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Annual Statement for the year 2011 of the AAA Southern New England Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. ArBASUNY SECUMEES.......vvvriveireireiciiieiseieteste ettt snsentens | sevsesssssssessessntenses | ansesesnes 0.0 [ [ | e [ I 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVEMMENE AQENCIES.........cvvvieiireieiriieiieieiesie et sessssenses | sevesesssssessssssseses | ssesiesenes 0.0
1.22 Issued by U.S. government SPONSOred gENCIES..........rvrrerrrrerermurnrenseseseesnsesseseesnns | sessesssssssssnssssssnens | seessnsssens 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed Securities).........cccc. | vererrerrererrieiies | cverrennns 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............cccceeeveeeerenieiienee | cvvees 1,267,283 |............ 2.9 | . 1,267,283 | ..ooooeeereerierenins | cveins 1,267,283 |............ 2.9
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general Obligations...........cccuvveeinieirnineesseeseseesssesessssenes | ereead 6,903,435 |..........16.0 | ........ 6,903,435 | ..coovovrreerieiens | e 6,903,435 |.......... 16.0
1.43 Revenue and assessment obligations.............cccueveueveieiieieieieeeseeee e | v 24,169,780 |.........55.9 | ...... 24,169,780 | ...ccvvveerererreririen | e 24,169,780 |.......... 55.9
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 by GNMA.....
1.512 Issued or guaranteed by FNMA and FHLMC.
1513 Al ONET ..ottt bbb
1.562 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA..........cooovieieieeieees [ | eveiena (0O T TR ISR (( R — 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....... | ccoccoevievcvieies | coeiennes 0.0 [ [ | e [ I 0.0
1523 Al ONE ...ttt essessnsas | sesestenssnssessensnsins | essesnees 0.0 [ oo e | s (V1N PR 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid SECUFtIES)........... | vrverrerrrernrrrins | cevereerens 0.0 [ e | s (010 IR 0.0
2.2 Unaffiliated non-U.S. securities (including Canada).............ccueuerieeeiriieieiieieseeieiessiens [ ereneisssesensssssens | cesesineens 0.0 [ [ | e [ I 0.0
2.3 Afiliated SECUMHIES. ... . vererrereiecereieie ettt sttt ssessensnsns | sssessssssssessesssnssne | sesessennens 0.0 [ [ | v [ I 0.0
3. Equity interests:
3.1 Investments in MULUAL FUNGS...........cocueeieeiciecceee e snsnes | eveesad 4,759,540 |.......... 11.0 | e 4,759,540 | ..o | e 4,759,540 |.......... 11.0
3.2 Preferred stocks:
B4 O 1111 =T OO

© © N o

3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
341 Affiliated.....
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated........covereericrirrreiene

3.52 Unaffiliated

33

34

35

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties. .........ceviveieieieirieesisiee e
4.4 Multifamily residential ProPEIES..........everrurrirerinrirrieiesissise s nsnes
4.5 COMMETCIAl IOBNS.......couieiecireiieiieieie ettt
46

Mezzanine real estate 10NS..............c.ccueveiieiriciceee e

Real estate investments:
5.1 Property occupied DY COMPANY.........ccoiiuriririerreeie s snsennes

5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction Of dEbt)..........c.cccevevrieiceceee e

5.3 Property held for sale (including $

CONITACE IOBNS.......oveeeeireieies e

DBIVALIVES. ...t

RECEIVADIES fOr SECUNIHIES. ......uvvvreererreeriiieeieeii it

Securities lending (Line 10, Asset Page reinvested Collateral)...........oerereernenieresssneeinns | veversessseseessenes | seesiesnens (010 ORI PO ) .0, GO IR )90, GO D XXX..
. Cash, cash equivalents and short-term iNVESIMENtS............ccccvcvverrievciersieceeeeee s | e 396,445 |............ 09 | . 396,445 | ..o | v 396,445 |............ 0.9
. Other iNVESIEA @SSELS.........cciiiiiie s ssssssnnns |t | i 0.0 [ [ | v 0 e 0.0
. TOtAl INVESIEA @SSELS.......coveieeeeee ettt a b seaesesetens | senans 43,255,839 |........ 100.0 | ...... 43,255,839 | ..ooovvveerererriennnn 0f... 43,255,839 |........ 100.0

S101




Annual Statement for the year 2011 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
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Annual Statement for the year 2011 of the AAA Southern New England Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

© ©® N o

10.

1.
12.
13.

Ea

® N o o

10.
1.
12.

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT........c.iuiiieieiieieiet ettt sttt b bttt

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et 0
Capitalized deferred interest and other:

3.1 T0talS, Part 1, COIUMN 16........cvumieirieierirceieesieceseess ettt

3.2 T0tals, Part 3, COIUMN 12........oiiiiriiirireissieces sttt 0
ACCTUAL OF GISCOUNT. ...t se s8R

Unrealized valuation increase (decrease):

54 Totals, Part 1, COIUMN 13 NNE ............................

5.2 Totals, Part 3, ColUMN 9........oevvvvrrirricrrrrereecinerneseiennece s -a?.-K- s 0
Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19.........ciiiiiiieiiisieieiieteee ettt e bbb s bbb bttt s b b et e s bt st es bbb b b s et s st s st n st anen

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

Deduct amortization of premium and EPIECIATION............c.cvevirie ettt bbbttt s bt s e e bbb et ettt et et s s ae st e s et st n s
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17t

9.2 Totals, Part 3, COIUMN 14.........oeeirereseees st 0
Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........ouiiriieeieerieeeseseisesisesss sttt

10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).......ccrvurrrrrirrirnrnrirrernessstssesseessssese st ssessssssssssssssssssssssessessesssnssens 0
Deduct total NONAAMItEA BMOUNES. ...t

Statement value at end of current period (LiNe 11 MINUS LINE 12)........iuriiririninrissieisesisseeeesssssssssesssssss s ssessssssssssssessessssssessesssssssssessessssssessessssssssessessnsssssessanens 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........ccu ettt sttt s bbb £ E bbb R bbbt 43,621,181
Cost of bonds and stocks acquIred, Part 3, COIUMN 7...........c.cuiuiieiiiee ettt sttt bbb bbb e bbbt bbb bbbt st enas 15,323,822
ACCTUAL O QISCOUNL. ...ttt ettt bbb s bbb b s bbb s s a s b st b st b A2 s b bt bbb b s bbbt n s bbb st sns 18,231
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
4.2 Part2, SECHON 1, COIUMN 15.......ciiiiiiiiiiirir s s
4.3 Part2, SECtON 2, COIUMN 13.....couuiiiiireriiesi ettt 395,802
44 Partd, COIUMN 1ottt (375,653) 20,149
Total gain (10ss) on disposals, Part 4, COIUMN 19.........cciiiieiicieiectei ettt bbbt bbbt bbb bbb bbb bbb bbbt bbb es bbbt 728,544
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ciiieiiiiiiieie sttt s et 16,307,491
Deduct amMOrtiZation Of PIEMIUM..........c.c.uciieieiieiicicie sttt bbb bbbt bbb s b bbb bRt bbb e bbb bbbt bbbt en bt baen s 545,046
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15ttt

8.2 Part2, SECHON 1, COIUMN 19. ...ttt b bbb

8.3 Part 2, SECHON 2, COIUMN 16.......c.uiruuuimmreimirieesiess sttt

8.4 Part 4, COIUMN 15.....couuiiiieireiieeiiserisre st 0
Deduct current year's other than temporary impairment recognized:
9.1 P, COIUMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN 4.ttt
9.4 Partd, COIUMN 13ttt 0
Book/adjusted carrying value at end of current period (LINS 142+3+4+5-8-T+8-9)..........cccoorriiriierieieiietsee e es sttt s et n et een 42,859,390
Deduct total NONAAMItEA BMOUNS............iiiiiiii bbb
Statement value at end of current period (LINE 10 MINUS LINE 11).......ovivriieiieiciieeece ettt s bbb bbb sa bbb es st en s e s snnaenas 42,859,390
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Annual Statement for the year 2011 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...oooioiiieiiieceiiiees | e 1,267,283 | oo 1,329,756 [ .o 1,284,952 | .o 1,180,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....oovirrrernrissinnines | o 6,903,435 | .o 7,122,750 | oo 7,065,198 | .o 6,825,000
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 24,169,780 | ..o, 25303294 [ .o, 24,720,842 [ oo, 23,260,000
Industrial and Miscellaneous and Hybrid 8. UNIEd SHAIES. .. | erereieiiecireirsieissieieieees | ceereetseie et sstsetseenes | seesestsessesessess sttt enes | seesestese sttt
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, 32,340,498 | ..o 33,755,800 | .coovvsiirires 33,070,992 | .o, 31,265,000
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.......couuevevnveees | coveevvmnerivnnenns 10,518,896 | ..oovvvvrrvvreernan. 10,518,896 | ...cvvrmurrvrnrnens 8,826,376
Industrial and Miscellaneous (Unaffiliated) 21, €aANAAA........coceiereiceins [ e | s | s
22. Other COUNMiES. ....ccvvecrenss | eovieisiinsiinisisiscisciinens | v | e
23. TotalS. ..o | v, 10,518,896 | ..oocovvriccriennee, 10,518,896 | .ooovvvicrriens 8,826,376
Parent, Subsidiaries and Affiliates 24, TotalS....ovcveeciiieiesciciiiesns | e | s | s
25. Total Common StocksS....... | c.ccoovviivievnece 10,518,896 | ..oocovvrvccriennee, 10,518,896 | .oooovvicriiiens 8,826,376
26. Total Stocks 10,518,896 ...10,518,896 ...8,826,376
27. Total Bonds and Stocks.... 42,859,394 44,274,696 | ..oooovvverrrnenn: 41,897,368
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

............................ 1.0
............................ 0.0
............................ 0.0

............................ 038
............................ 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

.................... 819,110

................. 4,152,164

.................... 854,580

.................... 209,643

.................... 867,938

................. 5,427,679

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

B ClASS Moo sassannns | erveenseensaenies 4,657,693 | .cooovvrernnns 8,775,660 | ..cooevrenrn 4,337,140 | oo 4,674,315 | oo, 1,242,471 | oo 23,687,279 | oo 725 [ 26,120,046 | ....ccovverrrerrerrrne. 765 | 23,687,279 | ..ovoeeereeeeeeeeees
52 ...482,501 ..482,501 |. 1,312,148 |. ...482,501

5.3 ClASS 3..ouvivierietcees et ssennas | sevaesteesssestes e sessessnses | eessessenssssssessessessesssens | sressessesseesiessessssseesessens | srreesiesiessess e sesses e ssesans | sesteesesest st senas | srsessesses st seeneas 0 {eorreeierierierieeend0.0 [

B4 ClASS 4.ttt ss s estensas | sessesseesessessensesessessnses | ressessesssesessenssssessesssnns | sreesessesssesssessessesessans | srssesiesessensesessesssssesss | sesssesiesessess s estensssenes | ersessessesesens s sseneas 0 [ eovrrevererreiieeend0.0 oo

5.5 ClASS B..vvvvevrrrriricisissis sttt stennas | sessessesessessensessessessnses | ressessensesessesssssessesssnss | sreesessesssessssessesssssessans | sessesiessessensesessessessesss | sesssesiesessess e sessensnsenes | sressessesesens s sseseas 0 [ ovrreverenirerieeennd0.0 [

5.8 ClASS B..vuvvuvrvrrrrerceseisssssssessesssssssssesssssssssessessssssessessssssessessessessonsas | osssesssssessossensssssessansonsss | oessassenssesossenssnssessensonss | sroesessansenssessensanssnssessans | anssesessonsensiessessensanssesses | sosssssessonsensinssensenssnssesss | srsesssssesassensanssessessas [0 o o X0 I OO

5.7 TOtAIS....oeceeieee e ssnsns s snsnaanes | essnsssesnean 4,657,693 | ..oovoreens 9,258,161 | .oovvnnenn 4,337,140 | oo 4674315 | oo 1242471 [ ... 24,169,780 27,432,194
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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 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

8.1 ClASS 1ottt sttt 0.0
8.2 ClASS 2..everereeieteie ettt 0.0
8.3 ClASS 3..onieeireireteie ettt 0.0
8.4 ClASS ...ttt 0.0
B.5 ClaSS B.....euuieriiriierieeieeiee e 0.0
B.6 ClaSS B.....couveueerciriieeieeiee s 0.0
6.7 Totals... ..0.0
Hybrid Securities
T 3 OO 0.0
7.2 ClASS 2uovveerereeeeeeeeeseseese ettt 0.0
7.3 0.0
74 ..0.0
75 0.0

7.6
7.7 Totals

Parent, Subsidiaries and Affiliates

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

Quality Rating per the
NAIC Designation

1 2
1 Year Over 1 Year
or Less 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 8 9
Column6 as a Total from Column % from Col. 7
% of Line 9.7 6 Prior Year Prior Year

10
Total
Publicly Traded

11
Total

Privately Placed (a)

Total Bonds Current Year

ClIASS 1.ttt s
ClASS 2.

Line 9.7 as a % of Col. 6

............... 13,675,681
.................... 482,501

............... 32,185,160
.................... 482,501

............... 32,185,160
.................... 482,501

5,705,479

4,883,958

2

110,409

Total Bonds Prior Year

ClIASS 1.ttt

Class 2
Class 3

Line 10.7asa % of Col. 8.........cccouueee.

................. 5,629,008 |...............14,975,280

....634,957

................. 7,756,877

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

................. 1,555,036

..677,191

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

............... 32,825,302
1,312,148

..15,610,237

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

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

..34,137,450

Total Publicly Traded Bonds

ClASS T.ouiiieereierier st

Class 2
Class 3
Class 4
Class 5
Class 6

Totals............
Line 11.7 as a % of Col. 6....
Line 11.7 as a % of Line 9.7, Col. 6, Section 9..........cccceeevreiucnnes

................. 4,883,958

................. 2,110,409

..34,137,450
..... XXX....

Total Privately Placed Bonds

Class 1
Class 2

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

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

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

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....327,163;

NAIC2§.......... 0;

NAIC 3 §

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

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

NAIC5$

.......... 0; NAIC6S.........0.
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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
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 Column6asa 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 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 1SSUET OblIGAtIONS........cveieieevciereeee et | eveereersisneeies 327,183 | ooeeeeeeeeeeeeeeeees | et | e O 284,059 | o 0.8
1.2 Residential Mortgage-Backed SECUMHES............ccceveireereieieeieciereeins [ v . .
1.3 Commercial Mortgage-Backed Securities.... .
1.4 Other Loan-Backed and Structured Securities. B [

All Other Governments
2.1 ISSUET ODlIGAtIONS........couiveciieiicteeieessee ettt ssesssssaess | sevsesssssssessesssessesssssnses | ressessssessessessessessessnss | steessessssssssssessesssessessens | seveesessessssessessssesaens
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured SECUMLIES...........ccveveiereiecveisiieiies | esiisiiisiesiississesessisiens | eresissessssessesssensessessssens | srersesisssssessssssssessesssssns | soomsessssissessesssssssessesanes

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS.......oveurerrereieerireieeerese ettt essneees
3.2 Residential Mortgage-Backed Securities...........ccoouvivrerererrereriesiierns
Commercial Mortgage-Backed Securities....

................. 1,267,283

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations..........cccuevervirererieieeeeesese e esssssesesssssnees | cevvereereennnnenn 819,110 [ nnn.3,905,481 | o...........854,580 | .................209,643 | ................867,937 [ ...c0e0e0.e0 6,656,751 | oo Ao 5427679 | e O 6,656,751 | oo
4.2 Residential Mortgage-Backed SECUNHES...........covevevrvereeireisieeinae
4.3 Commercial Mortgage-Backed Securities.... . .0, 0.0 ..
4.4 Other Loan-Backed and Structured SecUrities.............ccveveeveveereereenreens Lo | e 246,684 | ..o | e | s | e 246,684 | oo 0.8 [ | e 0.0 |.oorvvreennn 246,684

4.5 TOtalS. oo | 819,110 | oo 4,152,165 | .o 854,580 | ..ooovvvieenn, 209,643 | .o 867,937 | .o 6,903,435 | ..o 200 [, 5,427,679 | oo, 159 | 6,903,435 | ..o 0

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........c..ccceeveece. 2,376,813 | .... 8,799,198 | ... 3,926,340 4,674,315 | .. 1,242,471 | .... .21,019,137
5.2 Residential Mortgage-Backed SECUMEIES. .........vvvrrrerreinrnriininrirnines | cevrnsessessssssssssnsssesssssssens | coressssssesssssssssssssssssssnnes | seseesmssesssssssssesssssssssessnns | sesssssmssesssssessessssssssens | sessessmsssssssssessessansnssees e nraees 0

5.3 Commercial Mortgage-Backed Securities.... e | e [ s | s | s | s 0
5.4 Other Loan-Backed and Structured Securities..........ccoceeevereereenieens | cvvervniiiisnenns 2,280,880 | ....cocovvrvennnne 458,963 | ..o, 410,800 | | | e 3,150,643 | o908 | | 0.0 | 3,150,643
5.5 TOtalS..ouveuireiieirierisi i | e 4,657,693 | ...oovniinnee, 9,258,161 | ..oovvrveienen 4,337,140 | ..coccvnneees 4,674,315 | oo 1,242,471 | .o, 24,169,780 [ ..o 740 | o 27432194 | 804 | e, 24,169,780

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtIONS.......ccvvrerrireiirerieiieeiee et nses i O e | s
6.2 Residential Mortgage-Backed Securities...........cccovuviuereieerererieniseinns
6.3 Commercial Mortgage-Backed Securities....
6.4 Other Loan-Backed and Structured Securities

6.5 TOHAIS......ouireiitiec bt

Hybrid Securities
7.1 ISSUEr OBlIgations.........ccvvevevcreeieieicrie e
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities.

7.5 TOHAIS. ...t

Parent, Subsidiaries and Affiliates
8.1 ISSUET OBlIgAtioNS.........cveveveercreeiere et
8.2 Residential Mortgage-Backed Securities..........ccceuvivrerereeverervesiseios
8.3 Commercial Mortgage-Backed Securities............coevevererererrersierennns
8.4 Other Loan-Backed and Structured Securities.

8.5 TOHaIS......ouiieiceie e
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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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total

Current Year

7
Column6 asa
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

ISSUET ODlIGALIONS......couverecviciieeic ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured SeCUrities.........co.couvrrvrrnrerrernirnnenns

TOHAIS.....ocveee ettt
Line 9.5858 % 0f COL 6.

............... 13,452,536

................. 5,294,679

............... 4,883,958

............... 29,270,334

............... 2,110,408
.......................... 6.5

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

Issuer OblIGAtIONS........c.ccucvveiecieieie e
Residential Mortgage-Backed SECUNHES..........oceverevriererciisieieinne
Commercial Mortgage-Backed SeCuUrities............coceverrerreiererrseiennnns
Other Loan-Backed and Structured SeCUrties.............cceveveeeeeeneerens
TORAIS ..ot
Line 10.5a58 % 0f COL 8.

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

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

11.1
1.2
1.3
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds
ISSUET ODlIGALIONS......cevvecerireirecieieeeeessesee ettt
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SeCUrties..........ocvrureereneeneereeeneeneineins
Other Loan-Backed and Structured Securities............ccoceevneerneeenrienees
TORAIS ..ot
Line 11.5as a % of Col. 6....
Line 11.5 as a % of Line 9.5, Col. 6, Section 9

.................... 705,647

4,883,958

............... 14,158,183
.43.3

12.1
12.2
12.3
12.4
12.5
12.6
12.7

Total Privately Placed Bonds

ISSUET ODlIGALIONS......cevvererireercieie ettt
Residential Mortgage-Backed Securities...........coeeenrenrineneineincneinnenns
Commercial Mortgage-Backed SeCUNHIES.........ocrurerneeneenreeeeneireireins
Other Loan-Backed and Structured Securities...........cocveureniereernennenne
TORAIS ..ottt
Line 12.5asa % of Col. 6......cc.covvvvrvrrrnnns
Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........c.ccovriviiniiniinies
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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 December 31 Of PrIOF YEAI..........ovuiuriereerriniineireisesneeseee st iessessssssstsessssessssssssessesssns | sevsessssssssesssssessssssessesssssssssessaseans 385,736 | vt 385,730 | ovveevereieiieieeteie sttt tenes [ eebess ettt saesaes | eebebt ettt e bbbttt aes
2. Cost of short-term INVESIMENS ACQUINEM..........ccvuiveieeiciieie ettt bbbt sse st bensens | evsesesssssssesssssses e sessensesessaneaes 19,880,108 | ...coovvveeveierereceeeee e 19,880,108 [ ...ovcveeeicreirie et estesesesessns | crrrisssesses s s e s st es st sa st et esae s | eetese sttt a e bbb sae s
3. ACCTUAI OF BISCOUNL.......oovvvvrirreessriresi st | etnt e s e 0 [ [t nss s | et | et
4. Unrealized valuation INCrEASE (ABCIEASE).........eiueiueireiiieieieieessiseeisstesse ettt s st ss bbbt s b b s s sse st nsessesns || stestessesssessesse s st ass e s st en s s ben s s bt ensns 0 [ ettt | vttt ettt s s bensens | Sbestesae bt st s st et s b e bbb s s s s bt n s st en s s | entetseb st sttt ettt an
5. Total Gain (I0SS) ON QISPOSAIS.......cuuvurerrerrirrereeeeseeseeeeeeseeseeeseeeaseessseeeseesesessesessess e s ssessess s eesestenssessessessssasssessassanssnssns | oessessossssessssassssssssessastnesessessanssessessssnnes 0 [ oottt | vttt bbbt enaens | Shetaebae bt bbb st bbb s e b b s st st stessesas | ebtesies st sttt s e bbbt ne s
6. Deduct consideration reCEIVEd 0N QISPOSAIS............ccuevevcveiiieeieieisete ettt es s s sse s stessssnsens | evsesssssssssesssssses s sessensesessenaans 19,937,004 [ ..eooooveeeeeeeeee e BE IR X I OO ST
7. Deduct amortization Of PIEMIUM............c.ccueiiieiciceie ettt s s ss st et s st s s bensesassansnns | srssssessesssassesissesses st s snssssessssnsenes 1877 | oo FBTT [ et steseses | erreve sttt s s b st st s st ents | steriesnt sttt ettt r e
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 327,163 | et 327,163 | o O | oo 0 [ oot 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11).......oviiiuiiiisiiiiisisicsiiiesssiiseesessessessssssssssssssssssnssnes | eossesssessssssssssnsssssssnssssessesnsansases 327,163 | oo 327,163 | oo 0 ] oot 0 | oo 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

Sch. DB-Pt. C-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

SI11, SI12, SI13, SI114, SI15, 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 1 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...ovvvvrvierinrieinnierenssseenssessnssssssnensns | vvvnee | oo | veveernns TAFE] 300,000 | ...... 100.077 | oo 300,231 | oo 300,000 | .cooiereeerreei300,000 | oo | e | e | e | eoereeen0.642 | 10000700 | MON.L. | i 18T | 2,185 | 03/12/2010 | 02/01/2014
641461 ST 6| NEVADA ST....covomirieiierieeiseesesissssiesseessesssesssssssessssssssssssssseses | sevenns JFE] ...285,383 | ...... 119.607 299,018 250,000 10/26/2011 | 08/01/2020
882721 Q7 1|TEXASST GO | s |WAFE] 438,252 | ...... 7274 | oo 469,096 | ...ovvrerinne 400,000 | .ooovvreerenrnd22,059 | oo | (3 722) | e [ | 05,000 [ 1003622 [ AO.c | 5,000 | i 20,000 | 05/29/2008 | 04/01/2016
93974A FN_ 9 [WASHINGTON ST.....coomiiiriimirimissmismmsssnsenessssssnessmssenssssssensssessens | onnees | oo | oovesssneens AFE] 261,317 | ...... 113.657 261,411 230,000 11/03/2011 | 05/01/2018
1199999. U.S. States, Territories & Possessions - Issuer Obligations.........ccccocvvvvvcinciisisiisiiine | e 1,284,952 ... XXX. .1,329,756 1,180,000 ...1,267,283 22,185 | ..... XXX...... | ..... XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed . 1,284,952 | ... XXX. ,329,756 1,180,000 ...1,267,283 22,185 |..... XXXoven | o XXX......
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obllgatlons
01728V GZ 7 |ALLEGHENY CNTY PA SERIES.......cccovivvivinrnerinierisinerer s | erveees AGAFE] 379,393 | 108.820 .380,870 . 12/12/2011 | 11/01/2015
094797 K7 1|BLOOMINGTON MINN INDPT SCH DIS G.O.......cvvveeremrrrrerirecerirnns | veveene VAFE] e 188,773 100.386 175,676 L AT5,000 | e 175,523 | s | v (8,425) [ oo | e | 5125 [ 1416 [ FA | 3737 | s 8,969 | 12/03/2009 | 02/01/2024
181059 FN 1| CLARK CNTY NEV SCH DIST FOR IS.......cocommiieremrirneriseesenineinenes | eeenee [ oo [ ervereneens AFE] v 186,442 | 106.439 | ..o 186,268 | ...ovvvcrrne 175,000 | coovveereereen 185,505 | covvvincernineinens [ verireineneeens(938) [ o | e | ee0000a5.000 [ 1100000844 [ D | v 389 | s 4,375 | 11/14/2011| 06/15/2013
181059 AU 0|CLARK CNTY NEV SCH DIST FOR IS DS.... AGIFE] 295118 | 112.377 292,180 260,000 | .ovoevrrrrnrn290,060 [ oervvririririreiinnns | wrerrrrirnnene(5,059) | o [ ervrveineineieisnnnns | 000,000 | e 1211 [ D1 | 893 | i 7,800 | 11/22/2011| 06/15/2014
232760 BH 0|CYPRESS-FAIRBANKS TEX INDPT SC 0%. AAFE ] 318,331 | 99.259 322,592 325,000 0. 11/08/2010 | 02/15/2013
262608 PE 6 |DU PAGE & WILL CNTYS ILL CMNTY GO.....coovviervrireimninceseierinnns | evvvnen | oo [ evevininns JAFES o .811,062 | . 127.754 894,278 700,000 | oveeereeeen 783,759 [ oo | evevenreeeee(T,496) | o | e | e 5.875(......... 4.305 | dD.cccis | e M4 | s 41,125 | 02/20/2008 | 12/30/2020
269695 T7F 3|EAGLE MTN & SAGINAW TEX INDPT......ccoovevirreririnerierineeieninnens | ceveene AAFE] 268,275 | 103.702 259,255 250,000 2.500 2.371|FA....... 3,646 06/16/2011 | 08/01/2050
275281 A5 2|EAST SIDE UN HIGH SCH DIST CAL 0%. A|.1FE]| .................500,280 | ........ 68.021 | ..o 510,158 | .covvvvriens 750,000 | ..ovreereeerns 508,531 [ oo [ reriiiennen8,25T | e [ [ e 1.742|N/A..... . 01/20/2011 | 09/01/2019
287425 UW 0 |ELK RIVER MINN INDPT SCH DIST GO......ccccvvrummrierimreniniieineris | eervee [ oo [ cerverens 1|.1FE| .................558,055 | ...... 109.714 | v 548,570 | ..ccvvvvrernns 500,000 (15 553) ......... 1715 | FA | e 10,417 | oo 25,000 | 12/06/2010 | 02/01/2024
394514 EB 5| GREENE CNTY MO REORG SCH DIST GO......covvverereererireersrines | cevenne VAFE] 321,800 | ... 104.764 314,292 ...300,000 ..(4,607) 3.391 |MS...... 5,000 .15,000 | 07/31/2008 | 03/01/2021
423725 JT 8|HEMPFIELD PA AREA SCH DIST WES GO......cocovvvrervvivernninisrirenns | veveees AFE] ... .667,698 | ... 112.675 .676,050 ...600,000 (10,371) [ ovvvrervrernnveninns [ ervererseneienieinnns | 005,250 | i 3341 MS.ies | v 9,275 .31,500 | 03/05/2008 | 03/15/2021
64966G YW 6 [NEW YORKN Y...ooooiiiiiiiierieeineenssiesisssessessssssssessssssssensesssnne | onenen | oo | vovesnseen VAFE] nn...435,600 | ... 107191 | o 428,764 | .....oovvvrnn 400,000 ..(9,521) 06/01/2011 | 08/01/2013
64966H PH 7 |NEW YORKNY GO | s AGAFE] i 276,402 | 110.913 271,737 245,000 ..(6,403) 10/02/2009 | 08/01/2014
66702R AV 4 |NORTHSIDE TEX INDPT SCH DIST.......cocovvumerirrinrinrriennirerienienens | wvenes .| IFE] .................600,000 | ...... 101.238 | ..o 607,428 | ...cooovvverns 600,000 05/18/2011 | 06/01/2039
667027 6Z 4|NORTHSIDE TEX INDPT SCH DIST VAR......cossemmrierimeenenirneeinnes | weveee [ oo [ cerneiinns 1| .AFE| oo, 345737 | 100431 | v 346,487 | ..o 345,000 11/19/2010 | 06/01/2037
677519 PD 6 |OHIO ST SCHOOLS GO BDS 2003A.........cmvrrernrreererieinnreeerssseens | eeveees AFE| 539,575 | L 105.713 528,565 500,000 (15,584) 09/08/2010 | 03/15/2020
770264 V5 5| ROBBINSDALE MINN INDPT SCH DIS SCH......coovinivinirniminerisniinnns | coveens N AFE] 133,289 | oo 100415 v 125,519 | v 125,000 ..(2,327) 05/19/2008 | 02/01/2019
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations...........coueveniierninsiinns | corinnieeinan 6 815,830 | ... XXX..oooooo | corrrrnnnnd 6,868,689 | .............. 6,600,000 | .............. 6 656,751 | oo [V I (73574) [ oo 0 | eeeeeereeeen0 | XXX [ XXX | XXX enl...60,009 ] .l 197,380 . XXX...... | ..... XXX......
U.S. Political Subdivisions of States, Territories & P: (Direct and Guaranteed) - Other Loan-Backed and Structured Securities
115065 MD 3| BROWARD CNTY FLA SCH BRD CTFS......coouiiriinrenemsnssisssrsssnisssrenns | ....... I . | ............ I AFE] 249,368 | ...... 112.916 254,061 225,000 (2,684) [ i [ | s 5250 ......... 2.969 [ | s 5,906 | oo 5,906
2199999. U.S. Political Subdivisions - Other Loan-Backed and Structured SECUMIES........ovvvvriiierniiiniinniieissiieiies 249,368 |...XXX. 254,061 225,000 RO 5,906 | .o 5,906
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession .7,085,198 |...XXX. 7,122,750 6,825,000 XXX | e 65,915 203,286
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obllgatlons of Agenmes and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obllgatlons
13033W X8 1|CALIFORNIA INFRASTRUCTURE & EC REV... AFE| 525,351 | L 102.609 523,306 510,000 | ..covveeerernns525,092 | oo [ e (259) 12,750 | 02/17/2011 | 10/01/2047
13066Y QM 4| CALIFORNIA ST DEPT WTR RES PWR PWR........ccocoomevmerirmeennennens | eevnene | [evverveens | WIFE | 628,573 | ..o 124.085 682,468 (7,986) .27,500 | 07/07/2010 | 05/01/2019
13067J LD 1|CALIFORNIA ST ECONOMIC RECOVER ECO.......ccovvvervvrerivenvernns | vvvees | oo | eoverivncnn | AFE | riiinnn.887,619 | ... 109.954 912,618 (3,333) 11/02/2009 | 07/01/2023
13078H AE 2 |CALIFORNIA STATEWIDE CMNTYS DE POL.......ccvurrveerirerercerieennes [ s . ..329,796 | ... 104.028 .338,091 325,000 | vviereern330,035 | e | e 30 10/04/2011 | 04/01/2028
132661 AB 5| CAMDEN ALA INDL DEV BRD EXEMPT REV.. RN I A1.1FE ..806,379 | ...... 111.049 777,343 ...700,000 (34,352) 11/09/2010 | 12/01/2024
196458 QD 8| COLORADO EDL & CULTURAL FACS AREV......ccovivmerrmrrverirerenens [ v | e [ everiens T AFE | s 331,368 | ...... 102.504 | ....ooovvvrnnens 317,762 | v 310,000 (13,857) 12/17/2010 | 07/01/2021
196734 AQ 0|COLORADO ST HIGHER ED CAP CONS........ccocormirmmmrimerinrirncerssenes | cevnes 146414 | ... AN —— 150,508 | oooovrvrriinen 130,000 A(1,763) [ e | e | eererern8.000 [ 100002526 [MNL. | e 1,083 [ s 06/02/2011 | 11/01/2016
20775B VL 7 |CONN ST HSG FIN AUTH HSG MTG F 201.......ccovemririiiereinnincrenns | crvees . ..200,000 | ...... 100.019 200,038 200,000 12/15/2011 | 05/15/2041
311450 EW 6|FARMINGTON N MEX POLLUTN CTL R REV.....ccovvvemreneeineinerinnnnns | vevnne [ oo [ cevvenirnens AFE | e, 200,000 | ...... 103.524 207,048 200,000 03/24/2010 | 04/01/2029
34160W TL 8|FLORIDA ST DEPT ENVIRONMENTAL FLO......ccccovevivververerneriviinns [ eoveee [ oo [rvvvviinen [ WIFE | 624,073 | o 110.242 | oo 617,355 | .o 560,000 (13,618) 06/09/2011 | 07/01/2014
372541 AF 9| GEORGE WASHINGTONUNIVD C  TAX...oocourmerrmrrmeensnesernnnns | vevnee | oo | evvvrvnen | WTFE | 290,675 | ... 103.848 285,582 275,000 | ..oovveerrrnnnn 288,898 | oo [ s (745) 14,011 | 09/23/2009 | 09/15/2032
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Annual Statement for the year 2011 ofthe AAA Southern New England Insurance Company

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 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
431022 EU 2|HIGHLANDS CNTY FLA HEALTH FACS REV.. VAFE] 280,810 | ... 108.800 272,000 | .... 250,000 (10,043) A,717 11/01/2010 | 11/15/2035
452024 FQ O[ILLINOIS MUN ELEC AGY PWR SUPP PWR........ccoovvrmrmirnvernrirennnes | vrveees .|..IFE] .................630,882 | ...... 120400 | .oovvvvienes 722,400 | .o 600,000 ..(2,268) 03/06/2008 | 02/01/2020
454798 SC 4 |INDIANA HEALTH FAC FING AUTH R....coovvvmirerinrenceneeineeiseinens | cevenns AAFE] 650,000 | ... 101.897 662,331 650,000 06/30/2011 | 11/01/2027
454798 SD 2|INDIANA HEALTH FAC FING AUTH R 200... IOV IO |AFE] ...275,000 | ...... 101.342 278,691 275,000 07/25/2011 | 11/15/2036
455057 PE 3 |INDIANA ST FIN AUTH REV DS 2003-C.......ccovvvrmmerererimrencnirenenee | vevnne [ oo [ coveerinens VAFE] s 201,463 | ...... 122.925 221,265 180,000 | covvvvvereereei 00,473 | oo | v (990) 4,725 07/06/2011 | 07/01/2020
45884A HH 9 |INTERMOUNTAIN PWR AGY UTAH PWR REV......ccconivvrinniiniinnnns | cevenne AAFE] 270,000 | e 108.023 270,058 | .... 250,000 | .oovveerrnnnn 269,595 | oo [ e (405) 12/12/12011 | 07/01/2014
45884A YG 2|INTERMOUNTAIN PWR AGY UTAH PWR REV... SO JFE] ...855,815 | ...... 112.853 | v 919,752 | evvieris 815,000 | ... . (6,259) | cvvoverrerrrinnireriies | veriverinenrenieninns | vereeeend8.000 | o130 | Wuciis | 20,375 | 40,750 | 03/20/2009 | 07/01/2015
56036Y BB 0 [MAIN STR NAT GAS INC GA GAS PR GAS......cocvmrrerrmeenerineeneens | rvees | oo | vovernenins VAFE] s 719,854 | ...... 109.270 956,113 | .... 875,000 | ...ocvvrrrrnes T19,854 | .oovovecererineins | cvereerineeneninneines | vevvvnernennesssesnsnis | eonennneesessssineen | vonerren3.000 | o 7.878 | MSeiis | i 12,882 | v 43,750 | 01/10/2008 | 03/15/2018
575579 XK 8 MASSACHUSETTS BAY TRANSN AUTH.......ccovvnvimrirernnneierseirnnns | vrvees AGIFE] 529,984 | 120.230 | oo 577,104 | oo 480,000 525,245 .(4,739) .13,200 | 06/27/2011 | 07/01/2016
575567 RM 6| MASSACHUSETTS BAY TRANSN AUTH GEN IO I ATFE] 565,625 | ... 111.287 556,435 500,000 | ... .....553,517 (11,754) . .31,000 | 12/20/2010| 03/01/2016
57586E NP 2 [MASSACHUSETTS ST HEALTH & EDL REV......cccovvenerrmerncrreriines [ ovrees | oo | cevirnenins AFE | e 207,767 | 110.006 297,016 | .... 270,000 | ..oocverrrrnnen 285,677 (5,994) | cooovvereinerneinerins | verrvenineenenineinee | oeeereened8.000 | 10002603 | Wecies | vviieiinnen8,750 | o 13,500 | 12/15/2009 | 07/01/2014
57586E XW 6 |MASSACHUSETTS ST HEALTH & EDL 2008...........cocvemrvrerererernninns [ e AIFE] v 572,081 | 103.633 | ..o 569,982 | ...coovvvirns 550,000 | ..covveereeen. 571,623 | oo [ e (437) ...7,425 | 08/03/2011 | 10/01/2037
576002 AH 2| MASSACHUSETTS ST SPL OBLIG DED SPE.. JOOT VAFE] 296,077 | e 109.549 295,782 | .... 270,000 .(4,591) . 14,175 | 04/04/2008 | 01/01/2022
576004 FA 8 |MASSACHUSETTS ST SPL OBLIG REV SPE........ccccooviminvrmrrerinnns | evvres | oo [ evevininns AFE] 460,712 | . 109.084 | .......coonuv 452,699 | ..o 415,000 (14,944) [ oo [ v | 0000008000 | 0 1277 [ D | 922 | i 20,750 | 12/07/2010 | 12/15/2013
57604P 4B 7 |MASSACHUSETTS ST WTR POLLUTN A STA......ovvvimieirneererinens [ s AAFE] 218,108 | 102.822 205,644 | ... 200,000 (8,690) | .vvvvverererrrrirrrreries | verierieernenisnenee | vereeeerd8.000 | 100620 | FA i | o167 | e 10,639 | 07/01/2010| 08/01/2012
59259Y LM 9 [METROPOLITAN TRANSN AUTH N Y R 201... IOV |AFE] ...633,216 | ...... 108174 | oocvvirnens 632,818 | ..ccovvrrins 585,000 (1,335) 12/01/2011 | 11/15/2014
59259R 5P 5| METROPOLITAN TRANSN AUTH N Y R TRA.....ccovvimirernceincinnnnes [ v [ [ e VAFE] s 363,854 | ...... 107.290 364,786 340,000 (1,485) | c.ooververrrivrrreriies | verirerineeneninseenne | vereeeend8.000 | oo 8425 | MN | 2,172 | e 17,000 | 07/10/2009 | 11/15/2027
59334D BR 4| MIAMI-DADE CNTY FLAWTR & SWR WTR......cccovvvermremerrnennneinnnns [ evnene [ [erverivenens | WIFE | .. 282,830 | ... 113.322 294,637 | .... 260,000 (3,747) .13,000 | 12/17/2010| 10/01/2015
59465E Q6 3 |MICHIGAN ST HOSP FIN AUTH REV HOS. R I ..495,000 | ...... 106.506 [ .....coovvvveen 479,277 | o 450,000 (13,631) .24,188 | 01/29/2008 | 08/15/2014
594698 HZ 8|MICHIGAN ST STRATEGIC FD LTD O EF......ccoovvvverermrrncrrerirncennnns | vevnee [ oo [ eevverrinens [ e TFE | o 172,524 | ..... 115125 e 172,688 | .ooovvvvcrin 150,000 | covovverneeen 172,214 | e | v (310) | overrereerverrerirenns [ errveriiereneenseineens | e 5.500 [ 4338 [ Do [ o688 | 4,125 | 08/19/2011| 08/01/2029
60535) AF 3 |MISSISSIPPI HOME CORP RESIDUAL 0%........ccomverereneerneriereeeenns | @ | oo | covvvvnenns | e | 485,019 | i, 98.816 | ..o 494,080 | ..ooovrirnnnnd 500,000 | ..oovvieereeennid90,081 [ oo [ s 4,936 10/14/2011 | 09/01/2013
64577H BH 3 |NEW JERSEY ECONOMIC DEV AUTH E REV. v e [ [ | 403,123 | 113.656 397,79 | .... 350,000 (8,024) [ oo | e | 8375 [ 100 5.081 [ AOcs | i 5578 | oo 22,313 | 03/05/2008 | 04/01/2031
645918 AR 4 |NEW JERSEY ECONOMIC DEV AUTH R SCH.......ccocovvemvvinneimvrnnens | vevnee [ eo | eevvrvnen [ AFE | 0. 322,084 | ... 112.337 | e 331,394 | oo 295,000 (3,962) [ oo | e | 005250 [ 1 3734 [ MS e | 5,163 | oo 15,488 | 06/03/2008 | 03/01/2015
64605L YK 8 |NEW JERSEY ST EDL FACS AUTH RE REV......coccooevevveveereriereerns | eveenee oo | eorreeee T AFE | i 273,123 | . 115.060 287,650 250,000 .(3,321) 6,250 .12,500 | 06/18/2010 | 07/01/2032
646136 SD 4 |NEW JERSEY ST TRANSN TR FD AUT......ccovvvmmmvmerirmnrnenrenenseesnnnns | vevenee [ oo [ evvverinen [ LTFE | viiiiii...334,086 | ... 123.048 369,144 300,000 (1,484) [ oo | e | e .500 [ 199 [ID | e, 733 .16,500 | 06/07/2011 | 12/15/2021
64983W 8N 9|NEW YORK STDORM AUTH REVS  REV.....ccooevmvenmvrimmrrnciinenrnne | eevinne [ [evvnee T [ LAFE | 1,292,931 | . 101.796 (10,191) | v [ e | e 5.250 [ o0 4,360 | MNL | s 8,453 | oo 65,363 | 10/24/2011| 11/15/2023
64983M UY 2|NEW YORK ST DORM AUTH REVS ST.......cocvvmrrmerrerrmrnsnnineivnniins | vevnee oo [ evvverinen [ W TFE | i 123,343 | e 113.931 . .(382) 2,078 11/03/2011 | 02/15/2017
684503 V9 3| ORANGE CNTY FLA HEALTH FACS HOSP........cccovvrmmrrerinernneirneies | vevnne [ oo | ervvnneen T [ WAFE | i 437,704 | e, 104.982 . . (18 905) ................ 3,194 | 25,000 | 02/15/2011 | 11/15/2024
686509 Y2 0[ORLANDO FLAUTILS COMMN WTR & REV......ccccovvvirimrvernrverinns [ eoveeee oo frvvivicnin [ WAFE | .. 948,684 | ... 105.213 | oo 994,263 | ..o 945,000 | .oocvirrn 948,429 | i | e [V 15} SUTOTURORUSUOTEN ISPORORPRPORRPTRORRPORR) ISSPRRORPtc  £210 | INSRURRPORC 1 21 /A1 JUSPORN ISR 8,859 | ..o 35,438 | 12/01/2010 | 10/01/2023
721902 BT 0|PIMACNTY ARIZ INDL DEV AUTH H RE......cccovvmmienenrneencrnneninenins | vevnne [ oo | eevvrrinen [ W 2FE | v 324,891 | . 107.393 322,179 300,000 .(4,715) 7,875 08/24/2011 | 07/01/2013
725304 RL 5|PITTSBURGH PAWTR & SWR AUTH W REV.......ccceovvivrrrvieriereens | evveiee | oo | eorreneeens | AFE | inn...295,000 | ... 100.952 297,808 295,000 | .oveiirereerrni295,000 | cooverviieiririeiens | e | e | e | eierenenn 22028 | i 2.642 | MS. | e 2,581 | o 7,744 | 11/24/2009 | 09/01/2035
74526Q UQ 3 [PUERTO RICO ELEC PWR AUTH PWR DS S.......cconvvevermermerrerrne | wovers | oo | veververinns | 2FE | i 164,234 | ... 108.115 162,173 3,938 08/08/2011 | 07/01/2014
74529 MW 2 [PUERTO RICO SALES TAX FING COR 200.........ccouvemrremeemeesnninnees | woneee | oo | veverserinne | WAFE | 259,311 | oo 121.868 . .304,670 5,208 12/07/2011 | 08/01/2017
74529 ND 3 |PUERTO RICO SALES TAX FING COR 200 . 114,043 | .. . 2,083 12/07/2011 | 08/01/2017
882555 VK 8| TEXAS MUN PWR AGY REV DS 0%.......ccnvveerrerenerrereseernnnensersnness | @eee [ oo | wevivevinens [ LTFE | ciiiiinn..580,200 | ... 96.911 | oo 581,466 | ....ooovvernens 600,000 09/06/2011 | 09/01/2014
88880T MM 5| TOBACCO SETTLEMENT FING CORP N. IOV . ..285125 | ...... 119.880 299,700 | .... 250,000 ..(2,346) 06/29/2011 | 06/01/2018
914729 LH 9| UNIVERSITY NORTH TEX UNIV REV.....cccovuvmmrrmirrirnrrsnnrnerrenernee | vevenee oo [ eeverenen [ WTFE | s 175,901 | ...... 123.733| e 185,600 | .ooouvvrnrine 150,000 | covovvvereeee 175,152 | oo | v (749) 10/05/2011 | 04/15/2019
917547 LS 8|UTAH ST BLDG OWNERSHIP AUTH LE REF.......coccosivvmmrimrineeineians | cevenne ...562,350 | ...... 117257 | e, 586,285 | ...covvrrinnens 500,000 ..(6,562) 01/03/2008 | 05/15/2019
939830 LR 4 [WASHINGTON ST PUB PWR SUPPLY SREF......cccovunminirernrinneinns | crvenes ..287,539 | ...... 125.991 283,480 225,000 (10,422) . . .16,031 | 10/01/2010| 07/01/2016
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations......... 21,400,202 | ... XXXooooves | i 22,053,210 | oo 20,185,000 | .........e. 21,019,137 | oo [ (230,828) | ....cvvveee [ 264,731 | oo 753,391 |..... YOO XXXeoone
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-| Backed and Structured Securities
254761 AS 8|DISTRICT COLUMBIA CTFS PARTN CTF.....ccoviveieririrerrcrineniens | ....... | . | ............ | FE | ................. 615,260 | ...... 101.894 | 590,985 580,000 | ...cvvorrrns 588,959 (13,554) | .............. 15,225 | oo 35,700 | 03/24/2011| 01/01/2013
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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 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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
646046 KZ 4|NEW JERSEY ST CTFSPARTN  COP....covviieieireieeeeenieninein | cevenne I [ VAFE] 787,167 (11,124) v | s 5.000......... 3.474|JD....... 07/14/2008 | 06/15/2012
646133 DF 2 |[NEW JERSEY ST TRAN CORP CTFS P COP.......cccvvrvrirverrrivineirerins | vrveees I AFE| 463,099 (17,176) JO OO 5.500]......... 1.383|MS...... 12/17/2010 | 09/15/2012
647110 DZ 5|NEW MEXICO EDL ASSISTANCE FNDT REV.......cccovuvumerirmrereririeines | vevenne JFE] 414,624 ..(1,696) IO IO 4.000 3.501|MS...... . 09/11/2009 | 09/01/2017
888808 AT 9|TOBACCO SETTLEMENT FING CORP N ASS 546,865 (10,383) IV I 6.125] ......... 3.990|JD....... 08/17/2007 | 06/01/2042
88880N AG 4| TOBACCO SETTLEMENT FING CORP V TOB, 493,625 . ..(9,274) [0 5.625]........ 3.165|JD....... 02/04/2008 | 06/01/2037
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities.. ..3,320,640 |...XXX........ ..3,075,000 | ... 3,150,643 | ....cccovevre [V I (63,207) | e [0 0 |..XXX........ XXX XXX... | .............33,641 | ............ 166,856 |..... XXX...... | ..... XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. s 24,720,842 | .. XXX.ooovee | e 25,303,294 | ............ 23,260,000 | ............ 24,169,780 | ..coovviiicnniinnn 0 | s (294,035) | oo 0 [ 0 .. XXX........ XXX XXX | 298,372 | ........920,247 | ... PO XXX......
Totals
7799999. Total - ISSUET OblIGAtIONS. ......cv.evvreseresieisieni e 29,500,984 | ... XXX..cooco. | ovrrrnnnn 30,251,655 | ............ 27,965,000 | ............ 28943171 | .ccovveveieevea0 | (310,599) | v [ 0 [..XXX........ XXX XXX [ 333,572 | ............ 972,956 |..... XXXooow. [ e XXX......
8099999. Total - Other Loan-Backed and Structured Securities. . s .3,570,008 ...3,504,145 ...3,300,000 | .o 3,397,327 | o0 | i (65,891) | cvvovvrnvrnnrinnnnn0 |0 [ XXX e [ XX [ XXX [ 039,547 | i 172,762 | ..... XXXeoowoe [ o XXX.oono
8399999.  Grand Total - BONGS...........ccuurvrmrereersiiseeiseesesiesiseesse e 33,070,992 .33,755,800 ..31,265,000 132,340,498 | ...ooovvviiviin0 | (376,490) | .voververrrrineeenn0 | 0 [ XX | XXX s | XXX | il 373,119 | e 1,145,718 |..... XXXeevoo [ oo 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
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Annual Statement for the year 2011 ofthe AAA Southern New England Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends 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.uiiiiiiiiiriieiseiceiees bbbt | sirenins B IO 2,100.000 150,763 4,620 | oo | e (9,597) | cvvvvvererieisereirenns | vrvees (9,597) | 11/12/2010
002824 10 O|ABBOTT LABS.......ccosvvuirmerimrrreereeereenns .2,900.000 ....153,198 5,452 | oo | e 24,128 24,128 L 05/20/2009
025537 10 1|AMERICAN ELECTRIC POWER | .5,500.000 . 97407 | [, 10,945 | oo | oo 29,315 29,315 L 11/12/2010
00206R 10 2| ATET INC...cooivurrirrirceiieiseiieriessiestseseseess s enssnins | eevinees B I 6,400.000 | ..cooovvrrerirnennn. 193,636 | .........30.240 | ......... 193,536 | ..ooverncrerrieris 179,593 8,256 | evvvrerrieieriennns [ e 13,943 13,943 L 02/10/2011
149123 10 1| CATERPILLAR INC DEL......citeririirierierienineinsensseins .2,400.000 . 217,440 ....127,836 A126 | oo | e 1,962 1,962 L 09/29/2011
151020 10 4| CELGENE CORP......ccoviiiirirriieiieiisiiesie et | .2,500.000 | .. . v 87.600 | ... ..169,000 e TA2114 | s [ | e | 21,150 21,150 L 12/08/2010
166764 10 0| CHEVRON CORP NEW.......ovvumiririmiieisieniesieesssssssiessessssessesssssessssens | seveees B [ 2,300.000 | wooovereercriieiene 244720 | ....... 106.400 | .oovernrerrririnne 244,720 | oo 196,300 25107 A O DO 34,845 34,845 L 08/13/2010
17275R 10 2[CISCO SYS INC.....vvirvrrieriririirinrirniins .8,300.000 150,064 | ......... 18.080 150,064 185,043 1,494 (17,845) [ oo | v (17,845) [ ..o [N 11/12/2010
191216 10 0| COCA COLA CO...uvurrirrirceirireeiesisesiesiesesessssssse st | .3,100.000 | .. 216,907 69.970 | ......... 216,907 200,253 5,828 ....13,020 13,020 L 12/15/2010
209115 10 4| CONSOLIDATED EDISON INC......coovvirririeirinerserissesissesessssissessssssssssnens | seveees B I 3,500.000 | weoocvrreererireinne 217,105 | ......... 62.030 | .ovrereirerieii 217,105 | e 134,556 8,400 | ovvoereerreierieni [ e 43,610 43,610 L 05/20/2009
235851 10 2|DANAHER CORP DEL .3,800.000 .178,752 140,166 | 95 | oo 323 (494) (494) L 08/13/2010
25746U 10 9| DOMINION RES INC VA NEW o .3,900.000 ..207,012 .. 177,959 5,762 29,053 L 03/07/2011
260543 10 3[DOW CHEM CO......coouiiiriiiciriiieiiesieisesieisssssiessssiessssssssssssessssssssessssssssses | onssee B IO 7,100.000 | ..ccoovovrvireren. 204,196 | .........28.760 | ......... 204,196 | .oooevieeiiine 194,904 1,775 1,775 9,292 | 09/16/2011
263534 10 9|DU PONT E | DE NEMOURS & CO .3,800.000 .173,964 203,938 4,674 (29,974) L 03/21/2011
278058 10 2| EATON CORP........oririimririinitieetesisseesssiss st |+ .4,000.000 | .. . . 174,120 203,929 5,644 . (P2 T0]0) | N [N 12/22/2010
30231G 10 2 [EXXON MOBIL CORP..........costverererinrrierirrenenineesessnsssesssesesssnsssnssensessins | eovnenns | vene | cvereenrnnnenn2y890.000 | covicvircirieininnnes 244,956 | ........ 84.760 | oo 244,956 | ...ocooiin 197,265 5,347 | oo | e 33,640 33,640 L 08/13/2010
31428X 10 6|FEDEX CORP. 192,073 83.510 192,073 204,058 2299 | i £ T IO (11,985) [ oovernerrirrerreriinees | rvverseeiseins (11,985) 09/29/2011
369604 10 3|GENERAL ELECTRIC CO . 184,473 | ......... 17.910 | ... 184,473 167,708 1,751 5974 | oo | (3,914) | oo [ s (3,914) 08/13/2010
458140 10 O INTEL CORP.....ovoriricerririrserieriseesseesssnsssnsensseesssnssssssesssesssensssnsssenssnses | nevenee | vone | verenersenss8,500.0000 | sovooivncrirncirncnnns 157,625 | ......... 24.250 | ovveeiies 157,625 | cooveecrrreris 116,280 5,321 | oo | e 20,930 20,930 08/13/2010
459200 10 1|INTERNATIONAL BUSINESS MACHS .1,200.000 | .....ccccvveene.. 220,656 | ... 183.880 ..220,656 125,134 3,780 ...44.544 44,544 11/18/2008
501044 10 1|KROGER CO....cotruuiiiiiririieriesisseissiie s esesseens | .9,900.000 | .. 239,778 | ......... 24.220 | ... ..239,778 205,787 4,257 . ...18,414 18,414 08/13/2010
580135 10 1|MCDONALDS CORP........cooorremrrmrinerserisesssessssesessssssssssessessssssssssssssins | seseeens B I 2,600.000 | veoocvrreererinninne 260,858 | ....... 100.330 | coovverreniierinnes 260,858 | ...ocovrrircirnine 148,003 6,578 | oveeeeeineineriieni [ e 61,282 61,282 03/07/2008
594918 10 4 |MICROSOFT CORP.......... .6,200.000 160,952 25.960 | ......... 160,952 ....176,456 4,216 ..(12,152) .(12,152) | .. 08/13/2010
68389X 10 5[ ORACLE CORP COM.......vvvmirimrimeerrinsinienisesesesssessssssesssessseessessssessssan .4,300.000 110,295 25.650 | ......... 110,295 125,293 | e | s 989 [ v ..(24,295) .(24,295)] .. 12/07/2010
717081 10 3|PFIZERINC... .9,800.000 8,418 ...40,474 40,474 11/12/2010
747525 10 3|QUALCOMM INC .2,700.000 2,255 ....14,067 14,067 12/28/2010
842587 10 7| SOUTHERN CO.....oriimmiirrireiineiseisesisssse st .4,700.000 9,556 | oveurereeirineiienies [ e 37,882 37,882 05/20/2009
883556 10 2| THERMO FISHER SCIENTIFIC INC .2,500.000 | coovvvrvrrirrenen 112,425 | 44970 | 112,425 | 127,962 [ [ e (25,975) .(25,975) | .. 10/27/2010
913017 10 9|UNITED TECHNOLOGIES CORP .2,300.000 4,290 .(12,949) .(12,949) |. 11/12/2010
931142 10 3| WAL MART STORES INC.....ovvuiiiiiisiiiiniisesiissississssiseis st ssnsssissnsans .3,700.000 221,112 ....196,286 1,351 SATT [ | e 21,571 21,571 10/26/2010
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........oveveeririeniiisesnisessssssisseessinnes | eoees 5,759,356 4,971,548 | .o 5271 | 141,356 0 ... 335,042 0]... 335,042 XXX
Common Stocks - Mutual Funds
922908 48 8[VANGUARD INDEX FDS TOTAL STK MKT.....cviiriririniirienissisnsssisnsssesensanes | ........ | | .......... 157,548.487 | oo 4,759,540 | ........ 30.210 | oo 4,759,540 | .o 3,854,828 | ..o | 69,923 [ ..o e 60,760 60,760 | 12/20/2011
9299999. Total - COMMON StOCKS = MUIUAI FUNDS........c.vieisiieesis s ..4,759,540 |....... XXX.ioone ..4,759,540 .3,854,828 0 69,923 0 [ 60,760 0 60,760 0 |..XXX..... LXK
9799999. TOtAl = COMMON SOCK. ..ottt ettt es et essess et snsensessess 10,518,896 | ....... XXX....... 10,518,896 8,826,376 | ..ccoovrvvann 5,271 211,279 | oo (V] I 395,802 0]... 395,802 0 ]..XXX..... XXX
9899999. Total - Preferred and COMMON SEOCK.............cucrvuuriveiriereieiirineeieiinerieseeeesese e ssessssssssssesseneesens | oeees 10,518,8% | ....... )00 S [ 10,518,896 | ....oovovcvvrnrrne 8,826,376 | ........ooeveen. 5,271 | v 211,279 | oo (V) 395,802 0... 395,802 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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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. States, Territories and Pc
641461 ST B [NEVADA ST ..ottt 10/26/2011 | MORGAN STANLEY .......cuiiiiirieieteiieieieieississie st sssse st sssssessssssssnses | sesssssessesessssssessssssssssassessssnsens 250,000 | oveieeiiieie
93974A FN 9| WASHINGTON ST.....ouuiriimssiiesirssssssenssensssesssssssssssensssss s ssssssssssssssnsenes 11/03/2011 | DEPFA FIRST ALBANY SECURL........tuuiiiiiriirisnisiessssississsnssnsssssssessssessssssssnsss | corsssssssssssnssssssssssensssssssnsssssnn 230,000 | oo 211
1799999. Total - Bonds - U.S. States, TEITIHONES & POSSESSIONS. ..........c.iuiiiuerieisirsieiitessessetesssssssssssesesssssssessesesssssssessessssessessesasss | sssessesassessesssssssessessesssssssessessessssassessesssssssessessesassessesssssesessessesssssssessessessssassessessessssessessesassessessessesassessessessssessessessnsansessessssnsassessn 480,000 | ..o 211
Bonds - U.S. Political Subdivisions of States
01728V GZ 7 [ALLEGHENY CNTY PA SERIES........coostiiiiimeiiniiieniesisseess st ssessssssaenes 1201212011 | PIPER JAFFRAY ..ottt st ssesns | cesessssissssesssss st ssssssns 350,000 [ ..ooverrereereirerierieeieees 1,711
115065 MD 3| BROWARD CNTY FLA SCH BRD CTFS......ccoiiiiiieiniieinrinsiresieisssesessssesssssssssenes 05/25/2011 | RBC CAPITAL MARKETS........ouiieitiiiieiiescieiessese sttt ssesssssssssses | oesssessesssssssssssssesssssssessssssssnsnes 225,000 [ ..ooovecerieirneneeeee 4,922
181059 FN 1| CLARK CNTY NEV SCH DIST FOR IS 11/14/2011 | NATIONAL FINANCIAL SERVIC.......ouviuiimirieriiieieniisiserssssssessesssssessssssssssssses | coreesssssssssesssnsssessssssssssssssnns 175,000 | .oovevnerierierieeeeieenne 3,694
181059 AU 0| CLARK CNTY NEV SCH DIST FOR IS DS......ceuuiiiiriiireiieieisssissessesesesssssisssssssiaes 1112212011 [ VARIOUS.......ooiiiiiit ittt | cebeesns bbbt 260,000 [ ..ooverrircireieiierieeiens 2,063
269695 T7F 3|EAGLE MTN & SAGINAW TEX INDPT......coouivirriririiiseriersiesseseseessssssessessssesssesessenes 06/16/2011 [ FIRST SOUTHWEST CO......ccorurirueimriairienisereseesseisessessesssessesssssssesssssssesssens. | onssssesssessssssesssssssesssssssssssenes 250,000
275281 A5 2|EAST SIDE UN HIGH SCH DIST CAL 0%......covererrmeireinncreiereseeineeineenns 01/20/2011 | NATIONAL FINANCIAL SERVIC.......cuuueiirririireineiseisssiseessssssssssssssssseessessseees | ossisesssssssesssssssssessessssssesssneses 750,000
64966G YW 6 [NEW YORK N V..o 06/01/2011 | TD SECURITIES (USA) LLC.....oovivrireriricirieseisiesissiesssisssssienssssessesssssssnsns. | sonsssssssssessssssssesssssnssssssessssens 400,000
66702R AV 4| NORTHSIDE TEX INDPT SCH DIST......ccciimiiiimersnsissenessnesseenns 05/18/2011 | RAYMOND JAMES AND ASSOCIA. .....cvvrieierississeessssssess s sssssnes | sssssssssesssssssenssssssssssssssssssssenes 600,000
2499999. Total - Bonds - U.S. POItICAl SUDGIVISIONS Of STALES.............ccoiviiiiiiiiiiieicteeict ettt ettt ettt sae et saesetes evetassesessssesesessseeeessesesesesseeessseeses s eesesesssaesessesetesesssees e s esesesesssees e ees et s es s et s sse et et sset et s sse et s s esetes s sesesns et et s s sssansesetessantesnaseesenanse 2,904,476 ...3,010,000
Bonds - U.S. Special R and Special A t
13033W X8 1| CALIFORNIA INFRASTRUCTURE & EC REV........ovouiiiiirniineiiciineisesss e ssssisssines 02/17/2011 | JANNEY MONTGOMERY, SCOTT.....coviuurirueimeiinieseiseseseessssssseesssssssessssessnnes. | ossesssssssssesssssssssesssssssssesssneses 510,000 | .eoourereiierieeiieeiseiiniis 4,994
13078H AE 2 |CALIFORNIA STATEWIDE CMNTYS DE POL.......ccouiriirieriieieririsssieiiesiseesenissenns 10/04/2011 | NATIONAL FINANCIAL SERVIC.......oiviuiiiiieriiiieriisiesiiesiiessesesssesssssssssesies | coreesssisessessssssesssessssssssssenes 175,000 | oo 120
196734 AQ 0|COLORADO ST HIGHER ED CAP CONS 06/02/2011 | JANNEY MONTGOMERY, SCOTT.....oovvumermeimeriiemersessiessessssesssssessesssesssnees. | ossessesssessssssesssssssesssssssssnenes 130,000 | wooveveerreicireeieeies 372
20775B VL 7|[CONN ST HSG FIN AUTH HSG MTG F 201........coiieiieeieieieiesce e seieisssessesesnsenes | eveeeesensnnns 12/15/2011 | CITIGROUPGLOBAL MARKETS L.ttt ieisisssssiesssssssssssens | sovssssessnsssssssssesssssssssassessssnsnns 200,000 [ .ovoovrieieieieenee e
254761 AS 8|DISTRICT COLUMBIA CTFS PARTN CTF 03/24/2011 | RBC CAPITAL MARKETS.........couuriuiimerieriseesesssssssessessssssesssssssssssssssessessseses | onssssesssessssssesssssssessssssssssnenes 45,000 [ oo 571
34160W TL 8|FLORIDA ST DEPT ENVIRONMENTAL FLO.....cocvirieirrieircieenieiienes 06/09/2011 [ JANNEY MONTGOMERY, SCOTT.....covuuiermeimerieiiersiessseesssssseesssssssessssessnnes | ossessesssesssssssessssssssssssssesssneses 110,000 | .ooevereeereeereeiseeeeeeens 2,475
454798 SC 4| INDIANA HEALTH FAC FING AUTH R....ouiiimiiieiiieicriieisssiesieseessssessesseessnenes 06/30/2011 | MORGAN KEEGAN & CO INC......ccouiiurrirriiiiirrioieisniiesiessessenesssssssesssesssens | ossssessesssesssenssssssessssssssssenes 650,000 153
454798 SD 2| INDIANA HEALTH FAC FING AUTH R 200... 07/25/2011 | CITIGROUPGLOBAL MARKETS | 275,000 [ .ooveererneeereireniseie e
455057 PE  3|INDIANA ST FIN AUTH REV DS 2003-C 07/06/2011 | PERSHING LLC........oiiieieeieieeie ettt ssessesssenns | oetessessessesssssssssessssssessessessesanes 180,000 184
45884A HH 9 |INTERMOUNTAIN PWR AGY UTAH PWR REV......ccouiiirimeriininerieseiseseesssisessssniens 12/12/2011 | MORGAN STANLEY .......coourvermreesmneessnessseesssssssssseesssssssssssssssasssssssssssssssssssssanss | sasesssssssssnsssssssssssssssssssssssssssnns 250,000 | .cooureemriereierienereenenii 5,979
575579 XK 8| MASSACHUSETTS BAY TRANSN AUTH.....c.oiiiiiiniiiciierinceisesseiseisesiesessssseissnis 06/27/2011 | PREREFUNDED CALL LOTTERY ...coouituiimiieieaeiiesiiesisesisseissessssssssssessssssnnes. | onsisesssssssesssssssssesssssssssesssnenes 480,000 | ...ovvorerrrireiieiinnes 13,053
57586E XW 6 |MASSACHUSETTS ST HEALTH & EDL 2008 08/03/2011 | BARCLAYS CAPITAL LE........oiiiiriiiierinieienisiineisiiesiesssenesssssssssssesiesssessenes | ssissesssesssessssesssssssessssssssssenes 550,000 5,239
59259Y LM 9 |METROPOLITAN TRANSN AUTHN Y R 201.... 12/01/2011 | JPMORGAN SECURITIES INC 2:585,000 [ ..oveeiereiieeie s
594698 HZ 8|MICHIGAN ST STRATEGIC FD LTD O EF.. 08/19/2011 | RBC CAPITAL MARKETS.......ouiieiteiiieiieieieiesiese st sse st ssessssssses | oesssessesssssssssssssessssssessssssssssnes 150,000 | .oovoeveeeeiricreereseeereis 1,856
60535) AF 3 |MISSISSIPPI HOME CORP RESIDUAL 0% 10/14/2011 | NATIONAL FINANCIAL SERVIC.......ouvuuiimerireriiieieeiieiseesssssessesssssesssssssssssses | coreessssssessssssnsssesssssssssssssssnns 150,000 | 1evovvvernerrierierieee et
646136 SD 4 |NEW JERSEY ST TRANSN TR FD AUT.....coomiiiiiniiierierireeiseessssiseesieees 06/07/2011 [ US BANKCORP INVESTMENTS.......coouiumiimiireimeiseissesseessessssessssissessssssessssees | ossesesssssssesssssssssessssssssesssneses 300,000 [ ..oovooereeeieeienreereeis 8,021
64983W 8N 9|NEW YORK ST DORM AUTHRREVS REV. 10/24/2011 |PERSHING LLC......oviriiriiiiineiierieseeesssise ittt ssssssesssessssssssnes. | cesesssssssesssesssesssesssssssssssssssenns 30,000 | oo 704
64983M UY 2|NEW YORK ST DORM AUTH REVS ST 11/03/2011 | DEPFA FIRST ALBANY SECURI.. 110,000 1,253
684503 V9 3| ORANGE CNTY FLA HEALTH FACS HOSP.............. 02/15/2011 | JANNEY MONTGOMERY, SCOTT......ovviireririrnrieremssirerssisssssssssssssssessssssssessns | sonssssssssessnsssssssssssnssssesssens 400,000 [ .ooeveevrieiireeierenieeeinne 6,319
721902 BT 0|PIMACNTY ARIZ INDL DEV AUTH H RE 08/24/2011 | DEPFA FIRST ALBANY SECURL.......cvuiiumrirrireirieineisessissssessesissssssssssssssesssens | onsissesssssssnssssesssssssesssssssssnenes 300,000 [ ..oorerrereereererrerierienes 2,538
74526Q UQ 3|PUERTO RICO ELEC PWR AUTH PWR DS S 08/08/2011 | WEDBUSH MORGAN SECURITIES........coorvirvieeerieeiteeeeeseieseseessessiesssessiessssnsis | cossseessisssssessssssssssessssssseesseenes 150,000 | .o 875
74529 MW 2 | PUERTO RICO SALES TAX FING COR 200 12/07/2011 | PREREFUNDED CALL LOTTERY.......ooviviirimrireeieimeiiessisssesssssesssissssessessines | coreessssssessesssnsssessssssssssssssens 250,000 | .ovoovverrieriieniieniesiinsiis 4,444
74529 ND 3 |PUERTO RICO SALES TAX FING COR 200 12/07/2011 | PREREFUNDED CALL LOTTERY.......otiuuiiimiircirneenneisessssessssssseissssisssssssesssnns | ceressssisessssssssssssssssessessssssns 100,000 | .ooveonernireirereeereeieenns 1,778
882555 VK 8| TEXAS MUN PWR AGY REV DS 0%......cccvvemremrrierrierirerereesinianiiens 09/06/2011 | BARCLAYS CAPITAL LE ...t esiesessssssssessesssesssenes | nsissesssesssessssesssssssessssssssssenes 600,000 [ ..ovvourvrrrirrirrrinieie s
88880T MM 5| TOBACCO SETTLEMENT FING CORP N 06/30/2011 | BARCLAYS CAPITAL LE........oiviiimrierineeiesiseessesssessesiesssssssssssssssesssessssesssenes | sssssesssesssssssesssssssessssssssssnenes 250,000 | cvvoueenrrnerienienesees e
914729 LH 9[UNIVERSITY NORTH TEX UNIV REV... 10/05/2011 [ NATIONAL FINANCIAL SERVIC.....cctiiireiiiierersisissninsissrssssssssensssssessssssssssesersssssses | sssssssssssssssssssessssssssssssssesasseses ..175,901 150,000 [ ..o 3,563
3199999. Total - Bonds - U.S. Special Revenue and Special A 1 OIS ettt ettt et efees et eeE et eeAeEe  f1eEeeieeseiseseiesiesiereieeiessesiesieieeiesesesisiesieserisiessesesiesisiesiesesieiesesiesiesicsesesiesiseanes 7,493,007 | oo 7,080,000 [ ..o 64,491
8399997. TOHAI = BONAS = P 3.tttk E 8884118 E 808 £EE 48484818 1EEE 150 4eEE£EE oA 8 4EEE oL EE L 1L L4 E LR LR R E L4 LR 10,944,273 10,570,000 | ..o 84,059
8399998. Total - BONAS = SUMMANY HEM FIOM PO 5.ttt esss s sss s sss s ess e ess st es et ee e es a8 ses et eeeemseees e48eeesesseeeaeEeeEoeE e s o0 e e 8oL e oL o080 L0808 084081 E 8oL 840840848848 E 8408080840 eE 0884840010ttt 1,323,406 | oo 1,220,000 | ..ovooviriiiicinans 12,957
8399999. T0HBI = BOMAS stttk 8 8RR £ LR 84 £EE LR R ££EE LR R R LR R £EE LR EHeEE4EEE1EE  £EfeeREeLEeEEE SR LR R EE LR 4EEE LR R 4R LR R LR LR R LR E LR LR LR EE LR R LR LR eE sttt | ShEteee et 12,267,679 11,790,000 | ..ovvveririnninniines 97,016
Common Stocks - Industrial and Miscellaneous
0020BR 10 2 ATET INC...ouuvirrerceieiiie st I ‘ 02/10/2011 [ VARIOUS.......ccoomeimiaiieesie sttt 8,300.000 | ..vvuvereerrrirrnerieeni e 232,909 XXX tttervieeieninseninsins | oeeviesiesisses et
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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

149123 10 1| CATERPILLAR INC DEL.......storirieiieriericniseisensnnin 09/29/2011 [ PERSHING LLC........cooutrimriieiieiireisnesissisessesisessssissessssssssssssesessenas 500.000 37,524 XXX

25746U 10 9| DOMINION RES INC VA NEW. 03/07/2011 | INVESTMENT TECHNOLOGY GRO 5,300.000 | .o 241,842 XXX

260543 10 3|{DOW CHEM CO.....ccooomiermrerermerierrienienereenns 09/16/2011 [ VARIOUS.........coouimrieriieeieeiseisesisesse sttt essenssne | sbsesssssssnssssessssesssssssssssesssees 7,100.000 |.... ...194,904 XXX

263534 10 9|DU PONT E | DE NEMOURS & CO 03/21/2011 | INVESTMENT TECHNOLOGY GRO 4,400.000 |.... XXX

31428X 10 B[ FEDEX CORP......couiiiiiiirimisiisiiisiissensenestss s sissssnnssnsnes 09/29/2011 [ VARIOUS......cvvuieiieiiisisiseni st st enssne | ebssesssensssssssensssessnsssssssenssnes 2,700.000 | ..o 240,269 XXXt | v s
9099999. Total - Common Stocks - Industrial and MiSCEIIANEOUS.................cccevevcuiverireieiiicieiececeeeeeeteeeeveee e 1,183,587 XXX oooeveveveeeeeeeeereeis | oo 0

Common Stocks - Mutual Funds

922908 48 8|VANGUARD INDEX FDS TOTAL STK MKT.............. I 1212072011 | VARIOUS. ...ttt snsennses | cesenssssessessssssssnsesssssnssssesnd 64,384.692 1,860,084 XXX tiierrrsenssnisssrissnnns | oereeses s
9299999. Total - COMMON STOCKS = MULUAI FUNTS............c.coiuiiiiieitiiciieieicteteeececete ettt ete et s et saeteseseseetesssaesessss  etessssssesasassseessssesessassesesssee s sessesesansesesessesesesesseeesssesessessesee e seseses et es e s et et s assetessssee et s set et s eseee s sesetesensetessssetesesensesensneesessassesaes 1,860,084 XXX oo | oo 0
9799997. TOtal - COMMON SOCKS = PAI 3.0 S48 oEE o0 E o E e E e H 810 E 80t 3,043,671 XXX i | e 0
9799998. Total - Common Stocks - SUMMANY HEM fTOM PAI 5..........oiieiiie ettt sttt st et et es et essessesseeasses fetsetassessessesseseeses et aeseeseeseE et seseeteEseE s eeseeseE et eeteese b E et enses et et enten s s et et st ensesrssntas XXX eirieiieieissiesieieriens | oottt
9799999, TOHAl = COMIMON STOCKS........ooceiviviieeietereceieeeieteteveee ettt e et e s saeas et es s seessesstsssasesaasseaeessssassasasssassssssansas  savsesasssssesssssesesesassseasseses et s e s esanseees s s sestas e s sanssssetesas et aseae e ee s et s s e s e e s e e e st s e st e s e s ee et aae et e s e e s eas e s et et s s e s e s ee et et s st asnsnsesesasansanananens 3,056,143 XXX ovieveiiieieninieieiniees | e 0
9899999. Total - Preferred and COMMON SEOCKS............cc.ccieiiiiietictctetctetete ettt ctet et ettt saetetessetetessaetesessetesesesaesasssaesesssesesasse  setessssssesassssssessssesesssssssassssesesssesessseeesssssetessssssesssesebessesetessnsesetasassesansntesesaneetanan 3,056,143 XXX ooveveveveeeveeeeeereeie | e 0
9999999. Total - Bonds, Preferred @and COMMON STOCKS. ..........oruiiuriieiriieiiietieie ettt sse sttt sss et ss s s e ssess et S4ebsessssessessesesses s e s s s e A e s e e s e £ e s ee s s s s s s e s e b s s b e s e s RS s e e b b s n bbb bbbt 15,323,822 XXX ootieieieireieneieinsins [ e snieeens 97,016
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUSsIP 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
882721 Q7 1|TEXAS ST | 07/26/2011. | MERRILL LYNCH, PIERCE, FE..... | oo | cennninns 290,853 04/01/2016.
1799999. Total - Bonds - U.S. States, Territories & Possessions. 290,853 | ...........250,000 | ..........273,908 | ..........266,738 | ..ooovinnnn0 | i (1,668) | o0 | (1,668) | o0 |0 265,070 |0 | 10025782 ] 025,782 010,278 XXX......
Bonds - U.S. Political Subdivisions of States
167485 VM 0| CHICAGO ILL ... 12/01/2011. | MATURITY. 500,000 12/01/2011.
249164 JF 2 |DENVER COLO CITY & CNTY JUS. ... | 05/26/2011. | BAUM GEORGE K COMPANY........ [ cevovernrvriirirenenins | wverrnniaes 318,345 08/01/2018.
59333M EN 1|MIAMI-DADE CNTY FLA SCH BRD CT COP.......... ... | 05/01/2011. | CALLED @ 101.0000000........c0cver | cormerrrmrrrerirnrireenns 202,000 05/01/2031.
667027 W2 8|NORTHSIDE TEX INDPT SCH DIST REV.... ...| 06/01/2011. | CALLED @ 100.0000000 350,000 06/01/2039.
667027 6Z 4|NORTHSIDE TEX INDPT SCHDIST VAR.... .1 06/01/2011. | CALLED @ 100.0000000 5,000 ....5,000 ....5,000 06/01/2037.
2499999, Total - Bonds - U.S. Political SUbdiVISIONS 0Of SALES...........cccoiieiiiiiiiiis ettt sss e snssnsensennnns | ceeniens 1,375,345 1,320,000 1,340,600 |................0 | .......34,744 | ......34,744 | .....45158 |..... XXX......
Bonds - U.S. Special R and Special A t
107480 LJ 2|BREVARD CNTY FLAUTILREV ~ REV............ o | 06/30/2011. | VARIOUS.......coovimrrinrinerierirnnenes [ conneeineiissinesinssins | cvveriens 727,513 | oo 705,000 721,739 | o | e 5774 | oo 5774 | ........ 30,866 | 03/01/2012.
176553 DK 8|CITIZENS PPTY INS CORP FLA  SEN................ oo [ 06/01/2011. [ MATURITY ..o e 565,000 | ........... 565,000 565,000 | ..ovevereiieens e | e 0 . 14,125 | 06/01/2011.
180848 GP 2| CLARK CNTY NEV FLOOD CONTROL ... | 10/25/2011. | RBC CAPITAL MARKETS.............. 11/01/2018.
254761 BU 2 |DISTRICT COLUMBIA CTFS PARTN COP.. .|...101/03/2011. | MATURITY. ...100,000 01/01/2011.
254761 AS 8|DISTRICT COLUMBIA CTFS PARTN CTF........... ... | 01/01/2011. | CALLED @ 100.0000000..........ccee0 | covrerrrmrvrerirerirrenne 245,000 01/01/2013.
311450 EW 6|FARMINGTON N MEX POLLUTN CTLR REV........ ... | 10/04/2011. | NATIONAL FINANCIAL SERVIC.... | ..cocviererneincrirneinns | cererennes 258,813 04/01/2029.
34074G CQ 5|FLORIDA HURRICANE CATASTROPHE REV...... ... | 07/01/2011. | MATURITY. 295,000 07/01/2011.
372541 AF 9|GEORGE WASHINGTONUNIVDC  TAX.......... ... | 09/15/2011. | SINK PMT @ 100.0000000............ 5,000 09/15/2032.
45884A WU 3 [INTERMOUNTAIN PWR AGY UTAH PWR REF..... | ... | 12/07/2011. | PERSHING LLC 825,817 07/01/2013.
474176 JM 7|JEFFERSON LA SALES TAX DIST SP REF........... ... | 12/01/2011. | MATURITY. 250,000 12/01/2011.
49151E H9 7|KENTUCKY ST PPTY & BLDGS COMMN REV...... ... 10/13/2011.|BOSC INC......oevvrvrrrnenne 280,490 11/01/2011.
575579 GB 7 |MASSACHUSETTS BAY TRANSN AUTH SAL.. ...| 06/27/2011. | PREREFUNDED CALL LOTTERY. 552,067 07/01/2016.
576004 EY 7|MASSACHUSETTS ST SPL OBLIG REV SPE........ ...| 12/15/2011. | VARIOUS........ 252,052 12/15/2011.
594622 CA 8|MICHIGAN ST CTFS PARTN CER ...|09/01/2011. | CALLED @ 100.0000000 650,000 09/01/2031.
59465E Q6 3 |MICHIGAN ST HOSP FIN AUTH REV HOS.. .| ... | 08/15/2011. | SINK PMT @ 100.0000000.... ...150,000 08/15/2014.
64605L YK 8|NEW JERSEY ST EDL FACS AUTH RE REV......... ...| 07/14/2011. | MORGAN STANLEY....... 346,683 07/01/2032.
647110 DZ 5|NEW MEXICO EDL ASSISTANCE FNDT REV....... ... 10/13/2011. | JANNEY MONTGOMERY, SCOTT | ....cocivvvrvivrrrervnns | wverirrenes 264,285 ....250,000 09/01/2017.
649716 2W 6|NEW YORKN Y CITY TRANSITIONAL REF.......... | ... | 11/01/2011. | VARIOUS........ 1,004,640 .1,000,000 11/01/2026.
64983M US 5[NEW YORK ST DORM AUTH REVS ST HOS........ ...|02/15/2011. | MATURITY. 675,000 02/15/2011.
684503 W2 7|ORANGE CNTY FLA HEALTH FACS AU HOS....... ... | 01/28/2011. | DAVIDSON DA COMPANY INC..... ...408,368 11/15/2032.
74529) GV 1|PUERTO RICO SALES TAX FING COR REV......... ...| 12/07/2011. | VARIOUS........ ceverenn 107,456 08/01/2017.
74529 HQ 1|PUERTO RICO SALES TAX FING COR REV......... ... 08/01/2011. | CALLED @ 100.0000000..........ccee0 | cormrreerermmmrrerirerins | cvvverirens 165,000 | ..ocvvvneee 165,000 165,000 08/01/2039.
76218K DA 8|RHODE ISLAND DEPOSITORS ECONOM SPL..... .| 08/01/2011. | MATURITY. 300,000 ....300,000 )| ) ....300,000 08/01/2011.
79765R PM 5| SAN FRANCISCO CALIF CITY & CNT WAT........... ... | 11/01/2011. | MATURITY. 255,000 ....255,000 ) ) ....255,000 11/01/2011.
837152 MM 6| SOUTH CAROLINA TRANSN INFRASTR REV....... 1| 10/01/2011. | MATURITY ...cooverierieerenisninenes [ e | cvveriens 145,000 | ..ovvvvnee 145,000 ) )| RN ISR 145,000 10/01/2011.
92884E CJ 4|VOLUSIA CNTY FLA SCH BRD CTFS REF........... ... | 08/01/2011. | MATURITY. 250,000 .250,000 ) ) ....250,000 08/01/2011.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ... erisssisssisseissesssesssenesssssssssessssssenessessens | svees 10,366,582 | ........9,985,000 | ...... 10,639,767 10,359,792 0 [ (135,054) | covovvvvvrernnn0 [ (135,054) 10,224,741 | o0 | 141,842 | ... 141,842 | .....448,188 | ..... XXX......
8399997. TOtAl = BONAS = PAM 4.tttk S8kttt | e 12,032,780 | ...... 11,555,000 | ...... 12,301,293 | ......... 11,978,991 [ oo 0 [ (148,583) | covovveerirens 0 | (148,583) | ..ovvovrrenne 0 s 11,830,411 | o0 | 1.....202,368 | .......202,368 | ......503,624 | ..... XXX......
8399998. Total - Bonds - SUMMAr EM from Part 5.........ciiiiiiiiiiiiiiiieiiiis ot sttt enenssssenssnnens | sernnens 1,329,703 | ........ 1,220,000 | ........ 1,323,406 | ...coovvviieiiins )] ... N (1,742) 1,321,663 | ..o | vee....8,040 | ..........8,040 | ........18,101 | ..... XXX......
8399999. TO1AL = BOMAS. ettt R SR f R | enes 13,362,483 | ...... 12,775,000 | ...... 13,624,699 | ......... 11,978,991 [ oo 0 )] I I [ (150,325) | ..cvevvveinennnc0 | 13,152,074 |0 | .....210,408 | .......210,408 | ......521,725 |..... XXX......
Common Stocks - Industrial and Miscell
88579Y 10 1 |3M {6 TN | | 05/09/2011. | INVESTMENT TECHNOLOGY GR( ............. 500.000 | ...oocverneer 48,112 |......... ) .0 SR 35,896 | .ooovrerirnne 43,150 | .......... (7,254)[ ...................... | ..................... | ............. (7,254)| ..................................... 35,896 | ..oovveerrnrs | e 12,216 | ..oooeee 12216 | oo 275 | ... XXX......
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

I'vid

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUSsIP 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
025537 10 1|AMERICAN ELECTRIC POWER........cccocouvuniviininne ... | 05/09/2011. | VARIOUS..........oovvevrrverrerrnirnirnns | crerereen1,800.000 | cvverrn64,860 | v XXX i | v 64,606 | ....ccocovnee 64,764 | ............. (158) | vvvvverrircrinns [ erverenrensninnis | e (158) | ovevnvvenrverenin [ cevrrrieiid 64,606 | ....ccoovvrrrinne
00206R 10 2|AT&TINC ... | 05/09/2011. | INVESTMENT TECHNOLOGY GR({ ... 53,317 | coveeveerieerrerieennne .53,317
149123 10 1|CATERPILLAR INC DEL ... 1 05/09/2011. [ VARIOUS........coovivririiiirirniirernnins v 1,200,000 | ... 129,976 | XXX |l B7,039 112,392 (55,353) [ vvrrrreiririrnins )| ... o] 57,039 |...
151020 10 4| CELGENE CORP......ccoovvemierrecrierienirerieneseenns ... | 05/09/2011. | INVESTMENT TECHNOLOGY GR( .............500.000 | ...........29,923 | .oooec. XXXovvrre | v 28,423 | i 29,570 | oo (T147) [ oo | e [ e (T47) | s | e 28,423 | .o
166764 10 0|CHEVRON CORP NEW ... 05/09/2011. | INVESTMENT TECHNOLOGY GR({ ... ..900.000 .(5,312) )| ...
191216 10 0|COCA COLA CO ... | 05/09/2011. | INVESTMENT TECHNOLOGY GR( ... ..400.000 ....(469) )| ...
209115 10 4|CONSOLIDATED EDISON INC......cccorvvererrirerrinnes .| 09/29/2011. | VARIOUS.........ovverrrenirnerirerineenes | cereieens 1,800.000 | ..o 94,581 | oo XXX | 069,200 | cc......89,226 | .. (20,026) )
126650 10 0|CVS CAREMARK CORPORATION. ... | 03/09/2011. | INVESTMENT TECHNOLOGY GR( ..........7,100.000 | ...........240,876 |......XXX.ccocc0o. | 200000 220,590 | ..............246,867 | ........ (26,277) ).
235851 10 2|DANAHER CORP DEL ... | 05/09/2011. | VARIOUS..........oevevrrverrerrneerncrnns | creernnn1,800.000 | ....er.ri.95,906 | oo XXX | v 66,395 | e .84,906 | ... (18,511) )
25746U 10 9|DOMINION RES INC VANEW.......ccovviirvririirerines ... 109/29/2011. [ VARIOUS........ovviieriirriniirciniis
263534 10 9|DU PONT E | DE NEMOURS & CO ... | 05/09/2011. | INVESTMENT TECHNOLOGY GR(| K20 I N
26441C 10 5|DUKE ENERGY CORP NEW ... 02/01/2011. | INVESTMENT TECHNOLOGY GR({ ........ 15,000.000 | ...........269,293 | ..coocce. XXXooririer | evirinens 227,753 | oo 267,150 | ........ (39,397)
278058 10 2 [EATON CORP......covvieeirereieinisee et ... | 05/09/2011. [ INVESTMENT TECHNOLOGY GR( ............. 600.000 | ...ce0e0ee.31,058 | oot XXX | i 30,589 | oo 30,453 | oo 136
30231G 10 2 |[EXXON MOBIL CORP........ccoovverrrrerierirncererirnienns .| 05/09/2011. | VARIOUS........coovvrvmirierierereriininne veeeenern1,200.000 | . 100,316 | oot XXX i | v 81,909 | .ovvriiirnnas 87,744 | .......... (5,835)
31428X 10 6|FEDEX CORP ...| 05/09/2011. | INVESTMENT TECHNOLOGY GR( ... 400.000 36,211 | oo
369604 10 3|GENERALELECTRIC CO....coovvvvrrvrrieierrirerienes ... | 05/09/2011. | VARIOUS..........ccvrvirrrrerirerirncnnes | cevvienes 3,000.000 | ..cc0eeer80,924 | oot XXX | i 48,847
428236 10 3|HEWLETT PACKARD CO ... 01/03/2011. | INVESTMENT TECHNOLOGY GR( ..........3,800.000 .164,359
458140 10 O|INTEL CORP . ...| 05/09/2011. | INVESTMENT TECHNOLOGY GR( ... .
459200 10 1|INTERNATIONAL BUSINESS MACHS... ... | 05/09/2011. | INVESTMENT TECHNOLOGY GR({ ... 400.000 . .
501044 10 1|KROGER CO. ... | 07/19/2011. | INVESTMENT TECHNOLOGY GR(| ,200.000 ..24944 | . ...26,832
540424 10 8|LOEWS CORP. ... 08/16/2011. | INVESTMENT TECHNOLOGY GR( ..........5,700.000 228,000 221,787
580135 10 1|MCDONALDS CORP ... 05/09/2011. | INVESTMENT TECHNOLOGY GR({ ... 300.000
651639 10 6NEWMONT MINING CORP. ...| 01/31/2011. | PERSHING ADVISOR SOLUTION. ,200.000
68389X 10 5|ORACLE CORP COM ... | 05/09/2011. | INVESTMENT TECHNOLOGY GR({ ...
717081 10 3 |PFIZER INC. ... | 05/09/2011. | VARIOUS....
747525 10 3| QUALCOMM INC.......oevomirrrrinrrirerirenns ... | 05/09/2011. | VARIOUS
842587 10 7|SOUTHERN CO ... 09/29/2011. | VARIOUS.... e
883556 10 2| THERMO FISHER SCIENTIFIC INC... ... | 05/09/2011. | INVESTMENT TECHNOLOGY GR( ...
913017 10 9|UNITED TECHNOLOGIES CORP... ... | 05/09/2011. | INVESTMENT TECHNOLOGY GR(| . .
931142 10 3| WAL MART STORES INC ... 05/09/2011. | INVESTMENT TECHNOLOGY GR( ... ..400. 22,042 | o] ...21,220 . 21,220 | i | e 822 | ... ....822
9099999. Total - Common Stocks - Industrial and MiSCENIANEOUS...........cuuiriiiiiiiins ot 2,512,536 |......... XXX | o 2,134,269 | ..........2,205,870 | ......(257,213) | .0 | 0 | (257,213) | 0 | 2,134,269 | ..o 0 | 378,262 | ....... 378,262
Common Stocks - Mutual Funds
922908 48 8|VANGUARD INDEX FDS TOTAL STK MKT............ | | 07/21/2011. | STATE STREET.....coovvimnivnnrnins | coviinas 13,080.449 | ........... 420,000 280,126 | .............398,405 | ...... (118,440) | oo [ | e (118,440) | ..vvovvvriririni | o 280,126 | ..ovoviinniiiins | e 139,874 | ...... 139,874
9299999. Total - COMMON StOCKS = MUIUA! FUNDS. ... cesenessses sttt | eenisenes 420,000 280,126 | ..............398,405 | ...... (118,440) | o0 [0 | s (118,440) | ... ..280,126 | .0 | 139,874 | ...... 139,874
9799997. Total - Common Stocks - Part 4 . s 2,932,536 | ... XXXeoooooiis | o 2,414,395 | .........2,604,275 | ...... (375,653) | ooovvovriiinnnd0 | i [, (375,653) | ... 2,414,395 |..iiel0 | e 518,136 | ....... 518,136
9799998 Total - Common Stocks - Summary ltem from Part 5..........ocoiiiiiieii oo 12,472 12472 | oo | v | s | e | e (I IS 12472 | o L [
9799999. Total - Common Stocks.......... 2,945,008 | ....... XXXcoooooes | e 2,426,867 ..2,604,275 | ...... (375,653) | . w0 |0 [ (375,653) | ... 2,426,867 [..ccoove0 | 518,136 | ....... 518,136 .
9899999. Total - Preferred and Common Stocks . e 2,945,008 | 2,426,867 | . ..2,604,275 | ...... (375,653) | . L0 0 [ (375,653) | ... 2,426,867 | ... 0] 518,136 | ... 518,136 | ........10,898 |..... XXX......
9999999. Total - Bonds, Preferred and Common Stock PO P OO PS PP OPOPOPPRPRPTOl EPOPO 16,307,491 | ......... ). GU [ 16,051,566 | ......... 14,583,266 | ...... (375,653)| ....... (150,325) | covoovvvrrirncs (U (525,978) | ...coovvvrrnnn. (V)] [ 15,578,941 | ..ovvvvvnee. 0] e 728544 | ... 728544 | ... 532,623 |..... 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. Special R and Special A t
455057 TQ 2|INDIANA ST FIN AUTH REV.....ccovvvmirreririiririnns ...| 10/31/2011 | JPMORGAN SECURITIES INC.. | 11/07/2011 | JPMORGAN SECURITIES INC.. | ............. 200,000 | ............. 200,000 | ..ooevenee 200,000 200,000 | cooureeerrerireees | e [ e | e 0 [ cevereereninees e | e | e (VI IR 3 | s
PREREFUNDED CALL
575579 XH 5|MASSACHUSETTS BAY TRANSN AUTH............. ...| 06/27/2011 | LOTTERY 07/14/2011 | FIRST SOUTHWEST CO......ccc.. | wovvrrrernene 20,000 22,083 | ... 23,125 22,065 |...... [(1:) ) RIS I [L:) ) RTINS ISR S 1,060 | ..ooucn. 1,060 |............ 602 | ......... 544
US BANCORP INVESTMENTS
57563R HE 2|MASSACHUSETTS EDL FING AUTH ED............. ...| 05/17/2011|IN 09/08/2011 | NATIONAL FINANCIAL SERVIC | ............ 250,000 | ............ 280,963 | ............ 282,880 | ..coococveneee 279,400 | ..ovvvrierrerns | i (1,562) [ 1ooovverererrirnrenn | cerrierins (1,562) [ coooverrererien | corrrerireeeinns | e 3,480 | oo 3,480 | ... 9,472 | ... 5,309
JANNEY MONTGOMERY, US BANCORP INVESTMENTS
646136 UW 9 [NEW JERSEY ST TRANSN TR FD AUT................ ... | 05/17/2011 | SCOTT 06/07/2011|IN | 300,000 | ....couve 335,235 | v 338,586 335,086
882854 MZ 2| TEXAS WATER DEV BRD.......cocoovrvmrrieriricerinens ...| 10/31/2011 | MORGAN STANLEY.................. 11/09/2011 | MORGAN STANLEY........ccovvvrner | worverrrenen 200,000 | ............ 200,000 | ...oovenee 200,000 200,000
88880T MM 5| TOBACCO SETTLEMENT FING CORPN............. ... | 06/30/2011 | BARCLAYS CAPITAL LE............ 07/01/2011 | STATE STREET ....250,000 | ..ooorenee 285,125 ....285,112 285,112
3199999. Total - Bonds - U.S. Special Revenue and Special A S ettt e 21,220,000 | e 1,323,406 | ........1,329,703 | ........... 1,321,663
8399998. TO8AI = BOMAS. ettt stttk f k101 AR LR R E AR LE LR LR EE LR ARkttt | anirienes 1,220,000 | ......... 1,323,406 | ......... 1,329,703 | .coocceveee 1,321,663
Common Stocks - Mutual Funds
922908 48 8|VANGUARD INDEX FDS TOTAL STK MKT.......... | ‘ 03/25/2011 | STATE STREET......ccoovivinirnnnes 04/01/2011 | STATE STREET.......ccosvvivnrivnnes | covvirninnns 392.700 | .ooovvrirnn 12472 | oo 12472 [ o, 12,472
9299999, Total - COMMON SEOCKS = MULUAI FUNGS.............oovivriveiiieciiieiciieieeciiiee ettetetiseeteteseet et eee et s s eeset et sesaeseeseeeaesnassesaneseeasssaesesseseesesesesesesasasnnsesesesasassasareees 12472 | .o 12472 | .o 12,472
9799998. Total - Common Stocks. 12,472 . 12,472 . 12,472
9899999. Total - Preferred and Common Stocks 12472 | ... 12,472 | .. 12,472
9999999. Total - Bonds, Preferred and COMMON SLOCKS............cccviviieieiiiiiiiiiies corevieisissssessese s sssse st ss st b st ss st s s s s b s st s s bbb b s bt s s bbb s bbb ns s s s s nsessessesnsensenas | aesessns 1,335,878 | ......... 1,342,175 | ........... 1,334,135
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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




3

Annual Statement for the year 2011 ofthe AAA Southern New England Insurance Company

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

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
Exempt Money Market Mutual Funds
857492 88 8|[STATE STRINSTIL INVT TR TREAS MMK.......covuuve | ......... ‘ . | 12/30/2011. [ STATE STREET......c.cooiniririnnsrirnnissiinnes | v XXX..... 327,163 | oo [ [ [ | 327,163 |. 3 RN SOOI ORI MON.. [\ (V2 I
8899999. Total - Exempt Money Market Mutual Funds s 327,163 |. 0 0. 0 .0 327,163 |. 5 L0 XXX XXX XXX
9199999. Total - ShOM=-TEM INVESIMENTS. ..........ovvrieeiiriiieiiieiseees ettt 327,163 |. 0 0 ... 0 0 327,163 |. 5 .0 XXX XXX XXX
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

Sch. DB-Pt. B-Sn. 2
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
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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 PrOVIENCE, Rl......coiecieiceerseeiseesicreisesseiseiseneesenssnnnnens | ceeeeees | sereenssnsseessesssnssnens | coneseeesnsssssessssssesssssses | seeessessssssesesssssssesseens | cresseeeenessnsessees 69,282 | XXX
0199999. Total - Open DEPOSHONES. ......cv.reereririirsisieierississe s snees XXX [ e XXX 0 [0 | 69,282 | XXX..
0399999. Total Cash 0N DEPOSIL.........vuiueiririiirisiisieerisis st XXX [ XXX 0 [ [ 69,282 | XXX..
0599999, Total Cash........covrueverireireiiiieeiniiessieereseieseiees XXX [ e XXX.oovones 0 [0 [ 69,282 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 19,293 (4. April 38,573 | 7. July 739,620 | 10. October. 21,765
2. February 69,785 | 5. May. 22,619 | 8. August 40,865 | 11. November. 79,646
3. March 50,996 | 6. June 8,619 | 9. September. 39,737 | 12. December. 69,282

E25
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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