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ANNUAL STATEMENT FOR THE YEAR 2006 OF THE Neighborhood Health Plan of Rhode Island

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book Adjusted Carrying Value Interest Dates
4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
o
r Current Year's
e Unrealized Other Than Total Foreign
i Rate Used Valuation Current Year's Temporary Exchange Admitted Gross Amt.
CUSIP g Bond NAIC to Obtain Book/Adjusted Increase/ (Amortization)/ Impairment Change in Effective Amount Due & | Rec. During
Identification Description n CHAR | Designation | Actual Cost | Fair Value | Fair Value Par Value _|Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rate of How Paid Accrued Year Acquired | Maturity
31331V-68-9..___ FED FARM CR BKS 11/14/07 1 100,000 99,594 100,000 100,000 0 0 0 0 4.750 4.750 WN 2,995 2,375 | ..11/14/2005.)..11/14/2007 |
| FED HOME LN BKS 11/15/07 CITIZENS.._. 1 100,000 | 99,688 100,000 100,000 0 0 0 0 4.880 4.880 WN 623 4,875 |..11/15/2005.)..11/15/2007 |
| FED HOME LN BKS 11/23/09 CITIZENS.._. 1 100,000 | 99,375 100,000 100,000 0 0 0 0 5.000 5.000 WN 528 5,000 |..11/23/2005._|..11/23/2009.).
3133XD-YU-9.._.__J FED HOME LN BKS 4.85% 12/07/07._____. 1 100,000 ... 99.5900 99,594 100,000 100,000 0 0 0 0 4.850 4.850 J 323 4,850 |..12/07/2005._)..12/07/2007 |
3134A4-NW-0.___ FEDERAL HME LN MTG CORP 3/15/07.___ 1 374,790 99.9400 374,768 375,000 374,932 0 142 0 0 4.880 4.930 s (3,148) ... 26,813 |..03/02/2006.]..03/15/2007_}.
_| FEDERAL HOME LN 11/07/08 1 100,000 |.-.....99.8100 99,813 100,000 100,000 0 0 0 0 5.200 0.000 WN 960 5,020 |..11/07/2005._|..11/07/2008 ).
_| FEDERAL HOME LN MTG CORP 5/15/08 .. 1 49,820 | ._....99.9700 49,985 50,000 49,862 0 4 0 0 5.380 5.580 WN 343 1,344 |..07/20/2006._|..05/15/2008 |
3133XA-AS-6.._.__ | FEDERAL HOME LOAN BAKN 1 49,874 99.5000 49,750 50,000 49,980 0 56 0 0 3.600 3.720 A0 325 1,800 |..02/03/2005._|..04/27/2007 )
3133XG-PX-6..__. FEDERAL HOME LOAN BANK 11/24/09..___ 1 59,878 | ... 99.6600 259,106 60,000 59,888 0 10 0 0 5.300 5.320 FMAN 4,861 0 [..09/21/2006..|..11/24/2009.}.
3133XF-PC-4..____ | FEDERAL HOME LOAN BANK 6/5/09 1 498,203 | 500,315 500,000 498,478 0 75 0 0 5.500 5.630 J 1,986 13,750 |..07/11/2006.]..06/05/2009.}
3133XG-BJ-2.._.__ | FEDERAL HOME LOAN BANK 7/24/09.._.___ 1 400,500 | 400,376 400,000 400,436 0 (64) 0 0 5.750 5.700 i} 10,031 0 [..08/15/2006.|..07/24/2009.}.
3136F7-MJ-3._ . FEDERAL NATL MTG ASSOC 05/23/08.._._ 1 494,609 | 99.5900 497,970 500,000 495,912 0 1,303 0 0 5.000 5.610 WN 2,639 12,500 |..07/11/2006.]..05/23/2008.}
3136F7-UU-9..___ FEDERAL NATL MTG ASSOC 2/17/09...._._. 1 49,908 | ... 99.8100 249,533 50,000 50,000 0 93 0 0 5.380 0.000 FA 5,002 0 [..09/21/2006..|..02/17/2009.}.
3133X7-A4-6..___| FHL BK 05/27/08 1 40,072 |. 39,575 40,000 40,030 0 (21) 0 0 4.380 4.320 WN 1,040 875 |..12/14/2004._|..05/27/2008 |
3133X9-P8-7..___| FHL BK 06/15/07. 1 49,609 | 248,125 50,000 49,924 0 157 0 0 3.540 3.600 WN 375 8,850 |..12/23/2004.)..06/15/2007 |
3133X9-P8-7.._.__| FHL BK 06/15/07. 1 49,922 99.2500 49,625 50,000 49,985 0 31 0 0 3.540 3.600 J 75 1,770 |..12/14/2004._)._06/15/2007 )
3133MQ-UV-4.__ FHL BK 08/15/07 1 54,568 | 99.0900 247,735 50,000 51,004 0 (1,584) 0 0 3.750 3.090 FA 3,516 9,375 |..09/13/2004.|..08/15/2007_ |
_JFHL Mtg Corp 01/14/09 1 49,510 | 244,728 50,000 49,754 0 112 0 0 4.000 4.050 s 4,611 10,000 |..10/06/2004._..01/14/2009.}
_JFHL Mtg Corp 02/27/09 1 50,000 | 244,183 50,000 50,000 0 0 0 0 4.000 3.970 FA 3,417 10,000 |-.09/21/2004.]..02/27/2009.}
3128X3-VY-6..___| FHL Mtg Corp 09/14/07. 1 300,000 | 98.6700 296,016 300,000 300,000 0 0 0 0 3.300 3.290 s 3,740 9,900 |..09/21/2004.)..09/14/2007 |
3128X0-U4-9..___ FHL Mtg Corp 09/28/07. 1 39,100 | 99.0900 237,826 40,000 39,754 0 313 0 0 3.170 3.310 A0 1,860 7,608 |..11/09/2004.)..09/28/2007 |
| FNMA 01/12/07. 1 100,100 | 99,969 100,000 100,001 0 (50) 0 0 3.550 3.500 i} 1,657 3,550 |..12/14/2004._|..01/12/2007 ).
| FNMA 06/16/08 1 500,000 | 492,345 500,000 500,000 0 0 0 0 4.020 4.020 J 782 | 20,100 |..12/16/2004._]._06/16/2008.}
3136F5-3F-6.._.__| FNMA 07/27/2007. 1 49,205 | .. 99.0300 247,578 50,000 49,812 0 31 0 0 3.500 3.630 i} 3,767 8,750 |..01/04/2005._)..07/27/2007 )
31359M-WN-9..___ FNMA 10/19/07. 1 49,138 | ... 98.6200 246,563 50,000 49,742 0 301 0 0 3.530 3.660 A0 1,593 8,825 |..12/23/2004.)..10/19/2007 |
| FNMA 12/15/09. 1 50,313 | 245,625 50,000 50,009 0 0 0 0 4.460 4.320 WN 465 11,150 |..12/23/2004.]..12/15/2009.}
_|Fed Farm Credit BK 05/10/07 1 49,875 | 248,360 50,000 49,977 0 45 0 0 3.250 3.270 WN 1,128 8,125 |..09/14/2004.].05/10/2007}
3133XC-W9-0.._.__| Fed Home LN BKS 9/8/10 Citizens._._. 1 99,362 | ... 98.7800 98,781 100,000 99,493 0 121 0 0 4.800 4.950 s 1,507 4,800 |..11/30/2005..]..09/08/2010.}.
3133XD-US-8..__. Fed Home Ln Bks 11/30/09 Citizens... 1 100,000 ... 99.5900 99,594 100,000 100,000 0 0 0 0 5.330 5.330 WN 459 5,325 | ..11/30/2005._{..11/30/2009.).
I Fed Home Ln Bks 6/29/10 1 100,000 | 99,500 100,000 100,000 0 0 0 0 5.000 5.000 J 28 0 |..12/29/2006.|..06/29/2010.}.
I Fed Home Ln bks 6/18/09 1 99,938 |. 99,563 100,000 99,938 0 0 0 0 5.100 5.130 J 184 0 |..12/21/2006.|..06/18/2009.}.
Federal Farm Credit Bank 1/18/11._ 1 50,000 ... 99.6880 99,688 50,000 50,000 0 0 0 0 5.600 5.600 N} 2,839 0 |..11/02/2006..|..01/18/2011.}.
Federal Farm Credit Bank 1/19/2007. 1 49,883 ... 99.9100 49,953 50,000 49,99 0 60 0 0 3.350 3.470 N} 758 1,675 |..01/26/2005._|..01/19/2007 )
_|Federal Farm Credit Bank 10/12/10.._. 1 498,750 | 99,656 500,000 498,767 0 17 0 0 5.550 5.620 A0 6,090 0 |..10/24/2006.|..10/12/2010.}.
_|Federal Farm Credit Bank 10/2/13 . 1 49,414 | 99,625 50,000 49,414 0 0 0 0 5.800 5.840 A0 3,585 0 |..10/24/2006.|..10/02/2013.}.
31331X-FA-5.___|Federal Farm Credit Bank 11/28/14.__] 1 50,000 ... 99.2190 99,219 50,000 50,000 0 0 0 0 5.750 5.750 WN 264 0 |..12/12/2006.|..11/28/2014.}.
31331S-WW-9..___ Federal Farm Credit Bank 5/12/08. . 1 500,000 | 98.7500 493,750 500,000 500,000 0 0 0 0 4.200 4.200 WN 2,858 | 21,000 |..05/18/2005.]..05/12/2008.}
_|Federal Farm Credit Bank 7/21/08 .. 1 48,867 | 247,500 50,000 49,357 0 386 0 0 4.480 4.650 N} 4,978 11,200 |..09/29/2005.]..07/21/2008.}.
_|Federal Home Ln Mtg Corp 7/5/16.___ f ..l ..} 1 1 50,898 | 100,274 50,000 50,683 0 (215) 0 0 6.500 5.950 N} 7,944 0 |..10/24/2006..|..07/05/2007 .
3128X4-E5-6.._.__| Federal Home Ln Mtg Corp 8/15/08.._. 1 499,141 | 99.6940 99,694 500,000 499,245 0 105 0 0 5.130 5.220 FA 9,690 0 [..09/29/2006..]..08/15/2008.}.
3128X4-E5-6..___ Federal Home Ln Mtg Corp 8/15/08 .. 1 49,914 99.6940 99,694 50,000 49,924 0 10 0 0 5.130 5.220 FA 969 0 [..09/29/2006..|..08/15/2008.}.
_|Federal Home Loan Bank 1 100,902 | 100,031 100,000 100,082 0 (700) 0 0 5.380 4.650 FA (448) 7,853 |..10/27/2005..)..02/15/2007 |
| Federal Home Loan Bank 1 48,225 | 248,908 50,000 49,186 0 871 0 0 4.770 5.150 N 1,491 11,925 | .11/17/2005._|..11/16/2007_§
Federal Home Loan Bank 1 49,875 98.6200 49,313 50,000 49,937 0 4 0 0 4.100 4.190 J 103 2,050 |..06/10/2005.]..06/13/2008.}
Federal Home Loan Bank 1 100,056 | ... 99.4700 99,469 100,000 100,036 0 (19) 0 0 4.750 4.730 J 251 5,265 | ..11/03/2005._|..12/12/2008 ).
_|Federal Home Loan Bank 1 500,000 | 498,595 500,000 500,000 0 0 0 0 5.000 5.000 WN 2292 ). 25,000 |..11/02/2005.]..11/28/2007
_|Federal Home Loan Bank 1 49,609 | 247,188 50,000 49,842 0 155 0 0 4.030 4.100 J 476 10,075 |..06/20/2005..]..12/14/2007 |
3133XA-HU-4.____Federal Home Loan Bank 1 300,000 | ... 99.9100 299,718 300,000 300,000 0 0 0 0 3.560 3.560 N} 4,628 10,680 |..01/26/2005..]..01/26/2007 )
3133XE-QV-4.___ Federal Home Loan Bank 1 49,977 | 99.9060 99,906 50,000 49,977 0 1 0 0 5.250 5.270 s 868 0 |..10/04/2006._|..03/02/2009.}.
| Federal Home Loan Bank 01/06/2009.._ 1 48,828 | 244,923 50,000 49,383 0 87 0 0 4.000 4.130 N} 4,861 10,000 |-.01/13/2005..]..01/06/2009.}
_|Federal Home Loan Bank 06/15/09.. 1 460,000 | 458,275 460,000 460,000 0 0 0 0 5.250 5.250 J 2,003 24,150 |..12/09/2005.]._06/15/2009.
3133XD-YP-0.._.__| Federal Home Loan Bank 06/16/08.__ 1 50,000 ... 99.6900 249,220 50,000 50,000 0 0 0 0 5.080 5.080 J 529 12,700 |..12/16/2005.].06/16/2008.}
3133XD-28-3..__. Federal Home Loan Bank 06/28/07.___ 1 49,984 99.7500 99,750 50,000 49,995 0 10 0 0 4.750 4.770 J 20 2,375 |..12/15/2005.]..06/28/2007 |
_|Federal Home Loan Bank 07/13/12. 1 196,063 | 196,500 00,000 196,660 0 506 0 0 5.000 5.350 N} 4,667 10,000 |..11/01/2005..]..07/13/2012.}.
_|Federal Home Loan Bank 08/26/1 1 47,617 | 248,360 50,000 47,743 0 546 0 0 4.790 5.060 FA 4,180 11,963 |..11/01/2005.]..08/26/2010.}.
3133XD-6L-0.._.__| Federal Home Loan Bank 09/27/10.._._. 1 47,109 246,015 50,000 47,722 0 535 0 0 4.850 5.120 s 3,166 12,125 | ..11/01/2005..]..09/27/2010.}.
3133XE-AB-5..___ Federal Home Loan Bank 1/4/10. 1 100,000 99,375 100,000 100,000 0 0 0 0 5.100 5.100 J 2,508 2,550 |..01/04/2006..]..01/04/2010.}.
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3133XD-N5-6.... Federal Home Loan Bank 11/04/10.._... 1 500,000 494,065 500,000 500,000 0 0 0 0 5.200 5.200 N 4,117 _.11/02/2005....11/04/2010.}.
| Federal Home Loan Bank 11/20/09 1 500,000 |. 99,656 500,000 500,000 0 0 0 0 5.300 5.300 N 3,018 _.11/16/2006.|...11/20/2009.).
| Federal Home Loan Bank 12/11/0 1 100,000 }. 99,375 100,000 100,000 0 0 0 0 4.750 4.750 D 264 _.11/03/2005....12/11/2009.).
3133XJ-BM-9..____| Federal Home Loan Bank 12/18/09...... 1 500,000 99,406 500,000 500,000 0 0 0 0 5.000 5.000 D 903 _.12/12/2006.....12/18/2009.).
3133XB-BL-8...... Federal Home Loan Bank 3/30/07........ 1 199,804 199,376 00,000 199,965 0 9 0 0 4.000 4.050 N 2,022 _.04/12/2005....03/30/2007..
JFederal Home Loan Bank 8/17/09...._... 1 48,828 |. 247,033 50,000 49,178 0 82 0 0 4.700 4.830 FA 4,374 -.09/29/2005..|..08/17/2009.f.
| Federal Home Loan Bank 1 100,000 }. 99,719 100,000 100,000 0 0 0 0 5.330 5.330 N 4,057 -.03/27/2006....03/27/2009.).
3133XE-Q9-3......| Federal Home Loan Banks 2/22/10...... 1 99,875 99,563 100,000 99,893 0 18 0 0 5.150 5.180 FA 1,845 -.02/22/2006....02/22/2010.).
3128X4-VJ-7___. Federal Home Loan Mtg 6/1/07 4.625.. 1 100,067 99,788 100,000 100,015 0 (44) 0 0 4.630 4.580 D 385 _.12/01/2005.|..06/01/2007.).
3128X3-VJ-9..____| Federal Home Loan Mtg 9/23/11 1 48,750 |. 246,373 50,000 48,993 0 180 0 0 5.000 5.090 N 3,368 _.08/11/2005..|..09/23/2011.).
3128X4-YF-2...___| Federal Home Loan Mtge 01/28/08...... 1 100,000 }. 99,688 100,000 100,000 0 0 0 0 5.000 5.000 JJ 2,11 _.01/30/2006..|..01/28/2008..
3134A4-RU-0.... Federal Home Loan Mtge 11/05/12..__. 1 47,800 247,500 50,000 48,063 0 63 0 0 5.250 5.410 N 2,042 .01/13/2006..|...11/05/2012.).
Federal National Mort Assoc 3/28/08 1 49,785 247,735 50,000 49,894 0 70 0 0 4.410 4.440 N 2,848 -.05/03/2005....03/28/2008 .
JFederal National Mtge Assc 10/25/07] 1 49,219 | 248,125 50,000 49,672 0 369 0 0 4.280 4.440 A0 1,962 -.09/30/2005._...10/25/2007..
JFederal National Mtge Assc 11/19/07 1 500,400 |. 495,000 500,000 500,127 0 (159) 0 0 4.150 4.120 N 2,421 .. _.05/18/2005....11/19/2007.}.
JFederal National Mtge Assc 12/28/07 1 500,000 495,470 500,000 500,000 0 0 0 0 4.400 4.400 N 183 |... -.09/28/2005.....12/28/2007..
Federal National Mtge Assc 8/13/09.. 1 499,150 494,220 500,000 499,404 0 02 0 0 4.500 4.550 FA 8,625 -.09/22/2005..|..08/13/2009. ).
| Federal National Mtge Assn 7/25/08.. 1 100,000 }. 99,875 100,000 100,000 0 0 0 0 5.000 5.000 JJ 2,167 _.01/25/2006....07/25/2008..
| Federal Natl MTG Assoc 1 321,750 |. 323,174 325,000 324,009 0 1,934 0 0 4.130 4.760 D 74 _.11/01/2005.|..06/29/2007 ).
Federal Nat! Mtg Assic 11/15/11.__ 1 301,125 99,656 300,000 301,102 0 (23) 0 0 5.550 5.460 N 2,128 _.12/06/2006..|..11/15/2011.).
Federal Nat! Mtg Assic 11/15/11.__ 1 300,609 99,656 300,000 300,588 0 (21) 0 0 5.550 5.500 N 2,128 _.11/30/2006...11/15/2011.).
| Federal Natl Mtg Assoc 1 49,219 | 246,640 50,000 49,672 0 58 0 0 4.000 4.110 N 3,278 -.03/02/2005....03/03/2008..
| Federal Nat! Mtg Assoc........... .} f 1 1 501,641 |. 501,095 500,000 501,198 0 (442) 0 0 5.700 5.240 JJ 12,983 -.10/12/2006.|..07/17/2007..
3136F7-3P-0......| Federal Nat!| Mtg Assoc 10/11/16.._... 1 50,000 49,782 50,000 50,000 0 0 0 0 6.000 6.000 A0 667 -.10/06/2006.|...10/11/2016.}.
3136F7-4C-8 ... Federal Nat! Mtg Assoc 10/23/13.._._. 1 50,000 99,781 50,000 50,000 0 0 0 0 6.000 6.000 A0 2,833 -.10/12/2006.....10/23/2013.|.
JFederal Nat! Mtg Assoc 10/3/08........ 1 50,000 |. 99,688 50,000 50,000 0 0 0 0 5.130 5.120 A0 3,132 _.11/02/2006..}...10/03/2008..
JFederal Nat! Mtg Assoc 2/15/11..___. 1 450,000 |. 99,875 450,000 450,000 0 0 0 0 5.680 5.680 FA 9,656 -.10/03/2006....02/15/2011.f.
Federal Nat! Mtg Assoc 2/16/11..__... 1 49,922 99,656 50,000 49,925 0 3 0 0 5.500 5.540 FA 1,031 _.11/07/2006..|..02/16/2011.).
3136F7-T2-3 . Federal Natl Mtg Assoc 2/17/1 1 552,750 100,031 550,000 552,708 0 (42) 0 0 6.000 5.880 FA 12,283 _.11/16/2006..|..02/17/2012.}.
912828-FC-9..._..{ US TREASURY NOTE 4/30/08 1 99,648 |. 299,718 300,000 99,741 0 93 0 0 4.880 4.940 A0 2,455 -.05/25/2006..|..04/30/2008 .
31359M-J5-3 ... | Federal Nat!| Mtg Assoc 3/16/09........ 1 50,000 | 249,688 50,000 50,000 0 0 0 0 5.210 5.210 NS 3,799 _.11/02/2006..]..03/16/2009..
0199999 - Total Bonds - U.S. Government - Issuer Obligations [ 21,423,747 18,020,556 1,450,000 | 21,431,008 0 7,228 0 0f XXX XXX XXX 32,406 606,407 | XX XXX
0299999 - Total Bonds - U.S. Government - Single Class Mortgage-Backed/Asset -Backed
Securities 0 0 0 0 0 0 0 0 XXX XXX 0 0
0399999 - Total - U.S. Government Bonds | 21,423 747 | 18,020,556 1,450,000 |....... 21,431,008 0 7,228 0 0 XXX XXX 32,406 606,407
0499999 - Total Bonds - AIl Other Government - Issuer Obligations 0] 0 0 0 0 0 0 0 XXX XXX 0 0
0599999 - Total Bonds - All Other Government - SCMB/AB Securities 0 0 0 0 0 0 0 0 XXX XXX 0 0
0699999 - Total Bonds - All Other Government - Defined Multi-Class Residential
Mor tgage-Backed Securities 0. XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
0799999 - Total Bonds - All Other Government - Other Multi-Class Residential Mortgage-
Backed Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
0899999 - Total Bonds - All Other Government - Defined Multi-Class Commercial Mortgage-
Backed Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
0999999 - Total Bonds - All Other Government - Other Multi-Class Commercial Mortgage-
Backed/Asset -Backed Securities 0. XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
1099999 - Total - AIl Other Government Bonds 0. XXX 0 0 0 0 0 0 0f XXX XXX XXX 0 [ XXX XXX
1199999 - Total Bonds - States, Territories and Possessions - Issuer Obligations [0 XXX 0 0 0 0 0 0 0f XXX XXX XXX 0 [ XXX XXX
1299999 - Total Bonds - States, Territories and Possessions - Single Class Mortgage-
Backed/Asset -Backed Securities 0. XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
1399999 - Total Bonds - States, Territories and Possessions - Defined Multi-Class
Residential Mortgage-Backed Securities 0. XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
1499999 - Total Bonds - States/Terr./ Poss. - Other Multi-Class Residential Mortgage-
Backed Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
1599999 - Total Bonds - States/Terr./ Poss. - Defined Multi-Class Commercial Mortgage-
Backed Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
1699999 - Total Bonds - States, Territories, Possessions - Other Multi-Class Commercial
lor tgage-Backed/Asset -Backed Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
1799999 - Total - States, Territories and Possessions 0] XXX 0 0 0 0 0 0 0f XXX XXX XXX 0 [ XXX XXX
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 7 Fair Value 10 1 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0
r Current Year's
e Unrealized Other Than Total Foreign
i Rate Used Valuation Current Year's Temporary Exchange Admitted Gross Amt.
CUSIP g Bond NAIC to Obtain Book/Adjusted Increase/ (Amortization)/ Impairment Change in Effective Amount Due & | Rec. During
Identification Description *1In CHAR | Designation | Actual Cost | Fair Value | Fair Value Par Value |Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rate of How Paid Accrued Year Acquired | Maturity
1899999 - Total Bonds - Political Subdivisions - Issuer Obligations [0 XXX 0 0 0 0 0 0 0f XXX XXX XXX 0 [ XXX XXX
1999999 - Total Bonds - Political Subdivisions - Single Class Mortgage-Backed/Asset -
Backed Securities 0] . XXX 0 0 0 0 0 0 0f ... XXX XXX XXX 0 0f ... XXX XXX
2099999 - Total Bonds - Political Subdivisions - Defined Multi-Class Mortgage-Backed
Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
2199999 - Total Bonds - Political Subdivisions - Other Multi-Class Residential
Mor tgage-Backed Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
2299999 - Total Bonds - Political Subdivisions - Defined Multi-Class Commercial
Mor tgage-Backed Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
2399999 - Total Bonds - Political Subdivisions - Other Multi-Class Commercial Mortgage-
Backed/Asset -Backed Securities 0 0 0 0 0 0 0 0 XXX XXX 0 0 XXX
2499999 - Total - Political Subdivisions Bonds 0] 0 0 0 0 0 0 0 j XXX XXX 0 0 XXX
2599999 - Total Bonds - Special Revenue - Issuer Obligations 0 0 0 0 0 0 0 0f XXX XXX XXX 0 0 XXX
2699999 - Total Bonds - Special Revenue - Single Class Mortgage-Backed/Asset -Backed
Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
2799999 - Total Bonds - Special Revenue - Defined Multi-Class Residential Mortgage-
Backed Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
2899999 - Total Bonds - Special Revenue - Other Multi-Class Residential Mortgage-Backed!
Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
2999999 - Total Bonds - Special Revenue - Defined Multi-Class Commercial Mortgage-
Backed Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
3099999 - Total Bonds - Special Revenue - Other Multi-Class Commercial Mortgage-
Backed/Asset -Backed Securities 0 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 XXX
3199999 - Total - Special Revenue Bonds 0] 0 0 0 0 0 0 0 j XXX XXX 0 0 XXX
3299999 - Total Bonds - Public Utilities - Issuer Obligations 0] . XXX 0 0 0 0 0 0 0f XXX XXX XXX 0 0 XXX
3399999 - Total Bonds - Public Utilities - Single Class Mortgage-Backed/Asset -Backed
Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
3499999 - Total Bonds - Public Utilities - Defined Multi-Class Residential Mortgage-
Backed Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
3599999 - Total Bonds - Public Utilities - Other Multi-Class Residential Mortgage-
Backed Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
3699999 - Total Bonds - Public Utilities - Defined Multi-Class Commercial Mortgage-
Backed Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
3799999 - Total Bonds - Public Utilities - Other Multi-Class Commercial Mortgage-
Backed/Asset -Backed Securities 0 0 0 0 0 0 0 0 . XXX XXX XXX 0 XXX
3899999 - Total - Public Utilities Bonds 0] 0 0 0 0 0 0 0f XXX XXX XXX 0 XXX
16161A-BR-8..._. Chase Manhattan Corp. 1 110,329 100,818 100,000 102,745 0 (2,354) 0 0 6.380 3.850 FA | _|.-02/15/2008 |
22541L-AF-0...__{ Credit Suisse FB USA Inc 1 303,999 280,271 82,000 87,174 0 (4,843) 0 0 4.630 .820 JJ -.06/19/2003._|..01/15/2008 .
381416-CS-1...___f Golman Sachs Grp Inc 1 50,993 |. 247 143 50,000 50,313 0 (293) 0 0 4.130 4.000 JJ _.07/29/2004._|..01/15/2008..
459745-FA-8 .| Int'| Lease Fin Corp 1 61,570 |. 250,168 50,000 51,844 0 (4,330) 0 0 5.630 3.810 0 _.07/29/2004._|..06/01/2007..
46625H-AM-2.._. JP Morgan Chase 03/01/07. 1 532,324 499,900 500,000 501,743 0 (10,403) 0 0 5.350 3.210 N _.12/02/2003...03/01/2007..
06423E-NM-3._____{ NM BK One NA Chicago BNBE 1 71,225 250,020 50,000 51,465 0 (6,144) 0 0 5.500 .970 A0 -.09/23/2003...03/26/2007..
369626-YZ-1...._.{ NM GE Cap Corp 06/15/07. 1 535,957 |. 499,325 500,000 504,974 0 (10,715) 0 0 5.000 .780 0 _.01/14/2004._|..06/15/2007..
36962G-E8-3...._. | NM GE Cap Corp 12/05/07. 1 51,430 |. 246,185 50,000 50,423 0 (447) 0 0 3.500 3.310 0 -.09/13/2004._|..12/05/2007..
812293-AB-4._____ | Seariver Maritime Financial Holding| 1 196,830 201,652 70,000 12,622 0 8,778 0 O 0.000 4.260 JJ ~.03/02/2005...09/01/2012.
8676P5-AA-4_____ | Suntrust BK Cent Fla 1 437,408 377,835 375,000 382,971 0 (15,636) 0 0 6.900 .590 JJ -.06/19/2003._|..07/01/2007.).
89233P-UV-6......| Toyota Motor Credit Corp 10/1/08..... 1 348,600 |. 344,810 350,000 349,179 0 429 0 0 4.400 4.540 A0 _.08/17/2005....10/01/2008..
923446-AU-0....._ | Verizon GIb Fdg Corp. 1 515,991 | 493,310 500,000 504,312 0 (4,025) 0 0 4.000 3.150 JJ _.01/14/2004._|..01/15/2008..
94975C-AF-4...._ fWells Fargo Fin'l 1 554,215 | 503,940 500,000 520,188 0 (11,935) 0 0 5.880 3.300 FA 08/15/2008.J.
3999999 - Total Bonds - Industrial, Misc. - Issuer Obligations | 4570872 XXX 4,295,376 4,377,000 4,369,950 0 (61,917) 0 0f XXX XXX XXX
4099999 - Total Bonds - Industrial, Misc. - Single Class Mortgage-Backed/Asset -Backed
Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
4199999 - Total Bonds - Industrial, Misc. - Defined Multi-Class Residential Mortgage-
Backed Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
4299999 - Total Bonds - Industrial, Misc. - Other Multi-Class Residential Mortgage-
Backed Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
4399999 - Total Bonds - Industrial, Misc. - Defined Multi-Class Commercial Mortgage-
Backed Securities 0] . XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
4499999 - Total Bonds - Industrial, Misc. - Other Multi-Class Commercial Mortgage-
Backed/Asset -Backed Securities 0. XXX 0 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
4599999 - Total - Industrial and Miscellaneous Bonds [ 4,570,872 XXX 4,295,376 4,377,000 4,369,950 0 (61,917) 0 0f XXX XXX XXX 66,1381 . 210,917 | XX f XXX
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Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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r Current Year's
e Unrealized Other Than Total Foreign
i Rate Used Valuation Current Year's Temporary Exchange Admitted Gross Amt.
CUSIP g Bond NAIC to Obtain Book/Adjusted Increase/ (Amortization)/ Impairment Change in Effective Amount Due & | Rec. During
Identification Description *1In CHAR | Designation | Actual Cost | Fair Value | Fair Value Par Value |Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rate of How Paid Accrued Year Acquired | Maturity
4699999 - Total Bonds - Credit Tenant Loans 0] 0 0 0 0 0 0f XXX XXX XXX 0 [ XXX XXX
4799999 - Total Bonds - Parent, Subsidiaries, Affiliates - Issuer Obligations 0] 0 0 0 0 0 0f XXX XXX XXX 0 [ XXX XXX
4899999 - Total Bonds - Parent, Subsidiaries, Affiliates - Single Class Mortgage-
Backed/Asset -Backed Securities 0. XXX 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
4999999 - Total Bonds - Parent, Subsidiaries, Affiliates - Defined Multi-Class
Residential Mortgage-Backed/Asset-Backed Securities 0] . XXX 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
5099999 - Total Bonds - Parent, Subsidiaries, Affiliates - Other Multi-Class
Residential Mortgage-Backed Securities 0] . XXX 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
5199999 - Total Bonds - Parent, Subsidiaries, Affiliates - Defined Multi-Class
Commercial Mortgage-Backed Securities 0] . XXX 0 0 0 0 0 0 . XXX XXX XXX 0 0 .. XXX XXX
5299999 - Total Bonds - Parent, Subsidiaries, Affiliates - Other Multi-Class Commercial
lor tgage-Backed/Asset -Backed Securities 0].. 0 0 0 0 0 0 XXX XXX 0
5399999 - Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 0 0 0 XXX XXX 0
5499999 - Total - Issuer Obligations | 25,994,619 22,315,932 ... 25,827,000 |....... 25,800,958 0 (54,689) 0 0 XXX XXX 98,544
5599999 - Total - Single Class Mortgage-Backed/Asset-Backed Securities 0 0 0 0 0 0 0 0 XXX XXX 0
5699999 - Total - Defined Multi-Class Residential Mortgage-Backed Securities 0] 0 0 0 0 0 0 XXX XXX 0
5799999 - Total - Other Multi-Class Residential Mortgage-Backed Securities 0] 0 0 0 0 0 0 XXX XXX 0
5899999 - Total - Defined Multi-Class Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 XXX XXX 0
5999999 - Total - Other Multi-Class Commercial Mortgage-Backed Securities 0] 0 0 0 0 0 0 XXX XXX 0
6099999 Totals 25,994,619 XXX 22,315,932 25,827,000 25,800,958 0 (54,689) 0 0 XXX XXX XXX 298,544 817,324 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2006 OF THE Neighborhood Health Plan of Rhode Island

SCHEDULE D - PART 2 - SECTION 1

Showing ALL PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/ Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
Rate Per Total
Share Current Year's Total Foreign
Par Book/ Used to Amount Nonadmitted Unrealized Current Other Than Change Exchange
Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary In Change NAIC
CUsIP Of Per Per Carrying Fair Fair Actual But During But Increase/ (Amortization) Impairment B./A.C.V. In Desig- Date
Identification Description Code [Foreign| Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation Acquired
6199999 - Total - Preferred Stock - Public Utility 0 XXX 0 0 0 0 0 0 0 0 0 [l I XXX XX
99999 - Total - Preferred Stock - Banks, Trust, Insurance 0 XXX 0 0 0 0 0 0 0 0 0 ] XXX XXX |
399999 - Total - Preferred Stock - Industrial, Misc. 0 XXX 0 0 0 0 0 0 0 0 0 0f .. XXX XXX ]
6499999 - Total - Preferred Stock - Parent, Subsidiaries, Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 ] XXX XXX
6599999 Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2006 OF THE Neighborhood Health Plan of Rhode Island

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book / Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16
Rate per Current Year's
Share Used Unrealized Other Than Total Total Foreign NAIC
Book / Adjusted To Obtain Amount Nonadmitted Valuation Temporary Change in Exchange Market
CusIP Number of Carrying Fair Fair Actual Declared Received Declared Increase / Impairment B./A.C.V. Change in Indicator Date
Identification Description Code Foreign Shares Value Value Value Cost But Unpaid During Year But Unpaid (Decrease) Recognized (13 -14) B./A.C.V. (a) Acquired
6699999 - Total - Common Stock - Public Utility XXX 0 0 0 0 0 0 0 0 0 XXX XXX
799999 - Total - Common Stock - Banks, Trust, Insurance XXX 0 0 0 0 0 0 0 0 0 XXX XXX
899999 - Total - Common Stock - Industrial, Misc. XXX 0 0 0 0 0 0 0 0 0 XXX XXX
999999 - Total - Common Stock - Parent, Subsidiaries, Affiliates XXX 0 0 0 0 0 0 0 0 0 XXX XXX
7099999 - Total - Common Stocks - Mutual Funds XXX 0 0 0 0 0 0 0 0 0 XXX XXX
7199999 - Total - Common Stocks - Money Market Mutual Funds XXX 0 0 0 0 0 0 0 0 0 XXX XXX
7299999 Total - Common Stocks XXX 0 0 0 0 0 0 0 0 0 XXX XXX
7399999 Total - Preferred and Common Stocks XXX 0 0 0 0 0 0 0 0 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator “U” provide: the number of such issues

, the total $ value (included in Column 8) of all such issues $
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ANNUAL STATEMENT FOR THE YEAR 2006 OF THE Neighborhood Health Plan of Rhode Island

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CusIpP Number of Actual Paid for Accrued
Identification Description Foreign Date Acquired Name of Vendor Shares of Stock Cost Par Value Interest and Dividends
,,,,,,,, 31331V-6S-9.____|FED FARM CR BKS 11/14/07 11/14/2005____[Merrill Lynch 100,000 100,000 0
_3134A4-NW-0 FEDERAL HWE LN MTG CORP 3/15/07 03/02/2006.___|Merrill Lynch 374,790 375,000 8,531
,,,,,,,, 3128X4-5U-1___ | FEDERAL HOME LN MTG CORP 5/15/08 07/20/2006.___|Merrill Lynch 49,820 50,000 493
,,,,,,,, 3133X6-PX-6.___ | FEDERAL HOME LOAN BANK 11/24/09 09/21/2006.___|Merrill Lynch 259,878 260,000 1,072
_3133XF-PC-4 FEDERAL HOME LOAN BANK 6/5/09 07/11/2006.___|Merrill Lynch 498,203 500,000 2,826
_3133X6-BJ-2 FEDERAL HOME LOAN BANK 7/24/09 08/15/2006.___|Merrill Lynch 400,500 400,000 1,406
_3136F7-MJ-3 FEDERAL NATL MTG ASSOC 05/23/08 07/11/2006.___|Merrill Lynch 494,609 500,000 3,403
_3136F7-UU-9 FEDERAL NATL MTG ASSOC 2/17/09. 09/21/2006.___|Merrill Lynch 249,908 250,000 1,306
_3133XJ-FT-0 Fed Home Ln Bks 6/29/10. 12/29/2006_[Citizen's Bank 100,000 100,000 0
_3133XJ-AJ-7 Fed Home Ln bks 6/18/09 12/21/2006_[Citizen's Bank 99,938 100,000 57
_31331X-AW-2 Federal Farm Credit Bank 1/18/11 11/02/2006___[Merrill Lynch 250,000 250,000 583
31331X-AQ-5_ Federal Farm Credit Bank 10/12/10 10/24/2006 Merrill Lynch 498,750 500,000 1,002
31331V-5X-0_ Federal Farm Credit Bank 10/2/13 10/24/2006 Merrill Lynch 249,414 250,000 926
_31331X-FA-5 Federal Farm Credit Bank 11/28/14 12/12/2006___[Merrill Lynch 50,000 50,000 120
_3128X5-EG-9 Federal Home Ln Mtg Corp 7/5/16 10/24/2006____[Merrill Lynch 250,898 250,000 4,965
_3128X4-E5-6 Federal Home Ln Mtg Corp 8/15/08 09/29/2006.__|Merrill Lynch 549,055 550,000 3,840
_..3133XE-QV-4 Federal Home Loan Bank 10/04/2006___[Merrill Lynch 49,977 50,000 233
__3133XE-AB-5 Federal Home Loan Bank 1/4/10. 01/04/2006._[Citizen's Bank 100,000 100,000 0
_3133XH-PY-2 Federal Home Loan Bank 11/20/09 11/16/2006___[Merrill Lynch 500,000 500,000 0
_3133XJ-BM-9 Federal Home Loan Bank 12/18/09 12112/2006___[Merrill Lynch 500,000 500,000 0
3133XE-XK-0._____ Federal Home Loan Banks 03/27/2006. Citizen's Bank 100,000 100,000 0
3133XE-Q9-3 Federal Home Loan Banks 2/22/10 02(2212006. Citizen's Bank 99,875 100,000 0
_3128X4-YF-2 Federal Home Loan Mtge 01/28/08 01/30/2006.__[Citizen's Bank 100,000 100,000 0
_3134A4-RU-0 Federal Home Loan Mtge 11/05/12 01/13/2006.___|Merrill Lynch 247,800 250,000 2,625
_31359M-F3-2 Federal National Mtge Assn 7/25/08 01/25/2006._[Citizen's Bank 100,000 100,000 0
_3136F7-5S-2 Federal Natl Mtg Assic 11/15/11 12106/2006___[Merrill Lynch 301,125 300,000 1,018
_3136F7-5S-2 Federal Natl Mtg Assic 11/15/11 11130/2006___[Merrill Lynch 300,609 300,000 740
_31359M-U2-7 Federal Natl Mtg Assoc 10/12/2006____[Merrill Lynch 501,641 500,000 6,808
. 3136F7-3P-0 Federal Natl Mtg Assoc 10/11/16 10/06/2006___[Merrill Lynch 50,000 50,000 0
,,,,,,,, 3136F7-4C-8 __ |Federal Natl Mtg Assoc 10/23/13 10/12/2006____[Merrill Lynch 250,000 250,000 0
,,,,,,,, 31359M-Y6-4 __ |Federal Natl Mtg Assoc 10/3/08 11/02/2006___[Merrill Lynch 250,000 250,000 1,068
Federal Natl Mtg Assoc 2/15/11 10/03/2006___[Merrill Lynch 450,000 450,000 3,479
Federal Natl Mtg Assoc 2/16/11 11/07/2006___[Merrill Lynch 49,922 50,000 626
Federal Natl Mtg Assoc 2/17/12 11/16/2006____[Merrill Lynch 552,750 550,000 8,250
Federal Natl Mtg Assoc 3/16/09 11/02/2006___[Merrill Lynch 250,000 250,000 1,700
US TREASURY NOTE 4/30/08 05/25/2006____ Merrill Lynch 299,648 300,000 1,033
0399999 - Total - Bonds - U.S. Government 9,529,110 9,535,000 | 58,112
1099999 - Total - Bonds - All Other Government 0 0 0
1799999 - Total - Bonds - States, Territories and Possessions 0 0 0
2499999 - Total - Bonds - Political Subdivisions 0 0 0
3199999 - Total - Bonds - Special Revenue 0 0 0
3899999 - Total - Bonds - Public Utilities 0 0 0
4599999 - Total - Bonds - Industrial, Misc. 0 0 0
4699999 - Total - Bonds - Credit Tenant Loans 0 0 0
5399999 - Total - Bonds - Parent, Subsidiaries, Affiliates 0 0 0
6099997 - Total - Bonds - Part 3 9,529,110 9,563,000} 58,112
6099998 - Total - Bonds - Part 5 2,045,096 2,050,000 14,840
6099999 - Total - Bonds 11,574,206 11,585,000f 72,952
6199999 - Total - Preferred Stocks - Public Utilities 0 XXX 0
6299999 - Total - Preferred Stocks - Banks, Trusts, Insurance 0 XXX 0
6399999 - Total - Preferred Stocks - Industrial, Misc. 0 XXX 0
6499999 - Total - Preferred Stocks - Parent, Subsidiaries, Affiliates 0 XXX 0
6599997 - Total - Preferred Stocks - Part 3 0 XXX 0
6599998 - Total - Preferred Stocks - Part 5 0 XXX 0
6599999 - Total - Preferred Stocks 0 XXX 0
6699999 - Total - Common Stocks - Public Utilities 0 XXX 0
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ANNUAL STATEMENT FOR THE YEAR 2006 OF THE Neighborhood Health Plan of Rhode Island

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CusIpP Number of Actual Paid for Accrued
Identification Description Foreign Date Acquired Name of Vendor Shares of Stock Cost Par Value Interest and Dividends
6799999 - Total - Common Stocks - Banks, Trusts, Insurance 0 XXX 0
6899999 - Total - Common Stocks - Industrial, Misc. 0 XXX 0
6999999 - Total - Common Stocks - Parent, Subsidiaries, Affiliates 0 XXX 0
7099999 - Total - Common Stocks - Mutual Fund 0 XXX 0
7199999 - Total - Common Stocks - Money Market Mutual Fund 0 XXX 0
7299997 - Total - Common Stocks - Part 3 0 XXX 0
7299998 - Total - Common Stocks - Part 5 0 XXX 0
7299999 - Total - Common Stocks 0 XXX 0
7399999 - Total - Preferred and Common Stocks 0 XXX 0
7499999 Totals ey 11,574,206 xx L 72,952
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ANNUAL STATEMENT FOR THE YEAR 2006 OF THE Neighborhood Health Plan of Rhode Island

SCHEDULE D - PART 4

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

1 2 3 4 5 6 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15
o
r Current Year's Book/ Bond
e Prior Year Unrealized Other Than Total Foreign Adjusted Foreign Interest/Stock
CusIP i Number of Book/Adjusted| Valuation Current Year Temporary |[Total Change in| Exchange Carrying Value |Exchange Gain | Realized Gain Total Gain Dividends
Identi- g | Disposal Shares of Carrying Increase/ (Amortization)/ | Impairment B/A.C.V. Change in at (Loss) on (Loss) on (Loss) on Received Maturity
fication Description n Date Name of Purchaser Stock Consideration | Par Value Actual Cost Value (Decrease) Accretion Recognized (11+12-13) B/A.C.V. Disposal Date Disposal Disposal Disposal During Year Date
3133XD-SU-6.. | FED HOME LN BKS 08/15/08 CITIZENS.._|.__|_.11/15/2006._|Citizen's Bank 100,000 100,000 100,000 100,000 0 0 0 0 0 100,000 0 0 0 5,000 |..08/15/2008..
3133XD-SQ-5..{ FED HOME LN BKS 11/28/08 CITIZENS. _11/28/2006._[ Citizen's Bank 100,000 100,000 100,000 100,000 0 0 0 0 0 100,000 0 0 0 5,000 |..11/28/2008..
3133XE-BV-0._{ FED HOME LN BKS 4.68% 12/28/06. -12/28/2006._ Matured 100,000 100,000 99,950 99,950 0 50 0 50 0 100,000 0 0 0 4,680 |..12/28/2006.
3133MU-WA-9__{ FHL BK 01/24/08. _}..03/27/2006.| Merrill Lynch. 243,047 | 250,000 | ... 249,750 | ... 249,838 0 13 0 13 0 49,851 0 (6,804) (6,804) 6,185 |..01/24/2008.
3133X8-N7-3._{ FHL BK 09/14/06. _}-.09/14/2006..| Matured. 50,000 50,000 49,807 49,920 0 80 0 80 0 50,000 0 0 0 1,475 1..09/14/2006_|
3133MY-UF-2._{ FHL BK 11/28/08. _}..03/27/2006._| Merrill Lynch. 241,094 | 250,000 | ... 248,620 | ... 249,004 0 74 0 74 0 49,078 0 (7,984) (7,984) 3,158 |..11/28/2008..
3133X9-L5-7__{ FHL BK 11/29/06. _11/29/2006._{ Matured 50,000 50,000 49,953 49,977 0 3 0 3 0 50,000 0 0 0 800 |..11/29/2006..
3136F6-6B-9._{ FHL Mtg 10/19/06. 03/27/2006._{ Merrill Lynch 247,025 | --250,000 |- 0 0 0 0 0 50,000 0 (2,975) 2,975) 3,390 |..10/19/2006.
3128X0-3N-7__{ FHL Mtg Corp 04/01/08. 03/27/2006._{ Merrill Lynch 242,200 | -.250,000 |- 0 48 0 48 0 49,657 0 (7,457) (7,457) 4,302 |..04/01/2008..
3128X3-WQ-2._{ FHL Mtg Corp 09/29/06. -.09/29/2006._{ Matured 50,000 50,000 0 104 0 104 0 50,000 0 0 0 1,500 }-.09/29/2006._ |
3136F4-SY-1__{ FNMA 11/17/2006..___._._ |- 11/17/2006..| Matured. 500,000 500,000 0 1,125 0 1,125 0 500,000 0 0 0 15,500 |-.11/17/2006_|
31359M-WX-7__{ FNMA 12/15/2006..__________________ _}--12/15/2006..| Matured. 300,000 300,000 0 441 0 441 0 300,000 0 0 0 10,125 1..12/15/2006_|
3133X3-A4-5__{ Federal Home Loan Bank 10/27/08 _.03/27/2006._{ Merrill Lynch 485,078 500,000 0 194 0 194 0 497,862 0 (12,783) (12,783) 13,389 1..10/27/2008_|
3128X4-WY-3._{Federal Home Loan Mtg 12/29/08 .12/29/2006._[ Citizen's Bank 100,000 100,000 . . 0 0 0 0 0 100,000 0 0 0 5,100 |..12/29/2008..
0399999 - Bonds - U.S. Governments 2,808,444 2,850,000 2,841,240 2,844,297 0 2,150 0 2,150 0 2,846,447 0 (38,003) (38.003) 79,604 XXX
1099999 - Bonds - AIl Other Governments 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
1799999 - Bonds - States, Territories and Possessions 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
2499999 - Bonds - Political Subdivisions 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
3199999 - Bonds - Special Revenues 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
3899999 - Bonds - Public Utilities 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
002824-AJ-9._| Abbott Laboratories. J.11702/2006.| Merrill Lynch: 586,935 575,000 644,957 614,325 0 (14,632) 0 (14,632) 0 599,693 0 (12,758) (12,758) 39,483 |..03/15/2008..
339030-AG-3._{Fleet Boston Fin'l Corp.. _.03/27/2006._{ Merrill Lynch 244,163 | ... 250,000 | ... 252,947 | ... 251,866 0 (204) 0 (204) 0 51,662 0 (7,499) 7,499) 6,016 |..02/15/2008..
09700P-CE-6..{NM Boeing Capital Crp Be. -10/15/2006._{ Matured 500,000 500,000 500,000 500,000 0 0 0 0 0 500,000 0 0 0 1,750 }-.10/15/2006_|
26054L-CF-8._{NM Dow Chemical 02/15/06. _}-.02/15/2006..| Matured. 150,000 150,000 150,000 0 0 0 0 0 150,000 0 0 0 ,588 |..02/15/2006.,
893485-AM-4._{ Transamer ica Corp.... . |._.}..11/15/2006._.{ Matured 200,000 | ..200,000 |.........220,470 | .. 0 6.,050) 0 (6,050) 0 00,000 0 0 0 13,500 | ..11/15/2006__|
4599999 - Bonds - Industrial an us 1,681,098 1,675,000 1,768,375 1.722.200 0 (20,885) 0 (20,885) 0 1,701,355 0 (20,257) (20,257) 83,336 XXX
4699999 - Bonds - Credit Tenant Loans 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5399999 - Bonds - Parent, Subsidiaries and Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6099997 - Bonds - Part 4 4,489,542 4,525,000 4,609,615 4,566,537 0 (18,735 0 (18,735 0 4,547,802 0 (58,260) (58.260) 162,940 XXX
6099998 - Bonds - Part 5 2,050,000 2,050,000 2,045,096 0 4,443 0 4,443 0 2,049,539 0 461 461 47,843 XXX
6099999 - Total - Bonds 6,539,542 6,575,000 6,654,710 4,566,537 0 (14,292) 0 (14,292) 0 6,597,341 0 (57.799) (57.799) 210,783 XXX
6199999 - Preferred Stocks - Public Utilities 0 XXX 0 0 0 0 0 0 0 0 0 0 0 XXX
6299999 - Preferred Stocks - Banks, Trust and Insurance Companies 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6399999 - Preferred Stocks - Industrial and Miscellaneous 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6499999 - Preferred Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6599997 - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6599998 - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6599999 - Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6699999 - Common Stocks - Public Utilities 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6799999 - Common Stocks - Banks, Trust and Insurance Companies 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6899999 - Common Stocks - Industrial and Miscellaneous 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6999999 - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
7099999 - Common Stocks - Mutual Fund 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
7199999 - Common Stocks - Money Market Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
7299997 - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
7299998 - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
7299999 - Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
7399999 - Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
7499999 Totals 6,539,542 XXX 6,654,710 4,566,537 0 (14,292) 0 (14,292) 0 6,597,341 0 (57.799) (57.799) 210,783 XXX
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SCHEDULE D - PART 5

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F
o
r Par Value Book/ Current Year's Paid for
e (Bonds) or Adjusted Unrealized Other Than Total Change | Total Foreign Foreign Interest and Accrued
i Number of Carrying Valuation Current Year's Temporary In Exchange Exchange Realized Gain Total Dividends Interest
CusIP g Date Disposal Shares Value at Increase/ | (Amortization)/ | Impairment B./A.C.V. Change in Gain (Loss) on (Loss) on Gain (Loss) Received and
ldentification Description n | Acquired Name of Vendor Date Name of Purchaser (Stocks) | Actual Cost | Consideration |Disposal Date| (Decrease) Accretion Recognized | (12 + 13 - 14) B./A.C.V. Disposal Disposal on Disposal During Year | Dividends
3128X5-BN-7__{ FEDERAL HOME LN MTG CORP 6/18/07.}._.|..06/06/2006._|Merrill Lynch__.____.___.____ | 11/21/2006._fMerrill Lynch ...} . 250,000 f.._.. 250,018 | oo 250,000 |- 250,000 0 (18) 0 (18) 0 0 0 0 6,725 560
FEDERAL HOME LOAN BANK
3133XF-XK-7_.401/14/2010. 07/14/2006._{Merrill Lynch_._._________ |01/14/2010._JMatured 250,000 f.._._. 249,844 | . 250,000 |- 250,000 0 156 0 156 0 0 0 0 2,500 0
3133X6-5Y-6..{ FEDERAL HOME LOAN BANK 7/28/09. 07/20/2006._{Merrill Lynch_.._.._________ | 07/28/2009. Matured 50,000 | ... 50,000 50,000 50,000 0 0 0 0 0 0 0 0 500 0
Federal Farm Credit Bank
31331V-2D-7_§ 11/24/08 08/15/2006._{Merrill Lynch . JMerrill Lynch 500,000 f......- 500,000 500,000 500,000 0 0 0 0 0 0 0 0 7,868 0
3136F7-ON-0._f Federal Nat! Mtg Assoc 12/29/08 10/12/2006..JMerrill Lynch. . JMerrill Lynch__.________{ 500,000 |.....- 499,453 500,000 499,539 0 86 0 86 0 0 461 461 12,750 7,367
912827-7F-3_{US TREASURY NOTE 11/15/06 04/06/2006._{Merrill Lynch Matured__._...__} __..500,000|. 495,781 500,000 500,000 0 4,219 0 4,219 0 0 0 0 17,500 6,913
0399999 - Bonds - U.S. Governments 2,050,000 2,045,096 2,050,000 2,049,539 0 4,443 0 4,443 0 0 461 461 47,843 14,840
1099999 - Bonds - All Other Governments 0 0 0 0 0 0 0 0 0 0 0 0 0 0
1799999 - Bonds - States, Territories and Possessions 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2499999 - Bonds - Political Subdivisions 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3199999 - Bonds - Special Revenue 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3899999 - Bonds - Public Utilities 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4599999 - Bonds - Industrial and Miscellaneous 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4699999 - Bonds - Credit Tenant Loans 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5399999 - Bonds - Parent, Subs and Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0 0
6099998 - Subtotal Bonds 2,050,000 2,045,096 2,050,000 2,049,539 0 4,443 0 4,443 0 0 461 461 47,843 14,840
6199999 - Preferred Stocks - Public Utilities 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Preferred Stocks - Banks, Trust and Insurance Companies 0 0 0 0 0 0 0 0 0 0 0 0 0
6399999 - Preferred Stocks - Industrial and Miscellaneous 0 0 0 0 0 0 0 0 0 0 0 0 0
6499999 - Preferred Stocks - Parent, Subs and Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0
6599998 - Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6699999 - Common Stocks - Public Utilities 0 0 0 0 0 0 0 0 0 0 0 0 0
6799999 - Common Stocks - Banks, Trust and Insurance Companies 0 0 0 0 0 0 0 0 0 0 0 0 0
6899999 - Common Stocks - Industrial and Miscellaneous 0 0 0 0 0 0 0 0 0 0 0 0 0
6999999 - Common Stocks - Parent, Subs and Affiliates 0 0 0 0 0 0 0 0 0 0 0 0 0
7099999 - Common Stocks - Mutual Funds
0 0 0 0 0 0 0 0 0 0 0 0 0
7199999 - Common Stocks - Money Market Mutual Funds
0 0 0 0 0 0 0 0 0 0 0 0 0
7299998 - Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
7399999 - Subtotal-Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
7499999 Totals 2,045,096 2,050,000 2,049,539 0 4,443 0 4,443 0 0 461 461 47,843 14,840
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such Company Owned
by Insurer on Statement Date
Do Insurer’'s 9 10
Admitted
Assets
NAIC Include
NAIC Valuation Intangible
Company Method Assets
Code or (See SVO | Connected
Alien Purposes | with Holding
Description Insurer and of Such Total Amount of
CusIpP Name of Subsidiary, Controlled or Identification | Procedures | Company’s | Such Intangible | Book / Adjusted % of
Identification Affiliated Company Foreign| Number Manual) Stock? Assets Carrying Value |Number of Shares | Outstanding
1999999 Totals XXX XXX
1. Amount of insurer's capital and surplus from the prior period’s statutory statement reduced by any admitted EDP, goodwill and net deferred tax
assets included therein: $
2. Total amount of intangible assets nonadmitted $

SCHEDULE D - PART 6 - SECTION 2

1 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in Amount 5 6
CUsSIP Name of Company Listed in Section 1 Which | Shown in Column 7, % of
Identification Name of Lower-Tier Company Controls Lower-Tier Company Section 1 Number of Shares | Outstanding
0399999 Total XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2006 OF THE Neighborhood Health Plan of Rhode Island

Schedule DB - Part A - Section 1

NONE

Schedule DB - Part A - Section 2

NONE

Schedule DB - Part A - Section 3

NONE

Schedule DB - Part B - Section 1

NONE

Schedule DB - Part B - Section 2

NONE

Schedule DB - Part B - Section 3

NONE

Schedule DB - Part C - Section 1

NONE

Schedule DB - Part C - Section 2

NONE

Schedule DB - Part C - Section 3

NONE

Schedule DB - Part D - Section 1

NONE

Schedule DB - Part D - Section 2

NONE

E16, E17, E18, E19, E20, E21



ANNUAL STATEMENT FOR THE YEAR 2006 OF THE Neighborhood Health Plan of Rhode Island

Schedule DB - Part D - Section 3

NONE

Schedule DB - Part E - Section 1

NONE

E21, E22



ANNUAL STATEMENT FOR THE YEAR 2006 OF THE Neighborhood Health Plan of Rhode Island

SCHEDULE E - PART 1 - CASH

5 6 7

Amount of Interest [ Amount of Interest
Received Accrued
Rate of During December 31 of
Depository Code Interest Year Current Year Balance *

Bank of America-Cash Operating._._._._..._._._ . Providence, RI 0.000 (1,017,492) [ XXX
Bank of America-Pharmacy Claims._._._____._._ ... Providence, RI 0.000 150 | XXX
Bank of America-Claims Providence, RI 0.000 (2,277,283) | XXX
Bank of America-Admin Providence, RI 0.000 (473,275) | XXX
Sovereign-Cash Operating Boston, MA 0.000 106,000 | XXX
Sovereign-Pharmacy Claims Boston, MA 0.000 27,948 | XXX
Sovereign-Admin Boston, MA 0.000 (12,634) | XXX
Merrill Lynch PMM Fund Providence, RI 0.000 519,455 | XXX
XXX

oo oo o OO
oo oo o OO

XXX

0199998 Deposits in depositories which do not exceed the
allowable limit in any one depository (See Instructions) - open depositories XXX XXX XXX

0199999 Totals - Open Depositories XXX XXX (3,127, 131) | XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

XXX

0399999 Total Cash on Deposit XXX XXX (3,127,131) | XXX

0499999 Cash in Company's Office XXX XXX XXX XXX 2,000 | XXX

0599999 Total Cash XXX XXX (3,125, 131) [ XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January (1,031,637) | 4. April (2,619,289)| 7. July (1,327,548) [ 10. October ...___.... ~(1,366,937)
2. February (1,371,269) [ 5. May (1,423,961)8. August ____{ . (2,704,685)[11. November _.(3,986,479)
3. March (2,905,119)6. June (1,582,916)| 9. September (3,213,364)| 12. December (3,127,131)
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ANNUAL STATEMENT FOR THE YEAR 2006 OF THE Neighborhood Health Plan of Rhode Island

SCHEDULE E PART 3 - SPECIAL DEPOSITS

States, Etc.

1

Type of
Deposits

2

Purpose of
Deposits

Deposits with the State of Domicile For
The Benefit of All Policyholders

All Other Special Deposits

3 4
Book/Adjusted Fair
Carrying Value Value

5
Book/Adjusted
Carrying Value

6
Fair
Value

1
1
1
1
1
1
1
1
1
1

20. Maine
2
22. M.
23. Michigan
24. Minnesota
25. Mi
26. Missouri
27. Montana
28. Nebraska
29. Nevada
30. New Hampshire
3
32. New Mexico
33. New York
34. North Carolina
35. North Dakota
36. Ohio
37. Oklahoma
38. Oregon
39. Pennsylvania

40.Rhode Island ... S —

42. South Dakota
43. Tennessee
44. Texas
45. Utah
46. Vermont
47. Virginia
48. Washington
49. West Virginia
50. Wisconsin
51. Wyoming
52. American Samoa
53. Guam
54. Puerto Rico

57. Canada

1. Alabama

2. Alaska

3. Arizona

4. Arkansas

5. California

6. Colorado

7. Connecticut

8. Delaware

9. District of Columbia

0. Florida

1. Georgia

2. Hawaii

3. ldaho

4. lllinois

5. Indiana

6. lowa

7.Kansas

8. Kentucky

9. Louisiana

. Maryland

husetts

pi
PP

. New Jersey

1. South Carolina

Required by RI Dept of Business
Regulation

2,359,072

2,358,898

5. US Virgin Islands

6. Northern Mariana Islands

58. Aggregate Other Alien oT_ .
59. Total

XXX

0

0

XXX

2,359,072

2,358,898

DETAILS OF WRITE-INS

5801.
5802.
5803.

5898.

5899.

Summary of remaining write-ins for
Line 58 from overflow page _..______
Totals (Lines 5801 through 5803 +

5898)(Line 58 above)

XXX

XXX
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