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Annual Statement for the year 2012 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. Ar8ASUNY SECUMEIES.......evieieeiseisiieieiie et sessnsns | sressessssessesssssssesessssenss | soessssenens 0.0 [ oo e | e (O] I 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............cc.ccceeee. | ovvveveivevenaee. 853,915 | ..oveeve 20 | oo, 853,915 | v | e 853,915 | ..oveeuev 2.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccoevevvierverieeeieieens | o ..5,614,672 |....... 129 | o 5,614,672 | .oovereeeeeveeeiens | e 5,614,672
1.43 Revenue and assessment obligations..............cccceveeiviereieeeieiesns | coevveevenns 25,210,121 25,210,121 25,210,121
1.44 Industrial development and similar obligations..............cccoeveveiverceees | eevvievenesiieieseeiieens | ervereeeeed0.0 [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevveni [ e | eieiennnd 0.0 [ oo e | s (O] IO 0.0
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... [ ccoeorvnrenrnninrnniieiienes [ eornvenninns 0.0 [ oo e | s (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ orerererireeiernniieies | reresrsneseeesrensnsens | serseeesissnsesessnsens (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

2.1 Unaffiliated domestic securities (includes credit tenant loans and

hybrid securities)

2.2 Unaffiliated non-U.S. securities (including Canada

2.3 Affiliated securities
Equity interests:

3.1 Investments in mutual funds

3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated

33
3.31 Affiliated
3.32 Unaffiliated

34
3.41 Affiliated
3.42 Unaffiliated

35
3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1 Construction and la

4.2 Agricultural

43

44

45

46

Real estate investments:

Multifamily residenti

5.1 Property occupied by company

Single family residential properties

Other equity securities:

nd development

al properties.

Publicly traded equity securities (excluding preferred stocks):

Other equity interests including tangible personal property under lease:

COMMENCIAl IOBNS........coeveeieciereiese et
Mezzanine real estate loans

5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

Receivables for securities

Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments
. Other invested assets
. Total invested assets

Sl01




Annual Statement for the year 2012 of the AAA Southern New England Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt
7. Deduct current year's other than temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9

6
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

9.2 Totals, Part 3, COIUMN 13, ...ttt
10. Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL.........cvevii ittt ettt bbb s s R bbb bbbttt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,
Total gain (Ioss) on disposals, Part 3, COIUMN 19........c.ciiiieecrceee ettt sttt et s s s st stesass et

Deduct amounts received on disposals, Part 3, COIUMN 16..............ceeuiueieicieesie ettt s st s es st nsesnaas

Deduct amortization of premium and AEPIECIAtON. ..........cvcveveeeie ettt sttt b s s st st s s e

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other than temporary impairment recognized:

10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccevevrerierrereeeieiesere et sssssaenees
Deduct total NONAAMILEEA AMOUNES..........ccevevieeiee ettt bbbt et a st b st a s b s sann

Statement value at end of current period (Line 11 MINUS LINE 12)........cvueviiieiieieiieeie ettt st bnan

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDETr 31 OF PRIOT YT ...ttt ettt
Cost of bonds and stocks acquired, Part 3, COIUMN 7...........cuivieiciceee ettt bbb bbbt

ACCTUAL O QISCOUNL. ...ttt bbb s s bbb s bbb s s sttt b s bbb sttt

Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.iiiiieie ettt ettt bbb
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7........c.ccieiriieieiceeeie et

Deduct amOortization Of PIEMIUM...........c.ccueieiiicie ettt bbb bbb st s bbb bbbt b b s s bbbt

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st
Deduct current year's other than temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9).........ccccvvverrreieieiriresiesie s tess s sens
Deduct total NONAAMItEEA BMOUNES.........eveieiiieieieiese bbb s bbbt nn

Statement value at end of current period (Line 10 MINUS LINE 11)......oiiviiieeieieiceie ettt st snann

Si03

42,859,390

21,583,029

....................................... 38,773

1,804,265

(1,178,415) 625,850

....................................... 815,340

22,336,869

....................................... 484,943

0

43,100,570

43,100,570
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States..
Governments (Including all obligations 2. Canada.......ccccocvevirererennnn.
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4. TOtalS....ooiiiiiniiniinsinins | 0 [ 0 [, 0 [, 0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ooooiiiiieiieciiiseees | e 853,915 | oo 882,178 | oo 863,120 | oo 800,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cooirnrnrrsinrsrisnn | o 5614672 | oo 5712219 | i 5785873 | .o 5,685,000
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.ooosreesssrresssrinissrinnns | s, 25210121 | oo 26,013,832 | ..o 25,783,621 | ..covovrien. 24,090,000
Industrial and Miscellaneous and Hybrid 8. United StaeS. ..o [ e [ o [ [
Securities (Unaffiliated) 9. CaANAGA......coeeiiieeeieis | e [ e | s niens | st
10. Other Countries.......ccooovrenns | cvoneiniiisiisicsicsisicsiesie [ | s, L
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds.......ccesssseeessssnes | covievsiiiin, 31,678,708 | .ooovovrvns 32,608,229 | ..o 32,432,614 | oo 30,575,000
PREFERRED STOCKS 14, UNIted SEALES......oocrveerirs [ rereneriinreceinneeieseinenes [ e | soresessssses e
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals. .o i, 0 i 0 [, 0
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..ccccoovcvvviiciiciiiciinnn, 0 i 0 [, 0
COMMON STOCKS 20. United States.........coouerveereeens | covvervnnerriinnens 10,984,044 | ...ocovvvrrrreenne 10,984,044 | ....oovvvvrrriinnee. 8,661,811
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other Countries......cooueuriiiee | covvvniiiiriciis 437,822 | oo 437,822 [ oo 441,684
23, TotalS. oo | o 11,421,866 [ .ccooovvene. 11,421,866 [ .o, 9,103,495
Parent, Subsidiaries and Affiliates 24, TotalS.....ieiesciiiisiieieies | | e | s
25. Total Common StockS...cui | ccocvveirrccienees 11,421,866 [ .o 11,421,866 [ .ooooovvvricienee 9,103,495
26. Total Stocks 11,421,866 ...11,421,866 ..9,103,495
27. Total Bonds and Stocks.... 43,100,574 44,030,095 | ..ooooevvrrrnennns 41,536,109

S104
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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

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
Total
Current Year

7

Column 6 asa

% of Line 9.

7

8
Total from Column
6 Prior Year

9
% from Col.
Prior Year

7

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Class6....
TOtAIS. .ttt

2.1

22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. ...ttt

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1

41

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ClASS 1.ttt naes

.................... 952,548

................. 2,606,117

.................... 481,393

.................... 976,590

.................... 598,024

................. 6,903,435

................. 5,614,671

5.1

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

................. 2,497,546

....306,750 |....

................. 9,537,218

................. 4,919,533

................. 5,228,473

................. 2,720,601

............... 24,903,371

....306,750 | ...

............... 23,687,279
....482,501

............... 24,903,374
....306,750
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
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)

B.1 ClaSS 1o ssss s sssssssssnses | srisssissssssessssssessessenns | snssesssesssesssesssenssesstenssens | seessensssessessssssssssssessns | siessisssessssssssessensenss | sesessesssenssenssensenssenssens | sonssississssssssneenQ [, 0.0 oo [ e, 0.0 oo [ e
B.2 ClAaSS 2...cuevrereereieieeieeieees ettt snssnses | seresssesisesssesi s sessessenes | sebsessiesss st enstenstenstens | seesseessenssensssnssnssenssnssas | stsestensssssssssssessesssenss | sesenssenssenssenssenssenssenssens | sonnsnnesssnsnsnsnnnnnen 0 [ s 0.0 oo [ e, 0.0 | [ s
8.3 ClASS 3...oovvveeeiceeee ittt sssssessssnnns | sessesssesssesssssssssssssnss | seessiessssessssssssssssnssss | s sssssssesssnsses | sessssssssssssssessssesssnnns | soessssssssessssnsssnssssssss | oessssenssnsssnssnnsseeesQ | e, 0.0 [ | e 0.0 [ | e
B.4 ClASS 4...oovveoceisresstses st ssssssssssnnns | srssesssesssessssssssesssnnss | seessiesssesssssssssssssssss | s sssssssessssnsses | sessssssssssssssessssesssnnns | soesssnssssesssssssssnssssssss | sessssesssnsssnssnsseeesQ | oo, 0.0 [ | e 0.0 [ | e
B.5 ClASS B....ovvvvverirriirreissiiss s sssssss s sssssssssssssssssssssssssssnsss | snssssssnsssssnsssssssesssnnss | soessssssssesssssssssssssssss | nnsssnsssnssssnsssesssesses | sessssssssssssssasssenssnnss | soenssnssssssssssssnssssssses | essssessssnsssnssnssneesQ | v, 0.0 [ | e 0.0 [ | e

Totals...

71
7.2

Hybrid Securities
ClASS 1.ttt st nan
ClASS 2.ttt an

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. .o
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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 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa 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)

9. Total Bonds Current Year

9.1 ClASS .ottt anaas () I— 4,020,691 31,887,140 | coooveeereeeeeen99.0 [ XXX e XX [ e 31,887,143

9.2 ClASS 2..uvvviveecieiesiesise ettt (6) 306,750 306,750 306,750

7 Totals....ooeerecennes 5,682,084 6 3

9.8 Line 9.7852 % Of COL 6. | esvesiesisiesieseeneeeas 134 [ o393 | 176 [ oo,

10. Total Bonds Prior Year
101 ClASS Tttt s ssessss s ssesanns | evsessessaessnes 5,809,633 | ...ccoernnee. 13,675,681 | .covvverrnaes 5,705,479 | coverererrnns 4,883,958 | ............... 2,110,409 | .............. )90, SN R .00, SN U 32,185,160 | ..oovcrereireeian 98.5 | oo 32,185,160 | ..ovveereereeiererieeiieininns

ClASS 4.ttt
Class5.....
Class 6....
Totals...ocveveeerieereine

Line 10.7 as a % of Col. 8

....482,501

....482,501

....482,501

2,110,409
............................ 6.5

...32,667,661

Total Publicly Traded Bonds

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

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

3,318,625

Total Privately Placed Bonds
Class 1
Class 2

(d

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 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 §

..... 515,182, NAIC2$

0;

NAIC 3 §

0;

NAIC4 §

0; NAIC56.........

0;

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

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 7 8

2 3 4 5 6 9 10 1
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........cevecveceeeceteee et sssesiens | eevesiesessensesans 515,182 B 327,163 O 515,182 | oo
1.2 Residential Mortgage-Backed Securities..... . .

1.3 Commercial Mortgage-Backed Securities....
1.4 Other Loan-Backed and Structured Securities.
1.5 TOtAIS. ...ttt

All Other Governments
2.1 ISSUET ODBlIGAtioNS........cccvuvveeieieieese e
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities............ccoevvverervcrerennnn
2.5 TOtAIS. . ovu ettt

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvurieeererieie et
3.2 Residential Mortgage-Backed Securities.............cccoeererserrerrerervneinns
3.3 Commercial Mortgage-Backed Securities....
34
3.5

.................... 517,342

80IS

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

4.1 1SSUET OBlIGAtIONS. ......coucveieceeieie ettt seenaes | coeeteriieseessenens 952,548 | ..vvvrra 2,364,008 | ..oovvereerrnnnn 481,393 | ..o 976,590 | ..covveerrnees 598,024 | ....cccevvuee 5,372,563 | ..o 16.7 | o, 6,656,751 | ooveeveereeeeiann 204 | oo 5,372,563 | ...coovererereeirerererinns
4.2 Residential Mortgage-Backed SECUNtiES.........cccovvveevevreeereeieeereeinias
4.3 Commercial Mortgage-Backed Securities.... . 0. 0.0 .
4.4 Other Loan-Backed and Structured SECUNHES..........cccovvrvvevrvvereerrereiieres oo | eoresiesesesienens 242,109 | oo e | e esreseesenses | eresrerenesneenan 242,109 | oo 0.8 | . i, 246,684 | ..o 0.8 [ i 242,109 |,
4.5 TOHAIS....uiiieeiie ittt snnsnaens | crnsnsesiensneas 952,548 | ..o, 2,606,117 | oo 481,393 [ .o 976,590 | ...oovverennes 598,024 | ...ccoovvvnn 5,614,672 | oo 174 | 6,903,435 | oo 211 | 5614672 | oo, 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........c.ccoeeun.... 2,504,296 | .... 8,763,941 | .... 4,086,671 | .... ..21,019,137 23,303,982 | ..
5.2 Residential Mortgage-Backed SECUMHIES..........ovvrererienrerrirninrinnirsinees | ceereeressesssiseisesesessseenns ISR e reerernenssnennsenssensesnesnsnes | nerneennensnsssensesnesnseenes | sevnenesensenesssenennnnen0. | e 0000 | | 0.0 [
5.3 Commercial Mortgage-Backed Securities.... B R SO RRRRN e —————— O [ [ o000 [
5.4 Other Loan-Backed and Structured SecUrities..........co..corvervnrrnrirnriinns | oovisiisiiissins 300,000 | .ooviirninn T73277 | oo 832,862 | ... | e | eeveenienienes 1,906,139 [ oo 5.9 | 3,150,643 N 1,906,139
5.5 TOtAIS...cvuieiiei ettt sss st snn s ensensnnaes | snsessessaseanes 2,804,296 | ...ccoornnnns 9,537,218 | oo 4919533 [..oooonnn. 5228473 | ..o 2,720,601 | .o 25210121 | oo, 783 |, 24,169,780 O s 25,210,121
Industrial and Miscellaneous (unaffiliated)

6.1 1SSUET ODlIGAtiONS........cvurverererieierise e . 0 e e
6.2 Residential Mortgage-Backed Securities.............cccoevevererrerererveeinnns
6.3 Commercial Mortgage-Backed Securities....
6.4 Other Loan-Backed and Structured Securities
6.5 TOHAIS. ..ottt

Hybrid Securities
7.1 ISSUEr OblIGatioNS. .......cvueveevereieieieiee et
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. .
7.5 OIS, oottt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS. ......ecvveveicvereicree et
8.2 Residential Mortgage-Backed Securities.............ccooeeveieerrerrererveeinnns
8.3 Commercial Mortgage-Backed SeCUrities............covuvvuererrereiererecrnenns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHAIS. ...ttt
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Annual Statement for the year 2012 ofthe AAA Southern New England Insurance Company

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

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column6 asa
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

ISSUET OblIGAtioNS........ovvecveriericie st
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured SeCUrties..........c..oevvrvrrnrerrerrinnenns
TOtAIS. . veevereeier ettt
Ling 9.585 2 % Of GOl 6.

............... 11,645,291

................. 4,849,222

............... 6,205,063

30,045,642

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

ISSUET OBIIGAtIONS.......ovvvecicieieictse et
Residential Mortgage-Backed SECUNtIES..........ccovvverivrieieieieieieiieis
Commercial Mortgage-Backed Securities..............ccouvevveierveeiverernennns
Other Loan-Backed and Structured Securities............cocuuevriuniunrinennn.
TOAIS ..ot
Line 10.5a58 % 0f COL 8.

11.1
11.2
113
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.............cruureenrenreneneincneinnes
Other Loan-Backed and Structured Securities
TOAIS ..o
Line 11.5as a % of Col. 6...
Line 11.5 as a % of Line 9.5, Col. 6, Section 9

12.1
12.2
12.3
12.4
125
12.6
12.7

Total Privately Placed Bonds
ISSUET OblIGAtIONS. ......ceurerrerieerereieiie e sssenenns
Residential Mortgage-Backed SeCUrities...........coveerrerereeneereirnincineins
Commercial Mortgage-Backed SeCUrties.............overenrenreneereineeneinees
Other Loan-Backed and Structured Securities
TOAIS .ot
Line 12.585@ % Of COL B......vuurvurerrrineiniiniseiseisiseise s
Line 12.5 as a % of Line 9.5, Col. 6, Section 9..........c.cccvvrivicsicsiinens
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIsS

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECemBET 31 Of PHOK YEAT........c.curiierieeireiiecireire ettt s ssessees | coestsessessestssesesessess et ssessestenssnens 327,163 | oo 327,183 | oottt | ettt ettt aens | saebaebea st a bbbttt nes
2. Cost of short-term iNVESIMENS ACUITE............cvevieieeieieteeeie ettt ss st s st s s sesss s ssnsns | sestissessesssesssssesssssses s entessesas 16,235,984 | ..o 16,235,984 [ ..ooeoeececee ettt sens | ettt ssaenees | sraesie ettt st enee
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcuireveieiisieseieie sttt sse st ssae s st sassssssssenes | sentessesesissesssssesssssaesssessesaenas 16,047,965 | ..coocvveeeeeeeeeeee e B0 LT I U OO
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other than temporary impairment FECOGNIZEM............cvururerinrerririreeeneieeeeseseeseseesesssssseseesssseses | erssesessessessssesesssesssessssesssnssnssesessenssnsssssns 0 oottt ssrsnees | eeteniese st ese et et estes et tessenesssnssneesssentesesnee | 4ietstessesistantessesetassessss st ensesesaantesessnsensesans | ebiesittentesses et st et s st s s st s bt es et nanes
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-8-T+8-9)........ccccovrmrmrnreininnnsnnssnsnnnsens | sevnsensenesssnssssesssesssssessessssssenns 515,182 | v 515,182 | vt ennn 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cviiiiiiiiiieieeiccecsssesiesssssssssessssssssssssssssesssssnses | ensesssssesnssssesssssesssssssnsssssssnssnsas 515,182 | oo 515,182 | o 0 ] ot 0 ] o 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

Si11, SI12, SI13, Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEaI........cc.ccueieieivcieeeeee e tesssiesiens [ eesesiesise e s s sesanes 0 | e [ e

2. Cost of cash equUIVAIENtS ACQUINE............cvcviviveieeicicreee e ssstes e ssbenaens | covssessesissesbessesaesaesaes 301,047 | oo, 301,047 | oo

3. ACCTUAI OF QISCOUNL.......oveeeeiercresriesie ittt enssennes | sestsnest s eses et 0 [ v [ e

4. Unrealized valuation increase (decrease)

5. Total gain (10SS) ON AISPOSAIS........cvvrerrrerierieiiiieiesssseie sttt esssssssssessssssnnss | srvsssessssssssessssssssssssessssssssens 0 [ o | e

6. Deduct consideration received 0N diSPOSALS..............cc.cviuivrireieiicieccieese et sesns | covstesaesiessiess s 300,000 | coveveeeieerieie 300,000 | .ovevererereeeeee s

7. Deduct amortization Of PrEMIUM............ccvcveieiericeesie ettt st ses s s sssssssesns | sreseesissesssssesesssssesessneas 1047 [ oo 1047 [

8. Total foreign exchange change in book/adjusted Carrying ValUE............ceenerinieneineineneieensineineeees | et sseseseeenend 0 | e [ e

9. Deduct current year's other than temporary impairment rECOGNIZEM............cevevreverereereirersieseesiereres |aerierssesessessessesssssssssseesenad 0 ] o | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccoervvreeverees [ covverericieecsceccecee [0 IR (0} OO 0
11. Deduct total Nonadmitted @MOUNLS..........c.ocuerieririeiieiiiie e essesss s |t 0 [ | et
12. Statement value at end of current period (Ling 10 MINUS LINE 11)........covoiiiiiiiiieicsieseseserisnesnes | evesrensinsssesssssnsesssssssessessssenes (O O (I O 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, 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

ol3

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 Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
57582P UL 2[MASSACHUSETTS ST GO...cooovirirrererrerinerineniesiseessssisssisssnsenes | ceveee I [ 1|..1FE 351,078 | ..ovooereeernnn350,000 | o 350,196 | ........... (B09) | vevuerrrererrerienins [ e | e 0.632]......... 0.598 [MON... | cooovvvrrrirnnne 184 | oo 2,380 | 02/27/2012 | 02/01/2014
641461 ST 6 NEVADA ST essssssssessssssssessenes | sevenes .| 1FE| .. .306,698 281,159 (3,586) 10/26/2011 | 08/01/2020
93974A FN 9 [WASHINGTON ST....coiiriiriireriessmmsssmsenssenssssesssnsssssssnssensssssesssssssss | seseee . .| IFE] .. 224,402 | .. ....200,000 | ... 222,560 |.......... (3,943) 11/03/2011 | 05/01/2018
1199999. U.S. States, Territories & Possessions - Issuer Obligations..........cocoiviniiiinininne | s 863,120 | ... XXX.oooooo | crrieiriris 882,178 | ..ovvvevn 800,000 | ....cccveev 853,915 | .o 0 (7,838) 0 0 [ XXX [ XX [ XXX i 7,225 | 22,234 XXX | o XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 863,120 | ... XXX.iovre | v 882,178 | .o 800,000 | ..ocovrreriines 853,915 | .o 0 (7,838) 0 0 [.XXX....... XXX XXX [ s 7,225 | oo 22,234 |..... XXXeovoee [ e XXX......
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
01728V GZ 7 |ALLEGHENY CNTY PA SERIES.........cocovoeieririereeeeeie s | e B AFE | e 379,393 | ...... 107.576 | ..o 376,516 | ..ovoevrerenn 350,000 | ..ovevirereenes 371,628 |........... (7,380) [ covvereeererreiserneine | vervrieeeniseisnnnins | cersenees 4.000]......... 1763 [MN...ooo | o 2,333 | v 14,000 | 12/12/2011| 11/01/2015
167484 QP 2| CHICAGO ILL 0% @.... .|..1FE 245,904 65.917 ....263,668 8,824 02/22/2012 | 01/01/2024
181059 AU 0| CLARK CNTY NEV SCH DIST FOR IS DS....ccovvivirviriirerneirsensiieiens [ vvie . e | AFE | i 295,118 | ...... 107.942] .o 280,649 | .. (12,134) 6.000 11/22/2011 | 06/15/2014
213185 CD 1| COOK CNTY ILL...ooueuuieurerrirerirerisseserssesiensseseseesssseensenssesssssesns | covenes I [ VAFE ] s 148,331 | ...... 18729 oo, 148,411 | oo 125,000 | oo 146,732 | .oooncee. (1,599) 5.000 07/16/2012 | 11/15/2018
269695 7F 3|EAGLE MTN & SAGINAW TEX INDPT. I . GAFE ] 258,275 | 102.904 | . .257,260 ....250,000 (165) 2.500 06/16/2011 | 08/01/2050
287425 UW 0 |ELK RIVER MINN INDPT SCH DIST GO....cccovvvvvverriernrieieriseireeres [ evee . A[.AFE] ...........558,055 | ...... 106.204 | . 531,020 | .. ....500,000 | ... (15,820) 5.000 12/06/2010 | 02/01/2024
388640 S5 4|GRAPEVINE-COLLEYVILLE INDPT SC.....coovunvrrerererrneenrisersenereenns | crveee I [ VAFE ] 264,270 | 106.272 | ..o 265,680 | ..ovorcrirnnne 250,000 | ..cvorrernnns 264,045 |.......... (225) 2.500 08/17/2012 | 08/01/2036
394514 EB 5| GREENE CNTY MO REORG SCH DIST GO.... R B [ [ 1. AFE] 557,911 | L 100.712] . 533,774 (9,181) 5.000 07/24/12012 | 03/01/2021
423725 JT 8|HEMPFIELD PA AREA SCH DIST WES GO B [ [ 1|.1FE| ................667,698 | ...... 108.340 | . .650,040 (10,717) 5.250 03/05/2008 | 03/15/2021
64966G YW 6[NEW YORKNY....... | AFE| n.........435,600 | ...... 102729 . 410,916 (16,429) 5.000 06/01/2011 | 08/01/2013
64966H PH 7|NEW YORKNY GO. VAFE] 351,832 | 107137 . .337,482 (6,997) 5.000 11/09/2012 | 08/01/2014
66702R AV 4| NORTHSIDE TEX INDPT SCH DIST. .|..1FE| .................590,000 | ..... 100.970 | . 595,723 | ..ovvereeeern890,000 [ voovirirrnern590,000 [ covieririrriiins | e | e | e | e 1.350 05/18/2011 | 06/01/2039
667027 6Z 4|NORTHSIDE TEX INDPT SCH DIST VAR... AFE | i 340,727 | 100.653 | . 342220 | .o 340,000 | i 340,000 | oo | v [ | e | 1.750 11/19/2010 | 06/01/2037
840058 TB 7|SOUTH SAN FRANCISCO CALIF UNI 0% CAFE] .193,532 1,028 07/23/2012 | 06/01/2016
968852 UX 9| WILL CNTY ILL SCH DIST NO 122 0% | ..|.FE] .. 271,044 | .. . 7,534 02/16/2012 | 11/01/2021
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations . 5,536,505 | ... XXX.ooorooe | coririinin 5,457,935 | oo 5,460,000 | ....ccooenev. 5,372,563 | oo 0 (63,261) 0 0 .. XXXoorwrnn XXX | XXX ] 53,003 | el 162,928 XXX.oowe | cere XXX......
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Other Loan-Backed and Structured Securities
115065 MD 3| BROWARD CNTY FLA SCH BRD CTFS...oooerersmsree [ [ ] AFE [ e 249,368 | ... 113.015 ] s 254,284 | o 225,000 (4575) 5.250
2199999. U.S. Political Subdivisions - Other Loan-Backed and Structured Securities . 249,368 | ... XXX........ . ....225,000 (4,575) 0 0 |..XXX........
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS..........rirrierirrieisaiesisriseissssesseenes . 5,785,873 | ... XXX........ .5,685,000 (67,836) 0 0 .. XXXt
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllga of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obllgatlons
038315 EU 7|APPLING CNTY GA DEV AUTH POLLU.... ....... | AFE] cnen..809,252 | . 100.314 | . 601,884 ....600,000 (165) 2.500 05/15/2012 | 01/01/2038
121342 NM  7|BURKE CNTY GA DEV AUTH POLLUTN.. R I . | AFE] 101,501 | L 102.799| . 102,799 | .. ....100,000 | ... v | (K1) SRR ESRORIN I 1.750 09/06/2012 | 12/01/2049
13067 LD 1|CALIFORNIA ST ECONOMIC RECOVER ECO.......cccomvvemvemerrrnerranens | crvnes I [ VAFE ] 834,148 | 106.631 | cooovverrres 831,722 | oo 780,000 | ...coorevernens 824,261 |........... (3,269) 5.000 11/02/2009 | 07/01/2023
13078H AE 2 |CALIFORNIA STATEWIDE CMNTYS DE POL......c.ovvenveviinciineineins | cevs | GAFE| 534,142 | L 100.908 | . 529,767 ....525,000 (310) | covereeerrreerrerienis [ e | e 4.100 08/20/2012 | 04/01/2028
132661 AB 5| CAMDEN ALA INDL DEV BRD EXEMPT REV.. RO . A]AFE] ne.n....808,379 | ... 105.577 | . 739,039 | .. ....7100,000 (34,799) 6.375 11/09/2010 | 12/01/2024
196734 AQ 0|COLORADO ST HIGHER ED CAP CONS........cccommremmrrerirneernnesennnns [ woreees I [ AFE ] i 146,414 | 113.997 148,196 | .oooovvvrrvrinne 130,000 | ccovvverrennn 141,763 | e (2,888) 5.000 06/02/2011 | 11/01/2016
20775B VL 7 |CONN ST HSG FIN AUTH HSG MTG F 201.......covvvvirermrirrireniseiisinns | eveine . .|.1FE| .................200,000 | ...... 100.144 | . .200,288 0.700 12/15/2011 | 05/15/2041
20774U U6 0| CONNECTICUT ST HEALTH & EDL FA.......vvoiieiinerncrieeineeinsnins | veenne . | AFE] 360,172 | 109.463 | . .355,755 (119) 5.000 09/11/2012 | 07/01/2049
311450 EW 6| FARMINGTON N MEX POLLUTN CTL R REV.....c.osvenvienrinerierireeinns | crve I [ VAFE] 200,000 | ... 104.195 208,390 | .................200,000 | .................200,000 |........... 2.875 03/24/2010 | 04/01/2029
34160W VZ 4|FLORIDA ST DEPT ENVIRONMENTAL........ecoumriirmerirereiensreessninns [ s JGAFE] 242,708 | 120.953 | . .241,906 (1,212) 5.000 10/19/2012 | 07/01/2019
34160W TL 8|FLORIDA ST DEPT ENVIRONMENTAL FLO... IO IO . | AFE] 624,073 | ... 106.810 | . .598,136 (15,472) 5.000 06/09/2011 | 07/01/2014
343571 AJ 4 |FLOYD CNTY GA DEV AUTH POLLUTN......ccovrvrinrrmnrnirnirerssieerenins [ evene I AFE 596,610 | ...ccooereeeeree600,000 | coovoivirrerned800,000 | oo | e | e | e | e 1.244 11/15/2012 | 07/01/2022
372541 AF 9| GEORGE WASHINGTONUNIVD C  TAX...ooieremerrreerneriseirerirneenns | crveee .|.1FE| .. .267,255 (721) 5.047 09/23/2009 | 09/15/2032
431022 EU 2 |HIGHLANDS CNTY FLA HEALTH FACS REV.......cocovvmirovinirernincres | v AFE| .260,403 (10,165) 5.375 11/01/2010 | 11/15/2035
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Annual Statement for the year 2012 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 Stated

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual

CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date

452024 FQ 0|ILLINOIS MUN ELEC AGY PWR SUPP PWR........cccconmvummmmmmrverirnnins | eorvene [ [ eoverirenens AFE] nennn...630,882 1 122856 | ..ocvvrrires 737,136 | oo 600,000 | ....coovernvene 620,380 |........... (2,376) 5250 ......... 4736 |FA....... 03/06/2008 | 02/01/2020
454798 SC 4 |INDIANA HEALTH FAC FING AUTH R....cvvvvivnnrerineineeseineriinnins | e [ oo [ erveeineeens AFE] .................650,000 | ...... 102.019 | coovvrverrrn 663,124 | ....ccc0es00:650,000 | ..ovvirircrrn850,000 | oveoicvoniirrieirns | e [ e | e | e 1.700] ......... 1.666 | MN...... 06/30/2011 | 11/01/2027
455057 PE 3 |INDIANA ST FIN AUTH REV DS 2003-C.......ccvvevvrmrvvinmrneiernnienenes | eveee JGAFE| 201,463 | L. 124.065| . 223,317 (2,093) 5250 (......... 3713 dd...... 07/06/2011 | 07/01/2020
45884A HH 9|INTERMOUNTAIN PWR AGY UTAH PWR REV JOON I | WAFE] 270,000 | . 104.531] . .261,328 (7,720) 5.250]......... 2.029|JJ....... 12/12/2011| 07/01/2014
45884A YG  2|INTERMOUNTAIN PWR AGY UTAH PWR REV.......oovvmrimnirmerivnrnns [ eoveeie [ v AFE] enn...855,815 | ... 110731 | e 902,458 | .................815,000 | .................832,496 | ........... (6,517) 5.000]......... 4.130 | J....... 03/20/2009 | 07/01/2015
46613C L9 4 |JEAFLAELEC SYSREV......cotiviiimicrerininerissresiesissesssisssinens | coveene | AFE| .ni.....305,485 | ... 122117 . .305,293 (5,646) 5.000]......... 2.201 |AO...... 01/13/2012 | 10/01/2020
523494 MR 0|LEE CNTY FLA SCH BRD CTFS PART.......ovcumeieremerrerinsesnenssninnes | ceveee GAFE ] 234,382 | 119.508 | . .239,016 (3,425) 5.000]......... 2456 |FA....... 03/14/2012 | 08/01/2019
546405 FH 9 [LOUISIANA ST OFFICE FACS CORP.......cccovvrvrnrirerrnirssiseinerinnneenens [ wverne [ [ everernnns AFE] 226,666 | ... 111.259 222,518 | .................200,000 | ................220,933 |........... (5,733) 5.000{......... 1.234|MN...... 03/15/2012 | 11/01/2015
56036Y BB 0 [MAIN STR NAT GAS INC GA GAS PR GAS........coocrmmrrmerirmreneernieins | covees A GAFE i 719,854 | L 113718 . .995,033 5.000]......... 7.876 |MS...... 01/10/2008 | 03/15/2018
575567 RM 6| MASSACHUSETTS BAY TRANSN AUTH GEN R I JAFE| ... 565,625 | ... 107.230 | . .536,150 | .. (12,160) 6.200]......... 3.452|MS...... 12/20/2010 | 03/01/2016
57586E NP 2 [MASSACHUSETTS ST HEALTH & EDL REV......ccccovvrverrmeenerrncnnens | vevnne [ oo [ crvvninns VAFE] . 433,116 | 106.974 422,547 | oo 395,000 | ..ovorrernenns 412,801 |..ccoooee. (8,224) 5.000]......... 1.958 | JJ....... 08/15/2012 | 07/01/2014
57586E XW 6 |MASSACHUSETTS ST HEALTH & EDL 2008... | WAFE| 572,081 | 102272 . 562,496 ....550,000 (1,082) 2700 ......... 2424 |AO...... 08/03/2011 | 10/01/2037
576002 AH 2[MASSACHUSETTS ST SPL OBLIG DED SPE.. AFE] 296,077 | 104.923 | . 283,292 | .. ....270,000 | ... (4,748) 5250 (......... 3414 (JJ....... 04/04/2008 | 01/01/2022
576004 FA 8| MASSACHUSETTS ST SPL OBLIG REV SPE.........cccoocomermmermerrneennns [ eevneee [ [ eorericens VAFE ] 460,712 | 104.577 433,995 | ..o 415,000 | ..oooovrernenns 429,645 |......... (15,135) 5.000]......... 1.277 12/07/2010 | 12/15/2013
59259N M8 3| METROPOLITAN TRANSN AUTH N Y D..covirricirnricineieienissieies | ervees AFE] 250,375 L 100.206 | . .250,515 (470) 0.651]......... 0.656 06/20/2012 | 11/01/2030
59259Y MM 8 | METROPOLITAN TRANSN AUTH N Y R...ccovvvuirierirereniseinerienienes | e JWAFE] 246,580 | ... 122.350 | . .244,700 (1,745) 5.000].......... 2.447 07/24/2012 | 11/15/2022
59259Y LM 9 [METROPOLITAN TRANSN AUTHN Y R 201... | WAFE] 833,216 | ... 106.540 | . 623,259 (16,145) [ ..ovorrereerirrinnieens | eevveriierieeieseinees | e 4.000]......... 1.159 12/01/2011 | 11/15/2014
59259R 5P 5|METROPOLITAN TRANSN AUTHN Y R TRA.. VAFE] 363,854 | 103.739 | . .352,713 (1,208) 5.000 .4.425 .17,000 | 07/10/2009 | 11/15/2027
59259R 5Q 3| METROPOLITAN TRANSN AUTHN Y R TRA.. | WAFE] 257,636 | ... 107.667 | . .253,017 (644) 5.000]......... 4.231 10,875 | 07/11/2012 | 11/15/2030
593341 AK 6|MIAMI DADE CNTY FLA ENTITLEMEN JAFE | i 234,670 | . 115.835 . .231,670 (1,558) 5.000{......... 1.274 10/11/2012 | 08/01/2017
59334D BR 4| MIAMI-DADE CNTY FLAWTR & SWR WTR... VAFE ] 372,881 | 111.154 .377,924 (4,658) 5.000 ..2.755 .13,000 | 10/05/2012| 10/01/2015
59465H QS 8| MICHIGAN ST HOSP FIN AUTH REV. |AFE| .. 250,000 | ... 103.150 | . .257,875 2.000].......... 2.006 ...2,278 | 05/24/2012 | 11/15/2047
59465E Q6 3 |MICHIGAN ST HOSP FIN AUTH REV HOS. | WAFE] 319,000 | . 104.546 | . .303,183 (2,852) IRTLY — 3.079 .15,588 | 01/29/2008 | 08/15/2014
594698 HZ 8|MICHIGAN ST STRATEGIC FD LTD O EF AFE ] 172524 | 113.653 | . .170,480 (868) 5.500 .4.338 08/19/2011 | 08/01/2029
594700 AP 1|MICHIGAN ST TRUNK LINE FD | AFE| .. ..550,325 | ... 107.723 | . 538,615 (12,993) 5.000{......... 0.497 06/01/2012 | 09/01/2014
60535) AF 3 |MISSISSIPPI HOME CORP RESIDUAL 0% .|..1FE 584,385 99.651 ....597,906 8,175 | covoreereerreinerinenins | everierineesnsniseins | cveveessnennenes | cerveens 1.105 07/24/2012 | 09/01/2013
64577H BH 3| NEW JERSEY ECONOMIC DEV AUTH E REV. AGAFE ] s 403,123 | ...... 108135 | ..o 378,473 | .. (2,550) 6.375( ......... 5.081 03/05/2008 | 04/01/2031
645918 AR 4 |NEW JERSEY ECONOMIC DEV AUTH R SCH......cccovvummvinmrrverrenins [ eevvene [ [ evevirenens VAFE] s 322,084 | ...... 109.362 | ..oocvvvrires 322,618 | .o 295,000 | ..covoerernene 304,444 |........... (4,110) 5250 ......... 3734 [MS...... | oovrirernn 5,163 | 15,488 | 06/03/2008 | 03/01/2015
646135 K3 6|NEW JERSEY ST TRANSN TR FD AUT... | AFE| i .571,060 | ... 113.885] . .569,425 ....500,000 (1,739) 5.500]......... 0.750 13,750 | 12/04/2012 | 12/15/2015
646136 SD 4 |NEW JERSEY ST TRANSN TR FD AUT... JGAFE] .. 334,086 | ... 126.241] . 378,723 | .. ....300,000 | ... (2,705) 5.500......... 4.199 16,500 | 06/07/2011 | 12/15/2021
64988T FS 2| NEW YORK ST MUN BD BK AGY SPL.......cccmvrvermerimeeenenseinsernnenins | vvees | oo | veverneeins VAFE ] e 497,691 | 109.881 | .ooovvrerrres 494,465 | ......cooonvn. 450,000 | ...cooevernnns 493,740 |........... (3,951) [ oo | eerrerieneneenininens | e 4.000]......... 0.633 09/25/2012 | 12/01/2015
658196 4Y 3 |NORTH CAROLINA EASTN MUN PWR A.....cocvviiiriiienieinnisnirenes [ veeee .| 1FE| ...c.............664,626 | ...... 108515 . 651,090 ....600,000 (15,303) 5.000]......... 0.848 05/17/2012| 01/01/2015
686509 Y2 0|ORLANDO FLA UTILS COMMN WTR & REV.......cocovirirerirmrererenienns | crveee | WAFE] ne..948,684 | ... 102.609 | . .969,655 | .. ....945,000 (244) 3.750 | .....c... 3.747 12/01/2010 | 10/01/2023
721902 BT 0|PIMACNTY ARIZ INDL DEV AUTH H RE........cocomiinernmrinerierrncirnns | eerveee [ [ erveeieeens V2FE 324,891 | 102510 | coocvevrirres 307,530 | .overerireenne 300,000 | .................306,750 |........... (13,426) 5250 ......... 0.735 08/24/2011 | 07/01/2013
74529 MW 2| PUERTO RICO SALES TAX FING COR 200..........cooovurmrvrernrerennnnnes | vrvees .| 1FE| .. .299,113 (1,495) 5.000{......... 4.297 12/07/2011 | 08/01/2017
864779 7U 1|SUFFOLKCNTY N Y WTR AUTH WTRW......c.evvuvirrerimrerneniseinerinns | ceveee .|.FE| .. .183,965 (1,093) 6.000]......... 1.860 11/05/2012 | 06/01/2014
882555 VK 8| TEXAS MUN PWR AGY REV DS 0%.......vverremeireieneeseirneessrineinns (@000 [ .1FE 589,104 | .................600,000 | .................588,865 | ........... 6,580 | ovvurireirnnineiieiis [ i | e | cereeens 1.130 09/06/2011 | 09/01/2014
88283K AD 0 [TEXAS TRANSN COMMN CENT TEX TP.....vvoviruerimrrierienernceinsnins | cevees .| 1FE| .. 601,746 | ...ccoe0reeerrns800,000 | ooovveriesrred00,000 [ oo | eerienienineesnnines | e | e | e 1.691] ......... 1.698 11/16/2012 | 08/15/2042
88880T MM 5| TOBACCO SETTLEMENT FING CORP N......cocoorrimrirrineineriseinenes [ s .| FE] .. .297,640 (4,737) 5.000]......... 2.776 06/29/2011 | 06/01/2018
914713  J3  7[UNIVERSITY N C CHAPEL HILL REV......covvvvrrriererneirninnisersnnneirenns [eovnee [ [ oririnnne 1[.1FE| .................600,000 | ...... 100.233 | ..o 601,398 | .................600,000 | .................600,000 |........... 0.848] ......... 0.852 07/13/2012 | 12/01/2041
914729 LH 9| UNIVERSITY NORTH TEX UNIV REV......ccosvvimirrimrrnerierineerseniseiinens | ceveee A WAFE] 175,901 121.3911 . .182,087 (3,190) 5.000].......... 2.487 10/05/2011 | 04/15/2019
917547 LS 8|UTAH ST BLDG OWNERSHIP AUTH LE REF........ccccoonivmirivinirerinnns [ v AFE | 281175 | 116.587 | . .291,468 (3,409) 5.500 ] ......... 3.897 01/03/2008 | 05/15/2019
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939830 LR 4 |WASHINGTON ST PUB PWR SUPPLY S REF........cccccsuvnirinmiinninnnes | covne N AFE] 287,539 | ... 122234 | oo 275,027 | oo 225,000 [ .o 263,906 |......... (10,631) [ oovvereveninsinnninens | eorseiierisrissninnes | cvvnninns 7125]......... 1.996 | Jd.cviee | v 8,016 | .o 16,031 | 10/01/2010 | 07/01/2016
2599999. U.S. Special Revenue & Assessment Obligations - Issuer OblIgations............ccrierenrinreseisssesminsenenes | seessersa 23,798,984 | ... XXXuiooooer | coreneinans 24,065,237 | ... 22,365,000 | ... 23,303,982 | oo 0 (242,987) 0 0 .. XXXt XXX XXX | s 270,864 | ...coooonee 736,733 |..... XXXeoeooe [ XXX......
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
230582 DE 5| CUMBERLAND CNTY N C CTFS PARTN......cccnivrmremerinrrienirenereenns | ceveee I [ VAFE] s 198,569 | ...... 112155 | oo 196,271 | oo 175,000 | covooeerirnnee 196,055 |......... (2,514) 5.000]......... 0.819(JD....... 08/24/2012 | 12/01/2015
254761 AS 8|DISTRICT COLUMBIA CTFS PARTN CTF....cooomiimrrinrienirnseiseiinns | crvee [ [T AFE | 318,579 | ...... 100.000 | ..ocvocvvneneee 300,000 | .ooovvverriinen 300,000 | .coovvrvrieree 300,000 |......... (4,660) 5250 ......... 2420 [ JJ....... 03/24/2011 | 01/01/2013
403715 CE 3| GWINNETT CNTY GA DEV AUTH CTFS | AFE] 241,334 | L 119.356 | . .238,712 ...200,000 | ..cocreeerenn 235,177 | ... (6,157) 5.250...cc... 1.584 | JJ....... 02/01/2012 | 01/01/2018
647110 DZ 5|NEW MEXICO EDL ASSISTANCE FNDT REV.....cccovevurmrernmrirneiineinens | crvne . | AFE ] 129,570 | e 110.709 | . .138,386 | .. . cveerieeineeen 127,826 | oo (549) | evvrmeerrrenerierienens [ e | e 4.000]......... 3.501 [MS...... 09/11/2009 | 09/01/2017
67755N EE 1| OHIO ST DEPT ADMINISTRATIVE SV.....oovivviiirerinincirerneissrsniienns | vrveees I AFE] nn..602,960 | ... 119.795| oo 598,975 | ..o 500,000 | ..oovrrereenes 597,686 |......... (5,274) 5.000{......... 1407 |MS...... 09/06/2012 | 09/01/2018
88880N AG 4| TOBACCO SETTLEMENT FING CORP V TOB........ccouuvnmremreniensnins | cvreeas N 1].1FE| .. ...493,625 | ...... 112.059 ] . ....425,000 ...449,395 (9,567) 5.625]......... 3.165|JD....... 02/04/2008 | 06/01/2037
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities s . 1,984,637 | .. XXX........ . ..1,948,595 | .. 1,725,000 | ... 1,906,139 (28,721) 0 0 .. XXX...ooo. XXX XXXt | 24,944 | oo 54,176 XXX [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... s 25,783,621 | ... XXXoooovore | oo 26,013,832 | ..ot 24,090,000 | ............ 25,210,121 | oo 0 (271,708) 0 0 |.XXX....oo. XXX XXXeoo | ooeen..295,808 | ...........790,909 |..... XXX [ o XXX......
Totals
7799999. Total - Issuer Obligations...........ocrvrviriviirines 30,198,609 | .. XXX.oooooo | covviinnes 30,405,350 | ............ 28,625,000 | ............ 29,530,460 | ...oovvririiinn 0 [ (314,086) 0 0 [..XXX........ XXX XXX [ i 331,182 | ..o 921,895 |..... XXX [ XXX......
8099999. Total - Other Loan-Backed and Structured Securities. . o 2,234,005 | ... XXX.oivrs | o 2,202,879 | oo 1,950,000 | ..cooovrennes 2,148,248 | oo 0 (33,296) 0 0 .. XXXt XXX XXX [ 30,850 65,989 |..... XXX oo [ o XXX......
8399999,  Grand Total - BONGS.........ccevuivrirriiiiirieierissieiesisisesese et ssassessenss | sesssssens 32,432,614 | .. XXX oo | v 32,608,229 | ............ 30,575,000 | ............ 31,678,708 | ..o (O N (347,382) 0 0 ]..XXX........ XXX XXX | e 362,032 | ............ 987,884 |..... XXX oo | e XXX......
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Showing all COMMON STOCKS Owned December 31 of Current Year
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)
002824 10 0| ABBOTT LABS......coiiuiiriieeresisseissessesssesssesssssesessssssss st ssssssssssnes | sessees 2,400.000 157,200 | .........65.500 | .oooovirirrirreris 157,200 | covverererriieris 126,785 |....cocouuee L4 I OO OO 22,288 | ..o | e 22,248 05/20/2009
00206R 10 2|AT&TINC 6,100.000 205,631 | .....e..33.710 | o 205,631 | oo 173,233 10,471 | oo [ 20,418 | oo | e 20,418 03/15/2012
149123 10 1|CATERPILLAR INC DEL 2,500.000 ..223,950 . 223,950 | ....... 161,048 |.. . 5,664 ...(4,301) (4,301) 10/08/2012
151020 10 4| CELGENE CORP.....ccoviiirirrireiiniisestiesieesessssisss s esesssssssississssssssenes | coneeens 2,000.000 LA57,440 | 78720 | s 157,440 | covverci 114,321 | oo | e | ceesiiiesiessssssinns | e 24,192 | oo | e 24,192 06/21/2012
166764 10 0| CHEVRON CORP NEW.......ovuuiiiirierireririieissineiieniesesessssissssessenssens | coreeens 2,300.000 248,722 ..248,722 .198,653 7,995 3,666 3,666 03/15/2012
17275R 10 2| CISCO SYS INC....ovvuirreireireiiseiieiieeieeissessssisssssessesesessssisssssssessseens | eesians 7,800.000 ..153,270 ..153,270 173,89 | .. . 3,900 | .ovveerereererineienes [ e 12,246 | oo | e 12,246 11/12/2010
191216 10 0| COCA COLA Ottt ssssssssensessssnes | soenees 5,400.000 195,750 | ......36.250 | i 195,750 174,861 | ..coovonne 5,465 6,837 | oo [ e 6,837 03/15/2012
235851 10 2| DANAHER CORP DEL........ituuiinirierirrireessiseriessesiesessesssssssessesssessseess | seveees 3,800.000 ..212,420 ..212,420 .146,593 L IO DU 30,916 | cooovvreereriieeieries | e 30,916 03/15/2012
25746U 10 9| DOMINION RES INC VANEW........coomiiieieiniecieieieieissie s ssesssssssessenns | evvenens 3,800.000 ..196,840 ..196,840 | .... 175,501 |.. . 7,790 .(3,752) (3,752) 03/15/2012
260543 10 3| DOW CHEM CO....coorrvrmririiirierieneseesseisesiesseseeessssssssssessessessssensssnsnns | seveens 7,100.000 229,472 229,472 | oo 197,569 |..covvvnnee 9,406 | ..o [ 23,908 | oo | e 23,908 10/08/2012
263534 10 9|DU PONT E | DE NEMOURS & CO......covvuurimmirmeineiieriesisneesesiseisserssssinns | seveeees 3,900.000 .175,383 .209,045 6,444 ...(6,476) (6,476) 03/15/2012
30231G 10 2 [EXXON MOBIL CORP......oovviirrriireirerisisisessssssssssesssssssssesssssssssesssesssssaes | onssens 2,790.000 241,474 . 193,586 | .. . 5,997 A.827 | oo | e 4,827 03/15/2012
31428X 10 6 [ FEDEX CORP......ovviriiriririeiiesiessieeissise s sssssssess s sssssssssessenssssens | ossians 2,400.000 220,128 | .oi091.720 | i 220,128 | ..o 213,630 | ..o 1,530 [ oo | e 17,524 | oo | e 17,524 10/08/2012
369604 10 3| GENERAL ELECTRIC CO...oovvuirniiiriiieinsisisersisissssessssssesesssssssssesssssnnss | seveness | woee | eoverinnnns 10,500.000 | ..o 220,395 . 220,395 | ....... 175,032 1,995 6,767 | .oovveeeieiieiiieieins [ e 30,056 | ..o | e 30,056 03/15/2012
458140 10 O|INTEL CORP . 5,400.000 L111,402 20630 | s 111,402 | o 100,092 | .coovvvenee 4,919 (VU< ) RO (20,786) 03/15/2012
459200 10 1|INTERNATIONAL BUSINESS MACHS........ccooomiiiiireiiineinerieeiseisissiseens | ceveees 1,000.000 ..191,550 .104,279 3,300 7,670 | oo [ v 7,670 11/18/2008
580135 10 1|MCDONALDS CORP. . e |- 2,100.000 ..185,241 127,059 |.. . 5,899 (25,044) (25,044) | . 03/15/2012
58933Y 10 5[MERCK & CO INC NEW.....coivimiireeirieiieniesiseessssissisessessssessssssssisssnsns | oeeinns 5,200.000 ..212,888 200,025 2,236 3,276 06/21/2012
594918 10 4| MICROSOFT CORP.........ccoovimiiiiiiiiiiniciiesisisesississisesis s | seviens 4,800.000 ..128,304 .136,611 3,984 08/13/2010
65339F 10 1|NEXTERA ENERGY INC e [ 3,100.000 ..214,489 .199,120 5,580 05/08/2012
68389X 10 5| ORACLE CORP COM......cooiiiiiiniiiiiciiesisissiissisiiesiessssesnsssssissiens | s 5,300.000 .176,596 155,398 | .. . 2,152 . 35,392 03/15/2012
717081 10 3|PFIZER INC 8,900.000 .223,212 153,664 |............ 7,755 | oo [ e 30,518 | oo | e 30,518 03/15/2012
718172 10 9|PHILIP MORRIS INTL INC 2,300.000 .192,372 207,040 1,955 3,726 (14,668) (14,668) | . 04/27/2012
69351T 10 6 |PPL CORP.......ccceevvrricnirrriis 7,300.000 ..208,999 205,247 2,628 7,654 KV O IS 3,752 03/15/2012
747525 10 3| QUALCOMM INC......ocvmmrimiririrerineeseissisesieessessessssssssssssssssssensssssssnans. | sevsees 2,400.000 ..148,848 .119,601 2,316 | oo [ 17,568 | oo | e 17,568 12/28/2010
842587 10 7| SOUTHERN CO.....oovvruririiriineieiieiiesisessssisse st ssssssssssssssssssnens | sevsees 4,400.000 ..188,364 . 159,157 |.. . 8,716 (14,867) [ ..o | s (14,867) 03/15/2012
883556 10 2| THERMO FISHER SCIENTIFIC INC.......ovtvuerieriiriiriirieiieninesienienisneeins | ceveens 2,800.000 178,584 | .........63.780 | .cooovvrvrrrrcris 178,584 | ..o 145,337 | ........ 420 1,053 [ oo | e 48,785 | ..o | e 48,785 03/15/2012
913017 10 9|UNITED TECHNOLOGIES CORP 2,600.000 ..213,226 ..213,226 .149,880 5,134 19,225 ....19,225 03/15/2012
G29183 10 3|EATON CORPPLC . |R. 4,500.000 ..243,810 . 243810 | ... .231,660 |.. . 12,150 . ....12,150 . . | 12/03/2012
806857 10 8| SCHLUMBERGER LTD......cuuuireirerreseesssrssssnsensensssesssnssssssssnsssnssssssenssssesns | serenees R. 2,800.000 194,012 | ..0.69.290 | i 194,012 | v 210,024 | ....... 770 1,540 (16,012) [ .ovvvvvrririseisniinnns | s (16,012) [ ..vvocrerirescriininns | 03/20/2012
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) et ev ettt ene s en s terenienans | ererieieierensianas 5,849,972 | ... XXX.oooooo | oo 5,849,972 | ...coocvvene 5,037,947 |. 10,004 143,978 0 297,920 0].. 297,920 | .o 0 |..XXX..... XXX
Common Stocks - Mutual Funds
922908 80 1|VANGUARD INDEX FDS TTLSTK MKT-INST. | ........ | | .......... 156,250.520 | ..ovverviiiniienns 5,571,894 | ........ 35.660 | .o 5,571,894 | oo 4,065,548 |........... 68,687 | ..ovvierinernnninninne [ nerneereenn 1,508,345 [ i | s 1,506,345 | I 12/19/2012
9299999, Total - Common Stocks - Mutual Funds. 5571,8% |...... XXX ...5,571,894 .4,065,548 | ... 0 68,687 0 ...1,506,345 XXX..... XXX
9799999. Total - Common Stock........ccveireniienas . 11,421,866 |....... XXX 11,421,866 | ... ..9,103,495 |. 10,004 212,665 0 v 1,804,265 XXX..... XK
9899999. Total - Preferred and Common Stock.......... 11,421,866 |....... 20,9 O 11,421,866 | ..oocoovvecerrene 9,103,495 |. 10,004 212,665 0 | e 1,804,265 | o0 | e 1,804,265 | ...coovovrrrrinnns 0 |..XXX..... XK

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues $.......... 0.
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Annual Statement for the year 2012 ofthe AAA Southern New England Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. States, Territories and P ions
57582P UL 2| MASSACHUSETTS ST  GO.. .... | 02/127/2012| RBC CAPITAL MARKETS.. 50,505 50,000 25
1799999. Total - Bonds - U.S. States, TermitOries & POSSESSIONS. ... ..vurerersiirtesiieserssssseesess st esseasssesess s ess e ess st ees et ser e foeesoeE oo e s sEE e E e E o0 E RSt 50,505 50,000 25
Bonds - U.S. Political Subdivisions of States
167484 QP 2| CHICAGO ILL 0%......vvvuverreriienrieirieeieeeseessssssssesssesssesese s sssssssesssesssssesssssssssesssensses. | cesesssssssnens 02/22/2012 | JANNEY MONTGOMERY, SCOTT.......coiriririeiririnererieesiessenssssessessssssessenens | sevesssessssenes 245,904 | ..o 400,000
213185 CD 1|COOK CNTY ILL .... | 07/16/2012 | JANNEY MONTGOMERY, SCOTT. 148,331
388640 S5 4|GRAPEVINE-COLLEYVILLE INDPT SC .| 08/17/2012 | FIRST SOUTHWEST CO. 264,270 ...250,000
394514 EB 5| GREENE CNTY MO REORG SCH DIST GO.....cvvuuuvumrirrererieinerserieseseesssisssesesssesssns | sevesseesssesns 07/24/12012 [ PIPER JAFFRAY ...ttt st ssssssssse st sssssssssssssssesssssssnne | nosesssssnssnnes 236,111 | oo 230,000 [ .eoorvrmeerrireenerieei e 4,632
64966H PH 7 |NEW YORKNY GO..ooovvrnee ... | 11/09/2012 | PIPER JAFFRAY. 75,431
840058 TB 7|SOUTH SAN FRANCISCO CALIF UNI 0%... .... | 07/23/2012 | PIPER JAFFRAY. 190,782
968852 UX 9| WILL CNTY ILL SCH DIST NO 122 0% .| 02/16/2012 | MORGAN STANLEY. 252,609 | .o 350,000
2499999, Total - Bonds - U.S. Political Subdivisions of States 1,413,438 1,625,000 | ..vovoveiieieieiecee e 6,744
Bonds - U.S. Special Revenue and Special A t
038315 EU 7|APPLING CNTY GA DEV AUTH POLLU..........ccc.... .... | 05/15/2012 | FIRST TENNESSEE BANK BOND 609,252
121342 NM 7|BURKE CNTY GA DEV AUTH POLLUTN .... | 09/06/2012 | FIRST TENNESSEE BANK BOND 101,501
13078H AE 2 |CALIFORNIA STATEWIDE CMNTYS DE POL ....| 08/20/2012| SOUTHWEST SECURITIES.... 204,346
20774U U6 0| CONNECTICUT ST HEALTH & EDL FA .... | 09/11/2012 | FIRST TENNESSEE BANK BOND 360,172
230582 DE 5|CUMBERLAND CNTY N C CTFS PARTN .| 08/24/2012 | UBS 198,569
34160W VZ 4|FLORIDA ST DEPT ENVIRONMENTAL.... 10/19/2012 | PERSHING LLC... 242,708
343571 AJ 4|FLOYD CNTY GA DEV AUTH POLLUTN... ... | 11/15/2012 | GOLDMAN SACHS.. 600,000
403715 CE 3| GWINNETT CNTY GA DEV AUTH CTFS.....ccocomvrvrnrrnenns ... | 02/101/2012 | PERSHING LLC........cccorvvurnevn. 241,334
46613C L9 4|JEAFLAELEC SYSREV. ....| 01/13/2012 | MERRILL LYNCH, PIERCE, FE 305,485
523494 MR 0|LEE CNTY FLA SCH BRD CTFS PART. . | 03/14/2012 | MERRILL LYNCH, PIERCE, FE 234,382
546405 FH 9|LOUISIANA ST OFFICE FACS CORP... 03/15/2012 | MORGAN STANLEY. 226,666
57586E NP 2 |MASSACHUSETTS ST HEALTH & EDL REV... .... | 08/15/2012 | JANNEY MONTGOMERY, SCOTT. 135,349
59259N M8 3| METROPOLITAN TRANSN AUTHN Y D .. | 06/20/2012 | JPMORGAN SECURITIES INC 250,375
59259Y MM 8 | METROPOLITAN TRANSN AUTHN Y R .... | 07/24/2012| SOUTHWEST SECURITIES.... 246,580
59259R 5Q 3| METROPOLITAN TRANSN AUTH N Y R TRA .1 07/11/2012 | VARIOUS..........cocvone.. 257,636
593341 AK 6 [MIAMI DADE CNTY FLA ENTITLEMEN.... 10/11/2012 | PIPER JAFFRAY. 234,670
59334D BR 4|MIAMI-DADE CNTY FLAWTR & SWR WTR.... ... | 10/05/2012 | MORGAN STANLEY. 90,050
59465H QS 8| MICHIGAN ST HOSP FIN AUTH REV. ... | 05/24/2012 | CITIGROUPGLOBAL MARKETS | 250,000
594700 AP 1|MICHIGAN ST TRUNK LINE FD .... | 06/01/2012 | NATIONAL FINANCIAL SERVIC........ccovvverevernnne 550,325
60535) AF 3 |MISSISSIPPI HOME CORP RESIDUAL 0%.... .| 07/24/2012 | PIPER JAFFRAY. 99,366
646135 K3 6[NEW JERSEY ST TRANSN TR FD AUT. .| 12/04/2012 | MERRILL LYNCH, PIERCE, FE 571,060
64988T FS 2| NEW YORK ST MUN BD BK AGY SPL.......ccotiiirierimeiririseiseesssssessesssesssssesssssssssensns. | eesenssansssees 09/25/2012 | JPMORGAN SECURITIES INC......ocvvuremiirireiienissiseisesssesssesssssssessssssssssensns | sovessssssssnes 497,691
658196 4Y 3|NORTH CAROLINA EASTN MUN PWR A ... | 05/17/2012 | CITIGROUPGLOBAL MARKETS | 664,626
67755N EE 1| OHIO ST DEPT ADMINISTRATIVE SV. .| 09/06/2012 | PERSHING LLC........ccocorvrenece 602,960
864779 7U 1|SUFFOLK CNTY NY WTR AUTH WTRW................ 11/05/2012 | MORGAN KEEGAN & CO INC 186,200
88283K AD 0 [TEXAS TRANSN COMMN CENT TEX TP.....oivieririeirireiieiisiiesiesesseissssesssesssenssenens 11/16/2012 | JPMORGAN SECURITIES INC, 600,000
914713 J3 7| UNIVERSITY N C CHAPEL HILL REV......oiiiiiiiiiiniiniissnisssississensssessenssssissssssssssssssensns | sosesssessseans 07/13/2012 | WELLS FARGO SECURITIES......coouiiiiriiisiinississsnisssssesssssissssssnsssssensssesssnsenes | nosessssssssssnas 600,000 | ..o 600,000
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS........cuuuiiiiriiiiiesiiiersissi s 9,161,303 8,415,000 50,397
8399997. Total = BONAS = PAM 3. 10,625,246 | ..ooivoviiininis s 10,090,000 57,166
8399998. Total - Bonds - Summary Item from Part 5 283,702 265,000 | ..oooieireiieeeceeeee e 1,874
8399999. Total - Bonds 10,908,948 59,040
Common Stocks - Industrial and Miscellaneous
00206R 10 2|AT&TINC ‘ 03/15/2012 | SANFORD C BERNSTEIN CO LL....... 700.000 22,040
149123 10 1| CATERPILLAR INC DEL .| 10/08/2012 | VARIOUS..........cocconn.. 700.000 65,171
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Annual Statement for the year 2012 ofthe AAA Southern New England Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

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

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

151020 10 4 |CELGENE CORP . | 06/21/2012 | PERSHING ADVISOR SOLUTION 300.000 17,840

166764 10 0|CHEVRON CORP NEW...... 03/15/2012 | SANFORD C BERNSTEIN CO LL . 100.000 10,991

191216 10 0|COCA COLA CO .... | 03/15/2012 | SANFORD C BERNSTEIN CO LL......... ....100.000 6,990

235851 10 2|DANAHER CORP DEL............c........ .... | 03/15/2012 | SANFORD C BERNSTEIN CO LL......... 400.000 21,858

25746U 10 9| DOMINION RES INC VA NEW .| 03/15/2012 | SANFORD C BERNSTEIN CO LL......... 500.000 25,253

260543 10 3|DOW CHEM CO....cocoovvrerrrrerrrerirennns .... | 10/08/2012 | VARIOUS........cc.convvrnec 1,000.000 30,183

263534 10 9|DU PONT E | DE NEMOURS & CO .| 03/15/2012 | SANFORD C BERNSTEIN CO LL......... 500.000 26,548

30231G 10 2 [ EXXON MOBIL CORP......ccouuermriarimerinessseiseesssssesssesssessssssssssssssessessssesssssssssssssssesssns. | sosessnesssnsens 03/15/2012 | SANFORD C BERNSTEIN CO LL.....ccouverrerriieierierieeneesssissessesissesessssesnenes. | ossssnessenes 200.000 17,137

31428X 10 6|FEDEX CORP. .... | 10/08/2012 | VARIOUS..........cccovvvnec. 300.000 27,397

369604 10 3|GENERAL ELECTRIC CO v | 03/15/2012 | SANFORD C BERNSTEIN CO LL....ouvirierirnieieirierieseesesseissisesiessesssesssssaes | sveeessesssesessessssssssssesssesssesess 1,200.000 23,994

458140 10 O|INTEL CORP ....| 03/15/2012 | SANFORD C BERNSTEIN CO LL......... 400.000 11,098

580135 10 1|MCDONALDS CORP. .| 03/15/2012 | SANFORD C BERNSTEIN CO LL......... 200.000 19,619

58933Y 10 5[MERCK & COINC NEW.......coccormvrvrirnnes 06/21/2012 | CONVERGEX EXECUTION SOLUTIONS LLC.......oucvvurvirrimeerrrinerierissessensseesnees | nesssssesseesssssssssesssessssesssseans 5,200.000 200,025

65339F 10 1|NEXTERA ENERGY INC... ... | 05/08/2012 | INVESTMENT TECHNOLOGY GRO.......ccvviririiiireiiinsiesisisisssiessssssssessssssesens | ressesssssesssssssassessessssesessnes 3,100.000 199,120

68389X 10 5|ORACLE CORP COM v | 03/15/2012 | SANFORD C BERNSTEIN CO LL....ouviriererneieirierieseesessseissssesiesiesssesssssses | ereessesssesessessssssssssesssesssesess 1,300.000 38,902

717081 10 3|PFIZER INC ....| 03/15/2012 | SANFORD C BERNSTEIN CO LL......... 400.000 8,769

718172 10 9|PHILIP MORRIS INTL INC .. | 04127/2012 | INVESTMENT TECHNOLOGY GRO.......coourierireriiieiiniinsiierieseseesesessssiesniens 2,600.000 234,045

69351T 10 6|PPL CORP .| 03/15/2012 | VARIOUS.........ccccevrvnnee 8,000.000 224,929

842587 10 7|SOUTHERN CO. 03/15/2012 | SANFORD C BERNSTEIN CO LL . 300.000 13,382

883556 10 2| THERMO FISHER SCIENTIFIC INC .... | 03/15/2012 | SANFORD C BERNSTEIN CO LL......... 300.000 17,375

913017 10 9|UNITED TECHNOLOGIES CORP .| 03/15/2012 | SANFORD C BERNSTEIN CO LL......... 300.000 25,895

G29183 10 3|EATON CORP PLC . 12/03/2012 | STATE STREET.........tviiriiiieiiiieeiesieiiesiessiessesisssessssses st sasssssessssesins. | seoessssesssesssesessssessssesssesssesess 4,500.000 231,660

806857 10 8|SCHLUMBERGERLTD............ Riiiniis 03/20/2012 [ VARIOUS......ccooieisiseesesis s sttt ssissnsnnes | ensssssssessssssan 2,800.000 210,024
9099999. Total - Common Stocks - Industrial and MisCellangous................evwirrinsiinieeninnnes 1,730,245 0

Common Stocks - Mutual Funds

922908 80 1|VANGUARD INDEX FDS TTLSTK MKT-INST.....coooiiieiinnisnisnnnnnneninssessnssisssnsssnessnes | oeveseessnneens | 1201912012 ] VARIOUS ..ottt sttt sttt sttt | absessssnss st ssns st nees 166,287.801 4,325,472
9299999. Total - COMMON SIOCKS = MUIUAI FUNGS. ...+ 84k Ef e E 008088 4,325,472 0
9799997. Total - Common Stocks - Part 3 6,055,717 0
9799998. Total - Common Stocks - Summary ltem from Part 5... 4,618,364
9799999. TOtal - COMMON SHOCKS. ...ttt 10,674,081 0
9899999. Total - Preferred and Common Stocks 10,674,081 0
9999999, Total - Bonds, Preferred and Common Stocks 21,583,029 59,040
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 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
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. States, Territories and P: ions
882721 Q7 1|TEXASST ... | 02/17/2012. | CITIGROUPGLOBAL MARKETS L.. | ..cccvuerirerirriniiinns | e 469,936 (617) (617) 04/01/2016.
93974A FN 9| WASHINGTON ST .| 05/01/2012. | Sink PMT @ 100.0000000.............. 30,000 | .............30,000 | ...........34,085 | 0o 33,975 | oo | s (3,975 (3,975) 30,000 05/01/2018.
1799999. Total - Bonds - U.S. States, TEITHONES & POSSESSIONS............ccccccrviveiies oveiiieieieisiesesessissieseseseseessesssssssessesessssssessessessssesseses | evierersns 499,936 | ..........430,000 | ..........472,337 | .............456,034 | ................. (V] (4,592) 0 (4,592) (V] TR 451442 |........0 | .......48,494 | ... 48494 | .......8,603 |.... XXX......
Bonds - U.S. Political Subdivisions of States
094797 K7 1|{BLOOMINGTON MINN INDPT SCH DIS G.O......... ...102/01/2012. | CALLED @ 100.0000000..........ccver | errrrererrrmvrermrirerns | ervrerenns 175,000 | ........... 175,000 (523) (523) 02/01/2024.
181059 FN 1| CLARK CNTY NEV SCH DIST FOR IS ... | 03/08/2012. | STIFEL NICOLAUS & CO INC....... . 184,553 | ........... 175,000 | ..........186,442 | ........... 185,505 | ...oocovviriiriins | s (1,335) (1,335) 06/15/2013.
232760 BH 0|CYPRESS-FAIRBANKS TEX INDPT SC 0% ... | 12/05/2012. | OPPENHEIMER CO INC................ . 324,704 | ........... 325,000 2,738 2,738 02/15/2013.
262608 PE 6 |DU PAGE & WILL CNTYS ILL CMNTY GO. ... | 11/20/2012. | PIPER JAFFRAY 928,074 | ........... 700,000 | ...........811,062 | ooooieeret 783,759 | e | v (6,905) (6,905) 12/30/2020.
275281 A5 2|EAST SIDE UN HIGH SCH DIST CAL 0%... ... | 09/01/2012. | CALLED @ 68.5899000..... .750,000 5,894 5,894 .| 09/01/2019.
66702R AV 4 |NORTHSIDE TEX INDPT SCH DIST .| 06/01/2012. | Sink PMT @ 100.0000000..........c0. [ ovvevrrrrerernrrrerenns | wrerneennnn 10,000 | i, 10,000 0 06/01/2039.
667027 6Z 4|NORTHSIDE TEX INDPT SCH DIST VAR. ...| 06/01/2012. | CALLED @ 100.0000000 5,000 5,000 0 06/01/2037.
677519 PD 6|OHIO ST SCHOOLS GO BDS 2003A. wuer | - | 10/15/2012. | BANK OF NEW YORK 509,690 | ..cooone. 500,000 | ...........539,575 | cooooirrsen. 519,165 [ oo | e (12,493) | oo [ e (12,493) 03/15/2020.
770264 V5 5|ROBBINSDALE MINN INDPT SCHDIS SCH.......... ... 1 02/01/2012. | CALLED @ 100.0000000.........cccvvr [ orrrrerersmianersnnnrins | vorvnninns 125,000 | ... 125,000 (198) (198) 02/01/2019.
2499999. Total - Bonds - U.S. Political SUbdiVISIONS Of SEALES. ......vuurreiirrieriisiiiinis oniississensssesssss s sssssnsssssssnssnsnnes | enssees 2,776,445 | ........ 2,765,000 | .......2,692,763 | ...........2,634,366 | ...t [V (12,822) [ v 0 | (12,822) | o0 | 2,621,543 | oviiiel0 | 10 154,902 | ... 154,902 | ... 73,814 | ..... XXX.ooo
Bonds - U.S. Special Revenue and Special A ment
13033W X8 1|CALIFORNIA INFRASTRUCTURE & EC REV........ ... | 11/13/2012. | GOLDMAN SACHS 514,075 510,000 525,351 (262) (262) 10/01/2047.
13066Y QM 4| CALIFORNIA ST DEPT WTR RES PWR PWR........ ... | 02/01/2012. | BARCLAYS CAPITAL LE... (676) (676) 05/01/2019.
13067J LD 1|CALIFORNIA ST ECONOMIC RECOVER ECO...... ... | 04/05/2012. | SOUTHWEST SECURITIES.......... (54) (54) 07/01/2023.
196458 QD 8|COLORADO EDL & CULTURAL FACS AREV........ ... | 07/01/2012. | CALLED @ 100.0000000. 310,000 | ........... 310,000 | ..o0o0n.331,368 | oo 316,973 | oo | e (6,973) ((GRST) ) TN IR 310,000 | ..ccoovrrrirrns 07/01/2021.
254761 AS 8|DISTRICT COLUMBIA CTFS PARTN CTF........... ... | 01/03/2012. | Sink PMT @ 100.0000000.............. 280,000 280,000 | ...........296,681 | ..occerreni 284,299 | oo | e (4,299) (4,299) [ ..o | e 280,000 | ..covrvririrnnns 01/01/2013.
372541 AF 9| GEORGE WASHINGTONUNIVDC  TAX.... ... | 09/15/2012. | Sink PMT @ 100.0000000..........c00. | woorerererereerreinnnns | cverererenes 10,000 | .cooovrvrnee 10,000 ) ) 09/15/2032.
454798 SD 2|INDIANA HEALTH FAC FING AUTH R 200 ... | 05/30/2012. | CITIGROUPGLOBAL MARKETS |.. 280,127 275,000 275,000 11/15/2036.
575579 XK 8|MASSACHUSETTS BAY TRANSN AUTH............... ... | 03/08/2012. | PERSHING LLC 573,216 | ........... 480,000 | ........... 529,984 07/01/2016.
57604P 4B 7|MASSACHUSETTS ST WTR POLLUTN A STA...... ... | 08/01/2012. | MATURITY. 200,000 200,000 218,108 08/01/2012.
59465E Q6 3| MICHIGAN ST HOSP FIN AUTH REV HOS... .. | 08/15/2012. | Sink PMT @ 100.0000000..........0c0 | cerrrererermreererinnines 160,000 160,000 176,000 08/15/2014.
646046 KZ 4|NEW JERSEY ST CTFS PARTN  COP.. ... | 06/15/2012. | MATURITY. 745,000 745,000 787,167 06/15/2012.
64605L YK 8|NEW JERSEY ST EDL FACS AUTH RE REV......... ... | 01/18/2012. | CITIGROUPGLOBAL MARKETS I.. 287,150 250,000 273,123 07/01/2032.
646133 DF 2|NEW JERSEY ST TRAN CORP CTFS P COP........ 1. |09/15/2012. | MATURITY ..oorvurierirernrninninnnes e | e 425,000 | .......... 425,000 | ........... 463,099 09/15/2012.
647110 DZ 5|NEW MEXICO EDL ASSISTANCE FNDT REV....... ... | 07/16/2012. | JANNEY MONTGOMERY, SCOTT 306,097 275,000 285,054 09/01/2017.
64983W 8N 9|NEW YORK ST DORM AUTHREVS  REV... .| 05/15/2012. | CALLED @ 100.0000000.........cccver [ erveererrrmrrermmirerins | vevrenes 1,260,000 | ........ 1,260,000 | ........ 1,292,931 11/15/2023.
64983M UY 2|NEW YORK ST DORM AUTH REVS ST..... ... | 09/24/2012. | CITIGROUPGLOBAL MARKETS I. 128,436 | .. .110,000 123,343 02/15/2017.
684503 V9 3| ORANGE CNTY FLA HEALTH FACS HOSP........... | ... | 11/15/2012.| CALLED @ 100.0000000............... . 400,000 | ........... 400,000 | ........... 437,704 11/15/2024.
725304 RL 5|PITTSBURGH PAWTR & SWR AUTH W REV....... ... | 09/01/2012. | Sink PMT @ 100.0000000.............. 295,000 295,000 295,000 0 09/01/2035.
74526Q UQ 3|PUERTO RICO ELEC PWR AUTHPWRDSS....... ... | 08/15/2012. | NATIONAL FINANCIAL SERVIC.... | ..oovevirrrcrinrineians | e 160,502 | ....cvoeeee 150,000 | .ovvvvnee 164,234 (3,012 07/01/2014.
74529) ND 3|PUERTO RICO SALES TAX FING COR 200........... ... | 08/28/2012. | CITIGROUPGLOBAL MARKETS L. | ..ouverevvrvrveririrerins | evveinns 113,829 | oo 100,000 | ...oooeeee 103,724 (391 08/01/2017.
888808 AT 9|TOBACCO SETTLEMENT FING CORP N AS ..| 06/01/2012. | CALLED @ 100.0000000 500,000 .500,000 .546,865 (4,455 06/01/2042.
917547 LS 8|UTAH ST BLDG OWNERSHIP AUTH LE REF, .1 07/16/2012. | JANNEY MONTGOMERY, SCOTT 297,460 250,000 281,175 (1,832 30,505 | ..ovonee 9,319 | 05/15/2019.
3199999. Total - Bonds - U.S. Special Revenue and Special A IS et | crirnes 7,986,106 | ........ 7,585,000 | ........ 8,098,525 . (76,888) | o0 [ 7,772,369 | .0 | e 213,735 | ....... 213,735 | ... 256,636 | ..... XXX.oooo
8399997. Tt = BONAS = PAM 4.ttt eEb Rkt | erins 11,262,487 | ...... 10,780,000 | ...... 11,263,625 (94,302) [ o0 [ 10,845,354 [ ..cooovieen0 | s 47131 | ... 417131 | ... 339,053 |..... XXX..ooo
8399998. Total - Bonds - Summary Item from Part 5.... 278,112 265,000 283,702 (4,486) | ..o | e, 279,216 N (1,105)] ..cvoeve. (1,105) | .......... 8,425 |..... XXX......
8399999. TOHAI = BOMAS. ettt fE R | sninas 11,540,599 | ...... 11,045,000 | ...... 11,547,327 | ......... 10,939,657 | ..oooovvvinenc0 | 1irienn(98,788) | o0 | i (98,788) | ...oovvvennenn0 | i 11,124,570 | .0 | s 416,026 | ....... 416,026 | ... 347478 |..... XXX.oone

Common Stocks -

Industrial and Miscellaneous
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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
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
88579Y 10 1[3MCO. .1 03/05/2012. | INVESTMENT TECHNOLOGY GR( .......... 2,100.000 (20,870
002824 10 0|ABBOTT LABS ... | 05/07/2012. | CONVERGEX EXECUTION SOLUT] .... 500.000
025537 10 1|AMERICAN ELECTRIC POWER ... | 05/02/2012. | PERSHING LLC........cvvvmreririrrrinne rererne:5,500.000 | ..irrii212,960 | oo XXX | e 197,407 | i0000227,205 | 1e0i0(29,798) [ oo | v | ceeerenens
00206R 10 2| AT&T INC..ouverriririrrieisereiesei e .. | 05/07/2012. | CONVERGEX EXECUTION SOLUT] .......... 1,000.000
149123 10 1|CATERPILLAR INC DEL. ... | 02/06/2012. | PERSHING LLC 600.000
151020 10 4|CELGENE CORP ... | 10/08/2012. | VARIOUS 800.000
166764 10 0|CHEVRON CORP NEW.. ... | 05/07/2012. | CONVERGEX EXECUTION SOLUT] .... 100.000
17275R 10 2|CISCO SYS INC ... | 05/07/2012. | CONVERGEX EXECUTION SOLUT] .... 500.000
191216 10 0|COCA COLA CO ... | 05/07/2012. | CONVERGEX EXECUTION SOLUT] 500.000 (2,602)
209115 10 4|CONSOLIDATED EDISON INC... ... | 02/14/2012. | INVESTMENT TECHNOLOGY GR( .......... 3,500.000 ...(82,549)
235851 10 2|DANAHER CORP DEL ..| 05/07/2012. | CONVERGEX EXECUTION SOLUT] .... (3,675)
25746U 10 9|DOMINION RES INC VA NEW.... ... | 05/07/2012. | CONVERGEX EXECUTION SOLUT] .... (3,962)
260543 10 3|DOW CHEM CO ... | 05/07/2012. | VARIOUS.........ovvreerinrircrisrirneiin (1,297)
263534 10 9|DU PONT E | DE NEMOURS & CO. ... | 05/07/2012. | CONVERGEX EXECUTION SOLUT] .... 2,788
278058 10 2|EATON CORP PLC SHS v | o | 12/03/2012. | STATE STREET......c.ovvenieririiennne : 29,809
30231G 10 2 |EXXON MOBIL CORP......oooverrirerrrircrrerisereriernns ... | 05/07/2012. | CONVERGEX EXECUTION SOLUT| 25,381 | ......... XXX eoviea | v 20,816 | oo 23,782 | .o (4,630) (4,630)
31428X 10 6|FEDEX CORP. ... | 05/07/2012. | CONVERGEX EXECUTION SOLUT| .............200.000 | .............17,969 | ......... XXX 959
369604 10 3|GENERAL ELECTRIC CO.....ovvvvrrrrierierircrinens ... | 05/07/2012. | CONVERGEX EXECUTION SOLUT] ..........1,000.000 | .............19,347 | ......... XXX R (1,458)
458140 10 O|INTEL CORP ... | 05/07/2012. [ VARIOUS.........coovvrrierinriirinnieinns 1,500,000 | .............40,638 |......... XXX 35,262 | ... (9,249) (9,249)
459200 10 1|INTERNATIONAL BUSINESS MACHS.... ... | 05/07/2012. | CONVERGEX EXECUTION SOLUT] .... 40,814 |........ XXX . 36,776 | ........ (15,920) | ..vvvvvereervrinns | errererneerisninens | eeereeens (15,920)
501044 10 1[KROGER CO .1 06/11/2012. [ VARIOUS.........covviirmireiieineieinns | v 9,900.000 | .oooeee 213,113 | ... XXX v | v 205,787 | oo 239,778 | ........ (33,991) [ v | v | v (33,991)
580135 10 1|MCDONALDS CORP... ... | 05/07/2012. | VARIOUS 700.000 | ..ccce0ree68,790 | oo XXX | cvveernnn 40,563 | oc.....68,486 | ... (29,629) | ..vvvvvererrvrins | e | e (29,629)
594918 10 4|MICROSOFT CORP.... ... | 05/07/2012. | VARIOUS.........oovvomrrerirerineineninnee | cevieeens 1,400.000 3,501 3,501
68389X 10 5|ORACLE CORP COM ... | 05/07/2012. | CONVERGEX EXECUTION SOLUT] 300.000 803
717081 10 3|PFIZER INC ... | 05/07/2012. | CONVERGEX EXECUTION SOLUT] .......... 1,300.000 (5,701)
718172 10 9|PHILIP MORRIS INTL INC.. .. | 05/07/2012. | CONVERGEX EXECUTION SOLUT| 300.000 0
69351T 10 6|PPL CORP ... | 05/07/2012. | CONVERGEX EXECUTION SOLUT] .700.000 0
747525 10 3|QUALCOMM INC. ... | 05/07/2012. | CONVERGEX EXECUTION SOLUT] .... 300.000 | oo 18,613 | e XXX | v 14,950 | i 16,410 | e (1,460) (1,460)
842587 10 7|SOUTHERN CO. ... | 05/07/2012. | CONVERGEX EXECUTION SOLUT] .............600.000 | ...........27,172 | cocec. XXXeovrivie | e 21,703 | .. 26,108 | (6,010) (6,010)
931142 10 3| WAL MART STORES INC.....cooivirnnriinniscirisnisninnns ... | 04/25/2012. | CONVERGEX EXECUTION SOLUT] ..........3,700.000 | ........... 214,112 | ..o XXXerionee 22112 | (24,826) (24,826)
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS.................c.cciiveiire ovevereeieeieeeieeeeeeeeeee e eseee e sseeeeseeesesensasneneaes | averens 1,975,579 | ......... XXX.ooooois | 01,663,841 | ... 1,861,288 | ...... (273,703) | .. 0 0 (273,703)
Common Stocks - Mutual Funds
922908 48 8|VANGUARD INDEX FDS TTL STK MKT-INV.......... ... | 01/25/2012. | STATE STREET......ccconveermerrmrirnne | cri 157,548.487 | ....... 3,924913 | ......... ). 9.0 GO O 3,854,828 | ........... 4,759,540 | ...... (904,712) | covovvereirseinens [ verereeerneeinnins [ e (904,712) | ovvoveverrneins | e 3,854,828 | oo | 0000 70,085 | .. 70,085 | oo | e XXX......
922908 80 1|VANGUARD INDEX FDS TTLSTK MKT-INST......... ... | 08/08/2012. | STATE STREET......cccovirverinrrinines | cvvvens 10,037.281 [ ccovvenes 350,000 |......... XXX 259,924 | .o 0 [ L ernenrnnnnn259,924 | i | 00000 90,076 | ....0..90,076 | 7 | XXX..oou
9299999. Total - COMMON StOCKS = MULUAI FUNDS........veieeiirieiistis st eerssses sttt | enisned 4274913 |......... DO 4,114,752 | oo 4,759,540 | ... (904,712) | covvvvvrreriens [0 (V) (904,712) | ccvovrvnrinnd 0 A114752 |0 | 160,161 | ....... 160,161 | o7 [ XXX.oooo
9799997. Total - COMMON SEOCKS = P 4.ttt enies | erisssass e st bbbttt ensnsnsrenes | eonssnd 6,250,492 | ......... R0.3 ST 5,778,593 | ........... 6,620,828 | ..(1,178,415) | ..cocvvvvirinnnnnd [ 0. (1,178,415) 0 5,778,593 0] ... 471,898 | ....... 471,898 | ......21,143 |..... XXX......
9799998 Total - Common Stocks - Summary Item from Part 5. (V] R I 4,618,364 72,584) | . 72,584)] .......52,641 |..... XXX......
9799999. Total - Common Stocks........... (1,178415) | v [0 [ (1,178,415) 10,396,957 [..coovviienc0 | s 399,314 | ... 399,314 | .....73,784 |..... XXX
9899999. Total - Preferred and COMMON SHOCKS........vuuiruuiuusiiusirseissieiserssasisirsins | eessmessesssessssnss sttt ensssessnisnns | sneene 10,796,270 | ......... XXX L(1,178,415) | o0 [0 (1,178,415) 10,396,957 [ ..ccovvinens0 | s 399,314 | ... 399,314 | .....73,784 |..... XXX.ooo
9999999. Total - Bonds, Preferred and Common Stocks 22,336,869 |......... XXX .(1,178,415) | ........(98,788) | ..ccocvvine0 | e (1,277,203) 21,521,527 | .0 | 815,340 | ....... 815,340 | .....421,262 |..... 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
725304 RL 5|PITTSBURGH PAWTR & SWR AUTH W REV..... ...| 01/24/2012 | NATIONAL FINANCIAL SERVIC | 09/01/2012 | Sink PMT @ 100.0000000.. ...75,000 75428 | oo, 75,000 | .oovricrirns 75,000 (428) | cvvovevrivervens | everrerreen(A28) [ i e | e [ e | 1,969 | ......... 793
745268 4T 6|PUERTO RICO ELEC PWR AUTH PWR............... ... | 02/07/2012 | MORGAN KEEGAN & CO INC... | 08/21/2012| RBC CAPITAL MARKETS.. .190,000 | ............208,274 | ... 203,112 204,216 | oo | i (4,058) | ..ovvvvincrinns | eernnennenn(4,058) | oo [ | onneennnn(1,105) | i (1,105) | e 6,456 | ...... 1,081
3199999, Total - Bonds - U.S. Special Revenue and SPecial ASSESSMENES. ... ... cvuiuuierirsiiirirersiersss st erssssseeesssse st en st ses st sensenssssensenssnsans | sresssssans 265,000 | .......... 283702 | ... 278,112 279,216 0. (4,486) | oo i (4,486) | v | ciiinl0 | e (1,105) | e (1,105) | 8,425 | ... 1,874
8399998. TOtAl = BONAS. vt snrsen s 265,000 | ...... 283,702 | oocvvres 278,112 279,216 0 s (4,486) | ..o | (4,486) | o0 [ 0 | i (1,105) | (1,105) | e 8,425 | ... 1,874
Common Stocks - Industrial and Miscellaneous
025537 10 1|AMERICAN ELECTRIC POWER........c.coovuniviinnnns .| 03/15/2012 | SANFORD C BERNSTEIN CO... | 05/02/2012 | PERSHING LLC........ccccccruvruvrne | v0re00ee300.000 | woovvneces 11,552 | v 11,616 | oo, 11,552 0 [ o e | e85 [ s B5 | e [ e
278058 10 2|EATON CORP PLC SHS.......ccoocvmmrimrineerineinein .| 03/15/2012 | SANFORD C BERNSTEIN CO... | 12/03/2012 | STATE STREET. .25,238 25,740 25,238 0 503 570
501044 10 1[KROGER CO ... | 03/15/2012 | SANFORD C BERNSTEIN CO... | 06/11/2012 | VARIOUS .26,746 23,679 26,746 0 [ e | eereeneen(3,087) | v (3,067) | .ovverenns 121 o
9099999. Total - Common Stocks - INAUSETIAl BN MISCEIANEOUS. ... veieiiiiiieis  ceoieiete ettt see e et ee et ee s es et s st e e eE st et ee et ses et st entes et sesensesenansensesnssnsans | sesssassessees 63,536 61,035 63,536 0 0 0 0 0 0. (2499 .......... (2,499)] ........... 691 [ .o 0
Common Stocks - Mutual Funds
922908 48 8|VANGUARD INDEX FDS TTL STK MKT-INV........ ... | 01/17/2012 | STATE STREET......ccccvvvvrerernens 01/25/2012 | STATE STREET.......ccoverrmrrvens [ crvee 11,235.960 | ....ccooene. 350,000 | ............ 279,915 350,000 0 [ oo e | v (70,085) | ........ (70,085) | ..vveveernrernns | e
922908 80 1|VANGUARD INDEX FDS TTLSTK MKT-INST....... ... | 01/25/2012 | STATE STREET.....cccoovrisrinnnens 08/01/2012 | STATE STREET......ccoosvinmrinnens [ o 162,853.220 | ......... 4,204,828 | ........ 4,204,828 | ......... 4,204,828 0 [ o [ | e | e 0 [ 51,950 | .o
9299999. Total - Common Stocks - Mutual Funds ..4,554,828 0 0 0 0 0 0].....(70,085) .(70,085)] ....... 51,950
9799998. Total - Common Stocks............. e v 4,618,364 0 0 0 0 0 0]....(72,584) (72,584)] ....... 52,641 .
9899999. Total - Preferred and COMIMON SEOCKS.............oiiuiveierieieieieieisietieteies atettesseteseessesseesssessessessssessessessesessessessessssessessesessassesssssesessessessssansessessessssessessnsansessesssssssassessesansessessessnsans | sorseseas 4,618,364 | ......... 4,545,778 | ........... 4,618,364 0 0 0 0 0 0. (72,584) | ........ (72,584) | ....... 52,641 | ............. 0
9999999. Total - Bonds, Preferred @and COMMON STOCKS...............c.uuiririieriieiiiiiis  oevieeeseeesieessssseessesseeessees ettt aseisnssnsnieniens | oeisieed 4,902,066 | ......... 4,823,890 | .......... 4,897,580 | ....cocoeverne. (V)] [ (L)) [— (V)] [ (4,486) | .............. 0 | oo 0. (73,689) ] ........ (73,689) | ....... 61,066 | ...... 1,874
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

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

NONE

E16
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SCHEDULE DA - PART 1

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

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......cccoonvee. I ......... | . | 12/31/2012. | STATE STREET.......cooiiriineinirisnissiinnes [ o XXX..... 515,182 | v [ e | sersssnsssnnenssssines | erssnnssnenssssnns | eonnsrssnsnessesennns | sneserennseD 19,182 | it [ [ | | s 5
8899999. Total - Exempt Money Market MUtUGl FUNDS............iiiiii st 515,182 0 0 0 XXX... XXX...... XXX XXX | v 5| i
9199999. Total - ShOrt-TEIM INVESIMENES..........c.u vttt 515,182 0 0 0 XXX.... XXX...... XXX...... XXX 5
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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 Providence, Rl........coirreenceceeeseeee e ssiseesseees | sereseens XXX
0199999. Total - Open Depositories.. XXX ....36,624 | XXX..
0399999. Total Cash on Deposit.... XXX [ e XK [0 | (U 36,624 | XXX..
0599999, TOAI CASN.......ccvverirrireiiieiseieeaisee bbb XXXt | crvereee XXX [0 [ (U [T 36,624 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 63,847 | 4. April 42,144 | 7. July. 27,120 {10. October. 57,574
2. February. 80,600 |5. May 49,764 | 8. August 64,054 | 11. November. 36,624
3. March 63,798 | 6. June 46,530 | 9. September. 64,054 | 12. December. 36,624

E25
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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