,275 700,000 805,332 02/20/2008. | 12/30/2020.
341535 RU 8|FLORIDASTBRDEDPUBED  CAP...ccccoooimmrmmrrnrinnriinsirserinnnins | crvee .| 1FE ...600,772 575,000 585,710 10/17/2008. | 06/01/2010.
394514 EB 5| GREENE CNTY MO REORG SCH DIST GO AFE | .. 325,566 300,000 320,912 07/31/2008. | 03/01/2021.
414018 3E 9|HARRIS CNTY TEX FLOOD CTL DIST CON AFE| .. 28,930 560,000 616,445 03/06/2008. | 10/01/2018.
423725 JT 8|HEMPFIELD PA AREA SCH DIST WES GO AFE | .. 87,696 600,000 664,410 03/05/2008. | 03/15/2021.
442330 5J 1|HOUSTON TEX PUB . AFE | .. 22,146 600,000 608,148 01/31/2007. | 03/01/2010.
468034 HU 0fJACKSON CNTY ORE SCHDISTNO 5 GO..... . AFE | .. 50,056 400,000 447,734 02/07/2008. | 12/15/2015.
59333M EN 1] MIAMI-DADE CNTY FLA SCH BRD CT COP... | 1] 2FE ...695,715 650,000 678,267 01/09/2007. | 05/01/2031.
59333M QD 0] MIAMI-DADE CNTY FLA SCH BRD CT REF........cccooimurrimnrrirnrrinnns | | AFE ...794,328 800,000 838,506 02/14/2008. | 10/01/2020.
602364 TD 3|MILWAUKEE WIS G.0 AFE | .. 340,990 325,000 337,448 10/07/2008. | 02/01/2010.
630412 NE O|NAPERVILLE ILL G.0 . AFE| ... 69,321 260,000 266,631 07/10/2008. | 12/01/2009.
667027 QX 7|[NORTHSIDE TEX INDPT SCHDIST G O...covvovrvereerreeeeeeereneees | | AFE 476482 |...... I ...480,029 480,000 476,651 08/02/2007. | 08/01/2031.
696550 DE 9|PALM BEACH CNTY FLA SCH BRD CT COP.. AFE | .on...306,275 | ... 108.178 ...308,307 285,000 296,625 04/11/2007. | 08/01/2020.
770264 V5 5[ROBBINSDALE MINN INDPT SCH DIS SCH.... AFE [ 133,289 | oo 106.821 133,526 125,000 132,905 05/19/2008. | 02/01/2019.
840610 HN 2 SOUTH WASHINGTON CNTY INDPT SC G.O. .. | AFE] ... 315,388 | ... 103.349 ...310,047 300,000 314,456 09/09/2008. | 02/01/2019.
1899999. Political Subdivisions of States, Territories & Possessions - Issuer Obligations......... XXX, 8,891,048 8,300,000 | .. 8,817,052 0 ..
2499999. Total - Political Subdivisions of States, Territories & POSSESSIONS..........ciiieeiiiieiisi i 8,910,875 | .. XXX....... 8,891,048 | ...8,300,000 | .. ..8,817,052 0
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
044295 AV 5[ ASHLAND KY POLLUTN CTLREV  REV....ccoooccommrrrmmreermmreernneeins | o I I 3FE 325,000 333,396 08/06/2008. | 11/01/2009.
088621 DC 8|BI-STATE DEV AGY MO ILL MET DS SAL. .| .1FE 740,000 743,622 03/07/2007. | 10/01/2035.
13066Y BT 5| CALIFORNIA ST DEPT WTR RES PWR WTR. AFE | .. 575,000 578,358 06/14/2007. | 05/01/2009.
167592 E7 5| CHICAGO ILL O HARE INTL ARPT R REV.. AFE | ........... 1,021,650 | ......100.000] ............1,000,000 [ ............ 1,000,000 | ...oconeer 1,000,000 01/31/2007. | 01/01/2009.
176553 CC 7| CITIZENS PPTY INS CORP FLA  HIG......coovvermereerrnreennreenneeesnnees [ e e | 1FE 530,000 559,111 02/15/2008. | 03/01/2017.
176553 DK 8| CITIZENS PPTY INS CORP FLA  SEN....cccovvimrirmrrnrrneiiseirsnrnens [ s .| 1FE 565,000 572,855 12/22/2008. | 06/01/2011.
23410P AJ 9|DAKOTA CNTY MINN HSG & REDEV AREV.. AFE | .. 299,000 324,700 07/15/2008. | 06/20/2040.
251255 5E 1|DETROIT MICH WTR SUPPLY SYS RE REV.. AFE| .. 395,000 435,972 09/05/2008. | 07/01/2025.
34074G AG 9| FLORIDA HURRICANE CATASTROPHE REV AFE | .. 950,000 986,852 07/10/2007. | 07/01/2012.
34160W JN 5[FLORIDA ST DEPT ENVIRONMENTAL REV.. AFE | ...........1,350,344 | .....106.691] ...........1,338,972 | ............ 1,255,000 | ............ 1,339,791 | ... 06/16/2008. | 07/01/2013.
373032 AS 0| GEORGETOWN TEX HEALTH FACS DEV HOS. AFE | .. 750,000 779,457 | ... 05/15/2007. | 08/15/2029.
39715R AC 8| GREENWOOD FIFTY SCH FACS INC S REF I O e | IFE 450,000 454,717 01/26/2007. | 12/01/2009.
414004 YW 5[HARRIS CNTY TEX TOLvveevieeriseessssssssssssssssssssiens | v | | AFE 275,000 281,643 08/05/2008. | 08/15/2021.
419798 NA 7|HAWAII ST DEPT BUDGET & FIN SP SPL...... 2FE ... 845,000 908,753 03/17/2008. | 07/01/2013.
452024 FQ OfILLINOIS MUN ELEC AGY PWR SUPP PWR... AFE | .. 600,000 629,257 03/06/2008. | 02/01/2020.
45884A WU 3 AFE | ... 775,000 818,836 08/28/2008. | 07/01/2013.
56036Y BB 0 AFE| .. 875,000 719,854 | oo | cvvriireeeenn(3,252) [ oo 193,754 01/10/2008. | 03/15/2018.
562334 DX 7 AFE | .. 325,000 333,267 07/26/2007. | 01/15/2030.
575579 GB 7| MASSACHUSETTS BAY TRANSN AUTH SAL.... R oo | AFE 500,000 575,024 02/07/2008.] 07/01/2016.
575765 WB 4| MASSACHUSETTS MUN WHSL ELEC CO POW.........ccoccvemmmeeermmeees | covre I I AFE | ............1,040,960 |.....103.224] ...........1,032,240 | ............ 1,000,000 | ............ 1,019,239 03/09/2007. | 07/01/2010.
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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57583P DL O MASSACHUSETTS ST FEDHWY  FED.. I I 1] .1FE ...399,633 375,000 388,617 (6,584) 06/26/2007. | 06/15/2014.
57583P DM 8| MASSACHUSETTS ST FED HWY  FED.. AFE | .. 774,832 725,000 VY YA TN (T (12,299) 10/27/2008. | 12/15/2014.
57586E CH 2|MASSACHUSETTS ST HEALTH & EDL REV. AFE | .. 370,971 340,000 370,971 12/10/2008. | 07/01/2016.
576002 AH 2[MASSACHUSETTS ST SPL OBLIG DED SPE. AFE | .. 296,077 270,000 295,023 04/04/2008.  01/01/2022.
590545 MC 0| MESA ARIZ UTIL SYS REV UTle AFE .. 873,080 770,000 868,489 03/13/2008.] 07/01/2021.
592247 R4 4|METROPOLITAN PIER & EXPO MCC ZERO... .| .1FE ....736,995 825,000 782,782 08/26/2008. | 06/15/2010.
59465E Q6 3| MICHIGAN ST HOSP FIN AUTH REV HOS ....715,000 650,000 706,748 01/29/2008. | 08/15/2014.
59465E ZN 6| MICHIGAN ST HOSP FIN AUTH REV HOS. 421,452 400,000 421,037 09/16/2008. | 11/15/2019.
64577H BH 3| NEW JERSEY ECONOMIC DEV AUTH E REV 403,123 350,000 402,119 03/05/2008. | 04/01/2031.
645918 AR 4[NEW JERSEY ECONOMIC DEV AUTH R SCH.......ccocoovmmrremmrrrnenns | e AFE ...322,084 295,000 320,017 06/03/2008. | 03/01/2015.
64579C Q8 6|NEW JERSEY HEALTH CARE FACS FIREV.. 1FE ....601,250 500,000 595,503 03/07/2008. | 07/01/2019.
64605L YK 8|NEW JERSEY ST EDL FACS AUTH RE REV.. AFE 500,000 542,141 03/04/2008. | 07/01/2032.
646088 FP 4 AFE 470,000 475,424 09/10/2007. | 01/01/2010.
646139 H6 5 AFE 850,000 977,747 02/13/2008. | 01/01/2016.
646135 5T 6|NEW JERSEY ST TRANSN TR FD AUT TRA.. AFE 420,000 439,980 06/26/2008. | 12/15/2023.
649716 2W 6 NEW YORKNY CITY TRANSITIONAL REF.......ccccocoonmvrmmecmmvreerinns | oo || o 1| IFE | ........1,053,870 |......104.799] ............ 1,047,990 | ............ 1,000,000 | ..covvvnee 1,039,631 07/06/2007.] 11/01/2026.
64983M US 5|NEW YORK ST DORM AUTH REVS ST HOS.......cccoomveemmmremmneernenee [ coreeee 675,000 685,052 03/21/2007. | 02/15/2011.
65003P CF 9| NEW YORK ST URBAN DEV CORP COR REV........ccoooormmrremmrrirranns | cov 200,000 213,664 01/31/2008. [ 01/01/2017.
658546 VV 5[NORTH CENT TEX HEALTH FAC DEV RET... 200,000 219,555 03/04/2008. | 11/15/2029.
66483P AC 5|NORTHERN CALIF GAS AUTHNO 1 G GAS... 800,000 813,744 05/17/2007. | 07/01/2010.
684545 QN 9| ORANGE CNTY FLA TOURIST DEV TAREV.. 625,000 636,677 02/09/2007. | 10/01/2031.
686509 Y2 0 ORLANDO FLA UTILS COMMN WTR & REV.. 870,000 870,000 09/18/2008. | 10/01/2023.
727818 EW 2| PLATTE RIV PWR AUTH COLO PWR R PWR. 575,000 584,151 01/31/2007. | 06/01/2010.
731165 AZ 9|POLK CNTY FLA TRANS IMPT REV REF 400,000 422,090 07/22/2008. | 12/01/2025.
745291 RL O|PUERTO RICO PUB FIN CORP IR I ...334, . [R: (1 325,000 334,798 7,109 8,531 | 05/19/2008. | 08/01/2029.
76218K DA 8| RHODE ISLAND DEPOSITORS ECONOM SPI . .110. 300,000 325,037 7,250 09/17/2008. | 08/01/2011.
888808 AT 9| TOBACCO SETTLEMENT FING CORP N ASS 500,000 534,425 | ..o | v 9,233) [ o [ e L8125 10000003990 D | e 2,552 | oo 30,625 | 08/17/2007.] 06/01/2042.
88880N AG 4| TOBACCO SETTLEMENT FING CORP V TOB.... 425,000 492,591 1,992 23,906 | 02/04/2008. | 06/01/2037.
89602N BB 9| TRIBOROUGH BRDG & TUNL AUTHN SUB 425,000 A71,567 [ covvveeeieenerinnin | ceviiieeiceea(1,555) [ e [ oo [ 000005500 | 0 4358 | MNL | v 2,987 | oo 11,688 | 06/23/2008. | 11/15/2020.
914714 BQ 2|UNIVERSITY N C CHAPEL HILL UNIREV... 100,000 100,099 2,083 5,000 | 01/22/2007.] 02/01/2009.
917547 LS 8|UTAH ST BLDG OWNERSHIP AUTH LE REF........cccooooommvecrmmvicrmnnicns | eooreee | oo | covvneens | AFE | 1,124,700 ] ... 113,544 ........... 1,135,440 | ............ 1,000,000 | ............ 1,113,061 7,028 55,000 | 01/03/2008. | 05/15/2019.
93877M _AZ 9] WASHINGTON D C CONVENTION CTR TAX..... 500,000 504,705 6,250 25,000 | 01/25/2007. | 10/01/2009.
2599999. Special Revenue & Assessment Obligations - Issuer Obligations...........coooeveeisesssciiiiseciesessesnens | e 1,419,716 L XXX ] 31,225 570 | e 29,689,000 |.......... 31,093,628 ] 500,745 | ........ 1,200,153 | ..... XXX | e XXX.......
3199999. Total - Special Revenue & Special Assessment Obligations............ccooovceoeicisniccisnicieniccisiciicciiieesn f . 31,419,716 L XXX ] 31225570 29,689,000 | .......... 31,093,628 N I 500,745 | ........ 1,200,153 |..... XXX..oooo | oo XXX.......
Totals
5499999. Total - Issuer OblIGations. .......cooooeseeesssssesesseess e | 45,228,243 [ ... XXX....... v 45,051,117 | o 42,594,000 | .......... 44,754,582 XXX L XXX XXX ] 666,107 | ........ 1,723,770 | ..... XXX | e XXX.......
6099999. Grand Total = BONAS. ... reeureesiererie e arees s sses s sees s sees s ess st eees ettt | aenessaae 45,228,243 [ ... XXX....... v 45,051,117 | 42,594,000 | .......... 44,754,582 XXX XXX XXX e 666,107 | ........ 1,723,770 | ... YOV P XXX.oooo
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year
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Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Public Utilities (Unaffiliated)
209115 10 4[CONSOLIDATED EDISON INC. 6,500.000 253,045 38.930 253,045 258,466 [ ..ooovrvvererriirennins 14,157 (5,421 48,163 .| 07/01/2008.
25179M 10 3| DEVON ENERGY CORP NEW........ 4,500.000 295,695 65.710 295,695 376,390 | ..oovevrrrieriiecnii 1,984 .| 12/23/2008.
26441C 10 5|DUKE ENERGY CORP NEW 20,600.000 309,206 15.010 309,206 316,175 [ oo 12,481 .| 12/22/2008.
98385X 10 6] XTO ENERGY INC 8,000.000 282,160 35.270 282,160 392,490 960 1,836 .| 11/18/2008.
6699999. Total - Common Stocks - Public Utilities (Unaffiliated). ..o | oo 1,140,108 | ....... .0, S P 1,140,106 | .....occcccee.. 1,343 521 960 30,458 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
806857 10 8| SCHLUMBERGER LTD......crvueureerreesenesseeessseessnessssssssssssesssssesssssesssnes 1,200.000 50,796 42.330 50,796 47,959 252 11/21/2008.
002824 10 O|ABBOTT LABS.... 3,600.000 192,132 53.370 192,132 199,654 | ..o 4,431 12/22/2008.
054303 10 2[ AVON PRODS INC......coomrreririrnrirerisnsrssssssssssssssssssssssssssssssssssssssnns | svveeens | [ 10,300.000 247,509 24030 247,509 239,867 | ..ovvvecvveriieriiin 4,660 11/18/2008.
149123 10 1| CATERPILLAR INC DEL.......oooorveeecreceeeeceseeeeeeeeseseeeenesesseeseenesssnesssnenes | cvvnees 6,400.000 285,888 44.670 285,888 346,345 [ ..o 5,160 .| 11/18/2008.
166764 10 0| CHEVRON CORP NEW. 4,300.000 318,071 73.970 318,071 378,877 [ 7,864 .| 12/22/2008.
17275R 10 2| CISCO SYS INC | [ 11,400.000 | ..ooverrvreernes 185,820 16.300 185,820 261,742 [ oo .| 12/23/2008.
235851 10 2|DANAHER CORP DEL 4,700.000 266,067 56.610 266,067 346,506 141 285 .| 12/22/2008.
260543 10 3|{DOW CHEM CO [ 15,000.000 226,350 15.090 226,350 226,350 6,300 6,048 .| 12/23/2008.
291011 10 4[EMERSON ELEC CO.....oooovvviirirriiniinnineeiseissiiniiis 7,500.000 274,575 36.610 274,575 266,788 | ..o 5,922 .| 12/23/2008.
369604 10 3|GENERAL ELECTRIC CO | [ 15,600.000 252,720 16.200 252,720 290,675 4,836 .| 12/22/2008.
428236 10 3|HEWLETT PACKARD CO 5,700.000 206,853 36.290 206,853 250,934 456 1,008 .| 11/18/2008.
458140 10 OfINTEL CORP | [ 12,900.000 | ..vveorvreernees 189,114 14.660 189,114 227,946 | ..o 2,400 .| 12/31/2008.
459200 10 1[INTERNATIONAL BUSINESS MACHS 2,900.000 244,064 84.160 244,064 302,408 | ..o 3,150 .| 11/18/2008.
478160 10 4[JOHNSON & JOHNSON 2,800.000 167,524 59.830 167,524 167,855 | .ovooverererceeneeeens 644 11/26/2008.
502424 10 4|L-3 COMMUNICATIONS HLDGS INC 3,500.000 258,230 73.780 258,230 331,169 [ . 2,820 .| 12/22/2008.
532457 10 8|LILLY ELI & CO 5,200.000 209,404 40.270 209,404 248,221 | .o 6,862 .| 11/18/2008.
540424 10 8[LOEWS CORP........cossreerreereresnesessseesessssssesssssessssssssssssssssssssnsssssssssnnees | aeeeeens 9,200.000 259,900 28.250 259,900 368,000 [ ..ovvveerreeerriieneie 1,613 .| 12/23/2008.
580135 10 1[MCDONALDS CORP.........cosvirirrrirrrierniresssessiesssesssessssssssssssssssnss | seveeens 4,500.000 279,855 62.190 279,855 256,158 | ....cvvvecricrieniiinns 7,238 03/07/2008.
594918 10 4|MICROSOFT CORP 9,900.000 192,456 19.440 192,456 286,137 [ oo 3,083 ) -... .| 12/22/2008.
674599 10 5| OCCIDENTAL PETE CORP DEL 5,700.000 341,943 59.990 341,943 385,882 1,824 3,218 ) .| 11/18/2008.
701094 10 4| PARKER HANNIFIN CORP.......coooouimreirmmeermmeeenneessnnessssesssssesssssesssssssssnnes | aeeeeens 6,800.000 289,272 42.540 289,272 375,274 | oo 3,520 - ) ... L. .| 12/22/2008.
717081 10 3[PFIZER INC.....coorerriesiieeeiisssisssiisssssssssssssssssssssssssssssssssssssssssssnss | snvsenns Y [ 17,500.000 309,925 17.710 309,925 309,671 [ .ovveerriierriienri 16,096 254 65,285 | .ooooverriirnns (XK [— I 12/22/2008.
742718 10 9|PROCTER & GAMBLE CO. 1,400.000 86,548 61.820 86,548 83,672 | oo 400 2,876 2,876 | 12/23/2008.
842587 10 7[SOUTHERN CO.... 8,400.000 310,800 37.000 310,800 322,099 .o 11155 [ | o (11,299) [ ovvvoeeeeeieeeiieens | v (RROVIE) | I 12/22/2008.
913017 10 9[UNITED TECHNOLOGIES CORP.... 1,300.000 69,680 53.600 69,680 58,543 | oo .11,138 ... 11,138 | 11/20/2008.
6899999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........coosrviiiiiiiniiiinnissrssssssninns | oo 5715496 |....... 0, S P 5715496 | ..ccoooooennn [RYCHEYE — 13,809 97,577 | o0 (863,235)] ... 471,073 (1,334,308) 0 f . XXX [ XXX
Common Stocks - Mutual Funds
922908 48 8] VANGUARD INDEX FDS TOTAL STK MKT. | | 185,707.592 | ...cooovvvennc 3,907,288 | ..o 21.040 | e 3,907,288 | ...ccoooveennn 3,866,347 | .o 79,100 40940 | ... 1,566,052 (1,525,112) |
7099999. Total - CommON StOCKS = MUIUAI FUNGS.........ovviiiicii s nnses | srrinssssssses 3,907,288 | ... XXXeoovsiieriinne | i, 3,907,288 | ..o 3,866,347 | oo 0 79,100 40940 | ..cooneees 1,566,052 (1,525,112) 0 [.XXX..
7299999. Total - Common Stock 10,762,890 .10,762,890 |. 11,788,600 .(1,025,710) 2,149,220 (3,174,930) 0 [.XXX..
7399999. Total - Preferred and Common Stock 10,762,890 10,762,890 |. ....11,788,600 .(1,025,710) 2,149,220 (3,174,930) 0 f.XXX..

(@) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.

0, the total $ value (included in Column 8) of all such issues §.......... 0.
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1 2 3 4 5 6 7 8 9
CUSIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - States, Territories and Pc ion
57582N R6 4|MASSACHUSETTS S GO ...06/10/2008..... | Lehman Brothers Inc .318,825 300,000 5,500
575827 N3 O0[MASSACHUSETTS ST G.0 ...06/19/2008..... | Depfa First Albany Securi .254,302 240,000 3,028
646046 KZ 4|NEW JERSEY STCTFSPARTN  COP ...07/14/2008..... | KeyBanc Capital Markets, 787,167 745,000 3,311
76222N CK 5| RHODE IS ST & PROVIDENCE PLANT G.O ...08/19/2008..... | KeyBanc Capital Markets, 25,863 ..25,000 590
882721 Q7 1|TEXAS ST GO ...05/29/2008..... | Bank Of America Securitie 712,160 650,000 5,326
97705L UA 3[WISCONSIN ST GO ...08/19/2008..... | Merrill Lynch, Pierce, Fe 713,798 650,000
1799999. Total - Bonds - States, Territories & Possession: 2,812,115 2,610,000 17,755
Bonds - Political Subdivisions of States
194653 HQ 7|COLLIER CNTY FLA SCHBRD CTFS REF.......cccocomimirinriiniiieniireeiseissisiniins ...02/07/2008..... KeyBanc Capital Markets. .550,085 500,000 12,014
213183 J9 8|COOK CNTY ILL CAP ...12/12/2008..... | William Blair & Company, 78,485 ..75,000 350
249164 JF 2|DENVER COLOCITY & CNTY  JUS ...06/24/2008..... | Harris Trust & Savings Ba 289,743 265,000 4,908
262608 PE 6|DUPAGE & WILL CNTYS ILL CMNTY GO ...02/20/2008..... | KeyBanc Capital Markets, 811,062 700,000 5,826
341535 RU 8|FLORIDASTBRDEDPUBED  CAP ...10/17/2008..... | Piper Jaffray. 30,917 ..30,000 579
394514 EB 5| GREENE CNTY MO REORG SCH DIST GO ...07/31/2008..... | VARIOUS .321,800 300,000 2,389
414018 3E 9|HARRIS CNTY TEX FLOOD CTL DIST CON.....ccosvrverrrerererneesneeesseeeesseeesneeees ...03/06/2008..... | Lehman Brothers Inc 620,262 560,000 653
423725 JT 8|HEMPFIELD PA AREA SCH DIST WES GO ...03/05/2008..... | Piper Jaffray. 667,698 600,000 15,313
468034 HU 0fJACKSON CNTY ORE SCH DIST NO 5 GO ...02/07/2008..... | KeyBanc Capital Markets, 453,204 400,000 2,944
59333M QD 0] MIAMI-DADE CNTY FLA SCH BRD CT REF. ...02/14/2008..... | RBC Dain Rauscher Inc...... 840,664 800,000 15,444
602364 TD 3|MILWAUKEE WIS G.0 ...10/07/2008..... | VARIOUS 426,600 405,000 10,098
630412 NE O|NAPERVILLE ILL G.0 ...07/10/2008..... | KeyBanc Capital Markets. 270,015 260,000 1,553
770264 V5 5[ROBBINSDALE MINN INDPT SCH DIS SCH.......ovecurreerererereeeeerseeessneessseeens ...05/19/2008..... | National Financial Servic 133,289 125,000 1,892
840610 HN 2{SOUTH WASHINGTON CNTY INDPT SC G.O. ...09/09/2008..... [ VARIOUS .315,388 300,000 6,913
2499999. Total - Bonds - Political Subdivisions of States..... 5,809,212 5,320,000 80,876
Bonds - Special Revenue and Special Assessment
044295 AV 5[ASHLAND KY POLLUTN CTLREV  REV. ...08/06/2008..... | Pershing LLC .337,389 325,000 4,991
176553 CC 7|CITIZENS PPTY INS CORP FLA HIG ...02/15/2008..... | Pershing LLC 561,689 530,000 147
176553 DK 8| CITIZENS PPTY INS CORP FLA  SEN ...12/22/2008..... | VARIOUS 574,372 565,000 140
23410P AJ 9|DAKOTA CNTY MINN HSG & REDEV A REV. ...07/15/2008..... | Piper Jaffray. .325,920 300,000 1,434
251255 5E 1|DETROIT MICH WTR SUPPLY SYS RE REV. ...09/05/2008..... | VARIOUS 437,401 395,000 2,801
34160W JN 5[FLORIDA ST DEPT ENVIRONMENTAL REV ...06/16/2008..... | VARIOUS 1,350,344 [ ..o 1,255,000 25,986
414004 YW 5[HARRIS CNTY TEX TOl ...08/05/2008..... | VARIOUS 82,160 ..80,000 1,236
419798 NA 7[HAWAII ST DEPT BUDGET & FIN SP SPL ...03/17/2008..... | Depfa First Albany Securi 77,322 ..70,000 971
452024 FQ OfILLINOIS MUN ELEC AGY PWR SUPP PWR ...03/06/2008..... | RBC Dain Rauscher Inc...... 630,882 600,000 3,500
45884A WU 3| INTERMOUNTAIN PWR AGY UTAH PWR REF ...08/28/2008..... | KeyBanc Capital Markets, 108,334 100,000 847
56036Y BB 0| MAIN STR NAT GAS INC GA GAS PR GAS. ...01/10/2008..... Merrill Lynch, Pierce, Fe .916,860 875,000 14,826
575579 GB 7[MASSACHUSETTS BAY TRANSN AUTH SAL ...02/07/2008..... | KeyBanc Capital Markets, 582,880 500,000 2,826
57583P DM 8| MASSACHUSETTS ST FEDHWY  FED ...10/27/2008..... | National Financial Servic 26,378 ..25,000 535
57586E CH 2| MASSACHUSETTS ST HEALTH & EDL REV. ...12/10/2008..... | Barclays Capital Le .370,971 340,000
576002 AH 2| MASSACHUSETTS ST SPL OBLIG DED SPE ...04/04/2008..... | Bank Of America Securitie .296,077 270,000 3,859
590545 MC 0[MESA ARIZ UTIL SYS REV UTl...... ...03/13/2008..... | KeyBanc Capital Markets. 873,080 770,000 9,882
592247 R4 4|METROPOLITAN PIER & EXPO MCC ZERO ...08/26/2008..... | National Financial Servic 71,707 ..75,000
59465E Q6 3| MICHIGAN ST HOSP FIN AUTH REV HOS. ...01/29/2008..... | National Financial Servic .715,000 650,000 16,110
59465E ZN 6| MICHIGAN ST HOSP FIN AUTH REV HOS. ...09/16/2008..... | National Financial Servic 421,452 400,000 8,133
64577H BH 3| NEW JERSEY ECONOMIC DEV AUTH E REV ...03/05/2008..... | Sterne, Agee & Leach, Inc 403,123 350,000 9,855
645918 AR 4[NEW JERSEY ECONOMIC DEV AUTH R SCH.......covvvererereeeeeeerneeeesneesneeeens ...06/03/2008..... | National Financial Servic .322,084 295,000 4,044
64579C Q8 6|NEW JERSEY HEALTH CARE FACS FIREV. ...03/07/2008..... Pershing LLC. 601,250 500,000 6,656
64605L YK 8|NEW JERSEY ST EDL FACS AUTH RE REV ...03/04/2008..... | National Financial Servic 542,975 500,000 4,583
646139 H6 5[NEW JERSEY ST TPK AUTH TPK REV TUR ...02/13/2008..... | National Financial Servic 1,000,110 850,000 7,520
646135 5T 6|NEW JERSEY ST TRANSN TR FD AUT TRA ...06/26/2008..... | National Financial Servic 440,446 420,000 980
65003P CF 9| NEW YORK ST URBAN DEV CORP COR REV ...01/31/2008..... | KeyBanc Capital Markets, 214,944 200,000 1,039
658546 VV 5[NORTH CENT TEX HEALTH FAC DEV RET ...03/04/2008..... | National Financial Servic 219,908 200,000 4,667
686509 Y2 0| ORLANDO FLA UTILS COMMN WTR & REV. ...09/18/2008..... | Loop Capital Markets Inc .870,000 870,000
731165 AZ 9|POLK CNTY FLA TRANS IMPTREV REF ...07/22/2008..... | KeyBanc Capital Markets. 422,472 400,000 2,889
745291 RL O[PUERTORICOPUBFINCORP  COM.....oommireerreereeesmeessnseessesesssseessneeeens ...05/19/2008..... | National Financial Servic .334,965 325,000 5,261
76218K DA 8| RHODE ISLAND DEPOSITORS ECONOM SPL ...09/17/2008..... Raymond James and Associa 327,741 300,000 2,465
88880N AG 4| TOBACCO SETTLEMENT FING CORP V TOB ...02/04/2008..... | Piper Jaffray. 493,625 425,000 4,250
89602N BB 9| TRIBOROUGH BRDG & TUNL AUTHN SUB ...06/23/2008..... KeyBanc Capital Markets. 473,123 425,000 2,662
917547 LS 8[UTAH ST BLDG OWNERSHIP AUTH LE REF ...01/03/2008..... | RBC Dain RAUSCNET INC.......veuuiieiirieiie i | eonsses s | onnses s s 1,124,700 [, 1,000,000 {....... 8,097

3199999. Total - Bonds - Special Revenue and Special ASSESSMENES.........oovuiiiiiiiiieiesisssese st 16,551,684 | ..oooovoiiieiic 15:185,000 163,192




1'€Ld

Annual Statement for the year 2008 of the AAA Southern New England 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
CUSIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
6099997. Total - Bonds - Part 3 25,173,011 23,115,000 261,823
6099998. Total - Bonds - Summary Item from Part 5 3,004,402 2,740,000 11,826
6099999. Total - Bonds: 28177413 | oo 25,855,000 273,649
Common Stocks - Public Utilities
209115 10 4|CONSOLIDATED EDISON INC. | --07/01/2008..... [ VARIOUS........oooieirieieeiseeeinseessees st sss s sssss st sesssssssssees 6,500.000 .306,629 |......... XXX
25179M 10 3|DEVON ENERGY CORP NEW........ 11212312008.... [ VARIOUS.......oooviceseessss s 4,500.000 376,390 | ......... XXX
26441C 10 5]|DUKE ENERGY CORP NEW | 12122/2008..... [ VARIOUS........oovieiiiiceiseeeiseeeieseess st sesssssssssees 20,600.000 .380,107 | ... XXX
98385X 10 6 XTO ENERGY INC............ L A1718/2008..... [ VARIOUS. ... s 8,000.000 .392,490 | ... XXX
6699999. Total - Common Stocks - Public Utilities 1,455,616 XXX 0
Common Stocks - Industrial and Miscellaneous
806857 10 8|SCHLUMBERGER LTD. S ...11/21/2008..... | Investment Technology Gro 1,200.000 47,959 |......... XXX
002824 10 0|ABBOTT LABS 112122/2008..... [ VARIOUS.......oooveeeeeeneeese s ieesssessssesssssssssssssssssnsssssnsssssssssssssssnssssassssnnnes 3,600.000 199,654 | ........ XXX
054303 10 2[AVON PRODS INC. o A11812008..... [ VARIOUS......ooooeeeeeeeee e 10,300.000 335,123 | . XXX
149123 10 1| CATERPILLAR INC DEL o A171812008..... [ VARIOUS.......ooooeeeseesese s ssssssssssssnsssssessssssssssnesssnesssnssssnenes 6,400.000 .346,345 | ... XXX
166764 10 0] CHEVRON CORP NEW. 112122/2008.... [ VARIOUS........ooovoeeseeeees s 4,300.000 378,877 | ... XXX
17275R 10 2| CISCO SYS INC | 12123/2008..... [ VARIOUS.......ooviiiriiiciiseeiiseeeiseesesess st sesssssssssees 11,400.000 261,742 | ......... XXX
235851 10 2|DANAHER CORP DEL 112122/2008..... [ VARIOUS......ooooeeee e ssse s assseenes 4,700.000 .346,506 | ......... XXX
260543 10 3|{DOW CHEM CO 21212312008..... [ VARIOUS.......cooooeeeseeee e sese e ses s esee e s ee s seseeesenes 15,000.000 445803 | ... XXX
291011 10 4[EMERSON ELEC CO......oovvrvrrrrirerrceeicersseessseenenes 11212312008.... [ VARIOUS.......oooovvviseesssse s 7,500.000 357,867 |... XXX
369604 10 3|GENERAL ELECTRIC CO 212122/2008.... [ VARIOUS........oooeereeeeeeeeteeeeseveeesesee s ssssessssse s sensssees e 15,600.000 290,675 | ... XXX
428236 10 3|HEWLETT PACKARD CO L A1812008..... [ VARIOUS......oooov s 5,700.000 250,934 | ... XXX
458140 10 OfINTEL CORP 2 A213172008..... [ VARIOUS......ooooeeeeeeee e 12,900.000 227,946 | ... XXX
459200 10 1[INTERNATIONAL BUSINESS MACHS L A1812008..... [ VARIOUS......coooies s 2,900.000 .302,408 XXX
478160 10 4[JOHNSON & JOHNSON o A1126/2008.... [ VARIOUS.......oooeeeeee e 2,800.000 167,855 XXX
502424 10 4|L-3 COMMUNICATIONS HLDGS INC 112122/2008..... [ VARIOUS........oooveereeeeeeeeiceeeseseeesessesssssssssssnsssssnsssssesssssssssssnesssansssansssnanes 3,500.000 331,169 | ... XXX
532457 10 8|LILLY ELI & CO L A1812008..... [ VARIOUS......ooooe e 5,200.000 248,221 | ... XXX
540424 10 8|LOEWS CORP | 12123/2008..... [ VARIOUS........oooiiiiiiceiseeeisseeisseess sttt sessssssssses 9,200.000 .368,000 |... XXX
580135 10 1[MCDONALDS CORP. .|..03/07/2008..... [ VARIOUS..........ooovorriireissesisss s 4,500.000 256,158 | ... XXX
594918 10 4|MICROSOFT CORP | 12122/2008..... [ VARIOUS.......coomieirieieeeiseeeisesesssesssssesssesssssessssssssssss s s sssssssssssssssssssssssnes 9,900.000 286,137 | ... XXX
674599 10 5[OCCIDENTAL PETE CORP DEL L 171812008.... [ VARIOUS.....cooooeee s 5,700.000 385,882 | ......... XXX
701094 10 4| PARKER HANNIFIN CORP........ooooereetrreeirreeisnsessneesssessssssssssssssssssssesssesesens 212122/2008..... [ VARIOUS........oooeeereeeeeteeeeee e seess e ssseesssse s ss s ens s 6,800.000 375,274 | ......... XXX
717081 10 3[PFIZER INC.....cooiriirriicriieesiesrieesieesss sttt 11212212008.... [ VARIOUS.......oooviiieisesisss s 17,500.000 374,957 | ... XXX
742718 10 9|PROCTER & GAMBLE CO. 2 1212312008..... [ VARIOUS........oooeeeeeeeeeee e ssss s ssses s 1,400.000 83,672 |... XXX
842587 10 7[SOUTHERN CO.... 112122/2008..... [ VARIOUS......oooovereeese e ssssssssssssssssssesesssssssssssssssassssanssssnes 8,400.000 322,099 | ......... XXX
913017 __10 9/ UNITED TECHNOLOGIES CORP........... ...11/20/2008..... | Pershing AdviSOr SOIUtION. .......cccuireeireeirie e 1,300.000 58,543 | ........ XXX
6899999. Total - Common Stocks - Industrial and Miscellaneous 7,049,806 | ......... XXX 0
Common Stocks - Mutual Funds
922908 48 8| VANGUARD INDEX FDS TOTAL STK MKT. .| ...12/19/2008..... | State Street 185,707.592 5432,399 | ... XXX
7099999. Total - Common Stocks - Mutual Funds. 5,432,399 |... XXX 0
7299997. Total - Common Stocks - Part 3. 13,937,821 XXX 0
7299998. Total - Common Stocks - Summary Item from Part 5. 2744775 | ......... XXX
7299999. Total - Common Stocks. 16,682,596 | ......... XXX 0
7399999. Total - Preferred and Common Stocks 16,682,596 | ... XXX 0
7499999, Total - Bonds, Preferred and Common Stocks 44,860,009 | ......... XXX 273,649
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange | Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received
CUSIP g| Disposal Shares Par Actual Carrying Increase/ |(Amortization)/| Impairment BJ/A.CV. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion | Recognized | (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - States, Territories and Pc ion
745145 72 1|PUERTO RICO COMWLTH PUB.... | | 07/01/2008. | CALLED @ 100.0000000........... [ +eoeerermeerererrerennes | cevereeees 750,000 ....760,768 750,000 [ .ooovvererirens | e 0 07/01/2028.
93974B VT 6| WASHINGTON ST ...] 12/15/2008. | Baum George K Company. ...420,000 425,377 420,245 (245) (245) . 01/01/2009.
1799999. Total - Bonds - States, Territories & POSSESSIONS. ........iuiiuiiiiiiiiiiiiss  cosresisissessessssssessssssssessssssssessessessesssssssssssssssssssnsess | sossees 1,170,000 | .........1,170,000 | ........1,191,036 | ......... 1,186,145 | ... ....1,170,245 0 (245) (245)]......... 68,242 |..... XXX...o.
Bonds - Political Subdivisions of States
59333M GQ 2| MIAMI-DADE CNTY FLA SCH BRD CT COP..... ...| 01/25/2008. | National Financial Servic............ | cooevvevernvenneirnerinns | cvvnens 1,164,042 | ........ 1,150,000 | ......... 1,170,882 | ......... 1,170,410 (42) (T2 [N I 1,170,368 08/01/2027.
602364 TD 3|MILWAUKEE WIS [CX 0 —— ... | 12/24/2008. | Piper Jaffray 83,738 80,000 RS7%LC Y (USRI SO [ (1,148) (1,148) 83,119 02/01/2010.
667027 QX 7|NORTHSIDE TEX INDPT SCHDIST GO........ ...| 08/01/2008. | Sink PMT @ 100.0000000......... 20,000 20,000 19,853 19,857 143 143 20,000 08/01/2031.
696550 DE 9| PALM BEACH CNTY FLA SCH BRD CT COP.... | ...| 03/04/2008. | Raymond James and ASSOCIa.... [ ....cccmrreermmeeemmrees | cevernneees 717,735 ...665,000 | ..........714,643 | ............704,436 (2,120) (2,120) 702,316 08/01/2020.
746173 EN 9| PURDUE UNIV IND CTFS PARTN ~ COP......... ...] 07/01/2008. | MATURITY 500,000 ) (3,373) 500,000 07/01/2008.
833153 MM 8| SNOHOMISH CNTY WASH SCH DIST N G.O... | ...| 01/25/2008. | KeyBanc Capital Markets.......... [ .cooceeerrveeennrrernnnees ) (549) 502,928 12/01/2016.
791757 BQ 9| ST LOUIS PARK MINN INDPT SCHD G.O........ ...] 08/05/2008. | Stifel Nicolaus & Co INC......coccoes | covrvnnvieisniiiisiis ) (6,821) 655,723 02/01/2017.
2499999. Total - Bonds - Political Subdivisions of States )] I 0. (13910)f ..o 0., 3634454 | ..........0 |...17,217 | ... 17,217 | .....122,934 | ..... XXX.......
Bonds - Special Revenue and Special Assessment
040654 KN 4|ARIZONA ST TRANSN BRD HWY REV REV....]...| 07/01/2008. | MATURITY. (3,835) 500,000 07/01/2008.
071808 FZ 7|BAXTERCNTY ARKHOSPREV ~ CON ...] 02/19/2008. | Sterne, Agee & Leach, INC.....c.... | ceeeerveenreeernnciernns (3,259) I 09/01/2028.
176553 BJ 3| CITIZENS PPTY INS CORP FLA  HIG.... ...| 03/01/2008. | MATURITY (2,084) 03/01/2008.
23410P AJ 9|DAKOTA CNTY MINN HSG & REDEV AREV.... | ...| 12/20/2008.| CALLED @ 100.0000000........... 0 06/20/2040.
373032 AS 0| GEORGETOWN TEX HEALTH FACS DEV HOS| ... | 09/18/2008. | KeyBanc Capital Markets........... | ccocvvereneernniiniinnns (5,367) 08/15/2029.
414004 YW 5[HARRIS CNTY TEX ...| 06/30/2008. | Southwest Securities (518) 08/15/2021.
452001 3L 2|ILLINOIS EDL FACS AUTHREVS REV.. .|...] 03/31/2008. | VARIOUS 21 07/01/2036.
49151E C9 2|KENTUCKY ST PPTY & BLDGS COMMN ST.... | ...| 03/01/2008. | MATURITY (2,096) 03/01/2008.
575566 V4 3|MASSACHUSETTS BAY TRANSN AUTH GEN |...| 03/01/2008.| MATURITY. (1,322) 03/01/2008.
576004 EP 6|MASSACHUSETTS ST SPL OBLIG REV SPL... | ...| 06/01/2008. | CALLED @ 101.0000000........... [ +ceeevereerermerrernnees (7,320) 06/01/2015.
592247 R4 4| METROPOLITAN PIER & EXPO MCC ZERO..... ] ...| 09/18/2008. | KeyBanc Capital Markets 5,429 06/15/2010.
610530 DQ 7| MONROE CNTY GA DEV AUTH POLLUT REV. |...| 12/01/2008.| CALLED @ 101.7500000.. (675) 01/01/2012.
646088 FP 4|NEW JERSEY ST HWY AUTH GARDEN SR.... |...| 01/01/2008. | Sink PMT @ 100.0000000. (4,488) 01/01/2010.
662858 FG 9|NORTH TEX TWY AUTH DALLAS NORT REF.. |...| 07/01/2008. | VARIOUS (4,646) 01/01/2038.
686509 Q5 2|ORLANDO FLA UTILS COMMN WTR & REV....|...| 01/11/2008. | Janney Montgomery, Scott (19) 10/01/2025.
756872 CJ 4|RED RIVERED FIN CORP TEXED RHIG......... ...| 02/14/2008. | RBC Dain Rauscher Inc 80 03/01/2031.
762243 EE 9|RHODE ISLAND ST HEALTH & EDL BREV...... ...] 09/15/2008. | CALLED @ 100.0000000........... | ceeereereersmeeemmreesene | wrreeernnd00,000 | .eevrs500,000 | oo 517,345 | i 517,070 [ s | oo (17,070) | s [ v (17,070) 09/15/2033.
88880T FM 3| TOBACCO SETTLEMENT FING CORP N ASS..| ... | 06/01/2008. | MATURITY (2,429) 500,000 06/01/2008.
914714 BQ 2| UNIVERSITY N C CHAPEL HILL UNIREV......... ...] 12/08/2008. | National Financial Servic... (2,632) 422 622 02/01/2009.
3199999. Total - Bonds - Special Revenue and Special Assessments 823731 [0 ] 1n(52,230) ] 0 (52,2300 coooveeeenn 11,811,393
6099997. Total - BondS - Part 4. e | s 16,668,336 | ......16,481,000 | ......16,774,710 | ....... 16,573,973 | .0 f 1 (82,040) | 0 (82,040)] . ..16,616,092
6099998. Total - Bonds - Summary Item from Part5......... 2,894,407 (6,308)
6099999. TOtAl = BONGS.....eoitiieii ittt ettt et ens_ fiebseessess ettt sttt sttt ssssnssnns | sriaa 19,562,743 | ......19,221,000 | .....19,779,112 | ....... 16,573,973 | .0 1 (88,348) | i 0 (88,348)| ....ccocco....u 0
7299998. Total - Common Stocks - Summary Item from Part 5.........c.coeevnnen. 2,088,941 2,744,775 0 2744775 | ..
7299999. Total - Common Stocks 2,744,775 0 0 0 0 0 0 2,744,775 . X
7399999. Total - Preferred and CommMON StOCKS ... creesssisssseessssesssssssssnesssssssssssssnessnessssesssssesssssesnns | eonneni2g088,941 | oot XXX | v 2,744,775 0 0 0 0 0 0.....2744 775 0] ... (655,834)] ..... (655,834)] ........ 45915 |..... XXX.oovee
7499999. e e N R e T e O e Y ——— e s . 22,523,887 | ....... 16,573,973 [ ..o 0. (88,348)| ...ovvvvvereeed 0 ... (88,348) 0 22,358,961 0] ... (707,279)] ....(707,279)] ......628,528 | ... XXX......
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Changein | Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Value at Increase/ [(Amortization){ Impairment BJ/A.CV. | Changein| (Loss)on on on During and
Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - States, Territories and Pc ion
[ 745145 72 1]PUERTO RICO COMWLTH PUB....... .. 03/27/2008. ] KeyBanc Capital Markets.d......... [ 07/01/2008.] CALLED @ 100.0000000........... [ 50,000 | 50,260 | 50,000 | 50,000 (260) [ [ (260) ] |
[1799999.  Total - Bonds - States, TErItOrES & POSSESSIONS...c..cccccccereeeeeeeerrsees ceresesssceeeeeeeeeeessessseeeeeeeeeeeeassseseeeseeeeeeesaseseseeeeseeeeeesessseeeeess e eeeeeeereesessssscee | 50,000 | 50,260 | 50,000 | 50,000 (260) ] 0] (260)] |
Bonds - Political Subdivisions of States
649655 MY O[NEW YORKNY [CXoXum— ...| 07/02/2008. | Lehman Brothers Inc... .1 07/23/2008. | Lehman Brothers INC........cccccccves | vovveernees 425,000 | ..oeeenn 425,000 ...425,000
759911 RV 4| REGIONAL TRANSNAUTHILL  G.0 ...| 01/23/2008. 03/13/2008. | KeyBanc Capital Markets 830,000 973,615 09,481
791757 BQ_9[ ST LOUIS PARK MINN INDPT SCHD G.O...... ... 1 07/28/2008. .. 1 08/05/2008. | Stifel Nicolaus & Co INC.....c.ccooee | oo, 140,000 | ........... 143,322 | ..........142,324
2499999. Total - Bonds - Political Subdivisions of States OO OO PO OO O OO OO O OO PO POTFOOT PO PY O PP PP PO PP PPPPPPPOTOTORPOYRPSORPRPTOTTY [PSPPTOTON 1,395,000 | ....... 1,541,937 [ ........ 1,476,805
Bonds - Special Revenue and Special Assessment
644614 VN 6| NEW HAMPSHIRE HEALTH & ED FACS VAR | ...| 07/02/2008. | Chase Manhattan .. | 08/08/2008. | Chase Securities INCe........c.occ.ee. | wevrerreens 400,000 | ... 400,000 ...400,000
646135 3S O|NEW JERSEY ST TRANSN TR FD AUT TRA.. | ... | 02/05/2008. | National Financial Servic............ | 07/15/2008. | Piper Jaffray. 350,000 | .......... 402,521 ...389,935
646136 EK 3|NEW JERSEY ST TRANSN TR FD AUT TRA.. | ...| 01/03/2008. | Depfa First Albany Securi........... 06/26/2008. | National Financial Servic............ rerrernenn20,000 | e 481,454 ...451,601
65003P BR 4| NEW YORK ST URBAN DEV CORP COR REV] ... | 02/22/2008. | National Financial Services Corp| 09/12/2008. | Depfa First Albany Securities..... 125,000 ...126,066
3199999. Total - Bonds - Special Revenue and Special Assessments. .1,295,000 1,367,602
6099998. QRO =TT YUy — 2,740,000 | ........ 3,004,402 ] ....... 2,894,407

Common Stocks - Public Utilities

[ 743263 10 5] PROGRESS ENERGY INC [ 6,000.000 [ .......... 282,117 [ ..........213,808 | 282,117 | [ [ [ .0 | [ | ....(68309)] .....(68,309)].....113653 [ ..
[6699999. Total - Common Stocks - Public Utilities...... | 282,117 [ ..........213,808 | 282,117 | 0] 0] 0] .0 | 0] 0]....(68,309)] ......(68,309)]........13,653 [ ...
Common Stocks - Industrial and Miscellaneous
m 02209S 10 3|ALTRIA GROUP INC ... | 02/20/2008. | Investment Technology Gro....... 04/03/2008. | Investment Technology Gro....... | ......... 3,400.000 | ..ooone 256,555 ...253,579 256,555 .0
| 026874 10 7|AMERICAN INTL GROUP INC.. ...| 02/04/2008. | Investment Technology Gro. 02/12/2008. | Pershing Advisor Solutions.... 235,621 .0
| 277432 10 O EASTMAN CHEM CO... ... | 08/19/2008. | VARIOUS.... .. | 11/13/2008. | Sanford C Bernstein Co LLC.. 297,210 .0
305560 10 4|FAIRPOINT COMMUNIC ...| 04/01/2008. | Spin off........ .| 04/22/2008. 1,278 .0
585055 10 6|MEDTRONIC INC............c...... ... | 01/07/2008. | Investment Technology Gro. 10/24/2008. | Investment Technology Gro....... 84,861 .0
718172 10 9| PHILIP MORRIS INTLINC.... ... | 03/31/2008. | Investment Technology Gro....... 04/01/2008. | Investment Technology Gro....... | .........3,400.000 | ..........178,742 | ...........170,993 | ......... 178,742 .0
723484 10 1|PINNACLE WEST CAP CORP ...| 02/04/2008. | VARIOUS.... . | 06/27/2008. | Investment Technology Gro....... 261,119 .0
882508 10 4|TEXASINSTRSINC.............. ... | 11/18/2008. | VARIOUS .. | 12/04/2008. | Sanford C Bernstein Co LLC...... | .........5,300.000 | ..........133,018 | ............77,602 | ......... 133,018 .0
91324P 10 2|UNITEDHEALTH GROUP INC.. ...| 02/20/2008. | VARIOUS.... .. | 02/21/2008. | Fidelity Capital Markets. 275,821 .0
92343V 10 4| VERIZON COMMUNICATIONS INC. ... | 08/19/2008. | Investment Technology Gro....... 10/22/2008. wee | e 7,700.000 | .........315,295 | ...........204,565 | ........ 315,295 .0
963320 10 6| WHIRLPOOL CORP ... | ... 07/10/2008. | VARIOUS.... 10/23/2008. | Pershing Advisor Solutions........ | .........4,500.000 | ...........326,456 | ...........230,333 | ......... 326,456 .0
98956P 10 2| ZIMMER HLDGS INC.... ....|...] 07/10/2008.] VARIOUS.... 10/22/2008. | Pershing Advisor Solutions........ 96,682 .0
6899999. Total - Common Stocks - INAUSHIIal AN MISCEIIANEOUS.............co.ovcie. coreerveereereeesesrcesresseseeseessessessssesesssssesssssenssessesssesessesassssnesessessasssessnsssssesnssssssessessoneessensonsasesesesones | corereedy 202,098 | veveen1,875,133 | ... 2,462,658 0 0 0 .0 0 0
7299998. Total - Common Stocks 0 0 0. 0 0
7399999. Total - Preferred and COMMON STOCKS. ... ...ttt iss eettissesssss s st st eesteees st s e sssess st st ss et stnssaessssssenssensssnssssssssssssssessssnssssssnssnnssenssnnssans | censeee 2y LAA T TD | 2,088,941 | ... 2,744,775 0 0 0 .0 0 0
7499999. Total - Bonds, Preferred and COMMON SEOCKS. ........uoiuiiiiiisiisiisiiiiis  oriiestisissssssessaseseesessssesessssssesssss s ess s st essse st st essees st aesess s senssesensassestensanssanssnsssssansessensnssansenssns | aveeres 5749177 | ........ 4,983,348 | ...... 5,742,869 | ......ccoovnnnn. 0] . (6,308) 0 (6,308) 0 0
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation| Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date

Code or Alien| (See SVO | Intangible Assets | Total Amount 10
CUsIP Description Insurer Purposes and [ Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification| Procedures | Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign| Number Manual)  |Company's Stock? Assets Value Shares Outstanding

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.

2. Total amount of intangible assets nonadmitted §.......... 0.

NONE

SCHEDULE D - PART 6 - SECTION 2
3 7

CUsIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1| Number of Shares | % of Outstanding

Name of Company Listed in

Total Amount of
Intangible Assets

Stock in Lower-Tier Company Owned

Indirectly by Insurer on Statement Date
5

6

NONE

E16




Annual Statement for the year 2008 of the AAA Southern New England Insurance company

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7

3

1 Codes 4 5 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
E Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
g Date Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Description Code| n | Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rate of | Paid Year Interest
Bonds - Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivision - Issuer Obligations
CHICAGO ILL WASTEWATER TRANSMIREV.......ccccconnnns | ........ | | .02/07/2008 | RBC Dain Rauscher INC........coovveisreeeneeens | 01/01/2009. 450,000 | oo | e (11,741) 12,375 | ooiineiineriisnnes | e 5500 | ... 2.567 |JJ......
2599999. Special Revenue & Special Assessment Obligations - ISSUEr OBlIGAtIONS............cciriiieiiiisiseiesi sttt ensnes 450,000 0 .(11,741) 0 0 12,375 0 [..XXX..... [.XXX..... | .XXX.
3199999. Total - Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations 450,000 0 .(11,741) 0 0 12,375 0 [..XXX.... [.XXX..... | .XXX.
Total Bonds
5499999. Subtotals - Issuer Obligations 450,000 0 (11,741) 0 0 461,741 12,375 0 .. XXX | XXX [ XXX
6099999. Subtotals - Bonds 450,000 0 0 0 461,741 12,375 0 .. XXX | . XXX [ XXX,
Class One Money Market Mutual Funds
STATE STRINSTIL INVT TR TREAS MMK......ccoocceimreennnees | ........ | | .12/31/2008 | State Street \ ...... XXX [ i 1,580,010 ..1,580,010 197 MON. 140
8099999. Total - Class One Money Market Mutual Funds ..1,580,010 0 0 0 0 XXX coeoeee ..1,580,010 197 0 . XXX [ XXX [ XXX ] e 140 | i 0
8299999. Total - Short-Term Investment; 2,030,010 (V)] [ (11,741) 0 0 XXX oo 2,041,751 12,572 0 .. XXX | XXX [ XXX ] 12515 | o 2,819
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Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn. 2
NONE

Sch. DB-Pt. A-Sn. 3
NONE

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn. 2
NONE

Sch. DB-Pt. B-Sn. 3
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Pt. C-Sn. 3
NONE

Sch. DB-Pt. D-Sn. 1
NONE

Sch. DB-Pt. D-Sn. 2
NONE

Sch. DB-Pt. D-Sn. 3
NONE

Sch. DB-Pt. E-Sn. 1
NONE

Sch. E-Pt. 1
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5
Date Rate of
Description Code Acquired Interest Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

U.S. Government Bonds - Issuer Obligations

Sovereign Bank repos repurchased January 2, 2000.........c.. ittt et et sse st ss ettt st st s bttt en bttt et s bttt st

0199999. U.S. Government Bonds - Issuer Obligations.

0399999. Total - U.S. GOVEINMENT BONAS. .....v.iuiieieiiieeieiiitssiesietsstessesesssssssessessssess e et ssses st essess s et ssses e st ens et et snt s bt sn s st st snt st sntansens | stnns

Total Bonds

5499999. Subtotals - Issuer Obligations

6099999. Subtotals - Bonds................

8799999. Total - Cash Equivalents.
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits for the
Ber%efit of All Policyholgers All 5Other Special Dep%sits
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama.........cccoceeeiieierieicieina
2. AlaSKa......ccooieiee e
3. ANZONA...ce e
4. Arkansas........ccocorneeniniiennnn
5. California.....cccccooerervrrrerrersrireinns
6. Colorado
7. Connecticut .
8.  Delaware.......cccooeveuveverererrirennnn.
9. District of Columbia...........ccc.......... DC|...
10, Florida.....ccooveeeeeeiereeieeceieeeeieene FLJ....
11, GeOrgia.. v GA|....
12.  Hawaii
13.
14.
15.
16.
17.
18.  KentuCky......cocoeervenrerrirrinerreereenens KY]....
19.  LouiSiana.......cccceveveurirereeisereieeinns LA]....
20.
21.  Maryland
22.  Massachusetts.........ccccoververrinnnee.
23, Michigan.......cccocoeninreiierereisninns
Z S 19Ty (=T To - R
25, MiISSISSIPPI....c.cvvrrieerricrerieeieiinienns
26, MISSOUM.curvuvrrereeirresesessiseisenenninns
27.  Montana........cccceeueeerveevcrrererenenne
28.  Nebraska.........coeeverveverereerniennnns
29. Nevada......ccocoveververerereieiennns

30. New Hampshire
31.  New Jersey

32.  New MeXiCO......ccoovvrrerererrrrerrennns
33, NEW YOrK...ooveerieeieieiesieieiees
34.  North Carolina.........cccvevererverennns
35.  North Dakota........c.ccoervrerrrrerrnrennen.
36.  ONi0..eeceereeeeereeeee e
37.  Oklahoma........cccoovvereerrirererirnns
38, Oregon. ..o
39.  Pennsylvania........ccccocoeeneencineenns
40. Rhode Island.........ccccooeververrirerennee.
41.  South Carolina........ccceevrrrvereeienns
42.  South Dakota

43,

44,

45,

46.

47. Virginia

48.  Washington.........ccccoevveneneereineenes
49.  West Virginia.......cocoeveereerrierrinnnnns
50.  WISCONSIN.....cvirverererieieeierieinas
51.  Wyoming.........
52.  American Samoa
53. Guam...........
54.  Puerto Rico.....
55.  US Virgin Islands.......
56.
57. Canada.......ccoevmrvrrrernnn.
58.
59, Totalreererree s
L7 U
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page...........c...... 9,00 G XXX oorierireieernersssssessssssssssssssssssnsens [ eessesesssssnsssessessnnes (1] I (V1 A (01 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........cccocvverierireernans XXX ] XXX oierisisisissssssesseseesseseseesesssnsens | aeeesesssssessesssseseeses (L] I [ I [ I 0

E27
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	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. C-Sn. 3
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. D-Sn. 1
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. D-Sn. 2
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. D-Sn. 3
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. DB-Pt. E-Sn. 1
	E18, E19, E20, E21, E22, E23, E24, E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
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