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Annual Statement for the year 2009 of the AAA Southern New England Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
Investment Categories Amlunt Percezntage Amgunt Perc:ntage
1. Bonds:
11 ULS. TEASUNY SECUMHIES.......eureereriereeeeiieeeeteeeese sttt sttt en s st ensnssnssas | snssessssssssestesssnsnssess | evesesessesens 0.0 [ [ e 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. GOVEINMENT AGENCIES. ........vvuvererieiierireieiseeinseseeesessssesessesssssssssssssssssssssessessssssessessssssessnsss | seessnssnssnsssssssssnsnses | sesssesessesens 0.0 [ [ e 0.0
1.22 Issued by U.S. government SPONSOred @QENCIES..........ccvurueurerierieieiesisssese s siesssssessessssssssssssessessns | sriesssssssssessssssssssieses | sssessissessens 0.0 [ [ v 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUNHIES)..........covwerrerrermernrrnrenrenernnenes | revreeereineersernsensineines | covereereeeeeens 0.0 [ eoveeeeeeeeeeeereeeens | oo 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..............cccovevevcvieeeecieeeeeeese s | e 2,669,530 | ...cccoovnenn. 57 [ 2,669,530 | ..ccovrrernne 5.7
1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations........ | ............. 5,805,967 | ...coorennee 124 | . 5,805,967 | ...cccvvrenn 12.4
1.43 Revenue and assessment 0blIGAtioNS.............cccveuivrieicieieiee et ssesnns | envesnian 26,959,506 |......cco..... 574 1. 26,959,506 | .............. 574
1.44 Industrial development and similar obligations
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed DY GNIMA ...ttt bessesssenas | sevessessesssssssesssssssenes | veveessssesenns 0.0 [ [ e 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........cccooeecieeceeeses et essssssssssssses | sessesissesssssssssssssens | cveevenssseenns 0.0 [ [ e 0.0
1513 Al OTNET ...ttt sttt | ersbinnenisnensstnnsnisnns | rensernnenes 0.0 [ oo [ eernreerirneend 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC 0F VA........ooiiiieieeersieeessiesesssessessesssenss | vsvesiessssssessssssssenss | soereesessenens 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 Line 1.521..........covvnrrnnrnnnninnnnesnniinees | cevnsnsissesssnsnenneens | coveneeessenens (00 [N IS 0.0
1523 Al Ot ...ttt sttt nns s | erebinnnnisnensstnnennns | ensernenns 0.0 [ oo [ i 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid SECUTLIES)...........ccvevvrevcireiereeieieieens [ v [ v, 0.0 [ [ v 0.0
2.2 Unaffiliated non-U.S. securities (including Canada)............cceverenrereinirnrennieeeensesesssessssssssessssssssssssesssssssssesses | ressesssesssssessessssssnsns | censeseenssnnes 0.0 [ [ e 0.0
2.3 AFFiIAEEA SECUMHIES. .....vvrevveerirserirrei ittt ssssse s nsssssssens | sresiesssessienssnennssnees | cevsseressneeens 0.0 v [ e 0.0
3. Equity interests:
3.1 Investments in MULUAIFUNGS..........ccueieiiric st sennsesssesnsnns | ceveseseinn 2,969,731 | oo 6.3 [ .o 2,969,731 | oo 6.3
3.2 Preferred stocks:
3.21 Affiliated
3.22 UNGFIlIALEG. ... oottt [ erteeennent s nennnnnes | e (001 TR SRR 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
33T AFFIIBLEA. v veveeeer ettt es sttt | rineest st st nenes | seeeesssnneeens (00 ST TN 0.0
3.32 UNGfIBLEA. .. .cvveeeceeeiricriit ittt ssnnsn | reeseseeed 6,032,953 | ...oovvernenn 12.8 [ 6,032,953 | ...ovvvveenne 12.8
3.4 Other equity securities:
BT ATTIIBEE. . vveooeversriieri ittt | sneneseenens s | o 0.0 [coveereerrrrircrerrees [ i 0.0
342 UNGFITBLEA. .. cvvevoeeeceeieieet ettt et | riseest s sesntnenes | seeeessneneenns 0.0 [ oo [ i 0.0
3.5 Other equity interests including tangible personal property under lease:
35T AFFIIBEA. .o rvvvervtrereeieeets ettt | risnent s sesnt s | seenessneeeeens 0.0 [ovoereemnmerineeeennes [ i 0.0
3,52 UNQFfIIALEG. ... eoovevocereii ettt ettt enstnnnnas | wnsenssnsstsnsssannsnnnnses | seereennnnenans (00 TN ST 0.0
4. Mortgage loans:
4.1 Construction and land deVEIOPMENL.........cccvurrnrrinineirriresene e essssssssessssssssssssesssssssssssesssnsssssessssssssses | sessnsssssssssnssesnsssessens | sesnessessnnssi0:0 [ ronmrrerssnnesnerssnsennens
4.2 AGHCUIRUIAL.....coiveieeictei ittt b sttt s s sn s ssessessnsensessssntensessnsensessessnnns | sensensensnssnsensensnsensene | svernerenrernens0:0) [ ovvierieseeseseisienns
4.3 Single family residential PrOPEItIES. ..ot ssssssssssssessssssssssssessensssssessesssssses | sesssssnssssssssessssssnssnes | sesneenesrnnsni0:0 [ evrirrinensinsrsiesennens
4.4 Multifamily residential ProOPEHES..........cc.cvveeucieieeiicieieesee s ssesssssssssessssesssssssssessnnss | sevessessssssesiesssssseseess | vesvssreereesssd020 [ v
45 COMMENCIAl I0ANS........courircrirerierirerierieeieniestesiesrss sttt nientestenteensnensnenssensensensensensensenes | cnensnennennensnenssennenns | vosenesenenenend0:00 | o
46 Mezzanine real state [0ans...........cccoririniniiiinisrrrr s | e | 0000 |,
5. Real estate investments:
5.1 Property 0CCUPIEA DY COMPANY........cccviiiiieiiciciecte ettt bbb ses e s st s s sssnsens | sesseresssesessssesesssesens | seeerssinsesens 0.0 [ oo
5.2 Property held for production of income (including §.......... 0 of property acquired in satisfaction of debt).............. | ooeerververieceiiiies [ e 0.0 [
5.3 Property held for sale (including §......... 0 property acquired in satisfaction of debt)
8. CONMTACTIOBNS........ouiveeiieiiiiiet bbbt
7. RECEIVADIES fOr SEOUMHES.........ovveeerireeiceiiesii sttt
8.  Cash, cash equivalents and short-term iNVESIMENTS.........cccovcevieicciceee e ssssssessensens | eeienennen2yD 18,375 | e84 | 2,518,375
9. Other INVESEA @SSEIS..........uurverecireirieceieerie st
10, TOtl INVESIEA BSSEES. ... ettt bbb
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Annual Statement for the year 2009 of the AAA Southern New England Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAI.........cc.ciuiiveiiciieiieiesise ettt bbbttt et b s bbb s bbb aen b
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccceiueieiriiieeiessee ettt snes

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

3. Current year change in encumbrances:
3.1 Totals, Part 1, COMUMN 13 ...ttt bbbt
3.2 Totals, Part 3, COMUMN 1. ...ttt bbbt

4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........coiieiieieeiiseie ettt et b s s bbb bbbt bbb een

5. Deduct amounts received on disposals, Part 3, Column 15..........cccoceeee... I .. 0 IR B
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ouiieeecieieisc ettt sttt b s
6.2 Totals, Part 3, COIUMN 13......oieiceesss ettt s bbbttt

7. Deduct current year's other than temporary impairment recognized:
7.1 Totals, Part 1, COUMN 2. ...ttt bbb bbbt
7.2 Totals, Part 3, COIUMN 0. ..o iesssss st ssssss et s st s sttt

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1.ttt sttt
8.2 Totals, Part 3, COIUMN ...ttt s sttt

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.ceevurireereieiiieeeie ettt sae sttt bbbt e b senee
10.  Deduct total NONAAMIEEA AMOUNLS...........c.eviveieicteees ettt sttt ettt a bbb e sa bbb e sttt s b b ae s b et b st b bt es e bes b s saeses st nse st

11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........cvuiurrieririririirsississinsissiessessssssessesssssss s ssess s ssessssss sttt sssssssessessssssessassansssssessessssssessessanes

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECemDEr 31 O PHIOF VAT ..ottt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curuirirerireireieeinee ettt ettt snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccovviiriiiiireieeeeee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbb bbbt bbbt naa
3.2 Totals, Part 3, COIUMN ..ottt bbbttt bbbt s st

4. ACCIUAI OF QISCOUNL.......oveiititet sttt ettt bbb bbb s a4 e84 4 d b s bR b2 b b R34 s bbb bbb s s Rt b s bbb bbb s b s st st
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.....cvieeceiecte ettt sttt st st a st

5.2 Totals, Part 3, COIUMN 8........coueiiieieicieie ettt sttt s bbb bbb st

Total gain (10ss) 0N disPoSals, Part 3, COIUMN 18...........ccuuiiieiieieieisce ettt bbbt bbb bbbt e bbb bbbt bbb bbb en st

Deduct amounts received on disposals, Part 3, Column 15..........cccoocvvree - BB - -

Deduct amortization of premium and mortgage interest points and commit g o A B e

© ®©® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13-ttt
9.2 Totals, Part 3, COUMN 13, ...ttt

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 1. ettt bbbt
10.2  Totals, Part 3, COIUMN 0. ...ttt bbb

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........c.ccvrrrerrrireerinreisieiseseees s sseeneans
12, TOtAl VAIUGHON GIIOWANCE.........oouviveirireirerisseesese st
13, SUDLOLAI (LINE 11 PIUS LINE 12)...e.vicviieeieeicteeetete sttt sttt a st s ettt es s st s st e s s st n s ettt e s s bR s s e st et e sttt st s s b s e ss st n ettt nen
14, Deduct total NONAAMIEET @MOUNES............rvverriirrieseeisresisesesee i esess s RS R R RREEbn

15. Statement value at end of current period (LINE 13 MINUS LINE 14)........cioiiieiiereieireese ettt st et b bbb s et st n e
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Annual Statement for the year 2009 of the AAA Southern New England Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.ccuuiueieiiieieiesss et snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........coiieeiiicieieee ettt st bbb b bbb bbb st baen
3.2 Totals, Part 3, COIUMN 12........iiiieieicicisste ettt bbbttt st baen 0

4. ACCIUAL OF QISCOUNL. ......uveieetictetcie ettt sttt s 42444822824 s RS s R s skt b bbbt

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccoiveriereeseee s N 0 IR R,
5.2 Totals, Part 3, Column 9.......cccccoevverrereeieieeesseee e o) .- B i, 0

Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19.........ciiiiiiieiiisieieiieteee ettt e bbb s bbb bttt s b b et e s bt st es bbb b b s et s st s st n st anen

Deduct amounts received on disposals, Part 3, COIUMN 16...........ccceveicueieieiciees ettt a sttt s e st b s et et s s s ss st a sttt en et snen

Deduct amortization of premium and EPIECIATION............c.cvevirie ettt bbbttt s bt s e e bbb et ettt et et s s ae st e s et st n s

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt sttt nnn
9.2 Totals, Part 3, COIUMN 1.ttt sttt nen 0

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15........ooiieieissiscieis ettt s s
10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes 0

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccurrrrurrumirrinriirineinsseiesssissssesssssss st ssssssssssesssessessessssssessessssssnssns 0

12, Deduct total NONAAMIEEA AMOUNLS...........cciviveieicteeie ettt sttt ettt bbb et sa bbb s bbb s b es s b ettt b bbb bes b s saeses s st nse st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.oiuiurirririrriniinsissieeessss e sssssssessssesssssessesssssssssesssssssssessessessssssessasssssessassssssssessesssssessessnes 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOM YBAI.........cuuriuieererrireieiieie ettt esees bbb bbb E bbb bbb s bbb 55,517,478

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7........c..cvcuiuieiiiec ettt bbbt s bbb bbbt bbb bbbt nas 15,292,984

ACCTUAL O QISCOUNL. ...ttt ettt a s b b s b s b s s s b s bt b st s bbb s s et st bbb s bbb e bt s bbb st ans 15,881

Ea

Unrealized valuation increase (decrease):

A Part 1, COIUMN 2.ttt bbb a s bbb bbb bbb s bbb s bbb en s

4.2 Part2, SECHON 1, COIUMN 5.ttt s

4.3 Part2, SECHON 2, COIUMN 3.t 1,673,469

A4 Partd, COIUMN T ceeseeees e eesseeess st st 8RS8 8RR 362,873 1,936,342

Total gain (I0ss) on disposals, Part 4, COIUMN 19.........cciiiieiicicieisciei ettt bbbttt b bbb bbbt b bbb bbb bbbttt es bbbt 380,147

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ciiieiiiciiiieiecsesie ettt bbbt 28,293,616

Deduct amMOrtiZation Of PIEMIUM.............c.uciiiieiieeicicie ettt bbbt b bbb s b s bRt bR bbb se bbb bbbt en bt ba s 411,531

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 PArt 1, COIUMN 15ttt
8.2 Part2, SECHON 1, COIUMN 19. ...ttt b bbb
8.3 Part 2, SECHON 2, COIUMN 16.........uiuumirmreimirieisiess sttt
8.4 Part 4, COIUMN 15......ouuiiiieireiieeeiiesis st 0

9. Deduct current year's other than temporary impairment recognized:
9.1 P, COIUMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN 4.ttt
9.4 Pt 4, COIUMN 13ttt 0

10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccceruerrrrieiseeiesnse ettt 44,437 685

11, Deduct total NONAAMIEA GMOUNLS........c.eiiiieieicieieieiesse st s sttt s8££t s R R et bbbt n st

12. Statement value at end of current period (LINE 10 MINUS LINE 11) ...ttt ettt sttt bbb s e sae s e s st ensn e 44,437,685
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Annual Statement for the year 2009 of the AAA Southern New England 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
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States..
Governments (Including all obligations 2. Canada......ccccooovmvierrerinnn.
guaranteed by governments) 3. Other COUNHES. ...cvuivirerreree | orerrisreisssersssesssesssnessessseses | sessenssssssssessassssssessasssnssnssnsss | sessossessssssessenssssessessenssnssnsss | sessessossssssessassassnssessassansssess
4. TOtalS. ..o | [V O 0 i 0 [ 0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...oooooiieeiiieeciiiees | e 2,669,530 [ ..o, 2776174 | oo 2,699,977 | oo 2,445,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....cooirrrarsrieisrniines | o 5,805,967 | ..o 6,013,919 | oo 5894049 | .o 5,415,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oscreessrressssriissriiians | s 26,959,506 | ...coooorioeen. 27,978,386 [ ..o, 27,262,930 [ .o, 25,775,000
Industrial and Miscellaneous, Credit Tenant 8. UNited StAteS......ccevevcveeeies | e [ e [ e sssenes | s s
Loans and Hybrid Securities (Unaffiliated) 9. CaANAGA.......coeveieieereeis | s [ e | e esenss | sres e aes
10. Other Countries.......cccooereen fevviiviiiiiisiisicsiisiicsciisciess | e L | s,
11. Totals..
Parent, Subsidiaries and Affiliates 12. Totals..
13. Total Bonds.......ccesssseessssene | coveviiiiien, 35,435,003 | .o, 36,768,479 | oo, 35,856,956 | .ooovvsiriiniiiees 33,635,000
PREFERRED STOCKS 14, UNted SEALES......cveervererrenns [ e [ s | s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......coerereeiiereieeinens [t | et senes | ceresb st ee
16._Other Countries........ccoocevsee | eveniiinsiiensiinsinscicsiiinsie [ [
17, Totals...ooveeiiccicciciicniei [, (O O 0 i 0
Parent, Subsidiaries and Affiliates 18. Totals.....ocoevevereiiesiiisiieniie e Lo [
19. Total Preferred Stocks....... [ ..o, (O R 0 i 0
COMMON STOCKS 20. United States.......oouvevevnveees | vovevvmneriiinsernenns 8,957,121 | covvvvverrirnerinns 8,957,121 | covvveeereirreenens 8,064,076
Industrial and Miscellaneous (Unaffiliated) 21, €aANAAA........coceiereiceins [ e | s | s
22. Other Countries. .....c.covverenss | wovveirnsiiisiiricinc 45,563 | oo 49,563 | i 27,976
23, TotalS. ..o | v, 9,002,684 | .....ocoooc00re...9,002,684 | i 8,092,052
Parent, Subsidiaries and Affiliates 24, TotalS....ovcveeciiieiesciciiiesns | e | s | s
25. Total Common Stocks....... | ..cocovviviiinee 9,002,684 | ....................9,002,684 [ ........cc....c........ 8,092,052
26. Total Stocks ...9,002,684 ...8,092,052
27. Total Bonds and Stocks.... | ..................... 44,437,687 | ..coovvvverreeen 4,771,163 | e 43,949,008
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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

1 2 3 4 5 6 7 8 9 10 1
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)
U.S. Governments
T ClASS ettt sss st ssssssssssssssssssessessssssssssssnsssssns | svesssssssessssssssssssssssssins | eeseessssssssesssssssssnssessessas | sessesssesssssnssessessnsnssnses | ssessesssesssssensnsssssnsessess | svsessesssesssssssnssessenssnssns | sesssssessesssssassonssessns (0 0.0 [ooiereenn338,436 | oo (0 A T [T
1.2 ClASS 2ottt ees st ssessesssssassssssssens | svsesssssisssssssssssssssessessans | eevessssssessessssssesssssessessas | sestesssessessssessessssssseses | sressesssesssssensisssessnsessess | evsessesssessessesssssessessnsens | seessessessesssssessinsaesens (O 0.0 [ [ e 0.0 [eoreeeeeeeeeereeeereeieens | e
1.3 ClASS .ottt ssessessessasssssssans | srsesssssessssssssessesssessensons | eeviesssssessesssessessessessessas | cesteessessessssessessnsssaenes | srestessesssssensiessessssessens | evsessesssessessenssssessensensans | sessessessesaestenseesaesens (O 0.0 [ [ 0.0 [eoreeeeeeecereeeereereens | e

2.7

TOHAIS. .o

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1
Class 2
Class 3
Class 4
Class 5

TOHAIS. .ot

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

4.1
4.2
43
44
4.5
46
4.7

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

ClIASS 1.ttt
ClASS 2..e.vvvevicies et
ClASS 3..eiviieieiee e

TOHAIS. .o

................. 8,138,785
.................... 678,267

.................... 500,787

.................... 716,948

................. 1,785,303

................. 2,802,929

................. 8,817,052

5.1 Class 1. | s 1,774,923 | ..o 8,436,258 | .....ocvevnnnnnd 6,467,742 | ....ccoooveveene. 6,269,920 | .....ccvevvnuee 3,613,208 | ......ccceeen. 26,562,061 | ..cvvviiviciininnns 70.7 | 29,259,933 | ..o, 62.1 | 26,562,051
5.2 ...677,958 ..677,958 |. 1,950,299 ...677,958
5.3 Class 3. | s | s | s | s | s | s (U U | K | O 333,396

5.4 Class ... | s | s | s | s | s | s——————— 0

5.5 Class 5.......ouvirirciinins s | s | s | s | s [ s | s————— (O R | K | OSSO

5.6 Class B........cccouuumrivrriiinnsiinsisisssssssss s s | s | s | i | | s 000 o,

5.7 Totals 4,291,166 | ............... 27,240,009 31,543,628

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ove5r 20 T:tal Colum; 6asa Total frori Column % fron? Col. 7 Tl(t)al Tl:al
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)
Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS 1ottt essssssssannns | enssenssensinnes 1,556,102 4.1
8.2 ClASS 2.ttt sttt ettt | ettt 0.0
8.3 ClASS 3.eueriiieiieteieeiet ettt | ettt 0.0
B.4 ClASS ...ttt | ettt ettt 0.0
B.5 ClaSS B....uouuieiieiieeieeieeee sttt essens | ettt 0.0
B.8 ClaSS B.....cuueeuerreeierieeieeiseiss et ensens | sntne e 0.0
6.7 Totals... 1,556,102 .41

Credit Tenant Loans

71
7.2
7.3
74
75
7.6
7.7 Totals

0.0
0.0
0.0

.00

Hybrid Securities

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

1
2

4
5
6

Parent, Subsidiaries and Affiliates

9.1 Class
9.2 Class
9.3 Class
9.4 Class
9.5 Class
9.6 Class
9.7 Totals

1
2

4
5
6
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
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.
10.1
10.2
10.3
10.4
10.5
10.6
10.7
10.8

Total Bonds Current Year
Class 1
Class 2
Class 3
Class 4
Class 5
Class 6
Totals.....ccovererriirrinns

Line 10.7 as a % of Col. 6

................. 3,613,208 |...............36,912,128
.................... 677,958 | ....cccoouvnv.....677,958

............... 36,912,128
.................... 677,958

9,659,272 9,390,669

4

11.1
1.2
113
11.4
11.5
11.6
1.7
11.8

Total Bonds Prior Year
Class 1
Class 2
Class 3

............... 14,907,698 |...............8,115,187 | ................9,264,314 | ...............3,150,740
. 1,587,020 ...706,748 1,013,489 |.

Totals.....ccoeveererererenen. . ...16,494,718
Ling 11.7.858 % 0f COl 8.

4,164,229 |.
.......................... 78] 360 [ 187 ) il 197 e 8.8

12.1
12.2
12.3
12.4
12.5
12.6
12.7
12.8
12.9

Total Publicly Traded Bonds
ClASS T.ouirieieiererss sttt sse s ssessss s ssssenss | sassessessesens 4,150,291 | covvvrrnee. 10,098,689 | ...ccovvvrrnnn 9,659,271 | coveerrrrernnns 9,390,668 | ...ccovrrnnnne 3,613,208
Class 2
Class 3
Class 4
Class 5
ClASS B....vvvvvevrissiesieiesiesiss et ssessessessessssssessessssssessesessessns | sesssssssssssessessssssessessensss | nessassenssessessensenssessensonss | srsesessensensessessensanssessans | snssessessensenssssssssnsenssessas | sessensessensenssssensenssnsesss | srssssesssessensenssnseessensesd | cesesseessensesssessesenss000 | toeriesssssssiessessensisssens

Totals.....ccoereerrrrerennn. .. 47,123,028
Line 12.7 asa % of Col. B......cocevrvreerrrrrnnn. W11.0 .. .26.9 | ... 257 ... 250 | ... A4 ... ..100.0 |. USSR (R XXX....
Line 12.7 as a % of Line 10.7, Col. 6, Section 10

13.
13.1
132
13.3
13.4
135
13.6
13.7
13.8
13.9

Total Privately Placed Bonds
Class 1
Class 2

Line 13.7asa % 0f Col. B......cocevvvrrrrrrrnnn.
Line 13.7 as a % of Line 10.7, Col. 6, Section 10

Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $ 0 current year, §.......... 0 prior year of bonds with Z 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.

Includes §.......... 0 current year, $.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 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§.....2,155,084; NAIC2§.......... 0; NAIC3S.... 0; NAIC4S..... 0; NAIC5S.......... 0; NAIC6S......... 0.




80IS

Annual Statement for the year 2009 ofthe 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

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

Defined....
Other...
Totals...

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
1.1 ISSUET ODlIGALIONS.....euvereerieiiciere et eeessssssessssessssssssesssnses | sessssessssssssssssssssssssssnssons | sessessessessssssnssessssssnssesses | sessesssnssessassssssessssssnssnsss | ressessssssessasssnssessnssansns | sresssnsnssessessnssessessansss | sesessssssessasssnsnssessesens (018 I 0.0
1.2 Single Class Mortgage-Backed/Asset-Backed Securities ..0.0
1.7 TOtAIS. ...t s 0.0
. All Other Governments
2.1 ISSUET OBIIGAtONS.......c..cviveiicierieie et sssssssenas | sresissssssssesessssessesssssssens | sesiessssessesssssssssessessssens | sressesssssssessssssessessessssens | sressesssssssessesssssssesessnss | sressssessesesssssssessessssenss | sressessesssssssessessssessenns (018 I 0.0
2.2 Single Class Mortgage-Backed/Asset-Backed SECUMHES...........ccouevvewe [ covreerreiieieieieiesieiieiens e ssssssssssens | cevesisssssesisssssessssssesssns | seesessissssssssesssssssesssssnss | seesessessssssessssssssessssenss | sressesesssssssesessssesseses (018 I 0.0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
2.3 DEAINE.....ooeeeeecee et sesess st saessessssssesssnsns | erviessessessnsssssssssssssassans | sersessessssssesssesssssessissseses | sressessiesssssessensessessensnss | svessessenssessesssnsssssesssnes | svsessesseessssssssenssssessanes | sevsessesseesaessesseseesanes (O [ 0.0
2.4 OHNBI ...ttt essss s ssns | sesessesissses st estessas | seesesiessessesesssste e ssenes [ sresseesessessessesestessesens | sressessesessesssessstessanes | sstessissessessessesessensenns | sestessieseses s esinns (0 RN 0.0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
0.0 | eoeeeeeeeeevereeseienees | evvereeeeeeiienieneeend000 [ [,
..0.0 .
0.0 | o0 |00 [ [0 0
. U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODBlIGAtIONS.......ocvvrvecireiisieie sttt ssesssnsnes | evsssssesessesens 318478 | oo 945,483 | oo 1,406,227 | ..oovovvverennns 317,820 | oo | cevvenieienis 2,988,008 | oo 79 | iieennd,843,902 [ o103 | 2,988,008 |...coverrerererieriieienians
3.2 Single Class Mortgage-Backed/Asset-Backed SECUMEES..........occouevvew. [ oererrisieierieiciciinens e | ceneiisissiessssssessssssssens | sresiesisssssesesssssssessessnss | sressssessesesssssssessessssenss | sressesesssssssessssssessenns (018 I 0.0 [ [ eeveieieriieieieneenn0.0 [ [
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
3.3 DEIINE.....ocieictceee sttt sessnstns | eevesiesins s essss s saesaas | ceesesiesiesseses st ssenes [ sressssessessesseesestensesens | sriessessesessessesssstessnes | srtessessessessessssessestnns | sestessessesiess s esaees (O TR 0.0 | eoveererireeeierienseienens | evvereeieieiienienneend000 [ [,
B OHNBI oottt st s s ssssstsssessessssnssesanns | eevsssessessensnsssssnssesaessas | sersesssesssssnssesssssrsesseses | sressessnssessessensestesssnsnss | srsessessnssessessensssssessanes | svsessessnssesssssenssssessenes | sessessesseeseessssssesenes (0 [ 0.0 | eveoeeeereeeeereeerenseeeensees | eveerenrenrenserienreed0.0 [ [ e,

.................... 318,478

.................... 945,483

................. 1,406,227

.................. 317,820

2,088,008 | ..

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

ISSUET ODIIGAtIONS........cvuivieeiecictece et
Single Class Mortgage-Backed/Asset-Backed Securities..........cc..cc....
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

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

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

1SSUET ODIIGAtIONS......oocveceieeiecicteee et
Single Class Mortgage-Backed/Asset-Backed Securities...............c......
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

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

................. 1,774,923

................. 8,436,258

................. 6,467,742

............... 6,269,920

............... 4,291,166

............... 27,240,009

............... 31,543,628
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

6.5
6.6
6.7

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

OIS ..ttt

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
. Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations.........cc.eeueverevererereneererrereeseeens .1,556,102 1,556,102 41 1,580,010 34 ..1,556,102 |...
6.2 Single Class Mortgage-Backed/Asset-Backed SECUMLIES........co.vuveriins | vererrerieieriesiseiieissiess [ e [ s | s | sresissssesssssssssesssess | sossssnssssesssesesnns 0 0.0 | oo | e (U0 N
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

8.3 DEMINEM. ...ttt sss s sssss s ssssssssesssens | eessssssssssssssssssssssesssesses | srsensssssssssssssssssssssens | sesssesssesss s esssesssesstensses | siessesses st sessas | sresssesssesssenssesssenssensans | sessessessess s [V [ 0.0 [ | e 0.0 [ | e
B4 ONBI oot saens | eessessasssnssssssssssesssessns | cresssisesisesieesieesisesseesiens | sesiesisesssesssesssesssesssensans | seesiiessiessiessessesssssas | sressessessaessessesssensan | eesseestes e sies e seenseas (O [ 0.0 [ | e 0.0 [ | e

71

7.2
7.7

Credit Tenant Loans
ISSUET OblIGAtIONS......couvvreecieeiiericieses st
Single Class Mortgage-Backed Securities...
TOtAIS. ..o

8.1

8.2

8.3
8.4

8.5
8.6
8.7

Hybrid Securities
Issuer Obligations,
Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

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

OIS ..ottt

0.0

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

9.1

9.2

9.3
94

9.5
9.6
9.7

Parent, Subsidiaries and Affiliates

ISSUET OblIGALIONS......couvvreeciieiiericic sttt
Single Class Mortgage-Backed/Asset-Backed Securities......................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

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

DEFINEM. ...t
Other...
TOHAIS .ot

0.0
0.0

0.0
0.0

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

.......................... 0.0
.......................... 0.0
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 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
10. Total Bonds Current Year
10.1 ISSUET OBlIGALIONS.......veveeceeceercteeee et sssssssseesssssssessssnens | evsessesensennes 4,150,290 | ..oovvveeeee. 10,098,689 | .....cevvunen. 9,659,272 | cvvereen. 9,390,669 | ............... 4,291,166 | .....o......... 37,590,086 | ...ccoovvvererennes 100.0 |.oveveerene ) .0 S D ). 0, SN 37,590,086 | ...cooeverreeriereean
10.2 Single Class Mortgage-Backed/Asset-Backed SECUtiES........c..ceevvevens | covvrerreierneiseieisnins (01 RN (U1 (O (V1 R (01N (O R 0.0 | XXX oo | v XXX irvveens | e (V1
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
10.3 DEfINEA.....ouiieiciererse et ssenssssessens | esseesissiessess s (01 (01 (O (V1 (01N (O R 0.0 | ). 9, SN R D90 GO IR [V
104 OBttt ssesssnsnss | esbessissaesses s seessessaess (01 OO (U1 P (O RO (01 RO (01N PO (0N [ 0.0 | )90, SN IR XXX oo | e [V
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
10.5 DEfINEA. ...ttt
10.8 Othel ettt en
10.7 Totals......cccooerervernee.
10.8 Line 10.7 as a % of Col. 6
11. Total Bonds Prior Year

1 Issuer Obligations,
2 Single Class Mortgage-Backed/Asset-Backed Se:

11.5
11.6
1.7
118

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

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

DEAINEA. ...ttt
Other...
Totals.....ccoveverirrienes

Ling 11.7.a58 % 0f €Ol 8.t nees

16,494,718

9,264,314

12.

12.1
122

12.3
124

12.5

Total Publicly Traded Bonds

ISSUET ODlIGALIONS......ceveecereireereieieiseeseesees s sssenenn
Single Class Mortgage-Backed/Asset-Backed Securities......................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
DEfINEA. ..o s

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

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

9,390,668
..25.0

..37,590,085
..100.0

13.

13.1
132

133
13.4

13.5
13.6
13.7
13.8
13.9

Total Privately Placed Bonds
ISSUET OblIGALIONS......couvvreciiciiesicseseses et
Single Class Mortgage-Backed/Asset-Backed Securities......................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
Defined
Other....
MULTI-CLASS COMMERCIAL MORTGAGE-
ASSET-BACKED SECURITIES:

DEFINEM....... v
Other...
Totals.....ovvveriiriienns
Line 13.7 as a % of Col.
Line 13.7 as a % of Line 10.7, Col. 6, Section 10
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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 DECEMDEr 31 Of PRIOF YEAI.........ccuoverirrieieeiresreereere ettt eseessssesssessessees st ssesssntans | sessesssssssssessesssssessessssssssessessas 2,030,010 | oveeereeeeneereeeeeeeire e 2,030,010 [ euieerieiereieiieieees et sstesessse | ettt sssssens | sresaess e ettt
2. Cost of short-term INVESIMENS ACQUITEM..........cccuiveveeicieeieie ettt sse st ssbensens | evsesessssssssessssssessessses s s sasaaed 42,251,253 [ oo L I X T N DU OO
3. ACCTUAI OF BISCOUNL.......oovvvvrirreessriresi st | etnt e s e 0 [ [t nss s | et | et
4. Unrealized valuation INCrEASE (ABCIEASE).........eiueiueireiiieieieieessiseeisstesse ettt s st ss bbbt s b b s s sse st nsessesns || stestessesssessesse s st ass e s st en s s ben s s bt ensns 0 [ ettt | vttt ettt s s bensens | Sbestesae bt st s st et s b e bbb s s s s bt n s st en s s | entetseb st sttt ettt an
5. Total Gain (I0SS) ON QISPOSAIS.......cuueurerrerrireereeeereeseeeeeeseeseeeseeeiseessseseesessesssee st ess e s ssees st s ees st enssessesseesssasssnssassanssnssns | seesestossssesessasssssessessastnesessessanssessessssanes A | e A | et | e s e ss | Shebaebst et b bbbttt
6. Deduct consideration reCEIVEd 0N QISPOSAIS..........c.ccvevevcviiiieeieieesete ettt es s s sse s sstessssnsens | evsesssssssssessssssesssessessesessasaaed 42,118,837 [ oo L R 1 A U BT OO
7. Deduct amortization Of PIEMIUM. ..ottt es s ss ettt s st ses s sessessssansnns | srssssessessssssesessessesse s s snssssessssnsenes T3AT | oo TL3AT | ottt sens | ettt bens | eerebes ettt s bt s bbb s s s
8. Total foreign exchange change in book/adjusted Carmying VAIUE.............cceviueieiieiisiscics et ssnies | cvesssssssess st 0 [ e | ettt sensens | Shentese bbbttt s e b et st nses s | entetse s st s sttt ettt an
9. Deduct current year's other than temporary impairment reCOGNIZEM............ocuiureirnrerririnereieeseeneiseeseeseesesessseeseeseens | ererssse s iessns s ses st sss s 0 ettt nsrsses | eereetestesi st esses s bt es e sesssssesses st entensesntanaess | Shsiessstistonsessctestens et et st s sesset st essessessnsentetas | estetietstesses et et en e s eh st es sttt en bt neen s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).......cccovurvrrrmriinininrnninenseiesinsns [ cerrensnsenessssssssesssesssssessessnes 2,155,083 | ovorereerenrereieeisree e 2,155,083 | oo L0 TS 0 [ oot 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11).......cooiiuiiiiiiiiiiisiciiceesssesiessssensssesssssssssssesnssnes | sossensssssssssisssssesnssssesssssssensassnne 2,155,083 [ ..o 2,155,083 | oo 0 ] oot 0 | oo 0
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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 Of PriOr YA .........ccccueveeecierieieeseieiie s siesisesesenins | eevesiessisssssesss e 338,436 | covoeereeeens 338,436 | .o

2. Cost of cash equIValeNts ACQUITED............cc.cvucviiivcieiceece et ssssessesenns | sevesssssesessssesaenas 35,593,513 | oo, 35,593,513 | oo

3. ACCTUAI OF BISCOUNL.......oveveveririeceireseei sttt s st | bseeriesetise s enese et 0 [ e

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS.........cvuririrrireirrieiiise et ss st ess st essssssessessns | sessessssssessessessssssestessssssssessad 0 [ o | s

6. Deduct consideration received 0N dISPOSAIS..........cccvuevcvierieeriiiisieieiese et ssssssessenas | sevisssssesesissesaenas 35,931,949 | oo 35,931,949 | ..o

7. Deduct amortization Of PIEMIUM...........ccvrieieiiriees ettt s s st st s e benasses | ersesessssssasssssssesses e sassessssanes 0 | oo resesesses | v

8. Total foreign exchange change in book/adjusted Carrying ValUe............ccceneereererneeneieeneeneeernnineens [ rerseineieessseseiseesesssssseessesend 0 | oo [ e

9. Deduct current year's other than temporary impairment reCOGNIZEM...........ovuevevrierrrerieereeieresesee s e essessesesenes 0 ] [
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7+8-9).........ccccouceevrrveriecns | covrrrseiernsesseese s (O OO 0 [ o 0
11. Deduct total nonadmitted @MOUNIS............ocueuiiirierrerirerreereeresiesiesiesiesiessessessssssesesesesssesesenenens | crssessnese s senesneea 0 [ | cesee et snees
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ooiuiveiiiiiiiieiiesssiecisiesiesesisnens | eevesrssssssssssissesssssssssssssssesans [0 R (01 R 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......
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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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Annual Statement for the year 2009 ofthe AAA Southern New England Insurance Company

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 141 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
CUSsIP 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
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
57582P NF 3| MASSACHUSETTS ST AFE ] i 878,792 | 114.556 687,336 600,000 670,398 ..o | evrrrreeeeena(8,394) [ e [ e 005,000 2.346 05/28/2009|09/01/2014
57582N R6 4|MASSACHUSETTS ST GO AFE| ............318,825 | ... 110.014 330,042 300,000 ...317,820 .15,000 | 06/10/2008 | 08/01/2027
64966H PH 7|NEWYORKNY [0 AFE | ... 276,402 | ..... 112.293 275,118 245,000 ...275,085 10/02/2009 | 08/01/2014
882721 Q7 1|TEXASST GO AFE | oo 712,160 | oo 114.785 746,103 650,000 32,500 |05/29/2008 | 04/01/2016
97705L UA 3| WISCONSIN ST GO | s AFE] i 713,798 | 113473 737,575 650,000 08/19/2008 | 05/01/2017
1199999. U.S. States, Territories & Possessions - Issuer Obligations XXX....... ...2,776,174 ....2,445,000 2,669,530 0. o397 oo O | e O L XXX L XXX XXXl 32,378 100,146 XXX..... | ..... XXX.....
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX ...2,776,174 ....2,445,000 2,669,530 0 o397 oo 0 e 0 L XX K L XXX XXX 32,378 ..., 100,146 ] ... XXX..... | ... XXX.....
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
094797 K7 1|BLOOMINGTON MINN INDPT SCH DIS G.O....ccosvveemrrermnrerrmreerrmneeerenne [ cvnreee | oo [ v AFE | oo 188,773 | 107.465 188,064 175,000 12/03/2009 | 02/01/2024
167485 VM 0] CHICAGO ILL GO. AFE] 526,475 | 107.539 537,695 500,000 01/22/2007 | 12/01/2011
249164 JF 2[DENVER COLOCITY & CNTY  JUS AFE [ oo 289,743 | ... 116.560 308,884 265,000 06/24/2008 | 08/01/2018
262608 PE 6|DU PAGE & WILL CNTYS ILL CMNTY GO....c.oovverrirrnrieriniiesiienirnens AFE| ...............811,062 |...... 123.147 862,029 700,000 02/20/2008 | 12/30/2020
341535 RU 8|FLORIDASTBRDEDPUBED  CAP. AFE [ o 171,822 | 101.903 168,140 165,000 10/17/2008 | 06/01/2010
394514 EB 5| GREENE CNTY MO REORG SCH DIST GO... AFE| ...............321,800 | ...... 109.280 327,840 300,000 07/31/2008 | 03/01/2021
414018 3E 9|HARRIS CNTY TEX FLOOD CTL DIST CON AFE | ................620,262 | ...... 116.589 652,898 560,000 03/06/2008 | 10/01/2018
423725 JT 8|HEMPFIELD PA AREA SCH DIST WES GO........conmrvermrreranreeneeeeneees [ e | AFE] . 867,698 | ...... 116.678 700,068 600,000 03/05/2008 | 03/15/2021
468034 HU OfJACKSON CNTY ORE SCH DIST NO 5 GO.....ccocovvrrrirrrirerrirerrirennens 460,132 400,000 02/07/2008 | 12/15/2015
558447 7R 3| MADISON WIS GO PROM N TS 2005A, 336,346 325,000 06/10/2009 | 10/01/2010
59333M EN 1| MIAMI-DADE CNTY FLA SCH BRD CT COP... 212,760 200,000 01/09/2007 | 05/01/2031
59333M QD 0] MIAMI-DADE CNTY FLA SCH BRD CT REF.... 824,080 800,000 02/14/2008 | 10/01/2020
770264 V5 5|ROBBINSDALE MINN INDPT SCH DIS SCH.... 134,014 125,000 05/19/2008 | 02/01/2019
840610 HN 2 SOUTH WASHINGTON CNTY INDPT SC G.0O. 300,969 300,000 09/09/2008 | 02/01/2019
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. ...6,013,919 ....5,415,000 5,805,967 0 iieeee(47,655) | o O e O L XXX L XXX XXX 80,142 ...265,063 . XXX..... | ..... XXX.....
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. 6,013,919 5,415,000 5,805,967 0. (47,655) o0 | i 0 ] XXX | XXX | XXX 80,142 ] .. 265,063 XXXeowo | XXX.....
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies an nd Their U.S. Political Subdivisions - Issuer Obligations
107480 LJ 2|BREVARD CNTY FLAUTILREV ~ REV.....ccooomiimrimerirnencennsisesiinnes | cvvi wveeennns | IFE 758,756 705,000 09/28/2009] 03/01/2012
13067J LD 1|CALIFORNIA ST ECONOMIC RECOVER ECO........cocooemmrrrmmmrerrnreennns | rreeee e | 1FE 907,572 830,000 11/02/2009 | 07/01/2023
13078H AE 2| CALIFORNIA STATEWIDE CMNTYS DE POL.......cocconmevemmmremnreeimnneens | o .| 1FE 152,724 150,000 01/15/2009 | 04/01/2028
176553 DK 8| CITIZENS PPTY INS CORP FLA  SEN AFE 590,809 565,000 12/22/2008 | 06/01/2011
251255 5E 1|DETROIT MICH WTR SUPPLY SYS RE REV.. 1FE 446,674 395,000 09/05/2008 | 07/01/2025
254761 BU 2| DISTRICT COLUMBIA CTFS PARTN COP.......ccccommrrvmrrirmrriirscerirnens [ e AFE 102,825 100,000 08/06/2009|01/01/2011
254761 AS 8|DISTRICT COLUMBIA CTFS PARTN CTF. 1FE 839,717 780,000 09/29/2009{01/01/2013
34074G CQ 5|FLORIDA HURRICANE CATASTROPHE REV 1FE 309,582 295,000 12/03/2009 07/01/2011
372541 AF 9| GEORGE WASHINGTONUNIVDC  TAX..... 1FE 298,073 285,000 09/23/2009 | 09/15/2032
40222P BA 9| GULF COAST WASTE DISP AUTH TEX REV......ccvcrmmreemnerenneeerneeenns [ i FE 678,469 670,000 08/21/2009{01/01/2036
452024 FQ OfILLINOIS MUN ELEC AGY PWR SUPP PWR.......cccoomeeurmrremmmeresneiennees [ e 1FE 649,740 600,000 03/06/2008 | 02/01/2020
45884A WU 3| INTERMOUNTAIN PWR AGY UTAH PWR REF........ccooooommreimmmrerannins [ o 1FE 860,095 775,000 08/28/2008 | 07/01/2013
45884A YG 2| INTERMOUNTAIN PWR AGY UTAH PWR REV......ccccovvimrrmnrrnneinniinns [ v .. | 1FE 912,189 815,000 03/20/2009] 07/01/2015
49151E H9 7|KENTUCKY ST PPTY & BLDGS COMMN REV.......cccommrrermmrrerrmmeeermneees [ crreeee .| .1FE 299,561 280,000 08/03/2009 | 11/01/2011
56036Y BB 0 MAIN STR NAT GAS INC GA GAS PR GAS.......ccooommmverrrermnerisnneiinnes | i FE 905,853 875,000 01/10/2008 | 03/15/2018
562334 DX 7[MANCHESTERNHARPTREV  GEN.....ccoommrmmmmrrmmrrrmnererseernnes [ o 1FE 325,384 325,000 07/26/2007 | 01/15/2030
575579 GB 7[MASSACHUSETTS BAY TRANSN AUTH SAL.... FE 587,335 500,000 02/07/2008 | 07/01/2016
575765 WB 4| MASSACHUSETTS MUN WHSL ELEC CO POW. AFE 305,229 300,000 03/09/2007 | 07/01/2010
57583P DL O|MASSACHUSETTS ST FED HWY  FED....ccooccosmeerrreernmneenneeesnnees [ o 1FE 389,483 375,000 06/26/2007 | 06/15/2014
57586E CH 2| MASSACHUSETTS ST HEALTH & EDL REV.......ooeevvvnveververiineinnns [ evriens | oo [ rvriirenns AFE 393,023 340,000 12/10/2008 | 07/01/2016
57586E NP 2| MASSACHUSETTS ST HEALTH & EDL REV. .| .1FE 297,994 270,000 12/15/2009 07/01/2014
576002 AH 2[MASSACHUSETTS ST SPL OBLIG DED SPE FE 308,021 270,000 04/04/2008 | 01/01/2022
590545 MC 0[MESA ARIZ UTIL SYS REV UTl...... 1FE 261,320 220,000 03/13/2008 | 07/01/2021
59259R 5P 5| METROPOLITAN TRANSN AUTHNY R TRA.....oovvemrrernnreennneennnees | oo o | AFE 372,909 340,000 07/10/2009 | 11/15/2027
59259R 5Q 3| METROPOLITAN TRANSN AUTHNY R TRA.....cccvvierrrmnrriscriinscinins | oo .| .1FE 280,551 255,000 10/07/2009 | 11/15/2030
59334D BR 4|MIAMI-DADE CNTY FLA WTR & SWR WTR AFE 228,852 210,000 04/16/2009 | 10/01/2015
594622 CA 8| MICHIGAN ST CTFS PARTN CER 2FE 664,658 650,000 03/15/2007 | 09/01/2031
59465E Q6 3| MICHIGAN ST HOSP FIN AUTH REV HOS .|.1FE 721,793 650,000 01/29/2008 | 08/15/2014
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

A E

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 141 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
CUSsIP g| Bond |Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in 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 Paid Accrued Year Acquired | Maturity
64577H BH 3| NEW JERSEY ECONOMIC DEV AUTH EREV.... 418,446 350,000 | vovvveerrrrnd00,838 | oo | v (1,281) | e 5.303|AO...... 5,578 22,313 | 03/05/2008 | 04/01/2031
645918 AR 4|NEW JERSEY ECONOMIC DEV AUTH R SCH 331,403 295,000 | ovvereerrnne316,335 [ e | e (3,882) [ e [ [ 0. 5.250 | 3.734 ..5163 | ... 06/03/2008 | 03/01/2015
646046 KZ 4|NEW JERSEY STCTFS PARTN  COP.... 804,853 745,000 | coovvvoreeeenn 772,074 [ e | oerieiee(10,390) [ e 3474 07/14/2008 | 06/15/2012
64605L YK 8|NEW JERSEY ST EDL FACS AUTH RE REV.. 580,105 500,000 2B41,002 [ e | e (1,050) [ e [ 0. 5.000] e 4.469 03/04/2008 | 07/01/2032
647110 DZ 5|NEW MEXICO EDL ASSISTANCE FNDT REV. 681,428 650,000 873,005 [ oo | o759 [ e 3.500 09/11/2009 | 09/01/2017
649716 2W 6| NEW YORKN'Y CITY TRANSITIONAL REF.......ccccoovcrmvemnrvmmrvmrinneinas [ everes | oo | v 1AFE | ..o, 1,053,870 |......107.319] ............. 1,073,190 | .covvvenee. 1,000,000 1,026,155 | oo | ceverieersd(13A70) | v v | e 8.500] i 4.047 07/06/2007 | 11/01/2026
64983W 8N 9[NEW YORK STDORMAUTHREVS  REV......ccccommrrvmmmrimmmeermnneenneees [ cvneeee | oo [ ovnevenne [ AFE | 021,292,936 | ......108.801] covovvennee 1,370,893 | .ccooonevns 1,260,000 1,291,419 [ oo | e (1,518) [ e 5.061 01/06/2009 | 11/15/2023
64983M US 5| NEW YORK ST DORM AUTH REVS ST HOS. 695,500 675,000 880,416 [ oo | ceriiieenens(4,838) [ e e [ 4500 3.799 03/21/2007 | 02/15/2011
65003P CF 9| NEW YORK ST URBAN DEV CORP COR REV 208,748 212,209 [ v | e (1,455) [ e [ [ 0000005500 e 4525 01/31/2008 | 01/01/2017
650035 PY 8|NEW YORK ST URBAN DEV CORP REV REV.... 735,693 640,000 707,542 [ oo | e (8,979) [ e 3.501 01/09/2009 | 12/15/2017
66483P AC 5[NORTHERN CALIF GAS AUTHNO 1 G GAS... 811,160 800,000 804,668 | ......coovvvvvrrerrrrrees | cerrrrreeeerne(Q,076) [ o [ v [ 00000, 5.000 | e 3847 [ | v 20,000 | oovvvreens 40,000 | 05/17/2007 | 07/01/2010
684503 W2 7| ORANGE CNTY FLA HEALTH FACS AU HOS. 294,998 265,000 298,117 [ o | e (85) [ e 4833 1,905 11/20/2009 | 11/15/2032
686509 Y2 0| ORLANDO FLA UTILS COMMN WTR & REV.. 923,235 870,000 870,000 [ oo | e | e | e [ 3,750 e 3.785|A0......| v 8,156 | .ovvvrrnn 32,625 | 09/18/2008 | 10/01/2023
725304 RL 5|PITTSBURGH PA WTR & SWR AUTH W REV. 295,935 1:295,000 [ vernreerrrerneeens e s 2625 11/24/2009 | 09/01/2035
731165 AZ 9|POLK CNTY FLA TRANS IMPT REV REF.. 408,140 | ..ccoerrereer 400,000 | cooirerene 821,197 i | vereiiinneenne(893) | o e | 10000 5.000 oo 4.580 07/22/2008 | 12/01/2025
74529) GV 1| PUERTO RICO SALES TAX FING COR RE 712,062 | .oovvrierren650,000 | oo 881,294 | e | e (1,849) | e | e | 10000, 5.000 4.296 06/11/2009 | 08/01/2017
74529) HQ 1|PUERTO RICO SALES TAX FING CORREV... 319,838 | ....ccc0rere305,000 | oo 305,000 | oo | e | e 5.063 06/11/2009 | 08/01/2039
76218K DA 8| RHODE ISLAND DEPOSITORS ECONOM SPL 323,445 | ....occ000r300,000 | coviierrrnnn315,533 | v | evieenieeen(3504) | e | e | 2000005800 2462 09/17/2008 | 08/01/2011
79765R PM 5] SAN FRANCISCO CALIF CITY & CNT WAT..... 269,183 | ...occerreren255,000 | covvierrernn 268,959 | oo | eveeenreennn(2,260) | e 0.983 11/23/2009 | 11/01/2011
837152 MM 6| SOUTH CAROLINA TRANSN INFRASTR REV 154,203 | oo 145,000 | oo 151,262 | o | e 2857) | v [ | 100000 5.000] 2.480 04/16/2009] 10/01/2011
888808 AT 9| TOBACCO SETTLEMENT FING CORP N ASS.... 561,445 | .....c.........500,000 | coooooiererenn 524,823 | oo | e 9,602) | o 3.990(JD...... 2,552 30,625 | 08/17/2007 | 06/01/2042
88880N AG 4| TOBACCO SETTLEMENT FING CORP V TOB.... 498,521 | .ocoverrererre825,000 | oo 891,404 | | v (1,188) | s [ | 005,625 o 4.668[JD...... | oo 1,992 | oo 23,906 | 02/04/2008 | 06/01/2037
89602N BB 9| TRIBOROUGH BRDG & TUNL AUTHN SUB.. 497,441 | i 825,000 | oo 468,490 | oo | rrereneed(3,078) | e [ | e 5,500 e 4358 MN..... 2,987 23,375 | 06/23/2008 | 11/15/2020
917547 LS 8| UTAH ST BLDG OWNERSHIP AUTHLE REF........ccoocoovvivnnncvnnncinnnes f oo | o f o [ AFE ] 11,124,700 |......115.933) oo 1,159,330 | .............1,000,000 | ............ 1,100,902 | ..oooocovvvvcivvennnc | oieieeens(12459) f o 3.897 | MN..... 7,028 55,000 | 01/03/2008 | 05/15/2019
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... .27,262,930 | ... . ..27,978,386 | . ..25,775, 26,959,506 0 0 0 XXX 374682 | .........927,837 | ... XXX..... | ..... XXX.....
3199999. Total - U.S. Special Revenue & Special Assessment Obligations I [ 27,262,930 | .. XXX.ooooos | oo 27,978,386 | ........... 25,775,000 26,959,506 0 0 0 L XXX XXX... 374682 | .........927,837 | ..... XXX..o.. | e XXX.....
Totals
7799999. Total - Issuer OBIgAtioNS. .......ooovvceeeieiiisiiiiiici i | 35,856,956 | .. XXX | s 36,768,479 | ........... 33,635,000 35,435,003 0. (244481)] i 0 0 .. XXX....... L XXX XXX ] 467,202 | ....... 1,293,046 | ..... XXX | e XXX.....
8399999. Grand Total - BONGS..........riueiiee it | ceiesneees 35,856,956 | ... XXX | s 36,768,479 | ............ 33,635,000 35,435,003 0 f . (244,481)] o 0 0 ... XXX....... XXX XXX ] 467,202 | ....... 1,293,046 | ..... XXX | e XXX.....
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 14 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CUSsIP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ | Impairment B/A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired

A

NONE
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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 Change in Book/Adjusted Carrying Value 17 18
3 14 7 8 10 11 12 13 14 15 16
F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUSIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B/A.C.V. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
806857 10 8| SCHLUMBERGER LTD.......ccrvuemrreemmreesresseessssesssesssssssssssssssssesssssssnnes 700.000 45,563 45,563 27,976 588 15,932 ..15,932 | 11/21/2008
88579y 10 1[{3MCO 900.000 74,403 74,403 37,855 1,377 36,548 |... ...36,548 | 03/09/2009
002824 10 O|ABBOTT LABS.... 3,300.000 178,167 178,167 174,329 4,603 9,235 | ... 9,235 | 05/20/2009
054303 10 2[AVON PRODS INC 6,600.000 207,900 207,900 149,762 5,338 53,969 | ... ...53,969 | 03/31/2009
149123 10 1|CATERPILLAR INC DEL 3,800.000 216,562 216,562 180,625 6,019 63,616 |......... ...63,616 L 03/31/2009
166764 10 0| CHEVRON CORP NEW. 3,300.000 254,067 254,067 283,393 8,331 A2479 | ......... ..12,479 | 05/20/2009
17275R 10 2| CISCO SYS INC 6,800.000 162,792 162,792 156,127 51,952 | ... ..51,952 L 12/23/2008
209115 10 4[CONSOLIDATED EDISON INC. 6,100.000 277,123 277,123 234,512 12,397 46,285 | ... ..46,285 | 05/20/2009
235851 10 2|DANAHER CORP DEL 3,100.000 233,120 233,120 228,546 372 57,629 | ......... ...57,629 | 12/22/2008
25179M 10 3| DEVON ENERGY CORP NEW........ 3,800.000 279,300 279,300 308,992 2,360 30,434 | ......... ...30,434 | 05/20/2009
26441C 10 5]|DUKE ENERGY CORP NEW 16,000.000 275,360 242,104 14,159 38,021 | ... ...38,021 | 05/20/2009
291011 10 4[EMERSON ELEC CO......cooovvviirirriiniieeineeiseissiiniiins 5,300.000 225,780 188,530 7,023 31,747 | ... 31,747 L 12/23/2008
369604 10 3|GENERAL ELECTRIC CO 15,100.000 228,463 248,135 10,471 9,569 | ... 9,569 | 03/02/2009
428236 10 3|HEWLETT PACKARD CO 3,500.000 180,285 154,082 1,120 53,270 | ... ...53,270 | 11/18/2008
458140 10 OfINTEL CORP 8,500.000 173,400 150,197 | oo 5,337 48,790 | ... ..48,790 | 12/31/2008
459200 10 1|INTERNATIONAL BUSINESS MACHS 1,800.000 235,620 187,701 | oo 4,412 84,132 ...84,132 | 11/18/2008
478160 10 4[JOHNSON & JOHNSON 2,700.000 173,907 158,992 | .oooovvercerieiriens 5,091 .15,203 ..15,203 | 03/02/2009
501044 10 1|KROGER CO. 11,000.000 225,830 228,040 1,045 (2,210)] ... (2,210) L 09/18/2009
502424 10 4|L-3 COMMUNICATIONS HLDGS INC 2,900.000 252,155 274,397 4,060 38,193 | ... ..38,193 L 12/22/2008
532457 10 8|LILLY ELI & CO 4,700.000 167,837 224,353 | .o 9,212 | evvveereecveerreeenerieens | eevrieneceed21432) | e | v (A7) | I— I 11/18/2008
540424 10 8|LOEWS CORP. 6,400.000 232,640 256,000 | ..ooveorrrereriineeens 1,600 51,840 | 12/23/2008
580135 10 1[MCDONALDS CORP. 3,500.000 218,540 199,234 7,175 875 | 03/07/2008
594918 10 4|MICROSOFT CORP 5,600.000 170,688 161,855 2,912 61,824 | 12/22/2008
701094 10 4|PARKER HANNIFIN CORP... 3,900.000 210,132 215,230 3,900 44,226 | 12/22/2008
717081 10 3|PFIZERINC 15,100.000 274,669 258,144 11,877 16,343 | 05/20/2009
742718 10 9|PROCTER & GAMBLE CO 2,300.000 139,449 126,409 3,451 10,907 L 02/10/2009
842587 10 7[SOUTHERN CO.....oevvorrrrrrreimnreieeessnessssesssssssssesssssssssssssssssssssssssssssns | aeveeens 8,900.000 296,548 317,140 [, 14,511 [ e [ (T1,893) | e | e (RG] | [ 05/20/2009
913017 10 9 UNITED TECHNOLOGIES CORP.......coccrmrrerrmreermnreinneeisneesssneessssesssnssssns | ceveeens 2,000.000 138,820 82,096 | ...oovverrieereis 2,633 49,539 | 03/05/2009
98385X 10 B[ XTO ENERGY INC.....cooniiieiiiisiiiisiii s | e 6,100.000 283,833 299,273 763 3,019 ...68,686 | 11/18/2008
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........cooeveiierieiiesisnisissiesiessssssiesssnsnes | eesersenesneeesnssnn,032,953 | oo XXX oo | o 6,032,953 | ..o 5,754,029 | ..coovvverinns 2824 | ... 154,393 965,909 0 f..XXX.... XXX
Common Stocks - Mutual Funds
922908 48 8] VANGUARD INDEX FDS TOTAL STK MKT. | [l 112,065.335 2,969,731 2969731 [ ......... PR 7El 57,388 607,560 |........ 607,560 |
9299999. Total - Common Stocks - Mutual Funds 2,969,731 ...2,969,731 2,338,023 0 57,388 607,560 0 607,560 0
9799999. Total - COMMON SEOCK. .couvieeiiee i | s 9,002,684 9,002,684 8,092,052
9899999. Total - Preferred and Common Stock ..9,002,684 ....9,002,684 | ......... 8,092,052

(@) 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 $..
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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
Bonds - U.S. States, Territories and Pc ions
57582P NF 3| MASSACHUSETTS ST | | 05/28/2009 | DEPFA FIRST ALBANY SECURI 678,792 600,000 7,583
64966H PH 7|NEW YORKNY GO 10/02/2009 | MERRILL LYNCH, PIERCE, FE.. 276,402 245,000
1799999. Total - Bonds - U.S. States, Territories & Possession 955,194 845,000 7,583
Bonds - U.S. Political Subdivisions of States
094797 K7 1[BLOOMINGTON MINN INDPT SCH DIS G.O | | 12/03/2009| NATIONAL FINANCIAL SERVIC 188,773 175,000 3,164
558447 7R 3| MADISON WIS GO PROM N TS 2005A 06/10/2009 | STERN BROTHERS & CO 342,163 325,000 3,160
2499999. Total - Bonds - U.S. Political Subdivisions of States 530,936 500,000 6,324
Bonds - U.S. Special Revenue and Special Assessment
107480 LJ 2|BREVARD CNTYFLAUTILREV REV 09/28/2009 | MORGAN KEEGAN & CO INC 763,994 705,000 3,084
13067J LD 1|CALIFORNIA ST ECONOMIC RECOVER ECO 11/02/2009 | BARCLAYS CAPITAL LE 887,619 830,000
13078H AE 2| CALIFORNIA STATEWIDE CMNTYS DE POL....... 01/15/2009 | PERSHING LLC 146,979 150,000 1,794
254761 BU 2[DISTRICT COLUMBIA CTFS PARTN COP 08/06/2009 | DEPFA FIRST ALBANY SECURI 103,493 100,000 500
254761 AS 8|DISTRICT COLUMBIA CTFS PARTN CTF. 09/29/2009 | DEPFA FIRST ALBANY SECURI 829,725 780,000 .10,351
34074G CQ 5|FLORIDA HURRICANE CATASTROPHE REV 12/03/2009 | RAYMOND JAMES AND ASSOCIA 310,190 295,000 6,433
372541 AF 9| GEORGE WASHINGTONUNIVDC TAX 09/23/2009 | RAYMOND JAMES AND ASSOCIA 301,245 285,000 524
40222P BA 9| GULF COAST WASTE DISP AUTH TEX REV. 08/21/2009 | GOLDMAN SACHS 670,000 670,000
45884A YG 2| INTERMOUNTAIN PWR AGY UTAH PWR REV 03/20/2009 | MORGAN STANLEY. 855,815 815,000
49151E H9 7|KENTUCKY ST PPTY & BLDGS COMMN REV. 08/03/2009 | MORGAN KEEGAN & CO INC 301,720 280,000 3,604
57586E NP 2| MASSACHUSETTS ST HEALTH & EDL REV 12/15/2009 | JPMORGAN SECURITIES INC 297,767 270,000
59259R 5P 5| METROPOLITAN TRANSN AUTHN Y R TRA 07/10/2009 | DEPFA FIRST ALBANY SECURI 588,588 550,000 4,583
59259R 5Q 3| METROPOLITAN TRANSN AUTHN Y R TRA 10/07/2009 | PIPER JAFFRAY. 281,683 255,000 5,242
59334D BR 4|MIAMI-DADE CNTY FLA WTR & SWR WTR 04/16/2009 | STERN BROTHERS & CO 226,145 210,000 583
647110 DZ 5|NEW MEXICO EDL ASSISTANCE FNDT REV 09/11/2009 | RBC CAPITAL MARKETS 673,764 650,000
64983W 8N 9[NEW YORK ST DORM AUTHREVS REV. 01/06/2009 | CHASE SECURITIES INCE 1,292,936 1,260,000 9,923
650035 PY 8|NEW YORK ST URBAN DEV CORP REV REV. 01/09/2009 | CITIGGROUPGLOBAL MARKETS 714,522 640,000
684503 W2 7[ORANGE CNTY FLA HEALTH FACS AU HOS 11/20/2009 | DEPFA FIRST ALBANY SECURI 296,196 265,000 373
725304 RL 5|PITTSBURGH PA WTR & SWR AUTH W REV 11/24/2009 | JPMORGAN SECURITIES INC 295,000 295,000
74529 GV 1| PUERTO RICO SALES TAX FING COR REV 06/11/2009 | CITIGGROUPGLOBAL MARKETS 683,144 650,000
74529) HQ 1|PUERTO RICO SALES TAX FING COR REV 06/11/2009 | CITIGGROUPGLOBAL MARKETS 305,000 305,000
79765R PM 5] SAN FRANCISCO CALIF CITY & CNT WAT. 11/23/2009 | VARIOUS 271,219 255,000 166
837152 MM __ 6 SOUTH CAROLINA TRANSN INFRASTR REV. 04/16/2009 | MORGAN STANLEY. 492,960 465,000 1,292
3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSIMENLS...............v.cvesiveeeeeeeeeeteeeeeseeeseessssesesessssessssesessasses | essrsssessesssssssesessssaesasssesesassaesaessesesssaeseessseesaesaeseeassasesesetas e e s aeseEeeea e eeseEs e e e aesseseeas e e aesee e saeeesaesessesssasssesssassssarsensesarsessrses | aresesesssssessesessesnessessesrsessesarsnes 11,589,704 ....10,980,000 ..48,542
8399997. Total - Bonds - Part 3 13,075,834 ....12,325,000 ..62,449
8399998. Total - Bonds - SUMMANY HEM TOM PAM 5.ttt et sss s sessessess s et essensessessnssssesses  essssesssssessesssssssssesssssesassassesssoesaesee et oeseeses st s oeseesee et eeoes s A s oe s et ees et e e eseeseeses et e s eesessessesnseesesass et aesessesassansessessssnsansessesassnsans | stsssssssssessessnsonsessessssssssssessesansane 1,142,213 | oo 1,050,000 | o 9,448
8399999. Total - Bonds 14,218,047 ....13,375,000 71,897
Common Stocks - Industrial and Miscellaneous
88579y 10 1[{3MCO 03/09/2009 | SANFORD C BERNSTEIN CO LL 1,300.000 54,680 XXX
002824 10 O|ABBOTT LABS 05/20/2009 | SANFORD C BERNSTEIN CO LL 1,000.000 43,350 XXX
054303 10 2[AVON PRODS INC 03/31/2009 | PERSHING ADVISOR SOLUTION 1,800.000 34,697 XXX
149123 10 1| CATERPILLAR INC DEL 03/31/2009 | VARIOUS 1,900.000 48,178 XXX
166764 10 0] CHEVRON CORP NEW. 05/20/2009 | SANFORD C BERNSTEIN CO LL 500.000 33,330 XXX
209115 10 4| CONSOLIDATED EDISON INC. 05/20/2009 | SANFORD C BERNSTEIN CO LL 2,500.000 87,536 XXX
25179M 10 3| DEVON ENERGY CORP NEW. 05/20/2009 | SANFORD C BERNSTEIN CO LL 600.000 38,310 XXX
26441C 10 5]|DUKE ENERGY CORP NEW 05/20/2009 | SANFORD C BERNSTEIN CO LL 2,800.000 37,902 XXX
369604 10 3| GENERAL ELECTRIC CO. 03/02/2009 | SANFORD C BERNSTEIN CO LL 4,000.000 31,407 XXX
478160 10 4[JOHNSON & JOHNSON 03/02/2009 | SANFORD C BERNSTEIN CO LL 300.000 14,692 XXX
501044 10 1|KROGER CO 09/18/2009 | PERSHING ADVISOR SOLUTION 13,800.000 286,086 XXX
717081 10 3|PFIZERINC 05/20/2009 | VARIOUS 3,500.000 49,336 XXX
742718 10 9|PROCTER & GAMBLE CO. 02/10/2009 | PERSHING ADVISOR SOLUTION 1,700.000 86,705 XXX
842587 10 7[SOUTHERN CO. 05/20/2009 [ INVESTMENT TECHNOLOGY GRO. 2,900.000 80,562 XXX
913017 10 9/ UNITED TECHNOLOGIES CORP 03/05/2009 | PERSHING ADVISOR SOLUTION 1,800.000 68,706 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 995,477 XXX 0
Common Stocks - Mutual Funds
922908 48 8| VANGUARD INDEX FDS TOTAL STK MKT. [12/21/2009] STATE STREET. 3,593.866 79,460 XXX
9299999. Total - Common Stocks - Mutual Funds 79,460 XXX 0
9799997. Total - Common Stocks - Part 3 1,074,937 XXX 0
9799999. Total - Common Stocks 1,074,937 XXX 0
9899999. T Otal = PrEEITEA AN COMIMION SHOCKS ... eiee s ties ettt ettt eEe et Ee e EEE o Ed e toEEEfoEEE e ooeEftfoEEEtioEEEtfoEEEf1oEEEE1oEEEEoEEEE1EEEEooEEE AL eEEEE1eEEEE1EEEE11EEEE 1L E1EEEE1EEEE1eEEE AL 1oEEEE1EEEE11EEEE1EEEE1eEEEeeeEteeeetseeestsesnetsasnetsasnssnnnes | cetiionsisssst ettt 1,074,937 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 15,292,984 XXX ..71,897
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 1 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 | Changein | Exchange Value (Loss) (Loss) (Loss) Received
CUSIP g | Disposal Shares Par Actual Carrying Increase/ |(Amortization)| Impairment | B./A.C.V. 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) | BJ/A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. States, Territories and Pc ions
575827 N3 0|MASSACHUSETTS ST [CT0 R ... [11/19/2009 | VARIOUS, ..789,079 783,204 10/01/2014
76222N CK 5|RHODE IS ST & PROVIDENCE PLANT G.O.. ...|07/23/2009 | OPPENHEIMER CO INC. 77,606 . 681,235 09/01/2009
93974B VT 6|WASHINGTON ST .. |...[01/01/2009 | MATURITY. ..180,000 | ........... 180,000 .184,320 180,000 01/01/2009
1799999. Total - Bonds - U.S. States, TErrtories & POSSESSIONS. .. ...cuuiiieriiiiiriiins  rtisiemiasssessssssssessses s ssss st ssss st sns s sssssssssensssssssses | assenas 1,646,685 | ........ 1,610,000 | ...... 1,685,706 | .......... 1,644,439 | .o 0 1,625,527 | .ot 0] 21,157 | ... 21,157 | ... 83,774 |..... XXX.....
Bonds - U.S. Political Subdivisions of States
194653 HQ 7 |COLLIER CNTY FLA SCHBRD CTFS RE ...|07/20/2009 | BROADCORTCAPITAL 537,653 500,000 | ........... 550,085 543,192 540,592 | ..ovverrreens | e (2,939) | ......... (2,939) | ....... 18,038 02/15/2014
213183 J9 8|COOK CNTY ILL .| ... [11/15/2009 | CALLED BONDS @ 101.000...........ccnneee VEN G — 75,000 78,485 78,466 78,139 11/15/2016
341535 RU 8|FLORIDA ST BRD ED PUB ED ...[11/03/2009 | UBS .420,012 . 417,637 413,164 | ... 06/01/2010
442330 5J 1|HOUSTON TEX PUB........... ...|07/22/2009 | SEATTLE NORTHWEST. 16,278 608,148 604,295 03/01/2010
59333M EN 1| MIAMI-DADE CNTY FLA SCH BRD CT COP. ...|11/10/2009 | PERSHING LLC ..480,281 469,570 ...464,163 | .... 05/01/2031
602364 TD 3|MILWAUKEE WIS G.0.. ...|09/21/2009 | SOUTHWEST SECURITIES 331,159 337,448 329,190 02/01/2010
630412 NE 0|NAPERVILLE ILL G.O..... ...|11/06/2009 | VARIOUS 262,593 266,631 261,802 12/01/2009
667027 QX 7|NORTHSIDE TEX INDPT SCHDIST GO. ... [08/01/2009 [ VARIOUS.........coomriiineieiiesiesiineeinsins | eveiseisessssssseseses | cevneienn 480,378 476,651 476,763 08/01/2031
696550 DE 9 |PALM BEACH CNTY FLA SCH BRD CT CORP.......... ...[11/19/2009 [ FUNB FUNDS I 298,575 285,000 296,625 291,799 6,775 | ....... 21,999 [08/01/2020
2499999. Total - Bonds - U.S. Political SUbdiVISIONS Of SALES. .......riiiiiiiiiiisiiins coriiiiisiisssisisss sttt sssssnsnns | cesnees 3,502,679 | ....... 3,385,000 | ........3,547,762 | ..........3,494,368 | ...............0 | ........(34,460) | o0 | i (34,460) | o0 | i 3,459,907 |.... 42,769 |.....162,956 |..... XXX.....
Bonds - U.S. Special Revenue and Special Assessment
044295 AV 5|ASHLAND KY POLLUTN CTLREV  REV.... ...[11/01/2009 | MATURITY 325,000 325,000 333,396 | ..oovrvvenrrnens [ erereeen(8,396) [ oo | e (8,396) 325,000 0 11/01/2009
088621 DC 8|BI-STATE DEV AGY MO ILL MET DS SAL.... ...|07/22/2009 | SEATTLE NORTHWEST. 743,622 (44) 743,579 (782) (782) 10/01/2035
13066Y BT 5|CALIFORNIA ST DEPT WTR RES PWR WTR ...|05/01/2009 | MATURITY. 578,358 | ..oovrermreernnee [ eerreeee(3,358) [ oo | e (3,358) | ...... ....575,000 0 05/01/2009
167592 E7 5|CHICAGO ILL O HARE INTL ARPT R REV +.101/01/2009 | MATURITY ....coorrvinnreernneenneeesnneesneeenns | ceneessnseessnnessnnneens | ceneeee 1,000,000 | ........1,000,000 | ........1,021,650 | .......... 1,000,000 (01 T B .1,000,000 0 01/01/2009
176553 CC 7 |CITIZENS PPTY INS CORP FLA HIG..... ...|07/29/2009 | VARIOUS 559,111 557,453 (41,766) 03/01/2017
23410P AJ 9|DAKOTA CNTY MINN HSG & REDEV A REV. ...|06/22/2009 | VARIOUS 324,700 324,561 06/20/2040
34074G AG 9|FLORIDA HURRICANE CATASTROPHE REV.. ...|04/15/2009 | VARIOUS 986,852 984,020 07/01/2012
34160W JUN 5|FLORIDA ST DEPT ENVIRONMENTAL REV.... ...|07/21/2009 | NATIONAL FINANCIAL SERVICES CORI 07/01/2013
373032 AS 0|GEORGETOWN TEX HEALTH FACS DEV HOS ...|07/22/2009 | PERSHING LLC 08/15/2029
39715R AC 8| GREENWOOD FIFTY SCH FACS INC S REF ...|12/01/2009 | MATURITY. 12/01/2009
414004 YW 5|HARRIS CNTY TEX TOL...... ...|08/17/2009 | CALLED BONDS @ 100.000................... 281,643 08/15/2021
419798 NA 7|HAWAII ST DEPT BUDGET & FIN SP SPL.... ...|07/23/2009 | VARIOUS, 845,000 908,753 07/01/2013
575765 WB 4 | MASSACHUSETTS MUN WHSL ELEC CO POW..... | ...|03/23/2009 | PIPER JAFFRAY........cccccouvrmmimmrnmerinnrrnne | covnrrnneineisnnsernnees | vervenneren 119,880 | oiiiincs 700,000 713,467 07/01/2010
57583P DM 8|MASSACHUSETTS ST FED HWY  FED.............. ..|07/20/2009 | NATIONAL FINANCIAL SERVICES COR| ......ovvevvrervrirnrees | verrrnnrnn 764,926 | e 725,000 751,479 25,244 (12/15/2014
590545 MC 0|MESA ARIZ UTIL SYS REV ...|07/22/2009 | DEPFA FIRST ALBANY SECURI 550,000 620,349 35,383 (07/01/2021
592247 R4 4|METROPOLITAN PIER & EXPO MCC ZERO ...|07/22/2009 | SOUTHWEST SECURITIES 825,000 782,782 06/15/2010
59259R 5P 5|METROPOLITAN TRANSN AUTHNY R TRA ...|07/22/2009 | DEPFA FIRST ALBANY SECURI 210,000 11/15/2027
59465E ZN 6|MICHIGAN ST HOSP FIN AUTH REV HOS ...|07/22/2009 | PERSHING LLC 421,037 11/15/2019
64579C Q8 6|NEW JERSEY HEALTH CARE FACS FIREV.... ...|06/16/2009 | KEYBANC CAPITAL MARKETS 595,503 07/01/2019
646088 FP 4|NEW JERSEY ST HWY AUTH GARDEN SR ...|07/22/2009 | OPPENHEIMER CO INC. 475,424 01/01/2010
646139 H6 5|NEW JERSEY ST TPK AUTH TPK REV TUR ...|07/22/2009 | PERSHING LLC 977,747 01/01/2016
646135 5T 6|NEW JERSEY ST TRANSN TR FD AUT TRA.... ...|07/22/2009 | DEPFA FIRST ALBANY SECURI............ 439,980 12/15/2023
658546 VVV 5|NORTH CENT TEX HEALTH FAC DEV RET ...|07/23/2009 | OPPENHEIMER CO INC. 219,555 11/15/2029
684545 QN 9 | ORANGE CNTY FLA TOURIST DEV TAREV ...[07/22/2009 | WILLIAM BLAIR & COMPANY,.........c...... 636,677 10/01/2031
727818 EW 2 |PLATTE RIV PWR AUTH COLO PWR R PWI ...|07/22/2009 | PIPER JAFFRAY 584,151 06/01/2010
745291 RL 0|PUERTORICOPUB FINCORP  COM................. ...|06/10/2009 | MERRILL LYNCH, PIERCE, FE 334,798 08/01/2029
837152 MM 6| SOUTH CAROLINA TRANSN INFRASTR REV......... ...|06/16/2009 | BANK OF NEW YORK 10/01/2011
914714 BQ 2|UNIVERSITY N C CHAPEL HILL UNIREV..... ...|02/01/2009 | MATURITY. . . 100,099 02/01/2009
93877M AZ 9| WASHINGTON D C CONVENTION CTR TA: .. |...|10/01/2009 | MATURITY. ..500,000 | . ..500,000 | . .516,095 504,705 10/01/2009
3199999. Total - Bonds - U.S. Special Revenue and Special A: INENES. ......ceovecveceeeeeeeeeeeseevseeeeee s s seesssseseeeseresssesasnensnseneesasasnssnsenssnsessnes | ereee 16,959,741 | ...... 16,289,000 | ...... 17,213,654 | ........ 16,448,153 | ...............0 |......(88,399) | ...............0 | .......(88,399) | .............0 |......16,923,735 | ............0 | .......36,006 | ........36,006 |....699,466 |..... XXX.....
8399997. Total - BONdS = Part 4. ssnssns ssnssssssssssnssssnsssssnsssnssssnsssssssssssssssssssssssssssssssssssssssss | e 20y 109,108 | e 21,284,000 | ...... 22,447,122 | ........ 21,586,960 | ....oocconenen0 |0 (141,767) | o0 | (141,767) | 0 [ .22,009,169 |0 [ 00.99,932 | ........99,032 | .....946,196 |..... XXX.....
8399998. Total - Bonds - Summary tem from Part 5.........cccoiiiniisisinsiisiiins avsesiesessssesssssssssssssssssssssesssssssssssssssssssssssesssssesssnssssesssssensens | enseeeee 1y 114,082 | vvrnnes 1,050,000 | ... 1142213 | ..coooovovrcereeeees e | eeieeee(9402) | e | eieeeen(9,402) | e | 1,132,811 | | (18,130)  ......(18,130) | ......36,056 | ... XXX.....
8399999. Total - Bonds. 22,334,000 | ...... 23,589,335 | ........ 21,586,960 | ................0 |....(151,169)] ................0 | ......(151,169) | ...............0 |.......23,141,980 |.............0 | .......81,802 | .......81,802 |....982,252 |..... XXX.....
Common Stocks - Industrial and Miscellaneous
806857 10 8|SCHLUMBERGER LTD.......ccomvvvererirrrernerirnnrineenns F |11/06/2009 | VARIOUS..........covomrrerrrirnrrenssessseessnees | eoveeeenad 500.000 19,983 | .o | 10,174 110,174 378 ] XXX.....
88579Y 10 1|3MCO ...|08/06/2009 | COWEN AND COMPANY, LLC............... ...400.000 16,825 | .o | e 11,977 | 11,977 204 XXX.....
002824 10 0|ABBOTT LABS ... [11/05/2009 | VARIOUS, .1,300.000 | .ovveerrrn81,438 | vt XXX | 88,675 | 054,298 | 2126 [ i [ s | 2,126 [ [ erniire088,675 [ [ e (7,237) | (7,237) | 1,533 XXX.....
054303 10 2|AVON PRODS INC ..|11/06/2009 | VARIOUS .5,500.000 | ... 177,847 | oooicee XXX vviies | e 124,802 | 112,504 | oo d(BATAY [ e | e | e (BATA) | e | e 124,802 | s | ...53,045 | ........53,045 | ........2,453 |..... XXX.....
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149123 10 1|CATERPILLAR INC DEL ... [11/06/2009 [ VARIOUS.........coovrirrrineiniiesineiiseisnin | e 4,500.000 226,363 | ... XXX......... 155,000 32,778 213,898 | ..o | 012,465 | ... 12,465 | ........5,867 |..... XXX.....
166764 10 0|CHEVRON CORP NEW.......cccoovrvvmrvnrrirnrirnnens ... [11/05/2009 | VARIOUS, ... 1,500.000 08,872 |.. ...99,397 19,002 128,815 | [ 000(19,943) | .......(19,943) | ........2,223 | ..... XXX.....
17275R 10 2|CISCO SYS INC . |11/05/2009 | VARIOUS.........ooverririieriiieneiieneiienes | e 4,600.000 04,342 |.. 74,980 30,635 |.. 105,615 | ovvvovverennns | wevreeee(1,274) | e (1,274) | s [ e XXX.....
209115 10 4|CONSOLIDATED EDISON INC........ccocrmmrrvrnnes ...|11/05/2009 | VARIOUS 2,900.000 ..116,333 ...81,537 11489 | | 4,844 | 4,844 03120 XXX.....
235851 10 2|DANAHER CORP DEL ...[11/06/2009 | VARIOUS, ...90,576 117,959 | oo | ceeen(11,577) | o (11,577) | e 168 XXX.....
25179M 10 3|DEVON ENERGY CORP NEW.........ccoocoermmrrern. ...|11/06/2009 | VARIOUS ...75,373 105,708 | .oovoovvvverrneer | weeene(21,173) | i (21,173) | ... 488 | ... XXX.....
260543 10 3|DOW CHEM CO ...|02/02/2009 | INVESTMENT TECHNOLOGY GROUP, | 226,350 0 226,350 | ..ovveverrccrnns | c0ennn(59,029) | .......(59,029) | .........6,300 | ..... XXX.....
26441C 10 5|DUKE ENERGY CORP NEW.......ccoovvemmrrennnens ...|11/06/2009 | COWEN AND COMPANY, LLC............... 97,783 111,973 | e | e 37T | 377 3525 XXX.....
291011 10 4|EMERSON ELEC CO. ...|11/06/2009 | VARIOUS 80,542 78,258 | oo | voeeennn 1,742 | o T 742 | 1,947 XXX.....
369604 10 3|GENERAL ELECTRIC CO ...|11/06/2009 | COWEN AND COMPANY, LLC.. 58,022 73,947 | oo [ ereennn(7,624) | ... (7,624) | ........2,851 |..... XXX.....
428236 10 3|HEWLETT PACKARD CO, ...|11/06/2009 | COWEN AND COMPANY, LLC.. ...79,838 96,852 | ...oovvvervcrens [ e (383) | i (383) | ... 568 | XXX.....
458140 10 O|INTEL CORP. ...|11/06/2009 | COWEN AND COMPANY, LLC.. 64,504 TT,749 | | e b 752 | 4752 | 1,369 XXX.....
459200 10 1|INTERNATIONAL BUSINESS MACHS... ...|11/06/2009 | COWEN AND COMPANY, LLC.. 92,576 114,706 | ...coovvvivvvenr | 016,099 | ........16,099 | .........1,383 |..... XXX.....
478160 10 4|JOHNSON & JOHNSON ...|11/06/2009 | VARIOUS I 21,616 23,554 | oo | e 844 | 444|460 XXX.....
501044 10 1|KROGER CO ...[11/06/2009 | VARIOUS, 2,800.000 58,047 | .ooeeeevieies | 006,839 | 106,839 | [ XXX.....
502424 10 4 |L-3 COMMUNICATIONS HLDGS INC ... [11/06/2009 | VARIOUS, 600.000 |.... ..44.268 | ... 12,504 56,772 | .cvvvevvrriene [ eennn(11,319) [ .. (11,319) | 490 e XXX.....
532457 10 8|LILLY ELI & CO. ...|11/06/2009 | COWEN AND COMPANY, LLC............... 500.000 20,135 23,867 | ..coovvrcvrrrrin | erennnn(6,630) | .........(6,630) | ........... 735 | ... XXX.....
540424 10 8|LOEWS CORP ...|11/05/2009 | VARIOUS 2,800.000 112,000 | .oocovrvviinnnes | 20ee.(20,829) | .......(20,829) | ...........406 |..... XXX.....
580135 10 1|MCDONALDS CORP ...|11/05/2009 | PERSHING ADVISOR SOLUTIONS........ | ........ 1,000.000 56,924 | ..o | 10003,650 | ..........3,650 | .........1,500 |..... XXX.....
594918 10 4|MICROSOFT CORP ...|11/05/2009 | VARIOUS <rrr..4,300.000 124282 || 1(14,822) | .....(14,822) | ......... 1,339 | ..... XXX.....
674599 10 5|OCCIDENTAL PETE CORP DEL ...|09/17/2009 | VARIOUS........coevoerreeceeeeneeseseiseseiienes | e 5,700.000 385,882 | ..o | 049618 | ... 49,618 | ........6,882 |..... XXX.....
701094 10 4|PARKER HANNIFIN CORP ...|11/06/2009 | VARIOUS 2,900.000 160,043 | .covovvvvrieeer | wenee(14,046) | .......(14,046) | ......... 1,750 |..... XXX.....
717081 10 3|PFIZERINC ...|11/06/2009 | VARIOUS 5,900.000 100,864 | ...ccoovvivrveer | cerernne(5,138) | .........(5,138) | ........2,875 | ..... XXX.....
742718 10 9|PROCTER & GAMBLE CO ...|11/06/2009 | VARIOUS 43,968 | ..o | 002,295 | 2,295 | ... 1,069 XXX.....
842587 10 7|SOUTHERN CO ...|08/06/2009 | SANFORD C BERNSTEIN CO LLC......... 85,521 | ..coovvrciverrss | 100nn(10,758) | .......(10,758) | .........1,530 |..... XXX.....
913017 10 9|UNITED TECHNOLOGIES CORP.........ccocn. ...|11/06/2009 | VARIOUS 45,153 20,972 | ...........832 | ... XXX.....
98385X 10 6| XTO ENERGY INC ..|11/06/2009 | VARIOUS, 93,216 .(14,045)| ........... 766 |..... XXX.....
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS.............c.ceerieriiss coveesrrsssiesssssssissssssssssessssssssssssssssessesssssssssssssssnssessssssssssssnsens | aereennedy 149,968 | ovreeee XXX vvrvres | 2000.03,163,697 |..........2,507,813 | .....379,664 | ....ccoecoee0 | eorrriciriennn0 | .. 379,664 |0 | e 3,163,697 |.... (17,734) ......55,011 |..... XXX.....
Common Stocks - Mutual Funds
922908 48 8[VANGUARD INDEX FDS TOTAL STK MKT.............. [...]J11/11/2009 [ STATE STREET........ooooeccccmsssscemssssrins | oo 77,236.123 |.......1,923,864 [ ... XXXeorrroree [ 001,607,785 [ ... 1,602,553 [ .oeeres(16,79) [ [eovivviinnnenisss | eonnneene(16,791) [ | o 1,607,785 [ ..o | ......316,079 [ ......316,079 | ......22,008 |..... XXX.....
9299999. Total - Common Stocks = Mutual FUNDS.........cueiiiinisiisiissiississiinns covessissssissssssssssssssssssessesssssssssssssssssssssssssssssssssssssssssssssssssssss | seneonee 1,920,804 | correrese XXX wssrens | weeen 1,607,785 | 1000 1,602,553 | ..o (16,791) | v [0 | oo (16,791) [0 [ 1,607,785 |..............0 | ......316,079 |......316,079 |......22,008 |..... XXX.....
9799997. Total - ComMON SOCKS = PAMT4.............eovoeeeeecveceeeeeeeeeeeeeeervereeeeeeiee eeeererersresiensssasnensensenensesnenasnsnsnsenssnesssnenesessnsensnsensensnnnsessnenes | ceerenreDy009,829 | cvvere XXX v, | oo 4,771,482 1 .......... 4,110,366 | ...... 362,873 | .o 0 | o0 ...362873 | 0 | 4771482 |...........0 | ....298,345 | ....298,345 | .....77,019 | ..... XXX.....
9799999. Total - Common Stocks 362,873 4771482 |..ccee..0 | ....208,345 | .....208,345 | ... 77,019 |.... XXX.....
9899999. Total - Preferred and Common Stocks. . . .....4,771,482 4,110,366 362,873 . 4771482 |.............0 |....298,345 | ....298,345 | .....77,019 |.... XXX.....
9999999. Total - Bonds, Preferred and Common Stocks 28,293,616 |........ XXX | 28,360,817 | ........ 25,697,326 | ...... 362,873 |.....(151,169) | ..cccceereee0 | 100211704 |0 | 27,913,462 | ... 380,147 |..1,059,271 |..... 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 1 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 | B.JA.C.V. |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) | BJA.C.V. | Disposal | Disposal Disposal Year | Dividends
Bonds - U.S. States, Territories and Pc ions
[20772E 3V 3]CONNECTICUT ST G.O.......cosscmrsrmsssessssesess |...[01/22/2009 [ KEYBANC CAPITAL MARKETS..... [12/08/2009 [ SOUTHWEST SECURITIES........... | 325,000 | 334,302 [ oo, 342,480 | .(6,154)] ... [ (8,179) [ ..oves (8,179)].....22,533 | ....5,525 |
[1799999. Total - Bonds - U.S. States, Territories & Possessions | 325,000 | 334,302 | ... 342,480 | ..(6,154)] ... 0 [ (8,179)[ ..ovee (8,179)].....22.533 | ....5,525 |
Bonds - U.S. Political Subdivisions of States
[ 578694 CV_ 1]MAYWOOD ILL GO CORP PURP BDS 2001C.....] ...[05/07/2009 | KEYBANC CAPITAL MARKETS.....[07/22/2009 [ STIFEL NICOLAUS & CO INC........ | 200,000 | 212,650 [ oo 214,307 | (197) ] [ | (1,657) [ .oovee (1,657)]........ 6,294 [ ...3,881 |
[2499999. Total - Bonds - U.S. Political Subdivisions of States | 200,000 | 212,650 | .ooo....e. 214,307 | (197 0] 0 [ (1,657) [ ooveee (1,657)] ........ 6,294 | ...3,881 |
Bonds - U.S. Special Revenue and Special Assessment
57604P WB 6| MASSACHUSETTS ST WTR POLLUTN A POO.. ‘ ‘02/04/2009 ‘ MORGAN KEEGAN & CO INC....... }1 1/03/2009 ‘ PIPER JAFFRAY.......ocommremmmremnneens | coreeeenenes 75,000 77,540 77,185 (2,174 355 355 2854 | ..., 42
664848 AR 9| NORTHERN CALIF TRANSMISSION AG REF..... | ... 04/30/2009 | CHASE SECURITIES INCE............ 07/21/2009 | NATIONAL FINANCIAL SERVIC.... | ........... 450,000 |..........499,716 |..........490,190 | ............. 498,839 | .o | e 8T7) [ v [ v 877) [ | evvennnieinnnes | oneneeed(8,649) [ oo (8,649)
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 525,000 ..576,024 ..(8,294)
8399998. TOAI = BONGS......cvvooivvesis ittt s st s s bbbt o4t seee st bt b A A ARttt snstennntenns | ansiiaas 1,050,000 ,132,811 (18,130)
9999999. Total - Bonds, Preferred and Common Stocks, 132811 |0 | eeen(9,402) | i | en(9,402) | a0 | e l0 e (18,130) | oo (18,130)
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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
|dentifi- 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 Qutstanding
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.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of | Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
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

NONE

E16




3

Annual Statement for the year 2009 ofthe AAA Southern New England Insurance Company

SCHEDULE DA - PART 1

ENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVESTM
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
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
cusIp g Date Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code |n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Bonds - U.S. States, Territories and Pc ions (Direct and Guaranteed) - Issuer Obligations
[ILLINOIS ST GO [........ |..]08/06/2009 | CITIGGROUPGLOBAL MARKETS............ [05/20/2010 318478 (3,616) 322,094 7,700
1199999. U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations...........cc.cccvvrenen. 318,478 0 (3,616) 0 0 322,094 7,700
1799999. Total - U.S. States, Territories and Possessions (Direct and Guaranteed) 318,478 0 (3,616) 0 0 322,094 7,700
Bonds - U.S. Special Revenue & Special A nt Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations
| MIAMI-DADE CNTY FLA SCH BRD CT COP.............0. [........ |.[08/19/2009 [MORGAN STANLEY..........oosocmccmscmsiesses [08/01/2010 280,503 (3432) 283,935 5,729
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligations 280,503 0 (3,432) 0 0 283,935 5,729
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations...........ccccccosuvesiiisiiinnnes 280,503 0 (3,432) 0 0 283,935 5,729
Total Bonds
7799999. Subtotals - Issuer Obligations 598,981 0 (7,048) 0 (| 590,000 606,029 13,429
8399999. Subtotals - Bonds 598,981 0 (7,048) 0 ()] 590,000 606,029 13,429
Class One Money Market Mutual Funds
857492 88 8[STATE STRINSTIL INVT TR TREAS MMK..........oorve [ [..[12/31/2009 [ STATE STREET....co.ooossccmscrssreseessceese [ XXX [ e 1,556,102 [ ...vveerrrersmnernene | eoneressnnesssnnsnnnns | cernnmnesssnessssnesnes | conmmmesssmssssssssnns | cesossssssssssssssssnnee | conseeeens 1,556,102 101
8999999. Total - Class One Money Market Mutual Funds. ..1,556,102 0 0 0 0 ), 1,556,102 101
9199999. Total - SKOMt-TEIM INVESIMENTS. .........e..ceeeeeeeereeeeseeees e es st ansnsansnins | creiseeenn 2,155,083 0 (7,048) 0 0 ) S0 T 2,162,131 13,530
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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

E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
Sovereign Bank...........coeeeenicncceeieseees XXX
0199999. Total - Open Depositories.. XXX
0399999. Total Cash on Deposit... XXX
0599999, TOtAl CASN......coviiieeieic s nn XXX

1. January.........coeevnn. 10. October..................
2. February... .| 11. November.
3. March......ccoovvriniens

12. December.

E25
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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	E12 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E13.1 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E14.1 - Sch. D-Pt. 4
	E15 - Sch. D-Pt. 5
	E16 - Sch. D-Pt. 6-Sn. 1
	E16 - Sch. D-Pt. 6-Sn. 2
	E17 - Sch. DA-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 3
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 3
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. C-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. C-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. C-Sn. 3
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D-Sn. 3
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. E-Sn. 1
	E25 - Sch. E-Pt. 1
	E26, E27 - Sch. E-Pt. 2
	E26, E27 - Sch. E-Pt. 3
	INDEX - Index

