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Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ottt nnens | feerenaees 1,064,497,236 | ...coveveereircreieresienee | ceeeneins 1,064,497,236 | .......... 1,030,287,739
2. Stocks:
2.1 PLEfEITEA SIOCKS. ... veeecerririeecicie ettt et s sttt ssessnen | eessessessesssnssessessansnssnsse | sressssnsssessansnssessessansnes | sessssessassssnsssessensnens (0
2.2 COMMON SEOCKS. ....vuvrrenrerrisressesseseessssssssssessessssssessesssssssssessessssssessessassssssessassnssessessansnss | sessessasssnes 31,374,583 | .o | e 31,374,583 | ..o 27,914,823
3. Mortgage loans on real estate:
B0 FISEIENS ettt nns | setessesetens st nnsesseennts | nesessesetnntee et tenne s etnns | eenetesseeetentenne s tnneens [0
3.2 Other than fIFSEHENS. ......cvueireeiiireieiscieese sttt ettt ensnes | feesessessassssssessessassnssnsse | stessssssssessanssnssnssassansnnes | sesssssessassssssssessessnens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....-earereeeencereiseeseeeeseeseeseeesesseesesssesseesessessse st esseesessessastsssessessasssessessases | setsesssssessssnessessasssssnssns | sestessssssessessassnessessassanens | sesesssssessassnsssnssassnsnns [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES). ... eeerereeeeseiseeseteeseeseseeeesessesses st eesess st ss s s s ss s en b e b sessent st e ssessanes | sebssesessassastssssessassasssnssns | sestastssesessessasssessessastanens | sbssesessessosssssnssassnsnn (0
4.3  Properties held for sale (less §.......... 0 NCUMDIANCES)......cevveceeireereeeiseesneeeeseesessessssias | reesessessesssessessesssssssssesss | stesssssssssessssssssesssssessnes | sesssssessessssssesssssessanens [0 OO
5. Cash ($.....1,112,018), cash equivalents ($.....4,299,051)
and short-term investments ($.....215,876,578)..........ccewueruereereeeieeieseesesiesseeseeessesssensseenes | eveeeseeneans 221,287,647 | .eoveeeeeeeeeeeeeeeeeeee | e 221,287,647 | ............. 156,872,713
6. Contract loans (including $.......... 0 PrEMIUM NOES).....veeeeeereereeseeeeereiseeseeteteeesseeeseesessesssssnens | eeesssssessassssessssessasssessess | sesssssssessassassssssessassanssns | sessssessssessnssnessessnssanes (0 T
7. Oher NVESIE @SSELS........uveuiiriiriiiiiiicir st | erbienas bbb nsies | sbsesbesbesb st bsentaenns | ensississsi e (01 N
8. ReCEIVADIES fOr SEOUMTIES.........veeeeeeeee ettt ettt ettt ettt et e et s s s enenen s en s s s s s nenennaenes | eereresesesesens 3,719,927 | oo | e 3,719,927 | oo 385,535
9. Aggregate write-ins fOr INVESIEA SSELS.........coiuiviieiiieiee s sens | fersssssessessssssseneneend {0 I (01 I {0 I 0
10. Subtotals, cash and invested assets (LINES 110 9)......cvcviurieieiiirieieceiee e sevesesevees | cvenienas 1,320,879,393 | oo (1 I 1,320,879,393 | .......... 1,215,460,810
11. Title plants less §.......... 0 charged off (for Title INSUMETS ONIY)......c..cviveieeiciisieieieesesiesieiens [ e sssens | cressesesssssssessssssessessnsens | sresssssessessssessessessssenes {0 T
12.  Investment income due and @CCTUB............couriiiiiriniirsee e | ceeriesienes 11,478,256 | ..o | v 11,478,256 | ......cocuc.. 12,037,826
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection.............ccceeeveevees | vovvverrennns 125,378,078 | ...cceevneve. 3,451,409 | ............. 121,926,669 | ............... 96,379,617
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PreMIUMS).........cvieiirieiieiis | e | s esssesesssenses | ersssessesisssssesesessssens [0 T
13.3 Accrued retroSPeCtive PrEMIUMS..........ciuiieiriiiieieieiesieie et ssessssessessess | sressssessessssessesssssssessassnss | eesessessessssessesssssssessessnss | soesessesessessssessessnssnse [0
14. Reinsurance:
14.1 Amounts recoverable from FEINSUIES...........c..ciciciiciiiessssssesienes | s 43,448,767 | ..o | v 43,448,767 | .....ocevveee 87,237,215
14.2 Funds held by or deposited with reinsured COMPANIES...........cccoveeveeirieiiiereieeeieeeeens | v 46,310 [ oo | e 46,310 | oo 48,861
14.3 Other amounts receivable under reiNSUraNCE CONMTACES.............cc.iuuiiiiiiiiiiiiiciiciiens | creiieiineeiesieiesiesienes [ s | s LU
15.  Amounts receivable relating to UNINSUIEA PIANS............cccieveiiiiiciice et seseaes | eeveressesesssesseseseesssssseses | cressssssessssesessssssessssssesens | sevessesessesesssissessssssenas 0 [
16.1 Current federal and foreign income tax recoverable and interest thereon...............cocoeeevevevvcins | vvevvicienns 11,192,208 | ..o | e, 11,192,208 | .....coceen 6,387,393
16.2 Net deferred taX @SSBL.........ccrrrrirririicrres st sess st esssesssnns | eeesseessnees 27,260,000 | ...oovvvvrevnn. 3,627,000 | ..oovvevnenn 23,633,000 | .ooovvrernee 20,625,000
17.  Guaranty funds receivable Or 0N AEPOSIL...........cc.evrveveieiesie et sssasnees | evesseessssseesan 685,124 685,124 | ..cocevere. 999,638
18. Electronic data processing equipment and SOWATE. ...........c.cccueiiieiricieeee et | everesesesssesseeseesssssaess | cresssssessssesessssssesssssesens | sessssesessesessssssessssssenns 0 [
19.  Furniture and equipment, including health care delivery assets ($.......... 0).evtevrrerereseerseresesens | erreresesessesseses s sssns | sessessessssssesesssssesesnsens | ereeseseses e ssrenes 0 [
20. Net adjustment in assets and liabilities due to foreign eXChange rAtES...........cceveveeeeieveeiiieiiens [ | e essens | cvesssssssesssseseesessessenes 0 [
21. Receivables from parent, subsidiaries and affiliates............cccvevevericvrireiceierieceeeseee e [ v | e sesaens | erersseeses e aenes {1 25,196,293
22. Health care ($.......... 0) and other aMOUNtS FECEIVADIE............ccvurveeieriereeeieeee et esisssens | ereeseesessssessessssessessssnes | estesessssessessssssssssesssssnes | sessessessessssssssssesnsasens [0
23.  Aggregate write-ins for other than invested @SSets............cceuvivvieicreeeecceeee s | cvveiererenines 6,860,658 | ...ooveviieririieiinas [V I 6,860,658 | ................. 6,159,058
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINes 10 through 23).........cceeueieieieniieieieiseieissese s ssessssessesnss | sessessens 1,547,228,794
25.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS..........cccvvierens [ covrreieireieieieeeie s
26.  Total (LINES 24 AN 25)........ccourvmmirirciireiiieriieesieesieesissssse st sssessssessnesssennes | sesseenns 1,547,228,794
DETAILS OF WRITE-INS
090, 1oereteeseeteees etk | Hiees bt n st | eest et ennt s | seeene e [V RN
0902, ...cooeeeeeeeeeee e RS R et | Heene bt s et | sentenes et enst s | seeene s (U RN
0903, .. eeeeeeeeeeseere et | Heeeet et n st | sest ettt | seeene e (U RN
0998. Summary of remaining write-ins for Line 9 from overflow page..........ccccveenininnniseninsiens | coevveiesseneisessenseennnnd (0 (0 (0 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 @DOVE).......euiieiieiiiiiieieiieissieseessiessssenssissssnss | crerssessasssssssssensessnsad (O [0 {0 0
2301. Equities and deposits in pools and @SSOCIAtIONS............cccccueeriievereiieriee e ssiess | sreeresesissesssnns 250,000 [ ..ooovreeerrreeeireesiieens | cervreererennenennni290,000 | i, 250,000
2302. Accounts Receivable State Tax REfUNAS.........c.cocciiiiiiiiiieiins | e A47.564 | ... | v 447504 | 372,798
2303. Accounts Receivable MISCEllANEOUS...............oocuiiiiiiii i | corsssnsenines 1,768,724 1,113,732
2398. Summary of remaining write-ins for Line 23 from overflow page 4,394,370 4,422,528
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 above).... 6,860,658 6,159,058
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Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (Current acCident YEar $.....58,573,917)......c.reveceererseeeesssssessissesssssssssss st sess s ssss s s ssesssssessssssssssssessssssssssssessns | svsessisssesssssssassssnes 316,648,517 | covevieeeee 361,473,939
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.vrirriirrinirieiereeeeeesee e eesesssseessssiens | sesesseseesseesseesssssssssees 5583914 | .o 8,452,644
3. LOSS QQUSIMENT EXPENSES........cucvveiiiveiiscie ettt sttt s st s e s st s b a s s s b s st s s ses s nnetenanne | sbesssesesnsetesnsessanes 38,819,678 | ..o 40,074,157
4. Commissions payable, contingent commissions and other SIMIIAr ChATGES..........c..vuriiererririnirerres e esseseieesstenes | sesssesesessssesssssessssssessessessssssessens | sssessssssessesssssssssessasssssnssessensnessees
5. Other expenses (excluding taxes, ICENSES AN fEES)........o.erururirirrrirririreirere ettt ss st sssssssensnes | stesssssssesessssssssnssessnsnnens 62,750 | oo 64,410
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........cvuuireiviviieeieiiieie ettt | ovressessssssese s sessssaens 4,562,790 | .oovvvieeeeeinns 5,577,373
7.1 Current federal and foreign income taxes (including $.....(321,000) on realized capital gains (I0SSES))..........cccovverrvrrrrerrrrnes | coverreersssesssisssseenns 63,384,020 | ..ovvvvvveeeiens 26,854,293
7.2 INEEAEEITEA TAX TADIIEY. ... . ve e ettt ettt st s £ E e fees e tss | 1428 eeE e e s s eesee e e e ses s st e s e st ent et esses | £eeseetsessessent e s es st en e ssessen s s tnre
8.  Borrowed money§.......... 0 and interest thereon §.......... 0T DSOS P OO SO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....74,193,215 and including
warranty reserves of §.......... 0) ettt ettt bttt t e sae st en s sa st ntesntans | ebsesessesaeseesnsentenas 247,283,877 | oo 240,806,200
10, AGVANCE PIEIMIUM. ....cooieerircieieecieeseese ettt ee et es s s e ss e b8 s8££ RS £ eS8 42812 E SRR e2 £ b e R E 42 E e R b eeEeebesseebantas | £EeebaetsesseesantaebessesEeeb e b s essenbeebseess | £hetietses st eessebaessen et es st st enee
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ... | £eb bbbttt | Shbe bbbttt
11,2 POLICYNOIIETS. .....evevereeeeseee sttt | Hesessseent st 116,183 | oo 111,714
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........c.criiiviiiiriieieieeieie s esnes | svessessssssesessssessenas 73,951,776 | oo 68,858,522
13.  Funds held by company under reinsurance treaties
14. Amounts withheld or retained by company for aCCOUNt Of OLETS..........coeuiuiiieiciirisce st eses | seressesiss e ssaes s anes 620,460 | ..oovvverreereeene 385,634
15, Remittances and items MOt AlIOCALE...........c..viiiiiiiir st ens | siseeiess s 269,893 | oo 432,801
16. PrOVISION fOF FEINSUIANGCE..........veuiiuienriiriirieriereir e bbbt ens | bbtbissb bbb AT3T8TT | oo 4,737,877
17.  Net adjustments in assets and liabilities due to foreign EXChaNQe FateS..........ccoieveiiirieicicei et | eeressesies st 4,709,685 | ..ooovreeeeieeias 8,832,712
18, Drafts QUESTANMING........cvueiieeiicicicee ettt s s bttt s b s s s bbb n b st b entans | 4bsebastessess e s et es s e s st en bbb st s s naes | 4bietenaesr ettt et aes
19.  Payable to parent, subsidiaries and affiliAtes..............ccueiurieieiieieccse et nanes | seresies et 4,451,399 | .o
20, PAYADIE fOF SECUMHES. ... .cvrvevieiiciiieieieisiie sttt ettt st s bbb ss s ent s s ntens | bstessessssensessessnsnntanses 2,383,303 | ..o
21.  Liability for amounts held UNAEr UNINSUIEA PIANS..........c.cviueiuiireiiiiieiieiessies ettt b bbb st s s bns | ebsessssantesses s tesses e b s s e ssesses st estesas | febsssantessessntesses e s st essess s s s st st
22. Capital notes §......... 0 and interest thereon §.......... Dttt bbb bR bR bR s et s s st bt | Shsebiens e bbb s bbbt essae | Sbbesbeen st sttt sttt
23, Aggregate Write-inS fOr ADIIES. .........cveieviieieieieisce ettt s s ssssntenss | sestessesssssnsansessnsansanse 5447419 | oo, 8,334,644
24,  Total liabilities excluding protected cell liabilities (LINES 1 through 23)..........ceiirieiiirieesieeese e ssesssnses | esseessssssesessssessenns 773,033,541 | oo 774,996,920
25, Protected Cell NADIIIES. ..o
26.  Total liabilities (LINES 24 @NG 25).........ccuvueeriieireieiesieisisisiissie e s sttt s bbb s e en s st nses
27.  Aggregate write-ins for SPeCial SUMPIUS FUNAS..........coveiriiiirieieiise et
28.  Common capital stock
29. Preferred capital stock
30.  Aggregate write-ins for other than special SUMPIUS fUNGS...........cciiveiicieccecs et ssnsaens | sesssbesesssessssssebesssesss st ssstenas 0 | o 0
BT, SUIMIUS NOLES........oucviieieeiicte ettt bbb b s bbb et bbb s st bbb st a b s s et b st et s e se bbb et es s ses b s sebessnsesess | ebissebessssesesassetesssesessssebesassebessnss | 4bsetesesnaet s st et es e s et b s ae b s e a et s as
32, Gross paid in and CONHDULEA SUMPIUS. ..........evveveriieeieicteee ettt s s a e s sttt es s b s st sas s snsans | svessssessessssassssesanes 270,210,662 | ...ocvvvererererircinns 270,210,662
33, UN@SSIGNEA fUNAS (SUIPIUS).......cvuevreeieeieteieie ettt s ettt st es st s s s st s s st essesentssessssansnes | sresiesstessnsensssesenss 485,656,182 | w.oovvververrirereina 414,074,129
34. Less treasury stock, at cost:
341 . 0.000 shares common (value included in Line 28 §.......... 0) vttt ettt nas | ebaetesaena e st es st s s st aesaesans | srietenae s st s et s st s s seneaes
342 .. 0.000 shares preferred (value included in Line 29 §.......... 0] tteerreeee st ne ettt ettt sne | ententses st st s st st st es st st et entes | fentessestess sttt ettt nn et
35.  Surplus as regards policyholders (LINES 27 0 33, 1€SS 34)........vvvurrurriniinrinrieieissisiessssessssesessessssssssessesssssssssessessssssessesses | ssssssssssssssssssessassans 767,116,844 | oo 695,534,791
30, TOHAIS. .ttt r Rttt ntenn | etessennetennennenenees 1,540,150,385 | ..ovvvvvrriririrnnee 1,470,531,711
DETAILS OF WRITE-INS
2301, Miscellaneous ACCOUNES PAYADIE.............ccccviiuiiicieiicece ettt bbb s bbbt n s ssnaes | sebsssesessnnsssssnsssesnsenns 5447419 | oo 8,334,644
OO OO PO ST DUPP OO PR PSTT
2303, R £ R R8RS E R R AR R4S E SRR R R £ £ R AR R SRR R e At R e R e R st neRensees | HEetseteEetae e Rt R e AR e R ee st et e R et et | £rebeEetset et s sttt ettt
2398. Summary of remaining write-ins for Line 23 from OVEMOW PAGE........cururirierirrieiineireieeieeisstees st ssessssssssssssessens | ssessessssssssnssssssssessesssssessassnnes 0 [ e 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 @DOVE). ....uuruuiuereirirsisaresseiseisesssessesssssessssssessesssssssssssssssnsssssssssssssssenssssssssesss | ssesssssssssesssssssssssessas 5447419 | oo 8,334,644
27070, e R £ R8RSR R AR | £481ee R ARt | e R
2702, oo R8RSR R AR | £481ee R Rt | e R
2703, eS8 R8RSR R R | £48 1R E Rt | heR R
2798. Summary of remaining write-ins for Line 27 from OVEMIOW PAGE.........cuuruuriueererriniireireieeseeisct et sesssssse s ssssssssssssens | ssessessssssesssssssssssessessnsssessassnnes 0 [ e 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE). ... euurereriteisaissstssesessestseeseessesssessssessmessssss st snsssesssssnssssssnssnsssssesss | ssesssssssssssssssssssessensssssssssssanssnes 0 | o 0
0 OO OO OOP OO OO RPTOOTS PPTOT OO
3002, oottt R 1Rk R R | HeeE SRRt | ShEseeR Rttt
3003, oottt e8RSk R R | SeeE SRRt | ChEseeR ettt
3098. Summary of remaining write-ins for Ling 30 from OVEMIOW PAGE........c.ciiiiiiiiieicseee ettt bessesees | etessssessessssssss e sess s s senas 0 [ e 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (LINE 30 @DOVE).......cccurumirrerirsireesserssssesssesesssenesseesssenssssesssens st sssesssessssssssssenssssses | sosesssssssssssssssssssssssssssssssssssesans 0 | oo 0

Qo3




Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(written $.....322,092,990)..........ceuuumrrerieriesiesiesis sttt | sensinnsines 309,578,425 | ....coovnenn. 302,722,193 | ..covvennnn 611,769,574
(WIHEEN $.....1,868,374)....c.voverieecesiiessississss sttt ssssssssssssnnsns | svssssssssnsssnns 1,482,777 | .o 1,151,087 | .... 3,064,460
. (written $ 133,714,722 | .. ....141,631,361 ..290,505,004
(WIHEEN $..... 183,824,157 ) ..ottt ssssssssenss | sesssssssssnns 177,346,480 | .............. 162,241,919 | ..cooovveneee 324,329,030
DEDUCTIONS:
2. Losses incurred (current accident year $.....65,927,460):
2.1 DIFECR. vttt ettt SRR R ARt 12,167,129 | .o 136,568,868 | .... 318,709,276
2.2 Assumed .3,613,285 |.. 41,794,592 .
2R T LT OO ...19,294,980 | ...coovrenenes 25,415,194 |.... ....86,990,627
2 INEL. ... ...56,485434 | ............ 152,948,266 | ....
3. Loss adjustment expenses incurred..... ....6,384,995
4. Other underwriting expenses incurred............. .43,651,173
5. Aggregate write-ins for Underwriting ABAUCHIONS.............c.ccviueicvcieie ettt sese s sensenaes | crsssesesenssssnsesssssnessesD | erisresesississsssessssssenens 0
6. Total underwriting deductions (LINES 2 throUGN 5)........c.cveviriiiiceccece et 202,984,434
7. NetinCOME OF PrOtECEA CEIIS........vuveiererrireie ettt ettt s st enis | sebestsnsessntsnssstsensenssntns | sensensssssssssssanssnssensenssnens
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)....vvoveuiiririeieieieisieseie e ssesnens (40,742,515)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM..........ccovriirieie et nss e sentenns | snseenes ..27,643,840 | ..o 29,974,927 | ...covvvrene. 58,906,197
10. Net realized capital gains (losses) less capital gains tax of $.....(321,000).. ...(856,823)| .. ....2,856,713 |. (3,892,101)
11. Net investment gain (I0SS) (LINES 9 # 10).....c.cveruriuririerisiesisee ettt ssessssssessesssssssssessns | ssesssssessenes 26,787,017 | .oevvereen 32,831,640 ....55,014,096
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....163,739 amount charged off §.......... 0] PO ...(296,244)
13. Finance and service charges not included in premiums
14. Aggregate write-ing for MiSCEIlANEOUS INCOME...........cvurveririiiririeiieissiseeesestss sttt snss s essensns | snsessssssessassansans (65,107) | coovvererrrirries (9,831) 111,604
15. Total other income (Lines 12 through 14) ...(184,640)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15) ...93,059,121 | .o (8,097,123)] .... ...59,212,613
17. Dividends t0 POICYNOIABTS...........c.evieeuiicicieisies ettt bbbt s et s s nsetenan 157,805 |..oocveriennn 148,145 |.... 308,880
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus Line 17) ....92,901,316 (8,245,268) | .... 58,903,733
19. Federal and foreign income taxes incurred...... 32,858,450 |.. ...(2,940,707) 26,000,418
20. Netincome (Line 18 minus Line 19) (to Line 22) ....60,042,866 (5,304,561)] .... 32,903,315
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHOE YEAI..........cuvuivereiiiriieieieieie et sssesse s ssssessesssssnes | sesessessesnd 695,534,791 | ...ccvvee. 675,504,916 | .............. 675,504,916
22. NetinCome (fromM LINE 20).......c.ruueierereriierereeeiseisssesseseessssseseesessesssessessessssssessessessssssessessssssssesssssssssssessesssssessessanssesss | sesesssssssssens 60,042,866 |......cconenn. (5,304,561)| ... ....32,903,315

23.
24,
25.
26.
27.
28.
29.
30.
31,
32.

33.

34.
35.
36.
37.
38.
39.

Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $.....(1,536,000)..
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income tax

Change in NONAAMILEEA ASSEES.........ceiiicreicicet ettt bbb bbb s b

Change in provision for rei
Change in surplus notes...

Surplus (contributed to) withdrawn from protected cells..
Cumulative effect of changes in accounting principles

Capital changes:
32.1 Paid in
32.2 Transferred from sury

Dividends to stockholders

nsurance.

plus (Stock Dividend)
32.3 TranSTEITEA t0 SUIPIUS.......cvveevicvceer ettt sttt ettt ss bt s
Surplus adjustments:
33.1 Paid iN...oeieciieieeesesesens
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from CAPItAL...........ccocueveverieeeiecse ettt et
Net remittances from or (to) Home Office

Change iN trEASUNY STOCK........c.iveiieiiciiieie ettt bbb bbb bbbt et

Aggregate write-ins for gai

ns and losses in surplus

Change in surplus as regards policyholders (Lines 22 through 37).........cc.ccerieiiiinieieisese e
Surplus as regards policyholders, as of statement date (LInes 21 pIuS 38).........ocueveveveeeeieeeeeceeeeeee s

L0

133,476

3,014,352 |..
4,123,027 |..

.................... (123,186) | ...

(6,687,756)
(9,374,157)
...11,336,000
..(7,644,942)
(80,594)

....71,682,053

................. (8,120,920)] ...

.............. 767,116,844

.............. 667,383,996

0501.
0502.
0503.

0598. Summary of remaining write-ins for Line 5 from overflow page
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above).......... .0
1401. Miscellaneous Income (Expense).... 111,604

1402.
1403.
1498.
1499.

Summary of remaining wri

Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

te-ins for Line 14 from OVErflow PagE.........ovrureiinrenrieirineiseisessiseese e sesessnesneees

.(65,107) ..

111,604

3701.
3702.
3703.
3798.
3799.

Foreign exchange.............

Summary of remaining wri
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE).....c.ruruurisiieiriieiair st sse st

te-ins for Line 37 from overflow page

..................... 133,476

85,509
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Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY

CASH FLOW

Currerlt Year Prior Yegr Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums COllECted NEt Of FBINSUTANCE. ..........c.eviecieeieicteie ettt sttt et s s sae s ssesaesans | eevessssassansnasnees 163,094,691 | ..coovvvevns 346,933,318
2. NEUINVESIMENT INCOME......ceuieieeieieeieei ettt bbb b bbbt nbns | ebsessestssessestesens 28,651,456 | ..o 61,702,785
3. Miscellaneous income (184,640)
4. Total (Lines 1 through 3) 844, 408,451,463
5. Benefit and 0SS related PAYMENLS........c..cvcvieeieicieee ettt s sa st s s ss s s saenes | snsessessesssnsenaans 63,247,653 | .....cccovvverere 197,308,707
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............cceiiiiiiiieiiicieie e sississsenes | cersssesessssese st ssssssessens | esessssssessesssssssessssssessessssenes
7. Commissions, expenses paid and aggregate write-ins for dEAUCHIONS.............covririrriieininreere st essssssenss | cesesssssssssssessenens 56,643,782 | ..oveverereris 83,353,325
8. Dividends paid t0 POIICYNOIAETS..........ccvuieeiiiiieicis ettt ettt bbb st s s tenses | siesstessesssssensessnees 153,336 | coovevereiereeienine 302,129
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital Gains (I0SSES)........vrrrerermrerrrnrereirrernrereirerssneees 812,538 49,684,553
10.  Total (Lines 5 through 9) 120,857,309 .330,648,714
11, Net cash from operations (Line 4 MINUS LINE 10).........ccouiiuriiiiieieiieicieie ettt bbb snsnees 70,987,470 77,802,749
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONGS.... oottt | enbieebi bt 161,267,085 | ..coovveericinnes 358,357,582
12,2 SHOCKS. ... vvvveeierrisee ittt sttt | ensientien s st enneas 5,849,973 | oo 13,648,043
12,3 MOMGAGE I0ANS........covieieeiicee ettt ettt bbb s bbb bbb a bbb st bbb bbb bbb bRt et s bt bann
124 Real estate....
12.5 Other invested assets
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS............ccririirineee e eieeseiees | reeeereee e enes (¢ 1510) [ (33,551)
12.7  MISCEIIANEOUS PIOCEEUS........cocvciirciiiiicteiiteie ettt bbb bbb st bbb st b s s b s ss st bsssebes s snsebennsssessnnes | bebessssesesssetensnsenan 2,383,303 | .o 1,764,942
12.8  Total investment proceeds (LINES 12.110 12.7) ...ttt sttt snaes | sessessessssissensenes 169,492,001 | .oovivrveireirnas 373,737,016
13.  Cost of investments acquired (long-term only):
131 BONAS ...ttt s s f SRR AR A R E R E AR ....195,608,843 313,761,832
1312 SHOCKS. ... vvueeueeeees ettt 6,111,157 22,608,656
13,3 MOMGAGE I0BNS........ocveieeiiiciiie ettt b s bbb s st b b s bbb st s bbbt s bt ensesaens | sbsssstessesastesses s bessessesnsansenses | sbtesaebastes s e s s st s st
1304 REAIESALE. ... vt R e s s st n s st | Sereeantesset et esse st e nse bt ennenres | 4etessetant ettt s e n ettt
13.5  ONEI INVESIEA @SSEIS......euceriiierciscieeiiete ettt b bbb bbb bbb bbbt as | H1eesenbeeb e b senbes bbb en b st et enies | febieesanb et et n bbbt
13.6  MiSCElIANEOUS APPIICALIONS. .......vuceieeiriciiieieis ettt ansesnessntens | tresssssssssenssssssanens 3,334,392 | .o
13.7 Total investments acquired (LINES 13.110 13.6)......cucuiiririireiiiriieieetsieie ettt ss st s s snns | sssssssessessssensenns 205,054,392 | .ovevrerean 336,370,488
14.  Netincrease (decrease) in contract 10aNS aNd PrEMIUM NOLES.........c.ovururirierrirerrieneese e eseesssesessesesssse s s ssesssssessesssessessessas | ressessesssssnssessassnssessessessnssns | esssesssssosssssnssesssssssssessassnenns
15.  Net cash from investments (Line 12.8 minuS LiN 13.7 @NA LINE T4).......coiuiieieieiiriseessese ettt sstesse s sens | sevsssessessssssssssans (35,562,391) | c.ovoevrrrierieinns 37,366,528
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI NOLES.......vveveiiieeicicieie ettt bbb bbb bbbt en b s s st | ebsssastessessntessessnsensessessnsansanses | snbessesassessesssssnsasses et ansessesntes
16.2 Capital and paid in SUPIUS, €SS trEASUNY STOCK. .......... ittt ettt ssessenes | Sressestessanssessessentnesessensensnsses | fresseesastssssssestensasssessessantaneans
163 BOIMOWEH FUNGS. ..ottt R8st bbb | Hretsenb et b b en b e bbbt enies | febietsanb et s n bbbt
16.4 Net deposits on deposit-type contracts and other INSUrANCE ADIIIES. ..ot earesis | reesesteesssssesseesesssseessestenssesses | resseesastesssssessessssssessessansneans
16.5  DIVIAENAS 10 STOCKNOITELS.........ouvuiiriercisiiiicei ittt | Sttt b e sttt 507,500
16.6 Other cash provided (applied)... ..28,989,855 36,814,871
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).........c.cccceeveerennee. 28,989,855 36,307,371
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Ling 17)........cccveuneeenenennirnennneens | coveenneneeneeeeeneens 64,414,934 | ..o 151,476,648
19. Cash, cash equivalents and short-term investments:
19.1 BEYINNING OF YEAI........vucveiiie ittt sttt bbbttt s bbb s st s st s s s bnsenas | snsssessesssnsenes 156,872,713 | oo 5,396,065
19.2 End of period (LiNe 18 PIUS LINE 19.1)........uuiuuiuriiriieieiieiiieiieiieiieeieti ettt sssssnins | anisssssssssessseneeas 221,287,647 | ..oooovvne 156,872,713

Note: Supplemental disclosures of cash flow information for non-cash transactions:

[ 20.0001

............................................................................................................................................................................................................................................ ——
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Statement for June 30, 2009 of the AFF”_lATED FM |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

No significant change.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant change.

Note 11 - Debt
No significant change.

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

No significant change.

Note 13 - Capital and Surplus. Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.
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Statement for June 30, 2009 of the AFF”_lATED FM |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

No significant change.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

No significant change.

Note 19 - Direct Premium Written/Produced by Manading General Agents/Third Party Administrators

No significant change.

Note 20 - Other Items

No significant change.

Note 21 - Events Subsequent

No significant change.

Note 22 - Reinsurance

No significant change.

Note 23 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 24 - Change in Incurred Losses and Loss Adjustment Expenses

No significant change.

Note 25 - Intercompany Pooling Arrangements

No significant change.

Note 26 - Structured Settlements

No significant change.

Note 27 - Health Care Receivables

No significant change.

Note 28 - Participating Policies

No significant change.

Note 29 - Premium Deficiency Reserves

No significant change.

Note 30 - High Deductibles

No significant change.
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Statement for June 30, 2009 of the AFF”_lATED FM |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 31 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant change.

Note 32 - Asbestos/Environmental Reserves

No significant change.

Note 33 - Subscriber Savings Accounts

No significant change.

Note 34 - Multiple Peril Crop Insurance

No significant change.
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Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY

21

22

41

4.2

6.1

6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

9.1

9.2

9.21

9.3

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act?

If yes, has the report been filed with the domiciliary state?
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity?
If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y-Part 1 - Organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

] No[X]
] No[ ]
] No[X]
] No[X]
] No[X]

Yes[ ] No[X] NA[ ]

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Rhode Island Division of Insurance

12/31/200

B

12/31/2004..........cccoeeveee.

4/28/2006

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

Yes[X] No[ ] NA[ ]

Yes[X] No[ ] NAT[ ]

by any governmental entity during the reporting period? Yes[ | No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ | No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ | No[X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's
primary federal regulator].
1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0CC QoTS FDIC SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

()  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Yes [ X] No[ ]

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Yes [

Have any provisions of the code of ethics been waived for any of the specified officers?

Qo7

Yes [

] No [X]

] No [X]




Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY
GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
PART 1 - COMMON INTERROGATORIES

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ | No[X]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2amount: s

INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]

11.2 If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: N 0
13.  Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

T4.21 BONAS......oiieciiceeiice et a bbbttt
1422 Prefermea SEOCK......cvrvreieririeiesisise sttt sttt nen
14.23 Common Stock..........
14.24 Short-Term Investments...........
14.25 Mortgage Loans on Real Estate
14.26  All Other,

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 abOVe.........ccccoveuvevieenrnieninirinnens

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

16. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 3, lll. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Securities Services 1 Chase Manhatten Plaza New York, NY
RBC 200 Bay Street Toronto, Ontario, Canada

16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]

16.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
JP Morgan Worldwide Securities Services Goldman Sachs New York, NY
RBC Jones Heward Investment Counsel Toronto, Ontario, Canada
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X] No[ ]

17.2 If no, list exceptions:
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Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY
GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

3.1
3.2

41

42

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change?

If yes, attach an explanation.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from

Yes[ ] No[X] NA[

]

any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation liabilities tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater
than zero? Yes[ | No[X]
If yes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period

4 5 6 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Losses LAE IBNR

Total oo | s XXX | e 20,9, SO [ (O (1 ISR 0 [ i | s 0 [ e, (O 0
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Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date
3

1 2 4 5
NAIC Federal Is Insurer
Company ID Authorized?
Code Number Name of Reinsurer Location (YES or NO)
U.S. Insurers
............................. ETHANOL RISK MANAGEMENT SPC LTC
. |04-1590940.......... |PARIS RE AMERICA INSURANCE CO

16-0366830.........

RSULINDEMNITY €O 0

S

.| AA-1320034.

. |AA-1120103.........
. |AA-1120104.........

AA-1080011.........

AA-1120048.........

... |PARISRESA........
.... |MUSANG RE LIMITED......
.. |ALIN INSURANCE PTE LTD.

GARLAN INS LTD.....

W.R.BERKLEY......coooovricrinennnns
ARCH UNDERWRITING AT LLOYD?S.......

JUBILEE MANAGING AGENCY LIMITED.......cccoovnmimiriniereireieiennes

. | ST PETER PORT, GUERNSEY...
. |PARIS, FRANCE.......
.. |HAMILTON, BERMUDA HM CX..
.. |SINGAPORE.........cccooomiunrins

. |LONDON, ENGLAND
.. |LONDON, ENGLAND

LONDON, ENGLAND
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Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorSYear Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date
1. Alabama........ccccovvnminririniinnens AL [T IO 2,961,354 | ..cooeire0ren 3,556,880 [ oo 991,178 | 52,851 900,142
2. Alaska.... AK [ISSUOTOON EOOTRT 975,217 (209,743)| .. ....326,477
3. ANZONA.. e AZ L 1,989,639 [ ..oooviernnnn2,582,782 | oo 2,564,879 [ o 968,323 5,684,247
4. Arkansas........oninenen. AR [N IO 1,466,604 | ........c........2,081,943 | oo B AT2TTY | 3,019,121 5,567,493
5. California.......ccooceveeereeererneiins CA [ 43,165,640 | ...oovoevennes 43,758,509 | ................15,640,010 | ..ccovvrrnnee. 15,656,995 28,561,059
6. Colorado.......ccoeurmrermiirnrirniinnes Co [OOSR 2,533,880 | .ovverrennee 1,740,776 [ o000 236,376 | s 46,918 581,891
7. Connecticut..........oouvnrvrirennen. CT [OOSR 1,971,435 [ oo 1,702,100 | o 847,492 | i 117,925 1,541,394
8. Delaware.......ccccovuvrrirvirneinnn. DE Lo [ e 364,936 | ..ovvvrerenenD00,898 [ oo 31T | | e 10,004 [
9. District of Columbia................. DC [SSUOOOO EOPP 2,339,553 | covrrrrennenn 1,647,863 [ oo 51175 | e (80,866) | ...vvuvvrrrrnenni319,696 | oo 222,774
10, Florida.......oocovevrernerirciircineiene FL [ 20,162,021 | coooovvverennee 12,948,881 | oo 375,464 | o 7434458 | oo 1,625,926 | ...coovvvrrnee. 2,214,837
11, GEOrGia....cvveeeeereereerreineiees GA Lo | e 6,294,909 | ...cccee0ren.6,039,451 [ i 1,785,816 | oo 1,706,453 | ..cooovvverinns 4,269,884 | ...cooovvrrienn 1,972,773
12, HaWali...oooeeeeeeeeeeeeins HI [ESSURTOON EOPOT 438,267 | ovvevvririeneenn 234,424 | e A 0T4 | | s
13. L ..1,519,976 ...1,674,398 ....2,071,653
14. L 11,694,170 12,066,888 | ...coovvveerrn 3,902,725 [ . 8,801,116 | oo 47,583,059
15. Lo | e 4,315,583 | oo 4,611,778 8,497,436 2,356,970
16. [ESSURTOON IO 701,085 ...3,087,567 ....2,800,132
17, Kansas.......ooveeevnernennennn. L 1,910,670 4,135,908 7,690,622
18, Kentucky......oovvevreerneerneeneinens Lo | e 2,626,770 | ..ooovverenni2,205,015 [ v 1,098,427 | o 518,892 | .ovvvvrireiinnee 2,499,205
19.  Louisiana.........ccocvevverrrerrennnn. Loeveees | e 4,470,927 | oo 4,756,134 | .oovereren. 3,979,968 | oo 120,892 [ oooovvevres
20.  Maine....oveeeereerireieeieeieens [ESSURTOON ISP 353,042 | oo 418,665 | 225,496 | e 168,057 | covoevrercricnnnes
21. Maryland.......cccoooerrerienrnnn. [T ISP 2,833,925 | oo 2,195,713 [ co.852,596 | 236,804 | .oovveriinn 1,735,804
22. Massachusetts...........cc.ovuee. Lo [ e 9,433,661 | ovoeveveeeeneenn 1,427,019 | 6,599,371 | e 5,886,500 | ...covvecee. 17,525,512
23, Michigan........ccccooevvrrverrerinnns (NSRS ISP 3,001,518 | ..................3,649,949 | ................. 2,924,821 | oo 2,003,546 | ..ooorrrenen 38,576,787
24, Minnesota.........cocovrvveererrennnn. Loeeroees | e 3,701,576 | ..................3,088,401 | .................6,030,426 | ......cc......... 1,449,422 | ..o, 2,252,948
25, MiSSISSIPPI...vvereerrrerrerieeiennens [OOSR 1,418,177 | oo 1,665,984 | 1,192,386 [ e 753,914 | oo 2,157,710
26.  MiSSOUT......coorvrerirrircirsirnen, Loerroees | e, 7,506,274 | ..oovvvereer 7,855,187 | 002,421,262 | e 1,660,532 | ..ooovrverenes 6,362,030
27. Montana.........cccccoveverervereenninnns Lo | e, 874,610 | oveeevieeeeeeee TT68,024 | e | e 15,087 | .ooveeeesecieeeienae
28. Nebraska..........ccooovsrrririrnnnnes Loeereees | e, 292,839 | oo 236,140 | oo 84,837 | s 5,265 | coorrerreiiennne
29. Nevada......coovmrrmrirnriniins Lo | s 4,348,845 | ...covvrnnn 715,570 | covvvverrerinnes 1,419,704
30. New Hampshire. [N IO 666,376 109,462 | e
31, New Jersey.......coovrrerereennnn. L 8,284,158 1,718,755 | ovvvrrnne. 16,622,162
32, New Mexico.......coo.rvverrrerrennes [N IO 832,817 | ool T8 | 167,641 | 337,387 | oo
33, New YOrK.....ooovvernrireiieiinnes [ 31,677,317 | oo, 26,020,456 | ........c.........6,491,953 | oo 8,399,555 143,141,494
34.  North Carolina.........ccccooeuenen. [N ISP 4,680,571 | oo 4,457,215 | oo 870,826 | oo 1,009,577 | oo 2,030,654
35.  North Dakota.........cccnrvenrernce. [N IO 119,027 [ coiieiieeeeei889,873 | 000 315,926 [ e | e [ e
36.  ONi0...oiceenee [N ISP 8,440,457 | .ovovrirrs 7,439,667 | e 2,394,871 | oo 1,466,544 | ................ 33,559,048 | ... 46,274,599
37.  Oklahoma.........ccoovverrrenriennnenes [T ISP 1,312,768 | oo 973,601 | e 74,699 [ 854,002 | oo 1,253,786 | ..ooovvvcircirnns 447,018
38, Oregon.....ccooceeeeereeeeeeieneens [N IO 8,105,551 | oo 1,712,484 | 3,995,789 | oo 1,223,700 | oo 2,979,476 | oo 1,682,214
39. Pennsylvania.........ccccoourrnrenne. [N ISP 5,163,944 | .................6,039,666 | ................4,259,210 | .ooovvvrrrrrrrnnn. 699,230 | oo 7,469,409 | ..coooorenne 11,677,294
40. Rhode Island.......c.ccccorvrnrienne. [N IO 1,043,952 [ .ooiiiii0983,295 | 759,900 [ e 544,263 | .oocovviereennn 905,987 [ oo 1,563,512
41.  South Carolina...........ccccouvenee. [T ISP 1,540,397 | ..ocei00ern.2,002,926 | coovrirren.880,319 [ o 145,751 [ oo 709,415 | e 927,278
42.  South Dakota........cccccosrenrennc Lo | e 339,359 | oo 333,429 [ BT 880 | e [ i 105,665 |
43.  TEenneSSee......ccocomrrmrurernrinnes [T IO 5,965,084 | ...oooovrrunnnn 4,627,628 | ..coovvrnne 1,314,180 3,260,193 | oo 1,459,661 [ ..ooovvverrncns 6,575,710
44, L. 19,533,718 | . ..15,453,031 . ...8,162,039 .28,882,717 | . ...35,929,751
45, [T IO 2425161 | oo 2,279,599 | oo 419,653 [ o 250,301 | coovvererieienan 4,204,001 | oo 1,306,676
46. [N IO 233,776 | oo 185,861 | cooii0023,240 | 26,255 | ..o | e
47. \Virginia.. VA L ..4,373,391 . ..713,098 1,889,677 2,283,379
48.  Washington.........c.cccccovirniennce. WA L 25,169,032 25,997,628 | .......c..e...3,526,392 | oo 7314973 | oo 17,475,047 | oo 13,996,082
49.  West Virginia........ccccoevervreeen. WV [N IO 43,396 | oo TA,322 | s | e 18T [ i | e
50.  WIiSCONSIN......orvvrvrrririeriennne Wi [T ISP 3,288,716 | ..coovrerrrrn 3,361,697 | v 463,136 | o 1,328,205 | .oooovrverinnes 1,035,446 | ...........c.... 13,484,319
51, Wyoming......cocovevenevenerenerennens WY [ESSURTOON EOTOT 285,968 | ..ovvrrrirrenreen 227,780 [ o | e [ e 370,551 | i, 702,034
52.  American Samoa..........c....... AS N e | e ssssssesiens [ s | et | st essessenses | st
53, GUAM..coieiens GU Lo [ | rereisiesssneseniens [ e | e [ s | s
54.  Puerto RiCO.......cccourrrvrreriinens PR [T ISP 205,422 | .ovoiviiniieeeee252,307 | o | s | e | e
55.  US Virgin Islands............c.cco...... VI Lo | v 11,235 [ [ [ [ [,
56. Northern Mariana Islands.......MP L [ | s | e [ e | s | s
57. Canada......commmrnneinneennens CN [ 42,556,940 | ..oovvvrrennes 43,064,253 | ................17,656,360 | ... 18,215,206 | ...ovvovvrrnnes 53,939,709 | .oooovvvrrennee 58,460,339
58. Aggregate Other Alien............. OT Lo XXX | e, 127,354 | o880 |0 | s 34,864 |80 |
59.  Totals.....cocovernirnernnrinicnrncrencns [ (@) 55 322,092,990 | .....cccennes 302,039,778 | ..............137,780,005 | .............. 122,655,254 497,321,240 | .............. 541,065,235
DETAILS OF W
5801. AUSHralia.......c.covvvevereereineiniineens
5802. France.......
5803. Germany.
5898. Summary of remaining write-ins
for Line 58 from overflow page..... XXX v | e 83,264 | oooovereeerneneennn(320) | o0 | 34,864 | ..o D0 |
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... 0,9 S R 127,354 [ ovvvininninninnn680 | v | i 34,864 |...cooooviniiniiniinenB0 | i,

(a)

Insert the number of L responses except for Canada and Other Alien.
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Statement for June 30, 2009 of the AFFIL'ATED FM INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

NO CHANGES



Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
e FITBebenententnnte | eebtentent st 105,875,594 | ..ovvvveririienes 13,816,903
2. ATIEA TINES... oottt sttt | seeentsstenstenstnneas 62,630,725 | oo 8,485,697
3. Farmowners MUIIPIE PEIl..........coiuiieiiiiieieieeee ettt | sressesssssses s esse e sseses
4. Homeowners multiple peril... 752,613
5. Commercial MUItPIE PEIl.......ceviveieicicsie s ....34,819,261
6. MOMtgAgE GUAIANLY........cveiiieiieicieiiie ettt bbb teseses | sressesssestessessssesse s snsensessesaes
8. Ocean marine 10,735,905
9. Inland marine........ 76,999,907 ..27,385,199
10. Financial QUAraNTY..........ccvvvevreiiirieiese et snss
11.1. Medical professional liability - OCCUITENCE...........cvvverrereririeeseieree e
11.2. Medical professional liability - claims made..
12. Earthquake.........cccoevevenreieriesieienns

13. Group accident and health...
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
Other liability-occurrence..
17.2 Other liability-claims made...
Products liability-occurrence.

L INEMNALONAL....... e
30, Warranty.......occvveveveeeenieeseeessse s
31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines. .
34. Aggregate write-ins for other lines of buSINESS............cccvvveveveeveevsieicireines

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

e FITBeebtstsbsbsststententies | enbienst ettt 55,240,173 | oo 109,352,685 107,054,663
2. Allied lines.... ..35,576,597 ...68,542,036 60,694,579
3. Farmowners multiple peril....

4. Homeowners MUILIPIE PEIl........c.cuiveieiciiieieicsee et sesns | cvesessesse s b s 411,396 | oo 723,512

5. Commercial multiple peril. ..21,385,330 ...33,267,294

8. MOMJAGE GUAIANTY.......oceucieieieecicie ettt b et s st ss e sestesis | 4ebeeteesesteesaebsessee s st ssesb s e s b es s st e bsees | £Essbeeb e b e s s ee bbb s bbb nen

8. OCBAN MAMNE.......eeeieieceeeceee ettt ettt sttt st s e s st st sesesesesesssnss | etetstessesesesssesesesesesese st sesssnes 2,937,183 | oo 10,587,848 ....13,210,545
9. INIANA MAINE.......eoereeeiceicei ittt ettt nsts | sesessessess st es st 45,801,347 | oo 80,865,551 ....70,912,290
10, FINANCIAI QUAIANTY........cvuivieieciiicie ettt bt s s bssassses | ebsesssessesssssstes e s s b es bbb ssessesse s s b st essnsas | 4bbessessesastes e b b s s b s b s s s bbb st b st

11.1. Medical professional liability - occurrence....

. Medical professional liability - claims made..
12. Earthquake........cccoeververeeerercsieenns
13. Group accident and health
14. Credit accident and health....

15. Other accident and hEAItN. ..o | cebeiee ettt .
16. Workers' compensation.... .
17.1. Other lability-0CCUIMENCE. ...ttt snsns | srebsessss s s st et s e bbb sn s sses s .
17.2. Other liability-claims made

. Products liability-occurrence
. Products liability-claims made..
19.2 Private passenger auto liability.
19.4 Commercial auto liability
21. Auto physical damagE.........cccuvvueieiiiriieesse e
22. Aircraft (all perils)......

23. Fidelity..............

24, Surety...

29. International..
30, Warranty.......ocoevecveeeeeniseeeeeressse s

31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability
33. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business

: Sum. of remaining write-ins for Line 34 from overflow page............ccccccveunnee
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34).......ccoeviereriiirisicrcisiianeas

Q12
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Statement for June 30, 2009 of the AFFILIATED FM INSURANCE COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2009 2009 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2009 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2006 + PriOr........ | cooevereerricrnnaas 50,105 | ccooovrverrean. 102,763 | ..o 152,868 | ..ovvcreriieianad 6,129 B 6,129 ...98,272 144,695 | oo 2447 | o (4,491 [ oo (2,044)
2. 2007..iiiieiees [ e 20,915 | oo 9,220 | oo, 30,135 | oo 11,809 [ | e 11,809 | oo 9,577 [ oiiieesrseeeissssssiisniens | cevrerissssieeines 8749 | oo, 18,326 | ovovveererseeria, A71 | e, (G4 ) I 0
3. Subtotals
2007 + Prior....cco. | covereeeiniieinns 71,020 | oo 111,983 | .o 183,003 | oo 17,938 | oo 0 163,021
4. 2008......cccooiviies | e 146,968 | ......coocvevrnnnes T1577 | o 218,545 | oo 84,672 | .o | e 84,672 | oo 64,804 | ..o | e 69,069 | ..covovennnes 133,873 | oo, 2,508 | .o (2,508) | .o 0
5. Subtotals
2008 + Prior........ | cooererererenaas 217,988 | oo, 183,560 | ..ocvereennae 401,548 | ..oovevvernae. 102,610 | oo 0
6. 2009.......ccccmiieries [ererersrins .0 S [ D9, SN .0 T D0, I [P AATT | s AATT | D0, T [P 55,569 | i 3,005 | oo, 58,574 |..ocoovriernan XXX oorierens [ errerieiiinines )0, T P XXX oo
7. TotalS...oceveee | v, 217,988 | ..o 183,560 | ..cooververre 401,548 | .o 102,610 | oo AATT | oo 106,787 | .oeverereriee 120,804 | ..ooovoveeine 55,569 | ..oceerrirernns 179,095 | ..o 355,468 | .o 5,426 | ..oooverieeiieins (7,470) | oo (2,044)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line7 Line 7 Line 7
Policyholders | .ococovvinnee. 695,535
L PR 25 % (2. e (AN% |3 e (0.5)%

Col. 13, Line 7

Line 8

Ao (0.3)%




Statement for June 30, 2009 of the AFF”_lATED FM |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? NO

3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
Explanation:

1.

2.

3.
Bar Code:

* 1 0014200 94900000 2 =
* 1 0 01 4 2 00 945540000 2 =
* 10014200 93650000 2 =

Q14



Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2304, LOSS CIBAMNG......coucveeviieeieriereitese ettt sss st st st sas st sbessesssnsessesanns | essessesassnsnns 4,394,370 | ..o | e 4,394,370 4,422,528
2397. Summary of remaining WIite-inS fOr LINE 23..........covvuiveiiieiciieiceeteseses st seesssssaenesss | senssvsesasssneas 4,394,370 | oo (U I 4,394,370 4,422,528
Additional Write-ins for Liabilities:
1 2
Current December 31,

Statement Date Prior Year
2704, oot a AR AR A RS AR SR AR bR A bbbt et R st st s s st et aes | Hebbasbaet st es e b s e e s s bbbt st st sts | £ebtstiesses st bbbttt
2797.  Summary of remaining WIEE-INS fOr LINE 27.........iueiiiirieieisiiesesstssissseesesssessesssssss s s ssssssessessssassessessssessessessssessessesensassessnsans | sressesassossesssensessessnsassessesnsanse {0 RN 0
Additional Write-ins for Liabilities:

1 2
Current December 31,

Statement Date Prior Year
B004. oS bR RS R AR AR AR AR AR RS bR AR bRt s s st st tas | HEestiesaesses s st s s n bt st s s st b s enae | Hhsbiebies sttt
3097. Summary of remaining WIite-iNS fOr LINE 30..........ccccuiuiiiiiieiiiiciiicteiecctetit ettt ss sttt es et ssebesssaesss s bensssesessnsesansnses | sesseressssssessssssesessssesssnsesensssesas 0 | o 0
Additional Write-ins for Statement of Income:

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

0597. Summary of remaining Write-INS fOr LINE B..........ccciiiieiiiicieeiiieit ettt srer st bbb s s s s a s s bsnasbenas

Additional Write-ins for Schedule T:

States, Etc.

Direct Premiums Written

Direct Losses Paid (Deducting Salvage)

Direct Losses Unpaid

2
Current Year
to Date

3
Prior Year

4
Current Year
to Date

5 6 7
Prior Year Current Year Prior Year
to Date to Date to Date

5804.
5805.
5806.
5807.
5808.
5809.
5810.
5811. India........coovenn..
5897. Summary of remaining write-
ins for Line 58 from overflow........ | ..... XXX......

Q15




Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © Nk w

—_
- o

Book/adjusted carrying value, DECEMBEr 31 Of PHOF YEAI........c..ciuiieeiiiiieieeiie et
Cost of acquired:

2.1 Actual cost at time of aCQUISIION...........ccevivrireieiceie e o R O
2.2 Additional investment made after acquisition. AR ‘ AR .
Current year change in NCUMDIANCES...........cceerrinrrerereiesieiesneeneesesese s - B . .

Total gain (loss) on disposals............
Deduct amounts received on disposals............cceeviereriinnens
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized
Deduct current year's depreciation

Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-7-8)........cccocvrerirnreierienieesssseessese s
Deduct total NONAAMItEE AMOUNLS...........ceueiiieiricicie sttt s s

Statement value at end of current period (Line 9 minus LiN€ 10)...........ccccccieiieiiiiiceriieiseesee e sseaesss s ssneseenes

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok e

©

. Deduct current year's other than temporary impairment reCOgNIZEA............cuvuriieinrerierrereseseee s
11.
12.
13.
14,
15.

Book value/recorded investment excluding accrued interest, December 31 of Prior YEar..........c.cc.eeeneerrineeneereerneneeneireeseenes
Cost of acquired:

2.1 Actual cost at time Of ACQUISIION. .........cveiiueiieiiciceie ettt
2.2 Additional investment made after acquisition
Capitalized deferred interest and Other.............cccevevieieieeiiescsese e
AcCrual Of dISCOUN..........couevevcveie e \
Unrealized valuation inCrease (decrease)..........ooueuevrenrererrierensersseensessnnnnd
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total ValuGLion @lIOWANCE............coeiiiieiiicieieiee ettt b st s bbb s s st s s senas

Subtotal (Line 11 plus Line 12)......

Deduct total nonadmitted amounts.............cccereevireeeieiesireennns

Statement value at end of current period (Line 13 minus Line 14

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

. Deduct current year's other than temporary impairment recognized.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...

. Statement value at end of current period (Ling 11 MINUS LINE 12).......oviieireresiieressesiesssse s ssessesssssnsssssessssssnssssssssssssssssees

Book/adjusted carrying value, December 31 Of PrOr YEAT..........cccvvcueveiieiieie ettt nas
Cost of acquired:

2.1 Actual cost at time Of ACQUISIEION...........cccuieviriiieiicc ettt
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccoeevveeicceececscee s
Accrual of dISCOUNL..........ccvevivrieeierceiseese s
Unrealized valuation increase (decrease).
Total gain (loss) on disposals............
Deduct amounts received on disposals.............

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

Deduct total NONAAMItEEd BMOUNES..........cccieieiiiecree e bbbt es

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

SN2 ©®E®NO O AN

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........c.ccccoeuerrrririererriieese s
. Deduct total NONadmiItted @MOUNLS...........c.iuieeiriciriee it
. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuuriuiieirenirssensessisesesse s sesssssesse s s esssssssssssssssssesssssees

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEaI............cccvvcveeiereiiecereeeeeeee e
Cost of bonds and StockS aCQUIMEM............overuererrrerrerreninrirrie e

Accrual of discount............ccccennne
Unrealized valuation increase (decrease).
Total gain (I0SS) ON QISPOSAIS.........cuiurreiriiiieieieisiis et b st b bbb s bbb nans
Deduct consideration for bonds and Stocks dISPOSEA Of............curiierieriiineie sttt
Deduct amortization Of PIEMIUM...........cceiiieiiceeeee sttt bbbt b bbb a et st esennaas
Total foreign exchange change in book/adjusted Carrying VAIUE.............c.everurirceneerneriineese e ssessesssessees
Deduct current year's other than temporary impairment reCOGNIZEM...........c.ccvvicreieiieiieee e

.......................... 1,068,202,562
..201,720,000

4,550,350
................................ (1,169,464)
............................. 167,117,058
................................. 1,260,510

.......................... 1,112,257,691
...336,370,488
...1,096,711
. (10,906,762)
................................. 2,157,400
............................. 372,005,625
................................. 2,656,386

................................. 8,110,955

.......................... 1,058,202,562

.......................... 1,095,871,820

Qslo1
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Statement for June 30, 2009 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
LI O OO OO OSSOSO OTOOREY DR 1,113,523,116 | ..o 139,143,237 | covoooeerierriineens 83,339,480 [ ..covvvrrrerrrririens (6,290,265) | ...ovvvvvvrrnrrennne 1,113,523,116 | .vvvvvvrrcrrennnn. 1,163,036,608 | ....oouvverearreinerisseeninenisies | cernenssssesssens 1,070,765,206
2. ClASS 2 () rvrrueereerrerrireresieeeri sttt | sesssi s 123,676,106 | ...oooovvcvercrriiennns 2,163,201 | .ovooocrceiecririeennns 9,998,913 | .ovoovrrrirrriiiennns 4,121,291 | oo, 123,676,106 | ...oovvvvernrieins 119,967,685 | ....vvvrrerrirceeninerisnssesinnenins | seeessssessissesseonns 120,186,575
3. ClASS 3 (B)uerernrerrereirerrrieieesnse ettt ents | sesessenene et en st sten s 959,420 | oo eesneeeeees | e 2,368,000 | ....coverereirririiriinenns 3,083,152 | .o 959,420 | ..ovoverrerrireirieienns 1,074,572 | oeeeeeereseeeeneneeies | vetnereeeiseseesseneesnees 948,501
O 01 11 ) O O OO O PO oo P ) PO TP OO PO OT PP PTPRTRUPROT ISR 672,707
B, CIASS 5 ().uevrreirerireieieisise ettt ettt bt a s sentens | Suessesetestes et st s sse s st ensessesentes | 4ebessesetestes e bstessessesntessesesenta | estessesiesntessessetens st esetentessesns | ebiebstessebssesaesses et entes et s tessesae | ebsebssessebiesaste st et st entes e sstensens | Siebsetinsessessesastesses et enses e bntenses | sesessesiesestess et et st et e b st s b tnna | Hebessesses st en s et ettt saenaes
B, ClASS B (8)..vruuurrereuerrerserisieesiseesesieesis ettt | srrer s s 1,000,000 | ovoeouiineineeesssens s | seesesssenne s | s (1,000,000) | c.vooooreeenrererinreeens 1,000,000 | covooouirnsnnrressseene s | sesssssessss s sesess s | snesss s s s s
7. Total Bonds 1,239,158,642 (85,822) ..1,239,158,642 | ...ovvvvrreren1,284,672,865 | o0 | e 1,192,572,989
PREFERRED STOCK

01 OO PO Ol OO OO T OO DO OO DO DORT TR
T -3 [ O OO O e OO PP PO PO
0T 0 T o o O OO O PO OO OO O o PUSSTT PP OO
110 CIASS 4.tk | S4ee bbb bbbt b b | Heebb st se bbbk sb bR | Sheeebeee bbb b e b i bbb bbb | Shsene et s e h bbb iR e e | ShbeR iR bbbkt | Shbnet bbbt | Shbese bbbttt | chbieeb bbb
12. Class 5

13, CIASS B..vvvvreeeeerireeeiee et ess st | LRt | SEREeEE R R Rt ene | £EfeeEE R et Rt nan s | SereEeeeeE Rt | ceftneR ettt | EfeeEtneE ettt | eenre ettt | et s
14, Total Prefermred SIOCK. ...t ssssssne | serssenssenesenssenssenssenssenssenssenees {0 SN [0 RN {0 O [0 O 0 | o [0 O 0 | e 0
15.  Total Bonds and Preferred SOCK..........rrvuurrermrrrerireeeenneeesssseeesesesessseesssneeessns | sosseesssnesessnees 1,239,158,642 | ....ocvvverrrrrirs 141,306,438 | ..ocoorvvrvererrrirnne 95,706,393 | ..oooonrreerrererereeeennne (R 27) | [—— 1,239,158,642 | ....cvvvvrereennen. 1,284,672,865 | ....ccveerererrnereerneneeessseeenne (U O 1,192,572,989

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§.....220,175,629;

NAIC 2§

0;

NAIC3$

0;

NAIC 4§

.......... 0; NAIC5S.......0;

NAICES........ 0.




Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999. TOtAIS......ceurererrrerrieererrnrereiines | coreeerreresnessesessnnes 215,876,578 |.....c.ccvenn.. 0,90, GO IS 215,876,112 | coovvveverrereeeisrirnenns 834,296 |...ovvveerrerrieieiesieese s

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOE YEAI..........civiieireieieie ettt esssses | sestessessssessessssnsessens 161,237,094 | .oooivieieecies 7,840,230
2. Cost of Short-term iNVESIMENS ACGUITET.........c.vviiueiciiieieiciesie ettt ettt bbb st s s bes e bans | sbessessesssssssessesssessesas 58,130,958 | ..vvveverereiee 161,863,258
3. ACCTUAL OF BISCOUNL. ..o bbb | sebsneb bbb 7,090 | oo 14,593
4. Unrealized valuation INCIEASE (ABCTEASE)..........ruuruururrerrerrereereeseeseessaseeseesseesssesesessessesssessessessessssesessesseesaesssssessasssessessessasssns | £1essssssssessessasssessessassnssessassassnssass | 4esesssssnessnssassssssnssessssnessessassnssnssn
5. Total gain (I0SS) ON QISPOSAIS...........ceveiiieieiiieieete ettt bbbt b s bbb s bbbt s bbb sae b s setessnaebas | sbsebesessssesessssetes s esessnsebenas (7,909) | v (14,214)
6. Deduct consideration reCeived 0N ISPOSAS............c.cucveiueiuciiiiisiciecete ettt sttt saesssnns | sessssssssss e ess st senas 3,491,455 | oo 8,466,773
7. Deduct amortization Of PIEBMIUM...........cccieiieiricte ettt bbb bbb bbb s b bbb bbb ssebe s s sebesans | 4essebessssssessassesessesessssnsebessesesessnaess | nebessssssesasseteseseses s et ebesssaes s snaebnes
8. Total foreign exchange change in book/adjUSEA CAMYING VAIUE..........c.cucieiiiiiieicieteie ettt benas | 2etessessessss st esss s s s es bbb s s e s bt snsns | s1ebsessnsessessssestessesen b s s s s b s s s s ssesaes
9. Deduct current year's other than temporary impairmeNnt FECOGNIZEM. ...........eu et eseeessessssees | essesessesssssssssseessssnsesssssssessesssssssess | cressessnsessesessnsessessssansesssnsasssssesaes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........ccccocvrurieriirriiieiesseiesessesesssienes | srevesisssssesessssssesees 215,876,578 | ..oovveveerreeiae 161,237,094
11, Deduct total NONAAMITIEA @MOUNES............cuueviiiireieiireiee ettt bbbttt | SERf s eEE e bbbt | £ ent b n bbbt
12. Statement value at end of current period (LiNg 10 MINUS LINE 11)...c.uiuiieiiiiieieiciisisieisissiesessstssiessssstsssessesssssssessssnsessesns | sressesssssssassesssssssesse 215,876,578 | ..o 161,237,094

QSI103



Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

QSI04, QSI05



Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Book/adjusted carrying value, December 31 Of PHOT YEAI.........cvvueieicveieieieisece et

. Cost of cash eqUIVAIENES ACAUINE..........c.euiviieiciceie ettt

. ACCIUAL OF QISCOUNL......vovectie et bbbttt

. Unrealized valuation iNCrease (ABCTEASE).........cvuueureeriuriieieieieieie sttt sseses

. Deduct consideration received on diSPOSAIS............cccovcuereiereiiiieisicie ettt

. Deduct amortization Of PrEMIUM..........ccieuiiiceice et bbb nas

. Total foreign exchange change in book/ adjusted carrying ValUe...............c.ccvveveeiieriiicreeiieee s

. Deduct current year's other than temporary impairment reCognIZEd............cvvrrreerrereineniereeeseseeeeeseeees

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9).........ccccouvrvrvrrererrerreerierrernns

. Deduct total nonadmitted @MOUNLS...........cccciiiueueiiersiss st snas

. Statement value at end of current period (Line 10 MIiNUS LiNE 11).....ovivorreninrsnisissssessessssssssssssessssnessesssseneans

............................................ 1,048,157

............................................... 398,036

.......................................... 58,393,300

................................................. 31,374

QSI06




Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY

Sch. A-Part 2
NONE

Sch. A-Part 3
NONE

Sch. B-Part 2
NONE

Sch. B-Part 3
NONE

Sch. BA-Part 2
NONE

Sch. BA-Part 3
NONE

QEO01, QE02, QE03
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SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market

Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government

912828 JR 2|UNITED STATES TREAS NTS......oiiiieisiteieiseteie ettt saes VARIOUS ...ttt

912828 KD 1|UNITED STATES TREAS NTS.. BANK OF AMERICA...

912828 KQ 2|UNITED STATES TREAS NTS.. VARIOUS.........cccovunnee

912828 KR 0|UNITED STATES TREAS NTS.. BANK OF AMERICA...

912828 KT 6|UNITED STATES TREAS NTS.. VARIOUS........cceo...
0399999. Total - Bonds - U.S. Government
Bonds - All Other Government

135087 XG 4| CANADA GOV T.....oooviieeieeieietesesse sttt ssa s 05/22/2009......

135087 XW 9| CANADA GOVERNMENT 05/21/2009......

135087 XY 5|CANADA GOVT........ccccee.e. 03/24/2009......

135087 YC 2|CANADA GOVERNMENT . 05/26/2009......

135087 YF 5|CANADA GOVT 05/08/2009...... VARIOUS

135087 YG 3|CANADA GOVT 05/22/2009...... VARIOUS

135087 YL 2|CANADA GOVT 05/08/2009...... VARIOUS....

135087 YN 8|CANADA GOVT 04/03/2009...... VARIOUS....

135087 YP 3|CANADA GOVT 06/01/2009...... VARIOUS....

135087 YR 9|CANADA GOVT 05/21/2009...... VARIOUS

135087 YS 7|CANADA GOVT ..|C. ...05/27/2009...... T D SECURITES

1099999. TOtal - BONAS = All OtNEI GOVEIMMENL.........cvieisictiiteiieietttitesset st steseststesssssssssssesessesssssssessesssssnsassessessssassessesessessnsenses  s4esssssssossesssssnssssessessnsassessessssessessstansessessessesesses et et es st ensessee et antenses et ensessntanes
Bonds - U.S. States, Territories and Possessions

61747Y CG 8 |MORGAN STANLEY ..ottt ettt 05/08/2009......

683234 ZQ 4|ONTARIOPROV CDA.........ccccovvumnn. 04/24/2009...... VARIOUS................

74814Z EE 9|QUEBEC PROV MEDIUM TERM NOTE . . 05/05/2009...... NBC CLEAR
1799999. Total - Bonds - U.S. States, TEITHOMNES & POSSESSIONS.........iuiiuiisisiieersesistestesiestessssssessessssessesssssssessesessessesssssssassessstass | s4essessssassessesassessessessssessessessssessessessssessesssssssassessesassessessetassassessessntassessntensessasanes
Bonds - U.S. Special Revenue and Special Assessment

01170P AP 1|ALASKA HSG FIN CORP HOME.........ccccecoimrmriireieiiesiciesiesis st 04/01/2009...... VARIOUS ..ottt ss s sssssnnas | sessssssssasssssssssssssssesssssnss | osssessessessessansas 641,500 650,000
047870 KB 5|ATLANTA GA WTR & WASTE WT. 06/17/2009...... J P MORGAN.. .348,380 | ... ....350,000 |.
13033L AK 3| CALIFORNIA HEALTH FACS Fl.....oovoeverieeicieiscteieississisesesssssssssssssssssessssssseses. | sssssesienes | eovenes 05/14/2009...... J P MORGAN

13063A AL 5| CALIFORNIA ST....ovoiieieeieieissiesiseie s sssssss e ssesssssssssesssssssssessesssssssssessessnssns | sssssesnsss | eoveses 03/25/2009...... MERRILL. ..ottt sttt sttt ssessssssssensas

185328 HT 1|CLEARWATER FLA WTR & SWR.. 05/15/2009...... WACHOVIA

3128LB AZ 1|FHLMC PC GOLD COM......... 05/29/2009...... CSFIRST............

745235 TC 5|PUERTO RICO PUB BLDGS AUT. . 04/07/20009...... DEPFA ACS BANK.

74529 HE 8|PUERTO RICO SALES TAX FIN.....coiiiiiriieiinsiineeieeissseeeesssssssssssssssssssssesssnsssenes | sessesssnness | aevend 06/11/2009...... CITIGROUP........ooe et s s sass s snsas | eessesssssessessassssssssassannsans

13509P AW 3| CANADA HOUSING TRUST .....ooviiririseieissise ettt [CR o 05/05/2009...... LAURENT L ..ottt saes s ssessssssssesssssssssesaenas | enssessssssssssssssssssssssssssnssnns | seessssessssnsanses 2,795,962

13509P BU 6| CANADA HOUSING TRUST ......coooiiiiiinissississiisssisnis MOLEAN &ttt sttt | nesssssssssssnsssensssssssssnssnns | seees ...3,091,465 |...
3199999. Total - Bonds - U.S. Special REVENUE & SPECIAI ASSESSIMENES. .......c.iuiieietiititsetietststsessesssssstessesssssssessessessssesssssssesses | ssesssssssessessssessessessssessessessssessessessssessessesassessesssssssessessessssassessnsessessesansessessessnsessessessntessessssassassessssansessessnsas | sessssessessesanes 17,824,609
Bonds - Industrial and Miscellaneous

06051G DY 2|BANK AMER FDG CORP........ceccsvviririitciesiesise et sses s sessens BANK OF AMERICA.........coioeieieiesecse st sesiss st st ssessssaens | easssssssssssssssssesssssssssssnns | susssssssssssssenes 1,988,900

06051G DZ 9|BANK AMER FDG CORP... BANK OF AMERICA.........oooieieteieteee ettt ssesss s ssssssssssssns | sessessssssssssssssssssssssesssesiens | seens ..2977,320 | ...

12616R AD 3|CNH EQUIP TR 2009-A.......... BARCLAYS US FUND.........coiieieieiesiessesesssts st sessssssssssssssssssens | sessessssssesssssssssessassssssesiens | seens ...9,997,658 | ...

22546Q AA 5|CREDIT SUISSE NEW YORK BR.. VARIOUS.......ccccovvrrne ol I ...2,004,070 | ...

254683 AH 8|DISCOVER CARD EXE TR 2008....... BARCLAYS US FUND SR O 255,000 |...

36962G 3H 5|GENERAL ELEC CAP CORP MTN MESIROW ...ttt s ssss s sssssssssssns | evsesessesssssssssssssssessnssssenes | ovees 3,149,475

46625H HL 7|JPMORGAN CHASE & CO........ . JP MORGAN......oooiteictetete ettt ss s sssessessnsns | sressesissessesissessesessssnssnees | seees 1,993,860

46625H HN 3|JPMORGAN CHASE & CO CHASE............ R .997,940

487836 BB 3|KELLOGG CO.................... . JP MORGAN.......... S 498,680

589331 AN 7|MERCK & CO INC. BANK OF AMERICA.........oooririeiseceitssesssssssssssss st ssssssssesssensss | seesssssssssssssssssssssssssssnns | oeees .993,690

717081 DB 6|PFIZERINC........... FIDELITY CAP........ . I 1,052,776 | ...

857477 AE 3|STATE STR CORP......oooiieieiseteee ettt bbbt GOLDMAN. ...ttt ettt sttt s sttt baens | seebssssessssssssesssssssssstentans | sressesssssssssssanes 499,525

88732) AS 7 |TIME WARNER CABLE INC.......cooiviieieteie et CITIGROUP........ooteesetete et ssssas | sessssssessssssssssssssssssessessans | srosssessisssssssssanes 993,480

90327M AD 0|USAA AUTO OWNER TR 2008-1... . BARCLAYS US FUND.........ooiiiieieisireeseissssss st sessssssssssssssssssens | sessesssssssssssssssssssessssssssiens | sens ..3,264,421 | ...

91159H GR 5|U S BANCORP MTNS BK ENT...... MORGAN STANLEY... S ...3,506,000 | ...

244227 CQ 3|DEERE JOHN CRINC MTN CDS RBC DOMINION.........ocooivieririeieisssisiesesiesssssesssssssssessssssssssssessessssssessessas | sesssessessssssssesssssssssassessns | srssssessssssessassnes 778,462
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Statement for June 30, 2009 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market

Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
86682Z AB 2|SUN LIFE FINLINC MED TER........ccoosieeiereeeeirerseeeieeiesessesssesesssssssssssssssssssesses | Gunevnereens | cevvand 03/26/2009...... SCOTIA oottt ettt stesaas | eebasssesssssssssessessssestensans | sresaessisssnsssssanss 606,187 607,000

89347Z AJ 6|TRANSALTA CORP MTN CDS-...... C.. ..05/26/2009...... CIB ...ttt et b sttt bssssntnsssses | sesssssssssssssessessanssssssstensns | crssssesssssssssntanes 424,248 ..425,000
3899999. Total - Bonds - Industrial & Miscellaneous.. ..35,981,692 |. .36,209,000
8399997. TOLAI = BONGS = PAIE 3.ttt sttt ee ettt es st es st ees st st et e e s s s s st ens e sessessee s s essantans e oe4sessstasssessessanssessessessanssesestees e s esteeseeesessest e e e sesteeE s e EteeEeet A et e R e b e bt et ee sttt st st et n b st taen s ....130,485,420 |. ...129,070,918 ..
8399999. TOEAI = BONGS. ... v cte ittt ettt es ettt ettt ettt et e s e st et es st E e ee st ses sk s s 28t E e et ee R s st et s Rseesentans | e4sesEetiesiessessisssessestssissiestestissiesiestisssesiessstinsiessestastiessestastantestestantae s estent e es st et s st st et entententesentans | esbestssissias 130,485,420 129,070,918
Common Stocks - Industrial and Miscellaneous

008916 10 8|AGRIUM INC........covoiiriierisrieissiesieie sttt st ssssens [T IS 05/05/2009......

13642L 10 0|CANADIAN OIL SANDS TRUST.......cecoverrerereriereeisee e (O I 03/30/2009......

380956 40 9|GOLDCORP INC NEW........cooveieiiriecieieesete ettt sssse s sesse s sanes (O I 05/05/2009......

457983 10 4|INMET MNG CORP............. A.. 06/11/2009......

56501R 10 6|MANULIFE FINANCIAL CORP ..|C... 06/09/2009......

59162N 10 9|METRO INC [CR o 04/23/2009......

653905 10 9|NIKO RESOURCESLTD... OIS I 04/23/2009......

71644E 10 2|PETRO-CDA.........cccc...... | Coerveees e 06/09/2009......

73755L 10 7|POTASH CORP SASK INC. e | Coeeee e 05/21/2009......

73927C 10 0|POWER FINANCIAL CORP ... | Cee | e 06/09/2009...... .

760975 10 2|RESEARCH IN MOTION............. e A e 04/23/2009...... TD WATER.

866796 10 5|SUN LIFE FINANCIAL SVCS CAN. o Coerveees [ 06/12/2009...... VARIOUS....

867229 10 6|SUNCOR ENERGY INC.......... O IS 04/09/2009...... SCOTIA.. ....8,200.000

87425E 10 3|TALISMAN ENERGY INC.....cccovvvirercrrrirsienans C.. ..06/09/2009...... VARIOUS ..21,000.000
9099999. Total - Common Stocks - Industrial & Miscellaneous
9799997. Total - Common Stocks - Part 3
9799999. Total - Common Stocks..........cccoenen..
9899999. Total - Preferred and Common Stocks
9999999. Total - Bonds, Preferred and Common Stocks

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




Statement for June 30, 2009 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

G030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
cusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B./A.C.V. | Changein Value At on on on Received | Maturity |{Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year|  Date (a)
Bonds - U.S. Government
36207K WC 0|GOVT NATL MTGE ASSN .......ccoovvemrrennn. .... | .06/01/2009 [ MORTGAGE PAYDOWN......... 15,503 15,503 15,438 15,503 1 1 15,503 0 391 109/01/2029 | 1FE......
912828 CA 6|USTREASURY BOND........ccoomrremmrrernens worr | 04/24/2009 | BARCLAYS US FUN......ocomivver [ eormmrermmrernmneiinnneiins [ eereeenna 2,850,047 | .......... 2,600,000 | ........... 2481781 | ......... 2,481,781 (VI IS IO 2481781 | oo | 368,266 | ...... 368,266 |...... 72,398 [02/15/2014 | 1..........
135148 AT 1| CANADA MORTGAGE ACCEPTANCE CO| C. |.06/15/2009 | MORTGAGE PAYDOWN......... 49,128 49,128 49,126 49,070 59 59 49,128 0 [ 698 |06/15/2010 | 1FE......
0399999. Total - BONdS - U.S. GOVEIMMENL........rerurreeeseressseeesseesssseessssesessseesssess st seesssssess st ssssssesssssssssssssssssssssssssssssses | soseneees 2,914,678 | ......... 2,664,631 |......... 2,546,345 | .......... 2,546,354 0 60 0 60 0 [ 2,546,412 | ... 0] 368,266 | ...... 368,266 | ...... 73,487 |...... XXX..... | .XXX...
Bonds - All Other Government
135087 WX 8| GOVT OF CANDA........cooveorrerrrerarrninees C. |.05/05/2009 | VALEUS MOB...........ccccmmrverens | coveerrmeresmneeenmeesnnnee | cevenneees 4,923,006 | .......... 4,673,000 | ......... 4,948,531 | .......... 4,187,383 | ..o | crvin [(GRIVZAE:) I I (63,218) | vvveveererees | cevernes 4878947 | ..o | e 44,058 | ....... 44,058 |...110,552 |06/01/2010 [1FE......
135087 YF 5|CANADA GOVT.... ... | C. | .05/05/2009 | LAURENTI 502,836 | ............. 461,000 | ..coovrrernes 509,405 (550) (550) 508,855 | ....ovverrrrerns [ e (6,020) | ......... (6,020) | ........ 7,982 | 06/01/2017 | 1FE......
135087 YL 2|CANADA GOVT.... ... | C. ].05/20/2009 | VARIOUS........cooovemirmennmninnniens | vvnresssnsssssesssssnene | conenenes 3,821,412 3,468,000 3,872,834 | ..o [ | s (13,342) | ..oovvvrscirrinnns | v (13,342) | oovveverrininns | ceveens 3,859,491 | .o | e (38,079)] ....... (38,079)| ....103,751 |06/01/2018 | 1FE......
1099999. Total - Bonds - All Other GOVEINMENL...........iueruiiresiireerisssress s ssssss s ssess s s s s ssssnsses | osssesaas 9,247,254 8,602,000 9,330,770 | .......... 4,187,383 | ..o 0 [ (77,110) | oo 0 e (77,110) [ oo 0 [ 9,247,293 0 (41) (41)]...222,285 |...... XXX..... | XXX...
Bonds - U.S. States, Territories and Pc ions
110709 FR 8 |BRITISH COLUMBIA PROV CDA. .| C. |.03/26/2009 |NESBITT 503,102 | ..ocovvvrnes 480,000 478,412 35 35 478,448 |.. IOV IO 24,655 | ....... 24,655 |........ 7,417 |12/01/2017 | 1FE......
642866 FX 0|NEW BRUNSWICK PROV CDA.... C. |.04/23/2009 |HSBC SEC INC 786,906 | ..ot 745,000 . 758,309 (484) (484) 757,825 |.. o 29,081 |........ 29,081 |...... 26,813 |07/21/2016 |1FE......
1799999. Total - Bonds - U.S. States, Termitories & POSSESSIONS. ......cvcurrieurressrressasresaesessssessssssssssessssssessssesssssssssssssssssssssese | sessseees 1,290,008 | .......... 1,225,000 | .......... 1,238,765 | .......... 1,236,721 0 (449) 0 (449) (] I 1,236,273 | .o 0] 53,736 | ....... 53,736 |..... 34,230 |...... XXX..... | . XXX...
Bonds - U.S. Special Revenue and Special Assessment
01170P AP 1|ALASKA HSG FIN CORP HOME.. .... | .06/01/2009 | ISSUE CALLED at 100.000...... 35,000 4 4 34,654 346 346 | ........ 3,465 | 06/01/2037 | 1FE......
108151 UU 3 |BRIDGEPORT CONN... ... | .04/09/2009 | W.H. MEL 265,263 | .. ...250, . 268,600 267,194 | .o | e (1,932) | ......... (1,932) | ...... 11,167 |07/15/2012 | 1FE......
3128H6 MY 7|FHLMCPC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 256,916 257,204 256,916 (V] I 5,073 | 08/01/2018 | 1FE......
3128K7 U5 5|FHLMC PC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 591,470 589,394 591,470 0 12,086 |09/01/2035 | 1FE......
3128KG FP 8|FHLMC PC ... | .06/01/2009 [ MORTGAGE PAYDOWN.......... [ covverrerrerierirseiinsnins [ evvreerienns 174,795 | oo 174,795 ....179,643 175,036 174,795 0 [ 4,116 | 11/01/2036 | 1FE......
3128KK XU 8|FHLMC PC ... | .06/01/2009 [ MORTGAGE PAYDOWN......... [ coovvrrerirerersvernseirnnins | cevienens 1,541,628 | ......... 1,541,628 | .......... 1,554,153 | .......... 1,544,027 | oo | e 2,399) | oo | e 2,399) | oo [ i 1,541,628 0 [ 37,888 |01/01/2037 |1FE......
3128M4 CP 6|FHLMCPC ... | .06/01/2009 [ MORTGAGE PAYDOWN......... [ coovveerirmrerneernneineies | cevineens 1424541 | .......... 1424541 | ......... 1,394,047 | .......... 1,420,488 | ...ooovvvivrvers | wrerreeenn 053 [ | e 053 | i | e 1,424,541 0 32,372 | 12/01/2036 | 1FE......
3128MM CK 7 |FHLMCPC ... | 06/01/2009 | MORTGAGE PAYDOWN......... [ comreeermmeeermmeeermnneeins | erveeis 1,441,884 | .......... 1441884 | .......... 1445827 | .......... 1,442,326 | ..ooovvererrienne | e (B42) | e | i (442) | | e, 1,441,884 0. 30,586 |09/01/2020 | 1FE......
3128P7 BH 5|FHLMC PC ... | .06/01/2009 | MORTGAGE PAYDOWN......... 342,552 343,098 342,552 0 | 8,502 | 12/01/2025 | 1FE......
3128P7 CB 7|FHLMCPC .... | .06/01/2009 | MORTGAGE PAYDOWN 574,980 575,776 574,980 0 14,748 |02/01/2026 | 1FE......
3128PE 4N 5|FEDERAL NATL MG ... ... | .06/01/2009 | MORTGAGE PAYDOWN. 133,075 ...133,075 133,175 133,075 0. 10/01/2021 | 1FE......
31294K M4 4|FHLMC PC ... | 06/01/2009 | MORTGAGE PAYDOWN 347,346 347,346 348,420 347,346 0 | 8,007 |01/01/2018 | 1FE......
31296S M3 7|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 84,779 84,779 84,857 84,779 0| e 1,890 (01/01/2034 | 1..........
31297C HD 5|FHLMC .... | .06/01/2009 | VARIOUS, 548,445 | ............ 548,445 | ........... 547,184 548,297 548,445 0 12,566 |07/01/2034 | 1FE......
31297S R6 4|FHLMC PC ... | .06/01/2009 | MORTGAGE PAYDOWN......... [ coververenrirmneirienrins [ cereveneeens 183,360 | .ovvvvveneee 183,360 | .vvvrrernee 177,974 183,078 183,360 (V] I 3,818 | 08/01/2030 | 1FE......
312970 3C 2|FHLMC PC .... | .06/01/2009 [ MORTGAGE PAYDOWN......... 3,028 3,028 3,149 3,052 (25) (25) 3,028 0 82 [05/01/2035 | 1FE......
31298N UG 8|FHLMC PC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 586 586 605 587 0 586 0 18 | 05/01/2031 | 1FE......
31387C XK 2| FEDERAL NATL MG .....coovvverrrrirriireriinns ... | .05/01/2009 | MORTGAGE PAYDOWN......... 1,162 1,162 1,178 1,163 0 1,162 0 34 104/01/2031 | 1..........
31389K WT 4|FNMA .... | .05/01/2009 [ MORTGAGE PAYDOWN......... 28,636 28,636 30,323 28,708 (72) (72) 28,636 0 836 |02/01/2017 |1FE......
31390G A5 6|FNMA ... | .05/01/2009 | MORTGAGE PAYDOWN. 48,534 48,534 51,468 48,653 (119) (119) 48,534 (V] 1,179 [05/01/2017 |1FE......
31402R DD 8|FNMA ... | .05/01/2009 | MORTGAGE PAYDOWN......... [ cosrreermmreermmneeaneeens | eereeenneens 495737 | oo 495,737 495,469 268 268 495,737 0 11,277 |05/01/2035 | 1FE......
314038 W5 1|FNMA ... | .05/01/2009 | MORTGAGE PAYDOWN......... [ osereermmreermmreenneenns | coveeennneens 143,101 | oo 143,101 143,151 (50) (50) 143,101 0 2,964 | 11/01/2033 | 1FE......
31404N GC 4|FEDERAL NATLMG ....ovvvverrrirrrerneeinns .... | .05/01/2009 | MORTGAGE PAYDOWN......... 315,254 | oo 315,254 314,780 474 474 315,254 (V] I 5,368 |05/01/2019 | 1FE......
314058 EF 7 |FEDERALNATLMG ....cccoovvvimmrrinnrrinninns .... | .05/01/2009 | MORTGAGE PAYDOWN......... 356,057 | ..ccovvenes 356,057 355,212 845 845 356,057 0 8,046 | 08/01/2035 | 1FE......
31406B MW  7|FNMA .... | .05/01/2009 | MORTGAGE PAYDOWN......... 270,101 | oo 270,101 270,824 (723) (723) 270,101 0| et 7,387 |01/01/2035 | 1FE......
31406D E7 7|FNMA ... | .05/01/2009 | MORTGAGE PAYDOWN......... | crververerrirereirnennins | cererenennns 478,840 | .....ccee.n. 478,840 478,310 530 530 478,840 0| 9,661 | 12/01/2034 | 1FE......
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31406V DP 8|FNMA .05/01/2009 | MORTGAGE PAYDOWN......... 93,437 93,437 97,292 93,478 (40) (40) 93,437 05/01/2035 | 1FE......
31406W 2M 5|FNMA . 1.05/01/2009 | MORTGAGE PAYDOWN......... | coeomreeermeeemmreiinnnees | vneeeennes 169,577 | ccovvvvernne 169,577 169,870 (292) (292) 169,577 06/01/2035 | 1FE......
31409X PU 7|FEDERAL NATL MG ... . |.05/01/2009 | MORTGAGE PAYDOWN......... 320,518 | ...ccooveees 320,518 320,073 445 445 320,518 02/01/2036 | 1FE......
31410D 5Y 2|FEDERAL NATLMG ... . 1.05/01/2009 | MORTGAGE PAYDOWN......... 390,254 | ............. 390,254 390,343 (89) (89) 390,254 08/01/2036 | 1FE......
31410P A8 6|FEDERALNATLMG ....cooonrvverrreerreeineeens | o .05/01/2009 | MORTGAGE PAYDOWN......... 6,016 6,016 6,021 (6) (6) 6,016 08/01/2036 | 1FE......
314100 YW 6|FHLMC . |.05/01/2009 | MORTGAGE PAYDOWN. 126,156 126,156 126,178 (21) (21) 126,156 09/01/2036 | 1FE......
31411C KH 3| FEDERAL NATL MG ....ovvrvererernererneeinns | e .05/01/2009 | MORTGAGE PAYDOWN 134,057 134,057 134,057 0 134,057 11/01/2036 | 1FE......
31411K R4 7|FNMA . 1.05/01/2009 | MORTGAGE PAYDOWN......... | covererrermerirsnrinnnnes | nvereennes 195,594 | ...ccovvvnnee 195,594 195,617 (24) (24) 195,594 01/01/2037 |1FE......
3141IN  5C 7|FNMA . |.05/01/2009 | MORTGAGE PAYDOWN......... 334,120 | .o 334,120 334,390 (270) (270) 334,120 02/01/2037 |1FE......
31411W AU 1|FNMA . 1.05/01/2009 | MORTGAGE PAYDOWN......... [ covererrereerirerrinennes | vvervinnens 142,453 | oo 142,453 142,552 (99) (99) 142,453 04/01/2037 | 1..........
31412A U9 3|FNMA . |.05/01/2009 | MORTGAGE PAYDOWN......... 302,304 | .coovones 302,304 . 302,612 (308) (308) 302,304 07/01/2037 | 1FE......
31412E  5Y 8|FNMA . 1.05/01/2009 | MORTGAGE PAYDOWN......... 74,825 74,825 77,689 74,919 (95) (95) 74,825 08/01/2037 | 1FE......
31412G XD 8|FNMA . 1.05/01/2009 | MORTGAGE PAYDOWN......... | coersreeermeeemnreiinnnees | vneeeennes 194,388 | ..coovvveneee 194,388 | .....cooeouu 200,128 194,603 (215) (215) 194,388 07/01/2037 | 1FE......
36242D NA 7|GSAATRUST . |.05/26/2009 | MORTGAGE PAYDOWN......... 81,998 81,998 81,997 81,998 0 81,998 08/25/2034 | 1FE......
449182 BK 9|HYUNDAI AUTO RECV TRUST.... . 1.06/19/2009 | MORTGAGE PAYDOWN......... | coeerrreermreermeeennnees | coneeeens 1,183,731 | e 1,183,731 | oo 1,172,792 | .......... 179,573 [ oo | e 4159 | e | e 4159 | e | e 1,183,731 02/15/2012 | 1FE......
46874T CF 7|JACKSON TENN HOSP REV.... . |.06/16/2009 | MORGAN 351,232 362,412 361,907 04/01/2018 |1FE......
544644 T4 9|LOS ANGELESCA .. . |.06/03/2009 | MUTUAL INTERCO.........c.cc..... 259,633 276,998 275,798 07/01/2017 |1FE......
59333P KH 0|MIAMI-DADE CNTY FLA AVIAT.... . |.03/26/2009 | RAYMOND 495,500 500,000 503,235 503,083 10/01/2013 | 1FE......
604129 EE 2|MINNESOTA STATE . |.03/30/2009 |FIRST TENNESSEE 573,785 | oo 500,000 551,476 549,732 08/01/2015 |1FE......
60636W DN 2|MISSOURI ST HWYS & TRANS... . 1.03/27/2009 | GOLDMAN 550,995 | ... 500,000 542,329 541,714 02/01/2022 | 1FE......
677659 ND 2|OHIO STATE WTR . 1.06/01/2009 | MATURITY. 200,000 | ..covvvenn 200,000 201,658 200,000 06/01/2009 | 1FE......
745281 X4 2|PUERTO RICO HOUSING.... . 1.06/01/2009 | MATURITY. 125,000 | .covvrienne 125,000 125,000 125,000 06/01/2009 [ 1FE......
927734 SC 8|VIRGINIA BEACH VA . |.05/12/2009 | VARIOUS 108,693 | ..coovvvenee 100,000 106,273 105,723 10/01/2011 | 1FE......
927793 DM  8|VIRGINIA COMWLTH TRANSN BRD ....... | .... | .05/18/2009 | J P MORGAN 202,000 | ..o 200,000 207,345 206,905 05/15/2015 [ 1FE......
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSIMENL..............rveeerveeeereesesissessssessssessssesssesesssssessssessssssssssssssseses | seseees 16,703,336 | ........ 16,546,235 | ........ 16,725,757 | ........ 16,676,695 | ..oovovvvreennnd (VI (3,396) | -oeorrrernnens 0 o (3,396) | ..oovvvered 0 [ 16,707,945 | .............0 | ... (4,610) | .........(4,610) | ....405,994 | ..... XXX..... [ XXX...

Bonds - Industrial and Miscellaneous

013817 AR 2|ALCOA INC. . | .04/29/2009 | JEFFERIES & CO 885,500 | .......... 1,000,000 | ....ooeeeen. 996,850 997,103 192 192 997,295 | ..vveereeiens | e (111,795) | .....(111,795) | ...... 48,167 |07/15/2013 | 2FE......
025816 AX 7|AMERICAN EXPRESS CO.... . | .04/14/2009 | MESIROW. 423,055 | ...ccoceeenn. 500,000 | ... 498,710 498,839 30 30 498,869 | .covooerririrres | cereenn (75,814) | ....... (75,814)| ...... 19,560 |08/28/2017 | 1FE......
030728 LD 5|AMERIQUEST MTG . |.05/26/2009 | MORTGAGE PAYDOWN......... 61,767 61,767 63,092 61,879 (111) (111) 61,767 0| e 1,303 [11/01/2033 | 1FE......
059478 AE  7|BANC AMER AUTO TRUST.....cccoomvvvvrrmennes [ wone .05/15/2009 | VARIOUS.........ovvverirrirneriinnens [ eoneerinessinessinesiins | ooveren 5,299,108 | .......... 5,299,108 | .......... 5,298,094 25,301,651 | oo | v (2,727) | v | s (V74 ) T IO 5,298,924 183 183 | ... 87,818 [10/18/2010 |1FE......
060505 DK 7 |BANK OF AMERICA CORPORATION....... oo | .05/29/2009 [J P MORGAN.......ovvurrirriiinnis [ ovrrrreriesirseiinssisnnes | cevieeens 2,529,800 | ......... 2,500,000 | .......... 2,493,825 | ..........2,495,283 493 493 | e | e 2895777 | e | e 34,024 | ... 34,024 |...... 97,795 |09/11/2012 | 1FE......
06406H AY 5|BANKNEW YORK MTN BK ENT.. . [.05/13/2009 | MESIROW......ooomverrirnriniinnies | eerrmrimnsinesississseiinne | oesieens 2,069,840 | ......... 2,000,000 |.......... 1,995,520 ..1,998,123 338 338 [ | 001,998,460 | oo | e 71,380 | ........ 71,380 |...... 83,600 |01/14/2011 [ 1FE......
073902 CE 6|BEAR STEARNS COS INC . [.05/14/2009 | BANC OF AMERICA..........coovve | cermmrirmmrnerirneinninnne | oveiis 2,303,100 2,250,000 2,224,845 12,240,276 | oo | e 1,972 [ oo | v 1,972 [ | 00000000 2,242,248 | i [ 60,852 | ........ 60,852 |...... 56,531 |10/28/2010 | 1FE......
125577 AZ 9|CIT GROUP INC .. . |.04/30/2009 | CITIGROUP 625,000 | .......... 1,000,000 698,957 | ..vvvoerevieneies | cerris 18,847 18,847 | covvveeevvreneee | v T1T,805 | s | (92,805) ] ....... (92,805)] ...... 32,830 |11/30/2012 | 3FE......
125581 AR 9 |CIT GROUP INC . |.04/29/2009 | BARCLAYS US FUN 485,000 1,000,000 588,782 14,323 |. 14,323 | .. ...(118,104) | .....(118,104) | ....... 37,917 {02/01/2015 |3FE......
12613X DD 0 |CNHEQUIPMENT TRUST ... . 1.03/26/2009 [ BARCLAYS US FUN.....coovveneee | covrrmreimnreinneeinnnees | vereeens 6,970,469 7,000,000 |..........6,998,454 | .......... 6,998,454 0 [ oo | eeereen8,998,454 | L | (27,985) | ....... (27,985)| ....108,621 |09/15/2011 | 1FE......
172967 EJ 6|CITIGROUP INC . 1.06/15/2009 [ CITIGROUP.......ccoommrverrrernnees | cevermeerineeeesserennnees | nneeeens 1,459,740 | .......... 1,500,000 |..........1,498,710 | .......... 1,499,023 114 114 | s | e 1,499,137 | | e (39,397) | ....... (39,397)] ...... 66,688 |08/27/2012 | 1FE......
207678 AE 3|CONNECTICUTRRB ... v | e | .03/31/2009 | MORTGAGE PAYDOWN......... 959,919 | ....ccoc..... 959,919 960,725 (806) (806) 959,919 0. 29,805 [12/30/2011 |1FE......
257867 AK 7|DONNELLEY RR&SONSCO PRIV P].... [.04/01/2009 [ MATURITY.....coomvrirmmmmmmrrnnnns | eermmemrinserisnseinnnnes | wnneeeens 1,000,000 | .......... 1,000,000 999,989 1 L TR IO 1,000,000 0 18,750 |04/01/2009 | 2FE......
31410H AP 6| FEDERATED DEPT STORES INC............ coer | 0410172009 | MATURITY ..ooovvviniricriinnenes | eeveersssesninsssssnssins | seserennes 2,500,000 2,500,000 2,569,500 | .......... 2,505,967 | .cooovvrriierrins | cerrrirnd (5,967) | .oovvverrrverenns | crrrernens (5,967) | .oovvvererrirnes | verrrirnn 2,500,000 0. 78,750 |04/01/2009 | 2FE......
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478160 AP 9 |JOHNSON & JOHNSON .06/23/2009 [ CITIGROUP.........oouuevrveemmeerrinns | cevrrevmeessrisesseseiins | wevernenes 1,638,210 | .......... 1,500,000 | .......... 1,498,110 | .......... 1,498,581 176 (ST T I 1,498,757 | .ovvveeevereees | e 139,453 | ...... 139,453 |...... 66,735 |08/15/2012 | 1FE......
55616X AE 7|MACYS RETAIL HLDGS INC weer | e | .04/28/2009 | GOLDMAN 915,000 | .......... 1,000,000 | ............. 999,110 999,235 36 36 999,271 | v | e (84,271)] ....... (84,271)] ...... 67,316 |07/15/2015 | 3FE......
578876 AD 6|MBNA PRACTICE SOLUTIONS OWNERS|.... .06/15/2009 | MORTGAGE PAYDOWN......... | cocosreeemmreennreeinnnies | ovneeeens 1,353,902 | .......... 1,353,902 | .......... 1,353,716 | .......ce. 1,351,713 2,189 2,189 | oo | e 1,353,902 0. 27,070 |06/15/2013 |1FE......
61748A AE  6|MORGAN STANLEY......cccoorrvrmmrreramrreaneens corr | .04/15/2009 | VARIOUS.........ooeveeeeeeecreeeees | coverereeeeereeeneresnesiens | eeneviinns 1,675,120 | .......... 2,000,000 |.......... 1,948,140 | .......... 1,966,733 [ ..oovverereereeee | v 1,683 | coeveeeerrereieee | v 1,683 [ e [ v 1,968,416 | ..ovoerrceraens | o (293,296) | .....(293,296) | ...... 52,514 |{04/01/2014 |1FE......
69347U AC 4|PNC FDG CORP SUB MTN BE . 1.06/17/2009 [T D SECURITES.......ccomveemmmeens | eerrrmmrermmeeersneeenneees | vneeeens 1,013,110 | oo 1,000,000 999,836 38 38 999,874 | ..o | v 13,236 | ..o 13,236 | ...... 26,764 |12/14/2010 |1FE......
852060 AS 1|SPRINT CAPITAL CORP ... . |.05/07/2009 | CITIGROUP 343,000 ...350,000 373,705 371,235 .(28,235) | ....... (28,235) | ...... 19,297 |03/15/2012 | 3FE......
91913Y AJ 9|VALERO ENERGY CORP ... . 1.04/01/2009 [ MATURITY ....ooomrvermrenmmnrennnes | eevrneersseneesseesnnnees | ovseeeens 1,000,000 1,000,000 997,103 2,897 2,897 | oo | ceveeinnns 1,000,000 0 17,500 |04/01/2009 | 2FE......
92344G AL 0|VERIZON GLOBAL FDG CORP. voer | 1051412009 | CITIGROUP.........ooovvverrrviiveins [ eoverriseerissnsissseins | eevevenns 3,198,360 | .......... 3,000,000 | .......... 3,326,880 |......... 3,128,214 (24,684) (24,684) | .cvoorvernes | s 3,103,531 | oovovcviecnes | e 94,829 | ........ 94,829 |....101,500 |12/01/2010 [1FE......
00433 AB 1|ACCESS RDS EDMONTON LTD C. |.06/01/2009 | ROYAL TRUST. 1,688 1,688 1,864 (1) (1) 1,863 (175) | covovnee 7,121 |09/30/2037 | 1FE......
07786Z AA 5|BELL ALIANT REGIONAL COMMUNICATI| C. |.03/25/2009 | VALEUS MOB 450,335 | ..o 460,000 459,986 1 1 459,988 | ....covvvvivirres | wrrerenn(9,652) | v (9,652) | ...... 11,094 |09/26/2011 | 2FE......
07786Z AC 1 |BELL ALIANT REGL COMM........cccccovernres C. |.03/25/2009 NBC CLEAR 394,715 | v 425,000 424,905 4 4 424909 | .coovvvvvvereeer | c00eenn(30,195) | ... (30,195)| ...... 12,363 |02/26/2014 | 2FE......
12544U AA 9| CIBC CAP FDG .....ovsrverrrerererseresseeeeanes C. |.05/21/2009 | VARIOUS 801,581 | ..ovooornee 700,000 0 700,000 | ..ovvvreverineens | 101,581 | . 101,581 |........ 9,766 |06/30/2019 | 1FE......
12544U AB 7|CIBC CAP C. |.05/21/2009 | T D SECURITES 631,570 | coovoerrne 500,000 0 500,000 | ..ooevreverrveens | 10 131,570 | . 131,570 |...... 10,390 |06/30/2039 | 1FE......
13591Z T8 3|CANADIAN IMPERIAL BK COMM ... | C. |.04/15/2009 | CIBC 774,860 | ............. 745,000 744,355 86 86 TA4A41 | i | 000 30,419 | 30,419 |...... 20,342 {03/07/2011 |1FE......
136069 CR 0|CDN IMPERIAL BK OF COMMER............. | C. | .04/20/2009 | NBC CLEAR VCYFCKY AN 745,000 735,153 354 354 735,507 | .ovveerreriinne | 21,830 | e 21,830 |...... 19,363 |03/28/2016 | 1FE......
13643Z AD 0|CANADIAN OIL SANDS LTD MT.. o | C. ].06/29/2009 | MATURITY ....oooorrrrermmrermnreenns | voveessmeeessmeeessmseessnnee | wevenneees 1,400,000 | .......... 1,400,000 | ..........1,415204 | ......... 1,404,387 | ..o | e (71270 ST I (4,387) | oo | vrreei 1,400,000 0 38,850 |06/29/2009 |2FE......
13644Z AW 7|CANADIAN PACIFICRR CO .... .| C. |.04/29/2009 | VALEUS MOB. 385,560 ...410,000 407,405 69 69 407474 | oo | cenenn(21,914) | (21,914)] ...... 10,812 | 06/01/2018 | 2FE......
13668Z AP 3| CANADIAN TIRE LTD MTN CDS.. ... | C. |.03/24/2009 | CIBC 997,669 980,000 ...979,843 979,906 13 13 979,919 | .o | e 17,751 | 17,751 | ...... 24,807 [10/01/2010 | 2FE......
269487 AA 2|EAGLE CRCARD TR v | C. .05/14/2009 | SCOTIA.......cvvvmrrvirerrirerriresrens | eveerirsesrssessisessins | ceveris 1,008,550 | .......... 1,000,000 |.......... 1,000,000 |.......... 1,000,000 (VI ISR IO 1,000,000 8,550 |..... 29,992 (03/17/2011 1FE......
29410Z AG 0|EPCOR UTILS INC MTN CDS-. .| C. |.05/08/2009 | RBC DOMINION........ 985,134 | ............. 969,000 | .....ccoo.e. 959,962 960,542 260 260 960,802 | ...ovvvrvrrnnns [ 024,332 | 24,332 | ...... 43,807 |01/31/2018 | 2FE......
31807Z AD 4 |FINNING INTL INC C. |.04/03/2009 | CASGRAIN CO 403,392 | ..coovvvvnns 415,000 | ..oovvrnenn 414,975 414,978 1 1 414,979 |.. JRT I (11,587) | ....... (11,587) | ...... 12,712 09/03/2013 | 1FE......
391382 AA 6|GREAT-WEST LIFECO DEL FIN ... | C. |.05/08/2009 | RBC DOMINION.........crmmrrermmrne | corverrmmeermnniinnniiinns | cevrenees 1,637,571 | oo 1,894,000 | .......... 1,761,304 | .......... 1,761,538 74 (% I I 1,761,612 | (124,040) | .....(124,040) | ...... 42,229 |06/21/2067 |1FE......
56501Q AB 4 |MANULIFE FINL CAP TR......cooooommrrerrneens C. |.05/22/2009 | T D SECURITES 524,831 | oo 510,000 | ....c........ 543,742 538,328 | ..oovvererreianes | e (OLE:) R I (HOLE:) | O (XIS I U B (10,480) | ....... (10,480) | ...... 30,847 |06/30/2012 | 1FE......
62918Z MD 2|NHAMBS C. |.06/15/2009 | MORTGAGE PAYDOWN......... 3,950 3,950 3,885 3,940 9 9 3,950 0 69 |03/01/2017 | 1FE......
75585R DQ 5|REAL ESTATE ASSET LIQUIDITY TRUST| C. |.05/15/2009 | VARIOUS. 448,270 | ..o 467,112 467,105 (9) (9) 467,096 | .coooorreeerees | e (18,826) | ....... (18,826) | ........ 9,816 |03/12/2038 | 1FE......
75585R GC 3| REAL ESTATE ASSET LIGQUIDITY TRUS| C. |.03/24/2009 | T D SECURITES 534,772 ...582,859 582,847 (9) (9) 582,838 12/28/2038 | 1FE......
780085 RL 2|ROYAL BK CDA MONTREAL QUE........... C. |.03/24/2009 | VARIOUS 859,867 800,000 802,720 (160) (160) 802,559 | v | e 57,308 | ....... 57,308 |...... 25,359 |08/15/2012 | 1FE......
80802T DH 8|SCHOONER TRUST. o | C. .05/26/2009 [VARIOUS.........coomrrvererrimeerinns | covvererisssrissssiisnnins | oveserons 1,002,908 | .......... 1,069,633 (15) ((E) ) [ I 1,069,591 | ..ovvereerirens | e (66,683) ] ....... (66,683)] ...... 19,922 |09/12/2020 | 1FE......
80802T GJ 1|SCHOONER TRUST .... ... | C. |.05/20/2009 | VARIOUS 996,868 | ......... 1,060,464 . (26) (22 [ O 1,060,456 | ....cooovvrirens | e (63,588)] ....... (63,588)] ...... 23,177 {10/12/2038 | 1FE......
80802T JR 0|SCHOONER TRUST ... ... | C. |.06/01/2009 | VARIOUS 827,426 | ............. 922,879 918,779 17 117 918,896 | ...vverrrirens | e (91,470)] ....... (91,470)] ...... 23,632 |06/12/2022 | 1FE......
866796 AE 5|SUN LIFE FINL INC .... | C. |.05/08/2009 [ RBC DOMINION........ 263,036 | .oovvrrnnn 281,000 280,836 3 3 280,838 | .o [ e (17,803) | ....... (17,803) | ...... 12,287 |01/30/2023 | 1FE......
87239B AA 3| TD CAP TRIIISECS......ccoovimrrerirnriiiniins C. |.04/23/2009 | TD WATER 430,698 | ............. 440,000 440,000 0 440,000 | oo | e (9,302) | ......... (9,302) | ...... 19,471 [12/29/2099 | 1FE......
87807T AA 6|TDCAPTRII . | .04/23/2009 | TD WATER 833,615 | .ovvvvvrnen 815,000 862,384 (66) (66) 862,318 | ..o [ vrrrene (28,703)] ....... (28,703)] ...... 45,573 [12/31/2052 | 1FE......
89116Z AE 6| TORONTO DOMINION BK ONT .. . |.03/26/2009 | SCOTIA 595,660 | ............. 580,000 580,000 0 580,000 |.. 15,660 | ........ 15,660 | ...... 12,828 |11/01/2017 | 1FE......
89353Z BU 1| TRANSCANADA PIPELINES LTD. .05/22/2009 | RBC DOMINION........ 198,099 ...160,000 2 2 159,248 | .. . 8,851 | .......38,851 | ....... 3,493 |02/17/2039 | 1FE......
3899999. Total - Bonds - INQUSHrial & MISCEIIANEOUS..............coveorveeeeeeeeeeeeeeeeseeeeeeeeeeseeeeeeeeeseeeeseeeeseeeeeseeeeeseeeesseneseseesene | eeeeeens 56,858,962 | ....... 58,112,281 | .......57,721,522 | ....... 56,062,216 0 (124) 0 (124) 0 [ 57,421,340 | .0 | oo (562,377) | ....(562,377) | 1,675,309 | ...... XXX..... XXX...
8399997. TOtal = BONGS = P 4.t | crnenaad 87,014,238 | ....... 87,150,147 | ........87,563,159 | ....... 80,709,369 | ..coovvrennnnd 0 [ (81,019) | oo 0] e (81,019) [ o0 [ i 87,159,263 | ....cccoeen0 | (145,026) | .....(145,026) | 2,411,305 | ...... XXX..... XXX...
8399999. TOHAL = BONGS....... v ss sttt ss st sess st st nenssnnnssns | crseaad 87,014,238 | ........ 87,150,147 | ........87,563,159 | ....... 80,709,369 0 (81,019) 0] e (81,019) | ccvvvrsenrn0 [ i 87,159,263 |.....cccee.0 | ..o (145,026) | .....(145,026) | .2,411,305 | ...... XXX..... XXX...

Common Stocks - Industrial and Miscellaneous

008474 10 8| AGNICO-EAGLE MINES ....ooooos [ c. | 0510472009 | vARIOUS 3,800.000 205,221 o 250,199 | ........... 150,648 | .o 14,163 | e I [......14163 | 250,199 [ o | (53,978)]| .....(63.978)] ... 847 | oo XKoo | Lo
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SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

€6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
cusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B./A.C.V. | Changein Value At on on on Received | Maturity |{Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year|  Date (a)
097751 20 0|BOMBARDIER INC.........coocomrrrmmrinerirerinnns C. {.03/30/2009 | ECEM PENSON... ....18,100.000 54,539 98,835 80,545 | ........ 18,290 18,290 98,835 | ..o [ e (44,296) | ....... (44,296)
124765 10 8|CAEINC C. |.06/09/2009 o] +025,200.000 | ......cc..... 175,403 255239 | ...........204,120 | ........ 51,119 51,119 255,239 | oo | e (79,836) | ....... (79,836)
136069 10 1 |CAN IMPERIAL BK OF COMMERCE C. |.06/09/2009 | CIBC......corvermeeeerreerrmeeramnenane | ceeeernee 14,300.000 | ...coene. 786,584 ...903,672 | ............730,587 | ...... 173,085 173,085 v | (117,087) | .....(117,087)
136385 10 1 |CANADIAN NAT RES LTD ... | C. | .05/22/2009 5,600.000 337,246 ...436,302 | ............273,000 | ...... 163,302 163,302 . IO (99,056) | ....... (99,056)
13645T 10 0|CANADIAN PAC RY LTD.. . |C. |.05/12/2009 | VARIOUS 2,000.000 84,164 64,574 81,960 |....... (17,386) (17,386) 64,574 | .o | e 19,590 | ..o 19,590
292505 10 4|ENCANA CORP.... C. |.05/22/2009 |NESBITT. 8,000.000 468,390 ....487,525 ....455,680 31,845 |. 31,845 |.. ..487,525 |.. (19,136) | ....... (19,136) | .
303901 10 2|FAIRFAXFINL HLDGS LTD.. C. |.06/16/2009 | VARIOUS.........oocoommrrermmrernrrens | cvvverneees 1,500.000 | ..o 425,552 ...361,449 | .............585,000 |..... (223,551) . (223,551) 361,449 | .o | e 64,102 | ........ 64,102
59162N 10 9|METRO INC C. |.06/11/2009 | VARIOUS 3,600.000 129,813 132,825 | .o 40,700 |......... (2,138) | v | evrervineenieeens | e (V1) R 132,825 | oo | cevvend (3,012) | ....c.... (3,012)
73755L 10 7|POTASH CORP SASK INC........ccoccvvvrunnens C. |.05/12/2009 | VARIOUS 200.000 19,687 0 22,525 | oo | e (2,838) | ......... (2,838)
780087 10 2|ROYAL BK CDA MONTREAL QUE........... | C. |.06/09/2009 | VARIOUS 9,600.000 438,961 | ..ooveree XXX | v 455,873 | ... 346,560 | ... 109,313 | oo [ [ e 109,313 [ | i 455,873 | oo | e (16,911)] ....... (16,911)
82028K 20 0|SHAW COMMUNICATIONS INC . | C. 1.06/09/2009 | VARIOUS.........coovemerrmmrirnrirnnrins | v 13,300.000 | ...covvveees 246,937 . 289,395 | ..o | e (42,458) | ....... (42,458)
87971M 10 3| TELUS CORPORATION C. |.04/14/2009 | VARIOUS 5,800.000 179,443 | ..o XXX | 180,032 ..o 215,586 | ... (35,554) | cvvvorreernrriiinnne | e | s (35,554) | vvvnvvrerrens | wererereenns 180,032 (589) (589)
88706M 10 3| TIM HORTONS INC C. |.05/25/2009 | VARIOUS 9,000.000 269,012 22,052 22,052 336,062 | .ooooveerercens | (67,050) | ....... (67,050)
891160 50 9| TORONTO DOMINION BK ONT........ccoceeee C. |.06/12/2009 | CIBC 2,900.000 166,299 I 192,573 |.. e (26,274)] ....... (26,274)
9099999. Total - Common Stocks - Industrial & MiSCEIANEOUS. ... rrerrrerrreessreesseresssesssssssssssesssssssssssss s ssssssssssssssssas | cessseees 3,987,251 4,476,080 | ..........3,891,814 | ......373,090 | ..ocoovcrinen0 |0 | 00 373,090 |0 | i 4,476,080 | ..o | oo (488,829) | .....(488,829)
9799997 Total - COMMON SEOCKS = P 4........rveurcesseeesseresssseesssess s sees s et | coseneees 3,987,251 4,476,080 4,476,080 | ... | oo (488,829) | .....(488,829)
9799999. Total - Common Stocks ,987,251 4,476,080 v 4,476,080 |0 (488,829) | .....(488,829)
9899999. Total - Preferred and COMMON SOCKS.........vururrerriessrissseessseesssssess s s ssens st sesss st senss s nnns | nsesssans 3,987,251 | .oooreece XXX | s 4,476,080 | ......... w0 s 4,476,080 |....oc0 | (488,829) | .....(488,829) . .
9999999. Total - Bonds, Preferred and COMMON SEOCKS..........c..riiiririiiniisies s isssssessssesssssssssssssssessssesssessssssssssssns | sonssons 91,001,489 |........... ). 9.0 R B 92,039,239 | ........ 84,601,183 | ...... 373,090 (81,019) 0 292,071 (VN - 91,635,343 | ..ot 0| (633,855) | .....(633,855) | .2,487,662 |...... XXX..... | . XXX...

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....4.
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Sch. DB-Part A-Section 1
NONE

Sch. DB-Part B-Section 1
NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE

QE06, QEO07



Statement for June 30, 2009 of the AFFlLlATED FM |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
4

1 2 3 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During|  at Current
Depository Code Interest | Current Quarter | Statement Date | First Month | Second Month | Third Month | *
Open Depositories

BANK OF AMERICA (OPERATING)............. HARTFORD, CT....oovvimrirriins [ [ [ | s | s (4,919)] .....(3,490,000) | ............ (3,267) [ XXX
BANK OF AMERICA (LOSS PAYMENT)...... HARTFORD, CT.... e ..(4,807,571)] ..... (4,662,311)] ..... XXX

BANK OF AMERICA (A/P CDR)........ ... HARTFORD, CT.... XXX
ROYAL BANK (RES ACCT)...... ... TORONTO, ON, CAN.... XXX
ROYAL BANK (USD ACCT). .... TORONTO, ON, CAN.... XXX
ROYAL BANK (LOSS PAY).. .... TORONTO, ON, CAN.... XXX
ROYAL TRUST.....cc.ceevvnee. .. TORONTO, ON, CAN.... . XXX
JP MORGAN CHASE................ NEW YORK, NY....cooovevriireeen | e ...14573,018 | ....11,884,807 | ...... XXX
0199999. Total Open Depositories..........cocrverrerrsrresrressrssienns XXX ...10,590,055 | ...... 6,058,196 | ...... 1,112,018 [XXX
0399999. Total Cash on Deposit.. XXX ....10,590,055 | ...... 6,058,196 | ...... 1,112,018 [ XXX
0599999. TOtAl CASN..........ccoorveeveerevee e XXX ....10,590,055 | ...... 6,058,196 | ...... 1,112,018 [XXX

QEO08
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Statement for June 30, 2009 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year
All Other Government Issuer Obligations
QUEBEC T-BILL......vuiteiteieictesie ettt sttt bbb bbb bbb sttt s st en s s nsnsensessennns | ensesns | arsessnsenens 05/04/2009 | ....coovvvrrererrirrerns 0.212 | 07/31/2009 | ...ovvverereereeiee e 1,049,818
MANITOBA T-BILL.... ..05/20/2009 |. 0187 | 08/19/2009 | .. ..999,747 | ...

ONTARIO T-BILL...
ONTARIO T-BILL...

..05/14/2009 |.
..06/18/2009 |.

...... 08/12/2009 | ..
...... 09/09/2009 | ..

A

899,610 |....
....199,900 |....

ONTARIO T-BILL....c.ooveereiieiesissiesiesesseen s ..04/20/2009 |. 0411 ..07/15/2009 | .. ... 149,976 |....
0499999. All Other Government Issuer Obligations.. et eeetettiieaetietttetaesietst et et s n e ettt A ettt bt ee At At Attt b st et e enaesaea et ane 4,299,051
1099999. Total - All OthEr GOVEIMMENE BONAS .......civiiviieiiiiieiiieieitietsitesetestesessstsssssssssesssssssessessssessessesssssssessesssssssessessetensessessnsssssssessesanss  sassessessstossessstnsssesssssssessessessssassessnsassessesssssssessessesassessessstessessnssnsssessssnsassessntantes | oebsssssossesssssssossessetsnsassassnes 4,299,051
Total

7799999, SUDIOLAIS = ISSUBT ODIIGAIONS. ... ... .cvoeeeieesetitsie ettt ittt steststsesscasessssessss st essessstssessesssssessssessessssesses et st et sessesessessessesessessnss  4essesssssstossessstassssesssssssessesesssses et e s esses st e e e sessee et st et et st et sessessnsessessssassensessntantes | oebsssssssssessssssessessntnsassasanes 4,299,051
8399999. Subtotals - Bonds.............. 4,299,051

8699999. Total - Cash Equivalents
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