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Statement as of September 30, ZOOBBIIEUE CROSS BLUE SHIELD OF MICHIGAN
ASSETS

Current Statement Date

Assets

2

Nonadmitted
Assets

3
Net Admitted
Assets
(Cols. 1-2)

4

December 31
Prior Year Net
Admitted Assetg

R = o T T PP UPPR PPN
2. Stocks:

2.1 Preferred StOCKS........cooiiiiiiiiiiieeiiee e

2.2 COMIMON SEOCKS. .....ueiitieiiiirieii ettt sttt ettt
3. Mortgage loans on real estate:

3.1 RISt HENS...iiiiii e

3.2 Other than first IENS.........ccooviiiiiiiiii e
4. Real estate:

4.1 Properties occupied by the company (less $.......... 0

ENCUMDBIANCES) . .eiiiiiiiiie e et ee et e e et e e e e et e e e e e e st be e e e et e aesenbaeeeenntreeeaens
4.2 Properties held for the production of income (less $.......... 0
ENCUMDBIANCES) . .eiiiiiiiiie e ettt e et e e et e e e e e et e e e e e e st be e e e atbeaesenbaeeeenntbeaaaens

4.3 Properties held for sale (less $.......... 0 encumbrances).........cccceeveeeneeennnd
5. Cash (%$.....(155,243,942)), cash equivalents ($.....81,160,551)

and short-term investments ($.....14,986,969).........cccccoriiiiniiiiiiiiiieee e
6. Contract loans (including $.......... 0 Premium NOES)......cuveeruerireeiie e e
7. Other iNVESed ASSELS......c.cciiiiiiiiiiii e
8. Receivables for SECUIMHIES.........coiviiiiiiiiie e
9. Aggregate write-ins for invested asSets.........ccvvviiiiiieeeiiiiie e
10. Subtotals, cash and invested assets (LIN€S 110 9).....ccccvveeeiviiieeeiiiiiee e
11. Title Plants less $.......... 0 charged off (for Title insurers only).........cccccevveeennn.
12. Investment income due and aCCrUEM...........cccuveiiiiiiiniiiiiie e
13. Premiums and considerations:

14.

15.

13.1 Uncollected premiums and agents' balances in the course of collection...

13.2 Deferred premiums, agents' balances and installments booked but deferi
and not yet due (including $.......... 0 earned but unbilled premiums).........

13.2 Accrued retroSpective PremilmS. . ... veeeeeeivieeeerieeeeeeetveeeeeesseesesesnsneeeenn]
Reinsurance:

14.1 Amounts recoverable from FreINSUIErS..........cuvcovierrieiieeeiieee e
14.Z Funds held by or deposited with reinsured companies..................cccvveenn
14.2 Other amounts receivable under reinsurance CONtracts...............ccoocveeennnd

Amounts receivable relating to uninsured plans...............ccccceviiiiiiiieeceeeeeee,

16.1 Current federal and foreign income tax recoverable and interest thereon.........

16.2 Net deferred taxX aSSEt..........oceiiieiiiiiiiiiiiiee e e e e e

17.
18.
19.
20.
21.
22.
23.
24.

25.
26.

Guaranty funds receivable or 0N depPoSit............coeeiviiiiiiiiiiieieieeeecee e
Electronic data processing equipment and software...........ccccceevvveeeeeeiiicinnnnns
Furniture and equipment, including health care delivery assets ($.......... 0).......
Net adjustment in assets and liabilities due to foreign exchange rates.............
Receivables from parent, subsidiaries and affiliates..............ccccceeeevevieeeciecieenn.
Health care ($.....78,048,878) and other amounts receivable............................
Aggregate write-ins for other than invested assets...........cccceevecvvieeiciiieee e

Total assets excluding Separate Accounts, Segregated Accounts and Protecti
Cell Accounts (Lines 10 through 23)........c.cuveiiiiiiieeiiiiieee e

From Separate Accounts, Segregated Accounts and Protected Cell Accounts

TOTALS (LINES 24 @NA 25)....cciicciiiiiieeetiiiie e et e e e e stae e seeee e e e sntaaa e e e e neaeae s

.......... 2,728,572,6

............... 49,089,6
................. 3,874,9

.......... 2,728,572,6

.......... 2,554,819,9

............. 211,554,0
................. 6,387,8
............. 127,162,8
............... 84,462,5
............... 11,179,5
............... 26,265,8
............... 96,985,7,
............. 286,378,7,

............... 57,263,9
............... 11,179,5

............. 211,554,0
................. 6,387,8
............... 54,839,2

............... 26,265,8
............... 94,598,0
............. 163,201,5

............... 27,743,2
............... 87,591,3
............. 170,808,2

099¢ Summary of remaining write-ins for Line 9 from overflow page..........c.cccccouu....

099¢ Totals (Lines 0901 thru 0903 plus 0998) (Line 9 above)...............cccccvvvvvvvnee..s

2301 Miscellaneous Accounts Receivable.............oooiiiiiiiiiieiie e

230z Prepaid and Other ASSELS.......uuuriiiiieeeeieee e e et raraeeeeeaeeeeea

2302 AAVANCES 10 PrOVIAEIS.......viiee ettt ettt et e e s tee e e e eesneneeeeenne

239¢ Summary of remaining write-ins for Line 23 from overflow page............ccc........

239¢ Totals (Lines 2301 thru 2303 plus 2398) (Line 23 above)............cccccvvvvvvivneenns

............. 135,732,9
............... 27,468,6

............. 163,201,5

............. 108,892,8
............... 61,915,3
............. 170,808,2




statement as o septemver 30, 200 BlsUE. CROSS BLUE SHIELD OF MICHIGAN
LIABILITIES, CAPITAL AND SURPLUS

Current Period

Prior Year

1
Covered

2
Uncovered

3
Total

4
Total

© N o g > w DN PE

9.

10.1 Current federal and foreign income tax payable and interest thereon

10.2 Net deferred tax ability...........cceeeiiiiiieiiir e e
11.
12.
13.
14.

15.
16.
17.

18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.

31.
32.

Claims unpaid (less $.......... 0 reinsurance ceded)..........ccoceeeevivveeeeiirnnnnens
Accrued medical incentive pool and bonus amounts............ccccceccvvveeiinnnns
Unpaid claims adjustment EXPENSES..........coiuriiieaniieaieeeaieeseeeeseeeneeee e
Aggregate health pOliCY r€SEIVES........cccuviieiiiiiiee e
Aggregate life POlICY FESEIVES........ccuiiiiieiiiiiiie e
Property/casualty unearned premium re€SEIVE. .......coocuueeevivveeeiieireeeesiennes
Aggregate health Claim reSErves..........ocveiiiiiiiiie e
Premiums received in adVANCE............coooveiiiiiiiieiiieeeee e

General expenses AU OF ACCIUEH.......ccuuuvreeciuiiiee e et e eeeie e e e e

(including $.......... 0 on realized gains (I0SSES))......vvvrreerirrierieerreee e

Ceded reinsurance premiums payable...........cccccoviiiiiiniieeiiiee e

Amounts withheld or retained for the account of others..........cccceeeevveeeen.

Reinsurance in unauthorized COMPANIES............occveeeiiiiieeiiiiiiee e siiiee e
Net adjustments in assets and liabilities due to foreign exchange rates....
Liability for amounts held under uninsured plans..........cccccoeceeeiiciieesicnnnnnd

Adggregate write-ins for other liabilities (including $.......... 0 current)..........|

.................. 13,325,¢
.................... 4,983,¢

................ 172,530,(
................ 524,777,2

.................. 11,815,7
.................. 11,164,

.................. 13,053,]
................ 207,617,

................ 162,011,(
................ 432,837,4

Total liabilities (LINES L t0 21)...uuuiiciiieeeieiiieeeeeciie s eeieee e e eivee e e ereee e
Aggregate write-ins for special surplus funds...........cccccoeviiienienniireienend]
CommMON CAPItAI STOCK. ....cvveirieeiiiiie et e reee e e
Preferred capital StOCK...........cciiiiieiiiiiie i)
Gross paid in and contributed SUIPIUS..........cooviiiiiiiiiie e
SUMPIUS NOLES....coiiiiiii ettt e e e e e e sabe e e e e enraee ]
Aggregate write-ins for other than special surplus funds................cccue.
Unassigned funds (SUMPIUS).........ceeeiiiiieeee it
Less treasury stock, at cost:

30.1 ... 0.000 shares common (value included in Line 24 $.......... 0).......

30.2 ... 0.000 shares preferred (value included in Line 25 $.......... 0).......

............. 2,495,000,(

............. 2,385,068,1

Total capital and surplus (Lines 23 to 29 minus Line 30)........ccccceevvveeeennns

Total liabilities, capital and surplus (Lines 22 and 31)........ccccccevvvveeevninnnnny

............. 2,529,792,1

............. 2,461,020,

............. 5,024,792,¢

............. 4,846,088,

DETAILS OF WRITE-INS

2101 Postretirement LIabilities.........cccvviieeiiiiiee e e e
2102 Liability for Uncashed CheCKS............coiiieiiiiiiiiiiiiie e

2103 AdVANCES t0 PrOVIAEIS. ......cciuuiiiie ettt e

................ 304,212,%
.................. 11,093,<
................ 142,728,€
.................. 66,742,¢
................ 524,777,2

................ 304,212,3
.................. 11,093,5
................ 142,728,€
.................. 66,742,
................ 524,777,2

................ 289,834,
.................. 11,519,C

2398 Summary of remaining write-ins for Line 23 from overflow page...............

2399 Totals (Lines 2301 thru 2303 plus 2398) (Line 23 above)..........ccc...........

2898 Summary of remaining write-ins for Line 28 from overflow page...............

2899 Totals (Lines 2801 thru 2803 plus 2898) (Line 28 above)............ccc..........




statement as o septemver 30, 200 BlsUE. CROSS BLUE SHIELD OF MICHIGAN
STATEMENT OF REVENUE AND EXPENSES

Current Year to Date Prior Year to Date
1 2 3
Uncovered Total Total
1. Member MONthS........coiiiii e ] e XXX e 23,1159 .o, 23,240,
2. Net premium income (including $.......... 0 non-health premium iNCOME).........cceevvveineen] v D, 0. CHU R 4,443,441 ..o 4,185,054,
3. Change in unearned premium reserves and reserve for rate creditS..........oocveeevvveeeniccs cevvviiieennnns D, 0.0 CUR R (67,106,] ..covveeereeeeeennns (13,466,
4. Fee-for-service (net of $.......... 0 MediCal EXPENSES)....cciureeeriiiiirieeirieiee et e e ens] eeerineesneenas D N PO URPR
5. RISK FEBVENUE. ...t e e cebensanneeeans XXX e
6. Aggregate write-ins for other health care related revenues...........cccccocveveeeiceeeeeiicieeeeiee] cevviiiieennns DA G SRR SRRRY R PRRUPRRRY
7. Aggregate write-ins for other non-health revenues...........cccceveveeiiiee i e Da s O L [ OUPPPRTy
8. Total reVENUES (LINES 2 10 7).uuiiiieiiiiiciiiiee e ettt e see e e s ivee s sstee e et ae e e s stneeeessnneeessnnnnne] eeesssnsneessnes D, 0. CUU R 4,376,335, cvveeiiieeenne 4,171,587,
Hospital and Medical:
9. Hospital/mediCal DENETILS. . ... e e s s ee e s sesraeesenne ] eeeeasnneeesssnneeessnsnneeennnne] ternrreeennnnees 3,122,220,] ..o 2,884,509, ]
10. Other ProfESSIONAI SEIVICES. ....uuuuiiiiiieei e e e et ee ettt ee e e e s e e e s s st arreeaeeeeeeeeeesssssssssnessssed 2eeeesseesssnssrsssseesseseessnnsns] seeereeeeneenssenniins 63,748, ..., 61,858,(
B O 103 o [ (=] (=T o O P PP PR O OT PPN
b =g =T o o o Ty VA o ToT 4 o I= g Lo I 01U ) o) v 1 =Y W P B RR B PERPTPRRP
13, PreSCHPON ArUGS....oiuuiiiiiiieeeeeeee e ee s s eee s e ee ettt eeeeeeeee e et asteeeeeeeaeeessaassaeassssssnssssseseesae] saeeeessenssnnssnsseesseeensenssns]| rsssseseeeeeeeenens 749,015,] ..o 662,666,
14. Aggregate write-ins for other hospital and MediCal.............coccviiiiiiiiiiiiiiieeeeee e e ] o]
15. Incentive pool, withhold adjustments and BONUS amMOUNLES..........c..eeoiiiivieriiiiiiereeeiieeeeeeee e ceeiirreeseirreeeeans 15,581, cvvvveiiiiiieeeenns 7,209,/
TS ¥] o] (o] ¢= U (Mg ToTS I I (o I L) RPN PRSP PPPRRRTPRS IFPPUTRPRN 3,950,565,( .....evveeennne 3,616,242,
Less:
17. Net reiNSUrANCE MECOVETIES. .......ciuiiiiiiiiiiiiie ittt st siee e sbessnessesssee s frsneesessnsesressressnsssnnsnsese] cesneessussnsnnnsnnssnessessssse] oneesnesisnssessssnssnnnsnaans
18. Total hospital and medical (LINES 16 MINUS 17).....ccoiiriiiiiiiiiieeciirieeeeeeiieeeeseiiieeeseiveeesens] eeeeirsseeesissseesessseeeessises] seeessrineessaes 3,950,565,( .....vvvrvrrnnnns 3,616,242,
19. NON-hEAITh CIAIMS (NMEL).....ei ittt e et e e st e st e e saaeesnteeesnteesbeeeas| nreeeesseesnneeesnseensseeenseesne] eenueessseeesnseeessessssseesseees] nueeessnennnnessnssennseeessnennnen
20. Claims adjustment expenses, including $.....39,834,256 cost containMeNnt EXPENSES..... . c.cvereiveerieerenieniiniees] weerveneenieenes 140,564,) ....ccvviiins 112,487,
21. General admiNiSIratiVe EXPENSES. ....uc.viirieiieriririti ettt ste et et et e see st st e e bt e seesbeessneabees| eenteeriesene e bt e seesteessnenees| sreestnenreenreenens 316,842} ooeeiiieee 257,278,|
22. Increase in reserves for life and accident and health contracts (including $.......... 0
increase in reserves for life ONIY).........c.eiiiiiiiiici e e e e e eeeiieeseeitreesesenreeeeesnns] eeeesiiteeesiianes (12,838,( ...cccvvveeennnnns 130,735,]
23. Total underwriting deductions (Lines 18 through 22)...........cccoiiiiiiiiiiiiieiiieniieesiiesiee e seereesieesseeesseesseeessneess] eessinesiieessns 4,395,134,0 oooiiiiiennne 4,116,744,
24. Net underwriting gain or (10Ss) (LIN€S 8 MINUS 23)......cceiuiiiieeiiiiiiiiieaiieeieeesieesieeessieeened reeesseeeseness XXX ooieeea] e, (18,799, ..o 54,8421
25. Net investMeNt iNCOME EAIMEM. ...ttt ettt ettt sne e sbe e e e bt e st sen e e bt e st e sbeessnenees] sreestnenreenreenees 132,724,] oo 104,839,
26. Net realized capital gains (losses) less capital gains tax of $.....2,080,882..........cccceeiieef corerriiniinniiiinireesieenes] crieeaiieesieee s (8,323 ovieeeiiieeee 7,009,
27. Netinvestment gains or (I0SSES) (LINES 25 PIUS 26)......ccceiiiiieeeiiiiieeeiiiieessiiieeeeisneeeesse] aessssesasssreeesssssesesssasees] cessssseessnssseees 124,400,( ...cccovveeeennns 111,849,
28. Net gain or (loss) from agents' or premium balances charged off [(amount recovered
S 0) (amount charged off $.......... [0 ) S ! BT DU UUPN DU SRR
29. Aggregate write-ins for Other INCOME OF EXPENSES.........uuvieiiiirieeeiiiieeeeiieeeeessiireeesssissee e eesireeesessreeessaseeeessasees] cesssrressenssseeaeans 13,749,] s, 13,987,!
30. Netincome or (loss) after capital gains tax and before all other federal income taxes
(LINES 24 PIUS 27 PIUS 28 PIUS 29)......eeeeeeeeereeeereeeeseeeeseeresseseesesesesesesessesssesessssesssessesed eeressesenns DO.© SN IO 119,350,] cevveeerrrreenan 180,679, ]
31. Federal and foreign iNnCOME taxes iNCUIMTEM..........cuuiiieiiriiiiiiiieeeeeteeeeeeeseeeesesaee e s e ssneees] cnreeeeennnees DS ST [ 31,873, oo, 39,345,]
32. Netincome (105S) (LINES 30 MINUS 31).....uuiiiiiiiirieeiiiiieiiciiieee e eiteee e e sereee e e eeieeessearaeesened] censveseensnees D, 0.0 CUUN TSR 87,476,] .ccovvvveerrannnn. 141,334}
DETAILS OF WRITE-INS
L0 PP PPS PRI IPTPRRRTPR XXX tiiiree] oot e
{102 PP PP PP PUPRPTPUPI IPUPRPPTPPR D20 S O PP URPPTTRR
L0101 PSPPI IPTPRRPPR D20 G B PP URPPRR
0698 Summary of remaining write-ins for Line 6 from overflow page...........ccoovvveeiieeviineniennid] cevviieeieee XXX cioivviea] v e
0699 Totals (Lines 0601 thru 0603 plus 0698) (LiNE 6 @bOVE).......ccouriiiuiiiiiiaiiiiiiiiassirinirnesneed ceesneasieeaans XXX eeeiiieee] i ] i)
L0 PP PP TPUPRPTPUPIS ISPTPPPPTPPI XXX tieiiee] et
[0 PP U PP PP PUPRTPTPUPI ISPUPPRPPPPP XXXt e
[0 T PP U PP PP PPPPRRPTPPPU ISPUPPPPPPPP XXX e e e
0798 Summary of remaining write-ins for Line 7 from overflow page...........ccooveeeiieinieneiieniid] v XXX iiieea] e e
0799 Totals (Lines 0701 thru 0703 plus 0798) (LiN€ 7 abOVE).......cccuuiieeiiiiiieeiiiiie e eveeeeeiiaeaan XXX iivieea] i ] e
I 1 O B B PP TPT PPNt TR P PP ORPPRPNt
I T B! B ST PEOPTSPPN! TSP PP R OOPPPTOPPPRRTPINt
I 1 T BT B PO OTPN! TP PP POPPPTUPPPPPTPINt
1498 Summary of remaining write-ins for Line 14 from overflow page..........ccoceeviivieeiiiiieeeci] eveeieiieeeccccie e ] e ] e
1499 Totals (Lines 1401 thru 1403 plus 1498) (LiNE 14 AD0OVE)......ccciiuuiiieiiiiiiieeaiiieeeeaiiireesasied ereeseiieeaesesisseesssssssessese] treeeessssuesssssssesssssssseesss] srveeeesssseeeessnseeesssssaeass]
2901 MiISCEllANEOUS INCOME......cuiiiiiiiiieitie sttt s b et saee ] sheessbesb e e be e sbeebaesaaessbennes] sabeessseibeesreeseeas 13,749,] oo 13,987,
F A 10T BT PP BT PUPPPRPPPPT
P2 01 TP e TP PP FOPTRE TP RP P PUPPPPPPPT
2998 Summary of remaining write-ins for Line 29 from OVErfloW PAgE........cccoiiviieeiiiiieeeiiiiie] cviieeeeiiiieeessieeeessiiinees | sreereeesiineeeessseeeessnieees ] eenrneerensnsreeeeaaeeeesesneeesd
2999 Totals (Lines 2901 thru 2903 plus 2998) (LIN€ 29 @bOVE).......ueiiiiiiiiieeiiiiiiieieiiiiireesiiirseed ciiiiiieeiiiieeeessinseaessisees] sossrreesasisneeeaans 13,749,] i, 13,987,!




Statement as of September 30, ZOOBBIIEUE CROSS BLUE SHIELD OF MICHIGAN

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2 3

Current Year Prior Year
CAPITAL AND SURPLUS ACCOUNT to Date To Date Prior Year
33. Capital and sSurplus prior rePOItiNG YEAI.........ccivereriieeiieeeseesiieesieesteeeseessreeesaeesneeeesnees| eeesneenieeeans 2,461,020, ...ccevuvennnee. 2,243,707,] covveeieiennn 2,243,707,
34. Netincome or (I0SS) froM LINE 32.......cciiiiiiiii et e et e e e eee e e e e sbaeeees] oeeeeseieeeesensaens 87,476,] ..ccoverreirins 141,334, e 193,004,
35. Change in valuation basis of aggregate policy and Claim FESEIVES............ccouviieeeiiieeeeeid ceiiieeiiiiie s e s sieees] ceeirre e s s e esnreeeessnee] eeeiir e e e eeestaeeeeeeraees
36. Change in net unrealized capital gains (losses) less capital gains tax of $.......... (0 RN 33,619, e 47,326, ccvveeeeeriaenen, 72,085,
37. Change in net unrealized foreign exchange capital gain Or (I0SS)........ccccuiiiiieriiriiireiie ] ceriie e sree e sieesreee e eee e e e e e e s seeseea| 2ereeeeseeesteeesnteesnneeenneeens
38. Change in net deferred INCOME tAX.........cciuuiiie it e e e e srareeeeas] eeeeseiieeeesensrens 13,122, v, 23,938, .covieiieiiiieees 33,396,
39. Change in NONAAMIEEA ASSELS.....cciuuiiiiiieiiie et e st riee et et e e st e e e e tbe e s steesnneee ] erbeeesnaeeseneeanes (65,446,] .vvveeeiireeaeanns (53,334,] ceeviieeieieie (81,172,
40. Change in UNAUthOIZEA FEINSUIANCE. .........ciuiieeeieieee e e e e et s et e e eetbeeeeesetaeeaesessteee] 2enssseeesssasseeesssssseeesssssses| seesissseesssssseeesssnsseeesssssna| seensssssesnssseseesssseseesaseen
41, ChanQgE IN trEASUIY STOCK. .. .eiiitiiiii e ittt e e e e sttt e e eee e e e ettt e e bee e e estaeeeeeasteeeeesassbeaesaasssaessssd 2enssssessssssssesessssseeesssssses| seasssseesssssseeesssnsseeessssnna| eensssssesssssssssenssseneesasenn
42, Change IN SUIMPIUS NOTES.....cciiiiiiiee e et e e ettt ee s et e et e e e e eateeeeeseateeessasteeeseassseesssssseeesssd 2esssseessssssesesssssesessnssses| ceenissseesssusseeesssnsseeessssnna| seensssssessssssnssenssseseesasenn
43. Cumulative effect of changes in acCoUNtiNG PHNCIPIES. .....c.vviiiiiiiiiii e eesiie e essd cerieeessee e e e seeeeeessneeee] essareeessasseeesssssseeesssssna| ceenssbseesestseeeentreeeesarneen
44. Capital changes:
o - 1o o TP FO PP FO TP TP TS POPI PURTRTT TP OP PRSP
44.2 Transferred from surplus (StOCK DIVIAENG).........uiiiiiiiiie it siree e e reeeesssteeeeesssteeessssssaesss] srreeeeessseesessssseessssssseesss| sovsseeessssseeeessnseeeeessseees
L I = L ) (=Y =To IR (o =T U o] (1 B! BRSOt SR PRPPPPRRRNt
45. Surplus adjustments:
ST - 1o o O FO TP FO TP TP PP POPTN PUPTRT TP OPPR RPN
45.2 Transferred to capital (StOCK DIVIAENA)........ccvuiiiiiiiiiiieeiiiieeeesiee e essiieesssieeeessiiees] eessniieesssbeeessseneeessssnee] eeesssneeesssssneesssnsnsessssss] seeeessnneeeessnnnneeessnnsneesnnns
45.3 Transferred from CAPITaAL.........ccveeiiiiiiie it e st e e s sr e e e s stae e e snreeessssseeeessns] oernsreeessssseseeesseseessssssses] ennsssseessnssseesssnsenessssnn| eennssseesnnssssssensseneeesnens
46. Dividends t0 STOCKNOIAEIS..........coiiiiiiiiiic e ] e ee e e se et e
47. Aggregate write-ins for gains or (I0SSES) IN SUIPIUS. .......uuuiieiiiiiiieeeiiiteeeeiiiieeeesiieeesssenee] ceeessssnessssnnsneessnnsneesssne] teeeeessnseesesssnsnesssnsnsenesse] ereeessssneeeessnnsneeessnnseesas]
48. Net change in capital and sSurplus (LINES 34 10 47).......cceeeiiieeeeiiiie e esieeee e e e sneeneeens] ceeeeseneeeesenenens 68,771, cvveveeeriiaeanne 159,266,] ..ccoevvveeeiiiies 217,313,]
49. Capital and surplus end of reporting period (Line 33 PIUS 48)........cceevvuieeeiiiiiiireeeiieeeeniad eeeviiieeeninns 2,529,792,| ..covviirenne 2,402,973, oo 2,461,020,
DETAILS OF WRITE-INS
0 P BT P UP F TP VRPPN I PO PUPTPPPPRPRPR
L0 PP BT TP F PO P PRRPN IR PRPP P PPRTPRUPR
0 TP BT PP DT TP VRPN IO PP PTPRPPPPPPRPR PR
4798 Summary of remaining write-ins for Line 47 from oVErfloW PAGE. .........eeiiiiiiiiiiiiiiiiiciciie] ceeiiiiiessiieee e esieee e e esien] eeeesiiaeeeesssieesessrneeeessee] eeeseniieesseisreeesenraeeeenan]
4799 Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE).....ccuuuiieeiiiiieeeiiiiieeesiiiuiessiiussed] aeesnsseeassssssssesnsessesssss] teeesssnseeesssnsssenssssssseessne] seesenssseessssnssessansseessnnee]




Statement as of September 30, ZOOBBIIEUE CROSS BLUE SHIELD OF MICHIGAN

CASH FLOW

Currelnt Year Prior Yzear Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUIANCE. ..........coouieiiiiiiie ettt et e e sr e ereesnneesnneens| oenee 4,426,410, .. ....5,629,377,
2. NELINVESIMENE INCOME. ... ittt ittt ettt ettt e et e e bt e ettt e st e e s bt e e abeeesbbeeeseeesabbeeseeeanbeeesseesanbeesaseesnsneasn| senee W 143,210 153,133,
3. MISCEIIANEOUS INCOME......eeeiiiiiiee e ettt eete e ettt e e e e sttt e e e s eeteeeeeetbaeeeeantsseesasssssseansssaeeesssnssseessnssesessnns] bssseeessssseeessinseen 47,146, v, 73,915,
S o - I (T 1= SR R (g (o T To | 1< ) T PR [T 4,616,768, ...ccevvveeeenns 5,856,426,
5. Benefit and 0SS related PAYMENTS.........coiiiiiiiiiiiiiie ettt e et e e et bee e e et e e eeenbaeeeeesbaeeeesesseseesesssseeesses] seeesiiireeesininns 3,836,811, cvvvvrriirieennnn 4,925,724,
6. Net transfers to Separate, Segregated Accounts and Protected Cell ACCOUNTS.........ccccuiiieeiiiiiieiiiiiiieeeeiies | srreeeeesireeeeessieeeeesssieeeees] eeeeeesssereesesiaeeeesssseeessnn]
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........c.c.vveiieiivieeeciiieee e eeeeceiee e 550,693, ...cooiirrriririnnans 511,918,
8.  Dividends paid t0 POICYNOIAETS. ........cciuiiee ittt e e et e e e e st e e e e e ssbaaeeesasseeesssssseeeesssseeaassnssseaes| eassssseesassssseessnsseeesssssenes] nonsseesanssseneseansseeeesennseeeen]
9. Federal and foreign income taxes paid (recovered) $.......... 0 net tax on capital gains (I0SSES)........ccceevive| ceeeriimiiieriieaes 46,215, oo 119,103,
10. Total (LINES 5 throUGN 9).....uiiiie ittt et e e e st e e e e e e s teeaeeasssaaeeessnsaeessnssseeesnnssnneesssssneees| reeeeeesseeeeennns 4,433,720, cveeeviieeaens 5,556,746,
11. Net cash from operations (Line 4 MiINUS LINE 10).......ccceiiiuiiieiiiiieeeiiiiie e ceiiee e estre e essibree e e e staeeeeeessaneeesssanees| seeeesesieeesssnnseees 183,047, e, 299,679,
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
2 = 1o 3 To PP PR PR TVRYRN EUPTRPRRRPP 3,347,577, ccoeveiieen 6,215,160,
L2.2 SHOCKS . .etteutteitie sttt ekt et ettt et et e st e st et et e s be et e e e s e e et e eke e Rt e be e bt ek tenbeente e teeseeenaeeaeeereeeteenseenbeenseeseeennennna| eesreesteeeeenreaneens 96,874,] oo 95,290,
12.3 MOMQAGE IOANS. ... .utieiieiieeiiieeeeeeeteee e eeee e ettt e eeeeeeeeeatsteaeaasaaesaaseateaaeaeeees st sssaasbessaaseseseeaaessaessssssssssssses] oeseensssssssssssnsseeseeeeessnnnnnn] sunsssnsseesseeeeeeeseenssnnnssreen]
D o LT T =T - L= BT UURRUPRTY ISP TOTPRUUP 1,151,
12.5 OFher INVESTEO @SSELS.......ivieiriieriieie ettt ettt e et esee e e st e s e e e st seeesneesnneesreeesneeesseeesnneeesneessnnesennees| ennneessneesnnneesssessnnneesnnsens] senneessseessnnesanneesnrneesseeens]
12.6 Net gains or (losses) on cash, cash equivalents and short-term iINVESIMENES...........ccceieiiiiiiee i e e e e e e e ean]
12.7 MiISCEIIANEOUS PIrOCEEUS. ......cciieeiteiiiiitiiieeeeeeeeeeiestieeesttresereeesteaaeeeeesaastsssaaabessesssseesaaaassasssassssssssssessesseees| aeseansnssssssssssseeseeeesesnnnnna] unsssnsseeseeeesseessnnssnnnssnssnn]
12.8 Total investment proceeds (LINES 12.1 10 12.7)...ccccuiieeeiiiie e et cte e ettt e e etre e e e s sre e e e s e nitea e s s sannaeed] centreessnsreeeas 3,444,452 | ......coeeeennn 6,311,602,
13. Cost of investments acquired (long-term only):
R J00 I =70 o Vo £ TSP P PP PRTOPPRTOPRN
13.2 Stocks...............
13.3 Mortgage loans.
R o LT LT - (=SS SPSSSRRPRR
13.5 Other INVESIEA @SSELS.......ueiiiiiieiiiiieetie ettt ettt ettt et ettt e ittt ettt e e abe e e sheeesabbeeabeeessbneenseeaanbeestseesnnneessnees| beeestseennneesnnneennes 15,093, oo 1,892,
13.6 MiISCellan@ouUS @PPIICALIONS. .........cciiiiieee it ettt e eete e e e eete e e e e e etvaeeseeabaeseeessseeeeesssseeeeeseseeeeesannes] eeeenbsseeenissseeeans 140,220, .......ccoovuuunnnnn. (207,617,
13.7 Total investments acquired (LINES 13.1 10 13.6).....uuiieiiiiieeeiiiieeeeiiieeeseiiteessiireeesesreeeessssreeessesseesssens] sesneveesssnsseeeas 4,119,502, .oeeeviiraannnn 6,415,326,
14. Netincrease (decrease) in contract 0ans and PreMIUM NOTES.......ccuuiiuireiieiiiee e siteeeieeteeesteeseeeeessaeested orreeessaeassseeassteanseeeanseesnse] soseeesnsesssseesssesanssessnsesanne]
15. Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........ccoviiiieeiiiiiieeeiiiieeeeesiieeeeesinneeens | cevnvneeesnsnnnnees (675,049,] .ooveeeviireeens (103,724,
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAI NOTES. .. .eiiiiiieiieetie ettt e sttt e e e st e e e s tae e s et e ee s sbeeeaestaeeaeeassaseaeaassnesesasssssees] tseeenssssenenessnseesessnnsuneesan] eeeeeenssneeennnsnnesssnnsenennnn]
16.2 Capital and paid in SUrPIUS, 1€SS trEASUNY STOCK........c.utiiiiiiiiiieiiiirieeesiier st et esteeeseeeseeeeseeessneasssseens] 2esteeessseesnsseesseessnnesesseeess] esnbeeesseessseeensesensseeseeenn]
16.3 BOITOWED FUNGS......coeteeeiie ettt ettt ekt b e e bt e et e e e ke e sabe e e smteasbeeesaeessnneeaneeanbseess] cenbneesnneesnnneessnessnnneessneens] cennbeeesseessneeanseesnsneesneens]
16.4 Net deposits on deposit-type contracts and other insurance labilities..............ooviieiiiiiriei e e e
16.5 Dividends t0 STOCKNOIABIS. ........oiiiiiiiiiie ettt e e e e s e e e e sneensn] cennneesnneesanneessnessnneesneeees ] tesneeesneessneeenneeenrneesnneens]
16.6 Other cash provided (applied) (11,560,] .. .(36,862,
17. Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6)... (11,560, (36,862,
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVES
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......| ccccovvvevivvnnnne (503,563,| ..covvvveiiiiiieens 159,093,
19. Cash, cash equivalents and short-term investments:
19.1 BEUINNING OF YA ... . utieii ettt ettt e e e e e et e ettt e et e e e e e stbeeaeeeaateeaeeasssseeeeasssseessssssseeansnsseeeess] 2eessssseeensssseeeans A44 467 | .o, 285,373,
19.2 End of period (LINE 18 PIUS LINE 19.1).....ccciiuiiieiiiiiiee ettt e et ettt e e e e e e e etae e e st ee e e sstaaaaeeesaaaaaeessssaeaaas] rreeeeessneeeessnnees (59,096, .....vvveviiiranns 444,467,
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | ‘
200,000 .tttk ettt £k eht e Rttt e R £ e eR £ £ k£ e h£ e £ £ oAb e e AR £ 4 Ko oA £ e 4R R £ 4L e k£ e AR £ £ 4E L4 AH £ e eR£eE £ e 4Rkt e EeeE£e ek st et ebteennen] £eehteenteaneesreeeneenbeenseenneenn] nheesheeaseeneenreareeaneenneneees]




Statement as of September 30, ZOOGBILeUE CROSS BLUE SHIELD OF MICHIGAN

EXHIBIT OF PR

EMIUMS, ENROLLMENT AND UTILIZATION
5 6 7 8 9

1 Comprehensive (Hospital & Me 4 10 11 12 13
2 3 Medicare Vision Dental Federal Employe Title XVIII Title XIX Stop Disability Long-Term
Total Individual Group Supplement Only Only Health Benefit P| Medicare Medicaid Loss Income Care Other

Total Members at End of:

L. PrION YEAK ..ot ittt | ceeeeeeeeneeee s 2,540,3...ccvveennne 117,67............ 1,203,89....ccceeee. 219,3% i 4,26 e 21,27 e 75,50 i A6 ..o e 893,7C e e
2. First QUAIET.....eii ittt | e 2,568,6|......ccccuune 120,84 ............ 1,179,94............... 218,86 .. L (R 21,39 i 76,40 .o, 13,84 .o e 897,00 ..evveeeirrieeeiieec e 36,2€
3. SecoNd QUAMET......coccueeeiieiiie et eieee e e 25719 ..o 122,09............ 1,170,57 .cccvveene. 215,18 ..o 3,84 19,59 e 76,50 ..o, 18,39 e e 887,29 oo e 58,54
4. Third QUAIET.....ccoceeiiiee it sieee e siee e e ree e 25704 ..cccvveinne 121,64............ 1,160,4]............... 215,15 i 3,89 e 19,69..cccciiiiiennne VAT £ 25,76 oo 887,37 e e 59,77
D, CUITENE YA ... iiiiiiiiiiiiiiiiiieeaiiieeeesssseeeesssnneeesssnnne] eessnnnnesssnnnnnnesssnnsnnea] sessnnnenesssnnnnnnssnnns| snnnneeessonsnnsessnnnnee] sueeessssnneesssnnnnessss] seessnnnnesssnnnnnnessnns| sannennessnnsnneessnnnnne] sureeessnsnnnsessnnsessess] sesnnnsnesssnnneeesnnnne] orneeeesnsnnnesessnneeee] cueesssnneresssnonneees] eeeessnnnessssnnnnneess] ceeessnnneesssnnnneesa] coesanneeessssnnenans]
6. Current Year Member Months...........cccooveiiininind coieeinnnnns 23,115,5............ 1,107,44.......... 10,543,9¢ ............ 1,950,39.....ccceeennnne 35,3€ i 182,09....ccceeinnns 688,9(.......cc...... 176,27 oo e, 8,007,35 ... e e 423,7¢
Total Member Ambulatory Encounters for Period:

A =173 [ =T o T BT B Bt B B BT B U DS RRTTTRN! DTRTTPRRRRUTRTE BUUSRTRPRRRSRURNY BEURRRRRRRROURINY BURURTRRRRRRORRRNY
8. NON-PRYSICIAN. .. eutiiiiiiiiiii i iciiiiiiiiiieeeeeeeeeeiiiies | eeeeeessiiiinniinneeeeseessss] tevreeessaaasseassesssns] ceeeesssnssnnsssnnsesssse] nensnnssssssssssssesseea] vursresseesseeeeseensnnns] seresseessaasssnnssnnssns] oeeeeessnnnnnnssnnsssssssed snnssnsseseseeesseessenss| srreesseessaessansssssns] seeeeeesnnnsnnsnnnssns] seessenssnnssnnsssnesee] senssenssnssssnsssnesee] anssnnssssssnsesnseeees]
9. TOHAL ittt s ] s e seseeesnee s desnresinsnesneesresna| danreeseseesiessnenree] coriesuninresseesnsinea] soreesuininesoneesnenrne] soueesnenreesteesnennnes] srressrionnessresnnnnraend tesreesesnrennrennesna] croresonesreennesiessrea] sareessiasnrenneesnesse] essreenneseessnrarnes] seresiresieesinesiesne] esieesiesieeeseennen]
10. Hospital Patient Days INCUMEM.........cuuiiireriiriiued srreesiersierssnrsssressee] corsiuuesiurssnsurennees] senuresneesssnsesnssss| senesssnessnsssssnnssnns] ueesnsnesnnseesnnessnee] oesnneessnsessnnsensnnes] sennnsesssnessnneessnsssnsd oessnnesnsnessnsnssnsee] senneessnnessnneessnnsss] snrneessnnssnnseesnnees] annreeseessonnessnes] eesneneennnessnnssssnes | eesnnnesneessneannns]
11. Number of InpatienNt AdMISSIONS. ........uuuuuiuiiiieiiiei] ceeieeeiiiiiirirnneeerseeeees] terrreesssaasseassesunns] ceeeesssssssnsssnssesseea] sessnnsrssssssssssesaess] vurssesseesseeeseesssnnns] eeesseessansssnnsssssns] cessesssnsnnnnssnnssessssed sunsssssesssssesseessnnss] eressseesaaassanssnnssns] seeeeessnnnsnnnsnnnssse] seessesssnnsssnssssesee] senssensssnsssnnssnesee] nesnnnssssssssseneeeees]
12. Health Premiums WIitten ..........ccccoeevveeineeniieene] v, 4,443,441.9........ 192,700,4( .....3,462,134,64......... 168,351,6( .......... 11,645,09.......... 59,935,84.......... 204,069,7]........ 166,560,9€ ......ccovvvrieeeeini e 99,896,69.......coeevririenne] e 78,146,9¢
13. Life Premiums DIr€CL........cccvevviiiiinieniinieiieneen ceerreiieneesiceeseese | creeninicsieesesee s s e e e enee e resne e ene e enesee ] sereennenee e sne e sreeseene e e | o] eesree s e e e
14. Property/Casualty Premiums WHtEN........ccceviiee cvveerieesiinenieenireene | eesiinninesiineniees e sieesiisesiees e e e ssieeesse e s eeesseesneeesieesnee| eessreessneessnnsenseees| eneeesseeessseeeseessnd ceessseennseeesssesssnen| essneesseessssnesnnens| snreeessensssseeenseess] cenieesssensssnnesssnes] esnreeesnensssneeesees | ceenneeesieeessneennns]
15. Health Premiums Earned...........cccooceeeniinnieeenie| coveeenen. 4,376,335,1........ 190,767,79.....3,422,823,2¢......... 166,396,29 .......... 11,478,19.......... 59,076,14.......... 204,069,7]........ 143,680,0€ ......ccovvvrieeeeine] e 99,896,69.......eeeviirienni] e 78,146,9¢
16. Property/Casualty Premiums EaArN@d..........cceeeees| cooiiiieeiiiiiiiisiiiieeee] ceesiiieeesiisesessins svveeeessiseeeessnnees ereeesisessesssiieessss| eessisreeessssssessnnss] senresesssssneesssssseea] sreeeeesssneesessssseesssad cassusseessssnssesssnns] srreeeesssnnseeesssesees] seeeesssnreessssiineess] eeerssireeessnsiieeess] eeesssieeeessnnianese] seeeeiiieeeseaninnaeas)
17. Amount Paid for Provision of Health Care Servicy........... 3,878,147,7|........ 213,578,7¢.....2,883,589,79......... 280,610,74............ 9,271,24.......... 51,707,99.......... 183,752,7]........ 101,504, 7 ..cccooeeeeeeeieet e T7,548,0¢ .....covveevveeeeeeee e 76,583,775
18. Amount Incurred for Provision of Health Care Se|........... 3,950,565,6|........ 221,684,94.....2,885,055,0......... 286,384,23............ 9,247,84.......... 52,210,04.......... 188,230,2(........ 140,005,4( ....ceeeiiiiriieniiini] e 85,112,000 ....ccovvvveeeninne] e e 82,635,87




statement as of september 30, 200 Ble UE CROSS BLUE SHIELD OF MICHIGAN
CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3 4

1 2 5 6 7
Account 1 - 30 Days 31 - 60 Days 61 - 90 Days 91 - 120 Days Over 120 Days Total

Claims Unpaid (Reported)

0399999. Aggregate Accounts Not Individually Listed-Covered...........ccooeverrienirns] | s 23470 e 1,787 e P10 L I 25,51
0499999, SUDTOTAIS. ...ettiittitite ettt e e sttiteeessitteeeasissteesssneeeessssreeesasreeesesssneseessssenessesnned] e 23,470 e 1,78 e P10 B s I 25,51
0599999. UNreported ClaiMS QN0 OthEr Claim RESEIVES. ... ....ieiiiiiteeeieiitteeetaitttetaaits tettteeseaassseseeassssssaaassssseassassssasss &esessssesassssssssnssssssesssssssssssssssssas oasnssssessnssssssesssssssssessssssssssssssssss oeennsssessnssssssnnnsssssssnssssssesssssssess oaanssssesssnssssssssssssseesssssssessnssssees| oonsssessnnssssseesssssseeessenees 591,13
0799999, TOLAI CIAIMS UNP@IM. ... ..uuuttuiiiiiiiiieieeiiiesiietuutttuereeesteesaeassaaaaaaasssssssssaesaaaaaas: oasssssseesseessssssananssnsssssssssssesesaees sessssssesssssssassnnsssssssssssssssssssasssans sesseessnasssasssssssssssssssesssssssssnsnnnsns 2eseessssssssssssssesssssssssessanssansssssssss oasssssnssssssssssseseesesssennnnsssnnsessssses| sesssssseeeseeeeessnnnnnnssnnsnnnes 616,65(
0899999. Accrued Medical INCENTIVE POOI @NA BONUS AMIOUNES. .......ciiiiie et eiitiiieiiiite eeetiiiteeeeiesteeesaataeeaaassseeeeaassasees +eeesssssesessssssaeessasssssssasssssessassssss Seaesssssssssssnssssesassssssssssssssssssssssss +eeeessssssesssnsssesssssssssesssssssssansssse Seeessnnsessessnnsssessnnssssessnssssssnsnsnsns| 2eessssseesssnsssessssnssssssnssenees 4,514




Statement as of September 30, ZOOGBILeUE CROSS BLUE SHIELD OF MICHIGAN

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Line of Business

Claims Paid Year to Date

Liability End of Current Quarter

1

On Claims Incurred
Prior to January 1
of Current Year

3
On Claims Unpaid
December 31 of
Prior Year

4

On Claims
Incurred During
the Year

5

Claims Incurred
in Prior Years
(Columns 1 + 3)

6
Estimated Claim Reser
and Claim Liability
December 31 of
Prior Year

1. Comprehensive (hospital and MEICAI)............ccoiiiiiiiiiiiiiiee e e e e e rereraeeeas

I Y =Yoo T (=R YU o] o] [Ty o =T o | OSSPSR

TR =101 = o S PPSPRRRT

R 1 o g o101 V2SSO

5. Federal Employees Health Benefits Plan Premiums............oooiiiiiiiiiiiiiee et e e eie e esiee e

6. THIE XVIHI = MEICAIE. ...ttt et e e e e et e e et e e et e e e e e etba e e e e e e saaaeeeesaaneaeenan

A N1 (=T G 1Y =T [T o SR

L= TR © 11 1= g =T | { o TP

9. Health Subtotal (LINES L 10 8)....uuuuiiiiiiiiie ettt e e et e e et e e e eaaer e e e e e saseeeeesaraeaeean

10.

11.

12.

13.

............................ 359,410

Healthcare reCeIVADIES (B)......ciuuii ittt ettt st e e s s b e st e e e nteeteeeeneesnneeas

(@1 0= g o] g B ST 1 o SRR

Medical incentive pools and DONUS @MOUNES.........cuiiiiiiiie ettt e sbe e e see e seeeeenes

OIS .ttt ettt e ettt e e e ettt e e e ttteeeeeuatteeestttteeenntteeeeenntaeeeesabaeeeeaabaeeeaaanrreeeaarrrraaaanes

2
On Claims
Incurred During

the Year
..... 355,583|......cciiiiiinne.2,729,520
....... 49,199 ... 231,411
......... 3,367 .. 48,340
............ 52| eeciiiiiiiiieiieinee...8,519
....... 24,849 .........cccveeee..... 158,903
.............................................. 101,504
.............................................. 154,131
..... 433,751 ... 3,432,331
................................................ 12,064
..... 433,751 ... 3,444,396

(a)

Excludes $.......... 0 loans or advances to providers not yet expensed.



statement as o septemver 30, 200 BlsUE. CROSS BLUE SHIELD OF MICHIGAN
NOTES TO FINANCIAL STATEMENTS

1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES
A. Accounting Practices

In accordance with Michigan Public Act 350 of 1980 and amended by Act 59 of 2003, the financial
statements of Blue Cross Blue Shield of Michigan (BCBSM or the “Company”) are presented on the basis of
accounting practices prescribed or permitted by the Michigan Office of Financial and Insurance Services
(“OFIS™). Prior to Act 59, BCBSM was required to prepare financial statements in accordance with
Generally Accepted Accounting Principles (GAAP). The final year of reporting financial statements on a
GAAP basis was 2003. As described below, effective March 31, 2004, all quarterly statements filed with the
OFIS were prepared using prescribed and permitted Statutory Statement of Accounting Principles (“SSAP”).

OFIS recognizes only statutory accounting practices prescribed or permitted by the state of Michigan for
determining and reporting the financial condition and results of operations of an insurance company. OFIS
has adopted the National Association of Insurance Commissioners’ Accounting Practices and Procedures
(NAIC SAP) as the basis for its statutory accounting practices. The accompanying financial statements have
been prepared in conformity with accounting practices prescribed or permitted by OFIS.

The Commissioner of OFIS has the right to permit other specific practices that may deviate from prescribed
practices. In accordance with Act 59, the Company, in agreement with OFIS, adopted a three-year plan
allowing transition of its reporting from accounting principles generally accepted in the United States of
America (“GAAP”) to statutory accounting practices (“SAP”). Implementation of the transition plan began
with the statutory filing for the first quarter of 2004. All statutory requirements under the transition plan will
be fully adopted by and phased in by January 1, 2007.

The essential elements of the transition plan, as set forth in State Order No. 05-056-M are as follows:

1. Bonds— The Company will report any security purchased on or before December 31, 2003 on a GAAP
basis and any new securities purchased after December 31, 2003 will be reported in accordance with
SAP. Approximately 33% of the Company’s portfolio will be valued on a SAP basis after year 1, 66%
after year 2 and the entire balance after year 3.

As of September 30, 2006, $1.79 billion of the $1.8 billion of bonds held at December 31, 2003 have
been disposed of, representing a 99% cumulative churn rate as of the third year of transition.

2. Investment in subsidiaries— The Company will use the equity method and follow SAP in valuing the
subsidiaries. The Company will have three years to record the statutory impact to surplus for investment

in subsidiaries based on the following percentages: 1St year 25%, 2nd year 50% and 3rd year 75%.

In accordance with SSAP No. 68, the Company reports its investments in subsidiaries inclusive of related
goodwill balances. Included in the Company’s common stock balance are the investments in Blue Care
Network, The Accident Fund Insurance Company of America ,DenteMax and Life Secure. As of
September 30, 2006 the breakdown between goodwill and investments in subsidiaries is shown on the
following page.

September 30, 2006
Statement Value

Common Stock Investments in Subsidiaries:

Investment in BCN* $ 342,155,000
Investment in AFICA 503,666,750
Investment in LSI 9,746,000
AFICA goodwill 48,313,275
Investment in DenteMax 2,625,237
DenteMax goodwill 999,775
Amount included in common stock $ 907,506,037
Summary:

Investment in Subsidiaries $ 858,192,987
Goodwill 49,313,050

Total Investment in Subsidiaries (incl Goodwill) $ 907,506,037

* Includes investments in BCN, BCMI, Malpractice Trust and Stop-Loss Trust

As of September 30, 2006 the Company’s goodwill balances were fully admissible based on the calculation
set forth in the transition plan. The goodwill limitation calculated based on the transition plan was $284
million and the Company’s actual goodwill balance was $49million,resulting in a fully admitted asset.
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The investment balances shown above for the Company’s investments in insurance SCA entities, BCN and
AFICA, are reported based on the underlying statutory equity of these entities adjusted by the phase-in
percentage allowed under the transition plan.

A B C D A+D
100% 75% Transition
GAAP Equity  SAP Equity Adjustment Phase-ln  Statement Value
Investment in BCN 347,945,000 340,225,000 (7,720,000) (5,790,000) 342,155,000

Investment in AFICA* 547,145,000 489,174,000 (57,971,000) (43,478,250) 503,666,750

* Excludes goodwill
** The company's investment in Dentemax and LifeSecure insurance company are not part of the transition plan
and are reported on a full SAP basis.

3. Goodwill— The Company will apply SAP guidelines. However, beginning January 1, 2004, the
percentage of surplus limitation will be as follows: 1St year 16%, 2Nd year 14% and 3'd year 12%.

4. Regulatory asset— The Company will non-admit the balance based on the following percentages: 1St
year 25%, 2nd year 50% and 3'd year 75%.

5. Furniture, equipment and automobiles—  The Company will non-admit balances in accordance with
SSAP No. 19, Furniture and Equipment; Leasehold Improvements Paid by the Reporting Entity as
Lessee; Depreciation of Property and Amortization of Leasehold Improvements and SSAP No. 20,
Nonadmitted Assets.

6. Retiree health obligation— The Company will discontinue reporting an obligation for non-vested
employees. The statutory impact will be reported in the first year.

7. Retiree pension asset— The Company will non-admit the balance based on the following minimum
percentages: 1Styear 25%, 2Nd year 50% and 3'd year 75%.

8. Prepaid expenses and other assets- The Company will non-admit balances in accordance with SAP.

A reconciliation of the Company’s net income and surplus between GAAP, NAIC-SAP and practices
prescribed and permitted by the State of Michigan is shown below (in thousands):
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BCBSM Michigan OFIS NAIC
September 30, 2006 Transition SAP Full SAP
GAAP net income, September 30, 2006 $ 148,597 $ 148,597
Add (Deduct) GAAP to Statutory differences
Sale-leaseback adjustments 8,889 8,889
Affiliates' earnings shown under change in unrealized capital gain line (52,623) (52,623)
Deferred implementation premiums expensed for SAP (11,773) (12,773)
Non-vested retiree pension expenses 9,287 9,287
Deferred tax adjustments (14,900) (14,900)
Statutory net income, September 30, 2006 $ 87,477 $ 87,477
GAAP surplus, September 30, 2006 $ 2,737,413 $ 2,737,413
Add Sale-leaseback adjustments 64,643 64,643
Less:Sale-Leaseback deferred tax asset (12,929) (12,929)
Less Goodwill amortization (18,706) (18,706)
Less Bonds and preferred stock market value adjustment (3,235) (3,235)
Add(Deduct) bond adjustment net of tax (2,501) (2,849)
Add(Deduct) Assets or liabilities not admitted
Accrued retrospective premiums (5,953) (5,953)
Other invested assets (8,446) (8,446)
Investment in subsidiaries (58,580) (75,002)
Furniture, fixtures and automobiles (11,779) (12,779)
Retiree health obligation 145,653 145,653
PHA Hospital payment (41,232) (41,232)
Retiree pension asset (82,406) (109,874)
Non-admitted portion of advances to providers (33,431) (33,431)
Deferred tax asset non admitted (72,324) (72,324)
Electronic data processing equipment and software (57,264) (57,264)
Health care receivables (2,388) (2,388)
Prepaid and other assets (4,401) (4,401)
Miscellaneous receivables (2,341) (2,341)
Total SAP adjustments (207,620) (251,858)
Statutory surplus, September 30, 2006 $ 2,529,793 $ 2,485,555

B. Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements, in conformity with SAP, requires management to make estimates
and assumptions that affect the reported amounts of assets and liabilities. It also requires disclosure of
contingent assets and liabilities at the date of the financial statements, and the reported amounts of
revenue and expenses during the period. Actual results could differ from those estimates.

C. Accounting Policy

1. Short-term investments are recorded at amortized cost, which approximates market value, and include
commercial paper, certificates of deposits, and other readily marketable investments with initial maturities
less than one year for short-term investments and three months or less for cash equivalents.

2. Bonds not backed by other loans that have an NAIC designation of 1 or 2 are stated at amortized cost
using the interest method. Bonds with an NAIC designation of 3 or higher are carried at the lower of
amortized cost or fair market value. Bonds that were purchased on or before December 31, 2003, are
stated at fair market value pursuant to the transition plan.

3. Common stocks are valued as prescribed by the Securities Valuation Office (“SVO”) of the NAIC.
Changes in unrealized appreciation and depreciation in the value of common stocks are reflected as
direct increases or decreases in surplus.

4. Preferred Stocks are stated at book value for NAIC class 1 &2 and lower of book value or market for
NAIC class 3 to 6.

Mortgage loans on real estate — Not Applicable
Loan-backed securities are stated at either amortized cost or the lower of amortized cost or fair value.
Premiums and discounts on loan-backed bonds and structured securities are amortized using the

retrospective method based on anticipated prepayments at the date of purchase. Prepayment
assumptions are obtained from broker dealer survey values or internal estimates. Changes in estimated
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cash flows from the original purchases assumptions are accounted for using the retrospective method.

Investment in subsidiaries and goodwill- The Company will use the current equity method and follow SAP in
valuing the subsidiaries. The Company will have three years to record the statutory impact to surplus for

investment in subsidiaries based on the following percentages: 1St year 25%, 2Nd year 50%, 3'd year
75%. The Company will follow SAP guidelines for goodwill using the following percentage of surplus

limitation: 1St year 16%, 2nd year 14%, 3'd year 12%.

5. Investments in joint ventures, partnerships and limited liability companies The Company has minor
ownership interests in partnerships or limited liability companies. The company carries these investments
under the equity method pursuant to SSAP 88..

6. Derivatives — Not Applicable

7. A liability for premium deficiency reserves is recognized when it is probable that expected claim losses
and allocable administrative expenses will exceed future premiums on existing health and other contracts
without consideration of investment income. For purposes of premium deficiency losses, contracts are
grouped in a manner consistent with the Company’s method of acquiring, servicing and measuring the
profitability of such contracts. Once established, premium deficiency losses are released over the period
that the contract is in a loss position. The Company did not consider investment income as a factor in the
premium deficiency calculation.

The liability for claims incurred but unpaid and unreported medical and hospital claims is accrued in the
period during which the services are provided, and includes actuarial estimates of services performed
which have not been reported by providers to BCBSM. Such estimates are based on historical claims
experience modified for current trends and changes in benefits provided. Revisions in actuarial
estimates are reported in the period in which they arise

8. Real Estate — Real property occupied by the Company is stated at cost and is depreciated using the
straight-line method over estimated useful lives ranging from 30 to 40 years for buildings.

9. Long-Lived Assets - Long-lived assets held and used by the Company are reviewed for impairment
based on market factors and operational considerations whenever events or changes in circumstances
indicate that the carrying amount of an asset may not be recoverable.

10. Premium and Fee Revenues - Premiums, which generally are billed in advance, are recognized as
revenue during the respective periods of coverage. Premiums applicable to the unexpired portion of
coverage are reported as unearned revenue. Fee revenue primarily consists of administrative fees for
services provided under administrative service contracts (“ASC”), including management of medical
services, claims processing and access to provider networks. Under ASC arrangements, self-funded
groups retain the full risk of paying claims. Amounts due from ASC groups are equal to the amounts
required to pay claims and administrative fees. Administrative fees are earned as services are performed
and are calculated based on the number of members in a group or the group’s claim experience. Since
benefit expenses for ASC arrangements are not the responsibility of the Company, claims paid by the
Company and the corresponding reimbursement of claims plus administrative fees are netted in the
financial statements. Administrative fee revenue related to ASC arrangements is included in operating
expenses.

2. ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS - No Significant change
3. BUSINESS COMBINATIONS — Not Applicable

4. DISCONTINUED OPERATIONS — Not Applicable

INVESTMENTS

A. Mortgage Loans — Not Applicable
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B. Debt Restructuring — Not Applicable

C. Reverse Mortgages — Not Applicable
D. Loan-Backed Securities - Loan-backed securities are stated at either amortized cost or the lower of
amortized cost or fair value. Premiums and discounts on loan-backed bonds and structured securities are
amortized using the retrospective method based on anticipated prepayments at the date of purchase.
Prepayment assumptions are obtained from broker dealer survey values or internal estimates. Changes in
estimated cash flows from the original purchases assumptions are accounted for using the retrospective
method.
E. Repurchase Agreements — Not Applicable
F. Real Estate — Not Applicable
5. JOINT VENTURES, PARTNERSHIPS, AND LIMITED LIABILITY COMPANIES

A. The Company has no investments in partnerships or limited liability companies that exceed 10 percent of its
admitted assets.

B. The Company did not recognize any impairment for its investments in partnerships or limited liability
companies during the statement period.

6. INVESTMENT INCOME
A. Investment income due and accrued with amounts that are over 90 days past due will be non-admitted.
No investment income due and accrued was non-admitted.

7. DERIVATIVE INSTRUMENTS — Not Applicable

INCOME TAXES

A. The components of the net deferred tax assets at September 30 are as follows:

2006 2005
Total of all gross deferred tax assets (admitted and nonadmitted) $ 183,655 $ 168,755
Total of all gross deferred liabilities (56,492) (54,847)
Net deferred tax asset g 127,163 " 113,908
Deferred tax asset nonadmitted in accordance with SSAP No. 10 (72,324) (57,424)
Net admitted deferred tax asset $ 54,839 $ 56,484
(Increase) in nonadmitted asset $ (14,900) $ (26,735)

B. Unrecognized Deferred Tax Liabilities — Not Applicable

C. Currentincome taxes incurred at September 30 consist of the following:

2006 2005
Federal income tax on earnings other than net capital gains $ 35,393 % 92,806
Federal income tax on net capital gains (losses) 2,081
d 37,474 92,806
Amounts incurred relating to prior years (5,600) (22,679)
Total fedral income taxes incurred $ 31,874 $ 70,127

The main components of the deferred tax amounts at September 30 are as
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2006 2005
Deferred tax assets:
Amounts accrued for postretirement benefits $ 79,436 $ 79,436
Amounts accrued for premium deficiency 69,280 54,380
Discount of claim resenes 8,000 8,000
Amounts accrued to groups 400 400
Accrued expenses and bad debts 26,539 26,539
Total deferred tax assets 183,655 168,755
Nonadmitted deferred tax assets (72,324) (57,424)
Admitted deferred tax assets 111,331 111,331
Deferred tax liabilities:
Unrealized capital gains on investments 4,769 4,902
Rate recowvery from area rated groups 1,344 1,344
Amounts prepaid for pension benefits 18,312 18,312
Depreciation, amortization and other 32,066 30,289
Total deferred tax liabilities 56,491 54,847
Net admitted deferred tax assets $ 54,840 $ 56,484

follows:
The actual effective tax rate differs from the expected AMT rate of 20 percent primarily due to the tax
impact recognized on the tax adjustments attributable to prior years.

At September 30, 2006, the Company does not have any unused operating loss carryforwards available to
offset against future taxable income.

The Company and its two taxable Non-Life Insurance subsidiaries, Accident Fund and DenteMax file a
consolidated tax return. Further the company has tax sharing agreements with these subsidiaries to
provide that each taxable subsidiary is responsible for its own federal tax liability. The company’s recently
formed long term care subsidiary, LifeSecure insurance company is considered as life insurance company
for federal tax purposes and as such is precluded from joining the BCBSM'’s non life insurance consolidated
tax return for its first five years of operation. LifeSecure will file a separate federal tax return.

8. INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

No Significant change.

9. DEBT - No Significant change

10. RETIREMENT PLANS, DEFERRED COMPENSATION, POST EMPLOYMENT BENEFITS AND
COMPENSATED ABSCENCES AND OTHER POSTRETIREMENT BENEFIT PLANS

No Significant change

13. CAPITAL AND SURPLUS, SHAREHOLDERS’ DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS.

A.

Under the provisions of Public Act No. 59 of 2003 (“Act 59”) of the State of Michigan, the Company must
maintain adequate subscriber reserves to comply with Section 403 of the Michigan Insurance Code, which
requires authorized insurers to be safe, reliable and entitled to public confidence. As a result, the Company
is required to file with OFIS, on an annual basis, its risk-based capital (“RBC”") calculation based on the
National Association of Insurance Commissioners (“NAIC”) model. Act 59 requires the Company to maintain
a RBC ratio of at least 200% but not to exceed 1,000% of subscriber reserves. At the end of reporting
period, the Company was in compliance with the RBC requirement under both OFIS transition SAP
practices as well as the full NAIC SAP practices.

BCBSM has no preferred stock outstanding.

Under the provisions of The Nonprofit Health Care Corporation Act of 1980, the Company is deemed a
charitable and benevolent institution whose primary purpose is to promote the distribution of health care
services for all residence of the state of Michigan. As such, the Company has no investors or contributed
capital. The unimpaired surplus belongs to the residents of the state of Michigan.

A. Dividend payment restriction — Not Applicable
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a.
b.
c.

B. Surplus Restriction — Not Applicable

C. The total amount of advances to surplus not repaid — Not Applicable

D. The amount of stock held by BCBSM for special purposes — Not Applicable

E. Special surplus funds changes — Not Applicable

F. The portion of unassigned funds (surplus) represented or reduced by each item below

(in thousands)

Unrealized gains and losses $ 33,620
Nonadmitted asset values $ (65,446)
Provision for reinsurance $ -

G. Surplus debentures of similar obligations — Not Applicable
H. Impact of any restatement due to quasi-reorganization — Not Applicable

I. Effective dates of all quasi-reorganizations in the prior 10 years — Not Applicable

14. CONTINGENCIES

15.

16.

17.

A. Contingent Commitments — Not Applicable
B. Assessments — Not Applicable
C. Gain Contingencies — Not Applicable

D. All Other Contingencies — No Significant change.

LEASES

The Company entered into a sale and leaseback agreement with RBS Lombard (Lombard) on September 25,
2003. Under the transaction, the Company sold Lombard substantially all of its computer hardware and software
at a net book value of approximately $101 million and subsequently leased the assets back. No gain or loss was
recorded on this transaction.

A second sale and leaseback transaction was entered into on November 25, 2003 under which the Company
sold Lombard $53.2 million of work-in-process capitalized software. No gain or loss was recorded on this
transaction.

The initial lease terms are five years, and monthly lease payments are based on a ten-year amortization period
with a balloon payment at the end of five years. In lieu of payment of the balance at the end of year five, the
Company will have the option to enter into another lease for an additional five years.

As part of the financing agreement, the Company is required to maintain a letter of credit to collateralize the
transaction. The current letter of credit is with Comerica Bank. The amount of the letter of credit is equal to 50
percent of the financed amount of the sale-leaseback transaction. The term of the letter of credit is for one year
and will renew annually

The sale-leaseback transaction has been accounted for under SSAP No. 22, which requires a sale of equipment
that is accompanied by a leaseback of all or part of the equipment be accounted for as an operating lease. The
rent expense incurred through September 30, 2006 related to the sale-leaseback transactions was $15.9 million

Future minimum lease payments as of September 30, 2006 in connection with the sale-leaseback transactions
are as follows:

INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL
INSTRUMENTS WITH CONCENTRATIONS OF CREDIT RISK — NOT APPLICABLE

SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
BCBSM, in the normal course of business, enters into security lending agreements with various other

counterparties. Under these agreements, BCBSM lends U.S. Treasury securities in exchange for collateral
consisting primarily of cash. The collateral pledged from counterparties is not available for BCBSM's general
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use, and therefore, is restricted. At september 30, 2006 and December 31, 2005, securities lending collateral
totaled $1,126,331,105 and $557,413,297, respectively.

18. GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED A&H PLANS AND THE UNINSURED
PORTION OF PARTIALLY INSURED PLANS

A. ASO Plans — Not Applicable

B. ASC Plans - The gain from operations from ASC uninsured plans and the uninsured portion of partially insured plar
plans with stop loss coverage) as of September 30, 2006 are as follows (in thousands):

Gross reimbursement for medical cost incurred $ 2,306,723 $ 3,404,629 $ 5,711,352
Gross administrative fees accrued 185,525 329,047 $ 514,572
Subsidy transfer (460) (36,508) : (36,966;)
Gross expenses incurred (claims and administrative) 2,495,991 3,704,483 $ 6,200,474
Total net gain from operations $ (4,203) $ (7,315) $ (11,518)
Insured ASC Total

Premium fees and reimbursements $ 4,376,335 $ 6,225,923 $ 10,602,258
Claims Incurred 3,950,566 5,711,351 9,661,917
Amortization of premium deficiency charge (12,838) - (12,838)
Administrative Expenses 482,857 489,122 971,979
Total Operating Expenses 4,420,585 6,200,473 10,621,058
Senior Cost Transfer 36,969 (36,969)

Underwriting Gain/(Loss) $ (7,281) $ (11,519) $ (18,800)

A. Medicare or Similarly Structured Cost Based Reimbursement Contract —- NOT APPLICABLE

19. DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY
ADMINISTRATORS NOT APPLICABLE

SEPTEMBER 11 EVENTS — Not Applicable
OTHER ITEMS
A. Extraordinary Items — Not Applicable
B. Troubled Debt Restructuring — Not Applicable
C. Other Disclosures:
Blue Cross Blue Shield Association ("BCBSA") Deposit - As part of its Blue Cross Blue Shield Association
(“BCBSA”) license requirements, the Company is required to maintain a custodial bank account to assure
the payment of claims in the event of the Company’s insolvency. The account balance is calculated as a

percentage of the Company’s unpaid claim liability and consists primarily of marketable securities. The
funds in the account are included in the Company’s investment portfolio. The Company has the ability to
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trade and transfer securities within the account as long as the balance in the account is at or above the
required minimum. The required balance for the period April 1, 2006 through March 31, 2007, is $114.3
million. At September 30, 2006, the balance in this custodial account was $167.7 million.

On September 27, 2006, Blue Care Network of Michigan (BCN) entered into a purchase agreer
The Regents of The University of Michigan to acquire 100% of the outstanding shares of stock in M-CARE, an
subsidiary M-CAID. In addition, Blue Cross Blue Shield of Michigan entered into a purchase agreement to acq!
100% of the outstanding shares of stock in M-CARE'’s other subsidiary, Michigan Health Insurance Corporatiol
anticipated that the acquistions, which require regulatory review at the state and federal levels, could be finaliz
the end of 2006 or in early 2007.

M-CARE was formed as a nonprofit health maintenance organization (HMO) in 1986 by the University of Michi
offer managed healthcare services to the employees of the University and other employers of Southeast Michi
M-CAID was formed in 2003 to separate Medicaid HMO operations and financing from M-CARE. MHIC was fc
on February 20, 2004 for the purpose of expanding the Corporation’s product lines to include insured and self
preferred provider organization products.

D. Uncollectible Assets on Uninsured plans — Not Applicable

E. Noncash Transactions — Not Applicable

F. Business Interruption Insurance Recoveries — Not Applicable
20. EVENTS SUBSEQUENT — NONE

REINSURANCE — Not Applicable

21. RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION
No Significant change.
22. CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES -
This estimate is based upon historical claims experience modified for current trends and changes in benefit
coverage, which could vary as the claims are ultimately settled. Processing expense related to claims is accrued
based on an estimate of expenses to process such claims. Revisions in actuarial estimates are reported in the
period in which they arise.
26. INTER-COMPANY POOLING ARRANGEMENTS — Not Applicable
27. STRUCTURED SETTLEMENTS — Not Applicable
28. HEALTH CARE RECEIVABLES — The Company’s health care receivables are in conformity with SSAP 84.
29. PARTICIPATING POLICIES -Not Applicable
30. PREMIUM DEFICIENCY RESERVES
A liability for premium deficiency losses is recognized when it is probable that expected claim losses and
allocable administrative expenses will exceed future premiums on existing health and other contracts without
consideration of investment income. For purposes of premium deficiency losses, contracts are grouped in a
manner consistent with the Company’s method of acquiring, servicing and measuring the profitability of such
contracts. The anticipated losses are reported as an increase in reserves for life and accident and health
contracts. Once established, premium deficiency losses are released over the period that the contract is in a

loss position.

Premium deficiency reserves consist of the following at September 30, 2006 (in thousands):
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MIChild
Individual

Medicare Complementary

Total

Projected Loss by Year

2006 Year
2007 Year
2008 Year
2009 Year

Balance Additional Balance

12/31/2005 Provision Amortization 9/30/2006

$ 157 $ 155 $ (126) $ 186

61.2 (22.7 $ 385

195.0 59.0 (52.0) $ 202.0

$ 2719 $ 745 $ (87.3) $ 259.1
Medicare

M IChild Individual Comp Total

3.1 7.6 42.6 $ 533

15.5 23.3 86.2 $ 125.0

7.6 56.4 $ 64.0

16.8 $ 16.8

$ 18.6 $ 38.5 $ 202.0 $ 259.1

The MIChild premium deficiency reserve (“PDR") was established for the anticipated losses on the state sponsored ins
program, which provides health and dental benefits for uninsured children of Michigan’s working families. The $15.7 ir
balance at December 31, 2005 was the estimated loss for the contract period in effect ending September 31, 2005. At
September 30, 2006, the Company established a new premium deficiency reserve of $15.5 million based on a current®
of anticipated losses during the new contract period. At September 30, 2006 an $18.6 million balance remains to cove

for the contract period ending September 30, 2007.

The premium deficiency reserve for the Company'’s Individual business established in 2005 is considered sufficient as of Septembe
to cover anticipated losses through March 31, 2008.

The premium deficiency reserve for the Medicare complimentary line of business established as of December 31, 2005 was for anti
losses for the contract years 2006 through 2008. The additional provision for losses through 2009 in the amount of $59 million was
based on the revised assumptions for the amount and timing of premium rate increase.

31. ANTICIPATED SALVAGE AND SUBROGATION —

No Significant change
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(Responses to these interrogatories should be based on changes that have occurred since prior year end unles

PART 1 - COMMON INTERROGATORIES

GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the Stat

required by the Model Act? Yes|[ ] No |
1.2 If yes, has the report been filed with the domiciliary state? Yes[ ] No
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlemer  Yes[ ] No |
2.2 Ifyes, date ofchange: e
3. Have there been any substantial changes in the organizational chart since the prior g Yes[ ] No |

If yes, complete the Schedule Y-Part 1 - Organizational chart.
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this st Yes[ ] No |
4.2 If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

as a result of the merger or consolidation.

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

5. If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), att

or similar agreement, have there been any significant changes regarding the terms of the agreement or principals i Yes[ ] No[X] N/A

If yes, attach an explanation.
6.1 State as of what date the latest financial examination of the reporting entity was made or is being ma 12/31/2003..................
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting €

be the date of the examined balance sheet and not the date the report was completec 12/31/2003..................
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of ¢

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (bal: 06/16/2005..................
6.4 By what department or departments?

Office of Financial and Insurances Services

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

by any governmental entity during the reporting p Yes[ ] No |
7.2 If yes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Res Yes[ ] No |
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding
8.3 Is the company affiliated with one or more banks, thrifts or securities f Yes[ ] No |
8.4 If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regula

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (O

Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and ident

primary federal regulator].

1 2 3 4 5 6 7
Affiliate Name Location (City, Sta| FRB OCC OTS FDIC SEC
FINANCIAL
9.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of t Yes[X] No
9.2 If yes, indicate any amounts receivable from parent included in the Pe S, 26,265,
INVESTMENT

10.1 Has there been any change in the reporting entity's own preferred or common stock? Yes[ 1] No |
10.2 If yes, explain.......
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made &

for use by another person? (Exclude securities under securities lending agreements.’ Yes[ 1] No |
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: B
13. Amount of real estate and mortgages held in short-term investments: B
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No

11



statement as o septemver 30, 200 BlsUE. CROSS BLUE SHIELD OF MICHIGAN
GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unles

PART 1 - COMMON INTERROGATORIES

14.2 If yes, please complete the following: 1
Prior Year-End
Book/Adjusted Carrying Ve

2

Current Quarter
Statement Value

S R = o [o £ OSSO PP P PRSPPPUPRRRO
14.22 Preferr@d STOCK.......ciiuii ittt et e e te e et e e ete e e str e e e sree e s beeesaneeanes
14.23 COMMON STOCK. ....uviiiiiiiiiiee ettt e s et e et e e eab e e e eenaaraeeeeenens
14.24 Short-Term Investments...............
14.25 Mortgages, Loans or Real EState.........cccovcuuiiiiieiiiie e esee e

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

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

16. Excluding items in Schedule E, real estate, mortgage loans and investments held physically in the reporting entity's
vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the curi
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Part 1-C
IV. H-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examine

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

Yes[X]

1 2
Name of Custodian(s) Custodian Address

State Street Insurance Services 901 Pennsylvania Kansas City Ml (

Federal Home Loan Bank of Indianapolis | 8250 Woodfield Crossing, Indianapolis IN 46240

Comerica Bank Institutional Trust, P.O Box 75000, Detroit, Ml 4827

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

No

1 2

3

Name(s) Location(s) Complete Explanation(s)

16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the curr
16.4 |If yes, give full and complete information relating thereto:

Yes[ ]

No |

1 2 3
Old Custodian New Custodian Date of Chand

4
Reason

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

1 2
Central Registration Depository Name(s)

Address

17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office be

17.2 If no, list exceptiorn

Yes [ X]

111

No



Statement as of September 30, ZOOGBIIEUE CROSS BLUE SHIELD OF MICHIGAN
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEaTI........cciuuuiieiiiiiieeeiiiieeeeiieeeeessiaee e e sneneessinnes| eosnnneeessnnereesanerees 181,037| coeoiieee s 180,835
2. Increase (decrease) DY AdjUSTMENT..........c.iiiiiieiie et esee et e e see e steeesteesteeeesteeesseeesseeesteeessneessenesnns| eeessseesssessnsseensenennnes (20,051 ..o (16,255
B T @0 11 o) - Vo [ 11T o S PSR BRI
4. Cost of additions to and permanent iIMPrOVEMENTS. ........ciuurciiriiieirieeasteeeiueeeseeeaeeesssreesseeesseeessessssses] sesseeessesessseesseessseees 20,292 ...oviiiiieeeee e 17,508
LT o] = L o1 (] 1 A ([0 1=y oL IR=T= 1= RS RS PPRTP 101
6. Increase (decrease) by foreign eXChange adjUSIMENT. . .......uii i i sie e te et e e e s ree e st eeeseeeseea] 2eteeeasteesseeesnteessaeeesteesnneeesnse] eeesnseesnsesannseenseeesnseessseeannenen)
7. AMOUNE FECEIVEA ON SAIES.....ciuiiieiiiiiiie ettt ettt s ekt e e sbe e et e sabe e st e e assesneeesasnesnsesesneebes | £oneeesneesnnesaannesasneesnneessnneenn] breessnnesnnneenneennnesnnnenns 1,151
8. Book/adjusted carrying value at end of CUITENE PEFIOM..........cooiiiiiiiiiiiie ettt e e s eeaae e s | rveeeessbeeeaesanreaesans 191,278 ..o 181,037
9. Total valuation allowance..
10. Subtotal (LINES 8 PIUS 9)...ueiieeeiiiiieeeitieie ettt e e e et e e e e et e e e et e e e e st e e e e estbeeeeeaarseeaeaeasbeaeeeantaeeeaansrees
11. Total NONAAMIEET GIMOUNES.......cutiiiiie it ee ittt sttt et e st ste et e e e bt e aaneeesaseeaaneeaasneeaneeesneesanesennnees| £ethnneenrseasreesaneesnneesnseesnneeean] nhneeesnresnreesnnnesnnneesnneannneennnne]
12. Statement value, current period (Page 2, real estate lines, net admitted assets column)........cccccceeeeei] eveeeiiiieeeeiiiiie s 191,278] ..o 181,037
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31

1. Book value/recorded investment excluding accrued interest on mortgages owned, December 31 Of [ ......cicciiiiiiiiiiieiiiiiie e e
2. Amount loaned during period:

2.1 Actual COSt At tiIME Of ACOUISIEIONS. ... eeiiiiieie ittt e e ettt e e e et e e e e et e e et e e e tbeeeeessbeeeeesaseeaesaansseessns| 2asssssessssssseeeasssseeeassseeeeassssse] sasseeeeessseeeessssseeessssseeeesnnseen]

2.2 Additional investment made after aCqUISItIONS.........ccccvvviviiiiieee e
3. Accrual of discount and mortgage interest points and commitm|
4. Increase (decrease) by adjustment..........cccooovvviviiiiiiiiniiieneens
5. Total profit (loss) on sale
6. Amounts paid on account or in full dUNNG the PEIIOM. .........uuiiiiiiiiii et estreee | eesaste e s st b e e s st eeenbneeeeseae] eeessbeeeesatbeeeeesbeeeeesstneeeesennee]
A N g ToTq v 1 To T o Io il o (=T 410 o P! BRI TP SPPPRRRURRRY
8. Increase (decrease) by foreign eXChange AdjUSTMENT. ..........uiiuiiiiiieiieeiieieiee et eieeesteeeieeessseeseseese] fesnnsteseteesnteeesseesssseesssaessneess] sneeesseassneessssesnnnessnneennseesnnes]
9. Book value/recorded investment excluding accrued interest on mortgages owned at end Of CUITENE P| .....vvveeeiiiieeiiiiiieeeiiireeesiend] ceriieriessiee e e siee e e sreee e e
10. Total valuation @llOWANCE...........eiiiiiiiiie ettt ettt e et e s e e sat e st e e s abeeasbeeesnbeaseeesnbeennes
11. Subtotal (Lines 9 plus 10).....
12. Total nonadmitted amounts

. Statement value of mortgages owned at end of current period (Page 2, mortgage lines, net admitted

SCHEDULE BA - VERIFICATION

Other Invested Assets

1

Year to Date

Prior Year Ended
December 31

. Total valuation allowance
. Subtotal (Lines 9 plus 10)
. Total nonadmitted amounts
. Statement value of long-term invested assets at end of current period (Page 2, Line 7, Column 3)....

Book/adjusted carrying value of long-term invested assets owned, December 31 of prior year...........
Cost of acquisitions during perioc

2.1 Actual cost at time of acquisitions

2.2 Additional investment made after acquisitions
Yool (D E= T o] o (Lo o 1H o | SRR
Increase (decrease) by adjUSIMENT...........oiiiiiii i r e e e e e e e e e e e reeeeeeeeeens
Total Profit (I0SS) ON SAIE.........ceeiiiiiee ettt e et e e e st e e e e e et ae e s e et b e ee s e ssbaeeeessaaeeaeeaanns
Amounts paid on account or in full during the Period.............coeoiiieiiiiie e
AMOItiZatioN Of PrEMIUM .......oiii it e e et e e e s et e e e e e eateeeeseabaeesansssseeesnsnneeeen
Increase (decrease) by foreign exchange adjustment...

Book adjusted/carrying value of long-term invested assets at end of current period...............ccccceee....

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© o NN E

el
N b O

=
w

Book/adjusted carrying value of bonds and stocks, December 31 of prior year..
Cost of bonds and StOCKS @CQUITEA............coeiiuiiiiiiiiiie ettt et e e saee e e e e e eaaeae s
ACCTUAI OF GISCOUNL. ...ttt ettt et e e e r et e s ne e s e e e eenees
Increase (decrease) DY adjUSTMENT.........ccuuiiiiiiiiie et e et e e e s e e te e e e e et e e e s e entaeeeennrees
Increase (decrease) by foreign exchange adjusStment...........coociieiiiiie i
Total profit (I10SS) ON AISPOSAL........eieiiiiiiie it e e st e e e e s se e e e e s s e e e abaaeeessaeaeaeeaseen
Consideration for bonds and Stocks diSPOSEA OF.......c.ciuuiiiiiiiiiii e
Amortization of premium.............ccccoeeeviiieeeennes

Book/adjusted carrying value, current period

. Total Valuation AIIOWANCE. .........ii ittt ettt ettt et sb e e e e b e e e st e e et e e sbe e e e nbeeeseeesanneesnneas
ST ¥ o] (o] e= U (T g ST I I o] (1 10 ) S RRP SO
. Total NONAAMILEEA BMOUNTS. .......eiiiiiiiie ettt eib et e e st e e s bbeesbe e e sabeeesbeesbbeenbeeeanbeaeans
S = L= 0= L= L 1= PP

....3,742,905 .

3,372,616

.......................... 3,953,922 6,619,921
................................. 2,957] covoeeeeeeeeeeseenn 1,113
............................... 33,371 oo 92,963
.............................. (10,404 ....oovvereverennn(20,123
.......................... 3,444,452 ....o.covverever...6,310,450
13,136

3,742,905

.......................... 4,275,085 ..ovvooveervrnnnn 3,742,905
............................... 58,580 ...veerveereeserrrennnn 39,522
.......................... 4,216,505 ...o.coovvcrsrrennnnn3,703,382

12



€T

Statement as of September 30, ZOOBBIAeUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class

Book/Adjl:JLsted Carryit Acquzisitions Dispisitions Non-Training Activity| Book/Adszted Carryir Book/AdjL?sted Carryir BooklAdested Carryir Book/Adszted Carryir
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
L. ClASS Lot ettt sne e e e enbr e e e e nreenes 2,543,082, ...coocveeeeen. 2,766,404, .....cocevvinnn. 2,950,280, ..ccoviieieiiiieee 35,796 ...ovviiiiieeen 2,453,289 ..o, 2,543,082, ...cccvveeeen. 2,395,003, ...ccooivieenn. 2,754,052,
2. CIBSS 2.ttt ettt r e ree e eeanre e e e et e enreas 268,327 eeieieieiiien 128,823 ... 100,545, ..oovviiiiiieiieeiies (17,583, e 315,533 i 268,327 e 279,023, oo 248,513,
3. ClASS Bt ] ere e 48,838 ... 4,844, .o 3,584, it (5,534 e AA705, ..o 48,838 .. 44,563 ..o 48,380,
T O - 1 PR RPN ETPPURP RPN T4976 oo 8,896, ....eviieiiiieeeee, A077 ) oo A543) oo 75,089 ..ovvviiiiiieieiiie T4,976 e 84,340 .vvvvieiiieieei 63,931
B CIASS 5.ttt neetree] eeeare et e e s 19,742 ooviiiiiieiieeee 1,241 o 2,260 eeviieiiiiiieeieee 2,848 .. 20,942 ..o 19,742 oooiiiiiiiieee 21571 i 25,743,
6. CIASS Bttt eesneen] eenr e et eennreeas 210 e e 211 e 218 i, 210/ i 211 i 218 i
7. TOMI BONGS. ......eiiiiieiieesiee ettt ne] eeriee et e 2,955,179 ....ccccvveinnnnnn. 2,910,210, ...cccovverennnnn. 3,060,959, ......ccceeeiiiiinn 20,289 ...cccviiiiiiins 2,909,770, .....ccovvvevnnnn. 2,955,179 ...cccccveeennnnnn. 2,824,720, .....cccvveeennnn. 3,140,621,
PREFERRED STOCK

LS 1 - C e I ot P! PO O EOU TP OT TP PR TP DT PR PTRPRROTRTPRI
LS TR O - T Ot Ot It P P SR OPRRPRSORRRI
L0, CIASS 3ttt ettt b e h e et e e eh e bt ekt et b e e ee ettt eheeete e et s e bt e bt e sbeeaseeaea] eeehseeeeeateenh e ek e e ehb e e be et e eebei] oo ete e et e e bt ekt ettt ea b e e beebeenuna] e eateeeeeehteeabeeh e e ehe e et be b e e ekee] oo nheeaeeehs e e bt ekt e ehseeane bt enbei] e eate et e nh st eheeeteenheesheesbeenree] £eete e et e bt e eheeeb e e bt e bt naeeeanea] e ear e et et e nbe e nr e e e een s
L1, ClASS Attt ettt ettt b e nre e s beeesnee e e 2eabeeetee e e eaee e 1,489 .o 25 e (1,424 oo 1,433, e 1,489 oo 100, e 19,
12, ClBSS 5.ttt ettt ettt st ser e e s ne e e snneee] e enbeeere e e e e ne e e e e L8822 e e s 2 1,682, i 1,682 oo 1,684, ..o 1,682,
R T O =T [t Ot POt DT OO P PP EEP TP PP PP PP FTT TP T PP O PP PO PP PP PP PP PP PP PP PP UP EPFOTPFO TP PP PP PP PP PPPPPPPPPPN
14. Total Preferred STOCK.......ccuii it se e seeee e eesnieeeeeeesieesneeeanes 3A71 e 25 i e (1,422 i 3115) s 3171 1,785, it 1,701,
15. Total Bonds and Preferred StOCK............occvviiiieriiiiiiieiiieeeiee i e 2,958,350, ...ccouveiernnen. 2,910,236, ....ccvveereinen 3,060,959, .....ccvviiiiiiie 18,878 ..cccvviieeainns 2,912,885 ....cccceeveinen. 2,958,350, ...cccuuveeeiinnn. 2,826,505, .....cccceveeennnn. 3,142,323,




Statement as of September 30, ZOOBBIIEUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quarter

Book/:,LAdjusted ’ Ac:iual Interes‘thoIIected Paid for Aicrued Intere|
Carrying Value Par Value Cost Year To Date Year To Date
829999C TOtaAlS........vvvervirieeeeeiiieee] i 14,986 .....cccccuvnnn XXX wvvveneeeie] v 14,984 ..oooviiiiiiiiiiiieee A678) o 192,
SCHEDULE DA - PART 2 - Verification
Short-Term Investments Owned
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEAI........couiuiiiiiiiiiiiie et e e ereee e e e sieeesesveeesssenes] eesnnreeeessnrneeeeseneees A57,974| oo 402,986
2. Cost of short-term iNVEStMENTS ACGUITET. .........cuuuieeiiiiiiieiiieie e ettt e e s st e e e e see e e saaeeesssaeeeeesstnseeesessenes| seeeesnsseeessnnnsseessnnnn 596,862 .......covveeeiinnnnn. 12,139,036
3. Increase (decrease) DY AQJUSTMENT.........ccuuiiieiiiiiee e eiiie e e et ee s e e e e e eeeestbeeeeessnseeeesastseesansseessnnnsenes] teeessnseeessssnsenennsnnneeesnnnes 350| iieeeiiie e 27|
4. Increase (decrease) by foreign exchange adjUSIMENT..........oiiiiiiiieiiiiie et esieee e e e seeeeees| eeeesiieesesntaeeessssreeeeenstnneeesen] eeesnnnteesssnnnneeesnneeeeennnneeeess)
5. Total profit (loss) on disposal of ShOrt-term INVESIMENTS...........ccoiiiiiiiiiiiiieiiie e e e e e s e e s s | eeeeeee s i e e eeeeeeeeaans (B8] e (71
6. Consideration received on disposal of Short-term iNVESIMENLS...........ueiiiiiiiiiiiiieiiecccieeee e | eeeeeeeeeeeesieaeaiinnnns 1,040,162| .........cceeeennnnns 12,084,004
7. Book/adjusted carrying value, CUITENT PEIIOU. ........uiiiiiiiieeeiiiie ettt ettt e e e et ee e e s e snbae e s e sbaeeesennneed] eeeeesanseeesssnnsneessnsnees 14,986| ...ovvvrriiiiiiiiiaieeenn, 457,974
8. Total ValUAtion AlIOWANCE...........ccuiiiiiiiiiii i ae s s sae s E et e et st e s b e st e e b e ettt e s s ae] eeeree e e e e er s st ar e n ]
9. SUDLOLAl (LINES 7 PIUS 8)...eeeeeiiiiiieiiiiiiee ettt e et st e e e st ee e sttt e s sttt e e sat bt e e e s sneeeeesannteeessnnsbeeesnnnnnes| ceeessnnseeessnnnsseessnnsnees 14,986| ...ovvviriiiiiiiiaeieeenn, 457,974
10. Total NONAAMITIEA AIMOUNES. ....cc.viiiiiiiitiitt ittt ettt ettt et et et eas e ettt e s beesbeess e e st et enbeesaneenes | bt estteseeshseshteereesbbesbbesseesntese] beesbnesstanreenbeennesbnesbnesneenreenee]
11. Statement value (LINES 9 MINUS L0).....cciiiiiieiiiiiieeeiiiiiiesitiiee e sieeeee s e seeeeeesteeesessbeeessssbeeeeesntnneessesseeeses| eeessnnneeesssnnsreessnnsnees 14,986| ...ovvvrriiiieiiieaieeenn, 457,974
12. Income COlECted AUING PEIIOU. .. .cuuiiiiiiiitiie ettt et et et ertee e saeeestee s sbeesbeeessseeaseeeansseesteeesnsesssseesnns] seneeeenseessseeessseesseeennes 4,486 ..o 14,966
R o et o ToR= T T g T=To I LW o o =T g o o FO N LSS 4,599 ..o 15,134
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Statement as of September 30, ZOOGBIIEUE CROSS BLUE SHIELD OF MICHIGAN

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

Sch. S
NONE

15, 16, 17



statement as o septemver 30, 200 BlsUE. CROSS BLUE SHIELD OF MICHIGAN
SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 2 Direct Business Only Year to Date
3 4 5 6 7 8
Federal Employ¢ Life and Annui
Guaranty| Is Insurer Accident Health Premiums ang
Fund Licensed? and Health Medicare Medicaid Benefits Progra| Deposit-Type| Property/Casug
State, Etc. (Yes or Nd (Yes or Ng Premiums Title XVIII Title XIX Premiums Contract Fund Premiums
1. Alabama........cccoceevviieeeiii e NOL. e tdNO ] e e iiiieerie e e e e eereeeeee e e rrrrearieeeeeeeeeeeiiien] eeeeeeeessnn i eeed seeeeeeeaanrraaaaraaaaad
2. AlasKa......ccccooiiiiieeiieeeed e NO...] i i edNO e e e e L e e
3. ANZONA....ccoiiiiieiieeieeeeeeeee e NO...eicieedNO e e e e e e e
4. Arkansas.........ccccceneeniieeniieaid v NO....]eiciiedNO e e e e L e e
5. California........cccceveeviveeninniie e NO..of oo edNO L i e e e e e
6. Colorado........c.covvvveririniieenin | e NO....] oo e edNO e e e e L e e
7. ConnectiCut.......ccccevvvvvevenceeene] e NO..feeeeeedNO ] i e e e e e
8. Delaware........cccccovvevvrvenieeniiecf e NO....] oo i et dNO e e e e L e e
9. District of Columbia..............cc..f e NO...]eieeeedNO i e e e e e e
10. Florida.......cooooveeiieeneeieceneeed e NO
11. Georgia....ccoceeeevvureeeeiecieeeeseciie e s NO...
12, Hawaii...ccocoveerreereeeeeceneeenee e NO...
13. Idaho.... ....NO...
14, NlNOIS....cccvviereeesiieeee e e NO
15. Indiana.......ccceeeeeiieieniieeniinen e NO
16. 1OWa..uuiiieeieeeeeeeiiiiieeeeeeeeeeeeee | s NO
17, KaNnSas......cooccvveeeriinieeeinieeeenid s NO
18. KentuCKY......oovvuvveeriniieeeiiiiea v NO
19. LOUISIANA....cccveeriiiieniieiieeeniiens | e NO
20. Maine......cccoveevieirieeeeee e e NO
21. Maryland........ccooeeeeiiiieeeiiciie s s NO
22. Massachusetts........ccccoevvevveeand ceeenne NO
23. Michigan........ccoceeevviiieeeiciieen | e NO
24, Minnesota...........cccevvvvvveeeeeeeeen cvinns NO
25, MiSSISSIPPIi.cccciivreeeiiiiieeeiiiieeans | cvvees NO
26. MiSSOUN....ueeeiiiiiiiiieiiieniiee e e NO...
27. Montana.. N P NO...
28. Nebraska........cccoocveicienieenninn| e NO...
29. Nevada.......cccoocrvevencinsieenneen | e NO
30. New Hampshire.......c.ccccccevieeen] e NO..feeeeeedNO ] i e e e e e
31. New Jersey.....coovccvveveeeneeeeeennd e ed NOLi e tdNO L e i i e | e e
32, New MeXiCO......ccoeervereneennnnens] veeee et NOL et dNO L i e e e ee e | e eree e see e ceeee et e e nae e
33, NeW YOrK.....ooooeevveeenieeinecninen v et NO L et dNO L i s e e | e ceeee e
34. North Carolina........cccoooeeeeeeened veeeetd NOL et dNO L i s e e sieee e | e e see e seeee e e et eeenee e
35. North Dakota..........cceevvereevenncd voeee td NOL et dNO L i s s e | e e
36. Ohi0...ccceeiieeeieeiieeieeeieeneend e el NO L et dNO L e s e e ee e | e e e seeee e e e
37. OKlahoma........cceevvvevereneennine| et NO L et dNO L s e s e | o] e
38. 0regon......ccccevveeeeeeeeeeeeniiniiieneed weeee el NOL e tdNO L i i i e e e e
39. Pennsylvania........cccccoeeveeveniiice| eoe et dNO Lt dNO ] i e e e e s reeeeesnnereesssnne e e s ceeseeee e s e e e e neereeeennrereeesnneeed
40. Rhode Island............ccccceeennen
41. South Carolina..
42. South Dakota
43. Tennessee.
A4, TEXAS....uieeiiiiriiaiiiieieeniiieeee e
45, Utah....ccocoveeeeeeeeeeeiieend e ed NOL ] dNO L e i e e e e e e e e e e
46. Vermont........occeeeeevveeeeencenenen| e td NOL N i e e e e e
A7, Virginia.....ccocccveeeeeeniiiceennnneee e td O N e e e e s e s cee e e e e e
48. Washington.........ccccceeeveeeeviiiie] e et NOL Lt dNO ] i e e erieer e e s seea ] rreeeessieeeeessiseeees ] ceesiareesssaneeeesaed carreeeenaraeeeesanaeed
49. West Virginia.........ooceeeeeenieenec veeee et NOL et dNO L e e e e seee s seesiees | e esiieeeseeesieeesee e seeee e e et eeeneeeae
50. WISCONSIN.....covceriiienieeniieenies| e et NO et dNO L i e e e | e e
51. WYOMING...ooioerevieeniieeneeeneeesc e O e dNO ] e e e e sree e s ] stee e e e ree e e e e enaeenee
52. American Samoa..........ccoeeveevene et NOL e dNO L e e e e ] e
53, GuamM.....cccccvvirieveeereeereeeeseeeeeed el NOLL L NO L e e e e ee e e e e | e e e e e e e e e e e reeeeeeeree e
54. Puerto RICO.......ccoevvieeniveenii e td NOL L dNO ] e e e e e e
55. U.S.Virgin Islands..........ccoceei voeee et NO L et dNO ] i s e e sieee e | e siee e e e see e seeee e e e
56. Northern Mariana Islands.........
57. Canada.........ccccceeeevvnnennn. . . .
58. Aggregate Other alien... F P TS [P URY F T [T
59. Subtotal......ccceceevviieieiiiiieenn 166,560,90 ......cceeeiininin] c0eeeeeenn204,069,7 | v
60. Reporting entity contributions f¢
Employee Benefit Plans...........|....... XXX..]....... XXX e ettt ieiitiiie e e e rreeeeeeiieeeeessieesed reeeeseiseeeesseisreaes eesesisueeesaisrseesannss] onnreeeeenrreeeesaareea] reeaeaaareraeeanirreaens
61. Total (Direct Business).............|..... XXX (@) e 4,072,811,27 ........ 166,560,990 .......oooveeieeiini e 204,069,7| ..o e
DETAILS OF WRITE-INS
L3S0 P B! FOT TP BT T TP USRS DUROPPRTOTRRTPURRPURTY IESOPPURTPRRPPRRTIN EOUPRPPPPRPPRRPRN
535012 D! PO PP BT UTR R UURTUPN BURTOTPRRURSTOUPRTURRUTS IOUOTRTURTOPPPTURTIN EUUPRTURRROUPRRRPRON
5803 e
5898 Summary of remaining write-ins for line 58 from overfiq ....
5899 Total (Lines 5801 thru 5803 plus 5898) (Line 58 above

(a) Insert the number of yes responses except for Canada and Other Alien.

18
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Statement as of September 30, ZOOGBIIEUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GR
PART 1 — ORGANIZATIONAL CHART

NO CHANGES



Statement as of September 30, ZOOGBIIEUE CROSS BLUE SHIELD OF MICHIGAN
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols.1-2) Admitted Assetsg

2304 Company Owned AULOMODIIE. ........ccceiiiiieie e

230% Prepaid Pension Fund

2397 Summary of remaining write-ins for Line 23

.109,874,4 ...

Additional Write-ins for Liabilities:

110,472.9
Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total

2104 Accounts Payable for Drugs and Vision Vendors

2105 Account payable to other plans

2197 Summary of remaining write-ins for Line 21

20
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Statement as of September 30, ZOOGBILeUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Current Quarter
1 Location 4 5 6 7 8 9
3 Expended for
Book/Adjusted Carry Additions and
Date Amount of Value Less Permanent
Description of Property City State | Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements
Acquired by Purchase
TOWER SERVICE CENTER.....ccctiiiiiieiieiecie e DETROIT...ccoiiiiiiieieeneeen Ml.........] L2/BTT19EVARIOUS. ...ttt ettt
METRO SERVICE CENTER..... .|SOUTHFIELD... JMI........]...12/31/19¢ VARIOUS..
0199999, T O ALS. ...ttt sttt sttt ettt e st e ettt ekt et e e s s e st e st e ekt e st e s b e eh bt sh £ et £ e ok ek e 448 H £ 4 eEeE £ e 4EE e eh e 4Rk £ oAk £ ek £ e 4R £ e 4Rt oAb e e R £ e eEeeR bt eAbebrenhees eareesneereenean
9999999. Totals

SCHEDULE A - PART 3

Showing all Real Estate SOLD During the Quarter, Including Payments During the Final Year on "Sales Under Contract"
1 Location 4 5 6 7 8 9 10 11 12 13 14 15 16
2 3
Expended fo
Increase Additions, Gross Incom Taxes,

(Decrease) | Permanent| Book/Adjuste Foreign Earned Repairs,

Increase by Foreign | Improvement  Carrying Exchange Realized Total Less Interes| and
Disposal (Decrease) Exchange | and Changes| Value Less Amounts Profit (Loss)| Profit (Loss)| Profit (Loss)| Incurred on Expenses
Description of Property City Stateg Date Name of Purchaser Actual Cost| by Adjustmer] Adjustment| Encumbranceg Encumbrance Received on Sale on Sale on Sale Encumbrance Incurred

NONE
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Statement as of September 30, ZOOGBIIEUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE B - PART 1

Showing all Mortgage Loans ACQUIRED During the Current Quarter

1 Location 4 5 6 7 8 9 10 11 12
Increase
2 3 Book Value/Recor Increase (Decrease) by Value of Date of Last
Loan Actual Date Rate of Investment Exclud| (Decrease) | Foreign Exchan Land and Appraisal
Loan Number City State Type Cost Acquired Interest Accrued Interest] by Adjustment Adjustment Buildings or Valuation
SCHEDULE B - PART 2
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Current Quarter
1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book Value/ Increase Book Value/
Recorded Investm Increase (Decrease) by | Recorded Investm| Foreign Exchang| Realized Total
Loan Date Excluding Accrue| (Decrease) Foreign Exchang Excluding Accruel  Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Yeg by Adjustment Adjustment | Interest at Disposit Received on Sale on Sale on Sale

NONE




Statement as of September 30, ZOOGBILeUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets ACQUIRED During the Current Quarter

2 Location 5 6 7 8 9 10 11 12 13 14 15 16
3 4 Book/Adjuste Increase Commitment
Name of NAIC| Date Type Carrying Value Increase (Decrease) by for Percenta
CuUsIP Name or Vendor or Desig Originally and Actual Amount of Less Fair (Decrease) |Foreign Exchan Additional of
Identificatior] Description City Statt General Partner natior] Acquired Strateg Cost Encumbrance{ Encumbrance Value by Adjustmen|  Adjustment Investment |Ownersh
Any Other Class of Admitted Asset - Unaffiliated
PENINSULA FUND........ccccoueeieene MI..|DIRECT.... 112/31/199 ....
DETROIT INVESTMENT FUND.. MI..|DIRECT.... 112/31/199 ....
MTS INVESTORS, LP................. .{NY.|DIRECT.... 105/31/200 ....
NASCO INVESTMENT .....ccccoviiiiiiinnnd] GA.|DIRECT.... 112/31/199 ....
2999999. Total - Any Other Class of Admitted ASSEt - UNAfilIATE. ... . it ittt et e st e e st e e st e e e steestbeeasteeestseasseessnsneesreeeasbeessseesnnnnenes
e 10 ) o] e= I O T g F= i1 = (=T P OO PO PPV PPPPPP
3399999, TOUAIS...e.veieieiuieiieeitie ittt ettt e ettt et e e te e et e ete e te et teateeaae e testeeshteeseeabe Aeesteeseesteeteesteesteeateateeenteehe e st e ententeenteenheeRaeenseebeeeReeettebeeateeateenbeenreenes
m
o
w
SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Current Quarter
1 2 Location 5 6 7 8 9 10 11 12 13 14 15
3 4 Book/Adjusted Book/Adjuste
Carrying Valug Increase Carrying Valug Foreign
Date Less Increase (Decrease) by Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally Encumbrancegy (Decrease) |Foreign Exchar] Encumbrancey Consideration] Gain (Loss) Gain (Loss) Gain (Loss) Investment
Identification Description City Staty Nature of Disposal Acquired Prior Year by Adjustmen  Adjustment on Disposal Received on Disposal| on Disposal on Disposal Income

NONE



Statement as of September 30, ZOOGBILeUE CROSS BLUE SHIELD OF MICHIGAN
SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
3 4 5 6 7

703

1 2 8 9 10
Paid for NAIC Designat
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreigr| Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
BL359N PF 4{FNMA ... eei oot ciie e eie e e e seesteeesesssteeessaeateeesnaeesnsaeanseeesseesssessnsenssneens] seeessuennne] seeneen 08/22/2006.]| BANK OF AMERICAL......coi i eeiieesee e st siteesteeesteeestaaesseaessaead sreeessseesssesesssessssessssee] seesseeessseennes 76,961,¢
91281(EQ 7|U.S. TREASURY NOTES... 09/21/2006.| BEAR STEARNS.......ottiiiieiiee ittt eanbe e .144,091,(.
91282¢{ CT 5|U.S TREASURY NOTES.... 09/21/2006.| BEAR STEARNS......cciii ittt et stee e e ee e see et eesee e
91282{ EE 6|U.S. TREASURY NOTES... 08/16/2006.| MERRILL LYNCH CAPITAL MARKETS...
91282{ EV 8|U.S. TREASURY NOTES... 09/21/2006.|BEAR STEARNS........cccvvieeieeeceiien,
91282¢{ FC 9|U.S. TREASURY NOTES... 08/18/2006.| BANK OF AMERICA..
91282t FE 5|U.S. TREASURY NOTES 08/15/2006.)
91282t FF 2|U.S. TREASURY NOTES 07/06/2006.)
91282t FJ 4|U.S. TREASURY NOTES... 07/21/2006.)
91282t FK 1|U.S. TREASURY NOTES... 09/21/2006.) . .
91282{ FQ 8|U.S. TREASURY NOTES.....ccuttiiiiiiiiieeiiiiiiiieesiiesiveessiessseeessnssnnessssnes] aesnneesnes] erveas 09/21/2006.] BEAR STEARNS . ....oo ittt ettt eeieeesteesiteesiteesteesstseeassaesns| oreeesssessnseessssessseesssnee] caesseesnseeans 101,343,1
0399999. o) = VI =T g Lo R @ ARSI €101V =T T4 L T PPPPPTY [T RPPUPPRt 659,519,2
Bonds - Special Revenue and Special Assessment
02R05( 69 7|FHLMC FGLMC TBA.....ccitieitieiieeecensieeeesieessaeeesseessneesnsaessnessssessnns] seeessuessns] ceennen 08/08/2006.| HSBC SECURITIES......c.cceiiieiieeeciieiieeesieesveeeseessnnsesssaessseees | seeeessseesssnsssssessnnssssne] cnessvneenienenend 0,449, Lo, 50,000,
02R05( BA 4|FHLMC TBA . ..ottt e e e e e e s rrane e e e e aeeeeeessnnnnnnnned seeennnnnnns] srvnes 09/05/2006.] ....50,000,(¢ ....
BL359N YN 7IFENMA ..ottt e e sree e e e s ere e e e e seae e e s s earae e s snnneeesnna] seeeesenneea| eeens 08/23/2006.] ....60,000,( ....
313961 3A 6/|FHLMC FHRR RO08 FK......ccoiiiiiieiiieeiieeesiiee e e sieeenieeeneveeseeesnnessnnes ] eeessnesnns] ceennes 08/15/2006.] ....19,869,4 ....
31396l F4 7|FHLMC FHR 3179 FPo.coiiiiiiiieeteee e eccieeiveeeneee e e e e senennsnnn] eevnes 07/19/2006. |
313961 3A 6|FHLMC FHRR ROO8 FK......coiiiiiiiiiiiieiieeitieeeteeesieeesveeeesveesseeesnnaeses] eeessneesna] seesnes 07/19/2006.)
3199999. Total - Bonds - Special Revenue & Special ASSESSMENTS........ueeiiiiiiieeiiiiiiieeiiiiieeeiiireeeesireeaeaanns
Bonds - Industrial and Miscellaneous
00170t AB 6{ASSOC MATERIALS......cctiiiiee ettt eeree e sree e e stvesvee e saeesnneesnnnes| aeenreeesnes] cervens 09/27/2006.] VARIOUS........oootiieiieecteee sttt ettt e s rae e e eareenaee e
00440: AA 9|ACE CASH EXPRESS.......c.tii et ecteeete et snre e ssvneeneeesne ] sesneeennes| cevvens 09/26/2006.| BEAR STEARNS. ..ottt ettt
00506 AH 8| ACTIVANT SOLUTIONS......cciiieiiiiitieecieretee e st stveessreesaeeessseesnneeesnne | eeessvesnna] ceennns 09/08/2006.| DEUTSCHE BANK SECURITIES....
01310: AC 8|ALBERTSONS INC....ccctiieiiiieiiiieeiieciieeeseesiee e seessareesnseestaeeseessnnessnne ] aesnssessnes] ceves 08/31/2006.|DEUTSCHE BANK SECURITIES.
01310« AF 1|ALBERTSONS INC....ccciieiiieiiieesiesiieesseeseeeesnessnneesneeessneeseessssessseed aessseessnns| nvvees 08/29/2006.|CITIGROUP GLOBAL...
01877: AB 9| ALLIANCE ONE INTL...uiiitiiesieeiieeiiiesireeseeesieeesseeesneeeseesssneesseessssnns| sessseessnns| evvees 09/25/2006.|WACHOVIA..................
01950F AC 6|ALLIED SECURITY ESCROW......ccviiiiieieiieeiiiiiiiiiieeeseeeeeeessseesssvnnsnns | vvvnneenees| ceveees 09/26/2006.|BEAR STEARNS. .
04505: AA 1|ASHTEAD CAPITAL....ouuiiiiiiiiiiiieeeeeeeeeeecciieiirieeee e e e e e e e e sisessnnnneeesseeeses | vvvvvneenees| cveees 09/26/2006. [ VARIOUS........oooeiiiieieciieee ettt e
04570¢ AE 2| ASSOCIATED MATERIALS........ccoiiiiiiieeeeiie e eeeciiieeeeeeeeeesseee e vvvvveeeee e 08/08/2006.[| KBC FINANCIAL.......cceeiiiiieeeiiieeeeeciieee e eecteeee e evaeee e e ereens
05950V AB 4/|BANC OF AMERICA COMM MTG CORP... 08/21/2006.|BANK OF AMERICA..
06423/ AQ 6|BANK ONE CORP......cceeevvieiieecrieeerie e, 08/15/2006.|BEAR STEARNS.......
06851 AA 1|BARRINGTON BROADCASTING......cccutiiiieiiiieieeeectieeieeeeeeeeieeeeenvees | eeeerveeena] e 08/03/2006. |
07385 AJ 5|/BEAR STEARNS . ...ttt ettt et ee et ee e e steeeenne s sanne e eeesrveeena] eeerns 09/21/2006.)
07390: ML 9|BEAR STEARNS..... ..ottt eiiietiee st steee s eres e e e staesneaesanesssnessnsaesnneeesns | sesnneessnes] cerves 08/11/2006.)
08579: AB 7|BERRY PLASTICS.....iciiiieiie e cieie st stieesteeesveesteeesaasenneessbeestneesnnnesnns | esseessnes] ceves 09/22/2006.]
10513 BD 2|BRANCH BANKING & TRUST ......oiiiieiiiiieciecsiee e esiieeeveeesveeeaveessnes | crveeesnneas] creeens 09/07/2006.)
12502E AC 7|CCHILLC.....iiiiiie et eteeee ettt s et e s s aaesnna e e snnaensneessnaesd snneeesnnens] neeenns 07/12/2006.)
12600: AA 4|CMP SUSQUEHANNA CORP......coeeitiieiieecieesieessieeeieesseeesneesnsseesans] sreesesseens] seeeens 09/28/2006.]
12626F AG 8| CRH AMERICA, INC.....ccciiiiiieeiie e e stiee e se e site e sseeesteeesneesnnanesaessseee] nnvneesnens] neeeens 09/15/2006.]
14985\ AA 9|CCM MERGER, INC ...t ceesiitrrin e e e e e e esssnnneneeees] seeeaeeennns] ceeeenn 07/12/2006.)
15231: AQ 7|CENTEX CORP....covvvvvveeeeeeeean, 09/07/2006. |
16516° BE 6| CHESAPEAKE ENERGY CORP 08/17/2006. |
16516 BL 0| CHESAPEAKE ENERGY CORP 144A.....ccoovviiiiiiiieiiieiiiiiiiiiieeeeeeeeeennd eeeeeeeniid e 07/17/2006.
16516 BN 6| CHESAPEAKE ENERGY CORP.......coiiiiiitieciee et eeieeeteee s cveeeeneees] reeens 07/20/2006.)
16516 BS 5|CHESAPEAKE ENERGY CORP.......coiiiiiiiiiiiee et seieenteee s srveeesneens] creeens 09/19/2006.)
17187 AD 9|CINCINNATI BELL TELEPHONE.........coiiieiieciiee et eeiee e cvveeeereeed] reens 08/18/2006.)
17243F AB 7| CINEMARK, INC.....ccctiiiiii et ecie et e st etree e stneeeteeereee s snneennnesea] sesnneessnes] cervens 09/19/2006.)
17296 ' CQ 2[CITIGROUP, INC......eeeiiieesiie et eteeesiee e steeesteestae e s sieeesaeeessneesnesssneesses] srneseseens] nreeens 08/01/2006.)
19767 AG 2| COLUMBIA HCA HEALTHCARE.......cceeiiie et eieesiee e siee e svae ] nrveeesieens] reeens 09/28/2006.]
19767 AH O[HCA INC....cctiiiiieieiie ettt et e e e staesaaa e ssaasnsaessaesssaeessaesnnnns | srveasssnens] neeeens 09/15/2006.]
19767 AJ 6| COLUMBIA/HCA HEALTHCARE........coiiiiee et esteesiee e seesieeesniae ] nrveaennnens] neeeens 09/13/2006.|
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Statement as of September 30, ZOOGBILeUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
3 4 5 6 7

1 2 8 9 10
Paid for NAIC Designat
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreigr| Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

19767 AB 9| COLUMBIA HEALTHCARE.........oiciiiicieectee et ctiee s siee e sinestveessnneens| srveeesnnens] neeeens 09/21/2006. |

19767CAQ 8| COLUMBIA HCA HEALTHCARE.......cutiiieeiiieeieeeseesieessiee e sneesend seveeennness] seeenns 08/16/2006.)

19767C AS 4| COLUMBIA HCA NOTES.....coiiiiiiiee et ceeteiiitie e e e esssinenneneaeaee | aeeeeeesnnns] ceeeenn 09/07/2006.)

200301 AB 7| COMCAST CORP.....ooiiiiieciieece e seee st stee e nteesaeeeseesnaeesnneesteeesseesnnd eeessnesnns] ceeneen 09/22/2006.]

20279' HE 3| COMMONWEALTH EDISON.......uuuiiiiiiiiiiiieiieeesiiiiiiriieiieeeeeeeeesesenined veeeeeeennns| ceeeens 07/25/2006. |

22880( AC 2|CRUM & FORSTER HOLDING CORP......ccvvvieitieieeeeieeeeeeeeee e e e 09/26/2006. |

23331/ AV 1|DR. HORTON, INC....coiiiiiiiiiic ettt ete et eevaesvee e snessnnessnnnes| eeenneeennes] cevvens 09/12/2006.)

23331L/AW 9|DR. HORTON, INC....cotiiiiiiiiiii ettt ettt enne e e eeenveeennes| cevrens 09/07/2006.)

25030V AB 6| DESARROLLA HOMEX......icoiiiieitieeeiiieiiieeeereeteeeeiveesteeessnaesnneesnnesne ] eesveessnes| cevvens 09/20/2006.)

25406 AH 4|DILLARDS, INC............ 09/18/2006.)

25660! AJ 5/DOLE FOODS CO. 09/21/2006. |

25660! AN 6/ DOLE FOODS CO......vviiiiiieciieiiieeeiteesiveeestee e e sstsessteeesnaessssessnaessnseas| srvesssnens] sreenns 09/25/2006. |

27876(C BA 5|ECHOSTAR DBS CORP......coiiieciieeieesiee st sie e sseeseeesieessneesnneeens | e esvnesnnn] cenens 09/28/2006.)

28251 AC 7|GRAND FLOAT CDO-061...cccuutieiieiiieeiiiesiieesieeesineesseeesnneesneesssseessn] eeessvensna] seenens 07/06/2006.)

28923 AJ 8|ELMBY STR NT...iiiiiiiiiieeiieesiieesieieeseeseteesseeessaeesseessneessseesssessssessssns| sesesssseens] seenns 08/03/2006.)

29379: AV 1|ENTERPRISE PRODUCT .....oitiiiiiiiiiiccciiieeeeees e e e eesssnnnvnnnnnenaeeees | aeeeeeeennns]| ceeeens 08/22/2006.)

34537( BJ 8|FORD MOTOR F/8 Q1/15/22.......ccoeeeeieieeeeeiiee e eeeieeeesvaeee e | eeeevneeead] cevvees 08/10/2006. |

34539 ' UC 5|/FORD MOTOR CREDIT.....ciiiiiiiiiiieiiieeciiiiiiiieeeeeeeeeeeeessssnnneeseesesesee | vvvvneeeees| ceveees 07/06/2006. |

36962( X8 2|GENERAL ELECTRIC CAPITAL CORP.....cccvviviiiieeiieieeeeiiciieeeeeeee ] vvviviineed v 08/16/2006.)

37044. BB 0| GENERAL MOTORS NOTE......ciiiiiiiieeitiiiieeecieeereeestie e e s snnee s eeenveeennes| cevvees 08/28/2006.)

373201 AN 4|GEORGIA GULF CORP........ 09/28/2006. |

37320t AR 5|GEORGIA GULF CORP.. 09/29/2006. |

38470F AD 3|GRAHAM PACKAGING.......cceiiii et eceestiee et eeeestvee s sneesnneesneea] eeesrveenna] eeines 09/14/2006.)

38821C AH 4| GRANT PRIDECO, INC.....ccovieiitiiiiiieeciecitieeeteesiee s ssnaessneeessneesna] cennveeenne] cevvens 08/04/2006.)

38869F AB 0| GRAPHIC PACKAGE.......cccii ittt iee e siee e snne s sneeenns | eesneesnnes| cevvees 07/13/2006.)

40403( AA 6|H&E EQUIPMENT SERVICES.......ccociiiiiiiieeciieieeeesiesnveeesessnnesnnees| aesneesnnns| cevvens 08/15/2006. |

404118 AF B{HCA INC....ceiciiee et ce et se e se e s e s stee e s ee et eesneessneesseaesnnanessnennns | sennsnensnns] cervees 07/26/2006.)

404118 AJ BIHCA INC....eee e e eeee sttt se e e e e se e stee e saeesteeeseeassenessaaesnnnnensnennss | sesnneensnns] ervees 08/04/2006.)

40411 AR O[HCA, INC...viiiiiiiiie ettt ettt st e e eataee e e sereeeessnnbees | eeeevaeeses] serveen 09/26/2006. |

404251 AC O|HTN HOUGTON MIFFLIN........ooiiiiiiieiriie et eeeereeeeseeiees | ceeenvveeees] cevvees 09/14/2006. |

42804( BY 4{HERTZ CORP.....ooiiceeecteeeeee e et eee e eee e seesataesnneeeveeeseesennnesene ] eeeveessens| cereens 08/14/2006. |

44248{ AS 1|K HOVNANIAN ENTERPRISES.. 07/10/2006.

44248t AY 8|K HOVNANIAN ENTERPRISES..... 09/25/2006. |

44443 AD 8|HUGHES NETWORK SYSTEMS 08/01/2006. |

45072F AB 8|IASIS HEALTHCARE, LLC.....oooiiiicieccec et e v 09/15/2006.)

45928t AB 2| INTERNATIONAL COAL......viiiiiieeiiee e ciee ettt e et stee e saeeeveeessnveensneesne] saveeesanens] nreeens 09/21/2006.)

45974\ ZX 9|INTERNATIONAL LEASE FINANCE.......ccceiiieiieeesiieereeesiessieeessnee ] eevvvesnnns| cevvees 09/22/2006.]

46037 AB O|INTERNATIONAL STEEL GROUP.......ccceieieeiciiieieeesiee e eereeiee s ceeveeeine| e 07/05/2006.|KBC FINANCIAL....
46261 AD 2|IPALCO ENTERPRISES......cciicitii e esiiee e st ssiieesvee e svnsennne e e aesnnnesnnes] cenveas 09/25/2006.|CS FIRST BOSTON..
46459. AD 6|ISLE OF CAPRI CASINO CORPORATE.....ccoiiieieeeviieeieeenieesid eeenvennea] ceeees 09/26/2006.|KBC FINANCIAL....
46459. AG 9|ISLE OF CAPRI CASINOS.......ccoieeiiteciieesieeesteeesseesneeeseesnnneesseeesnnens| sessnesnn] evves 07/31/2006.)

46625t DF 4| JP MORGAN CHASE CO.....ooooiiviieiectieeieetieee et etieee e eeinee e seeaae e vnneeeeenna] reeenn 09/22/2006. |

46625" ZV 8|JPMCC 2006-CB14 A2......ooeeeieieeeeeeeeeeeee e ecaeeeeetvee e eiaeea e e s snneaeeens]| ceensveesas] servees 07/12/2006.

486661 AL 3|KB HOME........ccciiiiiieeeiieie et e ettt etaae e e etaaee e e sraae e e e s sneeeessnaaeeessene] ceenvaeeses] cervees 09/08/2006. |

500751 AH 7| KRAFT FOODS ..ottt e e e neeeeneeeesa] ceeees 09/22/2006.]

50104 BR 1|KROGER CO......oooiiiiiiiiiieiee et eiee et eeie et e e veeeteee s eneeenneesnneernees| aesveeennes] cevvens 08/10/2006.)

50124: AP 6|KULICKE & SOFFA INDUSTRIES.......cceiiiii et eeneen ] ceeveeeine| e 07/18/2006.)

51307'AM 3|LAMAR MEDIA CORP.......cooitiiiiiiiieeeie ettt eiee e sneennneeea] eeeveeenne| e 08/15/2006.)

51307' AN 1|LAMAR MEDIA CORP.......cciitiiiiiiiitee et eeee e stre e estneevee s srnesssnesea] ceenreesnnes] cervens 08/14/2006. |

52517F G9 6|LEHMEN BROTHERS HOLDING.........ccccvieieeeiieeiieesieeeveeesieeeieeesned eesveesnnns| cevvens 08/07/2006.)

52605 AS 3|LENNAR CORP......ooiiiiicctie ettt e s sane e se e siveessneesnnea| aesreesnnes] cerveas 09/13/2006.]

54866. CH 8|LOWE'S COMPANIES........ccoiiiiiite e eciee st siee e seessieessneessnaeesnnessnee ] aesnnessnes] ceves 09/25/2006. )
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54946. AE
55207t AV
55207(AW
55207t AX
55295. AE
58446\ AC
59018" Xz
59132-AG
59132« AJ
60467; AC
60693! AB
60741 AA
61746¢BR
61750CAC
62475! AD
62475F AC
62912: AC
62912: AF
62937 AU
62941t AB
629411 AH
64020: AH
65409C AG
65542; AS
670200 AD
67085t AD
686281 AC
69346F AA
69352. AF
69942: AF
70645.AM
70707t AD
728131 AK
745311 AG
74586° AT
74913C AP
74955V AF
75082¢ AA
75511: BN
755241 AA
77531C AP
78342: BX
82870¢ AK
847621 AA
85768¢ BA
86448 AB
87922F AD
88033C AV
88033(BC
88731 AK
88947LAG
90041" AA
90271: AB

POUOWNDMRPOWRUWOORPRODOWONDDWWRAPMDOOOINNOODRPNODRPROVOOODFRPR OOXORPNWOUORFRONOSN

LUCENT TECHNOLOGIES INC

LYONDELL CHEMICAL CO.....ccccovvieiiiiiiieiiecciecce

LYONDELL CHEMICAL CO..
LYONDELL CHEMICAL CO..

MGM MIRAGE, INC............ccce..
MEDIACOM BROADBAND, LLC.
MERRILL LYNCH & CO. INC.......
METALS USA ...
METALS USA ...

MIRANT NORTH AMERICA..
MLCFC 2006-1 A2............ccue...

MOBILE SERVICES GROUP............ccccociiiiiiiiiiccies
MORGAN STANLEY .....cooiiiiiiiiiiinii s

MSC 2006 - HQ9 A2...
MUELLER GROUP, INC.

DYNEGY CORP.
DYNEGY, INC....

NRG ENERGY .....cciiiiiiiiiiiiiiic e
NTK HOLDINGS.......cooiiiiiiieiiiiiee s

NTL CABLE PLC...................
NEIMAN MARCUS GROUP..

NIELSEN FINANCE LLC.....ccoooiiiiiiiniiie
NORANDA, INC.......ooiiiiiiiiiiiii i,

NUTRO PRODUCTS, INC..
OFSI 2006 -1A B......cccoocuenee
ORION POWER HOLDINGS.
PNA GROUP.........ccoovvirnen.
PPL ENERGY SUPPLY CO..

PARCSM FLOAT ..ottt
PEMEX MASTER TRUST ....ccooiiiiiiiiee e

PENHALL, INT...............
PLAYTEX PRODUCTS
PUGET SOUND ENERGY, INC

PULTE HOMES, INC.......oooiiiiiiiiiieiiiii s

QWEST CORP. NOTE....
RH DONNELLEY CORP...........

RAINBOW NATL SEVICES LLC..
RAYTHEON CO......coccevvviiiiiiiiiienen,
RBS GLOBAL & REXNORD CORP...
ROGERS WIRELESS, INC.........cooiiiiiiiiniee
RUTLN DLAN - 2A ALAL....ooiiiiiiieeiiieeee e

SIMMON CO.........ceceeee
SPECTRUM BRANDS.

STATION CASINOS........coooiiiiiiie e
SUBURBAN PROPANE PARTNERS
TELCORDIA TECH.......occciiiiiiie

TENET HEALTHCARE CORP..
TENET HEALTHCARE CORP..
TIME WARNER...........ccooiinnnn.
TOLL BROS FINANCE CORP..

08/14/2006.|
09/06/2006.|
09/15/2006.|
09/15/2006.|
08/01/2006. |
09/28/2006. |
07/28/2006.|
07/26/2006.|
09/13/2006.|
08/22/2006.|
07/05/2006.|
07/20/2006.|
07/20/2006.|
08/09/2006. |
09/11/2006.|
09/15/2006.|
09/21/2006. |
09/19/2006. |
08/11/2006. |
09/28/2006.|
07/18/2006. |
09/29/2006.|
08/01/2006.|
08/01/2006.|
07/17/2006.|
09/13/2006.|
09/26/2006.|
08/04/2006.|
09/25/2006.|
07/28/2006.|
08/01/2006. |
07/19/2006. |
09/11/2006.|
09/27/2006. |
09/28/2006.|
08/03/2006.|
08/15/2006.|
08/16/2006.|
09/12/2006.|
07/14/2006.|
07/19/2006.|
08/17/2006.|
09/26/2006. |
07/24/2006. |
08/01/2006. |
08/08/2006.|
09/08/2006.|
09/12/2006.|
09/25/2006.|
07/20/2006.|
09/20/2006.|
09/08/2006.|
07/06/2006.|

UBS SECURITIES...........cccueee

DEUTSCHE BANK SECURITIES......oooooooooomoeeeeeesoeeeeeeeeeeeeoee .
BARCLAY CAPITAL oo

KBC FINANCIAL........covriiiiiiiiiieccie
MERRILL LYNCH CAPITAL MARKETS
CS FIRST BOSTON..

DEUTSCHE BANK SECURITIES.
CS FIRST BOSTON.........cccvvennee.
BANK OF NEW YORK..
BEAR STEARNS..........
CS FIRST BOSTON.....

CITIGROUP GLOBAL........oooviiiiiieiiis i
BEAR STEARNS. ...

BB&T CAPITAL MARKETS.
CS FIRST BOSTON............

BANK OF AMERICA......occccoosoomooerseoessooemsoses oo .
CS FIRST BOSTON.....ooooeoomeoeesoessoesssensoeesoen oo

CITIGROUP GLOBAL...
BEAR STEARNS..........

BANK OF AMERICA........ccciiiiiiiii e
JIP.MORGAN......coiiiiiiiii e
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Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
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1 2 8 9 10
Paid for NAIC Designat
CUsIP Date Number of Accrued Interest or Market

Identification Description Foreigr| Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
92203F AB 2| VANGUARD HEALTH....cviiiie e ete e iee e see e snne s enneeesne e eesnnnesnnes] cenveas 08/14/2006.) LY = S
92531 AA O|VERSO PAPER HOLDINGS.......cccccii e cieeeieesieeeseesneeesneeesnieeesnee s aennnnesnnes| cnnvees 07/27/2006.) 4FE

92531) AD 4|VERSO PAPER HOLDINGS.......cccoiiitiiiiieiiieeeeee e seiinninnieeeeeeeeeeeenss vvvnneeeee| eveeen 09/18/2006.) 4FE.

928391 AB 3|VISTEON CORP......coiiieeiiteeieeciee st stteesteeeseeeteee s saeesseeesseeesseesssnens] seeesnesnns] ceeneen 09/22/2006.] 5FE.

928391 AC 1|{VISTEON CORP......ootiiitiiiie ettt eeee e evaneeeseivnes e svneneeeenn] eeeesenee| eeins 09/14/2006. | 4FE.

93454{ AE 8| WARNER MUSIC GROUP.........ccuiiiiiiieiiieiiiiiiiiiiiiiiieieeeee e s s ssinnssnns | vvvvveenees ceveees 09/26/2006. | 4FE.
98412:BQ 5[ XEROX CORP.....ooctii ittt ettt e e eteee s ereeenne e ereeennees| eeereeesnes] cevveas 08/15/2006.) 3FE.
B15S4l 1l 5|AMERICAN EXPRESS TRAVEL.....c.cooiiiiiieiiiieiieeectieecieeeeieeeeee e ceeveeeied e 07/31/2006.) 1FE

411331 AA 8|HANSON AUSTRALIA. ... ..c.eiiciee ettt seive et e beeeiraaene ] Foerni e 08/09/2006.]| BANK OF AMERICA......oiiiiiiitie ettt eieeestieeeseeesineee s reessnnesnnneesnseessnnessnesd sessrneesnneennsnen,073,8 viiiiinnnnnn.10,000,( .. 217, 4 2FE. ...l
4599999. Total - Bonds - Industrial & Miscellaneous.. . .
6099997. Total -Bonds - Part 3......cccceevcvvieeeiinen, . . . . .
6099999. QL0 = LI =T o F PRI
Preferred Stocks - Industrial and Miscellaneous

16516 81 8| CHESAPEAKE ENERGY CORP......cciiiiiiiiieiiiieesiiieiieesiiesineeessieesnnaes] snnneesneeas [....... 07/19/2006.] GOLDMAN SACHS AND COMPANY.......coooieuiueeiererereerenens] ceoreremieesesnianas 100.0 e, 25,4 1 iieiiieiieeeeieeee e s | e e s PAL......cc....l)
6399999. Total - Preferred Stocks - INAUSEIIAl & MISCEIIANEOUS. ... .iiiiiiiii ettt ettt e sttt e ettt e s e sttt eaatteee eeassneeesssssseeeasasnseeeesnseeeeesasnneeeeesnnneeeesnsneeess .
6599997. Total - Preferred Stocks - Part 3...
6599999. T O Al = PrEIEITEA SEOCKS. ... ttiiiiiiiitii i e iiiit i et ettt e e ettt ee ettt e e etbeeeeeeeaseeeeaasseee s asssaesaansseeeeantseeeeeesbsee 2esnssseeessnssssesnssseeeensssseeeeessseee e snseee e snssseeenssssaessssssseeenssseeeeeassseeeeannseeesassnneaaanssnsenanssnn]
Common Stocks - Industrial and Miscellaneous

00105! 10 2|AFLAC INC....co ittt et e ettt e e e e e e e e e etaaae e e saaeeaesnbanseeesnnnes | 2eennsreesas] serveen 09/26/2006. |

00108: 10 2|/ AGCO CORP......oeiitiie ettt ettt ste e siree e eeneesaree e sneesnnea| eeereeennea| cevveas 09/26/2006.)

00130t 10 5|AES CORP..........ccevvvveenne 09/26/2006. |

00282: 10 0|ABBOTT LABORATORIES 08/28/2006.)

00512! 10 9[ACXIOM CORP......oiiitiiiecie ettt eee et s e see s sreessre e sntneesine e aeeveeesnes| cevvens 08/28/2006. |

00786' 10 8| AEROPOSTALE.....cctti ettt see et e e ee e stee e s sne e snneesreeens | eeenreessnes] cevvens 08/28/2006. |

00790: 10 7|ADVANCED MICRO DEVICES........cccocteiieeciiecteeescie e esieeetneessnneens | eeveesnnes| cevvees 08/28/2006. |

00817 10 8|AETNA INC.....eviiiiieecie it e et e e se e stee e se e srae e seeestaeeesaeesnnneesnessnseeena] sesnneensens] ervees 08/28/2006.)

008461 10 1|AGILENT TECHNOLOGIES.......ccccveiiiiriieeesieesieeesinessneesnsaesseeesnessnns] seeessnesnna] ceenens 08/28/2006.]

00936: 10 2|AIRGAS, INCORPORATED.......ccettiiieeriiiesieesieeeieessveesreeesnnseenessneen] sesseessnns| evees 08/28/2006.]

01265: 10 1|ALBEMARLE CORP......ccouttiieiiiiiee et seee e eranee e e enneaeeens]| eeeevveeeed] sevvees 09/26/2006. |

01736. 10 6| ALLEGHENY ENERGY INC.......coovviiiiiiiieeeeeeeeeeeieeeee e eeeeeevveenvie e i 08/28/2006.]

01880 10 8|ALLIANT ENERGY CORP......ooiiiitiiieiieiee et eeiveee e eevae] ceeenvaeesed] cevvees 09/26/2006. |

01958¢ 30 8|ALLIED WASTE INDUSTRIES INC 08/28/2006. |

02000: 10 1|ALLSTATE CORP.......ccveeivrecreeenen. 08/28/2006.) . .q.. e . oo .| L.
02076> 10 2| ALPLHA NATURAL RESOURCES.........ccociiiiiiiieieeeciieeee et e seieeeeed ceeeiieesad cevves 07/19/2006. . L eeeeeeeee e XXX e e eesieeeeesieeeeeen | L
02144: 10 O|ALTERA CORP.......ovei ettt ettt sareeve e eerreeveeesae ] eeereeennea| cevvens 09/26/2006.)

02313¢ 10 8| AMBAC FINL GROUP INC.....c.oooiiiiiiieeiee e ecteee e sieeeeieeesineesseeesnnea| eesveesnnes| ceveens 08/28/2006. |

02553F 10 6| AMERICAN EAGLE OUTFITTERS.....cciiiiiie e eieeeree e seeeenee e e eesveesnnes| cevvens 08/28/2006.)

02581 10 9|AMERICAN EXPRESS CO....cvvviiieeiiiiiitieeiieesieeesveestneesseesnneesnnessne ] aesveessnes| cevens 09/26/2006. |

02593: 10 4|AMERICAN FINANCIAL GROUP INC......cccoiiieiiieesiieeiieesieeeseeeesnne e ceeveeened| e 08/28/2006.]

02637! 10 5|AMERICAN GREETINGS CORP.......ccccveiieeriireiieesieeseeesieeennessnnen] sesnneensnes] cenvees 08/28/2006.]

02687: 10 7|AMERICAN INTL GROUP INC......ccceeiiieiiieiiiiesiieesieeesieesineesseeesieeens] aesveessnns] cevees 08/28/2006.]

02971: 10 6| AMERICAN STANDARD COS INC......c.cooeiiiiiieeeiitieieeecieeeeeerieeeeeevveees | ceeevveesed] cevvees 08/28/2006. |

03060F 10 1|AMERICREDIT CORP 08/28/2006. |
03072\ 10 8|AMERUS GROUP CO 08/29/2006.]

03073F 10 5|AMERISOURCEBERGEN CORP.......ooiiiiiiiiiieiiiieee e sieee ] ceeeiieeead] cevvees 08/28/2006. |

03076¢ 10 6/|AMERIPRISE FINANCIAL INC......cooiiiiiiieeiiieiiee et e ciee e eeaeesveees] eeeevveeena] eenes 08/28/2006.)

03116: 10 O]AMGEN, INC....coiiiiiiii ettt etve et eaee e s e sre e e vveebeeesne ] eeenreessnes] cervens 08/28/2006.)

03216' 10 2|AMSOUTH BANCORPORATION.....ccoiviiiiieiitieeeeeeeiee e eevee e ceeveeene| e 09/27/2006.)

03251: 10 7|ANADARKO PETROLEUM CORP.......ccceeiiieeitiee e see e esiee e s ceeveeene| e 09/26/2006.)

03265 10 5{ANALOG DEVICES......cciteiieeiiie ettt steeesieeeteee s eteeesteestneessnnnenns | aesneessnes] ceves 08/28/2006.)

03522¢ 10 3|ANHEUSER BUSH.......ioiiiiieiieiciec sttt sine e sn e siveessne e e aeennnessnea| cevveas 08/28/2006. |

03611! 10 3|ANN TAYLOR STORES.......ccciieceeectieeeteeeeieeeteeesiveetneesveestneessnneenns | esveesnne] evens 08/28/2006. |
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03738¢ 10 3|AON CORP......oviiiiiece ettt s e srre e s rrae e s e e e sae e e seesnnneesneesnneeens] sesnneessnes] erves 08/28/2006. |
03748F 10 1|APARTMENT INVT & MGMT CO -A....ooiiiiieeiieeiieeeeeesieeeeeeesneesinnens | veeesnennna] ceenens 09/26/2006.)
03760: 10 5|APOLLO GROUP INC-CL A.....ooiiiiiiiiee et e s sevee e ens| eeeevveeeed] cevvees 08/28/2006. |
03783: 10 O|APPLE COMPUTER.....ccceiiitiieiiieiiiesteeesteeeeeesseeesrneessieeesseeessnnesnnesns] sessnensnns] eevees 08/29/2006.)
03793 10 8|APRIA HEALTHCARE GROUP INC.......ccooiiiiriiieeeieeeeeeeeeeeiiinnieeee e vvvvveeeeed e 09/26/2006. |
03802( 10 3|APPLIED BIOSYSTEMS GROUP-APP..........ccooiiiiiiiiiiiiiieenieeeeeeeseesiiid i s 08/28/2006. |
03822: 10 5|APPLIED MATERIALS........coitiiiieeeciteeitie et stiee e ecaneeeereestaeeesraesnnee o] eeeveeennes| cevvens 09/26/2006.)
03948: 10 2|ARCHER DANIELS MIDLAND CO....ccuveeiiieiiieeeeeeeiiee e eeeeeeeiee e e e 09/26/2006.)
04273' 10 O|ARROW ELECTRS INC.....cciiiiiiiiieeiiieeciie et steee et esveestveeesvnesnnee o] eeenveeennes| cevvens 08/28/2006.)
04335: 10 1|ARVINMERITOR INC............ 09/26/2006. |
04548 10 5|ASSOCIATED BANC CORP. 09/26/2006.)
04951: 10 4{ATMEL CORP.......oiiiii ettt see e re st e s staee s saaesnneesnnensne ] aeenneessnes] cerveas 09/26/2006. |
05301! 10 3|AUTOMATIC DATA PROCESSING.......ccceeiiieeiiieeieeesiieesveeesieeesvneenes | eeveesne| e 09/26/2006. |
05329V 10 2| AUTONATION INC....ooiiiiiieciecceie et ecieesteeesveeetneesseeeseeessteestneessnneenns | aesnnnessnns] cerves 08/28/2006.)
05333: 10 2| AUTOZONE, INC......coiteeieeiiieeseeesieesteeesieeeeeessnenessneesnseeessesesssssssnnssns] sesnseessnes| ervees 08/28/2006.]
05349¢ 10 9[AVAYA INC...oiii oottt ettt e eeaarae e e e s eraeeeessaneeesseanns] 2eennrneeses] servees 09/26/2006. |
05430: 10 2| AVON PRODUCTS, INC.....coiiuiiieiiiiiieeeciiee st etreee e seee e esie e eeen] ceeevveeead] cevvees 09/26/2006. |
05493 10 7|BB&T CORPORATION. .....ccitiiiieiiiiie ettt eeettee e e e eee e eseraee e eenveeeesenand] 2eeenvreeses] servees 09/26/2006. |
05547: 10 4|BISY GROUP......cci oottt e ere e e s estae e s senreee ] eeentreeses] cervees 09/26/2006. |
05592: 10 O|BMC SOFTWARE, INC......oooiiieeiieiiie et et e eereeenveeesnne e eeeveeennea| cevvens 08/28/2006.)
06050! 10 4|BANK AMER CORP..... 09/26/2006. |
06254( 10 9|BANK HAWAII CORP 09/26/2006. |
06405 10 2|BANK OF NEW YORK CO INC.....cocivieiiiiiiiieeciieinee et st sveesnnee s eeeveeenne| cevnens 08/28/2006.)
06777 10 9|BARNES & NOBLE INC......ccoviiiiiiiiiieiie et siree e eteesineeesnnesnne e eesnveeennes| covvens 08/28/2006.)
07588 10 9|BECTON DICKINSON & CO....ooeeiviiiiiiiectieecieeereeesieeereeesveeevneessnneenns | aesveessnes| cevvees 08/29/2006.)
07986( 10 2|BELLSOUTH CORP.....c.eiiiiietieecteeseee s cieste e staesvee e snessane e ssaesnneeens | aesnneessnes] cerveas 08/28/2006. |
08055! 10 5/BELO A H CORP......occieiiecte et etee st ete et stee e steesreee s sneeensaeesnnessnees| aesnnnessnns] eves 09/26/2006.)
08442 10 2|WR BERKLEY CORP.....ccctiieieeiee et sieeesieeesinee s seesneeesneesnnneesseessnnnns| sesnnessnns] eves 08/28/2006.]
086511 10 1|BEST BUY CO INC...oooiiiiiiiee ittt ettt sete e s eitae e s senveae s eeeenvneeses] cevvees 08/28/2006. |
08930: 10 3|BIG LOTS INC .. .oiiiiiiiiiee ettt e et e e s sae e e e seannae s s snnnnes | ceeenvreeees] sevveen 08/28/2006. |
09062} 10 3|BIOGEN IDEC INC......ooeeiiiiiiee it ciieee et eeseree e e eae e e e snaaessennnnes| ceennvanesas] cervees 08/28/2006. |
09179 10 0|BLACK + DECKER CORPORATION. 08/28/2006. |
09643F 10 8|BLYTH INC...cceeieiieeiieeee et 09/26/2006.)
09676. 10 1|BOB EVANS FARMS INC.......ooiiiiiiiiiiiiciee e eevee e svreee s een] eeeeivee e cevveen 09/26/2006. |
09702: 10 5|BOEING CO...ooovviieiiectieeee ettt eiteeenre s veeeseessnneeeene ] eeeveeennes] cevvens 09/26/2006. |
09972: 10 6|BORG WARNER INC......coooiiieiiiieiiticiiieecresireeenteesnee e sineesineesssnesneeesns | eesnneessnes] cervens 09/26/2006.) ... 713.4..
10112; 10 1{BOSTON PPTYS INC...utiiiiiiiiiiectiiestie e seeeesteestveessteeesaeassnneansneessneesses] arneassseens] neeenns 08/28/2006.) ....681.( ..
10964 10 O|BRINKER INTERNATIONAL.....cciitiiitiieiiecteeeseeesteeesiee e sveeeseeesnveesnnes | srveeesnnens] nreeens 09/26/2006.] .2,194.4 ..
109691 10 4[BRINKS CO...oiociiiieiiie sttt ee st se st e e se e stae e s snaesnnaaasaesnsnnesnnes | srveaesseens] nreenns 08/28/2006.] ....215.¢..
11563 20 9|BROWN- FORMAN COMMON STK...ooiiiiieeieeeiieesieesieeeeid eeesvesnna] ceenens 08/28/2006.] ....169.7 ..
11704: 10 9|BRUNSWICK CORP......cciiieiieeiieeesieesiee e seesiteesseeesteeeseessnaaesneeesnseee] sreesesseens] neeenns 09/26/2006.]
12189 10 4|BURLINGTON NORTHN SANTA FE....ovvviiieieieeiieeeieieiiiieeeeeeeeeeeeee vvveeeee e 08/28/2006.)
12485 20 2|CBS CORP-CLASS B.....coiteieictiieecetieee ettt senvaee ] vnneeeennna] reeean 09/26/2006. |
12489\ 10 6|/CBRL GROUP INC.....c.vvviiiiitiiiie e eecieeeeectaeeeeerveee e s eveeeeesennn] rvneeeennna] reeens 08/28/2006. |
125121 10 5[CDW CORP.....ooiieeeee ettt et a e e e eveae e e e esaee e e sesnbanesens]| 2eennnneesas] servees 08/28/2006. |
12541V 20 9|C.H. ROBINSON WORLDWIDE INC.......cooiiieiiieitiieecieeiieeeteesiieeeeee e cveeeseead] cveeens 08/28/2006.)
12634 10 9[CSG SYS INTL INC....oii ittt et reeetree s snneens]| srveeesneens] nreeens 08/28/2006. |
126400 10 3[CSX CORP....ooiiiieceee ettt ettt eetee st e e st esare e setaesnbeeesaaesnnnes | srveeesseess] sreeens 08/29/2006. |
12673F 10 S{CA INC ...ttt ettt ettt e s e e sre e s ste e stae e e baeetseessasesnneessneesses] srneeeseens] nreeens 08/28/2006.)
12705! 10 1{CABOT CORP.....cooiiietietiee et iee sttt e e e staesaea e ssaesssseesnsaesssaeessaesnnnes | srveaeseens] neeenns 09/01/2006. |
12738 10 8| CADENCE DESIGN SYSTEMS.......cooiiiiiieiiie et siee e sneeeand eveeeseens] reeens 08/28/2006.)
13442¢ 10 9| CAMPBELL SOUP CO......vviiiiiieiiiiesieeestieeeteeesieeeieessteesteeesssasensesesnnes| srvesssnens] seeeens 09/26/2006. |




Statement as of September 30, ZOOGBILeUE CROSS BLUE SHIELD OF MICHIGAN
SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
3 4 5 6 7

G043

1 2 8 9 10
Paid for NAIC Designat
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreigr| Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
14028( 10 1{CAPITAL LEASE FUNDING........ccoiiiiieeecrieiieeesivessteeesneessnnesssaesnneeens] srveeessnens] neeeens 09/11/2006.
14040t 10 5|CAPITAL ONE FINANCIAL CORP......ccccviiiieeiiieiiiesniiesieeesiensenesnsees| eneresnns| cevens 09/26/2006.)
14149 10 8|CARDINAL HEALTH,INC......c.utiiiiiiiieieeeeeee s seeeccitiervreeeae e e e e seninned weeeeeeennns] 2eeeenn 08/28/2006.)
14166! 10 9| CAREER ED CORP......ccoiiiiiie st e ciieeieeesteeeseeesaeessteeesseeesseeesnsesesnaee] sveseseens] seeeens 08/28/2006.]
14170! 10 3|CAREMARK RX INC....ccciiiiiiiieciiiieiiie e eer e e e e e e s snnnnnnnn] aeeeeeeenans] ceeeens 08/28/2006. |
14233 10 O|CARLISLE COS INC......otiiiiiiitiiee ettt e st e e e eveae e s sed rvneeeennna] eeeeas 08/28/2006. |
14912: 10 1{CATERPILLAR COMMONL. . ...ciiiiiiiitieiiitieeiteeeeiteesteeeseaesereeeeveestaeesssee s srveeesseees] sreeens 08/28/2006. |
15189 10 7|CENTERPOINT ENERGY INC......ccoooiiiiiitieciieecieeeeeeeveeeiee et e e 08/28/2006.)
15670( 10 6|CENTURY TELEPHONE ENTERPRISES , INC......coooeeiiieeiieecieccees | cveeeeeead e 08/28/2006. |
15677¢ 10 O|CERIDIAN CORP.......ccovtviitieeereieie e 08/28/2006. |
16113: 10 3|CHARMING SHOPPES... 09/26/2006. |
16281 10 9| CHECKFREE CORP.......ciiiiiiiiieiee e st see e tee et s e saesane e snaese] srveeesnnens] nreeens 08/28/2006. |
16676: 10 O CHEVRONTEXACO CO..ccveviiiieciiieiiieeseeeesieestveessteeesaesssnnsesnessnssessnes] sneasssens] seeenns 09/26/2006.]
17123; 10 1{CHUBB CORP.......oiiitiieiieiiee sttt sie e stte e se e saae e siee e aeeesaeesnnneesnneens] srveeesseens] neeenns 09/26/2006.]
171340 10 2| CHURCH & DWIGHT CO..ioutiiiiiieciiieeceeesieeesseesneeesieeesineesseeessnneesnneens| srnessssnens] seeeens 08/29/2006.)
171778 10 1| CIENA CORPu ...ttt ettt ae et e e etaaee e e s rnneeeennna] eeeens 08/28/2006. |
17187: 10 6| CINCINNATI BELL INC....cocoiioieiiiiie e e eee e e e esiiinnnen] aeeeeeeenns] eeeens 08/28/2006. |
17273 10 8|CIRCUIT CITY STORES INC.....coiiiiitiieeieeieee et seeivieeeeevveee e vvveeeeena] e 08/28/2006. |
17275F 10 2|CISCO SYSTEMS, INCORPORATED.......cccoeiiiieeeiiiiee et eeed ceeeiiee e e 08/28/2006. |
17296 10 L{CITIGROUP.......coitiieiitiiiiie ettt ettt e e e e te e e eareentee e saeeenseesenbesnreeeas| srreeesneees] nreeens 09/26/2006.)
17453t 10 1|CITIZENS COMMUNICATIONS CO....covvviieeeiiiiie et vvneee e e 08/28/2006. |
177371 10 O[CITRIX SYSTEMS INC...ccoiiiiiiiiectiie ettt evee s eane e eevneenves] srveeesneees] nreeens 08/28/2006. |
17856( 10 5[CITY NATIONAL CORP....ccviiiiuiictei et ceee et e e sare e svaese] srveeesneens] creeens 09/26/2006. |
17958: 10 7|CLAIRES STORES INC.....oiiiiiiiiieeiie ettt s sne e enneeevee e ] srveeesneeas] creeens 08/28/2006.)
18450: 10 2|CLEAR CHANNEL COMMUNICATIONS.......ccocvieivieeeieeeteeesiieeeneeesnes| sveeesnens] creeens 08/28/2006.)
191211 10 O[COCA COLA CO.uooeieeieceit ettt estee e steestea e svae e stveesrae e saasesaesnnveessnaesne] srveassnens] sreenns 08/28/2006. |
19121 10 4{COCA-COLA ENTERPRISES........ccoiiictieeeitiesiee e siisineesniaesieeesnansnnnes | srveeessnens] seeeens 09/26/2006.)
19416 10 3| COLGATE PALMOLIVE CO..ocoivviieiireeiiiecteeesieeetieesseeeeeeesieesssessssnsens| svesesssens] seeenns 08/28/2006.]
20030 10 1{COMCAST CORP-CL A....oooeiiiiie ettt ereee e seee e ssnne e e eeinee| e 08/28/2006. |
200341 10 7[COMERICA INC......ccviieiieeeiee ettt eetee e eeeetee e e eteesaee s sraesaeeesesaeesd erveeesneens] creeens 08/28/2006. |
20172: 10 3|COMMERCIAL METALS CO....uvviiiiiiiiiee et et senvaee ] vvveeeeenna] eeeenn 08/28/2006. |
20337: 10 7/COMMSCOPE INC..........cccuveee... 08/28/2006. |
20449 10 9|COMPASS BANCSHARES, INC. 08/29/2006.)
20536: 10 4|COMPUTER SCIENCES CORP.......oviiiiiiiiiecciieeee et sed vveee e e 08/28/2006. |
20563( 10 9 COMPUWARE CORP......ocoviiiitietie ettt s v en] erveeeeneeas] creeens 08/28/2006. |
20576¢ 20 3|COMSTOCK RESOURCES.........coiiiiiiieeieesieee et e e steeesiee e sneeeend sveeesneens] nreeens 09/01/2006. |
20588 10 2| CONAGRA INC ...ttt eiiieeeeee sttt e st e et ette e st e e stae e s e sstaeesseeeaeeesnsaessseee] srveaeseens] nreeens 09/26/2006.]
20825( 10 4|CONOCOPHILLIPS.......eei ettt steeesne e saee e snesnnneeenns eeessvesnna] eeenes 08/28/2006.)
21037. 10 O|CONSTELLATION ENERGY GROUP INC.......cccveeieeivireiieesieesveesid vveeeninead] e 08/28/2006.]
21248! 10 6 09/26/2006.]
21886¢( 10 7 08/28/2006.]
21988F 10 2 08/28/2006.]
22286: 10 4 08/28/2006.]
224394 10 5 08/29/2006.]
22544 10 1 08/28/2006.]
22989 10 9|CULLEN FROST BANKERS, INC......ccoiiiiiiiiceiiectie et eteee e eveeeenes| crveeesneeed] reeens 08/29/2006.)
23102: 10 6| CUMMINS ENGINE INC.....ooiiiiiiiitiieiiie et et siee e sieeeereeeieeesreessan] srveeesneens] creeens 09/26/2006.)
232821 10 O[CYTEC INDUSTRIES.......oiiitiie ettt ettt ee e saeesaee e ene s erveeeeneees] reeens 08/28/2006. |
23585. 10 2| DANAHER CORP.......oii ittt ettt s e etae e saeeaae e etnessseessnneens| srveeesneens] nreeens 08/28/2006.)
23719: 10 5/DARDEN RESTAURANTS, INC....ooiiiiiiiiiieeiteesiee e seeesieeesieeesvee s srveaesnnens] nreeens 09/26/2006.]
242370 10 4|DEAN FOODS CO...ooiiitiieeitiiiiee ettt e stves e e saae e e ssnveesteeesnaesnnaessnns] srvaaessnens] sreenns 08/28/2006. |
24419 10 5[DEERE & CO..cccciiieeieee ettt s e stee st estaa e s taesnaea s snneansneessseenses] arneaessnens] nreenns 08/28/2006. |
24702F 10 1 DELL INCi..ciiieiie e iiie ettt stee e stee e see e stteesteeestneeseeessnaeessneessnenssenssssnns] seeessnennns] ceeneen 09/26/2006. |
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24801 10 1{DELUXE CORPORATION. ....cccttiiiieitieeieeesieeseeeesieeeaeessnsennseesnsseesnes] sveeessnens] seeenns 09/26/2006. |
249031 10 7[DENTSPLY INTL INC...ccciteeieeiiieeieeeeieeeteeesteeesaeesssenensseessneesneesssnsens| snesessnens] seeenns 08/28/2006.]
25179\ 10 3|DEVON ENERGY CORP......ooooiiiiiieieiiiie et eeciee e eeeneeeeeeeiee ] eeeeseinen| e 08/28/2006. |
25189 10 3[DEVRY INC.....tiiiiiieeieeitiieesieesieeeseesnieeeseesseeesessssanessseesssaeessenssssenens] ssesssseens] neeenns 08/28/2006.]
25406 10 1|DILLARDS INC.....cottiiieiitieee ettt st eatre e e e sraea e e e sennneeens | errneeeeenna] eeeeas 09/26/2006. |
25468 10 6|DISNEY WALT CO..oviiiiiiiiiiecciiiie et eeee e s ste e et snvse e e snnnnee e rnneeeennna] eeeeas 08/28/2006. |
25674 10 6|DOLLAR TREE STORES INC.....cccitiiiiieiitiie ettt eeeeeee e crveeeeneeen] veeens 08/28/2006.)
26441C 10 5|DUKE ENERGY CORP.......oooiiiiiiiictee ettt eee et siee e e eeieeena] e 09/26/2006.)
26483F 10 O|DUN & BRADSTREET CORP......c.eoiiiiieiic ettt evee e | eeeveeenee| e 09/26/2006.)
26747! 10 1{DYCOM INDS, INC................... 09/26/2006. |
26816C 10 1|DYNEGY, INC.-CLASS A 08/29/2006.)
269241 10 4|E*TRADE FINANCIAL CORP.....cccvieitieeiie ettt eiee s eve e senneennes] arveeesnnens] nreeens 08/28/2006. |
27743; 10 O|EASTMAN CHEM CO...ccviiiiieciii ettt rve e stee e se e sinaesnne e staee] nrveaesnnens] nreenns 09/26/2006.]
27746. 10 9|EASTMAN KODAK CO....uvviiiiieeiiiiiiiieecieieteeesieeseeessnaesneesssaessseesssnesd snvessseens] seeenns 09/26/2006.]
27805( 10 2|EATON CORP.....cocciiieciieitiie ettt steesteeeestaesaeeessaesssseesnsaesssaeessansnsnes| seseessseens] seeeens 09/26/2006.]
281020 10 7|EDISON INTL...couiieeiiitieeieiiteee ettt e e etee e e e s erveeeeseeveeessenbaeesensaeessnnnes] crnneeeennns] sereens 08/28/2006. |
28176( 10 8|EDWARDS A G INC....ciiiiiiiicciiiie ettt e ettt eennneee e rnneeeennna] reeean 09/26/2006. |
28566. 10 4|ELECTRONIC DATA SYSTEMS CORP.....oceovvviieeiiiieeee e eeid e eeeia e 09/26/2006. |
29078F 10 5|EMBARQ CORP......ooiiiiiiiicicitee ettt e s etae e s save e e ssnreeeeens]| 2eeennneesas] cervees 09/26/2006. |
29101: 10 4|EMERSON ELECTRIC COMPANY .....ccoiiiiiiieeiiie e e e e eeeeeeveeeevee s crveeeeneees] creeens 08/28/2006.)
29266F 10 8|ENERGIZER HOLDINGS INC......... 09/26/2006. |
29363¢ 10 O|ENTERCOM COMMUNICATIONS. 09/26/2006. |
293640 10 3|ENTERGY INC...coiiiiiiiiiie ettt stee s s snee e sveessneessnnesnnnee e aesnneessnes] cevvens 09/26/2006.)
294428 10 5[EQUIFAX INC.....cciii it ctee ettt ete e s teeetee e s saaseseeestaeetseeesaneens] srveeesseens] sreeens 08/28/2006. |
29454¢ 10 O|EQUITABLE RESOURCES INC.....ccoitiiiiiiecieecie e eieeevee e sveeine e svne e srveeesnnens] creeens 08/28/2006. |
29474. 10 3|EQUITY OFFICE PROPERTIES TR....oiiiiiiiiiiisiieeeieesveeeseesneeesseesnd seveaesnens] veeeens 09/26/2006.]
29742! 10 O|ESTERLINE TECHNOLOGIES CORP. COMMON STK.....ccoceeivveereee]| vvererinens] cevene 08/11/2006.]
301611 10 1|EXELON CORP.....ccttiecieeecieee st sittesteeesiveeeeeesnaeesteeesnteessneesssnessenesns] seeessuennna] ceeneen 09/21/2006.]
30213( 10 9|EXPEDITORS INTERNATIONAL OF WASHINGTON...........ceovevvvnvnns| e e 08/28/2006.)
30231C 10 2|EXXON MOBIL CORPORATION.......ccoiiitieeiitieeecireeeeeireeeeesvneeeeseend cevevveeeas] cevvees 08/28/2006. |
30257. 10 4|FPL GROUP INC.....coiiiiiiiii ettt eeeteee e eveee e e eveee e e e eiee e e seenvaeesens]| 2eennvneeses] sevvees 08/28/2006. |
30325( 10 4|FAIR ISAAC CORP... 08/28/2006. |
311901 10 4{FASTENAL CO..oooiiviiiiee ettt 08/28/2006. |
31358( 10 9|FEDERAL NATIONAL MORTGAGE ASSOCIATION.......ccovveeeeeeeceeea] e e 09/26/2006. |
31410 10 1|FEDERATED DEPT STORES INC DEL.....ccoiiiiiiieiiieciieeeeieeeiee e e e 09/26/2006.)
31632( 10 7|FIDELITY NATIONAL FINL INC....oooiiiiiiie et cteee e eeteeeteeessnneenns | e eeveeennes| cevvens 08/28/2006. |
31677: 10 O|FIFTH THIRD BANCORP........coiiiiieitieeestiiiieeesiesseeessiessieeesnnesssneesnnees| aesneessnes] cervees 09/26/2006. |
31852: 30 7|FIRST AMERICAN CORPORATION......ccciveciiieeiiiecieeecieeeieeeseeesinee e ceeveeeine| e 09/26/2006.]
31996: 10 4|FIRST DATA CORP......oiieii ettt see e sre e snreesaeesnessnnnesnne ] aeenneesnnes] cerveas 08/28/2006. |
32051 10 5|FIRST HORIZON NATIONAL CORP.......cvtiiieeiiieiieesieeeieesnineenieeeseed aesneessnes] cenvens 09/26/2006.]
33791! 10 2|FIRSTMERIT CORP.....coiiiiieiieeiiee et sieeeseeesieee e e sneeesneeensnnesseeesnnnns| aesnnnessnes] eves 09/26/2006.]
33803 20 4|FISHER SCIENTIFIC INTL INC......oiiiiiiiieeeecieeee e eeeeiee e eeeiveeeeeevaed] ceeenvreeees] cevvees 09/26/2006. |
34341: 10 2|FLUOR CORP........ccvvvvvvvrreenn. 08/28/2006. |
343541 10 5|FLOWSERVE CORP... 08/28/2006. |
34537( 86 O|FORD MTR CO DEL....c.oieiiiiitiieeitie ettt eiee e eeveevee e s eeeveeenne| cevnees 09/26/2006. |
34583t 10 6|{FOREST LABORATORIES, INC......cooeiiiiieiiieeeitiecieeecieeeireeeevreeveeeens | eeeveeenne| e 08/28/2006. |
35461: 10 1|FRANKLIN RESOURCES........ccooeiiieeiiieiie et see e snreeentneesnne e aeeveeennea| cevvens 09/26/2006. |
35671 85 7|FREEPORT-MCMORAN COPPER-B.......cccoieiiiiitiieiieciieeectiesiee e | et e 09/26/2006.)
35687\ 20 6/FREESCALE SEMICONDUCTORS.......cuoiiiiieiiee et cteee e eneeesn] eeesveenna] eenes 08/28/2006.)
36092; 10 O|FURNITURE BRANDS INTL INC.....ccoiieiieeiiieeieesiereieeesieeeteeessnneens | esneesnnes| cevvees 08/28/2006.)
36357( 10 9|ARTHUR J GALLAGHER & CO....cocvieeiieeieie et see e ssneen | eeeneeennea| cevvees 08/28/2006. |
364761 10 8| GAP INC....ooiieiieecieeeiee et s e ste e se e tee e s ree e stee e seeestaeessnaesnnneessnennns | aesnnnessees] evees 08/28/2006. |
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36955( 10 8| GENERAL DYNAMICS CORP......cccieectiiecee e cie e ssieesteeesvesennessneen ] sesvnessnes] cenveas 08/28/2006. |
36960: 10 3|GENERAL ELECTRIC.....cutieieeiieeciiesieeesieeesteeesseesnenesneeennsnesseessnsens| aesseessnns] eves 08/28/2006.]
37033: 10 4| GENERAL MILLS INC....coiitiiiiieciiieie et eeetieee e e e svaeeeeennnees | eeeenvneesas] aevvees 09/26/2006. |
37044: 10 5|GENERAL MOTORS CORPORATION......ccciieeieeiiireiieesieeseeessnnesns | erveesnn] cevvens 09/26/2006.]
372470 10 6| GENWORTH FINL INC.....ccciiiiiiitieieie e e ee s e s e e ceeennnnnnna] ceerans 09/26/2006. |
377311 10 4|GLATFELTER P H CO.cvviiiiiiiiiiieiicciiiiiiiieeeceeeeeeesceesvennnennnee e e s e ee s vvvvvinnee| ceveees 08/28/2006. |
38141C 10 4|GOLDMAN SACHS GROUP INC.....c..ooeiiiiiiiecieeeieeeteeeeceeeeieeeeevee e ceeveeened e 08/28/2006.)
38255( 10 1|GOODYEAR TIRE AND RUBBER.........cccooiiiiieeiieecieeetee e e e 09/26/2006. |
38259F 50 8/ GOOGLE INC 09/26/2006.)
38410¢ 10 4|{GRACO INC......ccccceuvrennene. 08/28/2006. |
38732 10 7|GRANITE CONSTR INC 09/26/2006. |
39116 10 O|GREAT PLAINS ENERGY INC......ccciieitiieiieeiiieeiee e sveeenne e e ceeveesnnes| cevvees 08/28/2006.]
404114 10 Y HCA USA INC....ccieiciiiecieieiee e cteesiea e svrestee e saes e e saaesnsaeennaesnnnnesnnaesns] sesnseessnes] erves 08/28/2006. |
40413: 10 2|HCC INS HLDGS INC....oocciiectieeeiieecsiee e cieeetie e et eveeesneesnneesnsveennessned sesnseessnes] cenves 08/28/2006.)
40502: 10 O|HAEMONETICS CORPORATION.....cccceeitireiiresiresiresnieeeieeeessnesssnnesns] sesnseensnns| evves 07/27/2006.)
406211 10 1|HALLIBURTON CO..cooouiviiieiiiiieee et eeie e eetvee s saveeeeennae e e e sanneeeessn] eeeevneeses] sevvees 09/26/2006. |
41034! 10 2|HANESBRANDS, INC......ccvtiiiiiiiiiiiciiiiiiiieeeeeeeee e sssesssnssseeeeeneeeseeessss ] vvvvneenees| ceveees 09/26/2006. |
41086 10 5|HANOVER INS GROUP INC COM......cooviiieiiiiieee e eeeiieeseeiveeeeeen] ceeevveeead] e 08/28/2006. |
41282: 10 8|HARLEY-DAVIDSON,INC.......cceeiiiiiiiiiiiiiie e eeeeeeeeee ] e i 09/26/2006. |
41619t 10 3|HARTE HANKS, INC....cuiiiiiietiie et ceee e cteeciieeesteesiee e sveeeineeesaaesveeeens | eeenreeennes| cevvens 09/26/2006. |
41651! 10 4|HARTFORD FINANCIAL SVCS GRP 09/26/2006. |
41805( 10 7|HASBRO , INCORPORATED............ 08/28/2006. |
42307 10 3{HEINZ H J CO.uuoiiiiiieeieeiee ettt st e nne e st snnee e snnesnne e | aeenreesnnes] cevvens 09/26/2006.)
42705t 10 6|HERCULES INC.....ccuiiiiiieiiee ettt ete e se e stee e sne e snneesneeeens | eeenneeesnes] cevvens 09/26/2006. |
428231 10 3|HEWLETT-PACKARD CO....ooeiitiiiiieeciiiiieeestiesiteeesee e esiesnsneesnnne ] sesnneesnnes| cevvens 08/28/2006.) .
43128 10 8|HIGHWOODS PROPERTIES INC.....c.ccoiviiiieeeiieeieeesieeeveessiveeieeeseed aesneesnnes| cenvees 08/28/2006.) ...344.( ..
43707t 10 2{|HOME DEPOT INC....cciiiieeieeiiieesieeiieesseesieeesieessnneesseeessaeesnessssnssnsed sesseessnns| eeveees 08/28/2006.] .899.G ..
44032 10 4|HORACE MANN EDUCATORS........c.ceeiiieiieesiireineesieesreeessenennessneen] sesseesnns| evees 09/26/2006.]
44045. 10 O|HORMEL FOODS CORP.......ccoviiiiiiiieee et cee s eetee e svaeee s een] eeeevveeead] cevvees 08/29/2006. |
44485 10 2/HUMANA INC ... ..ot e e e e e eeeervenannn s s ennneees | eneeenees| vvvan 09/26/2006. |
45068F 10 9|ITT EDUCATIONAL SVCS INC.....cuvveeiiciiieei et eeeteee e eeeiee e eeevneeses]| ceeevneesas] cevvees 09/26/2006. |
45110° 10 6|IDACORP INC......ccccvvvvrrrrrenennn. 09/28/2006. |
45230t 10 9|ILLINOIS TOOL WORKS 08/29/2006. |
452454 10 7|{IMATION CORP.....cutiiiii ittt e e etvee e e e eeineaee] ceesvaees s cervees 08/28/2006. |
45814( 10 O|INTEL CORPORATION......ciiiiiiiitieeiiiecteeeeeeeeteee et eeeiveeesneesnneea| eeeveeennes| cevvens 08/28/2006. |
45920( 10 1|INTERNATIONAL BUSINESS MACHINES........cccoveiiieeieeesieeieeeeeees | cevveeened| e 08/28/2006. |
45990 10 2|INTL GAME TECHNOLOGY ....cccoieiiieeiiieiiieeseesiteeesieeesneesnneesnnneesnne e aesneessnes| cevens 08/28/2006.)
46069¢ 10 9|INTERSIL CORP -CL A ...ttt steeesiee e snne s sneeeens | e esneesnnes| cerveas 08/28/2006.)
46120: 10 3{INTUIT INC .ot eeieecieeeceecee st ste e e seessreeesraeasneesseesstneessnassnnnsassnennss | sesneessnns] evees 08/28/2006.]
46428 65 5/RUSSELL 2000 INDEX ISHARE FUND........cceeiieeiiireiieenieesieessieeens | evveennn| cevvens 09/26/2006.]
46574. 10 B{ITRON, INC....oieeiiieiiie e cieteit e st e e sves e e sareste e e s teessneessnaesnsenesnsanssned sessseessnns| eervees 08/09/2006.]
46625t 10 0|J P MORGAN CHASE 4 CO..oocooiiiiieeciiiieeeciieee e eevee e s s vnneeeeenna] reeenn 08/28/2006. |
46631: 10 3|JABIL CIRCUIT INC......coeevreeiiirreeeennns 08/28/2006. |
46981 10 7|JACOBS ENGINEERING GROUP INC. 08/28/2006. |
471020 10 5|JANUS CAPITAL GROUP INC......uuuiiiiiiiiiieiieeeiiesiiiiiiiiiieeeeeeeeeessessssses] vvvvveeeess| cveees 08/28/2006.)
47231¢ 10 2|JEFFERIES GROUP INC (NEW)...ccciciiiieiiee e eeiiee et sieeenee e e eeeveeennes| e 08/28/2006.)
47816( 10 4| JOHNSON & JOHNSON......cvteiiiieiiie et eeeesiee e see e e esreesnrneesnne e eeenreeennes] cevvens 09/26/2006. |
48007: 10 3|JONES APPAREL ONC......ccouiiiiiiiiiieitieecieesteee s eeeenneeesreesnveessnaesnnee o] aeenveeennes] covvens 08/28/2006.)
48116' 10 8|JOY GLOBAL INC.....cciiiitiiiiie et esiee e stiee e sere e siveesree e snnsenneesnnne e sesnreessnes] cervens 08/28/2006. |
48917( 10 O|KENNAMETAL, INC....ooi ittt ettt sve e e s sveesree s snnsennessnneen ] aesnnnessnes] cervees 09/01/2006. |
49326 10 8|KEYCORP NEW......cciiiiiiiiii et ctee sttt seiveestve e sveeetnee s snneenneessnesnnees| aesnnnessnes] cerves 08/28/2006.)
49337V 10 O|KEYSPAN CORP.....ccvii ittt et et e s teeenve e steeesee e sanesnneesnnneennd] seeesssessns] seenees 08/28/2006. |
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49436¢ 10 3|KIMBERLY CLARK CORP.......ccctiiiiiieitieesiteesiiee s ciessine e ssieesineessnnesnnee | aesnneessnes| cervens 08/28/2006. |
49455F 10 1|KINDER MORGAN, INC....ooeiiieiiiieieesireeseeesieeeseeseesesneennneesseeesnnens| aesnnnessnns| cnnves 09/26/2006.)
49558; 10 8|KING PHARMACEUTICALS.......oiiiiieeeeiieiiiieeiieeeeeee e e e e e s eenvnnnnneeee s vvvnneenees| ceveees 08/28/2006.)
50025! 10 4|KOHLS CORPORATION.....ccuitiuireireeiiieseeesieeeseeesssesessneesseesssessssssens| sesesesseens] seeeens 09/26/2006.]
50064: 20 O|KORN FERRY INTL...oiiiiiiiiieeiiiieeeeeeeiie e eectveeeeeetieeeeeevreeeeeevveeeessssnesaeed eeenvneesas] sevvees 09/26/2006. |
50104 10 1|KROGER CO...cooiiiitiiiieeeeiee ettt et e nveee e e e e nane e e s e envnaeses]| 2eennvneesas] sevveen 08/28/2006. |
50216: 10 2|LSILOGIC CORP.....ccotiiiecee ettt etree s eane e eveeevvees| eeereeesnea| cevvees 08/28/2006.)
50540F 40 9|LABORATORY CRP OF AMER HLDGS.........coooieiiiieinieeeieecieeeecieeens eeeeieeea e 08/28/2006.)
51280 10 8|LAM RESEARCH CORP.......ccoiieiiieiiie ettt sieeeeveeeens | eeeveeenne| ceveees 08/28/2006.)
51843¢ 10 4|ESTEE LAUDER COMPANIES-CL A.....ccoieeiiieiiee e esveeessiee ] ceeveeeine| e 09/26/2006. |
52186' 10 5[LEAR CORP......cctii ittt ree et eere e e staesaee s saneesaneesnnaesbeeesns | eesnreessnes] cervens 08/28/2006. |
524661 10 7|LEGGET T . it iiiiicitie ettt e st e s e e ae e e staessee e saneenaneesnsaesnnneesns | aesnnnessnes] cerves 08/28/2006. |
52490t 10 O|LEHMEN BROTHERS HOLDING.........ccccviiieeeiiieieeesieeeeeessineesveee s aeeveesnnes| cevens 08/28/2006. |
52605 10 4{LENNAR CORP......utiiiii et sre st e s stve e s se e snne e seeennveessneesnnnes| sesnnnessnes] cerves 08/28/2006.)
52728t 10 4|LEUCADIA NATL CORP....occviveecee e see e eseesiee e seessneesnneesnnneesnnee | aesnnnessnes] ceves 08/28/2006.]
52977. 10 7|LEXMARK INTERNATIONAL GROUP..........ccooviiiieeeveeeeeeee et i e 09/26/2006.)
532711 10 7|LIMITED BRANDS INC.......ccoiiiiiiiieeeeeeeeeeeeeeiiie e eeeeevvinnnien e en e e e ee | vviann 08/28/2006. |
53279. 10 O|LINCARE HOLDINGS INC.......ciciiiiiiieeiiiiiieeiiiiee e eetreeeeeeeieeeeeeseiieeeeeen] ceeevveesed] cevvees 08/28/2006. |
53418 10 9|LINCOLN NATIONAL CORP.....coeieeeiieiiiiiiiiiiiinieeeeeeeeseessnnneeeneeeeesee | vvviviieees ceveees 08/28/2006.)
53932( 10 1|LIZ CLAIBORNE INC....ccouiiiiieiiiieeie ettt eiee e esvee e sneesvee ] ceeveeennea| cevvens 08/28/2006. |
53983( 10 9|LOCKHEED MARTIN CORP......ocoiiiiieeeiiie ettt sanea e ceeeinee e v 08/28/2006. |
54042: 10 8|LOEWS CORP......cccviiiitiietie ettt eee st eere et e s beestaee s sraesnneesreesnee ] eeenreeesnes] cevvens 09/26/2006.)
54321 10 2|LONGVIEW FIBRE CO...ccvviiiiiieiieeeciieeiteeecieeeteeesreesteeessveesnneesnaesnne ] aeeveessnes] cevvens 08/28/2006. |
54634 10 5|LOUISIANA PACIFIC......ccciiiiiieeitie e et ee et eiee e snee e eenneeneeesne ] aeeveeennes] cevvens 08/28/2006.)
55207t 10 7|LYONDELL CHEMICAL COMPANY ......coeiitieiieeeiiesiineessteesneeesnesinnee s aeennesnes| ovens 09/26/2006. |
55284¢ 10 3|MGIC INVESTMENT CORP......cctiiiiieeieiiiie e siisieeessiesteeesvesssneesnnaes| aesneesnnns] cervens 08/28/2006. |
55340! 10 3[MPS GROUP INC....oceiiiieiiieeiiiectieesieeeseeeesteestaeessiesesaeesssssessnessnssnessns] ssesesseens] seeeens 08/28/2006.]
55353( 10 6{MSC INDUSTRIAL DIRECT CO-A...ccciieitieeiieeeiieeesieeesieeesreeesnesessnesnes | eessnnesnns| eves 08/28/2006.]
56405! 10 1|MANOR CARE INC.....ccooeiiiiiiiiee e ettt et eeetvaee e e sinee e e e senaeeeeeenn] ceeevveeead] cevvees 08/28/2006. |
56418t 10 O|MANPOWER INC-WISC........cccoiiiiieeiiiiiie e e s einnee e ssneeee s s ] eeeeseinen| e 08/28/2006. |
56584¢ 10 6|MARATHON OIL CORP......ooeeiiiiteeee et eecteeeeeteee et e e e s eeiees | ceeevreesed] cevvees 09/26/2006. |
57328: 10 6|MARTIN MARIETTA MATERIALS.. 08/28/2006. |
57459¢ 10 6{MASCO CORP......cceeevreeieeerreennen. 08/28/2006.)
57708. 10 2|MATTEL, INCORPORATED........cctie ettt e see e e s ceeenvneeees] cevvees 09/26/2006. |
57906¢ 10 6{MCAFEE INC......ccecoiiiectiee ettt etree e ereeeesteeeraee s srnessnneeea] seenreeesnes] cevvens 08/28/2006.)
57978( 20 6{MC CORMICK & COMPANY ......coeiiiieiiieiiiecitieeeieeesieeeseesnrneesnessveeens] sesveesnnes] ervens 09/26/2006. |
58003: 20 1|MCDATA CORPORATION......ceiiieeiiteeieeeseeestiee s seesneeesneesiveesseeesnnnes| aesnnessnes] cervees 09/26/2006.]
58013! 10 1{MC DONALDS CORP......ccuvtiitiietieecieeitee e sresiee st e s saesnneesneessne ] aesnreessnes] cerveas 08/28/2006. |
58064! 10 9MCGRAW HILL COS INC......cciiiiieeciieitieecieesieeesreesieeessaessneessneessned aesnneessnes] ceves 08/28/2006. |
58155( 10 3|MCKESSON CORP......coociieeiieiiieesieeitiee e esnieeesieeseeessnesnseeesseeessnnns| sensneesnn] cevvees 08/28/2006.]
58469( 30 9|MEDICIS PHARMACEUTICAL CORP.......eoeeiiieeiieesieeesieesnieesneneesneee ] aenveennnns] cenvees 08/28/2006.]
58933: 10 7|MERCK & COMPANY INC......cooiuiiiiiiiiiiieeecieeeeeectiieeeeciaeesesvneeeesevveees | eeeevneesas] cevvees 08/28/2006. |
58940( 10 O|MERCURY GEN CORP 09/26/2006. |
59156F 10 8|METLIFE INC.........cvvveeeenn 08/28/2006. |
59408 10 8|MICHAELS STORES, INC.....cociiiiieiiiiee et eee e sinneeeed eeeeinee e cevvees 08/28/2006. |
59479: 10 1{MICREL INC......coiiiiiiiiiiii ettt staesaee e saeesnne e esnaesbeeeens | eeenreeesnes] cevvens 08/28/2006. |
59491t 10 4|{MICROSOFT CORP......oiiiiieiiiectee ettt s e enne e erneerrees| eeereeennes| cevvees 08/28/2006. |
59511: 10 3|MICRON TECHNOLOGY INC....ccccciitiiiiiieiiieetieeeireeeteee e eieeeeveeevnees| eeeveeesne| e 09/26/2006.)
59563! 10 3|SPDR MIDCAP TRUST .....ttiiiie et steeesee e stre et snne e seeestneessnessnnees| aesnneesnnes] cevvens 09/22/2006. |
60782( 10 O|MODINE MFG CO...ooeeiiiiiiieiiiiiiesesteesiveeesiaesvee e sssasssseesssaesssaesssaesnnnes | svesesseens] seeenns 09/26/2006. |
B0855¢ 10 L{MOLEX.....uiiiiitieiiieeeie ettt e e ste e siee e ste e stte e e ste e s stae e sre e s saneessaeesntaeesnaesnneeans] svesesseens] nreeens 08/28/2006.)
60871F 20 9|MOLSON COORS BREWING CO -B.....cvveeviiiiiieeciiisinieseiiesieeesnessnns] eeesvesnna] ceennns 09/26/2006.]
60935 10 9|MONEYGRAM INTL INC.....ciiiiiiiiieitieeeieirieeeeseeesnneeesnsaesieeesnnesssenesnsees| sesnnesnns] cenes 09/26/2006. |
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61166V 10 1{MONSANTO CO...ooiiiiiieiiiiiieeecieiiee e stvesteeesvee s e ssaaesnnessnaeestneessnnesna] sesnnnesnnns] ervees 08/28/2006.)
61536! 10 5/MOODYS CORP......ooiiieiiiiiieeesieiteessees e e e seeseeessaesseeessaessaeesssaesd] seesesseens] sreeens 08/28/2006.]
620071 10 9MOTOROLA INC.....oviiiiiiitiie ettt ettt ettt e e eteee e e e eee e e s e eaaaeseeraneses | crrneeeennna] eeeens 09/26/2006. |
628531 10 7[MYLAN LABS INC.....cciiieiiiecieeesieesiteeeseeseeeeseeesteeesseeesnsasessnesnsnnesnnes | ssessssnens] seeeens 08/28/2006.]
62886F 10 8| NCR CORPORATION.......ccoiitiiieeiiiiiieecitireeeeitireeeeesteeeeeessneeeeesenaeeeseens] ceenvveeses] cervees 08/28/2006. |
63540! 10 3|NATIONAL CITY CORP.....ouviiiiiiieieeee ettt essnae s | rrneeeesna] e 09/26/2006. |
63618( 10 1{NATIONAL FUEL GAS CO...cooitiitiiiecieectie et eeee e eeee e eveeeeveeseae] srveaesneees] creeens 09/26/2006. |
63764( 10 3|NATIONAL SEMICONDUCTOR CORP.......ccceeeiiieeieeeiieeireeeeieeeeeeei] e e 08/28/2006. |
63910F 10 2| NAUTILUS, INC...oviiiiiiiiiie ettt ettt ettee e et vee e stveesnressenaesbee e s erveeesnnees] nveeens 07/12/2006.)
641201 10 4|NETWORK APPLIANCE INC............. 08/28/2006.)
64805: 10 6|NEW PLAN EXCEL REALTY TRUST 09/26/2006. |
65122¢ 10 6/NEWELL COMPANY ....ootiieitiiitiee e iteiiee e steesiteeestsessteeesaeesnssesnnaessneeas| srveessseens] neeenns 08/28/2006. |
65163¢ 10 6| NEWMONT MINING CORP......ccviiiiieiiiieiee st steee e saeeeseeesiveessnae s srveaessnens] nreenns 08/28/2006. |
65248F 10 4|NEWS CORP-CL A.....otiiitiieiiee ettt stee e te et e stee e ste e s sane e sneesneee] nrveeesanens] nreeens 08/29/2006.)
654081 10 7[NICOR INC....ocoiiieeitieiiiiesieesieeeseessteeeseeseeeeseesstaeesneaesnseeessnesnsanessaes | seseessseens] nreeens 09/26/2006.]
654100 10 3|NIKE INC CLBi.....uiiiiiiiiie ettt eete e e eabae e s ennae e s snnaes | rnneeeeenna] eeeeas 08/28/2006. |
65504« 10 5|NOBLE ENERGY INC......cooiiiiiiiiiiiiiiieee et eeee e e s e e essinnnnnn] aeeeeeeennns] ceeeens 09/26/2006. |
65566: 10 2/ NORDSON CORP......ooiiitiiiiiitiiie et e eeeee e e eete s et seenreeeesnsaeeeess] crrneeeesns] eeeeas 08/28/2006. |
65566: 10 O|NORDSTROM INC.....ooiiiiiiiiiiiiiie e e et e eeree e s eete e et s e e e s eennnneee e rrreeeenans] eeeeas 09/26/2006. |
65584« 10 8| NORFOLK SOUTHN CORP.......ooiiiiiiiicctieeeiee et evee et eevvee e sreeens]| srveeeeneees] creeens 08/28/2006.)
65942: 10 5|NORTH FORK BANCORP.........cctiiiieitiiiieciiiee e e e e e e e eevee | rvneeeenna] eeeeas 08/28/2006. |
66585! 10 4|NORTHERN TRUST CORPORATION......ccoiiiiiiieeieciiee e eeieeeeeee e cveeeeneead] veens 09/26/2006. |
66680 10 2|NORTHROP GRUMMAN CORP.......ccoitiiitiiiiiiecitie et eeiee e seeesee e cveeeseees] creeens 08/28/2006.)
66987F 20 6|NOVAGOLD RESOURCES, INC.....ccoiiiiiiecciiee e sveeenveeed cveeesee s reeens 09/01/2006.)
67000( 10 1{NOVELLUS SYSTEMS INC....ccciiiitiiiiiecciie et esireeetee e seeeeree e essneesen] nrveeesnnens] nreeens 08/28/2006. |
670341 10 S5[NUCOR CORP.....ooiiiiiectiteeceecee sttt e e se e see e see s sae e s saeestaaeseassnnneens] srveassnens] nreenns 08/28/2006. |
67066C 10 4 NVIDIA CORP.....ooeitiieetiecteie e ceese e e steeseeeseeessaeesssaeesseesssessnnessssseesseed aensseesnns| careees 08/29/2006.]
67083 10 3|OGE ENERGY CORP......occiiiieiieeitiie st siiseieeestveesteeeseesesaessnnnessaeesne] srvenessnens] seeeens 09/26/2006.]
67459 10 5/OCCIDENTAL PETE CORP......cooiiiiieieeeiee ettt eevaeeeeseen vvneeeeeana] e 09/26/2006. |
676221 10 6|OFFICE DEPOT, INC....ocoottiiiieeeeie et eetee et et eeeteeeteeeseaeeenneeeenes| crveeeeneees] creeens 08/28/2006. |
67622F 10 1| OFFICEMAX INC....cciiitiiie ettt ettt s etae e e e s saee e e s sanns] eeeearaaesas] cervees 09/26/2006. |
68022 10 4|OLD REPUBLIC INTL CORP 08/28/2006. |
68066! 20 5/OLIN CORP.......cc.cecvvrerreenn. 08/28/2006.)
68191 10 6/OMNICOM GROUP INC......coiiiiiiiieciiiiee et enneee e rnneeeenana] reeeas 09/26/2006. |
68389} 10 5|ORACLE CORPORATION......ccuttitiieettieitieeecteeereeeeiteestreeestaesnneesneeensd srveeeseees] creeens 09/26/2006.)
68823! 20 1|OSHKOSH TRUCK CORP.......ociitiiectieeciiie e sitre et e stee et e sssnesneeesnes | srveeesseens] nreeens 09/26/2006. |
69036( 10 5|OVERSEAS SHIPHOLDING GROUP.........cccceiiviieiiiiiiieeiiesieeesiesnines | sveeesnens] creeens 08/28/2006. |
69331C 10 8|PGHE CORP......occtietiee ettt s et e e et e s e e snneesneens] eeensvesnna] eennes 09/26/2006. |
69344N 10 1|PMI GROUP INC.....ccoiiieitiiiieeesiiisieeesieesteeestaesseeestaessseessnnassnesssans | veeesssessna] seenees 08/28/2006.]
693501 10 7[PPG INDUSTRIES INC.....cccuiieiiieiieeeiiesieeesiesteeeesteeseeesssaesnneessaesssd sreesesnens] seeeens 09/26/2006.]
69351 10 6|PPL CORPORATION.....cciiiteiieeiieeeseesieeeseeessanesnsnesteeeseessnnessnsnesnsee] seeessunnsna] ceenen 08/28/2006.]
693718 10 8|PACCAR INC.....oiiiiiiiiiiictieee ettt et s et s rae e saaneeeesanneeees] rnneeeeenns] eeeeas 08/28/2006. |
69515( 10 9|PACKAGING CORP AMER........c.oiiiiiiiiiieecieee ettt eiae e vvveeeeeana] e 08/28/2006. |
69525 10 5|PACTIV CORPORATION......ciiiiiietiiiee et seitie et e e e sraeeeeesenneee e | errneeeeenna] eeeenn 08/28/2006. |
69664: 10 5|PALM INC.....oiiiiiiiie ettt ete e e e e e s ete e e e saarae s snnneeeennns| rnneeeenana] reeeas 08/28/2006. |
70109: 10 4|PARKER HANNIFIN CORP......ocoiiiiiiictiee ettt evee s crveeeeneees] reeens 09/26/2006.)
70348. 10 1{PATTERSON-UTIENERGY ....oiiiiiiiiitie ettt et etvee e seeenreeesvneennes] srveeesneens] creeens 09/01/2006.)
70437¢ 10 6|PAYLESS SHOESOURCE INC......oiiiiiiiiiieeee ettt eeiee e cvveeeeneeed] reeens 08/28/2006. |
708160 10 6{JC PENNY CO...uuiiiiiiiiiieeetie ettt stte e re e stae e se e sane s sneesnteessraesans] srveeesneens] nreeens 08/28/2006. |
71103( 10 6|PEOPLES ENERGY CORP.....cccctiitieeitiieiteeeseesteee e sneeesvaesiaeessnae s srveaessnens] sreenns 09/26/2006. |
71329. 10 2|PEPCO HOLDINGS INC......tiiiiiecitiiecie e cvie et stveestee e svesereessnveensneesen] srveessnnens] nreeens 08/28/2006.)
71340! 10 O|PEPSI BOTTLING GROUP........cciiiiiiiiiit et seeestiee e sieeesneesiaeessnes | srveaesnnens] sreeens 09/26/2006. |
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71343F 20 O|PEPSIAMERICAS INC....oocoiti ettt s e see s sita e ee e s teeesne s snnnesend naveeesnnens] neeeens 08/28/2006.)
713441 10 8[PEPSICO INC...cciiiieiieiee et e se e stee e steeesseeessaeeesnaesnneesneeensseeessessnns| ssenssseens] seeeens 09/26/2006.)
71404 10 9|PERKINELMER INC......cciiiiiiieeiiiciciitiiieie et ee e e e e e e e s s e e s s nneans| aeeeeeeennns] eeeens 08/28/2006.)
71676( 10 6|PETSMART, INC...coiiiiiieiieeeiteesieeesteesieeeesiaesaeeesssessneessaesssaeessansnnnns | snessssnens] seeenns 08/29/2006.)
71708. 10 3|PFIZER, INC....coiittiieiecitieie ettt e et eeabaee e e e ebaeeeesenans] rrveeeenans] eeeeas 09/26/2006. |
71726' 10 2|PHELPS DODGE CORPu.....citiiiiiiiiiiicecciiiieeeetteees e seesssiivainnnina e e e | aeeeeeesnnns] ceeeens 09/26/2006. |
72348: 10 1{PINNACLE WEST CAPITAL....coiiiiiitieeiiieeiteeeetee et et eiteeeeveeeteeeeevae e srveeesneees] creeens 08/28/2006.)
72378 10 7|PIONEER NATURAL RESOURCES CO....ccoooiiieiiiiciiee et e eeeead e 09/26/2006.)
72650! 10 O|PLAINS EXPLORATION & PROD CO.....uooieiuiiiiiieeiiecieeecieeiieeeeevieeend cveeeeeead veens 09/26/2006.)
72913 10 O[PLEXUS CORP.......cccoveevrieireeecireenns 08/28/2006.)
73044{ 10 7|POGO PRODUCING CO 08/28/2006. |
731721 10 A{POLYCOM INC.....iiciiiiiiieeitiiiiee e eteeite et see s sasa e savesteeesnaesnnnsssnns] srneeesnnens] nreeens 08/28/2006.]
74144 10 8|T ROWE PRICE GROUP INC......ccoiiiiiiieeiiesieeesiee e siee e e esiveesseeesnnees | eeessveesna] eeiens 09/26/2006.]
74251\ 10 2|PRINCIPAL FINANCIAL GROUP.......cctteiieeiiee et eteeesteesineessaneens]| srveeesnnens] neeeens 08/28/2006.)
74271¢ 10 9|PROCTER & GAMBLE COMPANY .....cciiiiiiiiiiiieeeiereieeeseneessneesnsneesans] snesessness] seeenns 09/26/2006.]
74331! 10 3|PROGRESSIVE CORP......cuvtiiiiiieiei et eetnee e enee s | crrvee e e e 08/28/2006. |
74367 10 3|PROTECTIVE LIFE CORP.....ccoiiiiitiieteeie et e e ee e e e sneans| aeeeeeeenns] ceeeenn 08/28/2006. |
744320 10 2|PRUDENTIAL FINANCIAL. .. .ctttiiiieiieeeeieeeeiee s eee e sseeeseeeeeeed eevesvnnnnns| eeeees 08/28/2006. |
74457. 10 6|PUBLIC SERVICE ENTERPRISE GP......cccooiiiiiiiiiiiiiiiiiiiieieeeieeeeseeeis| eeeeee s e 08/29/2006. |
744600 10 9|PUBLIC STORAGE INC.....ccviiiiiiieiiiecieecteeeceeeeiee et stvee e sneesnneesennees | eeessveenna] eeenes 08/28/2006.)
74531( 10 2|PUGET ENERGY INC 08/28/2006. |
74727 10 1|{QLOGIC CORP............ 08/28/2006.)
74752! 10 3|QUALCOMM INC......couviiiiiiiiiie ettt e eeree e e ete e st e s saee e svaestreessnneed srvaaesneens] sreeens 08/28/2006. |
74762F 10 2| QUANTA SERVICES INC.....oviiiiiiecie ettt snneesvee ] nrveeesneeas] reeens 08/28/2006.)
748341 10 O QUEST DIAGNOSTICS. ... .tiieiieeitiee ettt svee e se e sane e sreeesieeesreesnan] srveeesnnens] nreeens 09/26/2006.]
74912. 10 9| QWEST COMMUNICATIONS.......oeiitiiiiiecitieesieeesteeesireesneeesnessiveessnes | sveaesnens] seeeens 09/26/2006.]
750231 10 1{RADIAN GROUP INC....ceiieiiiiiiieeesiiiiieeesteesteeesinessseeessessssnsssssesssesess| sesessssnens] seeenns 08/28/2006.]
75043( 10 3| RADIOSHACK CORP.....occctiieiieeciie st e st e eieeesaee s sieesnaaeesseeesaeeessessan] sreeaessnens] seeenns 09/26/2006.]
75473( 10 9|RAYMOND JAMES FINANCIAL INC....oovviiiiiiieeee e eeiiiieeeeeeeeeeeee ] veeeeeeenind e 08/28/2006.)
75511 50 7|RAYTHEON CO....coeeeiiiiiiee ettt s e e e e e e e e eeenvessaad eeeensnnnnns| eeeees 09/26/2006.)
75893: 10 7|REGIS CORP.....oooiiiictee ettt sebae e s anae e s snnaee ] rrreeeeenna] eeeean 09/26/2006. |
7591El 10 O|REGIONS FINANCIAL CORP.. 08/28/2006. |
75950¢ 10 2|RELIANCE STL & ALUM CO.... 08/28/2006.)
76009" 10 O|RENT-A-CENTER INC.......ooiiiiiiiieeieiiec e seiveeeeesinee e svneeee e eeeesenee| e 08/28/2006. |
76075! 10 O|REPUBLIC SERVICES, INC.....cciiiiiiiciee ettt eeve e sveeevee e crveeeeneeed] reeens 08/28/2006. |
77032: 10 3|ROBERT HALF INTL INC....ooiiiiiiiiiiee et e st ste e sveesteeesaeesanaessnns] srveeesneens] nreeens 08/28/2006. |
77434. 10 1|ROCKWELL COLLINS INC.....tiiiiieeciiieiieeesieesieeesivesseeessiaesvaeessaesnnnes | srveasssnens] seeenns 08/28/2006.)
77537. 10 7|ROHM AND HAAS CO...cvviicieie et eetee sttt seire et e sveeetaeessaneennesesnnes | srveeesnnens] nreeens 08/28/2006.)
778291 10 3|ROSS STORES INC...cctiiiiitiiiiieesiieiieeestvessteeesaaesaeessnbeesseeesnaessnesssnns] srneasssnens] neeenns 08/28/2006. |
78354 10 8|RYDER SYS INC....cccciieiieiitiie et ettt e siee e sieeessaesaeeeseeessneesseeesnnnnesnneens| srnesessnens] seeenns 08/28/2006.]
78376¢ 10 3|RYLAND GROUP INC...ccuiiitiieiieeiieesieeesteee e e sneeeseeesiveesseeesnnnaesnneens| srnesessnens] seeeens 08/28/2006.]
78411 10 3|SEIINVTS CO.oiiiciiiieee ettt s et eaae e e e snaaa e e s s ennneeens | errneeeeenna] eeeeas 09/26/2006. |
78590! 10 O0|SABRE HOLDINGS CORP-CL A. 09/26/2006. |
78642¢ 10 0|SAFECO CORP......ccccovvveevereeenn. 08/28/2006.]
78651 20 8|SAFEWAY, INC......ciiiiieiiiie ettt ettt ste e e e e e e e siaae s e eaaneees | rrneeeenans] eeeeas 08/28/2006. |
79286( 10 8[ST PAUL COS INC.....viiiciiiectee ettt et ettt e teeevee e eeeevveeeveeesreessnneens] srreeesneees] creeens 08/28/2006. |
79377V 10 8|SAKS INCORPORATED......ccueieiieiiee ettt eere e stneesnne e e eveeennea| cevvees 08/28/2006.)
80090 10 7|SANMINA CORP.......veiiiii ettt e et saee e eevaesbeeeens | eeenreeennes] cevvens 08/28/2006.)
80311: 10 3|SARA LEE CORP......cciie ittt et esvee e sreeste e s sraestee e sanesnneesnees| aesnneessnes] cevveas 08/28/2006.)
80589N 10 2| SCANA CORP......eii ettt see e e ste e e staeesrea e saaeessnessnseenteneas | eeesssennna] seenres 08/29/2006.)
80640 10 2|SCHEIN HENRY INC.....oiiiiiiiiiieecic et see e e ssreesveeesee e e snne ] aeenneesnnes| cevveas 08/28/2006.)
80685 10 8|SCHLUMBERGER LTD....ccciuieiiiiiiiieesiiieieeesiieenteeesveesnneesiesssneessnee o] sesnnnessnes] cevens 08/28/2006. |
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80706( 10 5/SCHOLASTIC CORP.....coeciiectiieectiee e etie e stee e sare e e snnneerneesned sesneessnes] ceves 09/26/2006. |
80851: 10 5/SCHWAB (CHARLES) CORP......cccciieiieiiiieeieesieeesieeeseeesnieesnneeesneee ] aesnnnessnns] cevees 09/26/2006.)
81235( 10 6|SEARS HOLDINGS CORP......cuvviieeiiiiee et eee e eeinnee e ] eeeevveeead] e 09/26/2006. |
81725 10 O|SENSIENT TECHNOLOGIES CORP......cceeiviieiieeiiiesieeesiieesieeeninesne] eeessveenna] ceenens 08/28/2006.]
82434 10 6/|SHERWIN WILLIAMS COMPANY. ......ccccoiiiiiiiiriiiireeeeeeeeeeesiciineeeenees ] vvvnneeeees| ceveees 08/28/2006. |
82691¢ 10 2|SILICON LABORATORIES INC.......ooiiiiiiiieeeciiie et eeen] ceeeivee e v 08/28/2006. |
82907: 10 5/SIMPSON MANUFACTURING.......ccccoviiiieccitieeeee e eevee e e e 09/21/2006. |
83224¢ 10 8|SMITHFIELD FOODS INC.....cooieiitiieiiieecieeeiee et eire e e eevveeveee e eeeveeenne| e 08/28/2006.)
832691 40 5/SMUCKER JM CO......ooeciiiiiieiiiiieiiee et eiee e etreeeeteeevee s srnessnnesena] eeeveeennes| cevvens 09/26/2006. |
83303¢ 10 1{SNAP-ON INC.....coiiiiiiiiitiii et eiee et stre e see s ere e sareesreeesaneenneessnne e eeenreessnes] cevvens 09/26/2006.)
83418. 10 7|SOLECTRON CORP.......cooctietiieeitie e cieeceeeestaesiee e sneesneeesnaesreeesns | eeereessnes] cevvens 08/28/2006.)
83589! 10 7|SOTHEBY HLDGS INC.......ooiiiiieiiie e siee e stee e see e snneesnaesens | eeenneeennes| cevveas 08/28/2006. |
84258 10 7|SOUTHERN CO....oviiiiiieiiiicciie ettt e stteestee e snreeteessnneesreeesnnnssnnnesnnneen] aesnseessnes] ceves 08/29/2006.)
84474: 10 8/SOUTHWEST AIRLINES CO....oooiiiiiiiieciie et cieeeieeesieestneessnneenns | eesnnessnes| cevveas 09/26/2006.]
85206. 10 O|SPRINT CORP....cccteiiiiecieeiieeeseesieeeseessaeesseesaeeesnessnsessnseesnsenesseess] sesseessnns| evees 08/28/2006.]
85289. 10 O|STANCORP FINL GROUP INC.......ocoiiiiiiiieiiiiieeciirie e e st eeeieeee e s ceeevveesed] cevvees 09/26/2006. |
85524: 10 9|STARBUCK CORP......coittiiiictiiee ettt eaaan e eas| e eeenvreeees] cevveen 08/29/2006. |
85590/ 40 1|STARWOOD HOTELS & RESORTS WRLD.......cccceevviiiiiiiiieeeeeeeeee | i e 08/28/2006. |
85747 10 3|STATE STREET CORP.....ovtiiiiiiieiieeeeeiiie e e i 08/28/2006.)
85811¢ 10 O|STEEL DYNAMICS INC.....ccoiiieiiiieeiie ettt eiee et et sneeeneesene e eeeveeennes| cevvens 09/26/2006.)
85915 10 O|STERIS CORP 08/28/2006. |
86764F 10 9|SUNOCO INC..... 08/28/2006.)
868531 10 3|SUPERVALU INC......ccviiiiiiieiie ettt sveeevnee s enneesnneennees| aeenneessnes] cevvens 09/26/2006. |
87075t 10 3|SWIFT TRANSN CO...uvvieiiiiiiiie ettt st snreesveeeseessnneesene ] aesnneeennes| cevvens 08/28/2006. |
871131 10 O|SYBASE INC.....oiiiitii ettt ettt ettt stee e sareete e s saveesree e snnsennnessnne e aesnneessnes] cerveas 09/26/2006. |
87150: 10 8|SYMANTEC ......ciiiiiie et ecieeese e stee e s re et e e see s staee s sae e sneeeseesssnaesseeesnnnns| sesneensnns] erves 09/26/2006. |
87150t 10 7|SYMBOL TECHNOLOGIES, INC......cceeiiiiiieeeiiiesieeesnesneeesninesnneeses | evveessnn] cevens 09/26/2006.)
87254( 10 9 09/26/2006.]
87316¢ 10 8 08/28/2006.]
87823 10 6 08/28/2006.]
87913: 10 0 08/28/2006.]
87936¢ 10 6 08/28/2006. ]
87966 10 0 08/28/2006.)
87986( 10 7 08/28/2006. |
88077( 10 2| TERADYNE, INC....cciii ittt eteee s ene e snneeeveeeens | eeenreeennea| cevvens 09/26/2006. |
88250¢ 10 4| TEXAS INSTRS INC.....ccciiiiie et crterteeesves e e sveesre e s saeennneesnneesnn] sesnneessnes] cervens 08/28/2006. |
88431! 10 2| THOMAS + BETTS CORP.....occtii et ctieesiee e steeesree e snne e e ssnnee e seennnesnnes] cervees 08/28/2006. |
88516( 10 1| THOR INDS INC......oiiiiieeieiiiie e ctiecte e st svee e sves e s ssaesnneessnaassnneesnnnes| aesnneessnes] cerves 08/28/2006. |
88642 10 2| TIDEWATER INC.....ooiiiiiiiiieciiieiee st siee e sresseeesteesineessnaesnnneesnsaessned aesnseessnes] cevees 09/26/2006. |
88710( 10 5| TIMBERLAND CO....ccuviieiieeiieeesieesiieeeseeesaeessseesaeessnessnsessnseesnsesessness] sesseessnns| nvees 09/26/2006.]
88731 10 5[ TIME WARNER INC......ccoeiiieiieiiie e siieesieeeseeeesieeesieeesseeesnesesnnesnns | aesnnnessnes] ceves 08/28/2006.]
89102° 10 4| TORCHMARK INC.....ooiiiiiiiee et ectiee ettt e e ere e e s eebae e s senreee s eeeenvaeeses] aevvees 09/26/2006. |
893411 10 7|TRANSACTION SYS ARCHITECTS......ccvvviiiiiieeeeeeeeeeieiiivineeeeeeeeesee | vvviviineed e 08/28/2006. |
899891 10 4| TUPPERWARE CORP.......ccoiiieiieiieeie e seiviiieeeeeeeesee s e sssnnnenns | vvvnneneees| ceveees 09/26/2006. |
90212: 10 6| TYCO INTERNATIONAL LTD....ccoiiiiiieiiiiee e eiee e eeeeeeeeeei ] e eeeeee| v 09/26/2006.)
90781t 10 8{UNION PAC CORP.....ccvii ettt ettt saee e eevveeveeesne ] eeeveeesnea| cevvens 08/28/2006. |
90921¢ 10 8{UNISYS CORP.....oeeiiiieeie ettt ee et esee e stee s e e sneesne e esnaesbeeeens | eeenreessnes] cevvens 08/28/2006.)
91131: 10 6{UNITED PARCEL SVC INC....cooiiiiiiiiiieiie ettt eeevee e ssnee e eeeveeeie| e 08/28/2006.)
91136: 10 9{UNITED RENTALS TR Liuiiiiiiiiiiieiieeeseeeteee e eree e steeessne e snnneesneeens | eesnneessnes] cevvens 08/28/2006. |
91290¢ 10 8|UNITED STATES STEEL CORP.......cccieitieciieecieesiee e eieeesneeninee ] sesveesnne| cevvees 09/26/2006. |
91301 10 9|UNITED TECHNOLOGIES CORP.......cooveeirriciieecriestieeseiesnneesreese ] aeeveesnnes] cevvees 08/28/2006.)
91324F 10 2|UNITEDHEALTH GROUP INC......ociiieeiiiiiieesrieiveeeniiesveeesiessneesnnnes| eenneesnnns| cevvens 09/26/2006.]
91390: 10 O|UNIVERSAL HEALTH SERVICES-B.......cccccveeiiieiiieeieesieeesieesseeesse ] aesvvennnn] e 08/28/2006. |
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91490t 10 2|UNIVISION COMMUNICATIONS-A.....cviieiieeiiieeeieesiereessieesieeessnessnnees] sesseesnn| evvens 09/26/2006. |

91529" 10 6|UNUMPROVIDENT .....ccctiiitiieieeesieesteeesseesseeesssaesssesesssesssseessssessseessss| essseessuns| nrvees 09/26/2006.)

91807( 10 O[UTSTARCOM, INC....ociiiciriiiieitiieecctteee e ettt e e eeiee e e s eetae e s sesbeeesenneeeeens]| ceeevneeses] servees 09/26/2006.]

91820¢ 10 8|V F CORP....oviietie ettt s et s et e e e steee s se e sneeeseeennnnesseessnnens| sesnseensnns] ervees 09/26/2006.]

91886( 10 4|VALASSIS COMMUNICATIONS, INC.....oiiiiiiiieieeciee e eeeciee e eeeiveeeeeeveed ceeevveeead] cevves 09/26/2006.]

91913" 10 O|VALERO ENERGY .....ooiiiiiiiie ittt ettt seanae s snnnnes | ceennvnnes s cervees 09/26/2006. |

92035! 10 4{VALSPAR CORP......ocotiiietiicie ettt see et etaestee e sveessneesennes| eeereeesnes] cevvens 08/28/2006.)

92191: 30 7|VANGUARD STRUCTURED L/C E-l...ccouviiiieiciiiciieccieeeee e eeed e v 08/11/2006.)

922201 10 7{VARIAN INC.....ooiiiiiciiie ettt s e see e ere e sereesntaeesne e aeenreeesnes] cevvens 08/28/2006. |

92220F 10 5|VARIAN MEDICAL SYSTEMS INC. 08/28/2006.)

92343F 10 2|VERISIGN INC......ccveeviiieiireeireeeieen, 08/28/2006.)

92343\ 10 4|VERIZON COMMUNICATIONS, INC....ccceeeiiiiiiirieieeeitieesieeesieeesnee e | eesveeeee| e 09/26/2006.]

92916( 10 9|VULCAN MATERIALS CO...cccvvieeiiecivee e sie s sre e sneeesveeesnessnnnesnne ] aeenneessnes] cenveas 08/28/2006. |

92990: 10 2| WACHOVIA CORP......oeieiiiiiiee sttt siee e sres e s ssaesstee e snsessnneesnnaes| aesnneessnns] ceves 08/28/2006. |

93005¢ 10 O|WADDELL & REED FINANCIAL-A........oiiiiieiiieeeieeesieeesieesieeesseeesineens] aeeneesnnn] cevvees 09/26/2006.]

93114: 10 3|WAL-MART STORES.......ooiiiiiitiieiecctteieecctieee et eeveee e e esiee e e s e evaaeses| eeeevneesas] aervees 09/26/2006. |

93932 10 3|WASHINGTON MUTUAL, INC.....ooiiiiiitiieieiieeeeciieee e eevee e seeiee | eeeevveeead] cevvees 09/26/2006. |

941061 10 9|WASTE MGMT INC DEL....iciiiuviiiiciiiieiee ettt eevveeesenvee e ens| ceeenvveesed] cevvees 08/28/2006. |

94184¢ 10 3|WATERS CORPu......c ottt e e s ere e e e s enieas | eeeevneeeas] cerveen 09/26/2006. |

94268: 10 3|WATSON PHARMACEUTICALS INC......ccoeeiiieeiieeceeecieeeeeeeeveeeeiee e e e 08/28/2006. |

94973\ 10 7|WELLPOINT INC.....coovveiiieeerieereens 09/26/2006. |

94974( 10 1|WELLS FARGO & CO 09/26/2006. |

95709( 10 3|WESTAMERICA BANCORPORATION......cccoiieeiiieiiireeeeeestieeeveee s ceeveeene| e 09/26/2006. |

96181! 10 7|WESTWOOD ONE, INC......cooiiieeieeiiee et etnee s enneeevneernees| eeeveeennes] ceveens 08/29/2006. |

96216( 10 4|WEYERHAEUSER CO....ccooooitiiectie et sveeeteee e snne e snnesnnees| aesneesnnea| cevveas 08/28/2006. |

96332( 10 6|WHIRLPOOL CORP.......cctiieiieiitiee st eieeesee e stve e s snee e seeesiaaessaeesnees| sesneessnes] erves 08/29/2006. |

98181: 10 2/WORTHINGTON INC...cceeiiiieiieeciieeseesteeesieeeseneeseesnieeesseeessnenesnnesnns | esnnnessnns] eevees 09/26/2006.)

98389F 10 O|XCEL ENERGY INC....cccuviiiiieiieesienitieeenensieeessiaessaesssssnsssneesnsnesssesssns | sesnsressuns| nvees 08/28/2006.]

98849! 10 1|YUM! BRANDS INC......oooiiiiiiieie et eeiciee e eectiee e seeiteeesesbaeeesenveeeeesevees] 2eeenvreeses] sevvees 08/28/2006. |

98885! 10 6| ZALE CORP.......oii ittt ettt e e eranee e e e enieeeeed eeeerreeses] serveen 09/01/2006. |

GOO70E 10 3{ACE LTD.uiiiiiiiiiiee e eetie ettt ee ettt e e et e e e eeree e e s eenbae e s ensveeesennsneeas] rvneeeensna] vreeens 09/26/2006. |

G2004! 20 2|CENTRAL EUROPEAN MEDIA...... 07/21/2006.

G2418. 10 0| COOPER INDUSTRIES LTD-CL A. 08/28/2006.)

G3223F 10 8|EVEREST RE GROUP LTD.....ccooiiiiiieiiiieieeiiieeeecireeeeeeeveee e eeseeeesesis | eeeeesnnee| e 08/28/2006. |

G9007i 10 9| TRANSOCEAN INC.....cccuiiiiiieiiee et eree e stee et snneesneesnnee e ceenveeenne] ceveens 08/28/2006. |

G9825! 10 5[ XL CAPITAL LTD.uoiicieiiiieciee et siee et evreesstresnee s sanessanessnaesnnneesnneesna] sennneesnnns] cevens 09/26/2006. |

31619: 60 O|Fid Retire MMKT ......ccveeiieeiiieeseeecieesteeessteeeneessreesraeessreeesseeessnesnsneesns] sesseessnes] eves 08/31/2006.|FIDELITY...
31646¢ 10 6|Fid VAlUB......cccvie ettt e e s e e s saeenneesnneenn] aesnneessnea] cerveas 08/31/2006.|FIDELITY...
316141 10 9|Fid INV GF BONG.......ccciieciieeciie et evee e srve e neeenvee e snnesnneees] seenneessnes] cerveas 08/31/2006.|FIDELITY...
31638¢ 20 4{Fid GI & INC.eeiivieiiieeiieeiiee et eee e s se e sree s seestaeesseeesnveeeseesnaeesneennsneens] sesnseessnns] cevees 08/31/2006.|FIDELITY...
31606¢ 10 3| Fid ASSEE MO ...cctieeiieeiieeeieeeieeesseeseeeeseesnsaeesseeessseeesaesnsneessseesssnsess] sessseessnns| evees 08/31/2006.|FIDELITY
31591 20 6[SPArtan US EQ......ccouevieiiiiieeeeiitiie e ecitieiee et e e evaeeeeeeeveeeeeeesteeeeseensanesens]| ceeenvreeses] serveen 08/31/2006.|FIDELITY
88019( 20 9|Templeton Foreign. 08/31/2006.|FIDELITY...
78090! 84 0O|Royce Penn Inv......... 08/31/2006.|FIDELITY...
19719¢ 80 5|Columbia ACOIN USA.........o ittt e ettt e e seae e e s e rreeeeenana] reeeas 08/31/2006.|FIDELITY
31617F 30 8|Freedom INCOME........ccuiivieeeiiietieeeeteeeiee e etteeeireeeetveesteeesreesnneessnaesnteees] eeesrveenna] ceeeres 08/31/2006.| FIDELITY
31617F 50 6|Freedom 2010........ccciuiiiiieeiiiiiieeecieeeieeeetve et e e s ere e e re e raeessnaesnnne e e eeenraeenna] eeeres 08/31/2006.|FIDELITY...
31617F 60 5|Freedom 2020.........cccviiieeeiuiiiiieecieeeieeeetieeeteeesereeereeeebeesteeessaaesnnee et eeeesreenna] seenres 08/31/2006.|FIDELITY...
86335t 10 0| Strong OPPOITUNILY...ccivireeeiiiiee e e eeiiie e sritee s streeeeiarreeeessreeeeessnreeessnnnns] 2ensnnneesns]| sevees 08/31/2006.|FIDELITY...
01557( 20 3|Alger Midcap GroOWLN..........ccciveciieereeeciiee e s esveesree e saeeenneesne e 2esnneesnnes] cervees 08/31/2006.|FIDELITY...
68002C 31 3| OldMUL BH ValUE Z ......oovviieeiieiiie et ee e esire e nneesnnea| cenineesnne| cevvens 08/31/2006.|FIDELITY...
70176¢ 10 1| ParnassusS EQUILY.......uuuuieeiieeeieiiiiiiiiiieeeeeieeeee e e e e e e e s seiraassrnnneeeeeeeeseesssnns| seeeeeeennns| ceeeenn 08/31/2006.| FIDELITY




€T v0o3

Statement as of September 30, ZOOGBILeUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE D - PART 3
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88019¢ 10 4| Templeton GrOWLN.........cccciiiieeeie et see s sne e snre e e ntneesnne e 2eenneesnnes] cervees 08/31/2006. | FIDELITY ..t ecie ettt e sie e sitee s e eve e e nte s e e se e aa e sne e enraeesneaanes
31579. 10 1|Freedom 2040.......ccueiiieiiieesieesieessenesnreeseaeenneeanes ...08/31/2006.|FIDELITY....
6899999. Total - Common Stocks - Industrial & MISCEIIANEOUS...........cceeiiiiiiiiiieiie et e e eaaassaes arrrrrreeaaaaaaeas
7299997. Total - COmMMON SEOCKS = Part 3. . it iiiiiieieiiiiiieiii it e et eressseeeesssrresssansreessanneeeeesanereeeeansneeeeessse oot
7299999. Total - Common StockS.....cceeeeevveeeennns
7399999. Total - Preferred and Common Stocks...............
7499999. Total - Bonds, Preferred and COMIMON STOCKS...........iiiiuiiieiiitiiee e eeiit et e e ee e e e e ettt e e ta e e e e tbeeeeestts ostessaastseseeaasseseeeaasseseeaansteeeeeassseeesassse s e ansnseeeeeaa s seaeeeanneeee e s nsbeeesannsseessnnssaeeennnneeeesasenaen]

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



Statement as of September 30, ZOOBBIAeUE CROSS BLUE SHIELD OF MICHIGAN
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Show All Long- Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of by the Company Durlng the Current Quarter

1 2 3 4 7 8 9 10 Change in Book/Adjusted Carrying Value 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchangq Realized Total Interest/ nation
e Book/ Unrealize Current | Other Thay Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporan| Change in| Exchangg Carrying (Loss) (Loss) (Loss) | Dividendy Markei
CUsIP g| Disposal Shares of Carrying Increase/|(Amortizatio| Impairmer| B./A.C.V. | Change il Value At on on on Received Maturity |Indicat
Identification Description n Date Name of Purchaser Stock Consideratioll  Par Value Actual Cost Value (Decrease| Accretion | Recognize| (11+12-13) B./A.C.V| Disposal Dat{ Disposal| Disposal| Disposal |During Ye| Date (a)
Bonds - U.S. Government
3134A- HF 4 .[.08/22/200| BANK OF AMERICA.......] cceeveieeieiieiens| e 81,458,4( ........ 80,000,0( ........ 82,611,197 ........ 82,606,7¢ 82,349,5¢ ..o s (891,19 ..... (891,19{.4,131,11109/15/201| 1FE....]

3134A« VB
91281(EW
91282¢ AP

.|.08/23/200| CITIGROUP GLOBAL [ 53,114,6( ........ 55,000,0( ........ 53,804,8 ........ 53,804,8¢ (837,40, ..... (837,40].1,399,06]07/12/201| 1FE....|
U.S. TREASURY NOTES ..J...|.09/21/200 VARIOUS [ 141,825,0( ...... 125,000,00 ...... 147,026,5¢ ..(4,748,96 ..(4,748,96( .8,303,804 02/15/202| 1FE....|
U.S. TREASURY NOTES ..|...|.09/21/200 BEAR STEARNS.... [ I 48,195,3] ........ 50,000,0( ........ 48,656,21 ,658, , ,02.... 782,44 .. e (587,104 .....(587,10{ .1,722,82¢ 11/15/201| 1FE....|
91282¢ EE 6|U.S. TREASURY NOTES... .[.09/21/200| BEAR STEARNS. .165,792,2¢ ......171,500,0( ......166,887,57 . (1,287,23/..(1,287,23{.6,188,317 08/15/201| 1FE....|
91282{ FD 7|U.S. TREASURY NOTES .[.09/21/200| VARIOUS I [ 48,146,7] ........ 48,000,0( ........ 47,845,539 X R 294,92( ...... 294,921 ....801,99( 04/30/201| 1FE....|

7 53,952,0(
4
5
6
7 .
91282¢ FE 5|U.S. TREASURY NOTES .|.09/21/200| BEAR STEARNS I [ 95,367,3¢ ........ 95,000,0( ........ 94,629,2¢ X ,2 X B e e 705,51 ...... 705,51}.1,673,794 05/15/200| 1FE....|
2
4
3
2

91282 FF 2|U.S. TREASURY NOTES .[.07/28/200| VARIOUS I I 55,576,0( ........ 55,100,0( ........ 55,150,9 ,150,97 148,00 i 427,98 ...... 427,98 ....583,91¢ 05/15/201| 1FE....|
91282¢ FJ 4|U.S. TREASURY NOTES .[.07/27/200 MERRILL LYNCH CAPITA ...5,000,0( .......... 5,008,54 ..........5,008,5¢ 106/30/200| 1FE....|
3133X: 2H 3|U.S. TREASURY NOTES .|.06/09/200 STATE STREET BANK.... ..1,943,14 ..]02/15/201| 1FE....|
91282{ BZ .[.06/09/200| STATE STREET BANK. ..1,937,0§ .| 02/15/200| 1FE....|

0399999 Total - Bonds - U.S. GOVEIMMENE....euuiiiiiieiieiieaieiisiesieesiessssiesseesseesiessnesesssessnssesseensesneneeeneead +20.098,151,85 ......688,473,8] ...... 705,500,9¢

Bonds - All Other Government

46513t PP_4|STATE OF ISRAEL 6TH ECON DE‘ F | .09/30/200| MATURITY.... ...100,0(

1099999 Total - Bonds - All Other Government.

...100,0(

Bonds - Special Revenue and Special Assessment

S03

02R05( 69 7|FHLMC FGLMC TBA....

47,906,29 ........ 50,000,0(€ ........ 47,449,2] 47,449,2] 457,03] ......457,03] ...... 02/01/203| 1FE....]

3128K: PL 9|FHLMC FGA41327... MBS PAYDOWN.... ..1,233,64 e 1,243,846 .. 1,233,64 .. 12/01/203| 1FE....|
3128K: ZM 6|FHLMC FGA41648... - MBS PAYDOWN. ..3,980,94 N ..4,041,2¢8 3,980,94 .. 10/01/203| 1FE....|
3128K: 7J O|FHLMC FGA43597 ...|.09/01/200, MBS PAYDOWN.... 02/01/203| 1FE....|
3128K¢ 2H 3|FHLMC FGA49776 ...|.09/01/200, MBS PAYDOWN.... 05/01/203| 1FE....]
3128M: AL 3|FHLMC FGG11911.. .|.09/01/200, MBS PAYDOWN. . . . 12/01/202| 1FE....|
3128M. DE 7|FHLMC FGG08100.. .|.09/01/200, MBS PAYDOWN. 1,316,97 .. .72 L7120 L R RN USSR DU 11/01/203| 1FE....|
31336V AM 1|FHLMC FGG11813.. .|.08/15/200 VARIOUS............. .46,399,7¢ .. y 1.1,664,224 05/01/202| 1FE....|
31336V AU 3|FHLMC FGG11820 .[.09/01/200 MBS PAYDOWN ...106,14410/01/202| 1FE....|
31336V BT 5|FHLMC FGG11851 .[.09/01/200 MBS PAYDOWN.... ...154,44409/01/202| 1FE....|
31396l 3A 6|FHLMC FHRR R008 FK .[.09/15/200| MBS PAYDOWN... (s ...137,7( 02/15/202| 1FE....]
31396l F4 7|FHLMC FHR 3179 FP .|.08/15/200 MERRILL LYNCH CAPIT/ 10,012,5( ........ 10,000,00 ........ 10,000,0( 03/15/203| 1FE....,
31396 PF 7| FHLMC FHRR R007..... .|..0719/200| STATE STREET BANK.... 21,224,34........21,305,9¢ ........21,291,0( ..]05/15/201| 1FE....]
31396l 3A 6|FHLMC FHRR R008 FK................ .| .08/31/200| STATE STREET BANK....|..cooooivivniiiniinins| v 132,3¢ ... 132,36 132,2¢ .{07/15/202| 1FE....|
3199999 Total - Bonds - Special Revenue & Assessment ...... 149,207,79...... 152,631,8( ...... 149,541,24.....128,128,6( .........eccoees| oo, 57,55 i | el 57,55 (110 149,477,101 (4 (335,08) ..(335,08].2,475,06 XXX..] . XXX

Bonds - Industrial and Miscellaneous

00176! BB 1|AMR CORP
03165: AW 0|AMKOR TECHNOLOGIES....

.|.08/18/200 VARIOUS
.[.07/19/200 VARIOUS

...275,0(
...110,0(

02/15/202| 6FE....,
06/01/201| 5FE....,

03165: AX 8/ AMKOR TECH INC... .[.09/27/200| KBC FINANCIAL 05/15/201|5FE....|
06423/ AQ 6|BANK ONE CORP.... .[.09/22/200/ BEAR STEARNS.... 11/15/201| 1FE....|
06851" AA 1|BARRINGTON BROADCASTING.....|.08/08/200| BANK OF AMERICA 08/15/201| 4FE....,
07385 AJ 5/BEAR STEARNS... .[.08/11/200 BEAR STEARNS.............. 11/15/201| 1FE....|

07390: ML 9|BEAR STEARNS...
11012 AG 3|BRISTOL-MYERS
12189° AG 9| BURLINGTON/SANTA.

8

6

1

5

9 .|.09/21/200| VARIOUS.........ccovvevereeennn
3

9

12200F AA 6| BURLINGTON NORTH

4

3

9

2

6

2

.[.07/27/200| MERRILL LYNCH CAPITA
.[.07/20/200/ UBS SECURITIES...........|

08/15/201| 1FE....,
10/01/201| 1FE....|
12/01/202| 2FE....|

..3,431,3]

.[.07/18/200| PREREFUNDED..... ] . ....11,09 01/15/202| 1FE....]
12201F AA 4|BURLINGTON RES......... .[.09/07/200 LEHMAN BROTHERS.. 02/15/201| 1FE....]
12502( AD 3|CHARTER COMM HLDNGS I........ ...|.07/12/200] J.P.MORGAN.........ccoeeif v 00000.390,77 ...l 385,00 09/15/201| 5FE.....|
126132 CN 9|CNH 2005-A A2 .[.09/15/200| MBS PAYDOWN.........ccooe| o v 664,28 664,28 09/15/200| 1FE....]
12638V AA 2|CSN ISLANDS CORP .[.09/20/200| CITIGROUP GLOBAL...... 01/15/201| 3FE....|

CHESAPEAKE ENERGY CORP....|...|.08/17/200| J.P.MORGAN
CHESAPEAKE ENERGY CORP....|...|.07/17/200| BANK OF AMERICA

16516° BN
16516 BY

01/15/201| 3FE....,
07/15/201| 3FE....,
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7°503

17187: AH
17296 CQ

CINCINNATI BELL. ...|.07/07/200| CS FIRST BOSTON
CITIGROUP, INC .|...|.08/09/200 VARIOUS
COLUMBIA HCA HEALTHCARE ...|.09/28/200| GOLDMAN SACHS AND |{

(1,12......... (1,124........ 1,27402/15/201| 3FE....|
114,89 ...... 114,89 ....288,19409/15/201| 1FE....|

19767 AG 06/15/202| 3FE....]
19767 AH O|HCAINC.......c.cooeiiiiiiiiiiiicis ...|.09/13/200| PREREFUNDED..............] 11/15/209| 3FE....|
19767C AS 4|COLUMBIA HCA NOTES................ ...| .09/15/200, BANK OF AMERICA........| 07/15/203| 3FE....]
20029F AN 9| COMCAST CABLE COMMUNICAT]...|.09/22/200| BEAR STEARNS.... 06/15/201| 2FE....]

21079! PJ 3| CONTINENTAL AIRLINES, INC....., ...|.08/17/200 VARIOUS..........c.ccoourenn 2 { 06/15/202| 5FE....|

21867\ AA 7|CORE INVEST GRADE TRUST..... ...|.07/21/200, BANK OF AMERICA R . R (28,34]....... (28,34]....151,404 11/30/200| 1FE....,
23383\ CG 3|DCAT 2004-A A3......ccocoviiiiiiniiens ...|.08/28/200| VARIOUS............ccoovnnn ,028,37 .......... ,966,37 .......... v (017,28 ] 11,04 ........ 11,044...... 92,76112/08/200| 1FE....]
24424 BL 4|JDOT 2005-A A2 ...[.09/15/200 MBS PAYDOWN.... 12/15/200| 1FE....|
26439F AR 7| DUKE CAPITAL........ .|.07/25/200 BEAR STEARNS. ..10,000,0( .. 03/01/200| 2FE....,

02/15/201| 4FE....,
10/01/200| 3FE....|
07/05/202| 3FE....,
,95/ .....(211,95{ ....625,167 09/15/200| 1FE....,

268161 AG
27876C AN
29040¢ AB

DYNEGY HOLDINGS, INC.
ECHOSTAR DBS CORP.
ELWOOD ENERGY

.|.08/30/200| J.P.MORGAN...

.[.09/29/200| KBC FINANCIAL...........

...|.07/06/200| SECURITY CALLED BY |
.|.09/22/200| BEAR STEARNS...

170,00 ..
..30,00 ..

11,067,2] ........ 11,000,0(

29101. AF 1|EMERSON ELECTRIC CO.... . 11,279,14

29250! AB 0| ENCANA CORP ...| .09/25/200 BEAR STEARNS... 14,280,6( ........ 15,000,0( 14,950,8¢ 10/15/201| 1FE....|
34537( BZ 2|FORD MTR CO DEL.... ...|.07/06/200 DEUTSCHE BANK SECU 02/01/202| 4FE.....]
34537( CA 6|FORD MOTOR CO... .| .08/10/200| VARIOUS . . 07/16/203| 4FE....]
36228(WU 3| GSMS 2006-GG6 A2. .[.07/05/200 J.P.MORGAN .20,099,4¢ .. .20,092,2¢ .. 04/01/201| 1FE....]
36292F AD 3| GSALT 2003-1 A4.. .[.09/15/200| MBS PAYDOWN. ...692,6] .. 06/15/201| 1FE....]

37042! RZ
37827 AA
38470F AC

9
2
2
0
4
9
3
7
3
4
7
7
8
9
1
0
2
6
3
3
5 .|.08/28/200
6
5

38470F AD 3
6
8
8
9
2
1
9
0
1
1
6
7
5
5
4
5
9
6
3
0
8
6
4
1

...|.09/07/200| VARIOUS..........ccovrnnn

.[.09/11/200| CS FIRST BOSTON 10/15/201| 5FE....|
.[.09/11/200| CS FIRST BOSTON . . . . . { .. 3. . . . .16¢ 10/15/201|5FE....|
.[.07/13/200| VARIOUS................... .. . . R [ .. . . . . ! (84 . 08/15/201| 4FE....|
.|.08/07/200| SECURITY CALLED BY I 06/15/201| 4FE....,
...|.09/15/200/ BANK OF AMERICA........] 11/06/203| 3FE....|
HDMOT 2005-1 Al.... ...|.09/15/200 MBS PAYDOWN.............. 07/15/200| 1FE....]
IBM CORP......cooviiiiiiiiiiccicis ...|.07/19/200 BARCLAY CAPITAL......... (684,29 .....(684,29( ....304,95] 08/01/202| 1FE....|
INTERNATIONAL LEASE FINANCI ...|.09/22/200| BARCLAY CAPITAL.. . ...(164,90] .....(164,90] ....506,944 09/15/201| 1FE....]
JPMCC 2005-CB13 A2. J.P.MORGAN... ..20,000,0( .. .20,171,64 .. ...(618,51].....(618,51]....638,384 01/01/204| 1FE....|
JPMCC 2005-LDP5 A2. . J.P.MORGAN ..25,000,0( .. . .25,107,64 .. (655,49 .....(655,49 ....815,791 05/01/201| 1FE....|
KERR MCGEE CORP ...|.07/21/200 VARIOUS Y I 2 d f | 07/01/202| 3FE....]
LAMAR MEDIA CORP.........c..ccco.. ...| .08/15/200]

11/01/203| 3FE....|

. l 197 1¢ 04/15/201| 2FE....]

38869F AD
40408! AB
404114 AJ
41283/ BR
459201 AR
45974! FR
46625 VS
46625 XM
49238t AU

..10,000,0( .

51307! AN 08/15/201| 3FE....|
52517F SC 6|LEHMEN BROTHERS HOLDING...|...| .08/09/200| 01/18/201| 1FE....]
55207{AW 7|LYONDELL CHEMICAL CO ...[.09/15/200 ....55,0( ... ..]09/15/201| 4FE....|
55207¢ AX 5|LYONDELL CHEMICAL CO... .[.09/15/200 ....10,0( .| 09/15/201{4FE....|
5525VI AJ 5|MARSHALL & ISLEY BANK............ ...|.08/18/200| SINKING FUND REDEMP 1,583,49 ... 08/18/200| 1FE....,
55932F AF 4| MAGNACHIP SEMICONDUCTOR.|...|.09/26/200| VARIOUS 38,40 38,20 20 T ] i 27 el 384T (12,34 12/15/201| 4FE....|

. ....49,67 ...
11,117,19 ........ 11,000,0( ........ 11,042,7¢
...21,24 ...23,5¢

10/15/201| 4FE....|
07/25/201| 1FE....]
01/02/201| 3FE....,
05/01/203| 4FE.....]
03/01/201| 1FE....]
08/01/201| 4FE....]
10/15/201| 4FE....|
05/01/201|5FE....|
05/01/201| 5FE....|

58446\ AC
59018 Xz
59832V AF
60467F AJ
60693! AB
60741t AA
63860F AC
63860F AD
65171! AF

MEDIACOM BROADBAND, LLC....|...|.09/29/200 VARIOUS
MERRILL LYNCH & CO. INC.......... ...|.08/16/200| MERRILL LYNCH CAPITA
MIDWEST GENERATION.. .[.07/05/200| SECURITY CALLED BY I
MIRANT AMERICAS. .| .08/22/200| VARIOUS...
MLCFC 2006-1 A2.............. .[.08/21/200| VARIOUS......

MOBILE SERVICES GROUP.........| ...|.07/20/200| LEHMAN BROTHERS.....|
NATIONSRENT, INC.... ...|.09/05/200| SECURITY CALLED BY I{
NATIONSRENT, INC.... ...|.09/05/200| SECURITY CALLED BY I{
NEWPAGE CORP...........ccccvvviiinnns ...[.07/07/200| VARIOUS...........c0ccevrnnnc]

............... 6
........ 75,18|
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65409C AG 7|NIELSEN FINANCE LLC.... ...| .08/04/200| VARIOUS 08/01/201|5FE....|
65655¢ BG 5|NORTEK, INC ...| .09/28/200| VARIOUS 09/01/201|5FE....|
65656¢ AB 8| NORTEL NETWORKS CONV........| ...|.07/13/200/ UBS SECURITIES 09/01/200| 4FE.....|
69330: AD 9|PECO ENERGY ...ccoeiiiiiiiiiiieeennd| ...|.09/25/200 BARCLAY CAPITAL 10/01/201| 1FE....|
69346F AA 6| PNA GROUP ...[.09/13/200 BANK OF AMERICA 09/01/201| 4FE....|
743320 AA 3|PROGRESS RAIL/METAL.. .|.07/24/200| SECURITY CALLED BY I 04/01/201| 4FE....|
75508. AD 8/RAYOVAC CORP ...|.08/22/200| VARIOUS.........cccovrrrnrnn 10/01/201|5FE....|
75511: AU 5|RAYTHEON CO ...|.09/12/200 BEAR STEARNS.... 12/15/201| 2FE....|
75511 BL 4|RAYTHEON CO ...|.09/12/200 BEAR STEARNS.... 11/15/201| 2FE....|
755240 AA 8|RBS GLOBAL & REXNORD CORP]...|.08/01/200| VARIOUS............ccecevennenn | 08/01/201| 4FE....|
76113t AR O|RESIDENTIAL CAPITAL CORP....., ...| .09/08/200| BARCLAY CAPITAL.. ..2,991,3¢ 04/17/201| 2FE....|
78235; AC 2|RUSSELL CORP... .| .09/06/200| VARIOUS... . . ..264,3] 05/01/201| 4FE....]
80090° AJ 6| SANMINA-SCI CORP...... .[.09/21/200 VARIOUS...... . . ..948,74 03/01/201| 4FE....|
81756! BD 5|SERVICE CORP INTL 144A.......... ...| .08/22/200 BANK OF NEW YORK..... 06/15/201| 4FE....|
847621 AA 3| SPECTRUM BRANDS ...|.09/25/200| CS FIRST BOSTON......... 02/01/201|5FE....|
85206( AG 7|SPRINT CAPITAL ...|.07/07/200| BARCLAY CAPITAL........| cevvvevreecieeieenn| wennnn..8,169,59 ............8,000,0( ..........9,125,7§ ..........9,096,0 .....coovveveeee] cereeee(B0,26] o] ceeeenn(30,26] o] 0000.9,065,7€) e e (896,17 ..... (896,17 .... 05/01/201| 2FE....|
86787C AD 4| SUNTRUST BANK. ...|.08/01/200| MERRILL LYNCH CAPITA . R . . e 4,960,9¢ ] (250,68 ..... (250,684 .... 01/17/201| 1FE....|
87922F AD 4| TELCORDIA TECH .|.09/13/200{ UBS SECURITIES........ . . . . . i i 03/15/201| 4FE....|
88033(C BA 7| TENET HEALTHCARE CORP ...[.09/28/200 VARIOUS...... 07/01/201|5FE....|
90333l AC 6|U.S. CONCRETE, INC .|.07/12/200{ KBC FINANCIAL. . . . . . . ] ) 04/01/201| 1FE....|
92203F AB 8| VANGUARD HEALTH ...|.08/14/200 VARIOUS.........c.cevvvrrnnn] q.. | Y | {... 10/01/201|5FE....|
92343\ AD 6|VERIZON COMMUNICATIONS, IN{...|.08/15/200|A.G. EDWARDS............... s s , E E , 08/15/200| 1FE....|
928391 AB 3|VISTEON CORP.......... .[.09/14/200| VARIOUS............. ...225|O( . 08/01/201|5FE.....|
97062¢ AA 1|WESTF 2005 1A Al..... .[.09/15/200 MBS PAYDOWN. 134,67 .. 06/15/203| 2FE....|
98375 AQ 9| XM SATELLITE RADIO...... ...|.08/23/200| VARIOUS................ . ..45,0( .. 05/01/201|5FE.....]
10575( BG 4| FEDERAL REPUBLIC OF BRAZIL.|F |.08/17/200 [ PP . 1,000,0( 03/07/201| 3FE....|
4599999 Total - Bonds - Industrial & Miscellaneous e 387,432,5~ ...... 387,112,17 ..(4,908,82] ..(4,908,82(13,229,97! ...... XXX..| . XXX.
6099997 Total - Bonds - Part 4 ... ...1,234,892,2( ...1,228,317,74 ...1,248,194,47 ...1,222,332,5( ...1,247,206,3( (12,170,941 (12,170,94{40,535,88(....... XXX..{ . XXX. |
6099999 QL= IR =T o To OO PPPRPPRON ...1,234,892,2( ...1,228,317,74 ...1,248,194,4 ...1,222,332,5( ...1,247,206,3€............... ((12,170,94{(12,170,94{40,535,881....... XXX..{ .. XXX. |
Common Stocks - Industrial and Miscellaneous
00512! 10 9|ACXIOM CORP.. . NY LIFE.. 1,64 XXX, L.
00817" 10 8|AETNAINC......cccovvveeeens .. NY LIFE.. . 3,97 XXX JL...
008461 10 1|AGILENT TECHNOLOGIES.. ..J...|.09/26/200| NY LIFE ...2,731.01 e XXX L.
01736: 10 6/|ALLEGHENY ENERGY INC..........., ...|.09/26/200| NY LIFE e XXX L.
01958¢ 30 8|ALLIED WASTE INDUSTRIES INC]...|.09/26/200| NY LIFE ....1,498.0( e XXX L.
02000: 10 1|ALLSTATE CORP ...| .09/26/200| NY LIFE ....174.0( e XXX L.
02313¢ 10 8/ AMBAC FINL GROUP INC.... .[.09/26/200| NY LIFE.. ...194.0( .. XXX JL...
02637! 10 5|AMERICAN GREETINGS CORP....|...|.09/01/200| VARIOUS.........ccccvvervvnc] verinnns 16,200.0( e XXX J |
02687: 10 7| AMERICAN INTL GROUP INC.......| ...| .09/26/200| NY LIFE e XXX ) |
03072N 10 8| AMERUS GROUP CO.........cccoveennn | ...| .09/26/200| NY LIFE e XXX J |
03073t 10 5| AMERISOURCEBERGEN CORRP...|...|.09/26/200| NY LIFE e XXX JL..
03076( 10 6| AMERIPRISE FINANCIAL INC. .|.09/26/200| NY LIFE.. . XXX JL...
03116: 10 0|AMGEN, INC... .|.09/26/200| NY LIFE.. 1, 388 of .. XXX JL...
03611! 10 3|ANN TAYLOR STORES .|.07/06/200| VARIOUS ..10,600.0( .. XXX L.
03738¢ 10 3|AON CORP ...| .09/26/200] e XXX ] | S
03783. 10 0|APPLE COMPUTER ...|.09/26/200 e XXX L.
04273! 10 0|ARROW ELECTRS INC ...|.09/26/200 e XXX L.
05333 10 2|AUTOZONE, INC ...| .09/26/200] e XXX ] S
05592 10 0|BMC SOFTWARE, INC... .|.09/26/200 L XXX L.
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06405 10 2|BANK OF NEW YORK CO INC......| ...| .09/26/200| NY LIFE 0023200 e 8,1 ..ovee XXX | |
07588 10 9|BECTON DICKINSON & CO........... ...| .09/26/200| NY LIFE ...650.0( ...ooovrnnnnn 44,5¢ e XXX | |
07986( 10 2|BELLSOUTH CORP ...|.09/26/200| NY LIFE ..1,359.0( v 59,33 e XXX | | —
09062> 10 3|BIOGEN IDEC INC ...|.09/26/200| NY LIFE e XXX ] |
09179° 10 O|BLACK + DECKER CORPORATIO]|...|.09/26/200| NY LIFE e XXX | | —
11563 20 9| BROWN- FORMAN COM ...|.09/26/200| NY LIFE.. XXX JL...
12189 10 4|BURLINGTON NORTHN SANTA Fj ...|.09/26/200| NY LIFE e XXX | |
125121 10 5[{CDW CORP......ccoeeiiiriiriiiciieieaiiiens ...|.09/26/200| NY LIFE e XXX | | S
12541V 20 9|C.H. ROBINSON WORLDWIDE IN(...| .09/26/200| NY LIFE e XXX ] | S
12634¢ 10 9|CSG SYSINTLINC.. ...|.09/26/200| NY LIFE XXX
12640t 10 3|CSX CORP... .[.09/26/200| NY LIFE..
12673F 10 5|CAINC...... 09/26/200| NY LIFE..
14170' 10 3|CAREMARK RX INC. .[.09/26/200| NY LIFE..
14233¢ 10 O|CARLISLE COS INC ..|...| .09/26/200| NY LIFE )
14912 10 1|CATERPILLAR COMMON.............. ...|.09/26/200| NY LIFE | |
15189 10 7|CENTERPOINT ENERGY INC.......| ...|.09/26/200| NY LIFE | | —
15670( 10 6| CENTURY TELEPHONE ENTERPI|...|.09/26/200| NY LIFE ] |
15677¢ 10 O|CERIDIAN CORP .| .09/26/200| NY LIFE .
16113: 10 3|CHARMING SHOPPES 09/25/200| J.P.MORGAN ..15,700.0( ..
17134 10 2|CHURCH & DWIGHT CO... .[.09/27/200| VARIOUS... ....153.0( ..
17273 10 8|CIRCUIT CITY STORES INC.......... ...|.09/26/200| NY LIFE ...905.0(
17275F 10 2|CISCO SYSTEMS, INCORPORATY ...|.09/26/200| NY LIFE
17453t 10 1|CITIZENS COMMUNICATIONS C(...|.09/26/200| NY LIFE..
17737¢ 10 O|CITRIX SYSTEMS INC .[.09/26/200| NY LIFE..
19121¢ 10 O|COCA COLA CO............. .| .09/26/200| NY LIFE.. . .
19416. 10 3|COLGATE PALMOLIVE CO..........., ...| .09/26/200| NY LIFE ...2,045.0( )
20337. 10 7|COMMSCOPE INC.......coccvrerreennnnn ...|.09/26/200| NY LIFE ...247.0( | |
20536: 10 4|COMPUTER SCIENCES CORRP..... ...|.09/26/200| NY LIFE | | —
20825( 10 4|CONOCOPHILLIPS.......cccoovrtvaeraeend ...|.09/26/200| NY LIFE AL
21037: 10 O|CONSTELLATION ENERGY GROU...[.09/27/200| VARIOUS...... JL...
21902: 10 8/ CORN PRODUCTS INTL, ICN........ ...|.08/01/200| THINK EQUITY AL
21988F 10 2| CORPORATE EXECUTIVE BOARI ...|.09/26/200| NY LIFE..... L.
22439 10 5{CRANE CO....ccooviiriiriiieeeeieniinine ...|.09/26/200| NY LIFE | |
22989¢ 10 9|CULLEN FROST BANKERS, INC...|...|.09/26/200| NY LIFE | | S
24237( 10 4|DEAN FOODS CO......ccvvvrririeiennnd ...|.09/26/200| NY LIFE e ] | S
25179\ 10 3|DEVON ENERGY CORP.... ...|.09/26/200| NY LIFE ...2 586.0( | | S
25468 10 6|DISNEY WALT CO .[.09/26/200| NY LIFE.. IL...
26924 10 4|E*TRADE FINANCIAL CORRP.........|...|.09/26/200| NY LIFE | |
28102( 10 7|EDISON INTL..cocorieiiniriieeienieeniens ...|.09/27/200| VARIOUS ...1,939.01 | |
29101: 10 4|EMERSON ELECTRIC COMPANY/|...|.09/26/200| NY LIFE | |
29442¢ 10 5|EQUIFAX INC ...|.09/26/200| NY LIFE I [ I
301611 10 1|EXELON CORP ...| .09/26/200| NY LIFE.. L.
30213( 10 9|EXPEDITORS INTERNATIONAL Q| ...|.09/26/200| NY LIFE.. JL...
30231C 10 2|EXXON MOBIL CORPORATION....|...|.09/26/200| NY LIFE.. . AL
30257. 10 4|FPL GROUP INC.......cccovnirrririienns ...| .09/26/200] ....1,622.0( ] | S
31190( 10 4|FASTENAL CO....coovvvriiiiiieiirnienns ...| .09/26/200] ....236.0( | |
31632( 10 7|FIDELITY NATIONAL FINL INC...... ...| .09/26/200] ...722.0( | | S
34341 10 2|FLUOR CORP........ccoovereriiairinnnens 1| .09/26/200| NY LIFE.......coooiiiiinriieine] v, 553.0( Il
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34354F 10 5|FLOWSERVE CORP.........cccccvevurnnn ...| .09/26/200| NY LIFE 00.326.0( ..o 16,17 .ooeeee XXX | |
34583 10 6| FOREST LABORATORIES, INC.....|...|.09/26/200| NY LIFE 129.00 i, 6,5¢ .........XXX..., | |
36092. 10 O|FURNITURE BRANDS INTL INC....|...| .09/26/200| NY LIFE e XXX | | —
36357( 10 9|ARTHUR J GALLAGHER & CO...... ...|.09/26/200| NY LIFE e XXX ] |
36476( 10 8| GAP INC ...|.09/26/200| NY LIFE e XXX | | —
36960: 10 3| GENERAL ELECTRIC.. .| .09/26/200| NY LIFE.. XXX JL...
377311 10 4|GLATFELTER P H CO.... ...|.09/26/200| NY LIFE e XXX | |
38141C 10 4| GOLDMAN SACHS GROUP INC...}...|.09/26/200|NY LIFE e XXX | | S
41034! 10 2|HANESBRANDS, INC........ccceveunnne ...| .09/06/200 NOMURA SECURITIES... e XXX ] | S
41086 10 5/HANOVER INS GROUP INC COM,|...|.09/26/200| NY LIFE XXX
41805( 10 7|HASBRO , INCORPORATED... .[.09/26/200| NY LIFE..
42823( 10 3|HEWLETT-PACKARD CO.. 09/26/200| NY LIFE..
43707 10 2|HOME DEPOT INC.......... .[.09/26/200| NY LIFE..
45814( 10 O|INTEL CORPORATION ...|...|.09/26/200| NY LIFE ]
45990: 10 2|INTL GAME TECHNOLOGY........... ...|.09/26/200| NY LIFE | |
46069¢ 10 9|INTERSIL CORP -CL A.....ccecvvevrnne ...|.09/26/200| NY LIFE | | —
46120; 10 3|INTUIT INC...ooveiiiiiiirineee e ...| .09/26/200| NY LIFE ] |
46625t 10 0|J P MORGAN CHASE + CO.. 09/26/200| NY LIFE..
46631 10 3|JABIL CIRCUIT INC..... 09/26/200| NY LIFE..
471020 10 5|JANUS CAPITAL GROUP INC. .| .09/26/200| NY LIFE
50533( 10 7|LA-Z-BOY, INC......ccoeevriiririiiininnns ...|.07/19/200| J.P.MORGAN
51280" 10 8|LAM RESEARCH CORP................. ...|.09/26/200| NY LIFE
52490( 10 O|LEHMEN BROTHERS HOLDING .| .09/26/200| NY LIFE.. .3,146.0( ..
52605 10 4|LENNAR CORP..... .[.09/26/200| NY LIFE.. 151.01 ..
52728( 10 4|LEUCADIA NATL CORP. .| .09/26/200| NY LIFE.. 298.0( ..
53271¢ 10 7|LIMITED BRANDS INC.........cceeene ...| .09/26/200| NY LIFE ...1,333.0( )
53279: 10 O|LINCARE HOLDINGS INC.............. ...|.09/26/200| NY LIFE | |
53418 10 9|LINCOLN NATIONAL CORP........... ...|.09/26/200| NY LIFE | | —
53932( 10 1|LIZ CLAIBORNE INC .[.09/26/200| NY LIFE AL
55284{ 10 3|MGIC INVESTMENT CORP.. NY LIFE.. JL...
55340¢ 10 3|MPS GROUP INC..... NY LIFE.. AL
55353( 10 6|MSC INDUSTRIAL DIRECT CO-A. ... NY LIFE.. L.
56405! 10 1|MANOR CARE INC........ccceevrvnnrnnn. ...|.09/26/200| NY LIFE | |
56418t 10 0| MANPOWER INC-WISC. ...|.09/26/200| NY LIFE | | S
57459¢ 10 6{MASCO CORP ...|.09/26/200| NY LIFE ] | S
58064! 10 9|MCGRAW HILL COS INC ...|.09/26/200| NY LIFE | | S
58155(C 10 3| MCKESSON CORP ...| .09/26/200| NY LIFE.. IL...
58469( 30 9|MEDICIS PHARMACEUTICAL COF ...|.09/26/200| NY LIFE | |
58933. 10 7| MERCK & COMPANY INC.... ...| .09/26/200| NY LIFE | |
59156F 10 8| METLIFE INC ...| .09/26/200| NY LIFE | |
59408 10 8|MICHAELS STORES, INC ...|.09/26/200| NY LIFE I [ I
59491¢{ 10 4|MICROSOFT CORP..... .| .09/26/200| NY LIFE.. L.
61166V 10 1|MONSANTO CO. .| .09/26/200| NY LIFE.. JL...
61536¢ 10 5|MOODYS CORP.... .[.09/27/200| VARIOUS AL
62886F 10 8/ NCR CORPORATION ...| .09/26/200] ] | S
63764( 10 3|NATIONAL SEMICONDUCTOR C(|...| .09/26/200 | |
641201 10 4|NETWORK APPLIANCE INC.......... ...| .09/26/200] | | S
65584: 10 8/ NORFOLK SOUTHN CORP...........| ...| .09/26/200] Il
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