PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

O
ANNUAL STATEMENT

For the Year Ended December 31, 2010
of the Condition and Affairs of the

AAA Southern New England Insurance Company

NAIC Group Code..... , NAIC Company Code..... 12487 Employer's ID Number..... 20-3462094
(Current Period) (Prior Period)
Organized under the Laws of Rhode Island State of Domicile or Port of Entry Rhode Island Country of Domicile  US
Incorporated/Organized..... September 14, 2005 Commenced Business..... January 1, 2006
Statutory Home Office 110 Royal Little Drive..... Providence ..... Rl ..... 02904
(Street and Number) (City or Town, State and Zip Code)
Main Administrative Office 110 Royal Little Drive..... Providence ..... RI ..... 02904 401-868-6520
(Street and Number) (City or Town, State and Zip Code) (Area Code) (Telephone Number)
Mail Address 110 Royal Little Drive..... Providence ..... Rl ..... 02904
(Street and Number or P. O. Box) (City or Town, State and Zip Code)
Primary Location of Books and Records 110 Royal Little Drive..... Providence ..... Rl ..... 02904 401-868-6520
(Street and Number) (City or Town, State and Zip Code) (Area Code) (Telephone Number)
Internet Web Site Address www.AAA.com
Statutory Statement Contact Russell Stephen Manty 401-868-2000-2106
(Name) (Area Code) (Telephone Number) (Extension)
smanty@aaasne.com 401-868-2013
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title
1. Mark Allen Shaw President 2. Francis Xavier Doyle Vice President and Secretary
3. Russell Stephen Manty Treasurer 4. Caroline Mary Gilroy Assistant Secretary
OTHER
DIRECTORS OR TRUSTEES
Joseph Francis Whinery Jr. Mark Allen Shaw John Michael Costello Paul Anthony McCraven

William Alfred Mekrut

State of........ Rhode Island
County of..... Providence

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature) (Signature) (Signature)
Mark Allen Shaw Francis Xavier Doyle Russell Stephen Manty
1. (Printed Name) 2. (Printed Name) 3. (Printed Name)
President Vice President and Secretary Treasurer
(Title) (Title) (Title)
Subscribed and sworn to before me a. Is this an original filing? Yes [X] No[ ]
This day of 2011 b. Ifno 1. State the amendment number
2. Date filed

3. Number of pages attached




Annual Statement for the year 2010 of the AAA Southern New England Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
Investment Categories Amlunt Percezntage Amgunt Perc:ntage
1. Bonds:
11 ULS. TEASUNY SECUMHIES.......eureereriereeeeiieeeeteeeese sttt sttt en s st ensnssnssas | snssessssssssestesssnsnssess | evesesessesens 0.0 [ [ e 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. GOVEINMENT AGENCIES. ........vvuvererieiierireieiseeinseseeesessssesessesssssssssssssssssssssessessssssessessssssessnsss | seessnssnssnsssssssssnsnses | sesssesessesens 0.0 [ [ e 0.0
1.22 Issued by U.S. government SPONSOred @QENCIES..........ccvurueurerierieieiesisssese s siesssssessessssssssssssessessns | sriesssssssssessssssssssieses | sssessissessens 0.0 [ [ v 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUNHIES)..........covwerrerrermernrrnrenrenernnenes | revreeereineersernsensineines | covereereeeeeens 0.0 [ eoveeeeeeeeeeeereeeens | oo 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general 0bligations.............covureeeneresinenrinnneesesesesseeeseseeens | e 993,519 | oo 2.3 | s 993,519 | v 2.3
1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations........ | ............. 5,427,677 | .ovvvrrennne 12.3 | 5,427,677 | .cvcvvrerenn 12.3
1.43 Revenue and assessment 0blIGAtioNS.............cccveuivrieicieieiee et ssesnns | envesnian 27,330,516 | ..ocvuvend 62.0 |........... 27,330,516 | ..ccvveved 62.0
1.44 Industrial development and similar obligations
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed DY GNIMA ...ttt bessesssenas | sevessessesssssssesssssssenes | veveessssesenns 0.0 [ [ e 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........cccooeecieeceeeses et essssssssssssses | sessesissesssssssssssssens | cveevenssseenns 0.0 [ [ e 0.0
1513 Al OTNET ...ttt sttt | ersbinnenisnensstnnsnisnns | rensernnenes 0.0 [ oo [ eernreerirneend 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC 0F VA........ooiiiieieeersieeessiesesssessessesssenss | vsvesiessssssessssssssenss | soereesessenens 0.0 [ [ e 0.0
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-backed
securities issued or guaranteed by agencies Shown in Line 1.521..........covvnrrnnrnnnninnnnesnniinees | cevnsnsissesssnsnenneens | coveneeessenens (00 [N IS 0.0
1523 Al Ot ...ttt sttt nns s | erebinnnnisnensstnnennns | ensernenns 0.0 [ oo [ i 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid SECUTLIES)...........ccvevvrevcireiereeieieieens [ v [ v, 0.0 [ [ v 0.0
2.2 Unaffiliated non-U.S. securities (including Canada)............cceverenrereinirnrennieeeensesesssessssssssessssssssssssesssssssssesses | ressesssesssssessessssssnsns | censeseenssnnes 0.0 [ [ e 0.0
2.3 AFFiIAEEA SECUMHIES. .....vvrevveerirserirrei ittt ssssse s nsssssssens | sresiesssessienssnennssnees | cevsseressneeens 0.0 v [ e 0.0
3. Equity interests:
3.1 Investments in MULUAIFUNGS..........ccveieririri st sessssennsesssesnsnns | cevisesesns 3,237,262 | oo 73 [ 3,237,262 | ..cvverrnn. 7.3
3.2 Preferred stocks:
3.21 Affiliated
3.22 UNGFIlIALEG. ... oottt [ erteeennent s nennnnnes | e (001 TR SRR 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
33T AFFIIBLEA. v veveeeer ettt es sttt | rineest st st nenes | seeeesssnneeens (00 ST TN 0.0
3.32 UNGfIBLEA. .. .cvveeeceeeiricriit ittt ssnnsn | reeseseeed 6,632,209 | ....ccooevnenn 150 [ 6,632,209 | ....cocvveenn. 15.1
3.4 Other equity securities:
BT ATTIIBEE. . vveooeversriieri ittt | sneneseenens s | o 0.0 [coveereerrrrircrerrees [ i 0.0
342 UNGFITBLEA. .. cvvevoeeeceeieieet ettt et | riseest s sesntnenes | seeeessneneenns 0.0 [ oo [ i 0.0
3.5 Other equity interests including tangible personal property under lease:
35T AFFIIBEA. .o rvvvervtrereeieeets ettt | risnent s sesnt s | seenessneeeeens 0.0 [ovoereemnmerineeeennes [ i 0.0
3,52 UNQFfIIALEG. ... eoovevocereii ettt ettt enstnnnnas | wnsenssnsstsnsssannsnnnnses | seereennnnenans (00 TN ST 0.0
4. Mortgage loans:
4.1 Construction and land deVEIOPMENL.........cccvurrnrrinineirriresene e essssssssessssssssssssesssssssssssesssnsssssessssssssses | sessnsssssssssnssesnsssessens | sesnessessnnssi0:0 [ ronmrrerssnnesnerssnsennens
4.2 AGHCUIRUIAL.....coiveieeictei ittt b sttt s s sn s ssessessnsensessssntensessnsensessessnnns | sensensensnssnsensensnsensene | svernerenrernens0:0) [ ovvierieseeseseisienns
4.3 Single family residential PrOPEItIES. ..ot ssssssssssssessssssssssssessensssssessesssssses | sesssssnssssssssessssssnssnes | sesneenesrnnsni0:0 [ evrirrinensinsrsiesennens
4.4 Multifamily residential ProOPEHES..........cc.cvveeucieieeiicieieesee s ssesssssssssessssesssssssssessnnss | sevessessssssesiesssssseseess | vesvssreereesssd020 [ v
45 COMMENCIAl I0ANS........courircrirerierirerierieeieniestesiesrss sttt nientestenteensnensnenssensensensensensensenes | cnensnennennensnenssennenns | vosenesenenenend0:00 | o
46 Mezzanine real state [0ans...........cccoririniniiiinisrrrr s | e | 0000 |,
5. Real estate investments:
5.1 Property 0CCUPIEA DY COMPANY........cccviiiiieiiciciecte ettt bbb ses e s st s s sssnsens | sesseresssesessssesesssesens | seeerssinsesens 0.0 oo | e 0.0
5.2 Property held for production of income (including §.......... 0 of property acquired in satisfaction of debt).............. | ooeerververieceiiiies [ e 0.0 [ [ e 0.0
5.3 Property held for sale (including §......... 0 property acquired in satisfaction of debt)
8. CONMTACTIOBNS........ouiveeiieiiiiiet bbbt
7. RECEIVADIES fOr SEOUMHES.........ovveeerireeiceiiesii sttt
8.  Cash, cash equivalents and short-term investments
9. Other INVESEA @SSEIS..........uurverecireirieceieerie st
10, TOtl INVESIEA BSSEES. ... ettt bbb
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Annual Statement for the year 2010 of the AAA Southern New England Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECembEr 31 OF PHIOF YBAT..........cuueiuruuriiiireieiieeere ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiiuirirrireireieeiseise sttt ettt snen

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

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

4. ACCIUAI OF QISCOUNL.......o.veviititet sttt ettt bbbttt b st s s a4 eS8t st s b st A2 bbb s s b s A bbb s s bbbt b s st n s bbb s s st n i

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.....ouieiiiiiiceeieeie ettt bbb bbb bbb

5.2  Totals, Part 3, Column 8........c.coocniimmiiniririrnersesseseese e . " 0 SRR R
Total gain (loss) on disposals, Part 3, Column 18..........ccccccoveververcervereereen . N B IR e

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

© ®©® N o

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

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccevererrrureerinreinieseiee s
12, TOtAl VAUGHON GIIOWANCE.........oouviveirireineriseies st RS8R
13, SUDLOLAI (LINE 11 PIUS LINE 12)..eveiviieeieeicteeeiete ettt ettt bbb sttt et bbb et e et s st b s b bbb s bRt bR bt et e s st bbb e et e s ettt s bt
14, Deduct total NONAAMIEEA @MOUNS............rvuerreirriiseeisresiseeeseesi s ess s RS RERRE e

15. Statement value at end of current period (LINE 13 MINUS LINE 14)........ieicieiiercieeeeie ettt bbb bt es b s ettt n e

S102




Annual Statement for the year 2010 of the AAA Southern New England Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

© o N o

10.

1.
12.
13.

Ea

© N o o

10.
1.
12.

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEr 31 O PHOT YEAI ..ottt bbbt bt bbb s

Cost of acquired:

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

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

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN TB.......coieiiiieii ettt

3.2 Totals, Part 3, COIUMN 12........iiiieieicicisste ettt bbbttt st baen

ACCIUAL OF QISCOUNL. ...ttt bbb s b4 s bR AR s bbbt s st

Unrealized valuation increase (decrease):
5.1

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

Total gain (I0ss) on disposals, Part 3, COIUMN 19..........ccocuieiiiieiceesee ettt b bbbt e aesa bt s bt s s b s s s san st anees
Deduct amounts received on disposals, Part 3, COIUMN 1B...........c.ciiueieicirieseeicese ettt sttt s et b s as e sanees

Deduct amortization of premium and EPIECIALION............c.civeieieeceie ettt b bbbt s et n st et s s bt aeseeras

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

9.2 Totals, Part 3, COIUMN 1.ttt sttt nen

Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15........ooiieieissiscieis ettt s s

10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cc.ceeiririierirrireresieieeie et snsns
Deduct total NONAAMILIEA AMOUNES............c.iiiiieeieicte ettt s et a s bbb et se s et st s s st a s b s s e s s s seenes

Statement value at end of current period (Line 11 MINUS LINE 12).......ciurirririrircinrirsiseississiseeesssseesssessssssessesssssssssessssssssssssessesssssessesssssssssessessssens

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI.........ovu ittt bs sttt
Cost of bonds and stocks acquired, Part 3, COIUMN 7........c.cuiueieiciieeecsee sttt sttt bbbt b s baes

ACCTUAL O QISCOUNL..........cvotieieiee ettt ettt s bbbt b bbb s b s bbb s bbbt e bbb bbb st s et

Unrealized valuation increase (decrease):
A1 Part 1, COIUMN T2 .ottt ettt a ettt a et s s s et se st b s et et e as s e s s e et e s s as e et naetesensetesseaeteseneetesnans

44,437,685

15,153,701

660

4.2 Part2, SECHON 1, COIUMN 15........iiiiiieiciceie et ettt a bbb aes

4.3 Part2, SECON 2, COIUMN 13........uiicieieee ettt et b bbb bbbt bbbttt baes

903,356

44 Partd, COIUMN T ottt ettt bbbt bbbt bbb bbb an

(141,620) 761,736

Total gain (loss) on disposals, Part 4, COIUMN 19........c.cciirieeee ettt ettt bbb bbbt a st eens
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cuoiiriiiieieeseee et

Deduct amOortization Of PIEMIUM.............c.cieieiiieie ettt bbbt bbb bbbt s bbb bbbt bbb bbbt e st

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COMUMN 15,

566,516

16,807,288

491,829

8.2 Part2, SECHON 1, COIUMN 19.......iiicicieisetc ettt bttt bbbt

8.3 Part2, SECHON 2, COIUMN 16.........vueiiiieieeietcieitete sttt bbb bbbt bbb e

8.4 Partd, COIUMN 5. ...ttt b bt b st bbb sttt

Deduct current year's other than temporary impairment recognized:
9.1 P T, COIUMN T4t

9.2 Part2, SECHON 1, COIUMN 17 ...ttt b bbbttt b e s

9.3 Part2, SECON 2, COIUMN 4.ttt ettt srns

9.4 Partd, COIUMN 13ttt bbbt s s

0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-)..........cccccvveriiiieiierieesce sttt saenees
Deduct total NONAAMILIEA AMOUNTS...........ovriiiiieieireie et s e s s s st r st

Statement value at end of current period (LINE 10 MINUS LINE 11)......cviuiieeiieicieeieetesie ettt sae s b sse s bbb se et

Si03

43,621,181

43,621,181




Annual Statement for the year 2010 of the AAA Southern New England Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States..
Governments (Including all obligations 2. Canada......ccccooovmvierrerinnn.
guaranteed by governments) 3. Other COUNHES. ...cvuivirerreree | orerrisreisssersssesssesssnessessseses | sessenssssssssessassssssessasssnssnssnsss | sessossessssssessenssssessessenssnssnsss | sessessossssssessassassnssessassansssess
4. TOtalS. ..o | [V O 0 i 0 [ 0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 993,519 | oo 1,045,851 [ .o 1,012,160 { .o 950,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....cooirrrarsrieisrniines | o 5427677 | oo 5,533,330 | oo 5548,340 | .o 5,135,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oscreessrressssriissriiians | s 27,330,516 | oo, 28,113,967 [ oo, 27,867,513 [ .o, 26,165,000
Industrial and Miscellaneous, Credit Tenant 8. UNited StAteS......ccevevcveeeies | e [ e [ e sssenes | s s
Loans and Hybrid Securities (Unaffiliated) 9. CaANAGA.......coeveieieereeis | s [ e | e esenss | sres e aes
10. Other Countries.......cccooereen fevviiviiiiiisiisicsiisiicsciisciess | e L | s,
11. Totals..
Parent, Subsidiaries and Affiliates 12. Totals..
13. Total Bonds.......ccesssseessssene | coveviiiiien, 33,751,712 | oo, 34,693,148 | ..cooovviiin, 34,428,013 | .o, 32,250,000
PREFERRED STOCKS 14, UNted SEALES......cveervererrenns [ e [ s | s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......coerereeiiereieeinens [t | et senes | ceresb st ee
16._Other Countries........ccoocevsee | eveniiinsiiensiinsinscicsiiinsie [ [
17, Totals...ooveeiiccicciciicniei [, (O O 0 i 0
Parent, Subsidiaries and Affiliates 18. Totals.....ocoevevereiiesiiisiieniie e Lo [
19. Total Preferred Stocks....... [ ..o, (O R 0 i 0
COMMON STOCKS 20. United States.......oouvevevnveees | vovevrmnerininernenns 9,869,471 | ovvvvrrrrrirrennns 9,869,471 | oovvvvrerrirrernnns 8,197,103
Industrial and Miscellaneous (Unaffiliated) 21, €aANAAA........coceiereiceins [ e | s | s
22. Other COUNMiES. ....ccvvecrenss | eovieisiinsiinisisiscisciinens | v | e
23, TotalS. ..o | v, 9,869,471 | oo 9,869,471 [ i 8,197,103
Parent, Subsidiaries and Affiliates 24, TotalS....ovcveeciiieiesciciiiesns | e | s | s
25. Total Common Stocks....e. | coococvvvriirenncen. 9,869,471 | ooovovvvieenen. 9,869,471 | oo, 8,197,103
26. Total Stocks ...9,869,471 ...8,197,103
27. Total Bonds and Stocks.... | ..........c.......... 43,621,183 [ .o 44,562,619 [ oo, 42,625,116

S104



S0IS

Annual Statement for the year 2010 ofthe AAA Southern New England Insurance Company

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

............................ 0.8
............................ 0.0

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

2.7

TOHAIS. .o

3.1

32
33
34
35
36
3.7

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

TOHAIS. .ot

4.1
4.2
43
44
4.5
46
4.7

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

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

TOHAIS. .o

.................... 708,381

................. 2,938,962

................. 1,075,745

.................... 704,591

................. 5,805,967

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

B ClASS Moo sassannns | erveenseensaenies 4,536,658 | .....ccoun..... 11,736,318 | oovvvereenn 5,987,613 | ccovoverienane 3,009,012 | ovvorrrn. 850,445 | ............... 26,120,046 | ....covvererrrrrrnes 765 [ 26,562,051 | ...oocvverrerieerins 707 | 26,120,046
52 ....634,957 ..677,191 1,312,148 |. ..677,958 |. 1,312,148
5.3 ClASS 3..ouvivierietcees et ssennas | sevaesteesssestes e sessessnses | eessessenssssssessessessesssens | sressessesseesiessessssseesessens | srreesiesiessess e sesses e ssesans | sesteesesest st senas | srsessesses st seeneas O [eorieieiiieiieeed0.0 [ L e 0.0 |,
B4 ClASS 4.ttt ss s estensas | sessesseesessessensesessessnses | ressessesssesessenssssessesssnns | sreesessesssesssessessesessans | srssesiesessensesessesssssesss | sesssesiesessess s estensssenes | ersessessesesens s sseneas 0 [ orvrreierieriieiieeennd0.0 [ L ereerneieieeenen0.0 | | e
5.5 ClASS B..vvvvevrrrriricisissis sttt stennas | sessessesessessensessessessnses | ressessensesessesssssessesssnss | sreesessesssessssessesssssessans | sessesiessessensesessessessesss | sesssesiesessess e sessensnsenes | sressessesesens s sseseas O [ orrrrrinrierreiieeend0.0 [ L 0.0 | | e
5.8 ClASS B..vuvvuvrvrrrrerceseisssssssessesssssssssesssssssssessessssssessessssssessessessessonsas | osssesssssessossensssssessansonsss | oessassenssesossenssnssessensonss | sroesessansenssessensanssnssessans | anssesessonsensiessessensanssesses | sosssssessonsensinssensenssnssesss | srsesssssesassensanssessessas 0 {00 [ L 000 | | e
5.7 TOtAIS....oeceeieee e ssnsns s snsnaanes | essnsssesnean 4,536,658 | ............... 12,371,275 | oo 5987613 | .o 3,009,012 | .o 1,527,636 [...cooo...... 27,432,194 27,432,194 | oo 0
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

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

PR
2
B e

0.0
0.0
0.0
0.0
0.0
0.0

.00

Credit Tenant Loans

71
7.2
7.3
74
75
7.6
7.7 Totals

0.0
0.0
0.0

.00

Hybrid Securities

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

1
2

4
5
6

Parent, Subsidiaries and Affiliates

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

1
2

4
5
6
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Annual Statement for the year 2010 ofthe AAA Southern New England Insurance Company

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

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year

Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column6 as a
% of Line 10.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

10.
10.1
10.2
10.3
10.4
10.5
10.6
10.7
10.8

Total Bonds Current Year

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

Line 10.7 as a % of Col. 6

......... 14,975,280
.............. 634,957

................. 1,555,036
.................... 677,191

7

2,232,227
............................ 6.5

11.1
1.2
113
11.4
11.5
11.6
1.7
11.8

Total Bonds Prior Year

ClIASS 1.ttt

Class 2
Class 3

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

................. 4,150,290

......... 10,098,689

................. 9,659,272

................. 9,390,669

................. 3,613,208

...677,958 |.

36,912,128
...677,958

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

...10,098,689

..37,590,086

12.1
12.2
12.3
12.4
12.5
12.6
12.7
12.8
12.9

Total Publicly Traded Bonds

ClASS T.ouiiieereierier st
ClIASS 2.ttt

Class 3
Class 4
Class 5
Class 6
Totals.................

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

............... 32,825,303
................. 1,312,148

13.
13.1
132
13.3
13.4
135
13.6
13.7
13.8
13.9

Total Privately Placed Bonds

Class 1
Class 2

Line 13.7 asa % of Col. B.........cceerene.

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

Includes $
Includes $

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

0 current year, $..........

0 prior year of bonds with Z designations and §..........

0 current year, $

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §..........

0 current year, $..........

0 prior year of bonds with 5* designations and §..........

0 current year, $

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....385,737;

NAIC2§.......... 0;

NAIC 3 §

.......... 0;

NAIC4S.......... 0;

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

NAIC6S.......... 0.

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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SCHEDULE D - PART 1A - SECTION 2
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

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

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 IsSUEr OblIgatioNS.........ovvverererrerrrninenesninrnseseessssssssessssesssssssssesssnsns | seernessnssnnsnsen28$,099 | v [ o [ o | onsesssnsesssssesnnes | seesnsssenssnnes 284,059 | oo 0.8
1.2 Single Class Mortgage-Backed/Asset-Backed Securities ..0.0
1.7 TOtAIS. ...t s 0.8
. All Other Governments
2.1 ISSUET OBIIGAtONS.......c..cviveiicierieie et sssssssenas | sresissssssssesessssessesssssssens | sesiessssessesssssssssessessssens | sressesssssssessssssessessessssens | sressesssssssessesssssssesessnss | sressssessesesssssssessessssenss | sressessesssssssessessssessenns (018 I 0.0
2.2 Single Class Mortgage-Backed/Asset-Backed SECUMHES...........ccouevvewe [ covreerreiieieieieiesieiieiens e ssssssssssens | cevesisssssesisssssessssssesssns | seesessissssssssesssssssesssssnss | seesessessssssessssssssessssenss | sressesesssssssesessssesseses (018 I 0.0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
2.3 DEAINE.....ooeeeeecee et sesess st saessessssssesssnsns | erviessessessnsssssssssssssassans | sersessessssssesssesssssessissseses | sressessiesssssessensessessensnss | svessessenssessesssnsssssesssnes | svsessesseessssssssenssssessanes | sevsessesseesaessesseseesanes (O [ 0.0
2.4 OHNBI ...ttt essss s ssns | sesessesissses st estessas | seesesiessessesesssste e ssenes [ sresseesessessessesestessesens | sressessesessesssessstessanes | sstessissessessessesessensenns | sestessieseses s esinns (0 RN 0.0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
0.0 | eoeeeeeeeeevereeseienees | evvereeeeeeiienieneeend000 [ [,
..0.0 .
0.0 | o0 |00 [ [0 0
. U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvvrerieieiiesiseieiesisseiestes st ssssessssessenes | sevessessssssssssssessssssssessns | sossiessesssssnss RIVOX0[0 [V I 893,519 | oveeverrerieierreniseiiesiens | cevesensesesessssensniens | e 993,519 | .o 2.9 | oiieennni2,988,008 [ oo 79 [ 993,519 | oo
3.2 Single Class Mortgage-Backed/Asset-Backed SECUMEES..........occouevvew. [ oererrisieierieiciciinens e | ceneiisissiessssssessssssssens | sresiesisssssesesssssssessessnss | sressssessesesssssssessessssenss | sressesesssssssessssssessenns (018 I 0.0 [ [ eeveieieriieieieneenn0.0 [ [
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
3.3 DEIINE.....ocieictceee sttt sessnstns | eevesiesins s essss s saesaas | ceesesiesiesseses st ssenes [ sressssessessesseesestensesens | sriessessesessessesssstessnes | srtessessessessessssessestnns | sestessessesiess s esaees (O TR 0.0 | eoveererireeeierienseienens | evvereeieieiienienneend000 [ [,
B OHNBI oottt st s s ssssstsssessessssnssesanns | eevsssessessensnsssssnssesaessas | sersesssesssssnssesssssrsesseses | sressessnssessessensestesssnsnss | srsessessnssessessensssssessanes | svsessessnssesssssenssssessenes | sessessesseeseessssssesenes (0 [ 0.0 | eveoeeeereeeeereeerenseeeensees | eveerenrenrenserienreed0.0 [ [ e,

.................... 300,000

.................... 693,519

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

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

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

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

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

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

................. 4,536,658

............... 12,371,275

................. 5,987,613

............... 3,009,012

............... 1,527,636

............... 27,432,194

............... 27,240,009
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

6.5
6.6
6.7

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

OIS ..ttt

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
. Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations..........c.ceveveveveerereerieeieireinens ..0.0 1,556,102 4.1
6.2 Single Class Mortgage-Backed/Asset-Backed SECUMLES..........c.couerres | cerrrrrreieiesineiieiesssiienes [ s | e | e 0.0 | oo | e 0.0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
8.3 DEFINEA......cveviirieieiesirse st ses st stenssnsns | sessessesssssessessssssessessenses | eesessessisssessessnssessessenss | srsessessesssssessessasssnssessens | srsesssesessesssssesssnsensess | srssessesessenssesessesssnssens | sesssessessesssessessessensnensQ | eevesessensnssesnnenn 0.0 | oo | coererneesennn 0.0 | oo [ e,
B4 OHNBI ..ottt ssestns | eeveestessessiessessessessestensas | eesestessiesiessessessssessenss [ sreeseesiessesssssesssstessessens | srressiesessessesssssssssensnss | srreeseesessessiesessessensens | sesseesissssssenseessessenseens0. | eeeresesiessesssiens 0.0 | oo | e 0.0 | oo [ e,

71

7.2
7.7

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

8.1

8.2

8.3
8.4

8.5
8.6
8.7

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

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

OIS ..ottt

0.0

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

9.1

9.2

9.3
94

9.5
9.6
9.7

Parent, Subsidiaries and Affiliates

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

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

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

0.0
0.0

0.0
0.0

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

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
10. Total Bonds Current Year
10.1 ISSUET OBlIGALIONS.......vereecveceereteeece st sssssseseessssssssesssnnens | evsessesensennes 5,529,098 | .....cccoooe... 15,610,237 | covvevvererenne 7,756,877 | vveereenee 3,009,012 | .ovrreee 2,232,227 | oo 34137451 | oo 100.0 |.oveveerene ) .0 S D ). 0, SN 34137451 | oo 0
10.2 Single Class Mortgage-Backed/Asset-Backed SECUtiES........c..ceevvevens | covvrerreierneiseieisnins (01 RN (U1 (O (V1 R (01N (O R 0.0 | XXX oo | v XXX irvveens | e (V1 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
10.3 DEfINE.......cviieciiciceiceieeeeeee st ssssnnns. | seesisssiessssssssssses s (01 TN (U [ (O [ (O [N (VN [ (O [ 0.0 [ D0, 0 SN DO ) 0.0 GO I (O [ 0
104 OUNE .ottt s s s s ssssssesssessassssenes | sessaesssesssessseessessseness (01 [N [ (O [ (0 [ (N [ (O [ (V0N D 0.0 SN D ) .0 SO IE (O [ 0

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

10.5 DEfINEA.....oeeeeeeeeeeeeeceee et sesesssessee s ssesssssesssssssssnsssssssssnns. | evvessnesensissssssnssesiesssQ | eevesssssssssesseseessessenss 0 | coreereeeereerenereeeen0 | e 0
10.6 OtNE....ooieeccececeeee e sssssssssssssssssssssssssssssenss | sisesssnssessssssssssessessns0 | coiesississiissiesiesiean 0 f o0 | 0
10.7 Totals.....ccoovevrrerereen. 15,610,237 3,009,012
10.8 Line 10.7.25 @ % Of COl. B....uvviviiereinisisrssissssssssssssesessssssssensesssssees | sossessenssssssssnssnses 1052 | sosessessessssssessessanes 5.7 | o227 [ e 8.8

11. Total Bonds Prior Year

1 Issuer Obligations 10,098,689 9,390,668

2 Single Class Mortgage-Backed/Asset-Backed Se:

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
115 DEfINEA ...ttt
11.6 Other...

11.7 Totals......ccovevererne. Ao
11.8 Line 11.7.a52 % 0f COl. 8...uuivuiiiisiiciees s

oLIs

12. Total Publicly Traded Bonds

12.1 IsSUET OBlIGAtIONS.........everirieecereeeie et

12.2 Single Class Mortgage-Backed/Asset-Backed Securities......................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

12.3 DEfINE. ..ot s

124 ONEE ettt
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

12.5 DEAINEA. ..ottt ssssenes [ eviesessessesissesssssesssssssses | sevsesssessesesessessesesessenns | seveessessssessesssessesesssenes | ereere et

..3,009,012
..... 8.8

12.8 Line 12.7 asa % of Col. 6......cceervrverrrrerernnns
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10

13. Total Privately Placed Bonds
13,1 1SSUET OBlIGALIONS. ..ottt stessenes | svresssssesesssssessssessssses | sestesssssisssesssssssessssssssss | soessesssssssssessssssssssssessenss | cisssessesssssessesssssssenes
13.2 Single Class Mortgage-Backed/Asset-Backed SECUMLIES.........ccvrrvrees | cerneereirineineireiisiineineines | seereeineieeseseisessssseneens [ crreeensnsieessensesssssnees [ coneeeeensne s

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
13.3 DEINEA ...ttt sssssnns [ evessstessessesessessesessssenes | cevsesesessesesessessesessssnes | seresessssess et sssenns | errese e
13.4 Other....
MULTI-CLASS COMMERCIAL MORTGAGE-
ASSET-BACKED SECURITIES:
13.5 DEfINEA.....ouiieicrescee sttt
13.6 Other...

13.7 Totals.....ccovverrerrrenen.
13.8 Line 13.7asa % of Col. 6.......cccvererrrrrernnes
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value DECEMDEr 31 Of PRIOF YEAI.........ccuoverirrieieeiresreereere ettt eseessssesssessessees st ssesssntans | sessesssssssssessesssssessessssssssessessas 2,155,083 | eeueeeeeineireieeeese e 2,155,083 | oottt | ettt s sens | cbenaesa e ettt bbbttt
2. Cost of short-term INVESIMENS ACQUINEM..........ccvuiveieeiciieie ettt bbbt sse st bensens | evsesesssssssesssssses e sessensesessaneaes 18,787,425 | oo B L T O O SO
3. ACCTUAI OF QISCOUNL.......ovoveeeeireeeieeseri st | eheees bR L OO B30 [ cvvvrreerererererierisne st | eeesies et | sees iR
4. Unrealized valuation INCrEASE (ABCIEASE).........eiueiueireiiieieieieessiseeisstesse ettt s st ss bbbt s b b s s sse st nsessesns || stestessesssessesse s st ass e s st en s s ben s s bt ensns 0 [ ettt | vttt ettt s s bensens | Sbestesae bt st s st et s b e bbb s s s s bt n s st en s s | entetseb st sttt ettt an
5. Total Gain (I0SS) ON QISPOSAIS. ... eueerrerrirrereereeseeseeseeeeseeeseeesseessseseseesesseesessess e st ess s ssess st esessensesssesesssssanssssnssns | sessssessessssssssesessasssessessessnsssssesssenns (V1) 1 OSSN (258) [ vurveeeereeiereieiieteeieie s sessens | e saesas | ertes ettt as
6. Deduct consideration reCEIVEd 0N QISPOSAIS..........c.ccueveeveviiiieeieieisete ettt es s s s s s saessssnsens | evsesssssssssesssssses e sessessesessasaaes 20,549,449 | oo B0 e I O ST OO
7. Deduct amortization Of PIEMIUM. ..ottt es s ss ettt s st ses s sessessssansnns | srssssessessssssesessessesse s s snssssessssnsenes T80T | oo T80T | ot tese e ssissaenes | errere sttt st st s s saes | erese ettt s e saen
8. Total foreign exchange change in book/adjusted Carmying VAIUE.............cceviueieiieiisiscics et ssnies | cvesssssssess st 0 [ e | ettt sensens | Shentese bbbttt s e b et st nses s | entetse s st s sttt ettt an
9. Deduct current year's other than temporary impairment reCOGNIZEM............ocuiureirnrerririnereieeseeneiseeseeseesesessseeseeseens | ererssse s iessns s ses st sss s 0 ettt nsrsses | eereetestesi st esses s bt es e sesssssesses st entensesntanaess | Shsiessstistonsessctestens et et st s sesset st essessessnsentetas | estetietstesses et et en e s eh st es sttt en bt neen s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........ccocrrrrrmrnrinnrninrnninssnsnsinsinns | covesssnssssesssessssssssssssssssssssessnens 385,736 | vvrrerrrerrrreeeeeerneeeese s 385,736 | vveerereeeererinnieenese e L0 TS 0 [ oot 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11).......oviiiuiiiisiiiiisisicsiiiesssiiseesessessessssssssssssssssssnssnes | eossesssessssssssssnsssssssnssssessesnsansases 385,736 | oo 385,736 | v srnanes 0 ] oot 0 | oo 0




Annual Statement for the year 2010 of the AAA Southern New England Insurance Company

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SI12, SI13, SI14, SI15, SI16, E01, E02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. of of Paid Accrued Year Acquired Maturity
U.S. States, Territories & P: (Direct and Guaranteed) - Issuer Obligations
57582P UL 2 |MASSACHUSETTS ST GO...oovvvrvrierinrieiinieeesisseenssessssssssssensns | nvvenes | oo | veveernnns TAFE] 300,000 | ...... 100.007 | oo 300,021 | oo 300,000 | .coovrerrernnn 300,000 | v | e | e | e | e 0.846 ] ......... 0.845 | MON. 03/12/2010 | 02/01/2014
882721 Q7 1|TEXASST [ TSP PSTROTOPPTOORPTVRRN INOTIVR VR IPPPRTO FE] ..712,160 | ...... 114.743 ....745,830 ...650,000 ..693,519 (7,405) [0 5.000 3.622 | AO...... 05/29/2008 | 04/01/2016
1199999. U.S. States, Territories & Possessions - Issuer Obligations 1,012,160 |...XXX........ ,045,851 ...950,000 | ... 0993519 | .o {0 [ (7,405) | oo [0 [ R 0 |..XXX........ XXX XXX | 8,336 | el 34211 L XXX...... | ..... XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)........... .. 1,012,160 | XXX | e 1,045,851 | .o 950,000 | ..oooovrerenens 993,519 | .o (U (7,405) | oo [ I 0 |..XXX........ XXX XXX 8,336 | 34,211 ] XXX oo [ e XXX......
U.S. Political Subdivisions of States, Territories & P: ions (Direct and Guaranteed) - Issuer Obligation
094797 K7 1|BLOOMINGTON MINN INDPT SCH DIS G.O.......coccovvenrrvmrverrerrnee | eevvee oo [ e 1|..1FE 182,527 | coovvvvvirins 175,000 | oo 181,948 (6,764) | c.ooververrrververins | ververiinerreniseines | vereeeenn8125 | i TA18 | FAL | i 3737 | o 8,969 | 12/03/2009 | 02/01/2024
167485 VM 0| CHICAGO ILL (€10 TS RTUROURSIURURRPORPOPORN IUSPPPOR IV ISR .1FE 515,935 | ..coovvrirens 500,000 | ..ocvorrrrinns 505,388 (5,666) | .vvvvverevernrernerreries | vereerrneernenineenee | sveeeeed3.000 | 10000003830 | Do | v 2,083 | .o 25,000 | 01/22/2007 | 12/01/2011
232760 BH 0|CYPRESS-FAIRBANKS TEX INDPT SC 0%.....ccovvrererrniererrneiserneies | ceveees |AFE] . .316,973 325,000 | coovrrrireeee 318,755 [ o [ 424 11/08/2010 | 02/15/2013
249164 JF 2|DENVER COLOCITY & CNTY  JUS IO IO AFE] .314,910 ...265,000 (2,150) [ oo | e | eereend5.250 [ 4154 | FA | s 5,797 06/24/2008 | 08/01/2018
262608 PE 6|DU PAGE & WILL CNTYS ILL CMNTY GO.....covvvereerreinerrnrisernienins | eevnne [ oo | cevverinens .1FE 812,000 | ..ccovrrerirnens 700,000 A(T87) [ o | e | eerereen D875 [ 1305 [ D | e, 114 02/20/2008 | 12/30/2020
287425 UW 0 |ELK RIVER MINN INDPT SCH DIST GO.......ccoomiviererrernnineiireninenes | ceveene CFE] ein....558,065 | ... 110.013 | e 550,065 | ....oovverncee 500,000 (1,073 [ o | e | verereend8.000 | e 715 | FA | e 10,417 12/06/2010 | 02/01/2024
394514 EB 5| GREENE CNTY MO REORG SCH DIST GO [V CAAFE] 321,800 | e 107.157 321,471 300,000 (9,384) 5,000 07/31/2008 | 03/01/2021
423725 JT 8 |HEMPFIELD PA AREA SCH DISTWES GO.......cooeverrreirereierierenrnns | cveeiee [ or | cvreeinns 1[.AFE| coieenn..667,698 | ...... 114329 o 685,974 | ....cccvvnnnd 600,000 (20,044) [ oo [ | 0000n5.250 | 10003341 [MSe | i 9,275 03/05/2008 | 03/15/2021
59333M EN 1| MIAMI-DADE CNTY FLA SCH BRD CT COP.......ccovvemrrrmirierirererneenns | coves VAFE] e 211,706 | e 102.509 205,018 200,000 (2,902) | cvooverrernrrinerneries | verrenineenenineenes | veeeeered8.000 | 1003490 | MNLL | i 1,667 01/09/2007 | 05/01/2031
64966H PH 7|NEW YORKNY GO | s |AFE] ..276,402 | ...... 111.472 273,106 245,000 (6,478) 5,104 10/02/2009 | 08/01/2014
667027 W2 8|NORTHSIDE TEX INDPT SCH DIST REV.....cccouvvverrmrererrneevnninnns | vevrne [ oo | cevvrrinens VAFE] s 354,683 | ...... 100.479 351,677 350,000 | ..ovrerrrennn 354,591 | oo v, (92) [ oo [ eeverrnerrereseenenns | eeveenenn2.100 [ 102,049 [ Do [ o 613 12/08/2010 | 06/01/2039
667027 6Z 4|NORTHSIDE TEX INDPT SCHDIST VAR.....cccosviimerrneerieinerineriinns | oevenns LAFE] ...350,748 | ...... 100.256 | ..ocvovnerneens 350,896 | ...ocvvrcrernens 350,000 | ..oovveerrnnnnn 350,000 | coonveeiencrierieeens [ e (T48) | everevererrvrinerienes [ e | e 1750 | iii0.141 [UD e | o 510 11/19/2010 | 06/01/2037
677519 PD 6|OHIO ST SCHOOLS GO BDS 2003A JOOT A|LIFE]| ...539,575 | ...... 104.514 522,570 500,000 (4,826) 7,361 09/08/2010 | 03/15/2020
770264 V5 5| ROBBINSDALE MINN INDPT SCH DIS SCH......cooiirinrimmmnernsnenenes | sernee | oo | conniinns TLAFE] s 133,289 | ...... 104166 | ..o 130,208 | oo 125,000 (4,735) | s [ | oenend8.000 | e B4 FA | i 2,604 | i 6,250 | 05/19/2008 | 02/01/2019
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations..............ccccoceevieinrcares | covvirienns 5,548,340 |...XXX. .5,533,330 5,135,000 ) oo 0 UK X [ XXX [ XXX el 54282 169,172 XXX oo [ XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 5,548,340 . 5,533,330 5,135,000 | ... ) s |0 | XXX [ XXX | XXX | e 54,282 ] il 169,172 XXXeoven | o XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
107480 LJ 2|BREVARD CNTY FLAUTILREV  REV....coivivvnireinrreeneissinnnes | e JWAFE] . 763,994 | L 105.070 740,744 (24,136) 09/28/2009 | 03/01/2012
13066Y QM 4| CALIFORNIA ST DEPT WTR RES PWR PWR.........cocoomvemieneincriinns | cev VAFE] 628,573 | .. 111.568 613,624 .(3,772) 07/07/2010 | 05/01/2019
13067J LD 1|CALIFORNIA ST ECONOMIC RECOVER ECO. VAFE] v 887,619 | o 109.648 .910,078 .(3,219) 11/02/2009 | 07/01/2023
13078H AE 2 |CALIFORNIA STATEWIDE CMNTYS DE POL.. VAFE] v 146,979 | 105.319| . A57,979 | o 150,000 | oo 147,188 [ e [ i 109 01/15/2009 | 04/01/2028
132661 AB 5| CAMDEN ALA INDL DEV BRD EXEMPT REV.. VAFE] 806,379 | ... 113.380 .793,660 (4,924) 11/09/2010 | 12/01/2024
176553 DK 8|CITIZENS PPTY INS CORP FLA = SEN.....ccccevvvvrmrrvmvererinnenernniens [ wovees [ [evvrveinens [ WIFE ] v 574,372 | 101.770 .575,001 (3,303) 12/22/2008 | 06/01/2011
180848 GP 2| CLARK CNTY NEV FLOOD CONTROL.......cccovvveemrieerrmreeeissnisnsenses | evienns | o [ eerrivenes | W TFE | i .672,570 | oo 111.851 671,106 (3,814) 07/01/2010 | 11/01/2018
196458 QD 8| COLORADO EDL & CULTURAL FACS AREV......cccouvivmrrmermerrnneinnne | evenne | [vveeneT | WAFE | .. 331,368 | ... 106.634 330,565 | ..covrerrernrnn310,000 | oo 330,831 [ oo [ e (538) 12/17/2010 | 07/01/2021
254761 BU 2|DISTRICT COLUMBIA CTFS PARTN COP........cccovuvmerermremininerrennns | vevnne [ oo | evvvrrinen [ TFE | i 103,493 | e, 100.000 .100,000 (2,501) 08/06/2009 | 01/01/2011
254761 AS 8|DISTRICT COLUMBIA CTFS PARTN CTF.....ccconvvennrenerrmeenenneninnee | vennne [ oo | evverivnen [ TFE | 829,725 | . 103.348 | . .806,114 (14,850) 09/29/2009 | 01/01/2013
311450 EW 6| FARMINGTON N MEX POLLUTN CTL R REV.......ccccvvrvvrveimnvvrverens [ coveeee [ oo [vviivvonn [ WAFE | ciinen..450,000 | ... 100.836 453,762 03/24/2010 | 04/01/2029
34074G CQ 5|FLORIDA HURRICANE CATASTROPHE REV......ccoocvmmremiernirisirnne | ceveene ...310,190 | ...... 101.729 .300,101 .(9,591) 12/03/2009 | 07/01/2011
34160W TL 8|FLORIDA ST DEPT ENVIRONMENTAL FLO... R I . ..503,042 | ...... 109.936 494,712 . (11,164) . ...9,563 | 01/08/2010 | 07/01/2014
372541 AF 9| GEORGE WASHINGTONUNIVD C  TAX..ooooermmerrerrmeenenersernenns | vevnee oo [ evverrennn [ TFE | i 295,960 | ...... 106.045 296,926 280,000 | ..oovreerernn 294,910 | oo [ (763) | oververcererinerrenen | erverrerrnernennseens | e 8.098 | i 8515 | MSein | iiinnid,201 | 14,393 | 09/23/2009 | 09/15/2032
431022 EU  2|HIGHLANDS CNTY FLA HEALTH FACS REV.......cccovmvemmrrncennrnnen | vevenne oo | v [ LAFE | ciin280,810 | e 111.407 278,518 250,000 ..(1,658) 11/01/2010 | 11/15/2035
452024 FQ O|ILLINOIS MUN ELEC AGY PWR SUPP PWR.... wooe e [ | e [ AFE | 630,882 | . 107.498 | ..o 644,988 | ......ccovuunnd 600,000 ..(2,166) 03/06/2008 | 02/01/2020
45884A WU  3|INTERMOUNTAIN PWR AGY UTAH PWR REF........ccccocvmmeimernnernens | vevinne [ | eevvrirne [ LAFE | ciiinne.831,854 | . 108.855 | ...cvvvvernnens 843,626 | ....ooovvernen 775,000 ..(9,474) 08/28/2008 | 07/01/2013
45884A YG 2 |INTERMOUNTAIN PWR AGY UTAH PWR REV........cccovvvvvimirvvivinenns | woveee [ [vvivienn [ WAFE ] cnenn...855,815 | ... 111.825( v 911,374 | oo 815,000 ..(6,280) 03/20/2009 | 07/01/2015
474176 UM 7| JEFFERSON LA SALES TAX DIST SP REF.......ccccovevmmrnmennvrrnernnnnes | vevnne | oo | eevvvrrinen | SIFE | 259,553 | ... 103.139 257,848 250,000 ..(2,916) 08/05/2010 | 12/01/2011




Annual Statement for the year 2010 ofthe AAA Southern New England Insurance Company

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

A E

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
49151E H9 7|KENTUCKY ST PPTY & BLDGS COMMN REV. o e | WAFE] 301,720 103.708 290,382 | .... 280,000 ..(9,645) .14,000 | 08/03/2009 | 11/01/2011
56036Y BB 0 |MAIN STR NAT GAS INC GA GAS PR GAS......cccovvrvrnrrerneirsernniienns | crveees AGIFE] i 719,854 | 104.822 | ..o 917,193 | oo 875,000 01/10/2008 | 03/15/2018
575567 RM 6| MASSACHUSETTS BAY TRANSN AUTH GEN.......cocoomvvemivrvrincinnns | vvveene JFE] ...565,625 | ...... 113.018 565,090 | .... 500,000 565,271 | e | e (354) 12/20/2010 | 03/01/2016
575579 GB 7 [MASSACHUSETTS BAY TRANSN AUTH SAL.....ccocvvrvvrnrniriviiires | cevees e | AFE | ..582,880 | ...... 118115 e 590,575 | .evorvrirens 500,000 | ... ..556,747 ..(9,285) 02/07/2008 | 07/01/2016
57586E NP 2 |MASSACHUSETTS ST HEALTH & EDL REV.......cccovvrivvrvmerririricenns [ e I [ VAFE] s 297,767 | ...... 110.592 298,598 | .... 270,000 | ..ocrorrrinnen 291,671 ..(6,096) 12/15/2009 | 07/01/2014
576002 AH 2|MASSACHUSETTS ST SPL OBLIG DED SPE........ccooonmiemerneirnerinees | cevenne LAFE] ...296,077 | ...... 110.883 299,384 | .... 270,000 ..(9,304) 04/04/2008 | 01/01/2022
576004 EY 7|MASSACHUSETTS ST SPL OBLIG REV SPE.. IO e | JIFE | ...264,293 | ...... 104.389 260,973 | .... 250,000 ..(4,669) . ...6,250 | 07/13/2010 | 12/15/2011
576004 FA 8| MASSACHUSETTS ST SPL OBLIG REV SPE........cccoocummivmerirerirneenns | vevenne I [ VAFE] s 460,712 | ...... 110832 oo 459,953 | .....vvvrunnnn 415,000 | ..o 59,724 | s | e (989) | .vvrvereerrrrnerienes [ eenerrerrnerneninseens [ ereeeren:8.000 [ i 1277 D [ 922 | i, 10,375 | 12/07/2010 | 12/15/2013
57604P 4B 7 |MASSACHUSETTS ST WTR POLLUTN A STA......ivvivimreirinneiienes | vevees AGIFE] 218,108 | 106.928 | ....cvvvvrnnnn 213,856 | .o 200,000 (4,323) 07/01/2010 | 08/01/2012
59259R 5P 5|METROPOLITAN TRANSN AUTHN Y R TRA. SO i | JIFE S .. 363,854 | L 108.574 369,152 | .... 340,000 | .oovreerernrn 362,565 | oo [ s (883) | evererercerrrrnerirenes [ eenerrerinerneninneens | vreeeenn8.000 | i 4486 | MNLcc | 2,172 | 17,000 | 07/10/2009 | 11/15/2027
59334D BR 4| MIAMI-DADE CNTY FLA WTR & SWR WTR....ccccovvremrrrrmrinerieeerieins [ s I [ AFE] 282,830 | e 111.546 290,020 | .... 260,000 (2,370) | coooevereernerirneineries | eevreerirneenennseines | oeeereened8.000 | 1003374 | AOuc | v 3,250 | e 10,500 | 12/17/2010| 10/01/2015
594622 CA 8|MICHIGAN ST CTFS PARTN CER....oovvverrmrinenrerneenesinniinens | evveene [ [eoverveens | 2FE | i .679,996 | ... 101.646 660,699 | .... 650,000 | ..ovveereene 877,191 | e [ (767) .32,500 | 03/15/2007 | 09/01/2031
59465E Q6 3 |MICHIGAN ST HOSP FIN AUTH REV HOS.. IO I e | 2FE | ............660,000 | ...... 107.415| v 644,490 | ...oooovvvvrnes 600,000 (8,870) .33,594 | 01/29/2008 | 08/15/2014
60535 AF 3| MISSISSIPPI HOME CORP RESIDUAL 0%........ovvuevrrerernnrernireerenins | vvere e | e 000 337,236 | 96.483 | ....vvirinnnn 337,691 | oo 350,000 [ .orvvrnrrnnne337,362 | i | e 127 12/21/2010 | 09/01/2013
64577H BH 3| NEW JERSEY ECONOMIC DEV AUTH E REV.......covvvevvvmmrmerrerrnne [ [ [ | e | 403,123 | e 116.513 | oo 407,796 | .oooovvrenns 350,000 .(1,349) .22,313 | 03/05/2008 | 04/01/2031
645918 AR 4 |NEW JERSEY ECONOMIC DEV AUTH R SCH.......ccocnvvvriinriiniienes | cevenne . . ..322,084 | ...... 110.601 326,273 | ... 295,000 .(3,819) . .15,488 | 06/03/2008 | 03/01/2015
646046 KZ 4|NEW JERSEY ST CTFS PARTN  COP....ovveieirirrrrereeerieniecen | ceveene e | WIFE | 787,167 | ...... 105.228 | ..o 783,949 | ..coovviris 745,000 (10,751) | ovverevercerveinerrenes [ erververineenennseens | ereeeenn8.000 [ v 3474 | D | i 1,656 | i, 37,250 | 07/14/2008 | 06/15/2012
64605L YK 8|NEW JERSEY ST EDL FACS AUTH RE REV........cccoomirrmerimernrineennns | ceveene ...600,870 | ...... 114.448 629,464 ...550,000 (14,168) .26,250 | 06/18/2010| 07/01/2032
646133 DF 2 [NEW JERSEY ST TRAN CORP CTFS P COP.. RO I e . ..463,099 | ...... 106.420 452,285 | .. ...425,000 (8,656) . 13,063 | 12/17/2010 | 09/15/2012
647110 DZ 5|NEW MEXICO EDL ASSISTANCE FNDT REV.......ccovuvmerirmrererineines | vevenne . AFE| s 673,764 | ...... 106.017 689,111 | .... 650,000 (2,698) | cvvvvereerrriseinerines | verirerinenneninneenee | oveereenn000 ] 1003501 | MSe | 8,667 | o 24,917 | 09/11/2009 | 09/01/2017
649716 2W 6 [NEW YORKN Y CITY TRANSITIONAL REF.........ccccovvmirmrnirrnrnirinns | e AFE ...1,053,870 | ...... 103.657 .1,036,570 1,000,000 ..1,012,133 (14,022) .55,000 | 07/06/2007 | 11/01/2026
64983W 8N 9|NEW YORK ST DORM AUTHRREVS  REV. IOV IO e AFE| 1,262,152 | ...... 104.625 .1,286,888 | .. 1,230,000 | ... ..1,243,714 (16,957) . 64,575 | 01/06/2009 | 11/15/2023
64983M US 5|NEW YORK ST DORM AUTH REVS ST HOS.......ccccoovvuererirrrrineris . AFE] 692,854 | .. 100.504 | ....oooevrrnnes 678,402 | ..cooovvrennens 675,000 | ..cocvorrirnne 675,605 (4812) [ i | e | 8500 [ 1 BT99 [ FA | i 11475 | 30,375 | 03/21/2007 | 02/15/2011
684503 W2 7| ORANGE CNTY FLA HEALTH FACS AU HOS........c.cocvvnvrrerinnnvrnns [ eovveee [ [vvinend T[LAFE | 416,931 | 109.526 410,723 (10,545) 2,695 14,906 | 12/28/2010| 11/15/2032
686509 Y2 0|ORLANDO FLA UTILS COMMN WTR & REV.......coccnmvemmrmnerrerrnnnins | vevnne [ oo | cevvrvnen [ LAFE | v 048,684 | ... 104.384 986,429 | ...ovvvererernn 945,000 | oo 948,665 | oo [ e, (19) .8,859 12/01/2010 | 10/01/2023
725304 RL 5|PITTSBURGH PAWTR & SWR AUTH W REV.......cccocvvrvvrmrverivninens [ eoveeee [ [evvrivecnen [ WFE ] cinn.295,000 | ... 100.720 297,124 .2,581 11/24/2009 | 09/01/2035
74529 GV 1|PUERTO RICO SALES TAX FING COR REV......ccccouurmermmrirnenvirinnens | overer | oo | vevervrreens | AFE | iiiiin..683,144 | . 110.039 | . 715,254 (3,632) 06/11/2009 | 08/01/2017
74529 HQ 1|PUERTO RICO SALES TAX FING COR REV.... . ...165,000 | ...... 102.678 169,419 | .. . 06/11/2009 | 08/01/2039
76218K DA 8 |RHODE ISLAND DEPOSITORS ECONOM SPL.......ccovvvevrrviirernririins | vrvees . W327741 103126 | ..o 309,378 | .ovvrvrirens 300,000 (9,738) 09/17/2008 | 08/01/2011
79765R PM 5| SAN FRANCISCO CALIF CITY & CNT WAT......corvvvrermvnenerirnnnnennes [ eovnnee | [ervervenns | WIFE | 271,219 | L 102.662 261,788 | .... 255,000 (7,622) 11/23/2009 | 11/01/2011
837152 MM 6 SOUTH CAROLINA TRANSN INFRASTR REV......cccoevvrvivvennveriniins [ eoveeee [ [evvrivvonnn [ WAFE | i 153,719 | e 103.329| .o 149,827 | oo 145,000 (3,544) 04/16/2009 | 10/01/2011
888808 AT 9|TOBACCO SETTLEMENT FING CORP N ASS........cccccomvrmmrmmerirennne | vernee [ oo | cveeen T [ LAFE | i 546,865 | ... 107.571 537,855 | .... 500,000 (9,985) 08/17/2007 | 06/01/2042
88880N AG 4| TOBACCO SETTLEMENT FING CORP V TOB........ccccoovervmermerrneirnnns | evneee | [evveeneT | WAFE | . 493,625 | ... 116.053 493,225 ...425,000 (23,167) 02/04/2008 | 06/01/2037
917547 LS 8|UTAH ST BLDG OWNERSHIP AUTH LE REF.........ccccoecrnrvenmnnevnninns [ eoveeee [ oo [evvrivvenn [ WAFE | ciiinnn.562,350 | ... 115.579 577,89 | .. ...500,000 .(6,316) 01/03/2008 | 05/15/2019
92884E CJ 4|VOLUSIA CNTY FLA SCH BRD CTFS REF ...262,583 | ...... 102.187 255,468 | .... 250,000 . (7,206) 03/17/2010 | 08/01/2011
939830 LR 4 [WASHINGTON ST PUB PWR SUPPLY S REF. o N . ..287,539 | ..... 124.472 280,062 | ... 225,000 | ... ..284,959 ..(2,580) 10/01/2010 | 07/01/2016
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations......... . 27,867,513 | .. XXXooovves | v 28,113,967 | .o 26,165,000 | ......... 27,330,516 | oo 0 | s (323,974) | ..oovvenne [( 384,681 | ........ 1,084,377 |..... XXXecowoe [ o XXX.oono
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. s 27,867,513 | ... XXXeooovee | v 28,113,967 | .ocoooeene. 26,165,000 | ........... 27,330,516 | oo [ (323,974) | oo 0 [0 [ XXX | XXX | XXX | s 384,681 | ........ 1,084,377 |..... XXXeovooe [ oo XXX..ooo
Totals
7799999. Total - ISSUET OBlIGAHONS. .......vveiveereeressers i s 34,428,013 | .. XXXoooooes | v 34,693,148 | ..o 32,250,000 | ..o 33,751,712 | oo 0 | s (403,004) | ..oooveririniiniin [( 0 .. XXXt XXX XXX | s 447,299 | ..o 1,287,760 |..... XXXeoreoe [ e XXX.oooe
8399999. Grand Total - BONGS...........ccuuurvirrerriiniisnieseiie e 34,428,013 | ... XXXcooves | v 34,693,148 | ............ 32,250,000 | ........... 33,751,712 | oo 0| s (403,004) | ..o (U [ 0 |..XXX........ XXX XXX | s 447,299 | ......... 1,287,760 |..... XXX | o XXX......
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE




Annual Statement for the year 2010 ofthe AAA Southern New England Insurance Company

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

[4F

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscell (Unaffiliated)
88579Y 10 1 [BM CO..uuiiiiiiieiieiee st | cereeens v | e 2,600.000 | .......... 224,380 86.300 | ......... 224,380 | oo 186,659 7,039 L 11/12/2010
002824 10 O|ABBOTT LABS.......ccosvvuirmerimrrreereeereenns .2,900.000 ..138,939 153,198 (17,632) | oo [N 05/20/2009
025537 10 1|AMERICAN ELECTRIC POWER . . I .7,300.000 ..262,654 | . . 262,013 641 L 11/12/2010
149123 10 1| CATERPILLAR INC DEL......oviuririiieiierierieeieeseeseessessessesessessssssenenes | cereens v | s 3,100.000 | .ovvvrvrirrieennnni 290,346 | ... 93.660 | oo 290,346 | ..oovvrrriiiine 147,352 MB677 | oo [IRSRN 03/31/2009
151020 10 4|CELGENE CORP..........c...... .3,000.000 177,420 170,537 | oo 6,883 L 12/08/2010
166764 10 0|CHEVRON CORP NEW. . | .3,200.000 ..292,000 | . . 273,113 45,547 L 08/13/2010
17275R 10 2[CISCO SYS INC.....overeervrrrrcrrrrirerisires IO v | s 8,300.000 | ..oovvverrrerirnenn 167,909 | .........20.230 | ......... 167,909 | oo 185,043 | oo (V27X ) | RN (RSN 11/12/2010
191216 10 0|COCACOLACO..... .3,500.000 ..230,195 226,092 4,103 L 12/15/2010
209115 10 4|CONSOLIDATED EDISON INC | 262,721 | . 203,757 21,942 L 05/20/2009
126650 10 0| CVS CAREMARK CORPORATION........ccoiumrimirmnerinnerieneseessessesssessssisees | cevsens v | e 1,100.000 | e 246,867 | i 3ATT0 | 246,867 | ..oocoonee. 220,590 26,277 L 08/13/2010
235851 10 2| DANAHER CORP DEL.......c.coovumirierirreiiniririosiieniinenienes ..264,152 206,561 2 53,903 L 08/13/2010
26441C 10 5|DUKE ENERGY CORP NEW.........ccocoovvemnnnne . ..267,150 | . 227,753 | oo . 8,843 L 11/112/2010
278058 10 2 [EATON CORP........coviiiririeiiiieiesissisesississs et ssesssssnes | onnsaee oo | 2,300,000 | 233,473 | 101510 | e 233,473 | cve 234,518 (1,045) L 12/22/2010
30231G 10 2 |EXXON MOBIL CORP 279,174 19,887 L 08/13/2010
369604 10 3|GENERAL ELECTRIC CO................. . . 216,555 1,862 41,423 L 08/13/2010
428236 10 3|HEWLETT PACKARD CO s | cerenens v | e 3,800.000 | oo 159,980 | i 42.100 | i 159,980 | ..ovvvuvrerrrireris 164,359 (26,090) L 08/13/2010
458140 10 0| INTEL CORP.....ovtuierrieireeterisess et ees sttt . .7,800.000 ..164,034 ....139,536 5,936 L 08/13/2010
459200 10 1|INTERNATIONAL BUSINESS MACHS . . | .1,600.000 .234,816 | . ....166,846 25,376 L 11/18/2008
501044 10 1{KROGER CO....ccovumrerrrmerienieniseesseissssessesssesssesssss s ssessssessesssssssssnsns | soveses v | s 11,100.000 | ..oovvvvvrrrirr. 248,196 | .........22.360 | ......... 248,196 | ..coccovvnnee 230,731 19,595 L 08/13/2010
540424 10 8 [LOEWS CORP.......ccocviririiierinrierinnicernienes .5,700.000 228,000 14,592 L 12/23/2008
580135 10 1|MCDONALDS CORP........ccccmrimirierirriiiriisieeriessiesseneseenns . | .2,900.000 | .. . 165,080 . . 41,528 L 03/07/2008
594918 10 4| MICROSOFT CORP........ccouiriueimeiinerireiseeiseise s sssesssssss s esssssssssssssenes | eseins OO IO 6,200.000 | ..oocvrrrereiinninnes 173,104 176,456 3,254 | oo | e (12,185) [ 1oevevneerrrerericrienes | vveerseeineis (12,185) | oo [N 08/13/2010
651639 10 6 NEWMONT MINING CORP. s . .1,200.000 ...13,716 52,643 | ..o [ veriirieineeennB000 | | e 21,073 21,073 L 01/28/2010
68389X 10 5[ ORACLE CORP COM.......vvvmirimrimeerrinsinienisesesesssessssssesssessseessessssessssan . 168,999 | oovuviervrerierinneins | errenieeiseeieninnns | e | e 12,541 12,541 L 12/07/2010
717081 10 3|PFIZERINC... 269,794 | ..o | e 10,116 [ | (8,130) | cvvovvrerriirrisriiees | v (8,130) L 11/12/2010
747525 10 3|QUALCOMM INC s . 174,419 . (1,204) (1,204) L 12/28/2010
842587 10 7| SOUTHERN CO.....oriimmiirrireiineiseisesisssse st . 249,436 v 133 s | 34,370 34,370 L 05/20/2009
883556 10 2| THERMO FISHER SCIENTIFIC INC 163,792 | e | e | e | e, 13,360 13,360 L 10/27/2010
913017 10 9|UNITED TECHNOLOGIES CORP . . ...161,721 4,845 . 26,310 26,310 L 11/12/2010
931142 10 3| WAL MART STORES INC.....ovvuiiiiiisiiiiniisesiissississssiseis st ssnsssissnsans . | . . 22113 | . . . 217,506 1,240 | ... {AC T O [ 3,607 3,607 L 10/26/2010
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) . v | e 6,632,209 | ....... S RN 6,632,209 | .o 5,922,233 | oo 3214 |, 122,496 | oo 0 [ 479,544 | oo [ 479,544 | .o 0 |..XXX..... XXX
Common Stocks - Mutual Funds
922908 48 8[VANGUARD INDEX FDS TOTAL STK MKT.....cviiriririniirienissisnsssisnsssesensanes | ........ | | .......... 106,244,244 | ..... 3,237,262 30.470 | .. 3,237,262 | .ccovrvrnn 2,274,870 | .o | e 54,836 [ .o e 423,812 | i [ 423812 | | 12/21/2010
9299999. Total - COMMON StOCKS = MUIUAI FUNDS........c.vieisiieesis s . ..3,237,262 |....... XXX.ioone ...3,237,262 .2,274,870 0] 54,836 0. 423812 | (V)] [ 423,812 | o 0 |..XXX..... XXX
9799999. TOtAl = COMMON SOCK. ..ottt ettt es et essess et snsensessess .. ..9,869,471 |....... XXX....... ..9,869,471 | ... 8,197,103 | oo 3214 | . 177,332 | o 0. ..903,356 0]... 903,356 0 ]..XXX..... XXX
9899999. Total - Preferred and Common Stock [P RRRN o 9,869,471 | ....... ), 9.0 SO [ 9,869,471 | ..vvvvivrerins 8,197,103 | ....ccovvrerennes 3214 | ., 177,332 | o () 903,356 0... 903,356 0 |..XXX..... XXX

(@) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues §$.......... 0.
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Annual Statement for the year 2010 ofthe AAA Southern New England Insurance Company

SCHEDULE D - PART 3

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

1 2
cusIP
Identification

Description

3

Foreign

4
Date
Acquired

5

Name of Vendor

6
Number of
Shares of Stock

Actual
Cost

9
Paid for Accrued
Interest and Dividends

Bonds - U.S. States, Territories and Pc

57582P UL 2|MASSACHUSETTS ST GO........ ettt ts ‘ 03/12/2010 | MORGAN STANLEY........coooiiriiiiiieiiiieieiieieisiesiesiesie s sesssessesesssssssessssssssssansess | oesessessesssssssessessessssassessesssssssessessesessessesss | tesiesosssssessessessssessessesssssssessessesnsns 300,000 | .o 300,000 [ .o
1799999. Total - BoNdS - U.S. StAtes, TEMHOMES & POSSESSIONS. ... uuuurereisireiirsersstesersserssrssieersstesess s ess e sess s ee s sees s ees R emE st oe8eEsoeEoEE o0 EoEE e f e £h 8oL E L8 £E 8L £EE o R EE 4L EfSEE o0 £ SRS E L8 E £ E SRS E R0 E bbbt en e m et | Shimbsneens b ettt 300,000 [ .o 300,000 | oo 0
Bonds - U.S. Political Subdivisions of States
232760 BH 0|CYPRESS-FAIRBANKS TEX INDPT SC 0% 11/08/2010 | PIPER JAFFRAY ..ottt sssssssesssenssness. | costsssssisesssesssnsssesssesssasssenssenns 325,000 | cooouieniiniieniere e
287425 UW 0| ELK RIVER MINN INDPT SCH DIST GO......cvvururerireereeseisersesssenssesiseesssesessssssens 12/06/2010 | NATIONAL FINANCIAL SERVIC.......covuiimiireriieiieriseiseesssssessessssesssssssssssses | cesnnsinsssessesssnesssssssssssssssssesssessssessanss | soesesnesssnssssssessnsssessnsssessenssensss 98,008 | wiiiiiisioeiissiinssinssisseessesssssssessenes 500,000 8,889
667027 W2 8|NORTHSIDE TEX INDPT SCH DIST REV......ccovuvirerniirneriniieinsieierineins 12/08/2010 | VARIOUS........oveiiiiecieiesce ettt ss st sssssensessess | sossssesssssesssessesssssssssssssessnsnsens 350,000 [ oo 831
667027 6Z 4|NORTHSIDE TEX INDPT SCHDIST VAR 111972010 [ VARIOUS.......ooviiiieiiiiieeiesieess sttt nsnis | ceseesns s s ss st 350,000 [ ..ooverrererreererierienienes 1,016
677519 PD 6 [OHIO ST SCHOOLS GO BDS 2003A......ccoutiuiriireiissieieisssisenisss s 09/08/2010 | JANNEY MONTGOMERY, SCOTT......couiuieieuiiiriirsnsssesersssissssssssnssssssserssnssssensss | sonssssssssssessssssessssssssssssssssssssenes 500,000 | oo
2499999. Total - Bonds - U.S. POltICl SUDAIVISIONS Of SEALES. ...ttt ess e ohesees oo E s oeE e h o008 £ 0884088808 E L E 808800 E 808080t 2,121,392 ..2,025,000 [ ..o 10,736
Bonds - U.S. Special R and Special A
13066Y QM 4 |CALIFORNIA ST DEPT WTR RES PWR PWR........... 07/07/2010 | MORGAN STANLEY ......cvuuiiiiiiirirsiersisiesiessssssessssssesssssssssssesssssessesssssssnsons. | stosssssssssesssssssssosssssnssssssesssenes 550,000 [.coiereriiiiieeieeeeens 4,583
132661 AB 5| CAMDEN ALA INDL DEV BRD EXEMPT REV............ 11/09/2010 [ PERSHING LLC......oiiniimiiiiseiieriesisees it sssss st sssnsas. | cesesssssssessssssnsssessssssssssssssnns 700,000 20,329
180848 GP 2|CLARK CNTY NEV FLOOD CONTROL 07/01/2010 | DEPFA FIRST ALBANY SECURL.......coiiiiiiiiiiiiiinissicissiesiesisisssissiissiens | st sissssssssssssenes 600,000
196458 QD 8| COLORADO EDL & CULTURAL FACS AREV. 12/17/2010 | JANNEY MONTGOMERY, SCOTT.....ouuvirriimieimrerersssiserisesssesssesesesssssssessessines | coreessssssessesssnsssessssssssssssssens 310,000
311450 EW 6|FARMINGTON N MEX POLLUTN CTL R REV. 03/24/2010 | BARCLAYS CAPITAL LE........... . ettt | e 500,000
34160W TL 8|FLORIDA ST DEPT ENVIRONMENTAL FLO......cocovmvimiviriirieieniienienes 01/08/2010 | MERRILL LYNCH, PIERCE, FE.........otiiiriiiiirieriereinseissiiesiessesssesissies | onsiaessesssssssesssssesessssssssssenes 450,000
431022 EU 2| HIGHLANDS CNTY FLA HEALTH FACS REV. 11/01/2010 | NATIONAL FINANCIAL SERVIC.......oiuuiimeiireriiniereniseinseessssssessesssssesssssssssssssns | coreessssssessssssssssesssssssssssssssns 250,000
474176 JM 7| JEFFERSON LA SALES TAX DIST SP REF............... 08/05/2010 | MESIROW FINANCIAL INC......couivmiiriiiirierissiseiserisississssssssessesssesessssssssssses | sonessssssssesssssssssssssssssssssessssenes 250,000
575567 RM 6| MASSACHUSETTS BAY TRANSN AUTH GEN.......cocomiriieririierisiiseriesinessesisseesssinn 12/20/2010 | JANNEY MONTGOMERY, SCOTT.....ouurirrvimeimrereessesserssssssessenssesssssssessesssnes | coreessssssessssssnsssesssssssssssssssnns 500,000
576004 EY 7|MASSACHUSETTS ST SPL OBLIG REV SPE 07/13/2010 | NATIONAL FINANCIAL SERVIC.......vuuuiirrirneireeimeiseesssssessssssseessssssssessesssnees | ossessessssssssssssesssssssesssssssssnenes 250,000
576004 FA 8|MASSACHUSETTS ST SPL OBLIG REV SPE 12/07/2010 | NATIONAL FINANCIAL SERVIC........iviiriiiieriiiiieniirisiiessiesiesssesessssssssenesies | corissssisnessesssssesssessssssssssens 415,000
57604P 4B 7|MASSACHUSETTS ST WTR POLLUTN A STA... 07/01/2010 | GOLDMAN SACHS... 200,000
59334D BR 4| MIAMI-DADE CNTY FLAWTR & SWR WTR.....coiiiieierireieieireieeeie e nes 12/17/2010 | JANNEY MONTGOMERY, SCOTT ..ot isiesssssssessssessesssssssssssnse | essesiessssssssssssesssssssessssssssssassessssssssssessens | sssssessesiesssssssesssssssssssssessesssssssessesssssD0080 | surersvsevsersessssssssssesesansnns 50,000
60535J AF 3 |MISSISSIPPI HOME CORP RESIDUAL 0% 12/21/2010 | NATIONAL FINANCIAL SERVIC........ovvuiririerieiirieiieriessiessssssssssssssssssessesenns | sesnessessssssssessssssssssssssssssessssssssssnsssnes | nnssnsssessesssnessnsssssssssssssessesss 3 13280 | wrvrerssresessssessesssnsssnessnenes 350,000
64605L YK 8|NEW JERSEY ST EDL FACS AUTH RE REV. 06/18/2010 [ PIPER JAFFRAY .......ooutirtiimiiieiiesiseiseeisesse st sttt ssssssssssssssns | oessssesssesssssssnsssesssssssesssnssssssssssssssenses | neessonsesessssssesssessnsesessenssnssseesnesd 15899 | ovtiisiisesesnessssissessnsians 50,000
646133 DF 2|NEW JERSEY ST TRAN CORP CTFS P COP 1211712010 [ VARIOUS.......ooviiiiiiiieiiesiesi st sssesnnins | cestssessiae et esssesssssssessenes 425,000
684503 W2 7| ORANGE CNTY FLA HEALTH FACS AU HOS.. 12/28/2010 | JANNEY MONTGOMERY, SCOTT 110,000
686509 Y2 0[ORLANDO FLA UTILS COMMN WTR & REV... 12/01/2010 [ SEATTLE NORTHWEST ..ottt ssisssesss s sesssssesssssssssesssssns | sssesesesssssssssssesssssessesssssssseses 75,000
92884E CJ 4|VOLUSIA CNTY FLA SCH BRD CTFS REF e 03/17/2010 | KEYBANC CAPITAL MARKETS.......couimmiimirieriieesesisseseessessesssesesssssssssssssnsses | soesssesssssssssssssssssssnssssesssesssssssesssesssenes | sossssesssessssesssssssssssnsssessesssssssnnssss 2025088 | wrorersersseessersssssnenssensseesas 250,000
939830 LR 4|WASHINGTON ST PUB PWR SUPPLY S REF........... 10/01/2010 | RBC CAPITAL MARKETS......couuiiutissiississensssessessssissens s sssssnsssisssnsssssesnssnsses | sesssssssessesssssssssssssssssssssssssssssssssssssnnssns | onsssssssensesssssnssssesssessssssenssensnssss 281,89 | tursersssressssssessessssssssssssnes 225,000
3199999, Total - Bonds - U.S. Special Revenue and Special A 1101101 OO OO O L [FC TP POy PP PPPPPPROPRURPRY (1 oto X-ce LI [FSTT OO OO PP PRO 6,510,000
8399997. Total - BONAS = Part 3. s 9,576,882 ...8,835,000
8399998. Total - Bonds - SUMMANY HEM fIOM PAM 5.ttt ers stk ekttt 2,240,424 ...2,235,000
8399999. T0HBI = BOMAS etttk 8 £ E R R E LR E LR R LR LR EEE LR E LR 4EEE e £EfeeEEeEEeEEE LR EE LR R LR 4EEE LR EEE LR E LR eEE LR LR LR LR LR AR EE AR E ettt | ehb et 11,817,306 11,070,000
Common Stocks - Industrial and Miscellaneous
88579Y 10 1 [BM CO.iiuiiriereiiiieiisesi st 11/12/2010 | VARIOUS, XXX
025537 10 1| AMERICAN ELECTRIC POWER........ccoomiireimeiineineisesinessesiseessssssssessssessssissessssians 11/12/2010 | VARIOUS, XXX
151020 10 4| CELGENE CORP......ccoviviiiiritiirrissie e 12/08/2010 | INVESTMENT TECHNOLOGY GRO 3,000.000 XXX
166764 10 0| CHEVRON CORP NEW.......viimirririmirierieseiseesneessssssssesssssssesssessssenns 08/13/2010 | INVESTMENT TECHNOLOGY GRO 200.000 XXX
17275R 10 2[CISCO SYS INC....oouiiriiriiiieise sttt 11/12/2010 | INVESTMENT TECHNOLOGY GRO 2,700.000 XXX
191216 10 0| COCA COLA CO...ovvvvrrirrircereeiseiseriessesiesissesssssssins 12/15/2010 | SANFORD C BERNSTEIN CO LL. . 3,500.000 XXX
126650 10 0|CVS CAREMARK CORPORATION........ccmvrumrmmrrrrnrirerienireenns 08/13/2010 [ VARIOUS........oouieiiariieireeteiseessesse st ses i bbbt seinns | sbsessesssesss s ss s sssees 7,100.000 XXX
235851 10 2| DANAHER CORP DEL.......cccotvimirierirereieniririneiieriieninenes 08/13/2010 | INVESTMENT TECHNOLOGY GRO 600.000 XXX
26441C 10 5| DUKE ENERGY CORP NEW........covvummieirmerirriseesssissessessesssessssessssssssssssessssssssseans 11/12/2010 | INVESTMENT TECHNOLOGY GRO 300.000 [ .oooverrerererireieri e 5,321 XXX
278058 10 2 [EATON CORP........cvmiiriiiiitinnieisissie st 12/22/2010 | INVESTMENT TECHNOLOGY GRO . 2,300.000 [ ..o 234,518 XXX
30231G 10 2| EXXON MOBIL CORP.......cooeverierereinerierieeeieniseesessnesans 08/13/2010 [ VARIOUS........cvouiieriiiieeieeiseiseessesse sttt sssssensesssne | sesesssssssssssesssssssssssssssesssees 4,090.960 | ...couvvenrieriieeee s 279,240 XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

369604 10 3| GENERAL ELECTRIC CO....courermirrrireirerissiseiiesissesseessseisesssssssensneees 08/13/2010 | INVESTMENT TECHNOLOGY GRO 2,000.000 XXX

428236 10 3| HEWLETT PACKARD CO.....ouiiiiieeiieiieieisisieie sttt 08/13/2010 | INVESTMENT TECHNOLOGY GRO 900.000 XXX

458140 10 O INTEL CORP.....ovvrierreererieitiesiest st 08/13/2010 | INVESTMENT TECHNOLOGY GRO 1,000.000 XXX

501044 10 1|{KROGER CO....coouririiiiiiieeiieeiseissssissis ittt 08/13/2010 | INVESTMENT TECHNOLOGY GRO 500.000 XXX

594918 10 4| MICROSOFT CORP.......ccvoriirierireririeinsisiiesiesiesssesisenessssessens 08/13/2010 | INVESTMENT TECHNOLOGY GRO . 600.000 XXX

651639 10 6| NEWMONT MINING CORP........ovvererrrreierierireireeise e rsesieesssesseesesiees 01/28/2010 | COWEN AND COMPANY, LLC.....cc.ovvvrerrrirnerinrinerienns 1,600.000 XXX

68389X 10 5| ORACLE CORP COM......coiiiiirriiiririiisissiessssssiesssisssesse s ssessssssessessanes 12/07/2010  COWEN AND COMPANY, LLC.....coovvverririieiirrireninninns 5,800.000 XXX

717081 10 3| PFIZER INC....vuuvirrirceieieii ettt 11/12/2010 | INVESTMENT TECHNOLOGY GRO . 2,100.000 XXX

747525 10 3| QUALCOMM INC......orormiriineiierineireeiseisessssias 12/28/2010 | COWEN AND COMPANY, LLC.....cocoorrvmrereirreieirniins 3,500.000 XXX

883556 10 2| THERMO FISHER SCIENTIFIC INC...........cc..c.... 10/27/2010 | PERSHING ADVISOR SOLUTION... . 3,200.000 XXX

913017 10 9|UNITED TECHNOLOGIES CORP 1111212010 [ VARIOUS.......ooiiiiiieitieeiieei sttt | aesssssisssssessssee st ss s 1,500.000 XXX

931142 10 3 [ WAL MART STORES INC......cmiiiiiiriiirsissiesersssissesnssssssssssssssssssssssssssssnssenes 10/26/2010 | VARIOUS........cooiviiieieiicieicieete ettt nsesssssnsnss | oeniessssesossesssssesssssessessesessse 4,400.000 XXX otteieiiieieienieieiniieies | e
9099999. Total - CommOn SOCKS - INAUSHIAl QNG MISCEIANMEOUS. ... ettt ekt R b s eebeEE e f R e E R 8 E L8 EE L EE £ E R E R E L E oL EEEEEE £ 1L E L E bR bbb XXX v | e 0

Common Stocks - Mutual Funds

922908 48 8|VANGUARD INDEX FDS TOTAL STK MKT.............. I 12/21/2010 | STATE STREET.......coiiiiiiiiiisiiisinisenssssesees s ensssesssssssssensenes XXX tiiernrnenisnisssrisnnns | coreisssssene s
9299999. Total - COMMON STOCKS = MULUAI FUNTS............c.coiviiiieiiitiiececteieictetececectetece ettt et s ettt s et saeteseseeeesesssaesesses  etessssssesasessseessssetessesseseeseeesesessesesansesesessesesesesseeesssetesesessesae e setesensesessesetesesassesesseseees s setessesseeesesetesessstessssetetesensesensneesessastesans ...309,432 XXX oooeveveveeeeereeerenis | oo 0
9799997. TOtal - COMMON SHOCKS = PAI 3. .otttk R R4 £ EEE e b Lo EE L oL R E L f L E L E 0L LR E 0L oL EE L E L EE LR bbbt 3,043,130 XXXt | s 0
9799998. Total - Common Stocks = SUMMANY HEM fTOM PAI 5. ...ttt sttt ettt st esemsetseensee | fefsetesteeseeseeseseeseeeEseEoeEeeseEeEseEeEE e e A eEeEeesee8eE e b eeEees e e E et e eEee e bbb ees s e et st en et st st 293,265 XXX oitetevieeeeceeeiieieis | oottt
9799999, TOtAl = COMMON SEOCKS. ........veveiisitieeiet ittt ettt st s st etessessesssesesessessesssessessesesseseesessesensessessessesansess  &sebsssossessessesassessesssssesessessessesaesessessee et ansessesseseasess et etesesses s s et eesessessesantessessesesanee 3,336,395 XXX ovveveeseienenieienins | covreiieiisieneienienens 0
9899999. Total - Preferred and COMMON SEOCKS.........u vttt ettt ees sttt E ke eE e E e o4t eEE e E oL eEE o E R E S8R E SRR E e 3,336,395 XXX oo | e 0
9999999. Total - Bonds, Preferred @and COMMON STOCKS...........cociiiueieiciieiieteieie ettt ettt st bbbttt b essstesesseaesebessstes  sassetebassssesassssesesssseses st et b esseseses e s et s s setebensea et s e bebeb s s et es s s et et ban s et en e s et et s anaebanantns 15,153,701 XXX ooveeieeeeieeieeerieiens | e 89,469
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
¢} Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. States, Territories and Pc ion
57582P NF 3 |MASSACHUSETTS ST ... | 07/29/2010. | MORGAN STANLEY....... 693,132 | ...........600,000 | ...........678,792 | ...........670,398 | ...coovvrrmrvrrerrs | orrireenn(8,310) s e (8,310) e | erere00000.662,088 | e | v 31,044 27,417 | 09/01/2014.
57582N R6 4 |MASSACHUSETTS ST ... | 02/05/2010. | NATIONAL FINANCIAL SERVIC.... 329,202 17756 | i | s 11,446 | ......... 7,792 | 08/01/2027.
97705L UA 3| WISCONSIN ST ... | 11/29/2010. | BONY Vinning Sparks IBGL..........c. | v | i 756,412 | ...........650,000 | ... 713,798 | ... 705,303 | oo [ ovrenenene(6,293) [ | oerinenennn(6,293) | v i 699,010 | ..vvviivvrrins | e 57,402 | ......... 57,402 | ....... 35,208 | 05/01/2017.
1799999. Total - Bonds - U.S. States, TErmtories & POSSESSIONS..............cccovieirieiies  cvreereveieeetieeteteeeseeeesisetesesesieseseaesesessesesesssaesesesesessaenns | ererens 1,778,746 1,678,854 |................ 0 ... 99,892 | ......... 99,892 | ........ 70,417 | ..... XXX......
Bonds - U.S. Political Subdivisions of States
341535 RU 8|FLORIDASTBRDEDPUBED  CAP....ccoounne. ... | 06/01/2010. | Sink PMT @ 100.0000000..........c00. | covrererrerrrerirneinerins | crvrererne 165,000 | coriirrern165,000 | oo 171,822 | 165,921 [ o | e (921) | s | cerneeineenen(921) [ [ v 165,000 | oo [ e | v (10 4,125 | 06/01/2010.
414018 3E 9[HARRIS CNTY TEX FLOOD CTL DIST CON. ... | 11/29/2010. | WELLS FARGO SECURITIES........ rrveneeenneenns | oeoen.063,634 | ...........560,000 | ..........620,262 | ...coeeern 811,608 | oo | e (8,580) | s e ($,580) | s | ereneeendB07,026 [ | s 56,608 | .........56,608 | ........ 34,300 | 10/01/2018.
468034 HU 0|JACKSON CNTY ORE SCH DISTNO 5 GO........... | ... | 03/24/2010. | CITIGROUPGLOBAL MARKETS I.. | .... 26,233 5,556 | 12/15/2015.
558447 7R 3 |MADISON WIS GO PROM N TS 2005A.................. ... | 10/01/2010. | MATURITY ..cvvvvinririiniinniicis [ i 325,000 | ...........325,000 | .......... 342,163 | ............. 334,866 | ..ooovvirvrriinn | vrreeenn(9,866) | oo [ 9,886) | oo | o0 325,000 [ e | e | 0 | 16,250 | 10/01/2010.
59333M QD 0| MIAMI-DADE CNTY FLA SCH BRD CT REF.......... .| 11/05/2010. | JANNEY MONTGOMERY, SCOTT | ...ccvvvvivviririvinnns | cvverend 893,736 | ...........800,000 | ...........840,664 | ............835951 | ..o | vrreenn(2,249) | oo [ eveeeeen(2,249) | i | 00833702 [ i | 60,034 | .. 44,111 {10/01/2020.
840610 HN 2|SOUTH WASHINGTON CNTY INDPT SC G.O....... ... | 02/01/2010. | CALLED @ 100.0000000. 300,000 2313218 [ | e (13,218) .8,250 | 02/01/2019.
2499999. Total - Bonds - U.S. Political SUDGIVISIONS Of SALES........cviiiriiieiiiiiiiins ottt 2,813,618 | ....... 2,550,000 | ........ 2,743,503 | ........... 2,703,140 | .o 0] [REATE)] — 0 |, (19179) [ oo 0 i 2,683,961 | ..o 0] e 129,657 | ....... 129,657 | ...... 112,592 |..... XXX......
Bonds - U.S. Special R and Special A t
251255 5E 1|DETROIT MICH WTR SUPPLY SYS RE REV......... ...107/29/2010. | RIDGE CLEARING & OUTSOUR... [ ...ccvvmivrrnriernnins | wrerirnines 443,992 437,401 07/01/2025.
311450 EW 6|FARMINGTON N MEX POLLUTN CTL R REV........ ... | 07/07/2010. | GUGGENHEIM CAPITAL MARKET | .......cvvvvvvirrirnnne 50,318 50,000 04/01/2029.
372541 AF 9| GEORGE WASHINGTONUNIVDC TAX.. ... | 09/15/2010. | CALLED @ 100.0000000. 5,000 09/15/2032.
40222P BA 9 |GULF COAST WASTE DISP AUTH TEX REV. ... | 06/10/2010. | MORGAN STANLEY....... 616,400 01/01/2036.
562334 DX 7|MANCHESTER N H ARPT REV GEN.....ccoonne. ...| 01/15/2010. | CALLED @ 100.0000000 325,000 01/15/2030.
575765 WB 4 [ MASSACHUSETTS MUN WHSL ELEC CO POW... | ... | 07/01/2010. | VARIOUS........ 300,675 07/01/2010.
57583P DL 0|MASSACHUSETTS STFEDHWY  FED............ ... | 12/15/2010. | CALLED @ 100.0000000 375,000 06/15/2014.
57586E CH 2|MASSACHUSETTS ST HEALTH & EDL REV ... | 11/29/2010. | PERSHING LLC........... 399,160 07/01/2016.
590545 MC 0 |MESA ARIZ UTIL SYS REV UTl..... ... | 11/29/2010. | MERRILL LYNCH, PIERCE, FE..... 259,037 07/01/2021.
59259R 5Q 3|METROPOLITAN TRANSNAUTHNY RTRA........ ... 1 07/28/2010. | NATIONAL FINANCIAL SERVIC.... [ .ccvevrrrrererirernnns | revivrines 287,102 11/15/2030.
59465E Q6 3 |MICHIGAN ST HOSP FIN AUTH REV HOS.. ... | 08/15/2010. | CALLED @ 100.0000000. 50,000 08/15/2014.
64983W 8N 9|NEW YORK ST DORM AUTH REVS  REV.. ... | 05/06/2010. | NATIONAL FINANCIAL SERVIC.... 32,320 11/15/2023.
65003P CF 9 |NEW YORK ST URBAN DEV CORP COR REV...... ... | 03/15/2010. | CITIGROUPGLOBAL MARKETS I.. | ..o | cereiinnes 207,564 01/01/2017.
650035 PY 8|NEW YORK ST URBAN DEV CORP REV REV....... o | 1111212010, | STEPHENS INC....cooovvviviriierinees [ vreeernniisinsineinnins | vevnnines 749,062 12/15/2017.
66483P AC 5|NORTHERN CALIF GAS AUTH NO 1 G GAS .|...107/01/2010. | MATURITY. 800,000 07/01/2010.
731165 AZ 9|POLK CNTY FLATRANS IMPT REV REF............ 11 12/01/2010. [ VARIOUS........ovvoiiiriiriiniieinnines [ v | vernnea 400,221 12/01/2025.
74529) HQ 1|PUERTO RICO SALES TAX FING CORREV......... | ... | 09/30/2010. | STIFEL NICOLAUS & CO INC....... | cecoveververvrirerinins | rervnis 145,240 08/01/2039.
89602N BB 9| TRIBOROUGH BRDG & TUNL AUTH N SUB........ |... | 02/05/2010. | KEYBANC CAPITAL MARKETS..... 503,935 11/15/2020.
917547 LS 8|UTAH ST BLDG OWNERSHIP AUTH LE REF........ ... | 11/05/2010. | JANNEY MONTGOMERY, SCOTT | ...ccccoviviviririnnnnns 592,955 05/15/2019.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............o.eviiiriiiriiiiseiiesississsesissessssss s esssssse s esssssssnsssssensans 6,542,981 | ........6,120,000 | ........6,550,906 | ...........6,410,503 | .......c.c......0 [ .o .(53,89) | ool [ (3,89 | 0 | eo...6,406,614 | ... .0 ] L. 136,367 | .......136,367 | ......269,738 |..... XXXt
8399997. TOtAl = BONAS = PAIM 4.ttt bbbttt sttt | aneias 11,135,345 10,769,429 | ................0 | .......365,916 | .......365,916 | .....452,747 |..... XXX......
8399998. Total - Bonds - Summary Iem from Part 5.........co i ettt 2,240,433 2,240,424 2,239,997 | .o | e 436 | o 436 | 1,271 XXX......
8399999. TO1AI = BOMAS. etttk ekt e E Rkt | e 13,375,778 13,246,248 13,009,426 |................0 | .......366,352 | .......366,352 | .....454,018 | ..... XXX......
Common Stocks - Industrial and Miscellaneous
88579Y 10 1 [3M CO..ooiiriieiieieierieeeeeisesesiseiis ... | 05/06/2010. | VARIOUS..........ovvemrrrerirerirneersrinns | eoreeirneenns 400.000 | .............33,628 | oo XXX | v 27,822 | oo 11981 | i i(5,868) [ oo | e | eeeriieneene(5,808) [ e | e 27,822 | | 006,205 | 08,205 | 99 [ XXX......
002824 10 O[ABBOTT LABS........ ... | 02/08/2010. | PERSHING ADVISOR SOLUTIONS; ... 400.000 L2113 | 21,596 | e (AB5) [ e [ | e (485) [ | 2113 i | 340 | 340 [ | XXX......
054303 10 2|AVON PRODS INC.......coccoivumririrnnes ... | 07/26/2010. | PERSHING ADVISOR SOLUTIONS| ..........6,600.000 149,762 | ..iveree207,900 | ovin(58,138) [ oo | vevrerineeinnniines [ erneerneen(58,138) [ | v 149,762 | s | 46,155 | ... 46,155 | .....2,904 ... XXX......
149123 10 1| CATERPILLAR INC DEL......coovvivvrriirriiernircns | oo 05/06/2010. | INVESTMENT TECHNOLOGY GR( ............. 700.000 | ...ocoer.. 46,280 [ oot XXX oo [ e 33,273 | 39,893 | i iiin(6,620) [ e | e | eerernennn(6,620) [ i [ 33,273 | i | 013,007 13,007 s 294 XXX......
166764 10 0| CHEVRON CORP NEW........coooumirmmeremrerreniinineins | oee 05/06/2010. | INVESTMENT TECHNOLOGY GR( ............. 300.000 | ...coo0rrii23,956 | .ecree XXX o | v 25,763 | ovrirereei23,097 | 2,866 | oo | e | e 2y808 [ i | 25,763 | i | reeneen(1,807) | o (1,807) | e 204 XXX......
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Annual Statement for the year 2010 ofthe AAA Southern New England Insurance Company

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
¢} Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date

17275R 10 2[CISCO SYS INC.....oovvirrirrirriinerierineriesisrersiinns ... | 05/06/2010. | VARIOUS..........cccmmvemnrrerirmrirninnes | cevvienes 1,200.000 | .............30,940 |......... ) .0 SR 27,552 | ovvvcrirn 28,728 | oerere(1176) | s e [ e (1176) | s [ 27,552 | .oovveriniiins

209115 10 4|CONSOLIDATED EDISON INC... ... | 05/06/2010. | VARIOUS.... ..800.000 . ...30,756 ...36,344 ..30,756

235851 10 2|DANAHER CORP DEL. ... | 05/06/2010. | VARIOUS.... e ..600.000 | .............48,153 |......... XXX.. . ...44,235 ..45,120 ..44,235

25179M 10 3|DEVON ENERGY CORP NEW.......cccovvremrvrerirnens ... | 07/15/2010. | VARIOUS..........overrrrrrerirerirnennes | cevvienns 3,800.000 | ...........240,352 |......... ) .0, SR P 308,992 | ....ccovvrne 279,300 308,992 | ..o

26441C 10 5|DUKE ENERGY CORP NEW.. ... | 05/06/2010. | INVESTMENT TECHNOLOGY GR({ ... ..19,671

291011 10 4 |EMERSON ELEC CO ... | 12/08/2010. [ VARIOUS.........ooovvereriiirirrirernninns .188,530

30231G 10 2 [EXXON MOBIL CORP........ccovverrrierierireerenineens ... | 06/30/2010. | SALE OF FRACTIONAL.........ccoouuu. 66

369604 10 3|GENERAL ELECTRIC CO... ... | 05/06/2010. | VARIOUS....

428236 10 3|HEWLETT PACKARD CO... ... | 05/06/2010. | VARIOUS.... e

458140 10 O [INTEL CORP.....cccovviriiiirmriciieieierineines ... | 05/06/2010. [ VARIOUS.........ccovviirimrirerirniiiens | eoveienns 1,700.000

459200 10 1|INTERNATIONAL BUSINESS MACHS... ... | 05/06/2010. | VARIOUS.... 200.000 ...20,856

478160 10 4|JOHNSON & JOHNSON . | ... | 12/06/2010. | VARIOUS.... e .158,992

501044 10 1|{KROGER CO......cceevrmmiirrrimrirrirneinsissiieseseseinnens ... | 05/06/2010. | INVESTMENT TECHNOLOGY GR( .............400.000 | ..............8,958 | .coocc.. XXXoovvrrs | vrvrrreennnn8,292 | ciiiiiiiniennn8,212 | B0 [ | e [evnriinrinnennnB0 [ | vvvieiienen8,292 | s

502424 10 4|L-3 COMMUNICATIONS HLDGS INC. ...| 12/16/2010. | INVESTMENT TECHNOLOGY GR({ ... .(57,030)

532457 10 8|LILLY ELI& CO. ... | 10/26/2010. | PERSHING ADVISOR SOLUTIONS; ... .(60,008)

540424 10 8|LOEWS CORP........cccosmriirierierinirierineiiesisnniens ... | 05/06/2010. | VARIOUS..........oevvmrrierireriiriiniane

580135 10 1|MCDONALDS CORP ... | 05/06/2010. | VARIOUS..........ovvemerrerierireerrninns

651639 10 6NEWMONT MINING CORP. ... | 05/06/2010. | INVESTMENT TECHNOLOGY GR( ...

701094 10 4|PARKER HANNIFIN CORP. ... | 01/22/2010. | VARIOUS....

717081 10 3|PFIZERINC.. ... | 02/08/2010. | VARIOUS ,400.000

742718 10 9|PROCTER & GAMBLE CO.. ... | 12/14/2010. | VARIOUS.... . ...2,300.000 .(13,040) | ...

806857 10 8|SCHLUMBERGER LTD......cecvemrerrerrrirerinsireiins F.|07/13/2010. | SANFORD C BERNSTEIN CO LL.. 700.000 (17,587) | ...

842587 10 7|SOUTHERN CO ... | 05/06/2010. | VARIOUS ,900.000 4,396

913017 10 9|UNITED TECHNOLOGIES CORP........c.cooevririrnnne .| 05/06/2010. | VARIOUS.... 500.000

931142 10 3|WAL MART STORES INC ... | 05/06/2010. | VARIOUS.... 300.000

98385X 10 6|XTO ENERGY INC v . | 06/28/2010. ,100.000 .299,273

9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS...............c..ccccccveiies covereiiieieieeeeeeiieeereeeeeeeeeeereneeeeneeeereseseversnenenienens | eereeni2y036,975 | oo XXXt | i 2,565,493

Common Stocks - Mutual Funds

922908 48 8|VANGUARD INDEX FDS TOTAL STK MKT... 17,589.154 ...510,000 (93,129) | .vvevrvneniinninns | ervnnnrneninseennne [ eereeneenn(93,129) [vvenennsninnen | eerineennnnnn 372,585 | viviiinivinininnne | e 137,415 | i 137,415 | ... 4,59 |..... XXX......
9299999. Total - Common Stocks - MUtUAL FUNDS..........c.uiiiiiiiiiiiiiiiiinis it 510,000 (93,129) | coovvvvcrienenn0 |0 [ ieie(93,129) [ o0 i 372,585 |0 ] L 137,415 | L 137,415 | ... 4,59 |..... XXX......
9799997. Total - COMMON SOCKS = P 4.......verieririiiisieieiesi et eesees sttt snsnnnen | cnniens 3,146,975 | ..o XXX vorivvs | s 2,938,078 | ..ccooovve 2,982,944 | ... (141,620) | oovovvvienrnen0 o0 | i (141,620) | o0 |00 2,938,078 | viiviennl0 | 1.0 208,894 | ..o 208,894 | ......39,253 |.... XXX......
9799998 Total - Common Stocks - Summary Item from Part 5 284,535 293,265 | ..ccoovvererrerrn, . ceevereerenieies | ceeieeneernn 293,265 | e | e (8,730) | (8,730)] .........4,646 |..... XXX......
9799999. TOtal = COMMON SHOCKS. ...ttt sttt | cerrees 3,431,510 | .o XX | e 3,231,343 | .o 2,982,944 | ... (141,620) | oovovvinienen0 [0 | s (141,620) | .coooovvivennn0 | 13,231,343 | o0 | .....200,164 | ... 200,164 | .......43,899 |..... XXX......
9899999. Total - Preferred and COMMON SEOCKS. .. ....rurrrsurerirsssissers s essssessssiss | sessssssssesssss sttt | sereees 3,431,510 SRR 3,231,343 | oo 2,982,944 | ... (141,620) | . [T | I I (141,620) | ..coovvviecnnc0 | 3,231,343 | o0 | .....200,164 | ... 200,164 | ........43,899 |.... XXX......
9999999. Total - Bonds, Preferred and COMMON SOCKS.............couuriiiiiiiiiiiiiiins vt | enes 16,807,288 |......... XXX | 16,477,591 | ......... 13,790,108 | ...... (141,620)| .........(88,165) | .....cccoveeen0 | oo, (229,785) | .................0 | ..........16,240,769 | ...............0 | .......566,516 | ....... 566,516 | .....497,917 |..... XXX......
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. States, Territories and Pc ion
57582P NF 3| MASSACHUSETTS ST.....ooviirinimrinsinssrississrinns |‘ 03/19/2010 | NATIONAL FINANCIAL SERVIC | 07/29/2010 | MORGAN STANLEY........cccoenees 39,997 |....... [C72)) Il [N (2] I
1799999. Total - Bonds - U.S. States, Territories & Possession: i ettt n s essnsensesesssssnsesessessnsenessessnssnensesssssnensenes | ceeerinierses 0,000 | ciiriierenr 40,424 | i 40,433 | o 39,997 | .o 0 (428) .0 (428) 0
Bonds - U.S. Special R and Special A t
13033W 3S 0| CALIFORNIA INFRASTRUCTURE & EC VAR...... ...| 04/30/2010 | MORGAN STANLEY.................. 05/05/2010 | MORGAN STANLEY.......cccccoveve | ver0eerne.200,000 | ... 200,000 200,000
20774L RU 1 [CONNECTICUT ST HEALTH & EDL FA VAR....... ... | 11/30/2010 | JPMORGAN SECURITIES INC.. | 12/01/2010 | JJMORGAN SECURITIES INC.. | ......... 1,000,000 | .........1,000,000 | ........... 1,000,000
57582N 4G 7| MASSACHUSETTS ST CON..oovornris ... | 11/30/2010 | GOLDMAN SACHS.........ccoovuenns 12/20/2010 | GOLDMAN SACHS........ccovvvnnens | ovrvs 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ..ccoovene 1,000,000
3199999. Total - Bonds - U.S. Special Revenue and Special A t . OO PP O OO PO PP PPPOPPPPPPPPPTPPRIO .2,200,000 | ...... 2,200,000 .2,200,000 ....2,200,000
8399998. TOtAl = BONAS. vttt e 12,235,000 | ......... 2,240,424 2,240,433 2,239,997
Common Stocks - Industrial and Miscell
INVESTMENT TECHNOLOGY PERSHING ADVISOR
478160 10 4|JOHNSON & JOHNSON........ccoirrrrrmerrcrirncerenns ...| 08/13/2010 | GRO 12/06/2010 |[SOLUTION | s 300.000 | ..covvrerne 17,498 | oo 18,686 | ..oooocvrreens 17,498
INVESTMENT TECHNOLOGY
487836 10 8|KELLOGG CO ... | 08/13/2010 | VARIOUS.........ovvvrerirreririnirinns 10/27/2010|GRO | 2,300.000 | ..oovvrnees 124,708 | ............ 113,691 | v 124,708
INVESTMENT TECHNOLOGY INVESTMENT TECHNOLOGY
502424 10 4|L-3 COMMUNICATIONS HLDGS INC..........cocvvunee ...| 11/112/2010| GRO 12116/2010/GRO | 900.000 | ....ocverece 62,959 | .oocren. 63,421 62,959
SANFORD C BERNSTEIN CO INVESTMENT TECHNOLOGY
742718 10 9[PROCTER & GAMBLE CO......cocvvvvrviririnisnissiranens ... | 04/15/2010 | LL 1214/2010{GRO | ... 1,400.000 88,100 | ...... 88,737 88,100
9099999. Total - Common Stocks - INdUstrial ANA MISCEIIANEOUS. ... it ittt 293,265 | ........... 284,535 | ..o 293,265
9799998. TOtAl = COMMON STOCKS. ........cuvecveceiieieciet ettt es eetebsesssssssesses et sesssess st esess e b et eeses st et ee s s s e st e s ensess e b s st ess s e bt entesse s et ens st essesnses 293,265 | ............ 284,535 | .............. 293,265
9899999. Total - Preferred and COMMON SOCKS. ...ttt aotiseiess st 293,265 ....284,535 ....293,265
9999999. Total - Bonds, Preferred and COMMON STOCKS. .........ccciiiiiciciiiiieiiiis eevectetetct et se et et ee et es bbb st et st e b s st et s s s et et s s et e b s se s et es s s et eb s seb et s ebebeb s seb s s seaesnans 2,533,689 .2,524,968
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUSIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted $.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

3

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Bonds - U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivision - Issuer Obligati
CITIZENS PPTY INS CORP FLA  SEN.....ccocvvirnnnns | ......... ‘ . | 12/09/2010. | MORGAN KEEGAN & COINC..........cc..... 06/01/2011. 101,678 |. (245) | ..o 101,923 | ... 417 ......5.000 | ... 0.959 |JD......
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligation 101,678 0 (245)] ...... 0 .0 101,923 | ... 417 L0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations 101,678 0 (245)] ...... 0 .0 101,923 | ... 417 .0 L XXX XXX XXX
Total Bonds
7799999, SUDLOLAIS - ISSUET ODIIGAHONS. ... rereretresserssere ettt 101,678 0 (245)| ...... 0 .0 101,923 | ... 417 20 L XXX XXX XXX..
8399999, SUDLOLAIS = BONDS.......c.uieesiesieseieiieserises e bbb 101,678 0 (245)] ...... 0 .0 101,923 | ... 417 .0 L XXX XXX XXX..
Exempt Money Market Mutual Funds
857492 88 8|STATE STRINSTIL INVT TR TREAS MMK................ | ......... l | 12/31/2010. | STATE STREET........ccoovverereersreresenns | v XXX..... 284,059 [ ..ooverviereiiees o | e | e | e 284,059 |. 4 | | L MON.. |..
8899999. Total - Exempt Money Market Mutual Funds .. s 284,059 0 0. 0 w0 XXX 284,059 |. 4 L0 L XXX XXX XXX
9199999. Total - ShOM-TEMN INVESIMENTS. .........cvuirireieeieieiiieeiieeseei ettt 385,737 0 (245) | ...... 0 0 | XXX 385,982 | ... 421 .0 XXX XXX L XXX..
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Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn 1-Footnote
NONE

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

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

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2010 of the AAA Southern New England Insurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
SOVEreigN Bank..........ccuveeuierireieiereeseece e ProOVIENCE, Rl......coieicieiceercseeiseesiereiseseeisseseneesenssnnnnens | cneeenees | sereeessnssesnsesesnsnnens | conesseeessssssessssssesssssses | seseessessssssesesssssssesseens | coesseeeenessssessees 52,074 | XXX
0199999. Total - Open DEPOSHONES. ......cv.reereririirsisieierississe s snees XXX [ e XXX (U R ROTION | [ [FTTRRRO RO 52,074 | XXX..
0399999. Total Cash 0N DEPOSIL.........vuiueiririiirisiisieerisis st XXX [ XXX 0 [ [ 52,074 | XXX..
0599999, Total Cash........covrueverireireiiiieeiniiessieereseieseiees XXX [ e XXX.oovones 0 [0 [ 52,074 | XXX.
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 355,712 | 4. April 8,294 | 7. July. 9,357 |10. October. 5574
2. February. 56,829 | 5. May. 41,126 | 8. August 44,208 | 11. November. 596,567
3. March 44,002 |6. June 26,151 | 9. September. 18,225 | 12. December. 52,074
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Annual Statement for the year 2010 of the AAA Southern New England Insurance Company

Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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