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Statement for June 30, 2006 of the FACTORY M UTUAL I N S U RAN C E COM PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS .ottt | nesireen 2,168,424,345 | ..o | v 2,168,424,345 | ......... 1,993,072,139
2. Stocks:
2.1 Preferred STOCKS.......c.oivuiriiiiirr st | srbesst st ssins | et | it (U1 O
2.2 COMMON SEOCKS....vvuucvuerresceeacrieeesseeesse st eess st ssstssssnsnies | sessessnas 4,746,381,762 | ..o | e 4,746,381,762 | .......... 4,575,236,346
3. Mortgage loans on real estate:
BT FIESEIENS ..o | erbeesb bbbt sti s | ettt | ettt (01 O
3.2 Other than firSt IENS........c..cvieiieieieiecese ettt snas | evesessessessessssensas 4,039 | .o | s 4,039 | oo 5,001
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBTANCES)......vovicviiiiete ettt st st b s ssssesans | evessssessessaes 3194171 | oo | e, 3194171 | o 2,705,082
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... oo rveeerresesneeeessesessesseessessessssseesessssesssessessesssssessessessssssessessnsssssssssssnsns | sssssssssnsssssssssssssssnssons | sesessssssessassossamssessessanssns | sessessosssessessosssessessnes (0 U
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)....eervvovererinrrersnsessessessssssssnesessesss | sesssssssssssssssssssessessessansss | sessessanssessessesssnssessessnss | sesessesssessessessonssessesso (0
5. Cash ($.....113,733,621), cash equivalents ($.....101,529,773)
and short-term investments ($.....180,922,561).........cc.eerurrrrrrmrinersrseeseessensssesssssenssssssssssnsees | seessesssens 396,185,954 | ....cvevereeererereeieeens | e 396,185,954 | ............. 583,784,108
6. Contract loans (including §.......... 0 PrEMIUM NOES).....erervrieiereisriseisnsiseese s iessesstssssssssssssssnsees | sressessnssssssssssssssssssssssnsss | stesssnssmssessesssnssessassessess | sessssssssessessesssnssessesso (0
7. Other iNVESLEA @SSELS........c.cvcviieicreeteeeteees ettt s sse s sense s sensesentens | eesesassinsas 119,322,499 [ ...ooveeieeeveeeeceeiens | e 119,322,499 | ............... 92,007,855
8. RECEIVADIES fOr SECUMHES. ... ..evuereeeerserierieerieeeiere sttt sessssnnes | sessssssssenesns 4,133,806 [ ..o | e 4,133,806 | ..occoverinnn. 2,959,659
9. Aggregate write-ins for iNVESIEA @SSELS.........cceveviieeriesieteeees ettt sesressssens | sessessssssesssessssssaneand (O RN { R {0 R 0
10. Subtotals, cash and invested assets (LINES 110 9)......c.cevrcrieceiieieecesce e seesessenes | seeveniens TA37,646,576 | ..o (| 7,437,646,576 | .......... 7,249,770,190
11. Title Plants less §.......... 0 charged off (for Title INSUFEIS ONIY)........c.cveveveieieieieieisieiieseesesieies | eoeresissiesesessssssessssessens | sesssessisssssesssssssesssssssens | svesssessssssssesssssssessesad (0
12.  Investment income due and CCTUBG...........ccocivriiniiiiiicii s | ssrsisenees 29,487,252 | ..o | e, 29,487,252 | .....cceeunue. 28,071,195
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection...........cccccevvevevis | ovverernenas 422,644,460 | ... 10,831,778 | ............. 411,812,682 | ..o 365,087,045
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMiUMS).......ccciviiieiniinies [ e [ | snsessesessssessnesssseend (0
13.3 Accrued retroSPECHVE PIEMIUMS..........cccvevieiieeieteiiteeeseetesstesesssessss s sesessssesesessssesnaes | sresesssessesessssssnssssssesessess | seeresessesessssesessesesessssnses | sresesssisssssssesessesesssnnd (1 TR
14. Reinsurance:
14.1 Amounts recoverable from rEINSUIETS..........ccc.uviniiiiiinineisesesesessissssesinsins | sovesinsinaes 211,232,413 | oo | e 211,232,413 | .o 104,058,446
14.2 Funds held by or deposited with reinsured COMPANIES..........cccviveerrieeirirerieieisieiesieienens | seeversesiens 35,137,426 | .o | e 35,137,426 | ..ccevnnee. 30,647,847
14.3 Other amounts receivable under reiNSUraNCe CONMTACES...........c..cuiciiiieiineiniieiieinnins | cereesiririssiissssieneiss | sresesesmiessesssessessessneens | ensessnnssiessessesssiensed (U1 O
15. Amounts receivable relating to UNINSUIEA PIANS............coeuiviiiiicieeicteieee et sssiesies | cevessessssssssssesssssssessesinsas | sesessesssssssessssessessesssssnsns | esessesississesssissssesanss (0 TR
16.1 Current federal and foreign income tax recoverable and interest thereon.............cccceevevevvceens | covvveirvienns 21,824,663 | ...cooovererererieesieies | e 21,824,663 | .....ccoco.... 66,450,444
16.2 Net deferred taX @SSEL..... ..ot | srbnsinsisssnsssnssnssssssens | ceniesinnesissessssessnssensens | srnnsenssnesnssssnesieen0 | s
17.  Guaranty funds receivable or 0N AEPOSIL............cccviueviveeiieeeesee e sessssenies | evenaesnseees 2,426,833 | ..o | e, 2,426,833 | ..covveenee. 2,991,816
18. Electronic data processing equipment and SOftWAre.............ccoveuriveieiereieieeee e eseeiesnies | eveniesnseenns 5,070,451 | .oooviieeveeceeeeeeeies | e, 5,070,451 | .o 5,914,555
19.  Furniture and equipment, including health care delivery assets ($.......... (0) TS ISR 15,259,948 | ...cooovvennv. 15,259,948 | ..o (0
20. Net adjustment in assets and liabilities due to foreign eXChange ratES.........cciveicieiiieiirieiiis [t | v ssiees | sessesesiesessessessesssaenad 0 [
21. Receivables from parent, subsidiaries and affiliates..............ccceeervireerrieieiisicseieeceeeeeeees | v 191,328,974 | ..o | e 191,328,974 | ............... 28,147,072
22. Health care (§......... 0) and other aMOUNLS TECEIVADIE. ... isiees | coreeseneessasesessssssssssssens | sessssssssessnssesssnssessessasssns | sessesssmssessessmsssessessnes (0
23. Aggregate write-ins for other than invested @ssets............ccovevieiiicicieeieseeee s | e 469,273,336 | ... 386,867,388 | ............... 82,405,948 | .............. 98,141,247
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 10 through 23)...........ueeerummeruerirnimmierenerieneesssssesssesssessssesessesssssesnns | eevsneees 8,841,332,332 | .....cc..... 412,959,114 | ......... 8,428,373,218 | .......... 7,979,279,857
25.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............cccurveieies [ oerrireiieiiieieieseieiieiens | eeresseiessssesessessssessssess | sessesssessssessessessssesad 0 [
26. TOTALS (LiNES 24 AN 25)........comivicriririrceeierieiseienieesssesssssssssssessseessssesssesssssessssssssssssns | eeeeneees 8,841,332,332 | .....cc..... 412,959,114 | ......... 8,428,373,218 | .......... 7,979,279,857
DETAILS OF WRITE-INS
0907, et eeseees sttt et | sttt n st | stsee s nees et enntnn | eesieennt st enet st (1
0902, .. eeeeerees sttt Rttt | et bttt | sbreeb st een et | eenseennt sttt (1 RN
0903, .. eeeeeerees ettt RS se et set e | eeeE et bs et ns s | seseet st een g enntnn | eessnennt st net e (1 O
0998. Summary of remaining write-ins for Ling 9 from overflow Page...........ccocevireivereciniciesesieien | oo (0 U 0 [ oo 0 [ oo 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 @DOVE)......ceurrurrrrerreserarssessmseserssessessrssrssseees | ssssesssssssssssssssssssseseees (01 (0] I (01 I 0
2301, CSV LIfe INSUFANCE.........cvcveivecveeieieteee ettt st st sensssnns | oevesaesssanes 53,945,660 |....ccoovrrirerrirecririeriienns | ceerennnnnn.53,945,660 | ... 53,571,361
2302, PENSION ASSEL.......ovviiivieceiciii ettt sttt bbbt snsnns | enbesassinsas 341,645,557 | .o 341,645,557 | viiceeeeeen0
2303. DIrCtor COMP PIAN..........cvivieiiiiicee ettt ss s sss st ssaenans | ebssesessaesand A111,233 [ | e 111,233 | 3,821,660
2398. Summary of remaining write-ins for Line 23 from overflow page.........cccoevvvevreevveecsieseireens | cevvverienans 69,570,886 | ............... 45221831 | oo 24,349,055 | ............... 40,748,226
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiNE 23 @DOVE). ... cverruerisrerrresrresserrsensesssnesssnessnens | eessesssenes 469,273,336 | ..oovveees 386,867,388 | ..o 82,405,948 | .....c.ccoo.... 98,141,247




Statement for June 30, 2006 of the FACTORY M UTUAL I N S U RAN C E COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decen?ber 31
Statement Date Prior Year
1. Losses (current accident Year $....438,013,411) ...ttt a st annes | srenbeeniteseessaeneaas 1,847,456,806 | ....ccoevvvvverirnnne 1,790,391,323
2. Reinsurance payable on paid [0sses and 10SS adjuStMENt EXPENSES...........cveueiiiririiieeieie et ssnsenes | stesesesssssessesesssssesses 35,948,049 | oo, 55,857,348
3. LOSS Q0JUSIMENE EXPENSES.......cvvcviiiiiscieiscisie ettt sttt bbbt s et nns | stesnbestense s st st naees 130,162,174 | oo 135,189,899
4. Commissions payable, contingent commissions and other SIMIlAr CRAIGES............cccuciveicuiieieiciee sttt | evesssiss s s s ssse s ss s ssssesas | sesessessss s sessesse s s b s e b e s s ssssensenaas
5. Other expenses (excluding taxes, lICENSES ANA FEES).......c..curiiuiiiiriiieieicteiee et sss s sssssnts | stesssessessessssessesaees 132,954,712 | oo 158,593,728
6. Taxes, licenses and fees (excluding federal and foreign income taxes) 12,598,503 21,149,380
7.1 Current federal and foreign income taxes (including $.....21,343,000 on realized capital gains (losses)) 68,007,320 47,682,897
7.2 Net deferred taX laDIlItY........ ..ot se sttt | anentenss st eeen 185,682,000 | ...oooeeverrirereins 195,475,000
8.  Borrowed money §.......... 0 and interest thereon §........... 0l N OO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....264,143,803 and including
warranty reserves of $.......... )ttt bbb bbbt bbbt sttt s et nntes | evaebinaensasaesnsenea 1,257,737,779 | oo 1,108,219,162
10, AGVANCE PIEIMIUM......ouveiireereteeesee e ieeese et se e e st s ses e sees s sees 28 e e e a8 2842842848842 8 4288428428428 4e 58058 e 284 R8 s e s b ers et sessessses | £428esEaessessesseessesses st anssessessessunssns | £essesssssessessesssnssessessenssessessessnnenns
11.  Dividends declared and unpaid:
11,1 SEOCKNOIAETS. ..ot eece ettt st s e s s st s R8s n b et s | 428 eeEeessesEeesenssessessassenssessestesssnsss | £essesssssessessentsessessessen s e s s s s snnens
11,2 POICYNOIABIS. ... et s et ee e s sns et | 4esebsesensasse s e s ee b e s st eseeses et s e ssenses | Sbsesesseesee et e e et s et n s
12.  Ceded reinsurance premiums payable (net of ceding commissions) 129,652,914
13. Funds held by company Under reiNSUFANCE trEALES...........uviureriurireeriririieiieersis ettt ssense e | seessesssssssessssnssnssenns 72,656,064
14.  Amounts withheld or retained by company for aCCOUNt Of ONETS...........c.cvviueicveiieee et esseniens | sveveessssssssesessssses e 8,525,670 | ..oooeveverereriereiina 8,281,294
15, Remittances and items NOt @lIOCALEM. ..........cc.cueveiiieiicrcieece bbbttt ses s ssneaens | sessesesassesesssssesnssaesanaas 257198 | oo 1,357,901
16, PTOVISION fOF FBINSUIANCE.........ouveeeeiererriseeeis ettt sen s | ebsseens st s s 18,670,240 | ..o 18,670,239
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES.........cccvevrirecveicieeee et seseaes | sresessessssssssesssssesaes 33,778,541 | v 38,475,046
18, DIafts OUISTANAING........evcvieeiceectece ettt sttt et bbbt e s a st e st s et s s beesss s ssesesanes | sbessstestessesesseseesses st e st esset st et et nte | Saebesseteeben s et se et et s et ettt et et nee
19.  Payable to parent, SUbSIAIArEs ANA AffIALES...........ccccciviiiiiccce et bbb sbenas | ebesseaes st b et ettt bs ettt s sesna | Shbseaebe et et e s et s s et bes et et s et n s
20, PAYADIE fOF SECUMHES. ........cvevieveieeeictes ettt ettt sttt b s e bbb s sttt es st s s benssesssaesanssnss | ensessssissssesssessensesanes 9,190,237 | oo 9,904,845
21, Liability for amounts held UNder UNINSUIEA PIANS............coouiivereiieieiiecrectee ettt e s e s st st s ssnaets | sbesesssansassssesessesesebes st s s sesebesaebess | ebesssstssassesetansesebasssses s e tebessntenan
22. Capital notes §......... 0 and interest thereon §......... 0 O ETPOPTE BOS T O T T TTTT
23, Aggregate Write-iNS fOr HADILIES. ........ccveiireieiieiiceee ettt s s ns st entennes | oesassessnssssessesansansasanes 6,341,057 | oo 10,103,534
24, Total liabilities excluding protected cell liabilities (LINeS 1 through 23)........ccvveviiiiceeeeeeeee et ssnenes | cveriesiinesseresenaens 3,949,619264 | ........cccucvnrnn. 3,775,060,680
25, Protected Cell NADIIES. ...
26.  Total liabilities (LINES 24 @NG 25)........cccuueuriiieiiieiieieieie ettt as st b bbb s st
27.  Aggregate write-ins for special surplus funds
28, COMMON CAPIAI SEOCK........cvvicveiiiieicteisie ettt b st s bbbt s b es st besses st | 4bsebansensessessssestessebensenbe s s bessessesaes | 2bsnsessnssesssse s es b en s s et et s bt nn
29, Preferrd CAPIAI STOCK.........ccviveiieitict ettt sttt bbbt s s b s sttt b bt saes | 4hsebnsee s sa et st et e st s e bbb s e baebaes | Sbinaebaees s est ettt bt en
30.  Aggregate write-ins for other than special SUMPIUS FUNGS...........c.ccueieieuiieiriciee ettt bess s | sentessesesessessssessssesaes 1,250,000 | .ovovververeeiececie 1,250,000
31, SUIPIUS MOTES .. ..ottt bbbt s et bbb s b b8t bbb s bbbt ns s s na | ebsesstnt et et s s s bt s s s b s ssen st | ebsaeb et st s s bbb s bt st
32, Gross paid in @Nd CONMHDULEA SUMPIUS. .........uvuieerereieireiee ettt ss et E st s et se s en s st ensss | 2eseesetsee st essaesse st eesesssesses st ensees | 4etessesssesseeseesansses st e st s ssessensenes
33, UN@sSIGNEd fUNAS (SUIPIUS).......c.cvuiveiiurciiieiciicisiie ettt ettt bbb bbbt s st nsensnas | sansesssnsessnsnsanes 4,477,503,954 | ...coovrvren 4,202,969,177
34. Less treasury stock, at cost:
K73 - 0.000 shares common (value included in Line 28 §........ 0) vttt ettt | Stesetest s bt a et s bbbt | Sebensebie s e b se et se ettt
342 ... 0.000 shares preferred (value included in Line 29 §.......... 0) e eer et et er ettt | SeEeeEeeRteeE et enE et enE et ene st st s s | 4efenEenRsee et en s ettt
35.  Surplus as regards policyholders (LINES 27 £0 33, 18SS 34).........cuviuieerieieiieeeeeerecteee ettt ssees | ssssessssissesssssannes 4,478,753,954 | ......cooovevnn 4,204,219,177
36, TOTALS. .. coeetcetseees s e ees s st sttt et | eessenee st 8,428,373,218 | ..ooovvrercin 7,979,279,857
DETAILS OF WRITE-INS
2301, MisCellaneous ACCOUNES PAYADIE...............cceuiviiriieiereicee ettt bttt s b sae s b nsess | sestesssissessessnseessnsesand 6,341,057 | oo 10,103,534
2302, ettt E AR R E eSS R R R £ R AR SRR £ RSt et ee s b nr | ebseteeEeE et et e e e R et et et b s s et et | £etnEet et et n sttt n ettt
2803, RS S £ R R R S R SE R R R S Rt | iR | s et
2398. Summary of remaining write-ins for Ling 23 from OVEMIOW PAGE.......cvvuvurirrereirniniiieieissstesis s ssesssssssssessesssssssssessessesssnss | essessesssessessasssessessassensssssessessns 0 [ e 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 GDOVE)..........cuieiveiieiisiieiiesistissseessisssisssssssssssssesesessessssssssssssssssssssssssnsess | ssssessssissessesssssessssesand 6,341,057 | oo 10,103,534
2 (T BSOSO PPN DR R TSRS
2702, RS S RS S R S R S R R e E Rt | Hieh bR nees | erens et
2703, RS R R E R R R Rt | HieR et | b iRt
2798. Summary of remaining write-ins for Ling 27 from OVEMIOW PAGE.........cceveveivierieeisie st tes sttt sesssssssees | evssssssnssssssesssssessssessessssessssanes (0 I TR 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 BDOVE).......ueuiueiriieiiiiiseieeiiesessessseesssesessssassssssssssessssessassessssessessessssassassess | sessessssossessssassassessssessassessssasanes 0 | e 0
30071, GUAIANEY FUNGS. ......vvvoeierceeariseeeessesee s sttt | entsness et nes 1,250,000 | oooovernrieriecienens 1,250,000
3002, oot RR SRR R | 48Rt | Rt
3003, et
3098. Summary of remaining write-ins for Line 30 from overflow page
3099. Totals (Lines 3001 thru 3003 plus 3098) (LINE 30 @DOVE)......vuvieeruirriisieeriesessssesssssssessesssssssssseesssssasssssssssessssessessessssesssnsesans




Statement for June 30, 2006 of the FACTORY MUTUAL INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.............. (WrtteNn $.....1,220,704,226).........cooveveereecreeesreseeciessesseessiesses s sssss s s es s sssees s es s sssns s snssans | esssessans 1,158,026,657 | ........... 1,113,520,574 | ........... 2,250,205,010
1.2 Assumed........ (WIItteN $.....453,783,989).........oueveeeeerriereseeesssssss s ssss s ssasnsnes | srsiensasenns 346,716,785 | .............. 341,525,662 |...ccrenn. 669,429,978
1.3 Ceded . (written $.....406,657,526).... ...375,696,526 ....348,671,965 |.............. 682,747,072
1.4 Net....ooooovrenne (written $.....1,267,830,689).........c.cuuuuiviririenriciicissssesse sttt nsaes | sensiensans 1,129,046,916 1,106,374,271 2,236,887,916
DEDUCTIONS:
2. Losses incurred (current accident year $.....555,522,655):
2. DINBCL. ..ottt sttt bbbttt a bbbttt bt st e ba b e s sb e s s ntensens | eebnbnsanes 429,932,506 | .............. 437,839,653 | ........... 1,613,414,887
2.2 Assumed ...267,096,335 | .. ....109,109,358
2.3 CRUBH. ..ottt sttt bbb bbbttt as s e sses st s st | srsntsstisnans 174,330,972 |................ 85,377,871
2 NBL ..ottt b ettt | suentntnneas 522,697,869 |.............. 461,571,140
3. LOSS EXPENSES INCUITE. .......ouivveieictietcieci ettt s sttt st s st s st snaas | srebensessesanes 32,240,121 | .o 23,326,987
4. Other underwriting EXPENSES INCUIEM...........cevieevecieiieseesesee ettt s s sesesssaes s s b s s s s sssssssssassnes | sevessesesans 272,519,669 |.............. 250,828,802
5. Aggregate write-ins for underwriting EAUCHIONS............cc.cvevcveiiiieicteiceec ettt ssssssesesssssns | seersssessessssessssenssssnsensQ | orreriessesisseseresssasaens 0
6. Total underwriting deductions (LINES 2 trOUGN 5)..........ccviieiiieiiiiiicc ettt nn s | aerininansnns 827,457,659 735,726,929
7. NEetinCOME OF PrOtECEA COIIS.......uvvurerrerreeeeeeeireeresiseis et se sttt ensns | 2bstensanssessassanssessastesssnes | sssessesssnssessessanssessessnssnns
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....oovveiiieiieieirieieiesieseeseeseis et sssssssssssesssssens | vesessessenns 301,589,257 | .....cccvn.e. 370,647,342
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM..........cccueriieieie ettt bbbttt s s sesnnns | erenses ....80,963,521 68,850,965 131,757,725
10. Net realized capital gains (losses) less capital gains tax of $.....37,758,000... .70,120,836 |.. 53,114,523 | .... ....71,593,914
11. Net investment gain (I0SS) (LINES 9 + 10).......cuuiuiueireieeiieeieieset ettt ssss s ens | sentnsnssns 151,084,357 | .............. 121,965,488 | .............. 203,351,639
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....159,254)...........c.ccurrurrreeereeeeeeeee e ...(159,254)
13. Finance and service charges not included in premiums.......... |
14. Aggregate write-ins for miscellaneous income............. (264,032) | ..
15. Total other income (LINES 12 thIOUGN 14)........uevurieieisreriseese st nsan ....(423,286)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.

33.

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

foreign iNCOME taXES (LINES 8 + 11+ 15) ...ttt ettt sss st b st
DiVIAENdS 10 PONCYNOIAETS. ... ceeeeececeeet ettt sttt s
Net income after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LiNE 16 MINUS LINE 17).......cuuiurrururieieiieire ettt sttt sttt
Federal and foreign income taxes incurred......
Net income (Line 18 mMinus LiN€ 19) (10 LiNE 22)........oueiririririerreeie et sssssssssssssssessssssssnnes

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDEr 31 PHOI YEAN............ccceueviereieieieieieece ettt
Net income (from Ling 20)........ccocueuoreerreneermeenceneereieneeneen.
Net transfers (to) from Protected Cell QCCOUNES............ciuvirieiiisiriess e
Change in net unrealized capital gains or losses less capital gains tax of $.....4,567,000...........cocooveermrrreereerrrerrinnes
Change in net unrealized foreign exchange capital gain (loss)
Change in net defermed INCOME tAX...........ccevcverereeiciesee ettt sttt sss s nes
Change in NONAAMILEA ASSELS.........iuiireiiisic ettt
Change in provision for reinsurance.
Change in surplus NOtES.........ccceveeiveieirriiereerinies
Surplus (contributed to) withdrawn from protected cells..
Cumulative effect of changes in accounting principles
Capital changes:

32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)..
32.3 TranSTErTEd 10 SUMIUS. .......uvererireeeeer ettt ettt
Surplus adjustments:

33.1 Paidin
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from CaPItal..........ccvvururrirerirreicie ettt ettt st ss st
Net remittances from or (to) Home Office
Dividends to stockholders....................
Change in treasury stock.........c..covevvrrierreieiinnnans
Aggregate write-ins for gains and losses in surplus.....................

Change in surplus as regards policyholders (Lines 22 through 37)...........cocveirreiieiieeeeeee st
Surplus as regards policyholders, as of statement date (Lines 21 plus 38).........c.ccveveveeerereiineeeieese e

.............. 452,250,328
.............. 452,250,328 | ............492,702,054 713,646,925
136,454,639 | .............144,693,160 187,854,041
.............. 315,795,689 | ............348,008,894 525,792,884
........... 4,204,219.177 3,532,790,725 | .........3,532,790,725
..315,795,689 ....348,008,894 525,792,884
(45,092,021) | oo (12,432,604) | v 168,421,735
4,696,505 | .. (5,230,532) | ... 11,021,014
14,360,000 | ..eovvrrren (754,000) | oo 3,362,000
(5,921,923) | corvoren (20,787,657) | voorvoe (30,295,465)

.10,799,747 |.

.(33,351)

.(6,840,365)

.............. 671,428,452

........... 4,204,219,177

0501.
0502. .

0503. .

0598. Summary of remaining write-ins for Line 5 from overflow page... .

0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 8D0VE).......ccuevcuiiieiiiiiieieiciseteiesesteses s sesessssesssssssssesessesssnssnes | sensenessessnsessssessnssneensd | orsrsessesissesssesnsssanss [0 0
1401. Miscellaneous (EXPENSE) INCOME ........cvcviviveierisieiee ittt ssse s sessssessssssssesssssssessssssssssessssenss | sensessesessssensesessnse( 28 1) [ orerverierseeneeneens(3,968) | vovevrivecriinne 2,479,786
1402. Balances Charged off ...(135,149)
1403. L 0SS ON fOrQIGN EXCRANGE. ......ouiviiieeicte ettt bbbttt bbbt

1498. Summary of remaining write-ins for Line 14 from overflow page

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)........ (264,032)|.. ..

3701. Foreign Exchange & Other Adjustments...................... .(9,304,098) | .. ..10,796,997 |. .(6,925,525)
3702. Interest on prior year federal and foreign income taxes... B25 | 2,750 ...85,160
3703.

3798. Summary of remaining write-ins for Line 37 from oVerflow Page...........ccceveueviveicieiniieicereeeee e sssesiesesssiesiesenns | evesresissesesesinseesnsernsQ [ eveesiiniieesieissieieseen [ 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LiNe 37 @DOVE)..........c.ccveecreeriicersicecieeeersreisneseierenerensnsnessnsssenessesenssses | eeerenenenenend(9,303,473) | vovevirennnn 10,799,747 | .. (6,840,365)




Statement for June 30, 2006 of the FACTORY M UTUAL I N S U RAN C E COM PANY

CASH FLOW

Currer11t Year Prior Yeezar Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums COlECted Nt OF FBINSUIANCE. ..........cvuiiiiriieiieisirieie bbbttt enes | rebsebinsbnesniae 1,212,829,403 | ...ccovvirenee 2,196,547,917
2. NEtiNVESIMENTINCOME. ......cuiviiciictcte et b bt s et s st s s s b s bbb sb b s s e s es s sebebessnsesnsnsetes | sessssssesnsesesssnsns 73,655,577 | oo 133,492,820
3. MISCEHANEOUS INCOME.......oucuieiiiiiteisiee ittt bbbttt b bbbkttt es bbb s b s b nnses | ebssessnsssssnsessnsntenns (423,286) | ...covererieririeieas 972,406
4. Total (Lines 1 through 3). .1,286,061,694 ..2,331,013,143
5. Benefit and 10SS related PAYMENES. .......ccviveiiiecicecicecte et b bbb a st et baenas | senteseeseesentes s 597,205,231 | .coevevvveircirins 855,243,272
6. Net transfers to Separate, Segregated Accounts and Protected Cell ACCOUNES...........ccvevecviecvciriseeeiee st essssssssssssessesss | sresssssssssssesssssssessssssssssnsens | sresssssssssssssesssssssesssssssssssssssaes
7.  Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccccuevcuiiicicce e | envesesiesssees s 343,412,425 | oo 583,685,812
8. Dividends Paid t0 POIICYNOIABIS..........coviveveicreciiicei ettt bbbttt b bbb se b s bbb asaebasanns | nesebebessesesssssessesebesessesessnsntets | ebebassetesssesetan s et e s s e s et bens
9.  Federal and foreign income taxes paid (recovered) $.....16,415,000 net tax on capital gains (I0SSES)...........c..ervverrvrerrererreeesirinns | cossssissssisasisonns 109,262,435 | ..o 270,080,510
10.  Total (Lines 5 through 9) .1,049,880,091 ...1,709,009,594
11. Net cash from operations (Line 4 MINUS LINE 10)........c.eieiririrerrieireieire ettt sttt ss ettt snes st essenssestenss | ssessessmssssssessnnes 236,181,603 | ....ovoereeenen. 622,003,549
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS.... ettt s ettt nnbans | ehensnet st 977,839,485 | ...ccoovverriennes 1,097,288,128
12,2 SHOCKS. ... vvurieeeeiises ittt et sttt | sinssenstess s 453,929,134 | oo 586,592,740
12,3 MOMGAGE I0BNS.......coveiviiieeictc ettt ettt s bbb bbb bbb s st st s s s ens e nsensnnsens | ebisbessensessses s e s s sanes 962 | oo 2,307
124 Real estate
12,5 Oher INVESIEA @SSELS........cvucvueicircieei ettt bs bbbt s 8RS b bbb
12.6 Net gains or (losses) on cash, cash equivalents and ShOM-tErM INVESIMENLS...........c.ccueivieiiecieeeces e seses | eerese s sss e s ssses s sessesnss | sesesaessesssssssessessebeseseesensesaees
12,7 MISCEIIANEOUS PrOCEEAS........ovuiverieiviictiiise ettt sttt ss bbbt s st s s b s st s bensens | dessstesssssessssesnnaes 6,459,133 | oo 10,253,945
12.8  Total investment proceeds (LINES 12.110 12.7) ...ttt sse st s st se s sssnsssaesns | esessssinssssanes 1,448,677,976 | ..ocoovvevee 1,724,825,048
13.  Cost of investments acquired (long-term only):
131 BONGS.... ettt Rttt | cbsenb et 1,157,209,776 | ..ovovverrinnes 1,281,684,739
13.2 Stocks... ....573,645,443 979,031,156
13,3 MOTGAGE I0ANS........oieiecieeieeeiciee ettt bbb b s bbbt b se s aae s e bbb b s b bae bbb st s s st e b esbe bt s esesesebesesantans | 4ebsnsesessesetesssesesnsesetesebenanns | suebebesintessssete et et e bt b s e aeas
134 REAIBSIALE. ......ooeiecvvceceee ettt ettt ettt bttt ae s ettt e et e s aas R et ettt s et ettt es s nssanantas | ernesaerteaetaseneneennaees 549,514 | oo
135 OthEr INVESLEA @SSELS.......oucvurerueirseiie ittt | ebbesbinnss st ssnnses 29,520,162 | coocvrevricrcriene 30,997,243
13.6  MiSCEIIANEOUS APPIICALIONS. .......euuvveercieiieietcreiie ittt st es st s bbb s st s s s et s b ensnens | sresssssnssssessssensesssssnsensensnssnsees | erssssssnssessseessnnes 26,497,245
13.7 Total investments acquired (LINES 13.110 13.6) ...ttt ae s ss s annns | eveseesesseaesanans 1,760,924,895 | ... 2,318,210,383
14.  Netincrease (decrease) in contract 10aNS aNd PrEMIUM NOLES..........cowuirirrrirrirrirriireseesssrese s ssessesssesessessssssessessensssssessesssns | sessessessssssssssnssssssssssassansanss | sesessssssessassesssnssessessanssessessnes
15.  Net cash from investments (Line 12.8 minuS LiN€ 13.7 @NA LINE 14).......cciiiiiiniieiiieieieceiese et ssssssessenns | sresessssssssssesns (312,246,919) | ..coovvevererrnnns (593,385,335)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16,1 SUIPIUS NOLES, CAPIAI NOLES........cueiviiciiiciie sttt bbb bbbt st bae bbb bs s s s saes | H1ebessebsessssassestes st es e baebensesnte | saebmsessessessstestes et es e sse s sessees
16.2 Capital and paid in SUPIUS, €SS fTEASUIY STOCK.......vuurvreriererirririinirerisisessssessees sttt sssssstenses | sessessessssssssnsssnssnssnssmsssnsnsanss | sesessssssessassasssmssessessanssessassnes
183 BOITOWED FUNGS. ...ttt s e s8££ b bbbt b | oebseb e et e bbb bbbt n et | Hebebaebs e b sttt bbb een et
16.4 Net deposits on deposit-type contracts and Other INSUFANCE IADIILIES.............veurirririrerei e | etsesessesesess e tes et ssssesees | cressesessessessssessessetessessessesessees
16.5  DIVIAENAS 10 STOCKNOIAETS. ...... oo ceeeecee ettt s bt st s st entensns | sebsessestnsesessneseetssnetentnsnesn | sesetsesessastesssestessensenssessensanen
16.6 Other cash provided (applied) ..(111,532,838)| .... 661,500
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6)..........ccccovvrvrinrrrriniennen. (111,532,838) | coveevrrerrieinrireinn 661,500
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Ling 15 plus LiNe 17)........c.cvevvererierereesrenreieens | covveerenieeisienns (187,598,154 | ...ovvvvvrerrirernn. 29,279,714
19. Cash, cash equivalents and short-term investments:
191 BOOINNING OF YBAN.....cuivitiete ettt bbbt ba bbb bbbt bb et b st es st et et b st et s snsebensetebennsenes | sbevessesessssnsesanes 583,784,108 | ....ccoovvvrcrne 554,504,394
19.2  End of period (LINE 18 PIUS LINE 19.1).......cuuieuireriiriiecieiiieeeceiieeiesese et esis s sseis e esssses s ssssessssssesssnns | coneesnsessssnsssnes 396,185,954 | ......ccccvvrrnnnn. 583,784,108

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

[ 20.0001

-------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------- [




Statement for June 30, 2006 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

No significant change.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

No significant change.

Note 11 - Debt
No significant change.

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

No significant change.

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.



Statement for June 30, 2006 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

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

No significant change.

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

No significant change.

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

No significant change.

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

No significant change.

Note 20 - September 11 Events

No significant change.

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

No significant change.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

No significant change.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

6.1



Statement for June 30, 2006 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 31 - High Deductibles

No significant change.

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant change.

Note 33 - Asbestos/Environmental Reserves

No significant change.

Note 34 - Subscriber Savings Accounts

No significant change.

Note 35 - Multiple Peril Crop Insurance

No significant change.

6.2



Statement for June 30, 2006 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

2.1

22

41
4.2

6.1

6.2

6.3

6.4

7.1

7.2

8.1
8.2

8.3
8.4

9.1
9.2

10.1
10.2

1.1

11.2

13.
14.1

GENERAL INTERROGATORIES

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

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act? Yes[ 1] No [X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ 1] No [X]

Ifyes,date ofchange: s

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes|[ ] No[X]
If yes, complete the Schedule Y-Part 1 - Organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

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

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NAJ[ ]
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2004.........ooveeeree.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2004..........cocovevnee.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/28/2006.........c..covvevrnee.

By what department or departments?

Rhode Island Division of Insurance

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ] No [X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No [X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

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

Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's

primary federal regulator].

1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0CC 0TS FDIC SEC
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount. ) 0
INVESTMENT
Has there been any change in the reporting entity's own preferred or common stock? Yes|[ ] No[X]

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

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: L R, 2,794,000
Amount of real estate and mortgages held in short-term investments: B 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]



Statement for June 30, 2006 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

14.2

15.1
15.2

171
17.2

GENERAL INTERROGATORIES

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

If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Statement Value
TA.21  BONGS ..ottt sttt a bt nan

14.22 Preferred Stock
14.23  COMMON SEOCK........vueitecieeiieiseiiscses ettt bbbt bbbttt e
14.24  ShOrt=-TEIM INVESIMENS........coveevecieeicieee ettt s saes s
14.25 Mortgages, Loans or Real EState..........cccoeieiiiiiicicccse e
B T Y T TR

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

Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
Excluding items in Schedule E, real estate, mortgage loans and investments held physically in the reporting entity's offices,
vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Part 1-General, Section
IV. H-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Securities Services 1 Chase Manhatten Plaza New York, NY
Royal Trust/RBC 200 Bay Street Toronto, Ontario
16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes|[ ] No[X]
16.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
JP Morgan Worldwide Securities Services Provident Investment Counsel Pasadena, CA
JP Morgan Worldwide Securities Services Sanford Bernstein & Co., LLP White Plains, NY
JP Morgan Worldwide Securities Services Standish Mellon Boston, MA
JP Morgan Worldwide Securities Services CSFB New York, NY
JP Morgan Worldwide Securities Services Morgan Stanley Philadelphia, PA
Royal Trust/RBC Jones Heward Investment Counsel Toronto, Ontario
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [X] No[ ]

If no, list exceptions:

71
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3.1
3.2

41

42

GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[X] NA[

If yes, attach an explanation.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.

Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No [ X]
If yes, give full and complete information thereto:

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation liabilities tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater

]

than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
................................................................................................................................... 0 [Loierinrsrnnsnies [ evrrnsrsmsesseenessies | onessssssesssssssnsees | sssesssssressansnes
Totaloieeeeeeceeeeecececieens | v XXXt e 0,0 S (V] I (1] I (1 I (V1 I (] I (V] I (] I




sutenentorune0,26ove. FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N o R w2

- A
N -~ O

. Statement value, current period (Page 2, real estate lines, net admitted assets column)

Book/adjusted carrying value, December 31 Of PHIOF YEAI........ccveieiirieiieiieeieiresese s ss s
Increase (decrease) DY AdUSIMENL. ..ottt ns
Cost of aCUIrEd........oveereeeeierseeees e
Cost of additions to and permanent improvements
Total profit (loss) on sales
Increase (decrease) by foreign exchange adjustment...
Amount received on sales
Book/adjusted carrying value at end of CUITENt PEFIOM..........cccueviuiiieicei it
Total valuation allowance

. SUDEOLAL (LINES 8 PIUS 9)..-vureeeercerieieeeieiieeeees et cs et et ee s es sttt
. Total nonadmitted amounts

................................. 2,705,082
..................................... (60,425)

................................. 2,792,244
..................................... (87,162)

....... 2,705,082

SCHEDULE B - VERIFICATION

Mortgage Loans

Year to Date

Prior Year Ended
December 31

. Subtotal (Lines 9 plus 10)
. Total nonadmitted amounts
. Statement value of mortgages owned at end of current period (Page 2, mortgage lines, net admitted assets column)

Book value/recorded investment excluding accrued interest on mortgages owned, December 31 of prior year...................
Amount loaned during period:

2.1 Actual cost at time of acquisitions
2.2 Additional investment made after acquisitions
Accrual of discount and mortgage interest points and COMMItMENE fEES..........ccveveevcreieeees e
Increase (decrease) by adjustment
Total profit (loss) on sale
Amounts paid on account or in full during the period
Amortization of premium
Increase (decrease) by foreign exchange adjustment

Book value/recorded investment excluding accrued interest on mortgages owned at end of current period.............c.cc.oue....
Total valuation allowance

SCHEDULE BA - VERIFICATION

Other Invested Assets

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of long-term invested assets owned, December 31 of Prior YEar............cvevvevevveveeveeereeiseisens | ceveveieeiseeseees e 92,007,855 | ...coocveecreeeia 81,790,353
2. Cost of acquisitions during period:

2.1 Actual cost at time Of ACUISIIONS..........ccvrieivieiirirece ettt s s es s s sssasssnsens | sbessesssssssssesssssntesensas 19,975,833 | oo 10,188,633

2.2 Additional investment made after aCQUISIIONS...........c..cuiuiiviiiiiiieeiee ettt | seesessesseses s st beseeee 9,544,329 | ..o 20,808,610
3. ACCTUAI OF GISCOUNL.......ovcveeesiseeses ettt | 404 E bbb R bbb | HE1eb bbb bbb
4. Increase (deCrease) by AQJUSIMENT. .. ...ttt bbbt enbns | sressesseeses st st s nsen s 4,908,859 | ..o (7,917,758)
5. Total Profit (I0SS) ON SAIB..........c.cveieririecreieeteteiee ettt bbb bbb bbb s s st aebebesbebes s e sesassesesabas | ebebesssbesnsssebentetesssnaas 3,334,885 | ..o 17,825,945
6. Amounts paid on account or in full during the PEHIOM.............ceuiueiiieiiicice ettt baenns | sensessesesessessssesssaesaes 10,449,262 30,687,928
7. Amortization of premium
8. Increase (decrease) by foreign exchange adjustment
9. Book adjusted/carrying value of long-term invested assets at end of current Period..........c..ccevereveiereece e 92,007,855
10. Total valuation allowance..
11, SUDLOAL (LINES 9 PIUS 10)...-euuvueieeuireiseiee sttt ittt 92,007,855
12.  Total nonadmitted amounts
13. Statement value of long-term invested assets at end of current period (Page 2, Line 7, Column 3).... ..119,322,499 92,007,855

SCHEDULE D - VERIFICATION
Bonds and Stocks
1 Prior Yegr Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHiOr YEaI............ccuevivrieeeeicreiieee e ssienes | cevessessssssses s snes 6,568,308,488 | ......cccoveverernn 5,691,346,176
2. Cost of bonds and SLOCKS ACGUIMEM............cvireveieiiieiictcteie et ettt esb b s s snesnsenens | sebsssesessssesesesnsenes 1,730,855,219 | oo 2,260,715,895
3. ACCTUAL OF GISCOUNL.......eeeeteee ettt sttt bbbt E bbbt ns et | ebssbesbsessesbes e b s st enes 1,328,185 | oo 1,947,440
4. Increase (decrease) DY AdUSIMENL.........covcvivieieieee ettt bbb et ssa st esse s sentenanns | sessesessnssssssssssssesnsas (45,686,542) 186,656,459
5. Increase (decrease) by foreign exchange adjustment
6. Total profit (I0SS) ON GISPOSAL........cueieevieieeicreiiee ettt ettt st bbb s b st tss st st es st sasssssnnes | sessessesiesensesensensssesans 96,475,651 | coovvvvvveeerereinns 124,722,559
7. Consideration for bonds and stocks disposed of... ..1,431,768,619 | .. 1,683,880,868
8. AMOIEIZAtION Of PIEMIUM.. ..ottt bbbttt bbbt se bt ee bbb s se b et benbe b s s e asssnsebesesbens | aetesessssessnsssetensetessssnans 4,706,275 | oo 13,199,173
9. Book/adjusted carrying value, CUITENE PEIIOM...........cocuiuieiieeiieeieieteeie ettt s sttt s s snas | sessesssissessessssseand 6,914,806,107 ....6,568,308,488
10. Total valuation allowance
11, Subtotal (Lines 9 plus 10) ....6,568,308,488
12.  Total nonadmitted amounts
13, SHAIBMENE VAIUE. ..ottt ettt ettt sttt sttt nntss | ebinsssnssnssnsnsssan 6,914,806,107 ....6,568,308,488
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Statement for June 30, 2006 of the FACTORY M UTUAL I N S U RAN C E COM PANY

Showing the Acquisitions, Dispositions and Non-Trading Activity

SCHEDULE D - PART 1B

During the Current Quarter for all Bonds and Preferred Stock by Rating Class

Book/Adjus:ed Carrying Acquiiitions Dispoasitions Non-Traditg Activity Book/Adjus?ed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o CIASS Tttt | et 2,273,070,438 | .....cocoorvvrrnns 1,023,261,500 | ...cocvorvvvrernenne 1,229,768,935 |......ccocovervrnrreenenn (1,800,551) | ..oveverrererennee 2,273,070,438 | ......covvvrererne 2,004,762,452 | ......ooverrirerieirreneineerneeiennes | e 1,963,443,598
2. ClBSS 2ueeeeiiiiieerer st | ettt 176,768,453 | .....coovvvvvrrrirrninne 15,650,202 | ...oovverrnrirrriiinne 9,394,942 | ... (228,586) | .....oorvvvrrririennne 176,768,453 | ......ovvverrrireene 182,795,127 | .ooorveeeerrnseeieninecisssieees | sevesesesnnenseesnnens 185,581,725
3. ClaSS 3iniiieiee ettt | aetntns st st nstend 49,585,830 | ..o 274,010 | oo WY £ O R 1,923 | o 49,585,830 | .cvvvvrrrrreeirieines 47,290,012 [ oo | v 71,971,159
4. ClaSS Aottt | stensnnsnns st saenes 42,609,014 | ..o KN D7 X010 J R 273,748 | .o (46,556) | ..oovererrrerrirnnenns 42,609,014 | ..o A35T1,716 [ oo | vt 73,342,721
B ClaSS Bueueeeieiiciee sttt ntne | sntentens st st st ensnenaa 9,745,726 | ..o 1,520,807 | ..o 135,070 | covoeeeerereens 123,006 | ..o 9,745,726 | ..o, 11,254,469 | ... | e 12,247,265
L0 L TN [ L)) O ool P ITY D (266,870) |...ovooeeeereesresene [ 0) ) A D 251,750
7. TOtAI BONGS......coiieieieeeiieeeiei ettt snsesnes | cressssessnsssensneen 2,551,512,591 | .o, 1,043,829,525 | .....coovvvvrrinne 1,244,044,446 | .........ocovvvrenn. (1,950,764) | ...vovvvrrererrenns 2,551,512,591 | oo 2,349,346,900 | ...ovevrerireiineeneeead (0] 2,306,838,218
PREFERRED STOCK

8. CIASS T be | Shies bRt bbbt hbis | HEehe bR Re bbb | fetbe e R bbbt h e | eeebee bbb bbbt | Shbbe bbb ebes | Seb bbb | Shh bbb | Seeb b
0. CIASS 2un e be | Shies bRt bbbt b s | HEth iR bR et b s | Hethe e bbbkt eree | eeebee bbb bbbt | Shbbe bbb etes | Seb bbb | Shh bbb | Hee bbb
T0. ClASS 3.t | Shb bbb eb | £este e bie | SEebs e bbb | Siesb e st ens | febi bbb | sk bbbt | Sehee bbb Re e | Sebee bbbt
110 ClASS At | Seb bbb | Shbee e RE bbb bi s | Sheb s es bbb | Heeb s | febe bbb eees | Sesb bbbt | Sebb bbb et | Sebeb bR
12. Class 5

13, ClASS Buovvvoeeeririiesisiss sttt ss ettt sttt s s st st ents | Shsetsessent st et aestensensanssessantentenes | ersestessensiessessesssnsnssestentansantnes | artestestonssessessessansnssessansansnssans | antessnsnssestansanssessensanssessestestans | nessesestnsssnssensastansanstestansansins | 1estessessiessessessenssnssesseesansansnsias | ensestanstentestensanstestessanssesessasts | ressesensnsansnstentant st st st entnees
14, Total Preferred StOCK.......ooirirrirerssries e ssesssssssssnssenes | forsenssssssssassassenssssssssesssssessn 0 | o 0 | o (O ST {0 SR [0 SO 0 | o (0 P 0
15.  Total Bonds and Preferred StOCK...........covrurierniinioniseernsieesssieeseissssssssesssns | ovessensssnssnsenes 2,551,512,591 | .o, 1,043,829,525 | .....cocvvvrrvinne 1,244,044,446 | .........ccovvvverenn. (1,950,764) | ..o 2,551,512,591 | oo 2,349,346,906 | ...ovevverireirineieeeeiand (0] 2,306,838,218




Statement for June 30, 2006 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quarter

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
8299999. TOtalS.......ocvuerererrieerineiieiins | v 180,922,561 |.....ccoceouee. XXX | e, 180,904,517 | cooovvvreviricinis 3,319,690 | .ovoeie e 13,078

SCHEDULE DA - PART 2 - Verification

Short-Term Investments Owned

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI..........cuvieurieriieieirierireesisireese sttt sss et tsstessesensns | sesessssssssssessssansessees 313,766,078 | ooevoveeeeereieieeines 413,384,927
2. Cost of short-term iNVEStMENS ACAUINET. .........ccvviveieiicricce ettt bbbt snens | eebebessstessssssesessnaeaas 434,390,023 | ...ccvvvieiieinns 802,954,476
3. InCrease (AeCrease) by AQJUSIMENT..........cco ittt sttt st estensenns | sresansestes et s b n et 41420 | oo 25,717
4. Increase (decrease) by foreign eXChange AdJUSIMENL.........c.iuiiiriiiiieeceers ettt enses | chetsesessessessstest s esense st bsessssessesants | Sntessessessssessessessns et e saesensesantensenas
5. Total profit (loss) on disposal of Short-term INVESIMENTS............ccoieieiiieiicics s essesns | eressesiesssses s es s senees (19,752) | covovverrerieieieiseieieins (168,344)
6.  Consideration received on disposal of Short-term INVESIMENES..........c.ccviieiieirie e | erersssiseeneessssenaas 567,255,208 | ...ooveririeireniaes 902,430,698
7. Book/adjusted carrying value, CUITENE PEIIOM. ..........cuiiieiiieieiesicieie sttt s b sse s sssesenses | sbessesssssssessesessansenns 180,922,561 | ..vovvereiveiireriiinns 313,766,078

8. Total valuation allowance

9.  Subtotal (Lines 7 plus 8)

10 Total NONAAMIEA AMOUNS. ..ottt bbbt | £eeb bbbt bbbt | Lebb ettt
11, Statement value (LINES 9 MINUS 10)........ceiuiiirieieiiisiie ettt ettt bbbt ss bbb s sae b ssesaes | saessesssssssessssessansenas 180,922,561 | ..ocoeireeeeieees 313,766,078
12, Income COllECted AUIING PEIIOU. ........cviveiveieiiieeie ettt bttt b st nsensensens | ebsstessnssessnsesnssessnsesan 6,638,410 | .ooooveveeceeeee 8,980,202
13, IncOmMe €aMEA AUING PEIIOU. ........cvuevriveiecieeicteie ettt ss st bbbt a s ss bt s s bsssessessens | sbessesinssesensesnssessssesan 6,612,009 | oo 8,562,692

11



Statement for June 30, 2006 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

12,13



Statement for June 30, 2006 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE F - CEDED REINSURANCE

1
NAIC
Company
Code

2
Federal

Showing All New Reinsurers - Current Year to Date
3

Name of Reinsurer

Location

5
Is Insurer
Authorized?
(YES or NO)

All Other Insurer

Safeport Ltd

.. | Ping An Insurance Company.
Sentinel Protection & Indemnity Company

Victoria Hall, PO Box HM 1826,Hamilton, Bermuda HMDX..............
. |No3 BA Gua 3rd Road, Ba Gua Ling, Shenzen, China, PRC...........

300 Broadhollow Road, Suite 201, Mellville, New York, 11747

14



sutenentorune 0, 25ove. FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Is Insurer 2 3 4 5 6 7
Licensed? Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (Yes or No) to Date to Date to Date to Date to Date to Date
1. Alabama.......cccccoevemrinrrereennAL | e, YES .o | v 21,593,829 | ....cccovvoee. 19,935,908 | ...oovovverren 3,767,433 ...1,519,150 14,606,043 | ..ocvvvrienee 5,222,676
2. Alaska.....cooeierninnen AK YES o] o 5,850,269 | ...ccvvvrrinnee 5,643,570 | oo 683,059 413,157 | ... 307,865 | .cooerrerrennn 1,688,167
3. ANzona......covenenincnenn AZ | (= T I 10,326,071 | oo 10,095,940 | ..o 119,353 | v 65,902,208 | ......cccovnnee. 2,062,404 | ....ovvvenne. 12,007,982
4. Arkansas.........ccocoomrornenn AR [ YES..ooo| v 11,770,501 | .oovovneee. 12,282,253 | oo 9,021,129 63,731 35,146,294 | .....ccovveeenee. 848,813
5. California.........cccoevereveriennene. CA | . YES..ooo.| oo 124,656,804 | ............... 98,753,387 | ..ceovrrnne. 12,281,724 14,977,294 | ... 102,144,977 | ..oovvvuee. 61,658,997
6. Colorado........ccccoeerrsrrrnrnnennn.CO | e YES .o v 19,364,245 | ............... 14,829,676 | ...ooovvvenenee 1,297,747 | oo 3,439,949 | i 5,048,194 | oo 9,738,094
7. Connecticut.........ccevevenirinneeen CT | (=X T I 26,684,853 | ...............18,500,336 | ......cccc00ne. 11,227,292 17,521,084 60,588,940 | .......ccco..e. 19,786,407
8. Delaware.........cccocoverrnerunnen. DE | oo YES....... ...1,473,463 s (1,175,416) | .. ...4,909,385 +..399,806 | ..o 527,531
9. District of Columbia................DC | ....... (= T I 5,624,777 | v 3,772,586 | oo (221,410) 267,663 22245418 | ... 20,361,725
10.  Florida........cooevevenvveerrenreeee FL | e YES....... 74,104,744 | .............62,365,679 | ....coooerenee 14,158,350 18,248,157 63,100,334 52,617,017
11, GEOrgia.....oceeevereerseirerireeenen. GA | e YES....... 32,212,836 | .... ...29,021,656 | ... ...16,611,968 .10,890,523 ...20,492,681 ....28,081,467
12, Hawaii......coooorvvrresererseeee HE YES oo o 2,267,283 | ..o 866,493 | ..covorrrrienn. 141,291 235,514 | oo
13, 1daho...cs ID|....... YES oo | v 4,339,352 | ooovvis 4.460,919 | .o 2,111,587 | oo 329,729 | oo 314,682 | oo 49,538
14, lNOIS.....vevveererrererirrirerierirenens L. YES oo | v 40,647,255 | ......evvee.. 34,807,101 | coovvverrrrne. 9,992,773 10,575,721 56,893,412 | ..covvvnn 67,766,665
15, Indiana.......ccoovvevneirseirirneie IN....o.. (=X T I 16,349,017 | oovevvrrnnen. 16,385,725 | ..ovovivrnne 4,123,299 3,167,823 | ... 27,383,940 | ...cccooveennee 10,654,868
16, 1OWa. .o A ... YES..ooo| v 11,430,530 | .ovvvrenne. 12,825,775 | oo 127,045 | oo, 629,583 | ...cvvvvenn. 17,640,291 | ..oovvrenee. 4,328,947
17, Kansas.......coccovnevcnnenneenniennens KS|..... YES oo o 6,684,861 | ...oovovvernne 6,633,709 | .coovvrreinne 1,208,862 416,864 7,999,010 | oo 5,145,637
18, Kentucky......coooovvovevvrervrrirrennnns KY ... YES..oooo| o 14,435,347 | .o, 14,697,128 | oo 5,959,260 13,054,791 | .... 14,843,181 | oo 23,056,983
19.  Louisiana........ccccemeemrerienseenees LA|...... YES .o v 15,489,717 | v 10,853,494 | ............. 110,948,258 | .........c..... 37,319,279 | ... 389,730,578 | ..covvvenee 209,104,811
20.  Main€.....coooevveerrerrerierieris ME|....... =5 T IS 6,366,587 | ....covvrrrnnns 4,600,584 | ....cocoevveee. 8,454,189 BA7,281 [ oo | v 3,900,141
21. Maryland.......ccoooovvnrrnninninnnes MD|....... YES .| v 10,941,993 | oo 10,469,413 | oo 3,405,188 863,431 | oo 5,446,227 | ..covvvnn 4,034,226
22.  Massachusetts..........ccceeen. MA|...... (= T I 26,959,191 | .vvvvvennee 24.276,736 | ..oovvveerrnnne 2,614,390 | oo 13,043,507 | oo 65,736,195 | ...ovvrvirnnee 51,238,929
23. Michigan.........c.coooenrinrrnniennnen. MI....... YES .o | v 21,952,316 | ..coovvrrnnee. 24,015,119 | oo 64,432 | oo 1,724,957 | .ooovnnne. 7,959,222 | ..o 10,657,157
24, Minnesota........c.coceuveurrerennnn. MN |....... (=X T I 18,649,346 | ............... 17,926,661 | ..coocvvvnee. 17,327,548 5,606,287 | ..ccovrrnen 171,450 | oo 32,652,190
25, MiSSISSIPPi..cveoveeeerrerrerrereens MS|....... YES oo o AATT 872 | oo 3,730,493 | oo 43148971 | oo, 119,311 | e 159,795,220 | ..o 937,589
26, MiSSOUM....ccvrrerrrercerirrrenes MO |....... YES .| v 26,673,520 | ...ocoovvennee 27,969,109 | ...coovvvrrnene 2,422,529 ..2,875,982 | oo 11,088,974 | i 4,562,412
27. Montana.......cccooeommrnmreneen. MT | i YES....... 2,825,690 | oo 3,075,755 | 2191 | ..406,227 | ....
28. Nebraska.........ccccrnerrniinnn. NE | i (= T IS 4,823,979 761,248
29. Nevada......ocoovoorrcvmrrrmrcnnee. NV | YES....... 16,209,273 408,329 | ..............30,475474 | ...ccccceeoo.... 1,244,923
30. New Hampshire.........ccccooeee.. NH | .o YES....... ....2,896,925 ....48,810 5,121,965 | .o 8,935,921
31, New Jersey......ccocvmmereneeanc NJ [ i YES....... 19,912,375 ..3,769,468 | ... 20,638,496 | ....cccoeeenn. 23,491,070
32, New Mexico........cooceverrneenn. NM | oo YES oo | v 1,592,627 | ..oooieeernnn830,222 | 3,510,961 | e 3,652,289 | ..coovvennee. 11,850,279 | ..ovvvvene. 7,574,186
33, New YOrK.....oooooovvevvreierierinnne NY ... YES .o | v 61,429,472 | ..o 27,728,067 | ..coovveeee 15,503,331 68,966,780 157,559,283 | ............. 135,743,885
34, North Carolina..........cccoecenrennee NC|....... YES ..o | o 27,844,198 | ............... 24,610,995 | oo 3214427 | oo 6,456,916 | ..ooovvvrrriene 3,668,361 | ..cooereenn. 18,661,808
35.  North Dakota..........occrvvuvnennnee ND]....... (= T I 5581137 | o 3,827,367 | oo 3,512,144 | oo 737,439 | oo 11,225,713 | oo 24,739,883
36, ORNI0...oieeieieieene OH |.... (=S T I 37,065,277 | coovvvene 34,633,465 | ...ccovrrennen. 2,963,895 ...6,764,653 26,559,007 | ...coovvrennee 16,288,381
37.  Oklahoma.........ccccoevrerrrrrinnns oK. YES oo o 8,241,492 | oovvrrrrnne. 7,523,982 | oo 794,054 792,39 | .... 688,172 | oovvvreeene. 20,752,395
38, Oregon......cooevvevmeeneinsiinnennns OR|....... YES .o | v 13,814,056 | ...occcvvnnee. 13,745,384 | ..o 3,764,839 | .oooviins 5,057,323 | cooovviis 1,005,009 | ...coovmrrenne 1,295,795
39.  Pennsylvania........c...cccoevenne. PA ... YES oo | v 42,017,994 | ............... 39,933,715 | overen 11,027,578 11,899,222 91,280,881 | ..coovvnne 55,939,439
40. Rhode Island...........ccocrniermrnnnce RI|...... YES oo o 6,721,819 | oo 5,476,966 | ...cocoovrrnne 3,676,029 410,424 | ..o 5,829,075 | .oovirrrinne 6,251,366
41.  South Carolina............ccoeceree.SC | oo (= T I 17,006,700 | ..ooovvrnncee 20,598,654 | ............. 136,770,747 | ..............20,092,942 | ............... 30,955,612 | ...oovoveennee 87,839,611
42.  South Dakota........c..cccccrereree.SD | oo YES .| o 2,991,563 | .coovrrrrinne 2,628,666 | ....ooooverrreenn 500,000 | oooverrerrreireirrineenne30 | i 1,963,078 | coovveeeenns 707,959
43, Tennessee........cunecrmecnne IN | e (=X T I 23,325,013 | covvevne 25,688,993 | ..o 11,425,590 857,050 | ... 13,708,273 | .ocvvverneene 9,134,515
44, TeXaS...ccmecvnecrmrenrrnernnen TX | e YES..ooo| v 73,688,257 | ...ocooeene 54,034,264 | ............... 40,465,599 | ..oovereene. 15,371,326 | ............. 107,937,250 | ...ooovvnnven 40,666,387
45, Utah....cocoenevncnincnnienen UT (=X T I 8,998,568 | ....cocovrrnnes 3,954,852 | oo 955,858 10,807,152 | ..vvvrrverrinnene 563,164
46.  Vermont.......coocoecvnernennen VT |, YES....... 1,714,641 1,713,880 | ... ..11,300 121,338 |
47, Virginia......cooeeenevnnenerineinneee VA s YES....... 20,474,892 | ....ccoovennee. 19,233,236 | ..ocoovvvnnee. 16,245,650 32,776,495 | ...vvvvrrens 6,826,184
48.  Washington...........ccoceeree WA | L. YES....... 17,662,612 | ..............21,288,440 | .ooovvrvennn 8,363,406 | .................3,666,266 | ......cocernenn 7,631,648 | oo 17,306,704
49.  West Virginia.........ccoccreerneer WV | oo YES....... ...5,075,937 ....14,726,068
50.  Wisconsin.........ccoeeveereeereee. W YES..oooo| v 25,552,384 | ..............22,866,540 | ....................780,761 | ..................923,420 | ...............12,403,082 | ................. 5,536,551
51, Wyoming......coooeevmrrrmcneenn WY | i YES oo | o 1,848,057 | ..oovoieeeenn 1,554,724 | 526,819 | e | e 101,208 | 1,437,400
52.  American Samoa.........co.ceveee. AS ... NO.........
53, GUEM....oiiiieeeees GU ... NO......... )
54.  Puerto RiCO........cocuvveerirrnirinens PR|...... YES oo | v 15,088,797 | ..ooovvvrrnen. 10,068,418 | ..ovvvvevnrinnnn 815,614 | oo 1,293,290 | .oovvvverriins 556,375 | ooovvrrvrienens 1,549,032
55.  US Virgin Islands.............c........ Y/l - (=S TN 201,191
56. Northern Mariana Islands........ MP1....... NO.........
57. Canada........cccooomeeenrieneunnnens CNJ....... YES..ooo| o 157,358,313 | ........... 146,733,500 | ....coooncvne 80,644,687 | ............... 48,691,568 | ............. 158,556,824 | ............ 176,692,690
58. Aggregate Other Alien............. OT| ... ) 9.0, SOOI 37,642,084 | ..o 23,263,525 | ..ovvrvirnnne 6,054,799 7,881,351 | oo 7577182 | v, 14,056,624
59. TotalS.....cooerrerireiereieci e () — 53 | v 1,220,704,226 | .......... 1,049,309,150 | ............. 635,170,796 ...438,128,937 .1,848,029,137 | .......... 1,339,303,463
DETAILS OF WRITE-INS
5801. ARGENTINA.......coooovvrnirnirimninnns | criees ) 0.0 ORI RN 124,015 | .o 101,540
5802. ARUBA ........cooviimierirerneiieninens | e ) 0.0 ORI RN 173,052
5803. AUSTRALIA .......ovvverncrnrineinens | e ) 0.0 ORI U 420,646 |....ccooovrinnen. 197,235 | .ooeeeieeiereeierieiineens et | et | bttt
5898. Summary of remaining write-ins
for Line 58 from overflow page..... | ....... D,9. 0, GO I 36,924,371 | cevere. 22,964,750 | covererannn 6,054,799 | ..ccvvrerree. 7,710,679 | oo 7577182 | oo 14,056,624
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | .couue .0, S 37,642,084 | ...ccovinene 23,263,525 | covriviiens 6,054,799 | oo 7,881,351 | oo 7577182 | oo, 14,056,624
(@) Insert the number of yes responses except for Canada and Other Alien.

53

15
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Statement for June 30, 2006 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

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

NONE



sutenentorune 0, 25ove. FACTORY MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

Lines of Business

1

Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—
SO YA WN

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty.......
. Ocean marine....... .
L INMANA MAMNE......coeiiceie e
. Financial guaranty
. Medical malpractice-occurrence... .
. Medical malpractice-claims Made............cccovvreeriierereieeeesee s
. EArthQUaKE.......cocvivcei e
. Group accident and health
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Reinsurance-nonproportional assumed property..........c.cccoevvereiveverevennnns

. Reinsurance-nonproportional assumed liability.............cccccoveerieirieirerennnnn.
. Reinsurance-nonproportional assumed financial lines. .
. Aggregate write-ins for other lines of bUSINESS...........cceruerrerrerrenecrneerieneinns
o TOAIS et

Other liability-occurrence..
Other liability-claims made...
Products liability-occurrence.

195,442,171
523,121,050

..... 379,793
..277,465,781

...................... 122,586,551
...................... 146,815,275

...96,092,860

(441,064)| ..

Sum. of remaining write-ins for Line 33 from overflow page
Totals (Lines 3301 thru 3303 plus 3398) (LiN€ 33).......corurmrerrerinrerssrensnenies | crreens

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Current
Year to Date

Current
Quarter

3
Prior Year
Year to Date

—
O WU WN =

1.1,

. Allied lines....
. Farmowners multiple peril....
. Homeowners multiple peril
. Commercial multiple peril.
. MOrtgage QUAraNtY..........cceeuieeiiiieiieeee ettt
. OCEAN MAMNE.......ooovveivieeiee ettt
. Inland marine........
. Financial guaranty....................

. Medical malpractice-claims made
. Earthquake........cccoovevcrvicnnns
. Group accident and health
. Credit accident and health
. Other accident and health
. WoOrkers' COMPENSALION.........coowurerieireireireinreeeeesee et essse s esseesaes
. Other liability-0CCUTBNCE........veurerrererrirerieereessneseeeessnse e ssssese s ssseeseesesss
. Other liability-claims made...
. Products liability-occurrence.
. Products liability-claims made..

. Auto physical damage
o AFCraft (@l PEFIS).....vvreerieeireriereie e sees

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of bUSINESS..........ccocvivierieinienieieienne
o TOMAIS.ccvo ettt

Medical malpractice-occurrence...

19.2 Private passenger auto liability.
19.4 Commercial auto liability......

............................................ 378,330 | ..

172,803,845

205,331,402
565,682,717

457,766
287,109,332

Sum. of remaining write-ins for Line 33 from overflow page...........ccccoovvvenvenns
Totals (Lines 3301 thru 3303 plus 3398) (LiN€ 33)......ccrverrunrenrennesnrrsnesnesseenes

17
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Statement for June 30, 2006 of the FACTORY M UTUAL I N S U RAN C E COM PANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2006 2006 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2006 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1..2003 + Prior | oo 266,008 | ..ooovriniiiens 368,537 | .o 634,545 49,876 | .o | e 49,876 | oo 241,973 344,332 | oo, 586,305 ....25,841
2.2004 [ 188,301 | oo 67,814 | oo 256,115 | oo 68,559 | ..o | e 68,559 | ..orirriiniens 101,628 [ ..o | v 64,871 | oo 166,499 | ..o (18,115) | covvveiverricrinees (2,943) | oo (21,058)
3. Subtotals
2004 + Prior | s 454,309 | ..o 436,351 | o 890,660 118,434 | v (V1 S 118,434 | v 343,601 | oo (1 IR 409,203 | ..o 752,804 | oo 726 | i, (27,148) | oo (19,422)
4,2005 [ 726,268 | ..oooovrrrenne. 308,653 | .oooerrrenns 1,034,921 | i 328,171 | oo | eerenrenesnnieneens 328171 | oo 383,561 | oo | eerenrerneeeans 323,534 | oo, 707,095 | oo (14,536) | oo 14,881 | o 345
5. Subtotals
2005+ Prior | i 1,180,577 | i 745,004 | 1,925,581 | i 446,605 | e (V1 S 446,605 | ..ooovrrininns 727,162 | oo (1 IR 732,737 | oo 1,459,899 | ..o [(CX<H10) ] (12,267) ] oo (19,077)
6. 2006 [ .0 N P 0.0 ST P DO, 0 ST .S T [ 56,295 | oo 56,295 |..ooorerenen P00 I [P 438,013 | .o 79,707 | oo 517,720 | .o D 0,0 S S )0, T P XXX e
7. Totals | 1,180,577 | covovvverrrenne 745,004 | ..coovvne. 1,925,581 | oo 446,605 | ...oooovverrienn 56,295 | ..ooorrrirerinnnns 502,900 | ooovovrrrireinnns T27162 | oo 438,013 | oo 812,444 | ... 1,977,619 | oo, [(CX 3 10) ) [P ([P 1) | — (19,077)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .....cccoeenen 4,204,219
| P ({7 (1.6)% | 3. oo (1.0)%

Col. 13, Line 7

Line 8

4 e (0.5)%




sutenentorune 0, 25ove. FACTORY MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

Response

NO

2. Will Supplement A to Schedule T (Medical Malpractice Supplement) be filed with this statement?

NO

Explanation:

Bar Code:

* 2 148 2 2 00649000002 =
* 2 148 2 2 0064500000 2 =

19



Statement for June 30, 2006 of the FACTORY MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2304, Prepaid EXPENSES........cviveerireiieeiisise sttt s ssse st s st st sesses s bssenssssessnsenses | sosssesisssesns 32,148,008 | ............... 32,148,008
2305. Cash Clearing Accounts... . 22,499,209 | ..

2306. Miscellaneous Receivable.... ..2,819,358 | . ...969,512
2307. Leasehold Improvements.............ccccouee. . 12,104,311 | ... 12,104,311
2397. Summary of remaining Write-ins for LINE 23..........ccomiieiieieiicisiecseissesiesssiesessesssresssiensssenes | osressesssnaees 69,570,886 | ......c........ 45,221,831

20



Statement for June 30, 2006 of the FACTORY MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Schedule T:

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Is Insurer 2 3 4 5 6 7
Licensed? Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (Yes or No) to Date to Date to Date to Date to Date to Date
5804. AUSTRIA.......c.oovrrrrrerrereerereinns [ rvenes 99,9, NI PO 197,755
5805. BAHAMAS..........ccocommrrrereinnreines [ erenes XXX....... ....56,684
5806. BANGLADESH.........cccovevmeermerrens | renene XXX..e.
5807. BARBADOS..........cccommeermerermninne | vevene XXX...
5808. BELGIUM........coovererrrrrireirnrnninns [ enenns XXX.......
5809. BELIZE........coooomrmeiirerineinerins [ e XXX.......
5810. BERMUDA.........ocoovvmirmirerrninne | renene XXX...
5811, BOLIVIA ..o [ v XXX...
5812. BRAZIL ... | e XXX.......
5813. BRITISH WEST INDIES............... | coceee. XXX.......
5814. BULGARIA ......cocoovmircineinees [ e XXX.......
5815. CHILE.......ccconiieimerreenerncrreenees | e XXX......
5816. CHINA - TAIWAN .....ccoovemirmrns [ e XXX.......
5817. CHINA PEOPLES REP........cccccc. | e XXX.......

. EL SALVADOR..
. FIJI'ISLANDS.
. FINLAND ...
. FRANCE....
. GERMANY.
. GREECE....

. HONDURAS...
. HONG KONG.

. INDONESIA...
. IRELAND...

_ PAKISTAN.
" PANAMA....
" PERU

. SAUDI ARABIA..
. SINGAPORE.............
. SLOVAKREPUBLIC .
. SOUTH AFRICA.....

. SOUTH KOREA.

.~ SWITZERLAND.
_ TANZANIA ...

. ALL OTHER FOREIGN
. Summary of remaining write-

ins for Line 58 from overflow..

. COLOMBIA......cccoovvrrrriiriinns

..2712,128

1762,254 |.

1,886,440 | ...r.....383,991

869,961

.................... 800,000

664,872

...163,150

203103

466,104

...102,000

20.1




Statement for June 30, 2006 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

Sch. A-Part 2
NONE

Sch. A-Part 3
NONE

Sch. B-Part 1
NONE

Sch. B-Part 2
NONE

EO01, E02
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Statement for June 30, 2006 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets ACQUIRED During the Current Quarter
1 2 Location 5 6 7 8 9 10 1 12 13 14 15 16
3 4 Book/Adjusted Increase Commitment
Name of NAIC Date Type Carrying Value Increase (Decrease) by for Percentage|
CusIP Name or Vendor or Desig-| Originally | and Actual Amount of Less Fair (Decrease) Foreign Exchange Additional of
Identification Description City State General Partner nation| Acquired | Strategy Cost Encumbrances Encumbrances Value by Adjustment Adjustment Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
351990 00 7 [FOXPAINE........cccooirmiirirerseeerereeveseeee e NEW YORK........ NY.. |MORGAN STANLEY 06/01/2006
617447 55 2|MORGAN STANLEY HEDGE FUND................... NEW YORK........ NY.. [MORGAN STANLEY 03/28/2006 | ..
826990 00 4 |SIGHTLINE HEALTHCARE VINTAGE FUND I... MINNEAPOLIS... [MN. | MORGAN STANLEY 04/21/2006 | ..
871991 27 9|SYMPHONY DYNAMO INVESTORS LLC........... .. |MORGAN STANLEY 06/01/2006 | ..
27999E 00 6|EDGESTONE CAPITAL EQUITY FUND I ..| MORGAN STANLEY 04/12/2006 | ..
48299K 01 3|KSL CAPITAL PARTNERS Il......cccevvvvernene .. |MORGAN STANLEY 04/10/2006 | ..
87199S 91 6|SYMPHONY GENSIS INVESTORS, LLC... .. |MORGAN STANLEY 04/21/2006 | ..
94999W 92 3|WAYZATA OPPORTUNITIES FUND, LLC. . IMORGAN STANLEY 04/16/2006 | ..
G3927R 90 9|CREDIT SUISSE/FIRST BOSTON .. [MORGAN STANLEY 06/28/2006 | ..
536990 02 1|LION/ORANGINA COINVESTORS, LP............... .. |MORGAN STANLEY 05/25/2006
578990 01 2[MBO CAPITAL......coovvvrrrererreeerereerereese e .. |MORGAN STANLEY 05/22/2006
675990 01 4|{OCM EUROPEAN PRINCIPAL OPPORTUNITIE{LOS ANGELES.. |CA.. [MORGAN STANLEY 06/16/2006 | ..
871990 08 1|SYMPHONY EVOLUTION INVESTORS LLC...... ROCKVILLE....... MD. | MORGAN STANLEY 06/16/2006 | ..
65099N 90 6|NEWBRIDGE ASIA IV, LP......oviiiiiiiiieienis NEW YORK........ NY.. [MORGAN STANLEY 05/30/2006 | ..
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ..o snesnesssssesnesnens
3199999, SUDLOAL = UNAFIIALEA. .........ucveeeeieeieeeie ettt st esssesssssesssssenssesses setsssssssssssessns st ass st ses ettt st ee s s bt ss s sttt sen st et bs ettt sb st st st btnsntansans
3399999, TOAIS........eoveeeveeeerereeseieeeteesee st e et sessss s s e s ss et s st st ss s sensenstns sessssasssesaessessesssessessensassaessessntessaessessensssssessesssssesssessessesssnssessesssssesssssessesssnsnsenenees | serrerreni 2y 810,088 | ovieeiieiiereririeeienn0 [ 026,465,241 | 0 | 1 589 557
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/Adjusted
Carrying Value Increase Carrying Value Foreign
Date Less Increase (Decrease) by Less Exchange Realized Total
CusIP Name or Name of Purchaser or Originally | Encumbrances, (Decrease)  |Foreign Exchange| Encumbrances Consideration Gain (Loss) Gain (Loss) Gain (Loss) Investment
Identification Description City State Nature of Disposal Acquired Prior Year by Adjustment Adjustment on Disposal Received on Disposal on Disposal on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
100001 10 6[G E INVESTMENT PARTNERS IV.....ccoomrrrrreeenn. [STAMFOROD........ [CT..[PARTNERSHIP AGREEMENT................. [04/15/1999] ............ 4,804,261 [ .o oo | cveriesnnns 4,804,261 | ............ 4221434 | oo | v, (582,827)
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.........c.coccccovoevicineiecciss | oo 4,804,261 | .o [ 0] s 4,804,261 | ............ 4221434 | oo (L (582,827)
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
100008 10 1|THLEE PUTNAM INTERNET PARTNERSHIP... INEW YORK......... NY..|UNITED PARTNERSHIP AGREEMENT..|05/10/2004 | ............... 223,266 | ...cooveerererereniens | e | eveereneennn 223,260 | e 2,160,853 [ ..o | e 1,937,587
G3927R 90 9|CREDIT SUISSE/FIRST BOSTON...........ccooveenee. NEW YORK......... NY. | CSFB....oieireie e 01/28/2006 | ............... 242,772 | oo | evrvreesnessessnsneinns | cvveniinnenen 282772 | s 2,334,838 | ..o | e 2,092,066
092999 01 0[BRAZOS EQUITY FUND II, LP TX.. IMORGAN STANLEY.... ...|01/24/2006 | ..
100007 20 2|ZERO STAGE CAPITAL.......ccooimiuininrinrinsiinnnens MA. | ZERO STAGE CAPITAL.. . 107/23/2004 | ..
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.........ccoovrvnnnniinniniiiscninees . .. 4,029,
3199999. Subtotal = UNGffilIBEA. .......iveeiisiiiesis sttt sttt sttt enssnsansennses | snenssnneeDy £ LGy 1O | sersrssssssansssnssnssnsQ | weseneensssnsssnssnsiensd | evvereenneesD 118,168 | tiviiiiiinns 9,219,989 | ..o 0. 3,446,826
3399999, TOAIS........coueveerececrceectcteeeee ettt sttt st s st annas | stessessensaesasssestessaessessessssssessessestesssessessessesssessessensesssessensens | serseesenrseDy LT3y 188 | ereiiritirieserienia [N [ 5,773,163 | ........... 9,219,989 | ..o 0 .. 3,446,826
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Statement for June 30, 2006 of the FACTORY M UTUAL I N S U RAN C E COM PANY

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

Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - U.S. Government

912827 7L 0|U S TREASURY NOTE......cciosirrirriimrireiseesinsisssssessssssssssssssssssssssssssssssessessssssssessessens | sesssssessnns | sessens 05/11/2006...... GOLDMAN (1).etrrvierirereiseisessessseesessessesessssssessesssessssssssessssssssessssssssssssssesss | sssssssssmssesssssssssmsssssssssnssns | sssessessansnsseses PASTR L I 3,000,000
912828 EE 6|U S TREASURY NOTE.......coociirririrnrineirsieinetssissessssesssssssssssssssssssssssssessssssssssssassessens | sessesssssnns | sessees 06/14/2006...... LEHMAN B..... 2,823,281 | oo 3,000,000 |....
912828 EX 4|U S TREASURY NOTE.............. 05/10/2006...... VARIOUS... .13,025,168 ....13,250,000 | ....

0399999. TOtal - BONGS = U.S. GOVEIMMENE... ..ot eteitiestsiisistees e sesssssessessessss s ses st s ses s st st 8sesses 8t et ee s sessensensensas 4eE1eEsesseessessessesees oo s R s 8o E s o8 A E 828Rt nE et Et et b st 18,821,730 19,250,000

Bonds - All Other Government

135087 UT 9|CANADA GOVT  cerrsrrissssnnssesesssssessessssssssssessesssssssssessesses | Gueneenesees | vovenns 05/25/2006...... VARIOUS ...ttt ssssssssessssssssssssens | vsssessessssssssssssssssnssnssnss | sessessesssessons 18,876,692 | ....ccovvvrernn 13,250,000
135087 WX 8|CANADA GOVT crrrrnereseeesseeseesessssssessesssssssssessessessssssssssssnsses | Fanenesins [ voveens 05/25/2006...... VARIOUS ..ottt ees s sessss s ss s ssns s sanssnsenes | essesssssssssssssssssssssssssansnss | sesseesssssessenss 60,777,910 | .ooveereerenene 58,000,000
135087 XH 2|CANADA GOVT = crrisrreseessnssesessssssesesssssssssssessesssssssssessssses | Favsvnesies [ voveens 06/19/2006...... VARIOUS ..ottt ss s ssss s sens s sssssssnsssssssnsanes | cessessssssssssssessssssssssssansnss | sesssessssssssenns 93,055,197 | .oovveeveerrrnns 88,464,000
135087 XM 1|CANADA GOVT s nesessssssesessssssssessessessssssssssssesses | Fanenesins [ voveens 04/18/2006...... CiBC........... .16,556,769 ....15,710,000 | ....
135087 XX 7|CANADA GOVT = cersrresssisssnnssessssssssesssssssssssssesssssssssssssssesses | Fansneses [ voreens 06/19/2006...... VARIOUS... .36,290,838 ....35,930,000 | ....
135087 XY 5|CANADA GOVT  ceriereseessseesseeesessssssessessssssssessesssssssssssssssssns | Faneineenns [ coveens 05/25/2006...... VARIOUS... .80,578,971 ....81,215,000 | ....
135087 YC 2|CANADA GOVT  crrineresesssnesseesesssnsessesssssesssessesssssssssssssssnses | Fanenesins [ voreens 06/19/2006...... VARIOUS ...ttt ees s ses s ssns s ssssnsnnes | essesssssssssssssssssssssssnsansnss | sesssesssssessenes 16,655,299 | ...ooovevvenen 17,092,000
13513Z AN 5| CANADA MTG & HSG CORP MTN......ocverereieressescesisssesssssesssssssssssssssssssssnssnsssssssssnens | S P 04/12/2006...... SCOTIA Cos st sssss s sssssssssssssnssessssssnssssssssnssnnes | sssssnsnsssnssnssnssnsssnsansnsane | sesesssssosssnssnses 1,948,100 | ...coovvernene

1099999. TOtal - BONAS = All OtNET GOVEINIMENL. .......cvueviitieitisctet ettt ettt ettt ees sttt ssbsaes s bes s bsesseassses st ssessesssssebessebessessessesssse | e4setassessssessssessssossessessssessessesassesaessesess e et et et et et e st ettt st ssesess et et et et et st bt s st es s b et sesessessntentesetansessesans | absstessessesses 324,739,776 |................

Bonds - States, Territories and Possessions

683234 KG 2| ONTARIO PROV CDA........octceeceeeeeeeeee et seesess st senan [ P 05/12/2006...... RBC...oo ettt ettt ns st snsansas | suessessenssessessessensssssensnnanns | sreeseeseensnsenes 7.294,644 | ..o

683234 YL 6|ONTARIOPROV CDA ettt naaes [CF 04/20/2006...... CITIGROUP.......oo ettt sessessssssssssssssssssssessesssssssssssssssenss | cossssnssmssssssssnssnssssssnsnsans | srsessssssssansseses 1,498,350 | ..ccovreenann.

1799999. Total - BONAS - StAES, TEITIONES & POSSESSIONS. ... ..cuiveitieiiseritessctietitsesestesisssesesesscasessesessesssssssessssessessessssesssesessssess | 4sesossesssssssessesasssssessssessessessssesseessseses et esseeses et et et ee s e s s st se et s et s see st et et et as b st bt ssss et sesassessessntessntentanss | bevsesnsassssesans 8,792,994 | ....................

Bonds - Special Revenue and Special Assessment

04057P EC 8|ARIZONA SCH FACS BRD CTFS  .....ouieeieeeeeeeeveee et seesessesesssessasssssaens | evvessensens | serien 06/14/2006...... UBSW...o.o ettt sns st ssssessassnsns | stessssinssesssssssnsssssesssnsns | sveessssssssansaesas 2,125,640 | ..cooorereerene

04780M FL 8|ATLANTA GAARPT REV oottt sstensans | essssntanns | neens 06/09/2006...... LEHMAN B. 3,175,650 | oo

13033K NX 3| CALIFORNIA HSG FIN AGY REV  ....oiiiireicineireiieeeeinetseissssssnssssessesssssssssnsssssesss | coveessennees | coreens 06/02/2006...... MERRILL........ ...7,620,000 |...ooovrrrirnnee

13062R 3F 3|CALIFORNIASTATE oot ssssesses st sssssssstensnnaens | ensensensis | seria 05/24/2006...... GOLDMAN (1).... ..2,868,858 | ......ccovrrnne
13062R FP 8|CALIFORNIASTATE ottt sttt ettt sssssstns | eesensnsinns | ceseees 06/07/2006...... UBSW......ccceeuuee. ..3,732,435 | ...... ..3,500,000 |....
136542 GG 6|CANADIAN RIV MUN WTR AUTH REX CONTRACT.....c.oeurererieereeireteresessesesisessesis | coveieeienens | evenne 05/03/2006...... NATIONSBANK.. ..1,896,534 |...... ..1,800,000 |....
182521 BJ 2|CLARKSVILLE TENN NAT GAS ACQUIS CORRP......ccovuriereeniereireeneineeneineeseisesssssnnes | coneineennees | eoreens 06/23/2006...... MERRILL........ ..2,078,240 | ...... ..2,000,000 |....
235036 LG 3|DALLAS FORT WORTH TEX INTL ARPT REV......cooiveieiereeiceieieie e sesesieies | eeveesesiinns | eeveens 04/26/2006...... LEHMAN B ..5,135450 |...... ..5,000,000 |....
249181 YT 9|DENVER COLO CITY & CNTY ARPT REV......cooevereieieireiceeeseseiesesesiesssseesiesiens | eevesseesinns | eeveess 06/01/2006...... MERRILL............ ..2,658,950 |...... ..2,500,000 |....
29270C FG 5|ENERGY NORTHWEST WASH ELEC REV.......c.cccvevereeieeieieeeie e sesiesenns | evvesieninees | evvenns 06/06/2006...... SALOMON BROS... ...5,466,900

3128K1 B7 5|FHLMC GOLD COM......coiieieiieiieeicieesiesisesiesiesisstssss s stessesssessesssssssssssssssssssssssssesans | evssssensens | erven 03/30/2006...... MORGAN STANLEY.. ...1,362,065

3128K2 UM 2|{FHLMC GOLD COM......oooieieeeeeeteeeeceeetesiseseesiesistssse s ssessssssessesssssssssssssssessssssessesans | cevsessensans | ervan 03/30/2006...... MORGAN STANLEY.. ..4,926,963

3128PC MS 8 |FHLMC GOLD COM......ooiuiiercieriesisisetssessisstssssssessssssssssssesssssessssssessessssssssssssssens | sesesssssinns | seveens 03/16/2006...... MORGAN STANLEY.. ...1,227,290

3128PC TV 4|FHLMC GOLD COM......ooriiiiriiceieeiesieeteeissssstesissssessessss s esssssessssssessesssssssssssssssens | svsessessinns | eeveess 03/16/2006...... DESCAP/1STALB...... ...2,940,206

3128PC TW 2| FHLMC GOLD COM......ooveiierciiriesieeiseiseississiessssssessesssssssssssssssssssssessesssssssssssssssans | sesesssssinns | veveens 03/16/2006...... DESCAP/1STALB...... ...2,805,665

31359M H8 9| FEDERAL NATL MTG ASSN......ooiuiieieiieieiesieeiesiesessssses e siessssssessssssssssssseseens | sesesssssinns | eeveens 04/19/2006...... MORGAN STANLEY.. ...5,818,860

31406L JC 3|FNMA PASS-THRU LNG 30 Y...ccoiiiieieiseisiesssssssiesesssssiesessesiessessessessssssesenss | sevsessssinns | vevens 04/10/2006...... CITIGROUP............ ...5,382,037

31407B HM 4|FNMA PASS-THRU LNG30Y..... ST DU 04/10/2006...... CITIGROUP.... ...6,575,020

31407S A2 8|FNMA PASS-THRU LNG 30 Y...ioiiiiiereieieiciessiese e ssssssssssssssesssssens | evssssinsens | seeva 03/30/2006...... JP MORGAN.......coiiiiescsee ettt 4,146,757

31408H KX 2|FEDERAL NATL MTG ASSN.......coiiiieierieieieisiseiese s sssssssessssssssssssssssens | sevesssssinns | veveens 05/17/2006...... DEUTSCHE BANK........cooieiieieieieecee et 13,703,555

31409T RE 0|FEDERAL NATL MTG ASSN......coiiiiiiieeeiiesiesissiesesiesiesiessessessssssessssessesssssessessenss | sovsssesiness | eovenns 05/05/2006...... MORGAN STANLEY.. 12,887,140

31409X 5A 3| FEDERAL NATL MTG ASSN.....cooiiiieieercieieieeiee et ssessssssssseses | evssssessens | seess 05/25/2006...... WACHOQVIA............ .13,155,391

34074G AG 9|FLORIDA HURRINCANE CATASTROPHE FD FIN ISP DU 06/15/2006...... LEHMAN B. ...6,412,140

438689 GJ 4 |HONOLULU HAWAII CITY & CNTY BRD.......coceverercieieiseseesesessessessssssssesesses | eovessesinnns | eovenns 06/22/2006...... UBSW.....oe ettt bbbt ensnsns | sbssssssssessssssssssssssssssssns | sssessessassssssenes 2,076,420

451295 SP 5|IDAHO HEALTH FACS AUTH RE.......cooiiiiiciieririesessetsssesesiesissssessesssssssssssessessenns | eovsssssiness | eovenns 06/21/2006...... MERRILL. ...ttt ssse st ssssesns | sbsssssssssssssssssssssssesssssns | sssessessassassseses 3,645,000

454797 5D 9|INDIANA HEALTH FAC FING AUTH.......cooeiirieieiesersesessssesssssessssssssssssesssssesens | eovessssnsnes | eovenns 06/22/2006...... MERRILL.... 2,400,000

45528S QU 3 |INDIANAPOLIS IND LOC PUB IMPT BD BK.......ccoeueieierieieieiesiesesesessessesesens | eeveessesinns | veveens 06/07/2006...... CITIGROUP 1,796,274

523510 DK 8|LEE CNTY FLA SOLID WASTE SYS REV......ccoiiveverreieiinesevesesnsissssssssssssssssssssns | sessessesinns | vevens 04/26/2006...... UBSW......... 3,989,290

592646 LW 1|METROPOLITAN WASH D C ARP........c.cevierrreisreseesessssesessssessesssssssssssssenss | sevssssesinns | veveens 03/30/2006...... LEHMAN B..... 4,930,510

59333P GA 0| MIAMI-DADE CNTY FLA AVIAT ......cooiirierernrieressiessessssssesssssssssssssssessessssssessessassonsss | snssssssnsens | seee 03/28/2006...... J P MORGAN..... 3,779,784

646046 LC 4|NEW JERSEY ST CTFS PARTN oo sssssstsississssssssstessesssssssssessensens | sessessesnns | veveens 05/31/2006...... SALOMON BROS... ...2,085,880

646136 DY 4|NEW JERSEY ST TRNSN TR FD AUTH ST DR 05/24/2006...... BEAR.....ooeeirirenne ...1,802,955

64966D YD 5| NEW YORK NY ..oooirieriiiriiinrinsissiseississsssssessssssssssssesssssssssssssssssssssssssssssssssssssssssnssens | sessssssssnns | sessens 02/17/2006...... CORRECTION TO Q1 (5,391,100)
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Statement for June 30, 2006 of the FACTORY M UTUAL I N S U RAN C E COM PANY

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

Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
657902 2V 3 [NORTH CAROLINA MED CARE C.....cooovvoririerieeissiesissssssisssssssssssssssssssssssssssssss | ossssssssnns | onvens 04/13/2006...... SALOMON BROS.........oooiiireieieiiee s snsseen 2,108,260

67756B DK 3|OHIO ST HIGHER EDL FAC REV  ...iiiiiiecirrencisieessiisessesssessesssssssssssssnens | consinsinns | connees 04/27/2006...... BB&T....covevrrenee ..1,174,400

725209 FA 3[PITTSBURGH PA sttt st sss st sssensas | sessnssnns | snsens 05/10/2006...... J P MORGAN.

725304 DC O [PITTSBURGH PAWTR & SWR A......ooviieieiieiseie s sssssssssssssssssssssssas | onsssssinns | sonsens 03/17/2006...... CORRECTION TO

745144 KF 1|PUERTO RICO COMWLTH = oooiiiceeeieeieieeissiesissssssenssesssnsenssnsssnses | snsssnennes | woneens 05/09/2006...... GOLDMAN (1)........

745177 CK 9|PUERTO RICO COMWKTH GOVT DEV BK......coovvvriieerieiseiiesississsissssssisesisssissssns | coeseesssnns | onvene 06/01/2006...... GOLDMAN (1)....

745190 HE 1|PUERTO RICO COMWLTH HWY & TRANSN AUTH. v e [ 06/08/2006......

745190 HQ 4|PUERTO RICO COMWLTH HWY & TRANSN AUTH.......cocomivnriniieiinnieiiseiesienees | onveeiinnns | neene 05/10/2006......

79765A QJ 8| SAN FRANCISCO CALIF CITY ..o ssssssssssssesssssssssss | evesssssns | eoenes 03/28/2006......

843146 U6 6|SOUTHERN ILLUNIVREVS ... 05/04/2006......

888804 AW 1| TOBACCO SECURITIZATION AUTH 05/26/2006......

13509P AW 3 |CANADA HOUSING TRUST s 03/22/2006......
3199999. Total - Bonds - Special Revenue & Special ASSESSIMENIS.........crererurrieirerseseesiessessesssssesssesssseessessssssesesssssssssssssssesssses
Bonds - Industrial and Miscellaneous

0258M0 BY 4 |AMERICAN EXPRESS CR CORP......cocoviirirerririreiisississsisessssssssssesssssssesssesssssssns | soessssssonns | onsens 04/17/200B...... [JEFFERIES & CO......ooovvvreeiereieeeerieeiesssisescssisssssssssssssssssssensssssssnssenns | ssenssenssssssnssessmnsssnssensinns | sesssnssensssnssnnsses B TAT0 | i 500,000
037735 CF 2| APPALACHIAN PWR CO......oovvivrirririiieiiesissisee s ssssessesssssssssssessssssssssesssssssssns | sosssssssonns | onsens 04/05/2006...... ..1,000,000 |....
03958Q AC 2|ARCHSTONE-SMITH OPER TR ISV PR 06/01/2006......
05329W AC 6 [ AUTONATION INC......ooooreerierirreiesisesisss s ssssssssssssesssssssssssssssssssanses | sessessonns | sesens 04/05/2006......

060505 BG 8 |BANK OF AMERICA CORPORATL......ccuuritrirneiniieiisiieeiessesssessessssssesssssssssssenssns | sesesssnnns | onvens 05/15/2008...... [JEFFERIES & CO.....oooiiiiriiineieeieitsee et

07383F 7W 2|BEAR STEARNS CMBS 2005-PW........c.ccovrrrirrimmrireiineirnneieisesesesisessssssessssssssssensss | sessesssnnees | eeven 03/29/2006...... [WACHOVIA............

073902 CE 6|BEAR STEARNS COS INC......ocoririiiireiineiseireeseeseiesseeessssessssessssssssssssssssesseneas | sessnssnnes | oneens 04/17/2006...... JEFFERIES & CO...

079857 AG 3|BELLSOUTH CAP FUNDING CORPOR.......ooririniineiesieeiesiesissssssissssssins | eovseinsins [ e 05/11/2006...... JEFFERIES & CO...

097014 AH 7 [BOEING CAP CORP.........ostiiirireiseire s ssssssssssssssssssessnnsss | snssnssinns | onsens 05/11/2006...... JEFFERIES & CO...

111021 AD 3|BRITISH TELECOMMUNICATION.......cooiinriirirniinneiseirniiseeiseseseesseeesssssessessssssssssnes | sessesssnnses | eeven 05/11/2006...... JEFFERIES & CO...

125581 AH 1[CITGROUP INC ottt sssessest s sssssssessssssssssensas | sessenssnnses | seved 05/15/2006...... JEFFERIES & CO...

125581 AZ 1|CITGROUP INC oottt sssb st sss st ssssssentensias | sessenssnnses | seve 04/24/2006......

126650 AV 2{CVS CORP.......otiiriieieiieetseieeteise ettt enssnnsins | sessesinnses | seven 05/11/2006......

126685 DX 1|CWHEQ HEQ LN TR 2008-S2.........coeiuuireeirriiieeiineieeinneisesisssssssssessssssssssessssssnss | sessessnnees | seved 03/29/2006......

16165L AC 4|CHASEFLEX TRUST CMO ...ttt | snninsinnes | oneens 05/05/2006......

17243R AB 7 |CINEMARK INC.......ooueiiiiiiiieiisiieise st isesse s sss sttt sssssssstns | eesesssnesns | coseees 05/03/2006...... .

20030N AA 9| COMCAST CORP NEW.......oiiiimiieireiniiinsieiseisseisseisseessessssesssssssssssssssssesssssssssnns | sessnssnnses | eeved 04/11/2006...... JEFFERIES & CO...

20825R AB 7| CONOCOPHILLIPS AUS FDG CO.....ovvoririiireiinneiieeineisneeisesisesseeessssssssssessssssssnes | sessnssssnses | eeved 04/06/2006...... CITIGROUP............

209111 EE 9|CONSOLIDATED EDISON CO N Y IN w..cooiieieiniineiseeeieeiseiseseeesseessessesessseseees | esesssnnes | woneens 05/11/2006...... JEFFERIES & CO...

22237L PA 4| COUNTRYWIDE HOME LOANS MT......couiiiiieiieineieeiineissisessesisesissssesssssssssssessnns | esessinnes | oneens 05/11/2006...... JEFFERIES & CO...

22237U AF 9| COUNTRYWIDE FINL CORP oottt ssssssssssnnsas | esssensanes | oneens 05/24/2006...... TD WATER.............

22541L AB 9 |CREDIT SUISSE FIRST BOSTON  ....oiiiiiiineireineeineieiesiseeeseesesesesssessssesssees | esesssnnes | oneens 05/11/2006...... JEFFERIES & CO...

233835 AA 5 DAIMLER CHRYSLER NORTH AM.....coviiiiiineiiieireeissiseesseesssisessseesssssessssessnnes | sossessennes | oneens 05/11/2006...... JEFFERIES & CO...

242370 AA 2|DEANFOODSCO™ ... IS PV 05/11/2006...... SALOMON BROS...

25156P AF 0 |DEUTSCHE TELEKOM INTL FIN.....iiuiiiiiiiieicinesireeieesesiessseeseissesssensseeensenss | ceneenesns | conees 04/11/2006......

26439R AF 3|DUKE CAPITALLLC ot sssssssssanns | sesssssanes | oneens 05/09/2006......

26816L AS 1 [DYNEGY INC......cooiiiiieririieiiseinesie sttt sttt sns s | essnntnes | wneens 03/30/2006......

269246 AF 1|E*TRADE FINANCIAL COROP ...ttt ssse st ssssssssnssnsssssens | snsessinnes | eneens 05/03/2006......

281023 AL 5|EDISON MISSION ENERGY PRIV PLACE.... ISR PO 05/22/2006......

28140J AA 8 |EDUCATION MANAGEMENTLLC ~ PRIV PLACE.........coiiiiiireineierncrinnieninens [ eerveinniins | e 05/19/2006......

28140J AB 6 |EDUCCATIION MANAGEMENT LLC PRIV PLACE........cocoiniumeinrinerseiseinesinnees [ eoneerneins | e 05/19/2006......

282645 AQ 3|EKSPORTFINANS AIS oot sssssssssees | nsisninnes | oneens 05/18/2006......

36962G U6 9| GENERAL ELEC CAP CORP MTN......coiiiiieciriieieerineissinesssessssisenssessssissssssssns | eenseneinne | eonees 05/10/2006......

437076 AN 2| HOME DEPOT INC......ovviriiiiiriceiiniieriemeisesiesiessssesiesssessssessssssessesssssssessesssessssssns | consensssnnes | soneens 06/06/2006......

441812 KD 5|HOUSEHOLD FIN CORP.........coomiumirmiierieiseieeieneessessensssesssssssssesssssssssssssssssssssns | cossessssnnes | woneens 04/12/2006...... JEFFERIES & CO...

45820E AV 4|INTELSAT BERMUDA LTD PRIV PLACE..........oooieineiireineeissineessseessinenes | oeveeninnes | weneens 06/23/2006...... VARIOUS...

46625H GG 9|JP MORGAN CHASE & CO oooiierieieriinsesesisnenissssieesssssessensssssinnes. | sevsnssnnnes | veve 05/09/2006...... CHASE...........

48632H AA 5|KAUPTHING BANK PRIV PLACE..........coconicrineiseiensisesssisessisssiesieninns | snsienennes | seeens 05/12/2006...... SALOMON BROS........ooceiieiiiectine st sssssnees
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Statement for June 30, 2006 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CUSIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
487836 AS 7 |KELLOGG CO.....voveiieiisesse sttt JEFFERIES & CO...o.oeeeceee e sneaees
501044 CA 7|KROGER CO.....ccocovvrrvrrmrerrrrrrrirnnns JEFFERIES & CO...
52517P VW 0|LEHMAN BROTHERS HOLDINGS LEHMAN B.........
59156R AC 2|METLIFE INC.......ccoomrrrrrrrerrrrrrrienns VARIOUS.......
59562V AF 4|MIDAMERICAN ENERGY CO JEFFERIES & CO...
637432 DA 0[NATIONAL RURAL UTILS COORP.........c.ccsurrrnnee LEHMAN B.........
64952W AA 1|NEW YORK LIFE GLOBAL FDG PRIV PLACE. BONDS DIRECT.
65562V AA 2|NORDIC TEL CO HLDGS PRIV PLACE..........oooeiteeisieeineie s DEUTSCHE BANK.........ooeveereereeeecee s
655844 AU 2[NORFOLK SOUTHERN CORP ..ottt MERRILL. ...ttt ssessessse s sss s sssssessesssessessansnes
66977W AH 2|NOVA CHEMICALS CORP...........cocormrnnne. CORRECTION TO Q1
697933 AT 6|PANAMSAT CORP PRIV PLACE........... DEUTSCHE BANK.....
730857 AA 7 |POKAGON GAMIN AUTHORITY PRIV PLACE
7425A0 A5 9|PRINCIPAL LIFE GLBL I MTN....ovuieieeeeeeeeeeeeeeeteee s seestesssetes e sssss s sessssssssseseseens
75952B AJ 4|RELIANTENERGY INC oottt s sssssss s sssssessssssensenens
761138 AK 5|RESIDENTIAL CAP CORP........
78442F BK 3|SLM CORP MTN BOOK ENTRY...
80874P AG 4 |SCIENTIFIC GAMESCORP .o
81725W AA 1 |SENSATA TECHNOLOGIES BV~ PRIV PLACE.......cccoovomiireinrinriseiesiesiesisens MORGAN STANLEY.......ooveieereeeeeeeeteeeeesseeseeseteseesessssssannens
822582 AA O|SHELL INTERNATION FIN oottt LEHMAN Bi......ocooeieieectee ettt sessse s ss e sensenen
842400 ER 0|SOUTHERN CALIF EDISON CO JEFFERIES & CO...
852060 AS 1|SPRINT CAPITALCORP ... JEFFERIES & CO...
880779 AS 2|TEREX CORP NEW............... MORGAN STANLEY..
884903 AS 4|THOMSON CORP.........cccccovverrrennee BARCLAYS US FUN..
911308 AA 2|UNITED PARCEL SERVICE STARBOARD.....
92344G AL 0|VERIZON GLOBAL FDG CORP JEFFERIES & CO...
925524 AY 6|VIACOM INC.....ccoovvvrvererrerrennae J P MORGAN..........
928577 AG 2|VODAFONE GROUP PLC BARCLAYS US FUN..
92857W AF 7|VODAFONE GROUP PLC NEW.... JEFFERIES & CO...
94106L AR 0|WASTE MANAGEMEN ... JEFFERIES & CO...
94980V AA 6|WELLS FARGO BK NATL ASSN... JEFFERIES & CO...
95709T AA 8|WESTAR ENERGY INC JEFFERIES & CO...
98153B AE 4|WORLD SVGS BKFSB.................. MORGAN STANLEY..
136069 CR 0|CDN IMPERIAL BK OF COMMER. CIBC.....ccovvrennae.
136375 BM 3 |CANADIAN NATL RAILWAY ... J P MORGAN.
36158Z AV 8|GE CAPITAL CANADA ... RBC DOMINION.
50047J AB 4 |KOMMUNALBANKEN AS T D SECURITES.....
636274 AB 8|NATLGRIDPLC .o T D SECURITES.....
75585R DQ 5|REAL ESTATE ASSET LIQUIDITY TR... RBC DOMINION.....
018138 86 7|BKNED GEMEENTEN sttt sttt en JEFFERIES & CO...ovoevvceeess st snses
4599999. Total - BONAS - INAUSHTAl & IMISCEIBNEOUS. ... ..vueveieseetietetiess ettt etssesssessseesssssessssessessessssessesesssesessesessessessesessessessnsesse  eessessessesassesansessassessesessessessesesseseeses et e sesses et eese s e sseseeseeeeheeted et et et ses b e AR e st et et et b en bttt es et en s s
6099997. Total - Bonds - Part 3 ...604,229,626 |...... ..587,028,641 |....
6099999. TOtAL = BONGS. ...vucvt ettt ettt es et s et ss st s et ee s ees s s st s s s e ses e s e8RS s R s e s ee e e s Rt e R s seseR et et ests  fesiestssiessstsssssessessststiessssessstiessessossostiessssessessiessessessissiesiestessessiestessestossiessostessestiestesassostsesosestossioss | snressessanssans 604,229,626 |......ccooeerne. 587,028,641
Common Stocks - Banks, Trust and Insurance Companies
064057 10 2| BANK NEW YORK INC.......coosiuiiiiiericisetcisstsstsissiessss sttt sssssssssessns 70,000.000
46625H 10 0[JP MORGAN CHASE & CO......coovosrerierierierrieneressssessssesiesssssessessasssesssssessessssssesss | svsssenssnsee | ererresOH07/2006.000c | SANFORD....uvuiiieisieiieitesieiiessesesssssesessessessessessesssessessassensssssessessansssssssnns | sressessosssessessas 3,300.000
6799999. Total - COMMON StOCKS = BANKS, TIUSE & INS. C0S....cvurueruruireersessssesissassessessssssessasssssssssassassessasssassessassssssassessessasssassass | +ssessessasssassessassoessessessessaessassessassaessessessassanssessessessoessessessessasssessassessessessessesssessessassessaessebseses s sesessensassas
Common Stocks - Industrial and Miscellaneous
002444 10 7|AVX CORP NEW.......cceimimrrrieieierirsiersssiesssessssssssessessssssessessesssnssssssssessssssessesses | sossessessies | sereess O42812008.0c. [ SANFORD......ooviuiviiieeieiieie et ssessesssssssssssssssessssssssesss | essessessessessens 1,800.000
011659 10 9|ALASKA AIR GROUP INC........cccovvirererereriisreiensssessssesesesesssssssessessesesssssessesses | sessessessies | 10rees 0407120080 [ SANFORD......oviiiiiieiieie et ssesssssssenss | essessessessessens 1,500.000
021441 10 O|ALTERA CORP......ccccrvuene. ...30,000.000 |....
023139 10 8|AMBAC FINL GROUP INC............. ...12,700.000 |....
026874 10 7|AMERICAN INTERNTIONAL GROUP . ...61,700.000 |....
02916P 10 3|AMERICAN RAILCAR INDS INC.......cccovvvrirerernrrnireereissniseisessessssssssessesssssssssessessensss | sessessenses | 00eeens06001/2008. 000 [VARIOUS......ooiiicsesiscss sttt sssssesssssssssssssssenssnsans | essessesssessessens 5,100.000
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SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 9 10
Paid for NAIC Designation
CUSIP Accrued Interest or Market
Identification Description Foreign Name of Vendor and Dividends Indicator (a)
029912 1| AMERICAN TOWER CORP........coeveeeeiereieiietseesee ettt
032654 5|ANALOG DEVICES........
037833 0|APPLE COMPUTER..
038222 5|APPLIED MATERIALS
043353 1|ARVINMERITORINC.............
046224 1|ASTEC INDS INC.. INSTINET CROSS
067383 9|BARD CRINC.....cccovivrirrrirnene
073685 9| BEACON ROOFING SUPPLY INC.......vorerereenseneereerneeneeneesseseessssssssssssessssssssssssssssns | sessssssennes
089302 BIBIGLOTSINCG sttt ssste sttt sstssssnstessessnsns | snsessnssnes
097023 5|BOEING CO.....co.ovvvrrrrrrnnnn.
101137 7 |BOSTON SCIENTIFIC CORP
111320 7|BROADCOM CORP...........
124857 2[CBS CORP NEW........ocoiteitieeteecsete ettt s
126349 9| CSG SYSTEMS INTL INC...ovvririiereeeireseeressisesseesssesessssssssssssssesssssssssessessassesssnssessns
127387 8| CADENCE DESIGN SYSTEMS INC ...
133428 5|CAMERON INTERNATIONAL CORP
149123 1|CATERPILLAR INC DEL........ccconeen...
14984K 6| CBOT HLDGS INC......cooorrerririrenrinrieeiesinsissssesssssssssssssensssssssssssssssesssssesssssssnssensss. | svssssssnssss | 200eis 0600172008 cese [WILLIAM. ..ottt
151313 3| CENDANT CORP........osviriireinreisiireiinnesseiseisseisssissssssesssssssssssssssssssssssssssssssssssssnssnns | svnsssensess | eeeeeis 04127120080 | VARIOUS. ...ttt sttt
152312 4|CENTEX CORP.........ccooomvrirrirnrirrrinnns BNY BROKERAGE.
153435 2| CENTRAL EURO DISTRIBUTION CP ..
162456 7|CHATTEM INC.......oovvrerrrriens INSTINET CROSS..
166764 0|CHEVRONTEXACO CORP
17275R 2|CISCO SYSTEMS INC...........oucc....
20030N 0|COMCAST CORP - SPECIAL CLA...
201723 3| COMMERCIAL METALS CO
203372 7|COMMSCOPE INC........ccorvrerrancnn
201647 4|COMMERCIAL FEDERAL CORP... CORRECTION TO Q1
20825C 4 |CONOCOPHILLIPS............
210795 8| CONTINENTAL AIRLINES
217016 4|COORS (ADOLPH)-CL B
222816 0|COVANCE INC.......cccovvuenee
227046 9|CROCSINC...........
268648 2|EMC CORP/MASS.
285512 9|ELECTRONIC ARTS |
291011 4 |EMERSON ELEC CO.........
298736 9|EURONET WORLDWIDE INC
30231G 2|EXXON MOBIL CORPORATION
311900 4 FASTENAL CO....oomiriiiineieiseise s isess s
313400 1|FEDERAL HOME LN MTG CORP
31428X 6|FEDEX CORP.........ccocvsrvnrrrninnns
315616 2|F5 NETWORK INC. COM
343412 2|FLUOR CORP
346375 8| FORMFACTOR INC......ouiiieiiiriiiiieciseieisessese ittt ssseees
360921 0| FURNITURE BRANDS INTL INC ...t | seveesencnens
369604 3| GENERAL ELEC CO......cocvverrirnnee
375558 3| GILEAD SCIENCES .
376775 2|GLAMIS GOLD LTD...............
38821G 1|GRANT PRIDECO INC
402040 9|GUITAR CENTERINC........c.ooveonee
410768 5|HANOVER COMPRESSOR CO
412822 8| HARLEY DAVIDSON INC......cotvmieniirimeinniesiseisssiessse s esessessees BNY BROKERAGE
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Statement for June 30, 2006 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CUSIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
422211 10 2|HEALTHEXTRAS INC.....cooovriieiiieiicie ettt sssssss s ssssssenses | sossssssonns | onsens 05/02/2006...... DAVENPORT & CO.....oevvrieiieiisiiesissesssisessssssssssesssssssssssesssssssessesssesssnns | sesssssssssssssson 6,200.000
428565 10 5|HIBBETT SPORTING GOODS INC.....ccootvriirrerieriirseimeereeseessnsessesssessesssessssssenssnee | ossenssinnes | oneens 04/28/2006...... VARIOUS............ ...17,500.000 | ....
441060 10 O[HOSPIRAINC........oouuiiieiireieiitneiiesiesss s ssss sttt sssss st st ssssssssssses | eessssssonns | sensens 04/17/2006...... VARIOUS... .120,000.000 | ....
451055 10 7 |ICONIX BRAND GROUP INC.......ooorivrriririeiissiesiissiesisesssssssssssessssssssssssssesssesssssses | cessssssenns | onsens 05/23/2006...... INSTINET CROSS........ooiiiieiieiseiesise e sesssssssssssssssssssssssssssss | svsessssssssssenses 9,400.000
459902 10 2|INTERNATIONAL GAME TECHN ....... 05/17/2006...... BROWN BROS... 27,400.000
46120E 60 2|INTUITIVE SURGICAL INC.......coomivrireeiieeiesieiiensississsesessssssesssssssssssssssssesssssssnssons | soessssssonns | oesens 06/19/2006...... VARIOUS............ ...25,000.000 | ....
464287 55 6|ISHARES TR......cccoovvvvirnnne ISR BV 05/08/2006...... BNY BROKERAGE. ...35,000.000 | ....
465741 10 B[ITRON INC ..ottt ettt sttt sss st st essnsstes | esssnssnns | sneens 05/31/2006...... INVEST ...ttt sttt sssssssesssessssnns | sssesssssssnssenens 3,000.000
526057 10 4 [LENNAR CORP........cocoosiiriiriiieiiesissiie st sss st ssss s sssessss st ssssssans | sessssssinns | onsens 06/06/2006...... VARIOUS ...ttt sttt sssss st ssensss | svssessssssenson 60,000.000
543162 10 1[LONGSDRUG STORES CORP ..ottt sssssssssssssnns | esssnssnns | sonsens 04/03/2006...... SANFORD........oomiiriieriineisestsssesssssse s ssssssss sttt sttt ssssssessnssns | ssesssssssnssssssans
548661 10 7 [LOWES COS INC......oooiverricieeiiiiciisss st sssssssssssssessss st sssesssssssssssessssssans | oesssesssnns | seesens 05/23/2006...... VARIOUS...
580135 10 1|MCDONALD'S CORP OV VU PO 04/24/2006...... BEAR......
585055 10 6 [MEDTRONIC INC........oosvvrirririiiciresisciisisee st sseess st sssesssssssssssesssssssnssans | sessssssnns | sonsens 04/05/2006...... VARIOUS
590188 10 8|MERRILLLYNCH & CO......ceverirricriinsiesieiiensissiessessssssssssessssssssessessssssssssesssesssns | sossssssssnns | onsens 05/08/2006...... SANFORD
595137 10 O [MICROSEMI CORP........oooerririirrirrirsinnsiseisesisesssse s ssssssssss s ssssssssssssssnsssssss | ossssnsssnns | esens 05/02/2006...... VARIOUS
611742 10 7 [MONSTER WORLDWIDE INC.........covvrrrriieeiierireiisnsiiesissssssssessse st sssesssesssssssesssnssans | onsssssssnns | onvens 06/08/2006...... MERRILL....
628852 10 5[NCIBUILDING SYS INC....ccovuuieriierirriieiieneieeeeeieseisessesseesssesssessessssssssssesssssssnssens | soesssssnnns | oneens 05/31/2006...... VARIOUS...
637071 10 1[NATIONAL-OILWELL INC oottt st sssessssssssssnsas | sesssnssnns | senens 06/22/2006...... VARIOUS
64126X 20 1 NEUSTAR INC.....oooiiiiiiiiieieeieiseiee st sssssss sttt ssessssssssssesssensss | sesenssnssnns | coseees 06/15/2006...... VARIOUS
654106 10 3[NIKEINC-CLB oottt nsennns | snssnssenns | oneens 06/09/2006...... VARIOUS... | L.
655844 10 8 |NORFOLK SOUTHERN CORP.........cocosiuiiiiniiiniisiinneiseseeessne st sssesssessssssssssessans | sessnssnnes | oneens 06/08/2006...... MERRILL.... | Lo
683399 10 9|ONYX PHARMACEUTICALS INC......coviviieriireirecinsiieeiieetsesisessesssesssssssesssssssssssesssns | sessnssnnns | soneens 06/13/2006...... VARIOUS... | Leee
69329Y 10 4 |PDL BIOPHARMA, INC........cooriirierrienrierneireiee st ssssessesssesssssssssssssssssssssssssssssens | sosnsssessns | coseees 05/04/2006...... VARIOUS U
705324 10 1|PEDIATRIX MEDICAL GROUP INC........coiiriiieeiereineiineiise e ssssisssisnsens | esensienes | oneens 05/31/2006...... BANC OF AMERICA... e |Leee
713448 10 8[PEPSICO INC MTN.....oiiuiieriiiiieieiieissiee st st sssssse st sssessssssssssessssssans | esssnssonns | snsens 05/18/2006...... VARIOUS............ | Leee
717081 10 3[PFIZER INC......oiiiiiiiiiiicii ittt sss sttt essssstsstens | ssesinstanes | sneens 06/22/2006...... SANFORD.. e | Leee
719405 10 2 [PHOTRONICS INC......oouiiiiieriiiineieeieneiseis et sssssssssenssnsnses | essnssnnss | oneens 05/17/2006...... VARIOUS... o |Leee
T4005P 10 4 |PRAXAIR INC ...ttt ssinnins | cesesineins | ceeees 06/21/2006...... VARIOUS... e | Leee
740189 10 5|PRECISION CASTPARTS CORP.......cocosiiiirriireiniieireeisesiseiseetssisessssessissssssisnnes | sesensianes | oneens 06/16/2006...... CS FIRST... e | Leee
742718 10 9[PROCTER & GAMBLE CO........coouiiiririiiieineiieitne s ssss st sssssssssesssessssssas | ossesssnnes | oneens 06/06/2006...... VARIOUS................ e | Leee
743867 10 5|PROVIDENT FINANCIAL .....ccouiiritiieeireiieieisseis sttt st nssssssnens | sssesssanes | oneens 02/21/2006...... CORRECTION TO Q1 e | Leee
747620 10 2|QUANEX CORP ettt ettt enssensins | sessnsinnes | neens 06/06/2006...... SANFORD.............. e |Leee
74973W 10 7 |RTHINTL METALS INC...oiiiieiiieieiseieeeiseiessise et ssssessssssssssesssness | oesssssennes | wneens 05/03/2006...... IMPERIAL CAP... e | Leee
759509 10 2|RELIANCE STEEL & ALUMINUM.........ccoiiuiiiniirriinneiieeieieneeiiesie i sesesssessssssessssssns | sesensinnes | oneens 06/22/2006...... SANFORD...... e | Leee
783549 10 8[RYDER SYS INC......oiuiiiiiiiiiirieiineieeiieiiee ettt sses st sssesssessesssesssssssssans | sesssssanes | oneens 06/22/2006...... SANFORD.. | Leee
792860 10 8|ST PAUL TRAVELERS COS INC/TH......cociiiiieiineiseiniiineseiesiseeisseesseeeessseessnees | oesesssnnes | oneens 06/02/2006...... MERRILL.... e | Leee
T937TTW 10 8[SAKSINC ettt sssienns | sesbnnianes | seeens 06/22/2006...... SANFORD...... e | Leee
80874P 10 9|SCIENTIFIC GAMES CORP.. IS PV 06/16/2006...... COWEN & CO . . |L...
858119 10 O[STEEL DYNAMICS INC......occvueiiriirinniineieeineissiseisnissssesssessssssssssssssssssssssssesssne | sonsesnennes | onsens 06/12/2006...... SANFORD......coiieiiiniieieieri bttt L
858912 10 8[STERICYCLE INC et sssienns | snsinsianes | oneens 05/31/2006...... VARIOUS ..ottt L
86272T 10 6|STRATEGIC HOTELS & RESORTS INC.......ocuuiiireciiiineieeiineinsisnesieiseisssnsesisnnes | eevesinnees | eeve 05/23/2006...... SANFORD.. e | Leee
87612E 10 6| TARGET CORP......ccooviiiiiirneineneiecess ettt sssssssnsins | einsinsins | cereees 06/06/2006...... VARIOUS............ . |L...
878483 10 6|TECHNICAL OLYMPIC USA INC... ISR PO 06/06/2006...... BNY BROKERAGE. e | Leee
882508 10 4| TEXAS INSTRS INC....ovouiiieiieiieiieineeieiseiseiseesse e sssssssssssssssssssses | ossesssnnes | oneens 06/22/2006...... VARIOUS ..ottt L
887319 10 1|TIME WARNER TELECOM = CL A.....ovmiiieieineiineieiseiseiseisessessssisssssesssssnees | onsesssnnee | woneens 04/28/2006...... VARIOUS.......ooiiiiineieie ittt L
893416 10 7 |TRANSACTION SYSTEMS ARCHIT-A......ooiiiriiriniirireerinsiesiemsssssessenssssssssensans | sossessennes | oneens 05/17/2006...... VARIOUS................ e | Leee
898402 10 2| TRUST MARK ..ottt sttt sisnnnas | nsssnsnnes | eoneens 02/06/2006...... CORRECTION TO Q1 e | Leee
91324P 10 2|UNITEDHEALTH GROUP INC.......ccotieriiriieiieirnsisiinneississessseississsssseissessssssssnsens | eoneenssinne | connees 05/19/2006...... VARIOUS............... e | Leee
917047 10 2 [URBAN OUTFITTERS,INC.....ccvtitiriiirieierieineiiesiseinsisesssesssisenssssssssssssssessssssssssas | essssssnnes | woneens 04/03/2006...... GOLDMAN (1 e | Leee
918194 10 1 [VCAANTECH INC......cooiiieiirireiserieeseseiesise ittt sssssssssssns | enssensnnes | onsens 05/24/2006...... VARIOUS....... e | Leee
92276H 10 6|VENTANA MEDICAL SYSTEM OO IO IO 04/28/2006...... INSTINET CRO . [L...
92342Y 10 9|VERIFONE HLDGS INC......coviireiriiriieieneinnsisecsseississesssessissssseessissesssssssssssssssns | eossennesnne | conees 05/30/2006...... VARIOUS.......ooitiiiiiiesieiei ittt L




S'y03

Statement for June 30, 2006 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CUSIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
928298 10 8|VISHAY INTERTECHNOLOGY IN......cooiririrreirnriseriseissiesiesisssssssssssesssssss s SANFORD........oomiiritritnssisess s sssssse s ssssssss st ss sttt ssssssnsses | siesssssssnssssssan 2,500.000
929740 10 8|WABTECCORP ... VARIOUS... ...14,300.000 | ....
98956P 10 2|ZIMMER HOLDINGS INC.. VARIOUS... 80,000.000
98975F 10 1|ZORANCORP..........ccccouvvmee. SANFORD........omiteiirriinssissss s issssse st ssssssss st ss st sttt ssssssnstes | sesssssssnssssssan 6,700.000
D1668R 12 3|DAIMLERCHRYSLER SANFORD......coiviriaiietiesiereersissseste sttt sssestenias | soesssessnnessesine 2,000.000
G4412G 10 1|HERBALIFELTD.......cccevvvrrrrmrrrnn. VARIOUS... ...25,900.000 | ....
G7127P 10 0|PLATINUM UNDERWRITER HLDG... SANFORD.. | s 1,300.000 |....
G93762 20 4 |VISTAPRINT LIMITED.....coiiviirnieeiiriieneieiesisesssessssssessssessess st s sssesssssesssenses VARIOUS ...ttt sttt sttt ssensss | svssesssssssessans 18,900.000
001941 10 3[ATITECHNOLOGIES INC......coovvererrircineieeieeiesiessss s sessnnes VARIOUS ...ttt sttt sssss st ssensss | svssessssssenson 69,800.000
008474 10 8|AGNICO-EAGLEMINES ... VARIOUS... ...18,000.000 | ....
04538T 10 9|ASPREVA PHARMACEUTICALS CORP .. VARIOUS... 33,700.000
067901 10 8|BARRICK GOLD CORRP..........cccceu..... NESBITT ..ottt sttt ensssnssns | ssesssssssnssssssans 8,000.000
097751 20 O [BOMBARDIER INC.......cooouiiiririsiieiine sttt VARIOUS.......ooiiiire sttt sttt sssnnns | oessnssssssanns 191,700.000
124765 10 8|CAEINC et VARIOUS.......ooitiiseie sttt sttt st ssensss | svssssssssssensans 75,900.000
13321L 10 8|CAMECO CORP........ VARIOUS... 13,600.000
292505 10 4[ENCANACORP................ VARIOUS... 26,600.000
305915 10 0|FALCONBRIDGE LTD . VARIOUS... ...39,000.000 | ....
318071 40 4[FINNING INTLINC oot RAYMOND......coooriteireiie ettt sttt ssssssssssnssns | sesssessssessnens 34,000.000
443628 10 2|HUDBAY MINERALS INC oot GRIFFITH. ..ottt ssss s ssssesssensins | eessessssessnens 67,800.000
453258 40 2{INCOLTD....cooverrermrirrrrrrirecerrirnens SCOTIAC... | 2,600.000 |....
56501R 10 6|MANULIFE FINANCIAL CORP NBC CLEAR ...ttt sttt ettt ssssstsstensnns | ssessssssnsssssenn 9,200.000 |....
65334H 10 2|[NEXENINC.......ccccoormrrrrrrrrrrnn. TD WATER..... N I 6,800.000 |....
73755L 10 7|POTASH CORP SASKINC............ VARIOUS... ...14,100.000 | ....
780087 10 2|ROYAL BK CDA MONTREAL QUE SCOTIAC... ...18,300.000 | ....
820904 20 9|SHAWCORLTD......ccooovmrvvrrrrrrrrens NESBITT........ ...34,200.000 | ....
884903 10 5|THOMSON CORP.........cccccosvencee UBS SECURITIES.. ...11,100.000 | ....
959053 10 9|WESTERN OIL SANDS INC VARIOUS............ ...34,900.000 | ....
985569 10 2|YELLOW PAGES INCOME FD.. TD WATER.....coteieiteiisetc ittt st sstennas | aessesessnsssssnes 3,300.000 |....
66987V 10 9[NOVARTISAG....ccccovvmrrenrrrnen. CITIGROUP............ ...20,000.000 | ....
881624 20 9|TEVA PHARMACEUTICAL INDS... MORGAN STANLEY.. . ...30,000.000 | ....
892331 30 7|TOYOTAMOTOR CORP............... SANFORD.............. | s 300.000 |....
G0450A 10 5|ARCH CAPITALGROUPLTD . SANFORD.. . 4,200.000 | ....
G05384 10 5|ASPEN INSURANCE HOLDINGS.. VARIOUS... e | s 8,600.000 |....
G1150G 11 1|ACCENTURE LTD BERMUDA... . VARIOUS... .110,000.000
6899999. Total - COMMON StOCKS = INAUSHHAI & MISCEIIANEOUS. .......c..rueesitietiseeiistetiet ettt ties st essssasssssessssessessesessessassessssessasassass  faesssesanssssessesassossessesessessessnsessesasssesessesessoesesoet et sedee s et st e st ee st et e e Eeed et e b e b e bbbttt Ar et ettt ent e
Common Stocks - Parent, Subsidiaries and Affiliates
01811* 10 7| FMIC HOLDINGS, INC.......costerrireireimeirneineineesseesseesseiseesseesssssessssessssssesssssssssnssss | sessssesnsees | seveed 04/19/2006...... CAPITAL CONTRIBUTION. .....ccvtnirtirnericiseieseseeseesssssessseessssssssssesssens | susesssssssssssssssssssssssssssns | sesssssssseesesees 80,608,316
30303@ 10 9 CAPITAL CONTRIBUTION ...5,529,766

6999999. Total - Common Stocks - Parent, SUDSIAIANES ANA AffIlIAEES. ... .euiverisiisieiiiit st eiees et sssessse e s essssessssseesssessessetass | ssetsssessessessesessessessesesseseesaeseE et esseeseE a8 o8 seeseEseE et et ee e st E e E e 88 Eaee s f et neE et ettt s bt et s st sntantessanenennans | aressssassassessns 86,138,082
Common Stocks - Money Market Mutual Funds

084811 11 6|BERNSTEIN INTERNATIONAL oottt sttt sssassesssssssnsneas | enessansens [.....06/19/2006...... [VARIOUS........ooooooooeeeossssseessessssssssssssssseeeesssssssssssssssneesseessssssssssssssnneessses | ossnsneeeeeees 294,734.000 |.....cooeerneee. 10,003,272
7199999. Total - Common Stocks - Money Market Mutual Funds.. .10,003,272

7299997. Total - Common Stocks - Part 3.........cccovveerieiiennns ...312,136,312
7299999. TOLAI = COMIMION SHOCKS. ...ttt ettt est ettt sss e ses s easeesss e ess s es e es e s ee a8 E e ees e s e e E s see o8 ee s8Rt e ees e e s ensenseesetess | 44eteetesses et eesesoeEeeEeeseeeeEeeEoe e eeE e s see e E a1 R s eeE e e 8o E 408 oL e e A0 E e Aot E e 1R et e e h et d s st st et sttt st nnsantanseesntensnnsnns | dretsssessassnes 312,136,312
7399999. TOtal - Preferred NG COmMMON SHOCKS. .. .vuvuittuerissseesisersiusessssessseessessessssessessessasessasasssssessesessessessssesssesessssessesessassessnsess | s1esssessessesessessessesassessesessassessnsessessesaesessesansassessesessessessesessessedense s et ensaesessnbessas s sntessnbsetensannsansansessnsensnssnns | sressnsessessees 312,136,312
7499999, Total - Bonds, Preferred @nd COMMON SLOCKS...........cc.cuiiuiuriiiiesisisesesissesssssssssessessssssssasssssessssssessesssssssssasssssasssssss | ssassessssssessassassssssessssasssssassasssssssssessssassasssessessasssssesssssessasssessessassasssessassessasssessessassasssessassassessessessassasssns | tessesssssassan 916,365,938

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....16.
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Dlsposed of by the Company During the Current Quarter

1 2 3 4 7 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUsIP g| Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B.JA.C.V. | Changein Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year|  Date (a)
Bonds - U.S. Government
36200Q 2T 0|GNMA PASS-THRU X SINGLE... ...|.06/01/2006 | MORTGAGE PAYDOWN ...221,929 02/01/2032 | 1FE......
36200Q JJ 4|GNMA PASS-THRU X SINGLE... ...|.06/01/2006 | MORTGAGE PAYDOWN 03/01/2032 | 1FE......
36201M 2F 8| GNMA PASS-THRU X SINGLE... ...|.06/01/2006 | MORTGAGE PAYDOWN 05/01/2032 | 1FE......
36202C 6Y 4 |GNMA PASS-THRU X SINGLE ...|.06/01/2006 | MORTGAGE PAYDOWN. 12/01/2028 | 1FE......
36204) NZ 5|GNMA PASS-THRU X SINGLE ...|.06/01/2006 | MORTGAGE PAYDOWN. 02/01/2024 | 1FE......
36209D H9 8|GNMA PASS-THRU X SINGLE ...|.06/01/2006 | MORTGAGE PAYDOWN. 02/01/2029 | 1FE......
912828 CF 5|U S TREASURY NOTE . |...[.05/12/2006 | VARIOUS........ccoomrremmrrrrnsrreannens 04/30/2006 | 1FE......
0399999. Total - BONAS = U.S. GOVEIMMENE......ceuriersieresseesssseessseesssess s sssss sttt 2,040,466 2,040,466 ?040 564 7039 059 | i 01,407 |0 | 1407 |0 ] 102,040,466 |0 | 0 | 0027470 XXX..... | .XXX...
Bonds - All Other Government
135087 UT 9|CANADAGOVT s C [.06/19/2006 [VARIOUS........ccommreermmrermnrennnnne | cevnereirnmeersneeensnnens | coveeens 12,652,522 | .......... 8,832,000 | ........ 12,610,467 | ........ 12,610,467 | oo | e [(CIRIS7A ) ST S (CIRISPA T S I 12,601,074 | oo | v 51,448 | ........ 51,448 | ...469,643 |06/01/2023 | 1FE......
135087 VW 1 |CANADA GOVT .05/16/2006 | VARIOUS B 11,746,377 | oceceen. 8,010,000 | ........ 10,692,470 | ........ 10,548,571 | oo | eereenn(22,641) [ oo [ v ..1,220,447 | ..1,220,447 |...294,507 |06/01/2027 | 1FE......
135087 WX 8| CANADA GOVT... .06/19/2006 | VARIOUS. ..40,378,979 40,540,397 40,540,397 (134,856) | .....(134,856) | 1,168,324 |06/01/2010 | 1FE......
135087 XB 5|CANADA GOVT... .05/25/2006 | VARIOUS. 7,296,552 7,358,058 44,604) | ....... (44,604) | ....162,868 |06/01/2011 | 1FE......
135087 XH 2|CANADA GOVT... .05/25/2006 | VARIOUS. ..35,945,993 36222411 36,222,411 224,211)| ....(224,211) | ....859,024 |06/01/2012 | 1FE......
135087 XJ 8|CANADA GOVT .05/25/2006 | VARIOUS 43,903,591 | ........43,610,000 | ........ 44,052,475 | ........ 44,052,475 (101,496) | .....(101,496) | ....770,751 |09/01/2007 | 1FE......
135087 XM 1 |CANADA GOVT .05/25/2006 | VARIOUS 22,669,823 22,911,654 22,911,654 (228,184) | .....(228,184) | ....487,812 | 06/01/2013 | 1FE......
135087 XN 9 |CANADA GOVT... .05/25/2006 | VARIOUS. ..15,080,713 | ........15,040,000 | ........ 15,216,036 | ........ 15,215,046 (112,524) | .....(112,524) | ....470,199 |09/01/2008 | 1FE......
135087 XS 8|CANADA GOVT .05/25/2006 | VARIOUS 31,711,580 32,309,125 32,284,017 (506,969) | .....(506,969) | ....731,085 |06/01/2014 | 1FE......
135087 XX 7 |CANADA GOVT .05/25/2006 | VARIOUS 28,942,597 | .......28,610,000 | ........ 29,351,022 | ........ 29,351,022 (393,850) | .....(393,850) | ....611,428 | 06/01/2015 | 1FE......
135087 XY 5|CANADA GOVT....... .06/19/2006 | VARIOUS. ..59,961,154 60,193,832 240,104) | .....(240,104) | ....923,371 | 09/01/2010 | 1FE......
13513Z AL 9|CANADA MTG & HSG CORP MTN. .04/26/2006 | RBC. 1,461,900 ..1,487,940 (26,040) | ...... 37,905 |04/01/2015 | 1FE......
13513Z AM 7| CANADA MTG & HSG CORP MTN. .05/25/2006 | VARIOUS. 1,940,980 ..1,996,340 .(55,422) | ..... 39,764 |10/01/2015 | 1FE......
13513Z AN 5| CANADA MTG & HSG CORP MTN . .05/25/2006 | VARIOUS R 1,960,450 | ..........2,000,000 |..........1,948,100 | .......... 1,948,100 | ..oovovvviiicnns | | | e | | e 1,948,100 | i | 0000 12,350 | Lo 12,350 |...... 18,863 |02/01/2016 | 1FE......
1099999. Total - Bonds - All Other Government..........c..coueeeeverennsriernnnnenns e 315,653,211 | ......301,739,000 | ......316,890,327 | ...... 316,720,330 (784,015) | .7,045,544 |...... XXX..... | .XXX..
Bonds - States, Territories and Pc ions
683234 VR 6|ONTARIO PROV CDA DEBENTURE ..... F [.04/07/2006 | T D SECURITES.........ccoovimmrirne | cvrrmrimnrimrineireernns | ovvienns 8,301,980 | .......... 7,550,000 8,443,131 8,441,661 | .ovvvervvrveriens | v (1,897) [ [ e (1,897) [ [ v 8,439,765 | ...ccvovrrvrrenns [ e (137,785) | ... (137,785) | ....151,745 |06/02/2035 | 1FE......
748148 RK 1|QUEBECPROVINCE .. F 1.04/11/2006 | T D SECURITES.......cccomviinnne | corrvmmnrnssrinnsinnnenes | onnneiens 4,531,405 | .......... 4,378,000 437749 | ... 4,377,529 | .o |15 [ |15 [ [ 4,377,544 | ..o | s 153,861 | ...... 153,861 |...127,517 | 10/01/2013 | 1FE......
1799999. Total - Bonds - States, Territories & Possessions..... 12,833,385 | ........ 11,928,000 12,820,625 | ........ 12,819,190 | o0 | oiien(1,882) | o0 | cieeen(1,882) | i | s 12,817,309 | .0 | s 16,076 | ........ 16,076 |....279,262 | ..... XXX..... | .XXX...
Bonds - Special Revenue and Special A it
056559 AK 3|BADGER TOB ASSET SECURITY........... ...|.06/01/2006 | ISSUE CALLED at 100.000 , 06/01/2027 | 2FE......
13033K NX 3|CALIFORNIA HSG FIN AGY REV . ... [.06/19/2006 | MERRILL........orvverrirerrinrireninns | cesvississisnireninns | cenerennn 7,120,000 | e 7,120,000 | ..........7,120,000 | ..........7,120,000 | ..coovvervrrvirrrnns [ vrrerrrrvrrrerinnnes 02/01/2026 | 1FE......
13062N 2U 0| CALIFORNIA ST FOR PREVIOU. ...|.06/08/2006 | SALOMON BROS 2,105,000 (14,205) .(29,094) | ...... 10/01/2009 | 1FE......
13062P QR 6|CALIFORNIAST ... ...|.06/08/2006 | CITIGROUP..........cccnmvermrrrmrirns | ceneinrinnisnineernns | ceneenn 1,034,490 | ..o 1,000,000 (19,579) | ...... 34,444 104/01/2009 |1FE......
13067J BR 1|CALIFORNIA STATE ECONOMIC REC.... | ...|.06/16/2006 | CITIGROUP ...500,000 (26,730) | ...... 24,306 |07/01/2023 | 1FE......
158195 EU 7 |CHAMPAIGN CNTY ILL ...|.05/25/2006 | FIRST ALBANY........covmvvirmmrrnns | cerermneirmsnrisnneirnnnees | covnnenens 1,067,540 | oneecn. 1,000,000 (22,660) | ...... 45,694 01/01/2015 | 1FE......
167723 AD 7|CHICAGO ILL TRAN AUTH CAP. ...|.06/01/2006 |ISSUE CALLED at 100.000.. 2,500,000 , .(59,563) | ...... 53,125 | 06/01/2008 | 1FE......
167723 AF 2|CHICAGO ILL TRAN AUTH CAP ...|.06/01/2006 |ISSUE CALLED at 100.000...... s | e 1,000,000 | .......... 1,000,000 | .......... 1,042,830 (17,345) | ..... 06/01/2008 | 1FE......
20772F HB 9|CONNECTICUT ST ... | .04/04/2006 |LEHMAN B........ccoovvermrrmrirnrrne | cerneinniiniineineenes | oveiiens 1,900,000 | .......... 1,900,000 | .......... 1,900,000 02/15/2021 |1FE......
251131 CC 0|DETROIT MICH CONVENTION .. ...|.06/02/2006 | SOUTHWEST SEC.. 2,119,960 2,000,000 2,193,900 09/30/2012 | 1FE......
311450 EN 6|FARMINGTON N MEX POLLUTN ...|.04/03/2006 | ISSUE CALLED at 100.000...... | .ceoveeerrvmreeeererenernne | wvereees 1,500,000 04/01/2033 | 2FE......
31288D ZD 4|FHLMC... ...|.06/01/2006 | MORTGAGE PAYDOWN. 1,704 01/01/2033 | 1FE......
3128GC RP 9|FHLMC... ...|.06/01/2006 | MORTGAGE PAYDOWN 07/01/2014 | 1FE......
3128GC XJ 6|FHLMC... ...|.06/01/2006 | MORTGAGE PAYDOWN 07/01/2014 | 1FE......
3128GC YR 7|FHLMC ...|.06/01/2006 | MORTGAGE PAYDOWN. 07/01/2014 | 1FE......
3128GG 6S 7 |FHLMC ... ...|.06/01/2006 | MORTGAGE PAYDOWN ...139,299 05/01/2015 | 1FE......
3128K1 B7 5|FHLMC... ...|.06/01/2006 | MORTGAGE PAYDOWN . ....162,769 12/01/2030 | 1FE......
3128K2 JM 2|FHLMC ...|.06/01/2006 | MORTGAGE PAYDOWN. 119,259 .18,813 01/01/2031 | 1FE......
3128K4 YG 4 |FHLMC ... .|1.06/01/2006 | MORTGAGE PAYDOWN......... ....98,047 98,047 ...100,130 04/01/2036 | 1FE......
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3128K6 VR 8|FHLMC... ...|.06/01/2006 | MORTGAGE PAYDOWN 07/01/2035 | 1FE......
3128K7 4Z 8|FHLMC ...|.06/01/2006 | MORTGAGE PAYDOWN. 09/01/2033 | 1FE......
3128K7 MY 1|FHLMC ... ...|.06/01/2006 | MORTGAGE PAYDOWN 08/01/2035 | 1FE......
3128K7 UX 4|FHLMC ... ...|.06/01/2006 | MORTGAGE PAYDOWN 09/01/2035 | 1FE......
3128K9 F2 5|FHLMC ...|.06/01/2006 | MORTGAGE PAYDOWN. 02/01/2036 | 1FE......
3128MJ B8 2|FHLMC ...|.06/01/2006 | MORTGAGE PAYDOWN. 06/01/2035 | 1FE......
3128MJ DN 7|FHLMC... ...|.06/01/2006 | MORTGAGE PAYDOWN. 11/01/2035 | 1FE......
3128PC DJ 8|FHLMC GOLD 15... ...|.06/01/2006 | MORTGAGE PAYDOWN 01/01/2021 | 1FE......
3128PC MS 8|FHLMC GOLD 15... ...|.06/01/2006 | MORTGAGE PAYDOWN 02/01/2021 | 1FE......
3128PC TV 4|FHLMC GOLD1 ...|.06/01/2006 | MORTGAGE PAYDOWN. 03/01/2021 | 1FE......
3128PC TW 2|FHLMC GOLD 15... ...|.06/01/2006 | MORTGAGE PAYDOWN 03/01/2021 | 1FE......
3128PH N9 8|FHLMC GOLD 15... ...|.06/01/2006 | MORTGAGE PAYDOWN 01/01/2021 | 1FE......
3128PH PL 9|FHLMC GOLD1 ...|.06/01/2006 | MORTGAGE PAYDOWN. 01/01/2021 | 1FE......
31292G 5W 2|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN. 09/01/2029 | 1FE......
31292H AK 0|FHLMC GOLD. ...|.06/01/2006 | MORTGAGE PAYDOWN. 01/01/2030 | 1FE......
31292H QN 7 |FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN 05/01/2032 | 1FE......
31293V JJ 2|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN 08/01/2029 | 1FE......
31293V MP 4 |FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN. 08/01/2029 | 1FE......
31293X RS 9|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN 10/01/2029 | 1FE......
31294B 6P 5|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN 10/01/2029 | 1FE......
31294C JC 8|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN. 01/01/2030 | 1FE......
31294F PT 7 |FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN. 05/01/2030 | 1FE......
31294F T5 5|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN. 05/01/2030 | 1FE......
31294J YS 1|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN 07/01/2014 | 1FE......
31294K TD 7|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN 09/01/2018 | 1FE......
312962 GT 4|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN. 10/01/2018 | 1FE......
312963 AY 7|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN 11/01/2018 | 1FE......
31296M 3Z 0|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN 09/01/2033 | 1FE......
31296S M3 7|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN. 01/01/2034 | 1FE......
31296S M5 2|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN 01/01/2034 |1FE......
31297M AQ 1|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN 03/01/2035 | 1FE......
31297M XV 5|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN. 04/01/2030 | 1FE......
31297P ME 8|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN. 10/01/2034 | 1FE......
31297T WF 6 |FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN. 09/01/2035 | 1FE......
312970 SF 8|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN 10/01/2030 | 1FE......
31297V Y8 5|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN 11/01/2035 | 1FE......
31298N FU 4|FHLMC GOLD ...|.06/01/2006 | MORTGAGE PAYDOWN. ..30,485 05/01/2031 |1FE......
3133TJ VB 6|FHLMC CMO.... ...|.06/15/2006 | MORTGAGE PAYDOWN ....126,256 11/01/2027 | 1FE......
31359M WJ 8| FEDERAL NATL MTG ASSN ...|.04/19/2006 | MORTGAGE PAYDOWN 10/15/2014 | 1FE......
31371H X9 4|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 09/01/2029 | 1FE......
31371J BD 5|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 02/01/2030 | 1FE......
31371L T9 0|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 08/01/2019 | 1FE......
31379C XQ 9|FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 03/01/2028 | 1FE......
31379R WW 4| FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 06/01/2028 | 1FE......
31382Q M8 5|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 07/01/2014 | 1FE......
31382S 2N 0|FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 07/01/2014 | 1FE......
31382S PZ 8|FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 07/01/2014 | 1FE......
31383K 6J 1|FEDERAL NATL MTG ASSN .|.05/01/2006 | MORTGAGE PAYDOWN 08/01/2014 | 1FE......
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31383K Y6 8|FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 07/01/2014 | 1FE......
31383L CW 3|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 08/01/2014 | 1FE......
31383M D9 1|FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN ..4,297 07/01/2014 | 1FE......
31383M WE 9 |FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 110,544 07/01/2014 | 1FE......
31383M WF 6 |FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 07/01/2014 | 1FE......
31383T JH 2|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 09/01/2029 | 1FE......
31383W T9 2|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 09/01/2029 | 1FE......
31384V RP 9|FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 03/01/2015 | 1FE......
31385C ZW 6 |FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 05/01/2016 | 1FE......
31385N 7A 1 |FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 10/01/2030 | 1FE......
31385W X8 7|FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 09/01/2032 | 1FE......
31386R 4X 4 |FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 02/01/2031 | 1FE......
31387C XK 2|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. .....1,558 04/01/2031 | 1FE......
31389F S4 5|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. .160,387 02/01/2032 | 1FE......
31390C MD 5|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. .190,387 05/01/2017 | 1FE......
31390F 4E 6 |FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN ....8,031 05/01/2032 | 1FE......
31390F 4T 3 |FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 143,319 05/01/2017 | 1FE......
31390F 4W 6|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 05/01/2017 | 1FE......
31390G A6 4 |FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 05/01/2017 | 1FE......
31390G CE 5|FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 05/01/2032 | 1FE......
31390J 3P 4|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 07/01/2032 | 1FE......
31391Q JP 0|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 11/01/2032 | 1FE......
314008 CJ 6|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 04/01/2018 | 1FE......
31401B P4 1|FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 05/01/2018 | 1FE......
31402E R7 5|FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 08/01/2033 | 1FE......
31402G R4 7|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 07/01/2033 | 1FE......
31402K VX 9|FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN ... 157,043 07/01/2018 | 1FE......
31402L QU 9|FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN ....331,061 08/01/2033 | 1FE......
31403F PK 4 |FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 10/01/2033 | 1FE......
31403J W6 9 |FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 12/01/2033 | 1FE......
31403N GB 7 |FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 11/01/2033 | 1FE......
31404G 2B 6|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 02/01/2019 |1FE......
31404M L4 8|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 03/01/2034 | 1FE......
31404P LS 8|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 04/01/2019 |1FE......
31404W TV 8|FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 05/01/2019 | 1FE......
31405R AM 8|FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 10/01/2034 | 1FE......
31405R AN 6|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 10/01/2034 | 1FE......
31405R BK 1|FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 10/01/2034 | 1FE......
31405R G3 4|FEDERAL NATL MTG ASSN ...|.05/01/2006 | MORTGAGE PAYDOWN 09/01/2034 | 1FE......
31405S CW 2|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 06/01/2035 | 1FE......
314058 U6 9|FEDERAL NATL MTG ASSN... ...| .04/25/2006 | MORTGAGE PAYDOWN. 10/01/2034 | 1FE......
31406B F2 1|FEDERAL NATL MTG ASSN... ...|.05/01/2006 | MORTGAGE PAYDOWN. 01/01/2035 | 1FE......
31406C TB 4 |FNMA PASS-THRU ...|.05/01/2006 | MORTGAGE PAYDOWN 12/01/2034 | 1FE......
31406E ML 5|FNMA PASS-THRU ...|.05/01/2006 | MORTGAGE PAYDOWN 01/01/2035 | 1FE......
31406E Z5 6|FNMA PASS-THRU ...|.05/01/2006 | MORTGAGE PAYDOWN. 03/01/2035 | 1FE......
31406K LR 9|FNMA PASS-THRU ...|.05/01/2006 | MORTGAGE PAYDOWN 01/01/2035 | 1FE......
31406L JC 3|FNMA PASS-THRU ...|.05/01/2006 | MORTGAGE PAYDOWN 03/01/2035 | 1FE......
31406M LG 9|FNMA PASS-THRU ...|.05/01/2006 | MORTGAGE PAYDOWN. ..1,164,540 . 01/01/2035 | 1FE......
31406N W5 9|FNMA PASS-THRU .|.04/125/2006 | MORTGAGE PAYDOWN 7,004,809 7,253,872 7,228,655 114,943 ....192,720 |05/01/2020 | 1FE......
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31406V KA 3|FNMA PASS-THRU INT15Y ...|.06/15/2006 | MORTGAGE PAYDOWN 3,213,455 (4,762)|.... I I . (90,891) (90,891)|....101,891 |05/01/2020 | 1FE......
31407B HM 4|FNMA PASS-THRU LNG30Y ...|.05/01/2006 | MORTGAGE PAYDOWN. 06/01/2035 | 1FE......
31407E VE 0|FNMA PASS-THRU INT15Y ...|.05/01/2006 | MORTGAGE PAYDOWN 07/01/2020 | 1FE......
31407L MV 6|FNMA PASS-THRU LNG30Y ...|.05/01/2006 | MORTGAGE PAYDOWN 06/01/2035 | 1FE......
31407M PE 9 |FNMA PASS-THRU LNG30Y... ...|.06/09/2006 | MORTGAGE PAYDOWN. 12/01/2035 | 1FE......
31407S A2 8|FNMAPASS-THRU LNG30Y... ...|.05/01/2006 | MORTGAGE PAYDOWN. 08/01/2035 | 1FE......
31407W VZ 3|FNMAPASS-THRU LNG30Y... ...|.06/09/2006 | MORTGAGE PAYDOWN. 9,977,604 |... . . . . ,971, . , ( ....214,630 |11/01/2035 | 1FE......
31408E UX 8|FNMAPASS-THRU LNG30Y ...|.06/09/2006 | MORTGAGE PAYDOWN 17,147,099 I | . 144, ) , ....288,105 |02/01/2036 | 1FE......
34161D AH 8|FLORIDA ST DEPT TRANSN ST. ...|.05/25/2006 | SOUTHWEST SEC.................. , X : 2,709,775 I I . ,699, , ....123,406 |07/01/2014 | 1FE......
38122N AN 2| GOLDEN ST TOB SECURITIZAT. ...|.06/15/2006 | ISSUE CALLED at 100.000.. ,260 [ o 876,695 06/01/2021 | 2FE......
38122N BR 2| GOLDEN ST TOB SECURITIZAT.... ...|.06/15/2006 | CITIGROUP 2,076,280 2,000,000 2,129,280 2,128,478 06/01/2023 | 1FE......
419780 3U 3 |HAWAIIST ...|.05/18/2006 | PIPER JAFFREY. . 2,128,360 2,000,000 2,146,080 2,146,080 03/01/2014 | 1FE......
43231K AA 4 |HILLSBOROUGH CNTY FLA EDL... ...|.05/05/2006 | STANDISH, AYER & WOOD... | .cocovmveerreeemrernseees | worereerneees 25,000 | .overreennns 25,000 | .ooorrreennne 27,108 | ........... 26,827 , . 04/01/2018 | 1FE......
43232F JQ O|HILLISBORUGH CNTY FL CAP IMPT ...... | ...|.06/12/2006 | STEPHENS INC 2,677,600 (106,397) 08/01/2014 | 1FE......
451295 SP 5|IDAHO HEALTH FACS AUTHRE......... ...|.06/12/2006 | MERRILL.............. 9,175,000 07/01/2035 | 1FE......
45200P GC 5|ILLINOIS HEALTH FACS AUTHREV ....... ...|.05/15/2006 | ISSUE CALLED at 100.000...... ..225,000 05/15/2010 | 2FE......
45200P TG 2|ILLINOIS HEALTH FACS AUTH.. ...|.05/15/2006 | MATURITY. 700,000 05/15/2006 | 2FE......
45201Y NU 7 |ILLINOIS HSG DEV AUTH REV... ...|.03/07/2006 | CORRECTION TO Q2.. 1,000,000 | .. . (1 000,000) .(1,000,000) | ... 08/01/2017 | 1FE......
454797 5D 9 |INDIANA HEALTH FAC FING AUTH ........ ...| .06/05/2006 B - 10,500,000 | ........10,500,000 | ........ 10,500,000 | ........ 10,500,000 03/01/2030 | 1FE......
485424 GZ 2|KANSAS ST DEPT TRANSN HWY REV .. |...|.04/20/2006 | MERRILL 14,600,000 ..4,600,000 09/01/2020 | 1FE......
56052E CR 7|MAINE ST HSG AUTH MTG PUR... ...|.06/12/2006 | ISSUE CALLED at 100.000.. .73,220 ...72,539 11/15/2015 | 1FE......
57419 E7 4|MARYLAND ST CMNTY DEV ADM. ...|.06/16/2006 | CITIGROUP..... 016,470 .1,011,244 04/01/2007 | 1FE......
57583F B6 7 |MASSACHUSETTS ST DEV FIN AGY RE\ ... |.05/25/2006 |VARIOUS..... 200,000 ..6,200,000 10/01/2042 | 1FE......
594653 N8 6|MICHIGAN ST HSG DEV AUTH................ ...|.06/01/2006 | ISSUE CALLED at 100.000...... ! .15, 217,990 117,965 06/01/2011 | 1FE......
59465E 5N 9| MICHIGAN ST HOSP FIN AUTH REV....... ...| .06/05/2006 7150240 2,000,000 2,155,360 2,123,692 11/01/2012 | 1FE......
612125 8T 4|MONTANA ST BRD HSG ...|.06/01/2006 | ISSUE CALLED at 100.000.. ...118,738 118,574 12/01/2016 | 1FE......
618890 CJ 4|MORROW CNTY ORE SCHDIST... ...|.06/15/2006 | WELLS FARGO..........cccrvvvrnre. ..1,085,924 06/15/2012 | 1FE......
641460 RH 5|NEVADA ST ...|.06/09/2006 | J P MORGAN.........ccouvvvrmrrinns ..1,298,899 06/01/2012 | 1FE......
644686 ZV 2|NEW HAMPSHIRE ST HSG FIN.. ...|.04/12/2006 | ISSUE CALLED at 100.000.. 47175 | ... . . . . 01/01/2026 | 1FE......
64966D YD 5|NEW YORK NY .. |...|.06/07/2006 | VARIOUS.........ccccommrrrmrrrerirnnnens ..5,391,100 (10 054) ... . § 08/01/2014 |1FE......
64966E 5M  5|NEW YORK N Y...ooivooerrirriereirnnsrieinins ...|.05/18/2006 | CITIGROUP : I 2,177,414 (6,974) | .... \ . ,170, , , X 08/01/2014 | 1FE......
64970K PV 3 |NEW YORK NY CITY MUN WTR FIN ...|.06/16/2006 | LEHMAN B... 2,120,000 2,000,000 2,159,404 (15,729) . . . . , 06/15/2010 | 1FE......
650013 R9 8|NEW YORK ST TWY AUTH HWY... ...| .05/24/2006 | J P MORGAN... 4,272,120 4,000,000 .4,351,882 |... . (15,134) . . . . ...145, 04/01/2014 | 1FE......
720628 JZ 0|PIERCE CNTY WASH SCH DIST NO ...|.06/08/2006 | MCDONALD & CO......covvmmrirne | cerrrrirmriimriveireeirnne | oveiiens 1,606,230 | ...... 1,500,000 | ..........1,648,590 | .......... 1,634,605 ceorneenns(5,053) . . . . R 12/01/2015 | 1FE......
864855 VX 6|SUGANLANDTEX . ...|.06/08/2006 | MCDONALD & CO... 2,360,100 2,205,000 (4,334)] ... | . 02/15/2015 | 1FE......
888808 BF 8|TOBACCO SETTLEMENTFINGC............ ...|.06/01/2006 |ISSUE CALLED at 100.000...... ..310,000 ...310,000 06/01/2019 | 2FE......
88880M AH 4|TOBACCO SETTLEMENT AUTH W.... ...|.06/01/2006 |ISSUE CALLED at 100.000.. .35,000 . . . . . . 06/01/2026 | 2FE......
88880T FU 5|TOBACCO SETTLEMENT FING CORP.... |...|.06/01/2006 |ISSUE CALLED at 100.000...... 800,000 (11,033) | .... . | 06/01/2010 | 1FE......
898526 CX 4|TSASCINCNY s ...|.06/01/2006 |ISSUE CALLED at 100.000...... ...300,000 06/01/2022 | 2FE......
91471F AW 5 |UNIVERSITY NC HOSP CHAPEL HIL. ...|.06/09/2006 | MERRILL.. 9,420,000 19,420,000 | ... . . . . . " 02/15/2031 | 1FE......
927790 BM 6| VIRGINIA COMWLTH TRANSN BRD ...... | ...|.06/15/2006 | BB&T.... 1,000,000 ..1,081,857 |... . . . . . .(19,583) 09/27/2012 | 1FE......
977123 SE 9|WISCONSIN ST TRANSN REV ... | .05/24/2006 | HUTCHINSON SHO! 2,000,000 2,165,378 . . . . «rrnr(25,835) 07/01/2014 |1FE......
13509P AW 3| CANADA HOUSING TRUST ... C|.05/25/2006 | VARIOUS........cooovomerrecemerrennes | ovmneeeerimsensrinneeeens | cvveeernnedy 703,793 | oo 3,750,000 | ..........3,721,838 | ......... 3,721,838 03/15/2011 | 1FE......
75585R BC 8| REAL ESTATE ASSET LIQUIDITY TRUST|F |.06/12/2006 | MORTGAGE PAYDOWN......... | covsvvvnnnsissniiinneiens | eonnernennn 36,033 | oo, 36,033 | ..036,032 | e, 36,003 03/12/2037 | 1FE......
3199999, Total - Bonds - Special Revenue & Assessment.........
Bonds - Public Utilities
00433) AB_1]ACCESS RDS EDMONTON LTD .| F [.05/31/2006 [ROYAL TRUST.....co0.orsccrsce [
3899999. Total - Bonds - Public Utilities
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Bonds - Industrial and Miscellaneous

¥'S03

001669 AM 2 |AMC ENTMT INC .
05329W AC 6|AUTONATION INC.. ...|.04/05/2006 |J P MORGAN...
222074 AB 2|COUCHE-TARD US/FINANCE ...|.04/03/2006 | CIBC OPPENHEIM..
26816L AL 6|DYNEGY INC.......ccoovvrvvrrirrrrrenns ...|.03/23/2006 | TENDER EX.........
269246 AM 6 |E TRADE FINANCIAL CORP... ...|.06/03/2006 | MORGAN STANLEY
370425 RZ 5|GENL MOTORS ACCEPTCORP . ...|.04/03/2006 | GOLDMAN (1)..............
382383 AE 7|GOODMAN GLOBAL HLDGS INC............. ...|.06/15/2006 |ISSUE CALLED at 100.000.
382550 AU 5|GOODYEAR TIRE & RUBR CO. ...|.04/18/2006 | CS FIRST.
41043F AE 9|HANGER ORTHOPEDIC GROUP I. ...|.06/26/2006 ISSUE CALLED at 105.500.
552691 AA 5[MCIINC........cccoomrvvvrirrens ...|.01/27/2006 | CORPORATE REORGANIZATI
58984Y AD 5|MERISTAR HOSITAL ...|.04/07/2006 |ISSUE CALLED at 102.726......
651290 AF 5|NEWFIELD EXPL CO.. ...|.06/03/2006 | CORPORATE REORGANIZATI| ..
65504R AA 2|NOBLE GROUPLTD....... ... | .04/24/2006 | GOLDMAN (1)..
74047P AC 8|PREMCOR REFINING GROUP ...|.06/24/2006 | CS FIRST..........
.|.06/01/2006 |KBC FINANCIAL..

.|.05/18/2006 | WARBURG ....35,350

....25,188

02/01/2012 | 5FE......
04/15/2013 | 3FE......
12/15/2013 | 4FE......
07/15/2010 | 4FE......
09/15/2013 | 4FE......
11/01/2031 | 3FE......
06/15/2012 | 4FE......
07/01/2015 | 4FE......
02/15/2009 | 5FE......
05/01/2007 | 3FE......
01/15/2008 | 4FE......
08/15/2012 | 3FE......
03/17/2015 | 3FE......
02/01/2013 | 2FE......

....122,100
....902,756

121,378
885,443
543,327
140,561
751,183

~N 00 O NDOWWNONNORNOGDRINOO GIUO©UANGDDN D

75952B AF 2|RELIANT RES INC . 07/15/2010 | 4FE.....
803111 AK 9|SARA LEE CORP ...|.05/10/2006 | JEFFERIES & CO.... 09/15/2011 | 2FE......
873168 AC 2|TXU CORP ...|.06/15/2006 | MATURITY. 7647,000 7647,000 7795,020 2,686,670 06/15/2006 | 2FE......
873168 AL ...|.06/19/2006 | CITIGROUP B 1,379,866 | .......... 1,525,000 | .......... 1,505,202 | .......... 1,506,423 11/15/2014 | 3FE......
896522 AE .|.06/21/2006 |J P MORGAN... ST I 29,438 | .o 30,000 | .ooveerneenn 28,950 | .ooorrrrennn. 29,017 03/15/2014 | 3FE......
931142 BE 2|WALMARTSTORES .. .|.04/24/2006 | CITIGROUP...... 2,613,730 2,500,000 2,523,125 2,510,495 ..104,067 | .. 08/10/2009 | 1FE......
00433 AA 3|ACCESS RDS EDMONTON LTD .05/31/2006 | ROYAL TRUST. 1,138 ....1,201 ....1,200 (62)] .. 09/30/2037 | 1FE......
136069 BH CDN IMPERIAL BK OF COMM...... .05/12/2006 | VARIOUS......... ,654,076 , 362,800 179,448 (499,966) | .. 04/25/2011 | 1FE......
37638Q AC 8|GLACIER CREDIT CARD TR .04/04/2006 | RBC DOMINION... 2,883,934 7900,000 2,900,000 2,900,000 cevevmnermnnnnns | 0 | | 002,900,000 | v | e (16,066) | ....... (16,066) | ...... 48,220 |11/20/2009 | 1FE......
448802 AJ HYDRO ONE DEP NTS CDS... .05/24/2006 | T D SECURITES 2,196,361 2,195,000 2,201,146 2,198,587 (1,033) [ oo | eerrreeeed(1,033) [ [ 002,197,554 | s [ (1,193) | e (1,193) | ...... 56,332 |05/04/2007 | 1FE......
448810 AB HYDRO ONE INC . .06/09/2006 | T D SECURITES 1,969,740 | ..........1,800,000 | ..........1,962,589 | .........1,901,701 | .cccoorvvrirmrrirs | crvvrrrns (9,753) e (1,792 | 70,873 |06/03/2010 | 1FE......
75585R DQ 5|REAL ESTATE ASSET LIQUIDITY TR...... F |.06/12/2006 | MORTGAGE PAYDOWN......... 37 oo | BT | v | e 23,330 | v | e | e (1 I 138 [03/12/2038 | 1FE......
80802T DH SCHOONER TRUST SER 2005-4 CL A-1. |F |.06/12/2006 | MORTGAGE PAYDOWN......... ’ ’ \ 1335 [ s | e A1 | e [ v [ [ 52,377 | [ e 0 | oo 866 |09/12/2020 | 1FE......
891160 FS 7| TORONTO DOMINION BK ONT........c.ccc0.. F ]1.03/23/2006 | SCOTIA C. 2,713,149 2,700,000 2,776,491 2,774,204 (1,937) e (59,118) | ..o 69,014 |09/05/2013 | 1FE......
4599999. Total - Bonds - Industrial & MISCEIIANBOUS............cuiiiriiieiieiiiiisiessiessiesss s ssss st ssassssssssssnsens | assenas 30,402,429 |........ 30,067,845 | ........ 31,253,527 |........ 30,858,421 | .........1,639 | ........ (83,236) | oovoeviernen0 | rer(81,597) | coivinnl0 | ......30,776,826 | ..oeeenl0 [ ,397) | ... (374,397) | 1,274,703 |...... XXX..... [ .XXX...
6099997. TOtal = BONAS = PA 4.ttt | e 544,943,709 | ..... 527,754,277 | ...... 549,865,926 | ...... 548,496,419 ..(2,950,717) [12,179,445 | ..... XXX..... | XXX...
6099999. TOAI = BONGS.....rverreiie sttt | e 544,943,709 | ..... 527,754,277 | ...... 549,865,926 | ...... 548,496,419 ..(2,950,717) 12,179,445 | ...... XXX..... [ .XXX...
Common Stocks - Banks, Trust and Insurance Companies

46625H 10 0|JP MORGAN CHASE & CO......ccccovvenrrenne ...|.05/12/2006 | VARIOUS [V 105,000.000 | ..........4,618,702 |.......... XXX.cooooet | cvvvne..5,404,460 | .......... 4,167,450 |..(1,733,975) e | (1,733,975) | .. ...2,185,227 | ..2,185,227 |...... 71,400 |...... XXX [ L,
617446 44 8| MORGAN STANLEY DEAN WITTER&CO | ... [.05/05/2006 | VARIOUS N 140,000.000 | ..........8,986,504 |........XXX..oooor | crver... 7,008,618 | ... 7,943,600 |..... (936,982) o (936,982) | .. ...1,979,886 |...1,979,886 |...... 58,050 |..... XXXooooo [ L,
6799999. Total - Common Stocks - Banks, Trust & Insurance COMPANIEs...........covvremiverisneransisserssnsisnsessssssssssssssnsessssssessess | sereees 18,605,200 | ovvreeere XXX v | 100 12,411,078 | ..o 12,111,050 |..(2,670,957) | .oovervvianninncd (| 0 [...(2,670,957) | ..ovvvvnrenad 0 ..4,165,113 | ..4,165,113 |...129,450 |...... XXX..... XXX...
Common Stocks - Industrial and Miscellaneous

000886 30 9|ADC TELECOMMUNICATIONS, INC........ ... .03/24/2006 | SANFORD.........covvvvmrirrrirrians | crvrerrinnd 6,299.998 ,020 | oo e XXX i | e 81,142 | s w8142 [ [ | s 61,142 | oo e 61,142 | | 1. 103,877 | .., 103,877

001963 10 7|A.S.V.INC . wevene | .. | .05/01/2006 | WARBURG.. B [ 16,600.000 B (118,291) [ oo | 298,377 [ s | 118,301 | . 118,301

002535 20 1|AARON RENTSINC.... ...|.06/22/2006 | VARIOUS. .15,800.000 (181,211) | o | e 151,853 | i | .0..255,610 | ... 255,610

004930 20 2|ACTIVISION INC ...|.06/16/2006 | MERRILL.. .26,900.000 (15,081) | cvvvveveeinei | e 354,525 | o [ 0. (46,783) | ... (46,783)

00724F 10 1|ADOBE SYSINC..... ...|.05/18/2006 | BNY BROKERAGE.. . .34,488.000 | .. . . . .1,274,676 (811556) . ceneeenneiennes | 20 DBATAT | i 584,717

00817Y 10 8|AETNAINC ...|.05/10/2006 | VARIOUS JOOT 60,000.000 . . 2,482,414 | ... 2,829,300 B (346,886) 2,482,414 | . | 110,184 | . 110,184

013817 10 1|ALCOA, INC ... | .05/25/2006 | VARIOUS B - 180,000.000 . . 4,951,759 | ......... 5,322,600 ) 4,951,759 | ..ocoovvrvvinnnr | ...987,290 | ...... 987,290

035229 10 3|ANHEUSER BUSCH ...|.05/02/2006 | VARIOUS ........300,000.000 ..13,419,668 12,888,000 5,020,978 |. (1,601,310)

05329W 10 2|AUTONATION INC ...|.04/19/2006 | CORPORATE REORGANIZATI I 88,965 | XXX [ 25,514 | 42,482 | (16,968) [ e [ e | rreeend(16,968) [ s [ 25,514 [ | 19,451 | 19,451

053807 10 3|AVNETINC ...|.05/24/2006 | SANFORD..........cooomrreerrreirmnrees | eevermneeens 6,500.000 41476 | XXX | 67,349 | 155,610 [ ii(88,261) [ i [ e | eereeen(88,261) | e | 87,349 | | e TA127 | 74,127

053893 10 3|AVOCENT CORP.... .1.04/28/2006 |LIQUIDNET.......cccommeumerrrrirererns | veverreens 12,900.000 2344419 | XXX | 826,897 | 350,757 | i 76,148 | e [ e | e 76,146 | s | 0000 826,897 | | . (82,478) | ... (82,478)
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055622 10 4|BP AMOCO PLC ...|.04/27/2006 | VARIOUS B [ 23,400.000 1,502,748 (193,587) 448,258 448,258 |.....13,163 | ...... XXXooos [ L
057224 10 7|BAKER HUGHES, INC ...|.06/02/2006 | VARIOUS. . 32,000.000 ..8,022,960 |..(1,378,189) |. ..4,389,751 | ..4,389,751 |....21,651 |..... XXX.....
058498 10 6|BALL CORP. ...|.05/12/2006 | SANFORD..........cooorrverrrremnnees | eererineeens 2,600.000
073325 10 2|BEA SYSTEMSINC ...|.05/18/2006 | BNY BROKERAGE............ccoce. | vovernee 150,000.000
099709 10 7|BORDERS GROUP INC.. ...|.06/12/2006 | SANFORD.... ...9,400.000 ...15,793 |.
111320 10 7 |BROADCOM CORP..... ...|.04/25/2006 | WILLIAM.. .19,350.000 608,235 | ....... (58,712) | .
122014 10 3 |BURLINGTON RESOURCES IN ...|.04/03/2006 | MERGER. . 64,000.000 14,136,800 |..(7,963,317) |.
12497T 10 1|CB RICHARD ELLIS GROUP IN ...|.05/17/2006 | INSTINET CROSS... ) [— 3,500.000 | .ovvrrerer272,757 | oo XXX e | v 121,962 | e 205,975 | ....... (84,013)
126650 10 0| CVS CORP.......ovvrvvrrrirereirseeeireeesssesnnenes ...|.05/05/2006 | INSTINET CROSS... 50,000.000 1,321,000 |....... (46,607)
13342B 10 5|CAMERON INTERNATIONAL CORP ...|.05/09/2006 . 25,000.000 ..5,175,000 |..(1,906,243) |.
15133V 20 8| CENTENNIAL COMMUNCTNS .......ccccoeenne .| .05/24/2006 | SANFORD..........cocoreerrreeinrees | ceverrenee 16,300.000 181,637 |..cooeens (6,244)
171232 10 1|CHUBB CORP ...|.05/11/2006 | SANFORD.... ...68,355
191216 10 0|COCA COLACO.. ...| .05/24/2006 | SANFORD... I ...74,890
192446 10 2|COGNIZANT TECHNOLOGY SOLU ...| .05/22/2006 MONTGOMERYSE . . .13,800.000 693,726
201647 10 4|COMMERCIAL FEDERAL CORP ...|.04/01/2006 | CORPORATE REORGANIZATI . 5,150.000 177,366
20825C 10 4 |CONOCOPHILLIPS, ...|.04/03/2006 | FRACTIONAL SHARE........ccco. | worvmverernnerenns 0.600
22160N 10 9|COSTAR GROUP INC. ...|.05/02/2006 | LIQUIDNET 5,800.000 | .............330,184 | .......... XXX.ooo0oe | oo 221,601 | ............250,386 | ....... (28,785)
222816 10 0|COVANCE INC ...|.04/19/2006 | BNY BROKERAGE.. [PV IR 30,000.000 .(1,047,732) | .
232806 10 9|CYPRESS SEMICONDUCTOR CORP .| .04/20/2006 [P I 31,600.000
24702R 10 1|DELLINC....ccoosvvvrrrrri ...|.05/09/2006 N - 200,000.000
247916 20 8|DENBURY RESORCES INC.... ...| .04/28/2006 | STANDARD & POOR ...5,000.000
26874Q 10 O|ENSCOINTLINC.... ...|.03/30/2006 | SANFORD.... ,500.000
281760 10 8|EDWARDS (A.G.)INC.. ...|.06/20/2006 | SANFORD.... ...2,100.000
298736 10 9|EURONET WORLDWIDE INC. ...|.04/07/2006 | VARIOUS... 8,800.000
369604 10 3|GENERAL ELEC CO... ...|.05/24/2006 | SANFORD..........ccoommivimrrirmnnnes | cevvreerens 2,500.000 ,
376775 10 2|GLAMIS GOLD LTD ...|.05/23/2006 | VARIOUS. . .37,900.000 ..1,344,736
38141G 10 4|GOLDMAN SACHS GROUP INC. ...|.06/02/2006 | VARIOUS N I~ 10,900.000 1,392,039
382388 10 6|GOODRICH CORP ...|.05/05/2006 | SANFORD..........ccoormmvvimereimnnres | cevvrnerens 1,600.000 ,
38821G 10 1|GRANT PRIDECO INC ...| .04/20/2006 | GOLDMAN (1).. . .15,000.000 ..446,681
402040 10 9|GUITAR CENTER INC ...|.05/31/2006 | WILLIAM JRVR SN 10,700.000 (56,744)
42210P 10 2 |HEADWATERS INC ...| .04/28/2006 | STERNE AGEE.... B [ 32,700.000 112,048
422245 10 O|HEALTHWAYS, INC ...|.05/12/2006 | LIQUIDNET...... .13,900.000 112,732
428291 10 8 |HEXCEL CORP NEW.. ...|.05/01/2006 | PIPER JAFFREY.. . .19,600.000 148,947
444482 10 3|HUGHES SUPPLY INC.... ...|.03/31/2006 | CORPORATE REORGANIZATI . ,200.000 112,072
45765U 10 3 |INSIGHT ENTERPRISES INC. ...|.05/18/2006 | SANFORD..........ccccovrrvnnnr ..4,000.000 | ..ooerirenn 75,644 | o XXX | 84,279 | 84279 |
458140 10 O|INTEL CORP ...|.06/06/2006 | VARIOUS i 385,100.000 9,612,096 586,089
459902 10 2|INTERNATIONAL GAME TECHN ...|.05/04/2006 | VARIOUS. . .90,000.000 ..2,770,200 | ......339,065
460690 10 O|INTERPUBLIC GROUP COS INC.... ...|.05/19/2006 | SANFORD.........ccoovvrmrvrmrirneirnes | cerrarinns 18,200.000 ...42,862
46120E 60 2|INTUITIVE SURGICAL INC........cocorvrernecne ... [.05/02/2006 | MERRILL........covverrrerirrerirnrirnes | eeririnas 10,000.000
465741 10 6|ITRON INC.. . ...|.03/31/2006 | INSTINET CROSS. ,500.000 140,
478160 10 4 |JOHNSON & JOHNSON.. ...|.05/16/2006 | CS FIRST..... .30,000.000 ..1,803,000
500255 10 4|KOHLS CORP.......... ...| .04/25/2006 | VARIOUS. .83,200.000 ..4,043,520
55261R 10 8| MAF BANCORP INC ... .06/20/2006 | SANFORD........coovvvrmrerreenrenns | cerreerenas 3,600.000
573284 10 6|MARTIN MARIETTA MATERIALS... ...|.06/05/2006 | VARIOUS... 3,900.000
585055 10 6|MEDTRONIC INC.... ...|.04/28/2006 | VARIOUS B — 50,000.000
589331 10 7|MERCK & COINC... ...|.05/03/2006 | SANFORD.... [OOSR 3,200.000
589981 10 9|MERGE TECHNOLOGIESINC.... ...|.05/02/2006 | THOMAS W. B I 21,800.000
611742 10 7|MONSTER WORLDWIDE INC. ...|.05/22/2006 | VARIOUS. . .36,000.000 ..1,469,520 ..854,141
615394 20 2|MOOG INC-CLA .1.06/07/2006 | SANFORD........oovrvveereimnriinens | e 5,250.000 148,995 65,319
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1 2 3 4 7 8 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUsIP g| Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B.JA.C.V. | Changein Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year|  Date (a)
62913F 20 1|NIIHLDGS INC.... ...| .05/24/2006 | VARIOUS. B [ 23,100.000 1,321,360 | oo XXX | 262,296 | oo 1,009,008 | ..... (746,712) ...1,059,064 | ...1,059,064 I
629428 10 3|NUCO2INC .|.05/19/2006 .34,800.000 ..1,039,709

.|.04/28/2006

B I 7,300.000

..|.04/27/2006 | VARIOUS.

.03/23/2006 | TD WATE
.06/08/2006 | MERRILL
.06/15/2006 | NESBITT,
.05/03/2006 | VARIOUS.
.06/16/2006
.03/22/2006
.03/29/2006
.05/12/2006

V7780T 10
001941 10
008474 10
013716 10
05534B 10
063671 10
064149 10
067901 10
09067J 10
097751 20
136375 10
136385 10
136681 20

ROYAL CARIBBEAN CRUISES LTD
ATI TECHNOLOGIES INC...........
AGNICO-EAGLE MINES
ALCAN ALUMINIUM LTD NEW...

.23,500.000
.19,900.000
18,000.000

986,330
40,753
..564,286
.138,685 |........... . .
48,600.000 | ..........1,343,743 |.........XXX... . . . . . . . 4,884 | .......4,884
18,000.000 | .......... 1,109,785 | ............ . 151,714 | ... 151,714
16,200.000
.33,300.000
.21,000.000
.05/31/2006 91,700.000
.05/12/2006 21,900.000
.06/08/2006 RO IR 7,200.000
.04/11/2006

.1,068,910 |..... (304,708) |.
.385,765

BANK MONTREAL QUE..
BANK NOVA SCOTIA HALIFAX..
BARRICK GOLD CORP...
BIOVAIL CORP....
BOMBARDIER INC..
CANADIAN NATL RY CO....
CANADIAN NAT RES LTD...
CANADIAN TIRE LTD..

..769,419

..1,079,253
578,130

....... (15,340)

.10,100.000 L(1,017,171) |

1
3
63935N 10 7 |NAVIGANT CONSULTING INC .
67066G 10 4 |NVIDIA CORP ...|.05/18/2006 ) [P 19,600.000
676220 10 6 |OFFICE DEPOT INC ...|.03/27/2006 | SANFORD.... ,500.000
681919 10 6|OMNICOM GROUP INC.. ...|.06/25/2006 | BNY BROKERAGE.. .50,000.000
690732 10 2|OWENS & MINORIINC.... ...|.06/20/2006 | SANFORD.... ,700.000
69349H 10 7|PNM RESOURCES INC.. ...|.04/17/2006 | SANFORD.... ...1,600.000
693718 10 8|PACCARINC ...|.04/20/2006 | SANFORD.........ccoovrrvemmmrrrrrins | covvirrrnns 3,112.000
704549 10 4 |PEABODY ENERGY CORP ...|.06/05/2006 | VARIOUS. coeeenr.28,300.000
74762E 10 2| QUANTA SERVICES INC ...|.04/19/2006 | SANFORD.........ccoomrrvvmrmmmrirrins | covvirrran 4,900.000
749941 10 0 |RF MICRODEVICES INC ...|.04/26/2006 | BNY BROKERAGE.............cccc. | covueeee 200,000.000 |..........1,833,974 | ......... XXX.oovvvs | 1,245,890 | ... 1,082,000 )
75689M 10 1|RED ROBIN GOURMET BURGERS ...|.03/31/2006 IO I 19,700.000 ..1,003,912 ..383,119
826322 10 9|SIERRAHEALTH SVCSINC... ...|.04/27/2006 | LEHMAN B 3,500.000 .139,930 .6,142
83088M 10 2|SKYWORKS SOLUTIONS INC ...|.03/27/2006 | BNY BROKERAGE.............ccce. | vvvveene 362,500.000 ..629,233
834182 10 7|SOLECTRON CORP ...|.06/08/2006 | BNY BROKERAGE IO IO 716,700.000 —x A 542,515 ;
852061 10 O |SPRINT NEXTEL CORP.. ...|.06/03/2006 | VARIOUS ) [ 415,000.000 | ........10,222,087 |......... XXX..co000. | 100v.n...9,962,863 | .......... 9,694,400 259,224 | ...... 259,224
855030 10 2|STAPLESINC ...|.06/11/2006 | VARIOUS. . 89,000.000 .4,292,190 ,244,549 | ...1,244,549
867892 10 1|SUNSTONE HOTEL INVS INCN. ...|.06/22/2006 | SANFORD.... oo | e 2,700.000 vererrene(4,283) [ o (4,283)
871508 10 7|SYMBOL TECHNOLOGIES INC ...|.06/03/2006 | VARIOUS B [ 210,500.000 | ..........2,535,973 | ..oooovee. XXX [ 0000000.2,321,048 | ..........2,698,610 | .....(377,562) [ ..ooovrrvvrrvrrrins | comrrvvrinnrriiins | wveeea(377,562) [ v | 002,321,048 | oo | e 214,925 | ......
882491 10 3 |TEXAS INDUSTRIES INC ...|.06/25/2006 | VARIOUS. .11,200.000
88579Y 10 1|3M COMPANY..... ...|.06/03/2006 | VARIOUS. .45,000.000 - ,
902124 10 6|TYCO INTERNATIONAL ... |.05/04/2006 | BNY BROKERAGE.. . 50,000.000 ..4,329,000
903236 10 7|URS CORPORATION ...|.06/12/2006 N [P 4,400.000 165,484
92553P 20 1|VIACOM INC - CLASS B (NEW) ... |.06/09/2006 ) [ 160,000.000 .7,703,913
929297 10 9|WMS INDUSTRIES INC ... |.05/31/2006 wieeeer..-30,400.000 762,736
92931B 10 6|WPS RESOURCES CORP ...|.05/24/2006 | SANFORD.... I IO 1,300.000 | .. ....63,239
93317Q 10 5|WALTER INDS INC. ... |.06/09/2006 | VARIOUS ) [P 21,900.000 | .......... 1,217,263
94973V 10 7 |WELLPOINT INC ...|.06/16/2006 | VARIOUS. . 05,000.000 7,583,932 | .covvvee e XXX [ 007,789,203 | ........8,377,950 | ... (588,747) | . . . .
962166 10 4 |WEYERHAEUSER CO.... ...|.06/13/2006 | VARIOUS ) [P 15,000.000 955,065 | ..o XXX | v 957,474 | ..........995,100 | ...... (37,626) . LO5TATA | [ (2419) ]
G65422 10 0 NOBLE CORPORATION..........cccomiminrrrreres ... | .04/17/2006 | SANFORD.........cccommrrrvrvvvivrniins | covvrnsnrernne 900.000 ....13,658 486 | ....... (16,700)
G95089 10 1|WEATHERFORD INT'L LTD BERMUDA.. | ... |.05/25/2006 | VARIOUS. ..14,823,548 10,230,120 |..(4,941,309) | .
3
3
8
5
9
1
7
8
9
0
2
1
2
9
2
2

380956 40 9|GOLDCORP INC NEW.... . .06/13/2006 19,200.000 | ............658,421 | ..o XXXooivis | i 461,909 | ........... 518,621 | ... (56,712)
443628 10 2|HUDBAY MINERALSINC  .....cccooeeveenee. .06/22/2006 33,400.000 | ............ 407,162 | ........... XXX.ocoeo. | cvvvvn.n. 465,586 | ............ 465,586 | ..ccooorrviirnns (U
453258 40 2[INCOLTD.....ccooomrrvirmrrriirranne .06/13/2006 21,500.000 | ........1,382,233 | ..cc.cc.. XKX.oovooes | o 942,779 | ...l 1,121,373 [
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1 4 7 Change in Book/Adjusted Carrying Value 16 17 18 19 20 22
11 12 13 14 NAIC
Current Foreign Bond Desig-
Prior Year Year's Book/ Exchange | Realized Total Interest/ nation
Book/ Unrealized Current Other Than Total Adjusted Gain Gain Gain Stock or
Adjusted Valuation Year's Temporary | Change in Carrying (Loss) (Loss) (Loss) Dividends Market
CUsIP Disposal Carrying Increase/ |(Amortization)/| Impairment | B.J/A.C.V. Value At on on on Received Indicator
Identification Date Name of Purchaser Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) Disposal Date | Disposal Disposal Disposal |During Year (a)
56501R 10 6| MANULIFE FINANCIAL CORP . .05/02/2006 1,657,496 | ....cc.. XXXorrve | e 1,425,968 | .......... 1,556,556 | .....(130,588) | ..ovvorrerarrennne | eereemrerimnriens | ereeee(130,588) | covevrrvvrrrie | e 1,425,988 | oo | 231,529 I
656568 10 2|NORTEL NETWORKS CORP .06/20/2006 .462,904 127,383)
71644E 10 2|PETRO-CDA .05/19/2006
760975 10 2|RESEARCH IN MOTION C |.04/10/2006 .
775109 20 0|ROGERS COMMUNICATIONS -CLB ... | C |.04/21/2006 ..1,047,960 .(592,245) | ..
780087 10 2|ROYAL BK CDA MONTREAL QUE. . |C |.06/13/2006 ..1,322,386 .(261,495) | ..
866796 10 5|SUN LIFE FINANCIAL SVCS CAN.. ..| C |.05/02/2006 .1,135,679 23,362 |..
873028 10 4|TSX GROUP INC ..|C |.04/18/2006
878742 20 4|TECK COMINCO LTD C |.05/19/2006
891160 50 9|TORONTO DOMINION BK ONT.. .| C|.05/02/2006 .
959053 10 9|WESTERN OIL SANDS INC C |.06/14/2006 (318,873) | ....(318,873) | .cevverrrrrrs U
71654V 40 8|PETROLEO BRASILEIRO SA PE.... .05/09/2006 ..4,207,371 | ...4,207,371 130,093 I
904784 70 9|UNILEVERNV -NY SHARES! .04/18/2006 . I T [ [OOSRt (o X {0 [ [T [ 3,466 | .......... 3,466 s
6899999. Total - Common Stocks - Industrial & Miscellaneous.. 211 853 730 182, 789 014 (26,210,195)| ... RO ..(26,210,195) | .. 41,040,687 | .41,040,687 753 636 XXX
Common Stocks - Mutual Funds
58552D 77 0|THE BOSTON COMPANY SM CAP ..| .04/120/2006 | VARIOUS.........coccvermmrrrmmreirnnnres | 10errrn378,342.490 | ........ 16,895,078 14,899,127 | ........ 14,963,445 |..(2,914,318) | ..oovvvvvrvcrrirncnns [ e [ oo (2,914,318) | ..cvvvvvveens | cevvene 12,049,127 | oo ..4,845,951 | ..4,845,951 | ..ccocvvirincnnn. I
61744J 40 8|MORGAN STANLEY INT'L EQUITY .|.05/05/2006 | MORGAN STANLEY.........ccccse | 100r....433,275.563 | ........ 10,000,000 8,332,549 8,829,299 |..... (496,750) e (496,750 i 8,332,549 ...1,667,451 | ...1,667,451 |...197,150 Lo
7099999. Total - Common Stocks - Mutual Fund N 26,895,078 23,231,676 | ........ 23,792,744 | ..(3,411,068) ....(3,411,068 . 0,381,676 |. .0 |..6,513,402 | ..6,513,402 |....197,150 XXX
7299997. Total - Common Stocks - Part 4 252,354,014 218,431,768 |...... 232,770,702 {(32,292,220) .(32,292,220) | ...cooeeenl0 | oo 200,634,898 .....0 [.51,719,202 |.51,719,202 |.1,080,236 XXX
7299999. Total - Common Stocks 252,354,014 218,431,768 | ..... 232,770,702 |(32,292,220) .(32,292,220) | ..oocovvven0 | oo 200,634,898 .....0 | .51,719,202 | .51,719,202 |.1,080,236 XXX
7399999, Total - Preferred and Common Stocks. 252,354,014 218,431,768 | ...... 232,770,702 {(32,292,220) .(32,292,220) | .....o00eo.a.0 | oo 200,634,898 .0 [.51,719,202 | 51,719,202 |.1,080,236 XXX
7499999. Total - Bonds, Preferred and Common Stocks. ....797,297,723 768,297,694 | ...... 781,267,121 |(32,290,581) .(32,894,296) | ..............0 | ...... 748,529,238 .0 | 48,768,485 | 48,768,485 |13,259,681 XXX

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

Sch. DB-Part B-Section 1
NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE

E06, EO7
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
4

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

Open Depositories

BANK OF AMERICA (OPERATING,)............. HARTFORD, CT.....oevvevereeereeres | cevevereereens | v 3461 | .. 73,685 | oo | e 746,295 | ...... 1,935,783 | ...... 3,633,149 | XXX
BANK OF AMERICA (LOSS PAYMENT)...... HARTFORD, CT....ovevveivereiienns | enrienisnniens | eevvesssisesiens | evresssssesssiesiensins | covesssssssssssssesssnes ...(10,356,216) | ...(14,421,102) | ...(22,390,723) | XXX
BANK OF AMERICA (A/P CDR)..........cccco..... HARTFORD, CT.....oovevererienis | eeveersvineens [ erveerreiiniens | eversessesesessesinnes | eveseesessssesisenens | oo (4,094,737)] .....(4,863,688) | ..... (4,741,577) | XXX
BANK OF AMERICA (PAYROLL)... ... HARTFORD, CT.... 5,918,151) [ XXX
BANK OF AMERICA (ACH/DR)...... ... HARTFORD, CT.... ....64,486 | XXX
BANK OF AMERICA (COLLATERAL) .. HARTFORD, CT.... vireenn833,664 | XXX
BANAMEX (NORWOOQD............ o MEXICO, DF ... [ eerveeieiees | eveeieeenisneens [ eveveeiesesssieniens | eveessissesenesinnens | oo 102,911 | 1.0.85,270 | . 149,129 [ XXX
JP MORGAN CHASE...... .. NEW YORK, NY.... ...97,924,394 | XXX
JP MORGAN PRIV EQ-M. .. . NEWYORK, NY....oooovrrvrervceees [erereeeens | eeeeanh 980 [ i | eeveeeveeceveeeeens | .9,197,554 | ......6,181,023 | ...... 3,848,863 | XXX
NORTHERN TRUST (LOCKBOX)...... .. CHICAGO, IL........... ...15,212,918 | XXX
ROYAL BANK (RES ACCT)........ .. TORONTO, ON, CAN.... ....18,163,367 | XXX
ROYAL BANK (USD ACCT).... . TORONTO, ON, CAN........ccoeee | crvmrvnriinrees | 0004010 | ... 12,653 | 3,701 | ....386,508 | ... 2,012,591 | ......2,268,996 | XXX
ROYAL BANK (PAYROLL ACCT) TORONTO, ON, CAN.....oovvrrve [ ermrnriiniins [ rrereirmrinninns | vevernessiensnsinnnns | wonsnssnssenssssennnes | svnneneenne,979 | coviierins 8,975 | ....... (459,380) | XXX
ROYAL BANK (LOSS PAY)......ccccooeerrrerrne. TORONTO, ON, CAN......cooovveer | evereiieiens | erreereenieeiens | eereresreeieeseesienis | eeevessssesiesienienns | ceereenenn 16,675 | oo 2,461,729 XXX
ROYAL TRUST......ccovvrrvrrrs ... TORONTO, ON, CAN.... L4712 XXX
TD BANK (GENERAL ACCT)..... .. TORONTO, ON, CAN.... ,348, , XXX
0199999. Total Open DepoSHOMES. ........vvrererrerrrerereressessrseisenens ..150,704,188 | ....85,086,201 XXX
0399999. Total Cash on Deposit........ ..150,704,188 | ....85,086,201 |..113,720,825 [XXX
0499999. Cash in Company's Office... e v 10,838 .10,402 | ..........12,797 | XXX
0599999. TOtal CaSN........coceverrieiiireiieieree ettt ..150,715,026 ,096,603 | ..113,733,621 | XXX

EO8
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned at End of Current Quarter

1 2 3 4 5 6 7 8 9
CUsIP Date Rate of Maturity Book/Adjusted Amount of Interest Gross Investment
Identification Description Code Acquired Interest Date Carrying Value Due & Accrued Income
Cash Equivalents
D013TF  GA  ALAIG. et ste e s sss e ss e st s s e s s s s s s s s st et sttt s et s et s et 06/09/2006 07/10/2006
123247 UR 9|BUSINESS DEVELOPMENT BANK. ..04/27/2006 | .. ...07/24/2006 | ....
135027 GG 3| CANADIAN T-BILL......ccoorrrerrenns ..04/17/2006 | .. ...07/13/2006 | ...
17307S G6 3|CITIGROUPINC....... ..05/30/2006 | .. ....07/06/2006 | ....
30766S V2 2|FARM CREDIT CORP.. . ..05/04/2006 | .. ....08/02/2006 | ....
30766S V3 0| FARM CREDIT CORP........cocosiueitertieeieete sttt ssss s st sss st st ss s sss st bss st st sses b st sssstannses | svsessns | sreesssesiennd 05/03/2006 08/03/2006
30766S  VH = 9| FARM CREDIT CORP........cccosiuiriiiiineissetssisseisesssessssssse st st sssssss st ssssss st sttt st esssss st ssesssssssssssssnssssssesssnnsss | ssnnsns | srsesssssssn 05/17/2006 08/16/2006
30766S VR 7| FARM CREDIT CORP........cocosiieeeteetiee ettt sttt ssses st sttt bbbt st ssss s st ssssasssasnnes | sviees ..05/24/2006 | .. ....08/24/2006 | ....
30766S VS 5| FARM CREDIT CORP.......oocosiuiieiiineiieiteiisesseste sttt sss sttt s sttt sb sttt ssnnts | aninees ..05/25/2006 | .. ....08/25/2006 | ....
30766S VV 8|FARM CREDIT CORP..........cccceeunne. I ..05/29/2006 | .. ....08/28/2006 | ....
36959) G6 4[GENERAL ELECTRIC CAPITAL CORP........oiiiiiiii ittt ettt sessensssnssssssnnsens | snnsenns | sosssessnees 06/05/2006 07/06/2006
0199999. TO0AIS. .vu ettt ettt ettt s st sts et s s st et s s et esssee s s s st s e s es s ReeE s s seRE e s R s Rt e R s s st s e R seeesEesR et sesse | AeEetiesieesessstistiessostestossiestestestestanssestestessoesteeses st ees st esE e R ees s et en st et es st st stenser s
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