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ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONGS ettt enn | bereseianees 84,423,522 | ..o | e 84,423,522 | ..ovvvene. 83,573,255
2. Stocks:
2.1 PIEfOITEA SIOCKS. ...ttt | seess ettt | shient ettt | eriess s (01 N
2.2 COMMON STOCKS.......veierrerrerrieeeceeeisseseseesise sttt ssss e ssesessensssssnsnssns | svsessessanenns 28,083,107 | ..veeeereererereinereereirerees | e 28,083,107 | e 67,913,597
3. Mortgage loans on real estate:
BT FIESEHIENS ettt bbbt ens | eetess st st es e ssent st bntees | sesentesteneens et s st st sntnes | enbestentenssest st en et (01 RN
3.2 Other than firSt lIENS.........cvumrieieeirerceererec ettt eens | seesseesseess s esi et seesns | cbsestnesssestnessnes e nsnssenine | erbressnsesess e esssneesenes (01 N
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES)......vucviiisriee ettt b sttt es b s s se s ssenses | sebessesessessessssesssssssessssns | sbessessssssessessssessessnsesinss | sostessssesssssessssessassesns (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES)......vucveieieviee ettt sttt es b s s s s sssssenses | sebessessssessessssesssssssassssns | sbessesssssssesssssssessessnsesinss | sossessssessssesessessassssans (01 OO
4.3 Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cvvievierriiie e eisisesssissiesns | crrssessssessessssessesssssssessnes | estessssessessessssessessssessesns | sesessessssissessssessessesnes (0 TR
5. Cash ($.....19,205,236), cash equivalents ($.......... 0)
and short-term investments ($.....47,876,057)...........cceuueveecueeereeeieeiee e sessesssessesssesssas | esvaesseeesans 67,081,293 | ..o | e 67,081,293 | ...ccovvuee. (3,795,271)
6. Contract loans (including $.......... 0 PrEMIUM NOES)....veiveveeiieiireieiiieieieiiese et sessesssenss | sresessesssssssessssessessssesseses | sesessessssnssessssessessesessesens | svessessesssssssessssessesnse (0
7. Other iNVESTEA @SSELS.......cooiiriiiiiriieri bbbt | sebsrstesbisssb bbb enisenes | srssnsiansisnnsnsbssinsbensienns | onbiesiensiest s L0 N
8. ReCEIVADIES fOr SECUMHIES. ...t | sebesstsssinsb s st sisssienes | srisnsinsssessnsssssinssessienes | onbiessessiessessssssesi [0 N
9. Aggregate write-ins fOr INVESIEA @SSELS........cceviveiciciiececs et ssssnes | onrerssssiesessnses s sneenas (O I (] (1] IR 0
10. Subtotals, cash and invested assets (LINES 110 9)......cvvereicieieiieiieseseseeee e eseiesenns | cevensienees 179,587,922 | oo (1] 179,587,922 | ............. 147,691,581
11. Title Plants less §.......... 0 charged off (for Title INSUTEIS ONIY).......c.euiiviiieiriieiiieieieieieisisseiees | veressesssesessssesssssessesens | eressessssessessssssessessssessnss | soesesesssssssessssessessesnns (0
12.  Investmentincome due and @CCTUEM.............cocuiuiiiiniirieiinneisessie s siesiessiesisssies | eresesineeenes 1,007,497 | ..o | v 1,097,497 | oo, 1,085,826
13. Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection............cccevevvvees | vevvrrerririnnnns 1,401,567 | ovveereeriinn 84,104 | ..o 1,317,463 | oo 1,940,662
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremiumMS)........cceiereeniinies | veeiesriniesseesessesnes [ | ovesessssssssessssssssesnns (0
13.3 Accrued retroSPECHVE PrEMIUMS.........cvviiieiiieiiie et es st ssssessessses | sesessessssessessssessessssessesens | sresessssessesssssssessessssessnss | soesessessssessessssessessesnns (0
14. Reinsurance:
14.1 Amounts recoverable from FEINSUTETS...........cc.coovriiriniininissssss s | sssssinneees 10,575,446 |......oovvvivviciinicciinens | e 10,575,446 | ............... 10,485,261
14.2 Funds held by or deposited with reinSUred COMPANIES.............ccueiveeriieiiiieiiiieceieeeeeiens | cevereesesssseeseesseseesssses | enreresesisesesessssesssssseseses | sresesisesisessesesssssesenns (1 U
14.3 Other amounts receivable under reinsurance CoNtracts.............cocvveveneneiineiniinsinies | covveiiiniinns 1,621,607 | ..o | e 1,621,607 | ..ccovvrenen. 2,399,200
15.  Amounts receivable relating to UNINSUEA PIANS..........cveiiirieiriirieeissieseessesssessieeeeseines | sereeesssseesessssesssssesesssnes | ceneessssessesssnssessesnssesnnes | snesesesssssssesssssssesseses {1 U
16.1 Current federal and foreign income tax recoverable and interest thereon.............ccccvveceeveeces | veveveveinerenennns 454,960 | ..o | e 454,960 | ..o 471,155
16.2 Net deferred taX @SSBL.........ccviieveeeceeeesee ettt sttt stes s e | seeseneesinsnaa 2,210,361 | .o | v 2,210,361 | oo 1,706,563
17.  Guaranty funds receivable or 0N depOSit...........ccceeiiieiriiirieiee s
18. Electronic data processing equipment and software
19.  Furniture and equipment, including health care delivery assets ($.......... 0)virrerereeeereensesennsnees | serseessesnssessesessesssessens | srnssessensssesesssssnsnes | seseseesssssessessessssess (0
20. Net adjustment in assets and liabilities due to foreign eXChange ratES..........cccviveeiiciiiieies | e | et beses | svessesessssesesesesesesssaes 0 [
21. Receivables from parent, Subsidiaries and AffiliAteS............covuererrerrirrinirinnreeesnsissiees | serseeseesnsssssssssessssessens | sesssnssssssssessessssesssssess | sesssssssssssessessessesesn {0 T
22. Health care ($.....1,236,476) and other amounts receivable...............oc.eveeveereeeeeveererieereeeeeseies | ceveereerieinns 1,236,476 | .cvvvernnen 1,236,476 | coovveeceesieieinnd {1 TR
23.  Aggregate write-ins for other than INVEStEd @SSELS...........vverrrrrenrnininrereresssssssesseessnees | esssssesssisssseens 126,472 | oo 126,472 | v { 0
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 10 through 23)........cceiueireinririeiieieiseessisse e ssssenas
25.  From Separate Accounts, Segregated Accounts and Protected Cell Accounts
26. TOTALS (LineS 24 and 25).........ccouereerierierimeerinesesemmiessesessnesseesines
DETAILS OF WRITE-INS
0907, ettt | senti sttt | eeessee et nens | seeeesi et (U
0902, ..ottt | senie ettt | eees et | et (U R
0903, ..ot Rt | senti st enen st | ceeessen et | eeeensi et (U
0998. Summary of remaining write-ins for Line 9 from overflow page..........cccvvverrrienininieiniennns | coreireisissesssesessenns (0 (1] (1] 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 @DOVE)............covveveririririiicrereiiieresiceieieneneens | everineresensiesesssesenns [0 (L R { 0
23071, PrEPAIAS........couuerercirreriesi e sss sttt nssnens | sieessennneeesiens 126,472 | oo 126,472 | oo (U
2302, R R | sentse sttt | eesi ettt | seeesss st (U
2303, Rt | senss st enen st | eeessen e s st nens | sieeess st (U
2398. Summary of remaining write-ins for Line 23 from oVerflow Page........cceerrerrverrreieimeinninsinninnes | eoveresrnseseesseesnsennenns (0 R (1 (01 R 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 @bOVE)..........cccceverircreeiiicisririeeerenereensninsns | orveieiriererensn 126,472 | v, 126,472 | oo 0
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LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.....13,522,310 reinSUrance CeAEA)..........coovwvrrrrerrmrrreererrnsesseseeenes | cvrersesnsseneans 41,233,060 | ...oocrierieeeeeeees | e 41,233,060 | ....ccovvverenen 42,637,736
2. Accrued medical incentive pool and bonUS @MOUNES.........cc.cueurieeireriieiienieieeieie s | cereessseseessesesenns 198,217 | oo | v 198,217 | oo 378,728
3. Unpaid claims adjuStmENt EXPENSES.........cccurieuririireiiiereieisiieieistssssessssse e ssesesessssssesssns | stsssssssessesessssssssessssssssesens | sessssesesessssesssessssessssnsesesss | sesessssesessssssesessnsessssnsasald | sereessssssssessssssessssesesessnns
4, Aggregate health POliCY FESEIVES.........ccoveveieierinieeeeseie e sessssssesssssnsesnnes | seveennesesnnenessDIHAD0 | iiieiiiiieiiniieiieieiieneiens | cveenreieinnnennr 093,450 | i 352,571
5. AQQregate life PONICY TESEIVES. ......vrrriereriereieire ettt sssesssssssessensessessssnssns | sssessesssssssssessessssssssnssnsnns | rsessssssmssessassssssessessesseses | essessessssssessessesssnssesnnens 0 [
6.  Property/casualty unearned Premilm TESEIVE. .........ciueieieirireiieiee e sssesssssssessesssss | rssesssssssssessssessessssesessnss | resessessssessessssessassessssessnss | sesessssesssssessssesssssssessnsen [0 O
7. Aggregate health Claim FESEIVES..........cciieiieieieccessieei e sessssnnes | sesesesessesessnns 1,616,296 | .ovveeeeiceerieeeieens | e 1,616,296 | ...ccvverinnnnne 1,595,294
8. Premiums received in adVANCe.............cocuiiiiiieiiniiniessss s sessissssnisnns | essssssssensens 24,831,884 24,831,884 | .....coveeviinn 9,441,500
9. General expenses dUE OF ACCIUE.........c.cuviueuieerireiieiessee et sesse et sssesessssenss | evesessessesinsns 3130,124 | oo | e 3,130,124 | ..o 4,504,161
10.1  Current federal and foreign income tax payable and interest thereon
(including §.......... 0 0N realized gaINS (IOSSES)).....vrevrrrirrerririeirririsiriseisessssesesssssssessssesses | eesssesesssssssesssssssessssssessns | srsessssessssnssessssessessssessesans | sessessssessessssessesessssesnns [0
10.2 Net deferred tax lADIIY.........c.ccvcviiieicsicce ettt ses st | sressssesssssssessssessessebessesnss | sresessessssssessssessassessssesinss | sosessssessessessssessnssnsesnsan 0 |
11, Ceded reinsurance premiums Payable............coveveeivevcveieeiieisee et sesees | eversesinsessnes 12,887,226 | ..o | e 12,887,226 | ........cocc..... 14,107,264
12.  Amounts withheld or retained for the account of Others...........c.ovovveeeieceeeceeeeeeeeees | e 100,145 | oo | e 100,145 | oo, 101,964
13.
14.
15.  Amounts due to parent, subsidiaries and affiliates.............cccovevvreerreeieceeseeeeeee e 3,668,654 | ....cvoveiieeieeeeee | s 3,668,654 | .......cccovvvneee 1,474,923
16, Payable fOr SECUMLIES. ......vuivueiiieiieiieieiece ettt nns | ersesessensesnaans 1,006,839 | ...ocvovcreiieieeeesnienns | e 1,006,839 | ...oovieeerreeeine
17. Funds held under reinsurance treaties with ($.......... 0
authorized reinsurers and $..........0 UNAUNOTIZEA FEINSUTETS)...........cecuverreerreerremmneernnees | cereesseessnsessssssnssssssssnenns | eeesnneessnesnssssnesssssssnssssns | snesesmessssssssessmssssesssnsd | eeeseesmmsssmessnsssnessnsssnes
18.  Reinsurance in unauthorized COMPANIES.........cccoiueviviiueieiiieiieieie e ssesessssenss | eovssesessssessssssessessssessssens | sressessesssssssessssessessssessesens | sossessssessessssessesesessesnss [0 O
19.  Net adjustments in assets and liabilities due to foreign EXChANGE FatES.........c.ovriririees | cevreirrirreeereecrse e | reeeeeessseese s eesssestenes | eeestesssessessessesssseseeseens [0 U
20. Liability for amounts held under uninSUred Plans.............ccoeeeiiieinieeesieseneessesens | ceresssnneennes 5,302,877 | .ooovveerereerenesieissnies | v 5,302,877 | .oovveerereieireieisieiinins
21.  Aggregate write-ins for other liabilities (including §.......... 0 CUITENE).veeeeieeeeeseessenrees | cerressesnesss s ssessnssnesnens [0 [0 (O 0
22, Total liabilities (LINES 110 21).......uuucrirrrirerriicrieerierieeriesssesrieesssesseesseessssssessssenes | eesesesssssesenns 94,668,772 | ..o (U O 94,668,772 | ...coovvvrennene 74,594,141
23.  Aggregate write-ins for special SUIPIUS fUNAS...........coruiureirienienerrieee e | ceereeneeees 9,99, GO DR PO O TR (01 T 0
24, ComMON CAPILAl SIOCK........evrevrieiciiinicisieeeisse st nsenns | srsssessssans ) 0.0 O S 9.0, O 5,862,835 | ..oovvvrrrininnns 5,862,835
25.  Preferred capital SIOCK...........ccccuiicvieciecisccese et | crenaesnas D90 GO DU XXX teteieieries [ et ssssessssesens | sessessessssesses e esses s senes
26.  Gross paid in and contributed SUMPIUS..........coerererieieisieserisieiesessesessisssssssessessessessees | sessessssnes ) 0.9 O R 99,0, GO BT 12,000,000 |....coovvrrenne 12,000,000
27, SUMIUS NOES.....eveeeeeeeeeee ettt sttt entensnsns | seeeesennen 9,90, GO DR XXX ietereveiees [ et | eesesesssssesses e bnes
28. Aggregate write-ins for other than special surplus funds
29.  Unassigned funds (SUIPIUS).........c.cuvuiveeririireiieiie et
30. Less treasury stock, at cost:
30.1 .....0.000 shares common (value included in Line 24 §.......... 0)eerrererreenseseeneenies e D90, GO DR XXX tetirieiieiies [ e ssssssssssssesees | sessessesssssssessssessessssessesenes
30.2 .....0.000 shares preferred (value included in Line 25 §......... (0) 1SS R D0, N S XXX oveteveieiens | eoeteteesese s sissssenes | ersesesssssssesssseeseesesaesessenes
31. Total capital and surplus (Lines 23 to 29 minus Lin€ 30).........cccevevvieierresiesieiesieeis | cvvseinana XXX oo D00 SO N 102,196,484 |.....cceenee.. 91,186,107
32. Total liabilities, capital and surplus (LiNeS 22 and 31).........cccevevverererrereriereeeceieeeesiesens | coeveesnan )00 GRS NSRRI 9,9, T TR 196,865,256 | ................ 165,780,248

2198
2199

. Summary of remaining write-ins for Line 21 from overflow page..........ccovreereuerrneereennenes

. Totals (Lines 2101 thru 2103 plus 2198) (Ling 21 @bOVE).......ccoerrrerrsinrreierisrsieserssieeans

2301.
2302.
2303.

2398
2399

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

. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 @DOVE)......oirurreirinienriniisiisissrsirsseens

2801.
2802.
2803.

2898
2899

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

. Totals (Lines 2801 thru 2803 plus 2898) (Line 28 @abOVe).............cccveieerirsrierersiririeneeanns
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STATEMENT OF REVENUE AND EXPENSES

Current Year to Date

Prior Year to Date

1 2 3
Uncovered Total Total
1. MEMDET MONMENS ...t | nbnseenienees 00,9, STTTTRINY [T RPRR 732,012 | .o 827,964
2. Net premium income (including §.......... 0 non-health premium iNCOME)........c.cvuvvveineiriiriinieieieieseisseiiees | crereressennens )., 0. SO IS 185,822,082 | ..covvvverirnne 169,484,735
3. Change in unearned premium reserves and reserve for rate Credits.........oooueveeeeesiineieseeeseeieiens | vveeeseseseenns XXX ovevvrirneirens | vreissiesieseese s Y 111,564
4. Fee-for-service (netof §.......... 0 MEAICAl EXPENSES).....vuivvererireiriirieiseissieississie st ssessssenns | seessessssensens XXX treterinrieiiees [ eorrieiisiesiesissesess s | esessssesessssessssesesessssesseses
B RISKTBVBNUE. ..o | seebisniaenieas XXXt [ e | s
6.  Aggregate write-ins for other health care related reVENUES..........ccvevcieeieieiciesesesese e | vreneensinnens 99,0 S ISR (0 RN 0
7. Aggregate write-ins for other NON-health rEVENUES............ccvvrvieieiiieieeieieeseesnressenenseseesenses | ererssesnee s XK urisnrenresnseans | rersseessssnssesssesssssessssassenns 0
8. Total reVENUES (LINES 210 7)...cuviveciieiieie sttt sttt sensenes | ebaees 185,822,653
Hospital and Medical:
9. HOSPItal/MEAICAl DENETILS. ...t snens | setesesesssensesensen et nntessntntens | esneresnretennees 176,122,755 | oovvveeinne 182,942,236
10, Other ProfeSSIONAl SEIVICES........ccoviviveiiecieiieicteie ettt es ettt s s s sesessssebebesssnss | stebssseseasssesssesessesesessssesessnins | sesssesesessesesssansesanen 260,662 | ..o 78,943
11 OULSIAR FEFEITAIS ..o bbb | ot bbbt | hesbnss bbb | sebensb st
12, EMErgenCy rOOM ANA OUEOf-BIBA........evrurrureireierireeirssessssssssssssessessessessssessssessessesssssssssessessessesssessessessassans | sessessessesssssssssnssassesssssanssesses | essesssssnssassessasssnssessessessnsns | sressessesssnssnsssssmsssssssnssnssnes
13, PreSCIHPHON ArUGS.....ocviiecveieitcteisete ettt sb et s bbb b bebass b s s s bessnnaes | sbebssssessssssesesessesesesssssessnins | sesssesesessesesssnen 27,974,019 | oo 16,767,035
14.  Aggregate write-ins for other hospital and MEICAL............civiiriiiriicee s | v L0 RO (0 R 0
15.  Incentive pool, withhold adjustments and bONUS @MOUNLS............ccccoiieiieiieciieieces s | crsrsiisennsssreseserersssssensnens | oessesesessesessssnsesenen 241516 | oo 32,198
16, SUDLOLAL (LINES 910 15)....uvruueerricrrirreiseesereese et stssesssstssss st eess st ss s sss st s ssnsssssssessssnssss | sessussssasessnsessssssssnessnsssanes (O I 204,598,952 | ....ovverrrirnns 199,820,412
Less:
17, Net reINSUFANCE FECOVETIES..........cuuiviriiriciiitcie s sis s | sttt sssssnes | cossssisssssssisssnes 58,374,310 | ..cooovvvviiniinnns 66,123,801
18.  Total hospital and medical (LINES 16 MINUS 17).......cceueireiereieiieieeee e saes s sssessssees | stessesssessesssessesssessesssenes {1 146,224,642 | ........ccovvneee. 133,696,611
19, NON-NEAIN ClAIMS (MEL).....rvvueeeereeiie ettt ettt et s e bsens | sessessessess s ssssest st st sssanssessns | feessssssssnssassastasssnssessessestnsns | sressessessnnsnssnsssmssssnssnsnnssnnes
20. Claims adjustment expenses, including $.....781,110 cost CONtAINMENT EXPENSES.........c.eeveveererreerrrrrereies | eevrereessssensiesinssessssssssesssses | ersesssssssssssnssnnes 3,528,369 | ..o 6,580,240
21, General adminiStrative EXPENSES..........coveiiveieeeteeeieeeese et sa ettt s s st sss s ssessenas | sresessesenssssesssessssasssssesssnses | sesessesiesssesaesan 22,392,651 | oo 17,881,620
22. Increase in reserves for life and accident and health contracts (including $.......... 0
INCrease in reSEIVES fOr life ONIY).........vvurureriirie ettt sesse s essentns | snsesssnsssssesssssssnssnssssssssnnsens | sesssssssssesssnssssansans 341,450 |
23.  Total underwriting deductions (LINeS 18 through 22)............cuuiririririnnereieeeeeneeeeeseeseesesseessssesesessssesss | sresesssssssssssssssssssssssssssssenns [V P 172487112 | oo 158,158,471
24.  Net underwriting gain or (10Ss) (LINES 8 MINUS 23).........cururiieniereireireieieieeeneeseieeesiseeses e sessessssssssssssessens | sessssessssenes 0, NN IF T 13,335,541 | oo 11,437,828
25.  Netinvestment iNCOME BAMEM.............cceririeiiiieee et s ettt ssssnsens | sosesesesassesesessssssssnsesesessnsases | esesessssesessssesesens 3,862,654 | .....occvvvrererne 2,805,650
26. Net realized capital gains (losses) less capital gains tax of $.......... 0ttt ettt | ettt | ebsneenseessent st s ennaees (58,860) | .euvvrrerrrearennirninns (105,325)
27.  Netinvestment gains or (I0SSES) (LINES 25 PIUS 26)...........ccvuevivrireiiieiieicieie st essssessesees | esressssssssssessssessssssssssssssnns 0| e 3,803,794 | .o 2,700,325
28. Net gain or (loss) from agents' or premium balances charged off [(amount recovered
LI 0) (amount charged off §.......... 0)]oeverteeeteeree sttt sttt ens e sen s | eesiessaessiee s es s esses s sesstesans | erteesiessanessesses st st st saeestns | srentientees s st s st aeees
29. Aggregate write-ins for Other iNCOME OF EXPENSES.........ccuivecueicreieie ettt sse bbb saes | ostessesssssssessssessssssssssssnsans {0 PR (U P 410,848
30. Netincome or (loss) after capital gains tax and before all other federal income taxes
(Lines 24 plus 27 PIUS 28 PIUS 29).........cucvueirerireiieieieieisieee ettt essesnsens | sbessesensasaens XXX | e 17,139,335 | ..o 14,549,001
31.  Federal and foreign inCOMe taXes iNCUITE...........cueviueirerireieiesie ettt ssssensena | cressesssassns 0.0 TN [P RR 5,649,193 | .o 4,629,301
32, Netincome (10SS) (LINES 30 MINUS 371)......cucvuiviveiiiriiieicieeieiciesesietse ettt bes s s sesse i | cbessesessessns D.0.0, ST ISR 11,490,142 | oo 9,919,700
DETAILS OF WRITE-INS
0807, eooeereeeeeeeeseesseesse s eees ettt | sernessenrsnans XXX oorrevererennees | eeereeesnessssssssssessssssssssnessns | sesssssssesssesssssssnsssssssansenns
0B02. ... veooeeeeeeseerseeesee s eeess sttt | cerressessnans XXX otreeemerenneee | eeereesneessnsssssessssssssssnsssnes | sesseessssesssessssssssnsssssssassenns
0803, ..o eeoeeeeeeeeseess st ees st | sernesseersrans XXX voreeererennees | eeereresnmssssssssssesssssssssssnsssnns | sesssssssesssesssssssssssssssansenas
0698. Summary of remaining write-ins for Line 6 from oVerflow PAge........cco.ewererurerirnreneenereisnsseeneeesissseeseenees | sevseenennens 99,0 S ISR (0 R 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LINE 6 @DOVE).......ouerurreirureiriisressessississsssnssmesesssessesessesssssssssessess | seessessssssenes D N [P N U OORN (O PR 0
0707, oot eees s ees sttt | cerrenseeeenans XXX otreeererenneee | eeereesemsssnessssesssssssssnessnes | seeseesssssssssssssssssssssssssassenns
0702, .ot s st | cesnensrerenans XXX ooreeenerenneee | eeemeessmessessssessssssseseesens | sesseesssesssesssesssesssssessassenns
0703.
0798. Summary of remaining write-ins for Line 7 from overflow Page..........o.oewerueerrrnreneineenessesee e eeeeeees
0799. Totals (Lines 0701 thru 0703 plus 0798) (LINE 7 @D0OVE).......cuuruurierieireseiinrississessissesenses s snssnesnenas
TA0T, ettt E Rt | 1es 8ttt n st | seeet et enes et een et nents | eeess ettt
TA02. eSS E bbb | HeeE Rttt n et | seeet sttt st nent | eeess ettt
TA03. ettt R Rt | e bRt n et | seeet ettt st nent | eeess ettt
1498. Summary of remaining write-ins for Line 14 from OVEMlOW PAGE.........rwururreiurrerririieiereere e sseseeseesesienses | ceeseessesesesessessssessssssnsnsenns [0 (0 TR 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE).......ccocviucveirieiiiiisiicisiieiseisctessstessese s sssssssnses | oeressssssisssessssessssssssssssnaans {0 PN {01 PR 0
2901, OthEr REVENUE.......ociuieiiiiiieiiiit ittt ienas | Hoesbesines bbbt enes | setbessenss st nnbienie | conisenbanesiessessbeenees 412,848
2902. FINES @NA PENAILES.........o.cvuieieieieeieciciiciiete ettt sttt bbbt es bbb bes s sseaas | stestessssessessbessessebensesssensanss | esesessessnssssesssssnsessssesssssesens | sbestesstessessntesns e senas (2,000)
2003, oottt | e R LRt | HEeeR e ettt | Heren ettt
2998. Summary of remaining write-ins for Line 29 from OVErIoW PAJE.......cccoeviueieieiinieiieieeeiessssessiesensiens | rvrerisiesissessse e (01 RN (0 SRR 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 BDOVE).........uuruereumimmiiisinieissiissseiesensssesssssssssessssssssnsses | serssssssssesssessssesssssssssesssne 0 | o 0 | i 410,848
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STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

CAPITAL AND SURPLUS ACCOUNT

Current Year
to Date

Prior Year
To Date

Prior Year

33.

34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

44.

45.

46.

47.

48.

49.

Capital and SUrplUS Prior FEPOMING YEAI...........evuwerririreirreeseiseeeereeseeseesssssseseese s ssssssessssessessessessssssessessnssns
Net income or (I0SS) fromM LINE 32.........vurieriririerreieieireeetse ettt
Change in valuation basis of aggregate policy and claim reServes............cocevierireievcerseeseese s
Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0ueeeeee e
Change in net unrealized foreign exchange capital gain or (loss)
Change in net deferred INCOME taX.........cuiveiieicieicice et
Change in NONAAMILIEA @SSELS.........c.rererreeerecereereee ettt sttt
Change in UnauthOriZEd FBINSUTANCE...........ccoivevcieieie ittt s
Change iN TEASUNY SEOCK.........cceuiiiciiecicicis sttt ettt sees
Change iN SUMPIUS NOES.........cuurvueerrerieeeeeireereee ettt sttt ettt
Cumulative effect of changes in accounting PriNCIPIES..........ccveveieierieeieiesieseee s
Capital changes:

A4 PaIT Ittt
44.2 Transferred from surplus (Stock DIVIAENA)..........c.covueviueieiieiesece e
44.3 TranSfErred t0 SUMIUS. ......c.cvueviuireiciicis sttt ss bbbt
Surplus adjustments:

A5.1 PO Ittt
45.2 Transferred to capital (StoCk DIVIAEN).........ccevveiiirieieieseese s
45.3 Transferred from CAPItAl...........ccccieiiirieiiie e
Dividends to stockholders
Aggregate write-ins for gains or (I0SSES) IN SUMPIUS........vevriverueireiireieieeeissesseessre et sees

Net change in capital and surplus (Lines 34 to 47)

Capital and surplus end of reporting period (Ling 33 PIUS 48).........ccevrrrrririeinrieinneessese s

...................... 91,186,107

...................... 11,490,142

........................... 503,798

.......................... (983,563)

...................... 87,915,618

........................ 9,919,700

............................ (71,674)

.......................... (512,998)

...................... 87,915,618

...................... 17,077,911

.......................... (749,847)

........................... 378,557

...................... 11,010,377

.................... 102,196,484

........................ 9,335,028

...................... 97,250,646

........................ 3,270,489

...................... 91,186,107

4798.

4799.

Summary of remaining write-ins for Line 47 from overflow Page..........c.coeeernrineieeeneineiseeseeeseeseeseiseeeenas

Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE).......ccoveuiireirieiiiiisicissesie st nnane




saementas ofune 30, 2006 oe. UNit@dHealthcare of New England, Inc.

CASH FLOW

Currer11t Year Prior Yegr Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums COlleCted Net Of FEINSUIANCE. ..........riurierriiireieeseiseti bbb bbbt | ebssiesssesiess s 200,531,523 | ...cocrrriins 332,313,714
2. NEtINVESIMENE INCOME. .....cvviicecteie ettt et bttt st et et ss st s st ss st s s st ea st as s s saansntesssasanssansassstasensnanss | sbesesissssetessnsesnsnas 4,037,985 | ..o 6,646,294
3. Miscellaneous income
4. TOtal (LINES T HOUGN 3)....coueeieiieeiieiiie ittt bbb bbbttt enbsenbas | eebtsbsenstenbinstan 204,569,508 | .....cocovvvrrrirnnns 338,960,008
5. Benefit and 0SS related PAYMENTS............ccvuiviviiiereiereeee ettt ettt st es s s s sassessstnes | saesissesesinsessenas 152,183,273 | oo 275,847,172
6. Net transfers to Separate, Segregated Accounts and Protected Cell ACCOUNES..........c.ovueiiuerieiciiieiieieiirie ettt sssens | sesessssssesssiissessssessessssesssssesns | ersssessssessssssssssessssessssessessesaees
7. Commissions, expenses paid and aggregate write-ins for dEAUCHIONS..........ccovereiiriririsirse e essesssenns | stesssssnsssesessessans 17,811,205 | oo 44,424,024
8. Dividends paid t0 PONICYNOIAETS.........c.evueviieireieieiietcie ettt bbb s bbbttt et s bbb s s s nsssennes | nnbessssassessstntessebensesssessessesns | sesssesssessssans st e s et e s et en et sees
9.  Federal and foreign income taxes paid (recovered) $ 5,632,998 7,859,706
10. Total (Lines 5 through 9) 175,627,476 ...328,130,902
11, Net cash from operations (Line 4 minus Line 10) 28,942,032 10,829,106
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONGS. ..ottt ettt bRttt | eebieebeee st st enees 10,129,566 | ...coonvvrnerecrrnnnne 18,263,076
122 SHOCKS.....eocveeieeiscie sttt ss s8Rt | eebtesbienstensientas 169,993,970 | ..ooovvvrrecirnnnn 210,349,936
12.3 Mortgage loans
124 Real estate....
12.5 Other invested assets
12.6 Net gains or (losses) on cash, cash equivalents and ShOM-tErM INVESIMENS...........c.curriierieieei e eesesrees | ceeeteesss st sees st esbsss st sstes | sebsessessessestsesessessessassesssassnes
12.7  MISCEIIANEOUS PrOCEEAS. .......vvvecveveiieiieieteie ettt bbb bbbt e s bbbt bbbt b s s s s b s bt s s snsebss e s et et s nsesebinnes | onsesebesssnsesnsesesans 1,006,839 | ...ccoviciicceieceeeene
12.8 Total investment proceeds (LINES 12.1 10 12.7).....v ettt es s stenns | sessssssanssessensens 181,130,375 | oo 228,613,012
13.  Cost of investments acquired (long-term only):
13.1 Bonds 11,225,694 26,033,340
13.2 Stocks 130,163,481 207,710,088
13,3 MOTEGAGE I0BNS........ovuiveiicteicit ettt bbb s bbbttt st s bbb s s s bbb e bns | sbsebinsesseses st et se b st s st s s tens | ehessesnaes ettt e ettt saes
134 REAIBSIALE ...t R £k sE st s sn ettt enne | 4esebeeenseene ettt n s et s et tes | Seesseeen ettt ettt
13.5  OtNEr INVESIEA BSSEES... .. euieuircisciieieie ettt bbb bs £ E bbb bbbt | Shebeeb e e b et b e bbb bbb bes | HebseR s et es R sttt
13.6  MISCEIIANEOUS @PPICALIONS. ........ceveeeceireiriieieie sttt s ettt s st s st s s s e b essesnesns | sesesssssssessssnnsssssssnsessnsessnssnsens | sosssesssssssessnssnsessnsessessnssnsasses
13.7 Total investments acquired (LINES 13.110 13.6).......cciueiiuiieiiiisieeee sttt st b bt be s sensesnns | ssessssessessssansesas 141,389,175 | oo, 233,743,428
14. Netincrease (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus LiNe 13.7 @nd LINE 14)........cccoeiieiiriirieeiessesses st ssssssessssessessesenses | sesesssssssassessssess 39,741,200 | cooverereeeiines (5,130,416)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16,1 SUIPIUS NOES, CAPIAI NOES.......vuiviecieicieictei ettt bbbttt bbb bbb st s ssnne | snsessesessesnssnntes e s ensessntessensesens | sbessessssessesansantessnses e s st ensesees
16.2 Capital and paid in SUFPIUS, 1ESS trEASUNY STOCK..........ccururirieieiieeiseieie et sese ettt ettt sttt essenssesnes | ststessnssssssessastestsssesessnesantans | sessessessessasssnssnssessessassasssnssnnes
16.3 BOITOWEA fUNGS.......ooveeerieiseise ittt bbb bbb | Shtbneb e bt bbb bbbt bes | Hebseb s et e b s bbbttt
16.4 Net deposits on deposit-type contracts and other INSUrANCE HADILIES. ............c.rueirirrirreescre et | coeseesessessesees st esesss s sesssntes | sessessessessasssesnssessessassasssessnes
16.5 Dividends to stockholders 13,436,132
16.6 Other cash provided (applied)... ...1,742,989
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6).... (11,693,143)
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 LiN€ 17)......c.ccvverrierierernieneiseeies | coevevsisneisisennns 70,876,564 | ...cocvvvverererne (5,994,453)
19. Cash, cash equivalents and short-term investments:
191 BEOINMING Of YEAN......coiviiiteicteesiie ettt sttt bbb s bbbttt s bbb s bbbt s st s et snn e bt sanns | eebensesassesssaesnans (3,795, 271) | wvveverrrrerircirines 2,199,182
19.2 End of period (LINE 18 PIUS LINE 19.1).......cuuiuuieriiiiiieeiiciie ettt nnins | aebessesesnssasssasess 67,081,293 | .....oooovvvrrnn (3,795,271)

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

[ 20.0001
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EXHIBIT OF PREM

IUMS, ENROLLMENT AND UTILIZATION
5 6 7 8

1 Comprehensive (Hospital & Medical) 4 9 10 1 12 13
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX Stop Disability Long-Term
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Loss Income Care Other

Total Members at End of:

1o PHIOT YEI ... ssnsessssnnees | sesesssesssnssesneens 131,112 | 383 | TTATE | oo [ | cvrrensnsssssnnes | veeeeenenesenensssenees | veesseenseneens 17,251 | 36,002 | .o | e | e | e
2. FirSt QUAMET......oouceeeieeceeeieceisesiseesesieesssessssessas | eeveessesssnsesnes 121,408 | oo 372 | B9, 711 [ ooeeeeeerrsreinrrines [ rerrerineeriensensinns | ceeeeeseessssessnennnnens | seeeseeses e | sereesensesenns 17,835 | 33,490 [ .o [ | e | e
3. 8CONA QUAMET........cveeererrrieireeseeenieesi s | weeresresseneeiens 18,790 | v 360 .o 86,367 | .evorveecrirrrienninns [ e | e | s | e 18,508 |...covvvvrirens 33,555 [ oo [ | e | e
4. THIrd QUAMET. ... sessesssnenes | seeessesssmessssessessssenens 0 [ ereerermmernreiennmiens | ereereeenssnessseinnens | s | e | s | s | e | s | s | s | e | o——————,
5. CUITENE YA . ctieieiereseissiseeisses s ssmr s ssnssnesnssnens | sesssssssssssssssssssssssssencs 0 | eerrisnsrernrisnennniins [ onessessesssessessesnnssnens | eosssessensisnssnsessasssess | eesssssssnssnssssnssnsanes | sssensensssssessonsensensons | nessessessenssnsessnsnssnse | sosnsenssnssansensenssnssnnss | srssssessenssnsensensannens | snssesassssssenssssssssnnes | srsessensenssssesessaness | srensessanssensensensansses | oseessessnsssssnsssssnn
6. Current Year Member Months..........cccoeeveriieeieeressssiies | e 732,012 | 2,240 |..nene. A14,145 | L | esiesiiesesisssieiieiins | eoeresssissesssiesssssssenes | eseresiannns 108,342 |......c........ 207,285 [ .oviviiieiciciiiinis [t | esiesisiesiesesssiesinnes | esierissesssssessneesinnas
Total Member Ambulatory Encounters for Period:

7. PRYSICIAN. ...t 901,131

8. NON-PhYSICIAN........coovveiireeeieieie et | crevsiesesisnecias 187,877 | 72 |, 22,978 | oo | eeeeiisiieesesesesiens | ereieissiesiesesissisneens | eesresisesissssssiesiesenies | eeresssenieans 99,829 |...cco..en 64,998 | ..o | | eeeiesiissiesesisnenes | eeeresiesissiessaanennees
9. TOl. e | e 1,089,008 |[....coovvrninnne 1,890 | . 600,427 | ..o [V O O R (O 281,489 | ..o 205,202 |...ccooviiniiiennns 0 [ O O R 0
10. Hospital Patient Days INCUITEd.............ccocervrreecrireriiinerens | cvrerereieeieieninas 51,813 | 54 | T0,668 | ..ovvvieieicicieeceies | eieiieiieeeienieienes | ceeereeieieenenieeiieiens | ereresinesesesreressneninens | eereeererennenes 36,361 |..ccerrinn 4,730 | coiviieiieeciceeeeies | e | e
11. Number of Inpatient AdMISSIONS...........ccccevvrerrerecerierisins |eoriiereniesisiennnns TA84 | oo M i, 2,249 | .o Lo [ | e | e 3872 | 1,352 | ieiiciicicieiiies | | cveieiiisiisisseeines | oo
12. Health Premiums WHHEN .........ocovvvcenrerrcneennesseeneciinns [ cererereinnnes 264,048,605 |.............. 559,405 |........ 128,761,573 | oooeeecreerreeneerneens | eornermeeessnessssesnnnns | cvveesnsessssssessnnsssns | seeessesssmsessssssnnssssnsees | oeeesnees 88,801,067 |.......... 45,926,560 | ....eonveereeerneiinnes | cereensneeeneeninnesns | eesreesnneesssssnnnnis | seesseesneessseeneens
13.  Life Premiums DIr€CL........ccovviuririreinrienisecnrisesneinsinens | ceviesineseissiesisessinsis 0 [ eerierereirrinneneies | e | s | seerinsienne i | seesinsi it | ceserseesinnss s nesinnes | sersieninssinnieninesinnes | sersieneeensi e eniensinees | crreiesesensinns st | et nesnniens | s | et
14, Property/Casualty Premiums WHtEN.........ccocoverreriieieieins [eovvieieieseeieieinnns 0 [ eererirererennenenies | eererssienisnesssnnses | e | e | s | seessesssisessesesesess | e | oo | s | s | s | s
15, Health Premiums Earned...........ccooevrivvnenenncnencenens v, 264,049177 | ..oveverenne. 559,405 |........ 128,762,145 | ..o [ eveersneinieneninees | vereeneissineeneenneeeins | eeeesssesseesesssesssnsesnes | eensseenes 88,801,067 |.......... 45,926,560 [ ..eveeereieieirinnes [ v | v | reeeneesne s
16.  Property/Casualty Premiums Eamed..........ccocoveveeneeneenenns | vevvrereirmeereeneissennnineins 0 [ rvreeernrereerenesnesies | reereesesnesssessessinnens | eressesressiessessessnnsenns | eereerssessnnsssesnnsnnes | sssessesssnssessessessensens | sesessessenssesesessnsnsns | sesssssssstessessssssnssenss | sesessessessessessessansess | sessesssssnssesssssssssnnss | sesessessessessesessanse | stessessnsssessentessansies | resessessssssnsesins
17. Amount Paid for Provision of Health Care Services............ | cc.crueee 209,763,384 |......ccoueens 245482 | ... 101,204,958 | .....oourrirrrenciieens | ceeerieeninenisseiinnn | e | s | e 71,731,221 |......... 36,581,723 | ..oooreeircrinerinns [ e [ | e
18.  Amount Incurred for Provision of Health Care Services....... | ...c.c........ 204,598,945 |.............. 234,318 |......... 96,553,723 | ... | | s | s | snresenes 70,847,496 |.......... 36,963,408 | .....cooiiiiiiiiniiiinis | e || o




Statement as of June 30, 2006 of the U n ited Hea Ithca

re of New England, Inc.

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 2 4 5 6 7
Account 1-30 Days 31 - 60 Days 61 - 90 Days 91 - 120 Days Over 120 Days Total

Claims Unpaid (Reported)

0299999. Aggregate Accounts Not Individually Listed-UnCOVETEM.........uirereuraresrmnisressrraresnssnssrssessesnes | ersesesssssessessesesssessessessens TS o oL oo L o Iy < T o . WL T I — 1,447,396

0399999. Aggregate Accounts Not Individually Listed-Covered..... ..20,036,540 .. 21,472,087

0499999. SUDLOAIS. ....eerererrrsresreerrssnesrsersssesessssanesssessenseneses IR I o v AT o« e < oo 2 T o KX LT N I 22,919,483

0599999. Unreported ClaimS aNG OtNEr ClAIM RESEIVES..........ccuiueiiiiisitetistetistsssetsessssessssessssssssssessss  sssessesssssssessesasssssesssssssassessssessassessssesse sssessssessassessssessessessssessessessssessessesassesas fessssessessessssessesasssssessssassassessssensassesasses sesessssossossessesssoesessesessessessssessessessssessns 44sesssessnssssassessssassessesassnsessesassansessnsans | avsessssessossessssossessesnsassnsas 31,835,888

0799999. Total ClaimS UNDPAIG.........ueerieusiisseiseisees e stissessseessess st s8R 888t enes e .54,755,371
.......................................... 198,217

0899999. Accrued Medical Incentive Pool and Bonus Amounts




swementas of June 30, 2006 ot UNitedHealthcare of New England, Inc.

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

1. Comprehensive (NOSPital @NA MEAICEL).........ccuuurrerrrerriririeiiiieesiseri e | anessees et enes 10,117,425 | oo 30,258,733 | ... 852,606 | .....eoucreerrrrerineiiins 8,896,800 |....ouvvvrerrrrrireeriinns 10,970,031 | oo 11,607,726
2. MEAICATE SUPPIEMENT. ..ottt ba e s s b1t R s8R s b n s st st esses | ebessessnssesansesantentes et et ensessesensentes | 4bsesstesiessesantesaes et s se s et et nsesantans | Hbuetessetantente s et e st s st s st e st nntentens | Hresetessetse s ete s st et n s s st et ante s e tete | Hestesetentns bt s ettt n et an [0 TR
K TR 1= 31 - o117 IO OO0 OO OO UU TSP DUSP TSP PP 0 |
A, VISION ONIY...t.itiieveieiectectete ettt a b s st bbb ba s st b 44444 e s At Rt b bt st bt s b st ssenas | Shintebstestesaesie s st e s s e s st estessesestestens | Suebsetesiesaesssessess et est et e baebessebstaess | Sietssesnsstessetestentes st es s s ssnsessents | ebietessestesietes et ae st s e ses s nsessesansas | netessesantntes et sen s st s et s et ne 0 [
5. Federal Employees Health BEnefits PIAN PIEMIUMS...........c.ciuiuiieiiiiiie ettt ss st sse bbb se s st anes | 21ssessssssssstessssessessessssessssessssessesss | essssessessessssessssessssessssanssssesnsansas | setessessssssssssessssassessessssessessesassesses | absssessesssssessssesssssessssesssssssessesenssns | susssessssssssssessssessessessssessassesssens 0 [
8. THIE XVIIT - MEAICATE........vereeierericecisiseeesses s asss s esse st | st n e ss et 17,768,253 | ..o 53,962,968 |......ccovvrrrrrrirrrineninns 485,617 | oo 19,903,033 |....ovveverrrrerierriins 18,253,870 | ...oooevvecrirrrirerriinn 20,303,468
T THIE XIX = MEAICAIG........eveoecererieceiei e sesessi et | ehsensenns s ns st 5,931,126 | .o 30,102,913 | ..o 4,265,046 | .......orvvvrrerrinnn. 8,446,253 | ...vvvveenriereiis 10,196,172 | .oooreveeerieerirereeis 12,321,836
8. OHNEINBAIN.......oeee ettt te b e | eEEEeEEerE Rt enE et stk enntseneenrnes | Serhseetseet et eeb et ettt enb s | Sentsens ettt sees bbbt nnens | SerE et et eE st E sttt | sehesna Rttt 0 i
9. Health SUDLOAL (LINES 110 8)....cvuurvuurrerererrrisseeiieiiiseisieeisee st ess sttt en bt | rentseent s 33,816,804 |....ooovvrrreirriiiis 114,324,614 | .o 5,603,269 | ..o 37,246,086 | ......coovcririrniiirinninns 39,420,073 | ..o 44,233,030
10, HEAINCATE FECEIVADIES (B).......uuvvereeeeiieeiisreiesesi ettt | ehbsnes st eneon 104,907 | .o 129,793 | oo resseieseiennns | e L A R 104,907 | .o 460,585
11 OB NON-NEAIN. ....cveeeeee bbb 848888tk es | £1eRE R e e bR b s bR it ns | eeRe R R R e bbbt R | et eeb et bttt | Hesbe R sttt | Sehb bRt L0 O
12.  Medical incentive pools and BONUS GMOUNTS.............ccveieiiveiieieice ettt bbbt bbb bbb s e | svaesasssssassessnsessessesssesas 423,204 | oo | s T | 198,216 | .oocvverirceeeeirean 423,295 | ..o 378,728
13, OIS ... rveceesere e et | fenent et 34,135,191 | ..o 113,202,821 | ..o 5,603,270 | ..oovvreniiniiirncciinna 37,434,525 | ..o, 39,738,461 | ....coovvvnirinriinniens 44,151,173

(@) Excludes§$.......... 0 loans or advances to providers not yet expensed.
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NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

Reclassifications - Certain 2005 amounts in the accompanying statutory financial statements have been reclassified to
conform to the 2006 presentation. These reclassifications had no effect on statutory net income or capital and surplus,
as previously reported.

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

10
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NOTES TO FINANCIAL STATEMENTS

No significant change.

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

The Company did not participate in any transfer of receivables, financial assets or wash sales.
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

UnitedHealthcare of New England, Inc. (the "Company") has Medicare business which is subject to a retrospective
rating feature related to Part D premiums. The Company has estimated accrued retrospective premiums related to
Part D premiums based on guidelines determined by the Centers for Medicare and Medicaid Services (CMS). The
formula is tiered and based on bid medical loss ration. As of June 30, 2006, the amount of Part D premium subject to
retrospective rating was $8,245,000 representing 3.13% of total net premiums written.

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.

10.1
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NOTES TO FINANCIAL STATEMENTS

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Anticipated Salvage and Subrogation

No significant change.

10.2



saementas ofune 30, 2006 oe. UNit@dHealthcare of New England, Inc.

2.1

22

41
4.2

6.1

6.2

6.3

6.4

71

72

8.1
8.2

8.3
8.4

9.1
9.2

10.1
10.2

111

11.2

12.
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[ ] 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[ ] No[X]
Ifyes, date ofchange: s
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] No[ 1]
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[ 1 No[X] N/ATJ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2000........cccrerrrrrnes
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. 12/31/2000.........c.ccoevrrenneee
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). 01/19/2003........ccovererrennes
By what department or departments?
Rhode Island Department of Business Regulation
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[ 1] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ 1] 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[X] No[ ]
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 OCC oTS FDIC SEC
Exante Bank Salt Lake City, Utah YES
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2amount.
INVESTMENT
Has there been any change in the reporting entity's own preferred or common stock? Yes[ ] No[X]
If yes, explain.............
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: G 0
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[ ] No[X]

11
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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

14.2 If yes, please complete the following: 1
Prior Year-End

Book/Adjusted Carrying Value

2
Current Quarter
Statement Value

14.21 Bonds
14.22 Preferred Stock
14.23  Common Stock
14.24 Short-Term Investments......
14.25 Mortgages, Loans or Real Estate
14.26 All Other.......ccoveveeereereeiesieeieeiann

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 0 14.26 abOVe  ......ccooovvvevvrerervieereneieieinns

olo o oo oo

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes|[ ] No[X]
15.2 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.
16. 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
State Street Bank 801 Pennsylvania, Kansas City, MO 64105
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
104518 Deutsche Investment Management Americas Inc. 345 Park Avenue, New York, NY 10154
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

17.2 If no, list exceptions:

11.1
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SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© o N o ahr N =

NN
N =~ o

. Total nonadmitted amounts
. Statement value, current period (Page 2, real estate lines, net admitted assets colUMN)..........cccvoieiveieiercniciicsisieiians

Book/adjusted carrying value, December 31 Of PriOT YEAN.........cviuiieeiirieeee et nsns
Increase (decrease) by adjustment
Cost 0f aCQUIrEd.......cvvveiererieeee s
Cost of additions to and permanent improvements
Total profit (I0SS) ON SAIES.....c..cvrerreiiiieeiriesrerereeesse e B W
Increase (decrease) by foreign exchange adjustment..
AMOUNE FECEIVEA ON SAIES.......coueeeiircriisei ettt bbbt

Book/adjusted carrying value at end of current period
Total valuation allowance

SUDLOLAl (LINES 8 PIUS D).ttt et bbb s bbbttt

SCHEDULE B - VERIFICATION
Mortgage Loans

1

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 commitment fees
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.............cccocuunne
Total valuation allowance..

SCHEDULE BA - VERIFICATION

Other Invested Assets

1

Year to Date

Prior Year Ended
December 31

. SUDLOLAl (LINES 9 PIUS 10)....uvuieiiieeisiteitireiseiei ettt ettt bbbt bbb
. Total nonadmitted amounts

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

2.1 Actual cost at time of acquisitions
2.2 Additional investment made after acquisitions
Accrual of discount
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 adjusted/carrying value of long-term invested assets at end of current period....
Total valuation allowance

Statement value of long-term invested assets at end of current period (Page 2, Line 7, Column 3)....

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© o N o h w2

O
(SR RN )

. SUDLOAl (LINES 9 PIUS 10)...eurverireieiieriieseiseieisesissisetsee sttt sttt sb st
. Total nonadmitted amounts
. Statement value

Book/adjusted carrying value of bonds and stocks, December 31 of prior year...
Cost of DONAS ANA STOCKS BCGUITEA. ........uveucerereereee ittt ettt
Accrual of discount
Increase (decrease) by adjustment...
Increase (decrease) by foreign exchange adjustment
Total profit (loss) on disposal
Consideration for bonds and stocks disposed of.

AMOTHZALION OF PIEMIUML.......couiviiiiiteicisce ettt ettt a e bbbt bbbt na et nn

...1561,486,853

(58,860)
............................. 180,123,537
.................................... 214,641

....146,933,166
............................. 233,743,427

................................... (152,525)
............................. 228,613,011
.................................... 449,027

Book/adjusted carrying value, current period

Total valuation allowance

............................. 112,506,630

............................. 151,486,853

12
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During

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

1

Book/Adjusted Carrying
Value Beginning

of Current

Quarter

2
Acquisitions
During
Current Quarter

3
Dispositions
During
Current Quarter

4

Non-Trading Activity

During

Current Quarter

5

Book/Adjusted Carrying
Value End of
First Quarter

6

Book/Adjusted Carrying
Value End of
Second Quarter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8

Book/Adjusted Carrying
Value December 31
Prior Year

BONDS

Class B.......coovvveererrrrrrrerererinaas

Total Bonds........ccoevvverrivervrennen

129,370,718

....... 408,209

129,370,718

....... 408,209

131,892,812

....... 406,767

83,376,828

..... 409,630

10.

1.

12.

13.

14.

15.

PREFERRED STOCK

ClasS 4......ovveveeeeeeeereeereenns

Class 5.

Class B....c..cuververerrrirrieieiesiennns

Total Preferred Stock..................

Total Bonds and Preferred Stock
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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, TOHAIS.......ovreerereeirerrnrisrinriies | eererrersereeieeeennens 47,876,057 |..ccoovvernnne. )0, GO SO 47,876,057 | coovveererereieieiinrinninns 589,354 | ..ovorrrrererere e

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 PHOT YEAI........cciieireirieiiineisiesse et ssssstesssssssesss | sessessssessessessssessessssesnsen 213,203 | oo 600,875
2. Cost of short-term iINVESIMENTS ACQUIFEM.........c.ccuieiieriicse ettt ssnsenns | seessessssassessntes et snsenas 79,836,380 | ..ovvvrvrreireieieieinne 20,860,237
3. INCrease (AeCrease) DY AJUSIMENL........c.iiiiirieie ettt sttt es b nne | H1ebessebessssse s s s esses et en s s anb et s e teses | sesebsesente st ettt b b aes
4. Increase (decrease) by foreign eXChange AGJUSIMENT............ceeiriiiriree ettt ssees | sebessessstassesssessessesssse s ssssessesansens | cbetsstessessesesasseesesense s et sttt s s
5. Total profit (Ioss) on disposal Of SNOM-tEIM INVESIMENLS...........ccciiiiieieiiccce et esb e eas | ebebssssesssessesessssesebess s assssstebesins | sessesesesissesesesssessssssesesebaesebesssnae
6. Consideration received on disposal of Short-term INVESIMENLS.............ccccveiiiciiieiic e | cerereresseaes s enaens 32,173,526 | oo 21,247,909
7. Book/adjusted carrying value, CUITENE PEHOG. .........evuruuieriiinriesiseireiessssse st sess st ssss s snstensssssnssnes | ssessessesssssssssessmsssnsnns 47,876,057 | cocovveeeeeee e 213,203
8. Total ValUAHON AIOWANCE............veuieiiiiie it | S8 EEE bbb e
9. SUDLOAI (LINES 7 PIUS 8)..o.vvuvrereriererisieisecsessssses ettt ss st ess st e ss sttt ens st nsnsnnts | ssessessesssnssessessmnsnnsnns 47,876,057 | oo 213,203
10.  Total NONAAMILEEA @MOUNTS.........cou ittt ens | SeEeeneEen bbb m et | cosemsnesnns et ettt
11, Statement value (LINES 9 MINUS 10)........vururrririierinriseieiesssessissssssesss st sssse s esse s ssess sttt ssessessesssssssssessessnsssanes 47,876,057

12, INCOME CONECIEA AUIING PO ... .vureeririeireiireeseiiee ettt as st s ettt bs s s st enss | setessetessnssesnssesnsnsssnanes 589,354 | ..o 54,415
13, INCOME €AMNEA AUIMNG PEIIOM. .....c..vuieeriiriiieiieeteieie ettt ettt sttt s et bse et eneaansannes | setesetesnssetassesannsnsannnenes 589,354 | ..o 54,415

14
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SCHEDULE DB - PART F - SECTION 1

Replicated (Synthetic) Assets Open

Components of the Replicated (Synthetic) Asset

Replicated (Synthetic) Asset
3

1 4 5 Derivative Instruments Open Cash Instrument(s) Held
Replication 6 7 8 9 10 1 12
RSAT NAIC Designation Statement Fair Fair Statement Fair NAIC Designation
Number Description or Other Description Value Value Description Value CUSIP Description Value Value or Other Description

NONE
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SCHEDULE DB - PART F - SECTION 2

Reconciliation of Replicated (Synthetic) Assets Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Number Total Replicated Number Total Replicated Number Total Replicated Number Total Replicated Number Total Replicated
of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
BegiNNING INVENTOTY.......c.iuiieieciiiicicsesteie et | crenesssessssse st sessssessens | evsssessessesssssssesssssssessssessens | sossessssessesessssssssssessssesans [0 TR [0 R [0 RN [0 TR [0 TR 0 | oo 0 | oo

Add: Opened or Acquired Transa

Add: Increases in Replicated Ass
Statement Value...................

ctions

et

Less: Closed or Disposed of Transactions................ccccc......

Less: Positions Disposed of for
Failing Effectiveness Criteria

Less: Decreases in Replicated (Synthetic)

Asset Statement Value.........

Ending inventory...........ccocoeienenen.
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SCHEDULE S - CEDED REINSURANCE

1
NAIC
Company
Code

2
Federal
D
Number

Showing All New Reinsurers - Current Year to Date
3

Name of Reinsurer

Location

5
Is Insurer
Authorized?
(YES or NO)

NONE
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 2 Direct Business Only Year to Date

3 4 5 6 7 8
Federal Employees | Life and Annuity
Guaranty Is Insurer Accident Health Premiums and
Fund Licensed? and Health Medicare Medicaid Benefits Program Deposit-Type | Property/Casualty
State, Etc. (Yes or No) | (Yes or No) Premiums Title XVIII Title XIX Premiums Contract Funds Premiums

ANIZONA......coierieeeeiee e
Arkansas
California
Colorado
ConnectiCUt........cceveveveeveriirinae
Delaware
District of Columbia.
Florida.......ccoveeieieseresieenns
[CT=ToT o - TN

HaWai..ocvveeceiecece e

©® NGk w2

S s s
w N o L
=y
QO
=
<]

—
N
=
o.
@

—~
o
=3
o
5
>0
o

—
o
o
=
o

Kansas.
Kentucky..
Louisiana.

N =
O © ® N«
=
o
=1
@

Maryland......
Massachusetts.
Michigan......
Minnesota.........cccoueveveiireiriiicinns
MiSSISSIPPI.....vvverreverrevirerieieieiias
MiSSOUTi.....vveieeiriceciee e
Montana.........ccooeevvrenieiencinnns
Nebraska..........ccovvveveerneeiiirinnns
Nevada.......ccocoeereniineieeins
New Hampshire..........ccoccovrierenen.
NEW JErseY.....ccovvrvrerernrereriinens
New MeXiCO.....ccovvrverrirereiiiieinns
NEW YOrK.....cvvcveireceeiercireisieins

W W W WWNNRNNDNRNRNNRN
PO 2O ©0NDRWN =
=
S
=1
=2
(@)
£
(=X
=
o

w
&
=
S

=
=
o
Iy

=
=8
5

w
>
o
=3
)

w
=X
o
=
©
=
o
3
5]

w
©
o
=
@

=]
<]
=1

w
©
o
]
>
>
@«

=
<
[}
=.
[

o
o
)
=
o
Q
)
@
)
>
[=%

~
=
w
o
<
=
=3
Q
Y
I
=X
=
o

N
N
[72]
o
=
=N
=
o
Qo
=
(=}
=
QO

o
[
—
@
S
=
@
(2]
@»
@
@

S
:A
—
(]
x
Q
w

o~
a1
Cc
=
I

=

Vermont...
Virginia.....
Washington..
West Virginia
Wisconsin....
Wyoming..
American Samoa.

(SN, NS, BINS ; BN S; NI N N N N
EORN IS8 3D«
v

L@

£

g 3

D

o -

8

U.S. Virgin Islands..........c.coconvennve.
Northern Mariana Islands
Canada.........ccoevveereeeereieeieean
Aggregate Other alien...................

o o1 g1 o
© N o O

w
©

Subtotal
60. Reporting entity contributions for
Employee Benefit Plans..........ccccocevee. [ ovenne XXXeoio | XXX eitiir | rerernensminnserssennsnnses | senerssisnssnsesmssssesnees | sesessssssssssssssssssnanses | sesessssenssnssssnsssssssnsesss | oessssesssesssessssasnssesne | neesssessssnssesssssnasnnas

61. Total (Direct Busingss).........c.cccoevves | oo XXX....... () I 2 | 129,320,978 |.......... 88,801,067 |.......... 45,926,560 | .....cooovvvrirrirnnnn. (U [V 0

5803, i
5898. Summary of remaining write-ins for line 58 from overflow page......
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 @bOVe)........couevwes | cerrerrcirivsriniinnines {0 [0 [0 (O [0 0

(@) Insert the number of yes responses except for Canada and Other Alien.
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(1)  UnitedHealth Group Incorporated (“UHG”) (d/b/a UnitedHealth Group) is a Minnesota corporation whose shares of common stock are listed on the NYSE (i.e., it is publicly held). Name was changed from United HealthCare
Corporation on March 6, 2000. It only does business in MN. It is the ultimate parent company of all the other UnitedHealth Group entities. It is not licensed as anything, i.e., it is not an HMO, insurance company, TPA, PPO, etc.
It is a holding company. It should not be the party to any contract except for certain limited situations. This is not the entity that (i) manages or directly owns the HMOs (that is, for the most part, United HealthCare Services, Inc.
(“UHS”) for management and UHS or UnitedHealthcare, Inc. for ownership), or (ii) offers the ASO, PPO, or other products (that is usually United HealthCare Insurance Company).

(2)  d/b/a: Western Ohio Health Care Corporation; also licensed in Kentucky.

(3)  Licensed as a life, accident and health insurance company in AL, AR, AZ, CA, CO, DC, DE, FL, GA, 1A, ID, IL, IN, KS, KY, LA, MD, MI, MN, MO, MS, MT, NC, ND, NE, NM, NV, OH, OK, OR, PA, SC, SD, TN, TX, UT,
VA, WA, WL, WV, & WY.

(4)  Limited or single service health Plan ("LSHMO"). Spectera Vision, Inc. is licensed as LSHMO in VA and IN.

(5)  This entity will dissolve or merge with another UHG legal entity, subject to any required regulatory approval.

(6)  Ingenix, Inc. owns .01%. Established a representative office in Beijing, China.

(7)  United HealthCare of Illinois, Inc. (DE domicile) merged into UnitedHealthcare (Newco), Inc. (IL domicile) in order to redomesticate to IL and changed its name to UnitedHealthcare of Illinois, Inc. effective 5/31/02. Also licensed
in Indiana.

(8)  Licensed in Iowa and Nebraska.

N (9)  Licensed in Rhode Island and Massachusetts.
o (10) UnitedHealthcare of Minnesota, Inc. merged into UnitedHealthcare Alliance LLC effective 12/31/02. This LLC holds the intangible assets of UnitedHealthcare and is the employer of its top management.
w (11) Licensed in Missouri, Illinois and Kansas.

(12) Dba Prescription Solutions. Licensed as Pharmacy and TPA in many states.

(13) United HealthCare Services, Inc. (“UHS”) (formerly UHC Management Company, Inc. and before that Charter Med, Inc.) is a Minnesota corporation and wholly owned subsidiary of UnitedHealth Group. It is the technical
employing entity (i.e., it files the payroll taxes in the 50 states) for substantially all UnitedHealth Group personnel. It is qualified to do business in all 50 states and the District of Columbia. It is not licensed as an HMO or an
insurance company but is licensed in numerous states as a TPA or UR agent. It is the management company for almost all the health plans and the insurance companies. It owns most of the assets (i.e., desks, computers etc.) used
by all employees. It rents most of the space used by all UnitedHealth Group entities and people. Many of the specialty businesses, i.e., Evercare, URN, Optum, Uniprise, Healthmarc, etc., operate as divisions/dbas of UHS, rather
than separate legal entities (though there may be a shell bearing a similar name). UHS is the entity that should be the party to the facilities, supply or other contracts that are for UnitedHealth Group generally. See p. 5 for UHS’
assumed/fictitious names.

(14) Licensed as a PPO or MCO in one or more states.

(15) Licensed as a UR Agent in one or more states.

(16) Licensed as a TPA in one or more states. (Called “independent adjuster” in New York.)

(17)  “AmeriChoice” is being filed as an assumed name for Lifemark Corporation in California, Indiana, and Michigan. See next page for its UHS filings.

(18) registered either a DBA, TradeName or Trade Mark of “i3 Research”,“i3 Magnifi”, and/or “i3 Drug
Safety” in several states

(19) Also has dba of: Care Programs

(20) Other 50% is owned by UnitedHealthcare Asia Limited currently, but UnitedHealthcare International Asia, LLC will own 99% and UnitedHealthcare Asia Limited will own 1% after additional shares are issued.

(21) Also licensed in Virginia and the District of Columbia. United HealthCare of Virginia, Inc. merged into it effective 12/31/01 on approval of VA BOI, MIA, & MD DAT (later filing by VA Corp.Comm.).

(22) Licensed as a life and health insurance company in AL, AK, AZ, AR, CA, CO, CT, DE, DC, FL, GA, GU, HL, ID, IL, IN, IA, KS, KY, LA, ME, MD, MA, MI, MN, MS, MO, MT, NE, NV, NH, NJ, NM, NC, ND, OH, OK, OR,
PA,RI, SC, SD, TN, TX, UT, VT, VA, WA, WV, W1, & WY.

(23) Licensed as HMO or LSHMO in FL, IN, IL, MO, & VA.

(24) General partnership interests are held by UHS (89.77%) and its wholly owned subsidiary, Commonwealth Physician Services Corporation (10.23%). UHS also holds 100% of the limited partnership interests. When combining
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general partner and limited partner interests, UHS owns 94.18%, Commonwealth Physician Services Corporation owns 5.83% (for a combined 100% ownership). (All numbers are rounded to two decimal points.) Licensed as an
HMO in Kentucky and Indiana. Has to use the name United HealthCare of Kentucky, L.P. in Indiana.
(25) A Hong Kong “private” limited liability company owned 99% by UnitedHealthcare International Asia, LLC and 1% by UnitedHealth Group International, Inc.
(26) d/b/a: UnitedHealthcare, Inc., a Corporation of Delaware (obtained for use in Oklahoma).
(27) Licensed as a life and health insurance company in AK, AR, CO, DE, DC, FL, GA, ID, IL, IN, IA, KS, KY, LA, MD, MI, MS, MT, NE, ND, OH, OK, OR, PA, SC, SD, TN, TX, WV, WI & WY.
(28) 1% owned by United Healthcare International Malaysia Sdn. Bhd.
(29) UHG is the sole member of the United Health Foundation, a MN non-profit organization.
(30) United HealthCare Insurance Company (“UHI”) is a Connecticut domestic life & health insurance company that is licensed as an insurance company in 49 states (not New York), District of Columbia , Puerto Rico, Guam the
U.S. Virgin Islands, the Commonwealth of the Northern Mariana Islands, and American Samoa. This entity offers a variety of products including EPO, PPO, ASO/self-funded, and indemnity.
(31) Licensed in Ohio only.
(32) Licensed in New York and the District of Columbia.
(33) Licensed in Illinois only. Voluntarily surrendered COA in Florida.
(34) PhilamCare Health Systems, Inc. is 49.86% owned by PhilamLife and .28% owned by various individuals.
(35) Formerly known as R.W. Houser, Inc.
(36) Licensed in NY for life, annuities, and accident & health. Formerly named United HealthCare Life Insurance Company of New York.
(37) Branches in Republic of South Africa, Croatia, and Germany. Withdrew from Sweden on April 19, 2002, Hungary on Jan. 2, 2001, and the Netherlands on December 31, 2003.
= (38) Assumed names for UnitedHealth Networks, Inc. that must be used in the states listed below: NH (UHN UnitedHealth Networks), TX (UHN UnitedHealth Networks, Inc.), NY (United Networks), OH & OR (UnitedHealth
© Network, Inc., a Corporation of Delaware)
B (39) Ingenix, Inc. owns 5%.
(40) UnitedHealth Group International, Inc. owns remaining 1%.
(41) Remaining 1% is owned by PacifiCare Health Systems, LLC. Licensed in DC, GU, VI, and all States, except NY. “Commercially domiciled” in CA.
(42) Licensed as a life and health insurance company in CA & IL.
(43) One percent owned by ClinPharm International Ltd.
(44) Around 6.5% of the shares are owned by AmeriChoice management, which United will acquire after five years from Sept. 2002 acquisition, subject to certain acceleration events. UnitedHealth Cares, Inc. fka AmeriChoice
Associates Assistance Fund, Inc. is a GA nonprofit qualified in other states. AmeriChoice Behavioral Healthcare, Inc. (inactive affiliate) will be merged/dissolved as soon as practicable:
(45) 70% owned directly and 30% controlled through individual nominee shareholders from whom we have powers of attorney.
(46) Licensed as a DPO. in MD and HMO in TX
(47) Licensed as a reinsurance intermediary in some states
(48) Licensed as a producer in most states. Formerly named DCG OnLine, LLC.
(49) 3.33% held by Ingenix, Inc.
(50) Licensed as life & health insurer in AZ, CA, CO, GU, IL, IN, KY, NV, NJ, NM, OH, OK, OR, TX, UT, WA
(51) Licensed as a health insurer in IN.
(52) Mid Atlantic Medical Services, Inc. merged into Mid Atlantic Medical Services, LLC (formerly MU Acquisition LLC) upon acquisition by UnitedHealth Group, with Mid Atlantic Medical Services, LLC as the survivor. It also has
the UnitedHealthcare Children’s Foundation fka MAMSI Children’s Foundation and HomeCall Hospice Services Foundation, Inc. It is the sole member of several real estate LLCs: Hillcrest, LLC; Frederick Associates, LLC; 3
Taft Court Associates, LLC; 3-1/2 Taft Court Associates, LLC; Hillcrest Plaza II, LLC; 1&2 Taft, LLC; and 6 Taft LLC. The Jochum Trust for compensation of former CEO is administered by UHG Human Capital.
(53) Licensed as an HMO in DC, DE, MD, VA, & WV
(54) Licensed as an HMO in NC & SC
(55) Licensed as a Collection Agency in MD



swementas of June 30, 2006 ot UNitedHealthcare of New England, Inc.

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

(56)
(57)
(58)
(59)
(60)
(61)
(62)
(63)
(64)
(65)
(66)
(67)
(68)
(69)
(70)
(71)
- (72)
© (73)
(3,

(74)
(75)
(76)
(77

(78)
(79
(80)

Licensed as a Life, Accident & Health Insurance Company in AL, AR, AZ, CO, DC, DE, GA, HI, ID, IL, IN, KS, KY, LA, MD, MS, MO, NE, NV, NM, NC, ND, OK, PA, SC, SD, TN, TX, UT, VA, & WV
Formerly named Alliance PPO, LLC when it was a subsidiary of MAMSI Life and Health Ins. Co.

Licensed as a Producer in several states

Licensed as a Hospice in MD & VA

Licensed as a Pharmacy in many states. Assumed name of Prescription Solutions.

JCAHCO; Medicare certification; licensed in MD for nursing, home health aides, physical, occupational & speech therapy, medical social work, home health, & laboratory

JCAHCO, licensed in MD for residential service, agency skilled nursing & aides, and home health services

23.3% owned by Mid Atlantic Medical Services, LLC. Licensed as an HMO in DC, MD, & VA

Licensed as a Life, Accident & Health Insurance Company countrywide, except in NY(Unimerica Life Insurance Company of New York is licensed in NY).

Former name was Unimerica, Inc.

5.2% owned collectively by Eric Porterfield, and Anthony Cepullio

Licensed as an HMO in NJ

Licensed as an HMO in NY

Licensed as an HMO in PA

Licensed as an HMO in MI

Licensed as a life, accident & health insurance company in AK, AR, AZ, CO, DE, IA, ID, IL, IN, KS, KY, LA, MI, MN, MO, MS, ND, NE, NM, NV, OH, OK, OR, SC, SD, TX, UT, WA, & WI
Licensed as an accident & health insurance company in DC, MD (health only), & PA

Survivor of merger with Oxford Health Plans, Inc. Former name was Ruby Acquisition, LLC. NAIC Group Code of regulated subsidiaries was 1182 prior to acquisition. Two non-stock Political Action Committees: Oxford Health
Plans, Inc. (CT) Committee for Quality Health Care, Inc. and Oxford Health Plans, Inc. (NY) Committee for Quality Health Care, Inc., DE corps. Licensed as ins. agency in NY dba The Oxford Agency.
Licensed in 47 states and the District of Columbia. Not licensed in CT, NY, or VT.

Licensed as a Health Care Center (HMO) in CT with a Limited License for less than 5,000 members in RI.

Licensed as an insurance company in CT, NJ, NY, & PA.

Formerly named Point Acquisition, LLC, the survivor of the merger with PacifiCare Health Systems, Inc., which enabled the acquisition of PacifiCare. Also owns 21.1% of Alere Medical Incorporated, a CA corporation, including
16,068,245 shares of non-voting preferred stock and warrants to purchase an additional 1 million shares of non-voting preferred stock.

Sole member of PacifiCare Health Systems Foundation, a CA nonprofit corporation.

TX DOI has accepted a dba of “United HealthCare — Texas” for this company’s use by AmeriChoice

United HealthCare Services, Inc.’s filed assumed names/dbas include (continuation of footnote 13):

— AmeriChoice (FL, IL, IN, MD, NE, RI)

— Center for Health Care Policy and Evaluation (MN)

— Charter HealthCare, Inc. (NM, RI)

— Employee Performance Design (IL, KY, MN, NE, OR)

— EverCare (numerous states)

— GenCare PPO (IL, MO)

— Health Professionals Review (ME)

— HealthCare Evaluation Services (MN)

— Healthmarc (numerous states)

— HealthPro (AK, CT, IL, KY, MA, OH, VT)

— Institute for Human Resources (FL, OR, WA)

— Managed Care for the Aged (MN)
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— Optum (MN, CA)
— Personal Decision Services (MN)
— SeniorCare Select & Design (MN)
— UHC Management & Administrators (CA)
— UHC Management (VT)
— UHC Management Company (AK, MA, NH, UT, WV)
— UHC Management Company, Inc. (AL, AZ, AR, CA, CO, CT, DE, FL, GA, ID, IL, IN, IA, KY, LA, ME, MD, MA, MI, MN, MO, MT, NE, NJ, ND, OH, OR, PA, RI, SD, TN, TX, VA, WA)
— UHC of Illinois Inc. and United HealthCare of Illinois, Inc. (IL)
— UHC of Missouri and United HealthCare of Missouri (MO)
— UMC Management Company, Inc. (OH)
United HealthCare (MA, UT)
United HealthCare Corporation (AZ, AR, CA, CO, CT, DE, FL, GA, ID, IN, IA, KY, LA, ME, MD, MO, MT, NC, ND, NE, NJ, OH, OR, RI, SD, TX, WA)
— United HealthCare, Inc. (LA, SD, WV)
— United HealthCare Management (VT)
United HealthCare Management Company, Inc. (IL, MI, OK, PA, TN, VA)

— United HealthCare Management Services (PA, NY)

— United HealthCare Services of Minnesota (NH)

— United HealthCare Services of Minnesota, Inc. (AR, FL, IL, OK, RI, SD, VT, WV)
- — United Resource Networks (CA, GA, IL, IN, IA, MD, MI, MN, MO, NE, NY, NC, RI, UT)
© — United Resource Networks, Inc. (CO, TN)

— UnitedHealth Group Incorporated (CA)

(81) fka as John Deere Health Care, Inc.
(82) fka as John Deere Health Insurance, Inc. Licensed as an insurance company in [A, IL, TN, & VA.
(83) fka as John Deere Health Plan, Inc. Licensed as an HMO in IA, IL, TN, & VA, withdrew from KY & SC.
(84) Known as HealthCare Software Synergies, Incorporated in MD

o
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Current Quarter
4 5

Location 6 7 8 9
2 3 Expended for
Book/Adjusted Carrying Additions and
Date Amount of Value Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements
SCHEDULE A - PART 3
Showing all Real Estate SOLD During the Quarter, Including Payments During the Final Year on "Sales Under Contract"
1 Location 4 5 6 7 8 9 10 11 12 13 14 15 16
Expended for
Increase Additions, Gross Income Taxes,
(Decrease) Permanent Book/Adjusted Foreign Earned Repairs,
Increase by Foreign Improvements Carrying Exchange Realized Total Less Interest and
Disposal (Decrease) Exchange and Changesin | Value Less Amounts Profit (Loss) Profit (Loss) Profit (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost by Adjustment | Adjustment | Encumbrances | Encumbrances Received on Sale on Sale on Sale Encumbrances Incurred

NONE
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SCHEDULE B - PART 1
Showing all Mortgage Loans ACQUIRED During the Current Quarter

1 Location 4 5 6 7 8 9 10 11 12
Increase
2 3 Book Value/Recorded Increase (Decrease) by Value of Date of Last
Loan Actual Date Rate of Investment Excluding (Decrease) Foreign Exchange Land and Appraisal
Loan Number City State Type Cost Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Current Quarter
1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book Value/ Increase Book Value/
Recorded Investment Increase (Decrease) by Recorded Investment Foreign Exchange Realized Total
Loan Date Excluding Accrued (Decrease) Foreign Exchange Excluding Accrued Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Year by Adjustment Adjustment Interest at Disposition Received on Sale on Sale on Sale

NONE
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Showing Other Long-Term Invested Assets ACQUIRED During the Current Quarter

SCHEDULE BA - PART 1

1 2 Location 5 6 7 8 9 10 11 12 13 14 15 16
3 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

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

NONE
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SCHEDULE D - PART 3

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

¥03

1 2 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 - Special Revenue and Special Assessment

31394V KB 5|FNMA 2005-120 VT (CMO) 5.500% 12/25/16.......cccrerrrrirrirrrrirsrississississsississessens [Bank of AMENICA SEC........ooooovevvvvevseeesssssmsssseesessssssssssssssssseeeesssessassssssssn | 953,078 965,830
3199999. Total - Bonds - SPECial REVENUE & SPECIAI ASSESSIMENES. ........civuitiieiieetiteisissetsstesietstessesesssessssessesssssssesssssssessessssanss  sesessssessessessssessessessssessessesessessessesessesessnsesseessssssessesesseeses et et see st et s sees e et et e tsetens et s tsebes et s sensansesantentesntas | esstessessesnsesanes 953,078 965,830
Bonds - Industrial and Miscellaneous

07387B FP 3 |Bear Stearns 2006-T22 A 5.634% 04/12/38..........cocuveverereereirieersieeieeeesesee e BEAr StEAMS SEC.......oucveveieiiieeiecee ettt | corstesssessese st sis | seeresae s 452,394 | oo 450,000

07387J AC 0|Bear Stearns 2006-PW12 5.704% 09/11/38. Bear Stearns Sec.... ...1,356,385 | .. .1,349,000 |....

20173M AB 6| Greenwich Capital 2006- 6.032% 11/10/11.... JP Morgan Chase... ...1,004,99 | .. .1,000,000 |....

32051H AF 0|First Horizon Alt Mtg 6.000% 07/25/36... JP MOIGan ChaSE.........couuecvevecuieeeeeeicieee e eenann ...1,002,656 |..

76113F BB 5|Residential Asset Sec 6.000% 07/25/36.... .. JP Morgan Chase... ...1,555,390 |..
4599999. Total - Bonds - Industrial & MISCEIANEOUS........c..iiuiieisiieisitesssst s s sse st essess st st ssss st st sns st ss st s st ens s ansenss sasssssssssanssnsnsanes ..5,371,821 |..
6099997. Total - Bonds - Part 3.........ccccoevennee. ..6,324,899 |..
6099999. TR = BONGS. ......veveecttetee ittt ettt etttk ettt st s et see st et s et st et see s et et bs et ee s et ene st en s e s st et sessensessestesss  fieksessesiistssssessestissssisesisstissssssiststissistiossstiststtsastastastinttostastamtsestastesteestestesteestestestestsesessestentestessessaenseses | dessiesiesintansas 6,324,899
Common Stocks - Industrial and Miscellaneous
STPOOL $0 0|UHC HealthCare Liquidit Bank ONe = POOL........oooiciiiseteicseetee sttt stessessssssassanes | sbeessessessassans 84,000.000 L
STPOOL $0 0|UHC HealthCare Liquidit.... Bank One - POOL... ..2,505,305.000 |. L.
STPOOL $0 0|UHC HealthCare Liquidit.... Bank One = POOL........oooeciciceeeeeceeeeeeee et ssesssssessssaenes | evessensannes 2,870,576.000 |. L.
STPOOL $0 0|UHC HealthCare Liquidit.... Bank One - POOL... ..7,300,040.000 |. L.
STPOOL $0 0|UHC HealthCare Liquidit.... Bank ONe = POOL.........cocuiiriiriiereiecissisisse st sssessssssssssessssssssssessss | sssessnssonsens 143,658.000 |. .|l
STPOOL $0 0|UHC HealthCare Liquidit.... Bank One - POOL... 15,154,000.000 |. oL
STPOOL $0 0|UHC HealthCare Liquidit.... Bank ONe = POOL........ooiieirieieesessise s sssssssssssssssssssssssssssssssnes | svsessessosssens 112,000.000 |. | Lo
STPOOL $0 0|UHC HealthCare Liquidit.... Bank ONe - POOL........ooociiiietciceceese st sssssssnns | svsessesssssaens Lo
STPOOL $0 0|UHC HealthCare Liquidit.... Bank One - POOL........ooociiciireececeese et bes st sssssssnns | svsessesssssanes | Lo
STPOOL $0 0|UHC HealthCare Liquidit.... Bank One - POOL... ..1,886,216. . Lo
STPOOL $0 0|UHC HealthCare Liquidit.... Bank One = POOL........ooociciecceceeeeeeeeeee ettt sessssssnes | eveesaesssssanes 119,000.000 |. L.
STPOOL $0 0|UHC HealthCare Liquidit.... Bank One = POOL........ooeciciciceetecceeeeee ettt sssssssnes | eveesassasssanes 147,047.000 |. L.
STPOOL $0 0|UHC HealthCare Liquidit.... Bank One = POOL.........cocuriiiireisesississe st sssssssssssssesssssssenssns | sssesssssenns 1,960,634.000 |. .|l
STPOOL $0 0|UHC HealthCare Liquidit.... Bank One - POOL... ....14,628,000.000 |. . |L....
STPOOL $0 0|UHC HealthCare Liquidit Bank One - POOL L
STPOOL $0 0|UHC HealthCare Liquidit Bank One - POOL L
STPOOL $0 0|UHC HealthCare Liquidit.... Bank One - POOL... . |L....
STPOOL $0 0|UHC HealthCare Liquidit.... Bank One - POOL... .| L.
STPOOL $0 0|UHC HealthCare Liquidit.... Bank One - POOL... .| L.
STPOOL $0 0]UHC HealthCare Liquidit Bank One - POOL |
6899999. Total - CommOon StOCkS = INAUSHAl & MISCEIIBNEOUS............ouuerieeteieiiie ittt ettt ettt sttt sttt bt st st st st set et et setes | oebessetesssssessssessees et et et ettt s st sess et e s beas et st essetsstessetsnsentensessssensensessnsensessnsessenessnsensensessnsensessnssnsessnsensenans | onsersnensensers DO, OGTDBT | ivrrrrersre KKK trrsrrssrerierens | evrsrenerssnssssnsersnssnsensessdd | voerinnans XXX
7299997. Total - Common Stocks - Part 3..........ccoceeeiiinnns . XXX.... [EOTTTORRRRRRION O I SRR XXX
7299999. Tt = COMMON SHOCKS......veitiitieiitetet ettt ettt bt ettt bt s st ss et st es ettt s et et s s st st et et sebentensebsntes  oebessstasssssessssssieses et et esse b et s ess et ssessessetsntessetsstessetsnsensessessnssnsensessnsensesntessesessssenensessnsensessnssnsessnsensenenss | onsersnansensers DO, AT DBT | vririrrse KKK trrssrssrerierans | evvrrensrssnssssnsenssssnsensessdd | ioerinnans XXX
7399999. Total - Preferred aNd COMMON SEOCKS. ..........cucviuiiiiitiiitestet ettt ettt se st ettt st ss st eb st esssssesses st st et et estensebsnses  sesessstasssssesssssssessessssassessetnsesanssesssaesssssesssessntsntessetsnsessassessssensasssssnsensessnsesesesnsesessessnsessessnssnsessnsensenenss | oveersnensensers DO,OAT DT | vrirerrsce KKK trrserssrerierens | everrenierssnssssnsensnssnseneessdd | ioerinnns XXX..........
7499999, Total - Bonds, Preferred and COMMON SEOCKS...........ccc.oiiuiuiieeieieciscteiies ettt et s a e ses s4essessstess et s sesseba e s s st st essesse bt e st es s s sassanssssessssestssessssessssassensessasssssssessesnsessesssssssssssssssnsesessnssnsessns | enesensessnssre DDy N 24830 | cvrrrereree XK K errerrersrrerrens | cevrvererinseereneerenee 17,987 | i XXX.ooven

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10 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.J/A.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) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal [During Year|  Date (a)
Bonds - U.S. Government
36206V 7G 6| GNMA Pool 423095 (MBS) 7.000% 08/15/1 ... | .04/01/2006 |Paydown...........ccccccveeermereerrcnes | crvvees 269 269 42 272 | oo 0 6 |08/15/2012
36206V 7G 6| GNMA Pool 423095 (MBS) 7.000% 08/15/1 ... | .05/01/2006 |Paydown.............ccccveeerereerrnes | vrvvves 270 270 VN [ 274 | s 0 8 |08/15/2012
36206V 7G 6| GNMA Pool 423095 (MBS) 7.000% 08/15/1 ... | .06/01/2006 |Paydown............ccccveeermereevrines | crvvees 375 375 K74 [ 380 | oo 0 13 |08/15/2012
36206X PL 1| GNMA Pool 424427 (MBS) 7.000% 08/15/"| ... | .04/01/2006 | Paydown...........cccvevrmvereemmeernnees | wereees 509 509 516 | covveeerrcerrerrnnne 514 | s 0 12 |08/15/2012
36206X PL 1| GNMA Pool 424427 (MBS) 7.000% 08/15/| ... | .05/01/2006 | Paydown...........ceeeermeremmreernnees | wereeee 513 513 520 | oo, 518 | o 0 15 |08/15/2012
36206X PL 1| GNMA Pool 424427 (MBS) 7.000% 08/15/"| ... | .06/01/2006 | Paydown..........cooeeermrremmreernneee | wereeee 516 516 7K [ £572  I 0 18 |08/15/2012
36211C F9 8| GNMA Pool 508792 (MBS) 8.000% 04/15/1 ... |.04/01/2006 | Paydown............cccorveeermmreeemreens | cereees 57 57 L3 T LY A8 0 2 |04/15/2015
36211C F9 8| GNMA Pool 508792 (MBS) 8.000% 04/15/1 ...|.05/01/2006 | Paydown. ..........ccccreeemmreermreens | cereees 58 58 58 | covveeeeerreerinnnn L1 I — 0 2 | 04/15/2015
36211C F9 8| GNMA Pool 508792 (MBS) 8.000% 04/15/1 ...|.06/01/2006 | Paydown..............corveeemrreerrmeeens | coreees 58 58 LT 59 | e 0 2 |04/15/2015
36225A 5U 0| GNMA Pool 780859 (MBS) 7.500% 09/15/1 ... | .04/01/2006 |Paydown............ccccveeermereerrcnes | crvvees 1,651 1,651 1,681 (T 0 41 109/15/2013
36225A 5U 0| GNMA Pool 780859 (MBS) 7.500% 09/15/1 ... | .05/01/2006 |Paydown............ccecveeerereerrnes | vrvvees 956 956 973 | oo LS151C I 0 30 |09/15/2013
36225A 5U 0| GNMA Pool 780859 (MBS) 7.500% 09/15/1 ... | .06/01/2006 | Paydown..........ccoueerreeesereesrse | sasvees 1,854 1,854 1,888 1O — 0 70 |09/15/2013
0399999. Total - BONAS - U.S. GOVEIMMENL. ........vucveieiiieeiiiesiesiesie sttt ss st s st ses s ss st sb st sebse st sessensnsaes 7,086 7,086 7,200 7175 0 | oiieiieeeenn(86) [ e [ oiieiieneend(86) [ e [ e 7,086 |0 [ 0] 219 XXX.....
Bonds - Political Subdivisions of States
783243 XY 9| Rutherford Cnty TN GO N 6.500% 05/01/0(|...|.05/01/2006 |Maturity ............................... 1,135,000 | .......... 1,135,000 | ......... 1,212,032 | ....ccco.. 1,139,951 | oo | e (4,951) | oo | s (4,951) | oo | oo 1,135,000 | ...iveirieinns | | e 0 | 36,888 | 05/01/2006
2499999. Total - Bonds - Political SUDAIVISIONS. .........rueruirreiiisiesieesssrssseess s ssssss s s sssss s s s ssssssssssssnssns | ceeessas 1,135,000 | .......... 1,135,000 | .......... 1,212,032 | .......... 1,139,951 | v {01 (4,951) | oo 0 | e (4,950) | oo 0 e 1,135,000 |...coooinneens 0 | e [0 P 0 ] 36,888 |....XXX.....
Bonds - Special Revenue and Special Assessment
08527N BE 5|Bernalillo Cnty NM Tax 5.750% 04/01/21. | ...|.04/01/2006 | Call ~ 100.0000.........ccccovermmeeer | correrrmmrerrmmeeermmeeeinnee | wennneees 1,030,000 | .coceces 1,030,000 | .......... 1,063,815 | .......... 1,031,614 0| 29,613 |04/01/2021
31283J 3V 1 |FHLMC Pool G10812 (MBS) 7.500% 04/01 ... | .04/01/2006 | Paydown...........cccoeveeemreermmeeennne | cevenne 1,159 1,180 L1175 0 29 104/01/2013
31283J 3V 1 |FHLMC Pool G10812 (MBS) 7.500% 04/01 ... | .05/01/2006 | Paydown............cccoveemmeeermmeeenns | cevenne 891 907 | cooeerereerreeenns 903 0 28 |04/01/2013
31283J 3V 1 |FHLMC Pool G10812 (MBS) 7.500% 04/01 ... | .06/01/2006 | Paydown............ccoeveemmeeermmeeenns | cevenne 896 (o1 /2 909 0 34 104/01/2013
31283J TM 3| FHLMC Pool G10556 (MBS) 7.000% 07/01 ... | .04/01/2008 | Paydown..............corueeveeermcereeers | wernnne 812 829 | oo, 823 0 19 |07/01/2011
31283 TM 3| FHLMC Pool G10556 (MBS) 7.000% 07/01 ... | .05/01/2006 | Paydown.............ccccvemeveemmerenes | covenne 725 T4 | s 736 0 21 107/01/2011
31283 TM 3 |FHLMC Pool G10556 (MBS) 7.000% 07/01 ... | .06/01/2006 | Paydown.............cccceeermreemserense | cevenne 1,253 1,253 1,279 1,270 0 44 |07/01/2011
31283J WR 8| FHLMC Pool G10656 (MBS) 7.500% 01/01 ... | .04/01/2006 | Paydown.............cccceenmeeemserenee | cevenne 922 922 (o720 [ 929 0 23 101/01/2012
31283J WR 8| FHLMC Pool G10656 (MBS) 7.500% 01/01 ... | .05/01/2006 | Paydown...........ccccoceeemeeermmceenne | cevenne 983 983 993 | oo, 990 0 31 101/01/2012
31283J WR 8| FHLMC Pool G10656 (MBS) 7.500% 01/01 ... | .06/01/2006 | Paydown.............coeveeemeeermmeeennne | cevenne 1,233 1,233 1,246 1,242 0 46 |01/01/2012
31283K 4T 2|FHLMC Pool G11734 (MBS) 5.000% 05/01 ... | .04/01/2006 | Paydown...........ooveermmreemmreennees | woeeee 15,454 15,454 15,483 15,483 0 258 |05/01/2020
31283K 4T 2|FHLMC Pool G11734 (MBS) 5.000% 05/01 ... | .05/01/2006 | Paydown..........cccoceemrreemeeemneee | reeee 12,623 12,623 12,646 12,646 0 263 |05/01/2020
31283K 4T 2|FHLMC Pool G11734 (MBS) 5.000% 05/01| ... | .06/01/2006 |Paydown............ccccveeermereerrnes | vrvvees 13,336 13,336 13,361 13,361 0 333 | 05/01/2020
31283K 6J 2|FHLMC Pool G11773 (MBS) 5.000% 10/01| ... | .04/01/2006 |Paydown............cccwveeermereerrnes | crvvees 11,301 11,301 11,223 11,223 (] I 188 |10/01/2020
31283K 6J 2|FHLMC Pool G11773 (MBS) 5.000% 10/01| ... | .05/01/2006 |Paydown...........coccecveeerereerrnes | crvvees 11,614 11,614 11,534 11,533 0 242 |10/01/2020
31283K 6J 2|FHLMC Pool G11773 (MBS) 5.000% 10/01| ... | .06/01/2006 |Paydown...........cceeveeerereerronss | crrvees 12,346 12,346 12,260 12,259 0 309 |10/01/2020
3128GD RZ 5|FHLMC Pool E78604 (MBS) 7.000% 09/01| ... |.04/01/2006 | Paydown...........cc.cruveermmereerereees | vvveees 178 178 7T | e 177 0 4109/01/2014
3128GD RZ 5|FHLMC Pool E78604 (MBS) 7.000% 09/01| ... |.05/01/2006 | Paydown...........cc.oruveermmeveeeneens | coveees 180 180 180 | oo 180 0 5 [09/01/2014
3128GD RZ 5|FHLMC Pool E78604 (MBS) 7.000% 09/01| ...|.06/01/2006 | Paydown............c.ccouweermvereenmeeens | voveees 180 180 180 | oo 180 0 6 |09/01/2014
3128GD UB 4 |FHLMC Pool E78678 (MBS) 8.000% 08/01| ... |.04/01/2006 | Paydown...........cc.oruweermmerermeeens | voveees 185 185 185 | oo 185 0 5 |08/01/2014
3128GD UB 4|FHLMC Pool E78678 (MBS) 8.000% 08/01] ... | .05/01/2006 | Paydown...........ccooveerreeeemmmeernneee | wereeee 206 206 206 | oo 206 0 7 108/01/2014
3128GD UB 4|FHLMC Pool E78678 (MBS) 8.000% 08/01] ... | .06/01/2006 | Paydown...........ccooccemrreeemmeeernnnee | woeeee 198 198 198 | e 198 0 8 (08/01/2014
3128GE 3V 8|FHLMC Pool E79812 (MBS) 8.000% 11/01] ... | .04/01/2006 | Paydown..........ccooveemrreermmmeenneee | wereeee 809 809 L LT (— 817 0 22 |11/01/2014
3128GE 3V 8|FHLMC Pool E79812 (MBS) 8.000% 11/01] ... | .05/01/2006 | Paydown..........ccooecemrreeemeeennnee | woreeee 872 872 881 | e 879 0 29 [11/01/2014
3128GE 3V 8|FHLMC Pool E79812 (MBS) 8.000% 11/01| ... | .06/01/2006 | Paydown...........ccccwvvecerereerrnnss | crvvees 638 638 645 | oo 644 0 26 |11/01/2014
3128GL GA 4 |FHLMC Pool E83793 (MBS) 6.000% 05/01] ... | .04/01/2006 | Paydown...........cocveerrveerereernnens | werens 1,564 1,564 1,550 1,552 0 31 105/01/2016
3128GL GA 4 |FHLMC Pool E83793 (MBS) 6.000% 05/01] ... | .05/01/2006 | Paydown...........covcerevevmmeernsens | werees 1,598 1,598 1,583 1,585 0 40 |05/01/2016
3128GL GA 4|FHLMC Pool E83793 (MBS) 6.000% 05/01] ... | .06/01/2006 | Paydown...........ccccerrrveemreennees | wereees 1,558 1,558 1,544 11,546 0 47 |05/01/2016
3128MM AT 0 |FHLMC Pool G18017 (MBS) 5.500% 10/01 ... | .04/01/2006 | Paydown.............ccceeeermreemverinns | cevenne 5,205 5,205 5,382 5,376 0 95 110/01/2019
3128MM AT 0 |FHLMC Pool G18017 (MBS) 5.500% 10/01 ... | .05/01/2006 | Paydown............cooceeemmeeemreeenns | cevenne 8,900 8,900 9,202 9,193 0 204 [10/01/2019 | 1..
3128MM AT 0 |FHLMC Pool G18017 (MBS) 5.500% 10/01 ... | .06/01/2006 | Paydown.............cooveeemreermmeeernne | cevenne 7,527 7,527 7,782 1,774 0 207 |10/01/2019 | 1..........
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3128PD V9 8|FHLMC Pool J02440 (MBS) 5.000% 08/01/ ... | .04/01/2006 | Paydown............c.coovveermrreernmeeens | corvees 9,720 9,720 9,738 29,738 | s | e (18) | s | e (18) | e | e 0,720 | e e | 0 | i 162 |08/01/2020 | 1..
3128PD V9 8| FHLMC Pool J02440 (MBS) 5.000% 08/01/ ... |.05/01/2006 | Paydown..............ccoeveemmreermneers | coreees 53,460 53,460 53,560 53,559 | coovrrrermrreiens | ervrerrereennnnn(98) | e | eerrireniennnn(98) | o | D340 | i | s | 0 | 1,114 |08/01/2020 | 1..
3128PD V9 8| FHLMC Pool J02440 (MBS) 5.000% 08/01/ ... |.06/01/2006 | Paydown..............ccoeweemerveerenenes | coveees 9,846 9,846 9,864 | .o 9,864 | oo 246 |08/01/2020 | 1..
31294J 3L 0|FHLMC Pool E00803 (MBS) 8.000% 12/01|... | .04/01/2006 | Paydown............cccovvmmveemmrienns | cevenee 419 419 421 | e 820 | 11 [12/01/2014 | 1..
31294J 3L 0|FHLMC Pool E00803 (MBS) 8.000% 12/01|... | .05/01/2006 | Paydown............ccccvuermreemnereenss | cevenne 775 775 YA/ [T (< I 26 |12/01/2014 | 1..
31294) 3L 0|FHLMC Pool E00803 (MBS) 8.000% 12/01|... | .06/01/2006 | Paydown............coccvermeeernverennne | cevenne 145 145 146 | e 146 | e, 6 [12/01/2014 | 1..
312972 CL 4|FHLMC Pool B19075 (MBS) 5.000% 04/01] ... | .04/01/2006 | Paydown..........ccoeveermrevermmeernnees | wereeee 8,927 8,927 8,859 | oivviiisn8859 | oo | e8| e | eevereiininieB8 | e | e 8927 | s | oo | e (| 149 |04/01/2020 | 1..
312972 CL 4|FHLMC Pool B19075 (MBS) 5.000% 04/01] ... | .05/01/2006 | Paydown..........ccoceeermrreemmmeerneeee | woreeee 4,528 4,528 4494 | i BA94 | 0 94 104/01/2020 | 1..
312972 CL 4|FHLMC Pool B19075 (MBS) 5.000% 04/01] ... | .06/01/2006 | Paydown..........ccooveermmreermeeernenee | wereeee 5,525 5,525 5482 | oo 5,483 | oo oo B2 i B2 e oo 5525 e e ) [\l 138 |04/01/2020 | 1..
312972 NM 0| FHLMC Pool B19396 (MBS) 5.000% 05/01] ... | .04/01/2006 | Paydown..........ccocccemrreernmmeernenee | wreeee 4,440 4,440 4448 | . B A48 | 0 74 105/01/2020 | 1..
312972 NM 0| FHLMC Pool B19396 (MBS) 5.000% 05/01| ... | .05/01/2006 | Paydown.............ccccveeermmereerienes | crvveee 11,539 11,539 11,561 | oo 11,560 | e 0 240 |05/01/2020 | 1..
312972 NM 0| FHLMC Pool B19396 (MBS) 5.000% 05/01] ... | .06/01/2006 | Paydown...........ccccccemmrrerrmmeermnnes | woreeee 11,276 11,276 11,297 | oo 11,296 | s . 0 282 |05/01/2020 | 1..
31365E J4 6| FNMA Pool 125483 (MBS) 6.500% 04/01/1) ... | .04/01/2006 | Paydown...........eeevveeermerverrnss | vrvvees 1,081 1,081 1,070 [ oo 1,072 [ 10 10 1,081 0 23 104/01/2012 | 1..
31365E J4 6| FNMA Pool 125483 (MBS) 6.500% 04/01/1) ... | .05/01/2006 | Paydown...........oceevveeerereerrnse | crrvees 389 389 385 [ voovererireennn385 [ s 0 11 104/01/2012 | 1..
31365E  J4 6| FNMA Pool 125483 (MBS) 6.500% 04/01/1) ... | .06/01/2006 | Paydown...........ccceeereeveermmeennees | wereees 1,153 1,153 1141 [ V143 | 0 38 |04/01/2012 | 1..
31371F VK 5|FNMA Pool 250918 (MBS) 6.500% 05/01/1 ... | .04/01/2006 | Paydown............cccccveeereemrerenns | cevenne 799 799 T [ e 792 [ s 0 17 |05/01/2012 | 1..
31371F VK 5| FNMA Pool 250918 (MBS) 6.500% 05/01/1) ... |.05/01/2006 | Paydown............c.ccrvveermverervneens | voveees 1,555 1,555 1,539 [ oo 1,542 | 0 42 |05/01/2012 | 1..
31371F VK 5| FNMA Pool 250918 (MBS) 6.500% 05/01/1) ... |.06/01/2006 | Paydown..............ccovweermreeermeeens | voveees 519 519 B3 [ e 514 | 0 17 105/01/2012 | 1..
31371F VM 1| FNMA Pool 250920 (MBS) 7.500% 04/01/1) ...|.04/01/2006 | Paydown...........cc.cnmeeermreeerreneens | ceveees 1,026 1,026 1,042 | i 1,038 [ 0 26 |04/01/2012 | 1..
31371F VM 1| FNMA Pool 250920 (MBS) 7.500% 04/01/1) ...|.05/01/2006 | Paydown............c.crreeermrreeemeeens | veveees 832 832 845 | o842 | 0 26 |04/01/2012 | 1..
31371F VM 1| FNMA Pool 250920 (MBS) 7.500% 04/01/1) ...|.06/01/2006 | Paydown..............coovveermrreernmeeens | corvees 1,003 1,003 1,019 [ i 1,015 | 0 38 |04/01/2012 | 1..
31371J F9 0|FNMA Pool 253192 (MBS) 7.000% 04/01/1 ... | .04/01/2006 | Paydown............coeveemmeeemmceenne | cevenne 428 428 AT | 19 | 0 10 |04/01/2015 | 1..
31371J F9 0|FNMA Pool 253192 (MBS) 7.000% 04/01/1 ... | .05/01/2006 | Paydown............cccovemmeeermmeeenns | cevenee 494 494 A81 | e 883 | . 0 14 104/01/2015 | 1..
313710 F9 0 |FNMA Pool 253192 (MBS) 7.000% 04/01/1 ... | .06/01/2006 | Paydown.............ccccvereveemnereenes | cevenne 138 138 134 | e 135 | 3 3 138 0 5 |04/01/2015 | 1..
31371J N4 2 |FNMA Pool 253411 (MBS) 6.500% 07/01/1 ... | .04/01/2006 | Paydown.............ccccveermreemnerenes | cevenne 74 74 & T TRy (| I IO 3 3 74 0 2 107/01/2015 | 1..
31371J N4 2 |FNMA Pool 253411 (MBS) 6.500% 07/01/1 ... | .05/01/2006 | Paydown.............cccceeermeeemncrenes | cevenne 74 74 & T OOy & I IS 3 3 74 |. 0 2 107/01/2015 | 1..
31371J N4 2 |FNMA Pool 253411 (MBS) 6.500% 07/01/1 ... | .06/01/2006 | Paydown...........cccoccveemeeermsceenne | cevenne 75 75 I SSSTIRY ISTO 75 |. 0 2 107/01/2015 | 1..
31377Y 3A 1| FNMA Pool 391493 (MBS) 7.500% 06/01/1 ... | .04/01/2006 | Paydown...........oveeermreermmeeennees | wereeee 180 180 184 | e 183 | 180 |. 0 5 106/01/2012 | 1..
31377Y 3A 1| FNMA Pool 391493 (MBS) 7.500% 06/01/1 ... | .05/01/2006 | Paydown...........cooveermreermreenneee | wereeee 196 196 200 [ o200 | ..(4) 0 6 |06/01/2012 | 1..
31377Y 3A 1|FNMA Pool 391493 (MBS) 7.500% 06/01/1 ... | .06/01/2006 | Paydown..........ccooceemrreermmeennees | woreeee 183 183 186 | ceoreeererernnn 186 | e, 3 183 0 7 106/01/2012 | 1..
31378C E5 7|FNMA Pool 394456 (MBS) 7.000% 07/01/1) ...|.04/01/2006 | Paydown............c.commeeemmreerrmneens | vereees 581 581 584 | covveeerreeeren 582 [ e 0 581 |. 0 14 107/01/2012 | 1..
31378C E5 7|FNMA Pool 394456 (MBS) 7.000% 07/01/1...|.05/01/2006 | Paydown............cccceeeevvenmecnes [ cevenns 585 585 588 [ o586 [ s 0 585 0 17 107/01/2012 | 1..
31378C E5 7|FNMA Pool 394456 (MBS) 7.000% 07/01/1 ...|.06/01/2006 | Paydown............cc.cceerevenmeenee [ cevenes 646 646 650 [ oo 84T [ s 0 0 23 107/01/2012 | 1..
31378C EE 8|FNMA Pool 394433 (MBS) 7.000% 07/01/1] ...|.04/01/2006 | Paydown............c.ccceeveevenmeenes [ cevenes 648 648 652 | ovoreecerir 849 | i, 0 0 15 107/01/2012 | 1..
31378C EE 8| FNMA Pool 394433 (MBS) 7.000% 07/01/1) ...|.05/01/2006 | Paydown...........cc.rvweermereereneens | veveees 659 659 663 [ .ovoerrrrreens860 [ s 0 0 19 107/01/2012 | 1..
31378C EE 8| FNMA Pool 394433 (MBS) 7.000% 07/01/1) ...|.06/01/2006 | Paydown...........cc.rvweermmrreereneens | veveees 689 689 692 [ o889 [ 0 0 24107/01/2012 | 1..
31384V K7 6|FNMA Pool 535018 (MBS) 7.500% 04/01/1) ... | .04/01/2006 | Paydown...........cooeeerereemmmeernnees | woreeee 1,118 1,118 1,129 [ 1,126 [ 0 28 |04/01/2013 | 1..
31384V K7 6|FNMA Pool 535018 (MBS) 7.500% 04/01/1 ... | .05/01/2006 | Paydown...........oeeeermevemmmeernnees | wereeee 955 955 965 [ o962 [ s 0 30 |04/01/2013 | 1..
31384V K7 6|FNMA Pool 535018 (MBS) 7.500% 04/01/1) ... | .06/01/2006 | Paydown...........cooveermreemmreernnnee | wereeee 1,695 1,695 1713 [ e 1708 [ 0 64 |04/01/2013 | 1..
31384X 4C 9| FNMA Pool 537319 (MBS) 7.500% 06/01/1) ... | .04/01/2006 | Paydown...........ooveerrreermreernnees | woeeee 79 79 VAT Y (° I IS 0 0 2 106/01/2015 | 1..
31384X 4C 9| FNMA Pool 537319 (MBS) 7.500% 06/01/1 ... | .05/01/2006 | Paydown...........cooveerrreemmeeernneee | wereeee 82 82 L7 R . 7 D 0 82 0 3 106/01/2015 | 1..
31384X 4C 9| FNMA Pool 537319 (MBS) 7.500% 06/01/1) ... | .06/01/2006 | Paydown..........cccoccemrreermeeennees | reeee 86 86 LT N . - B IO 1 1 86 |. 0 3 106/01/2015 | 1..
31385N AG 4 |FNMA Pool 547307 (MBS) 7.500% 08/01/1) ...|.04/01/2006 | Paydown..............cccoewvemmrrermneens | vorvens 176 176 176 | oo 175 | 0 176 0 4108/01/2015 | 1..
31385N AG 4 |FNMA Pool 547307 (MBS) 7.500% 08/01/1) ...|.05/01/2006 | Paydown...........cc.reweermrreereneens | coveees 239 239 239 [ o239 [ s 1 1 239 |. 0 8 108/01/2015 | 1..
31385N AG 4 |FNMA Pool 547307 (MBS) 7.500% 08/01/1) ...|.06/01/2006 | Paydown...........cc.oreweerereernnenns | voveens 185 185 185 | e 184 | s 0 185 0 7 108/01/2015 | 1..
31387E PK 7|FNMA Pool 581926 (MBS) 6.000% 07/01/1) ... | .04/01/2006 | Paydown...........ccceeerrreermmeernnees | wereeee 1,041 1,041 1,037 [ oo 1,037 [ 4 4 1,041 0 21107/01/2016 | 1..
31387E PK 7|FNMA Pool 581926 (MBS) 6.000% 07/01/1 ... | .05/01/2006 | Paydown...........oeeeermeremmreennees | wereeee 2,672 2,672 2,662 | oooerrernni2,662 | s 9 9 2,672 |. 0 67 [07/01/2016 | 1..
31387E PK 7|FNMA Pool 581926 (MBS) 6.000% 07/01/1) ... | .06/01/2006 | Paydown...........cooeeermeeermreennees | wereeee 1,144 1,144 1,140 | oo 1,140 | 4 4 1,144 0 34107/01/2016 | 1..
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31388R ZG 5|FNMA Pool 612843 (MBS) 5.500% 01/01/1) ...|.04/01/2006 | Paydown..............cosveeemrreerrmreens | coreees 6,699 6,699 6,586 8,597 | e 102 102 8,699 | v | oo | e (V[ 123 |01/01/2017
31388R ZG 5|FNMA Pool 612843 (MBS) 5.500% 01/01/1) ...|.05/01/2008 | Paydown..............coovveemmreermneens | voreees 2,450 2,450 2,409 L2413 | e 37 2450 |. 01/01/2017
31388R ZG 5|FNMA Pool 612843 (MBS) 5.500% 01/01/1) ... |.06/01/2006 | Paydown............cc.cceveveenmecnes [ cerenes 14,389 14,389 14,146 14170 | oo 219 14,389 |. 01/01/2017
31392H SC 8|FNMA 2003-4 PG (CMO) 4.500% 07/25/07| ...|.04/01/2006 | Paydown..............cooeveemmrrermneens | voreees 12,128 12,128 12,507 12223 | oo 07/25/2007
31392H SC 8|FNMA 2003-4 PG (CMO) 4.500% 07/25/07| ...|.05/01/2006 | Paydown...........cc.rvveerereeenenns | coveees 8,131 8,131 8,385 8,195 | oo, 07/25/2007
31392H SC 8|FNMA 2003-4 PG (CMO) 4.500% 07/25/07| ...|.06/01/2006 | Paydown...........ccccmeeermereeneeens | voveees 10,343 10,343 10,666 10,423 | oo 07/25/2007
31405K BZ 3| FNMA Pool 791256 (MBS) 5.500% 09/01/1) ... | .04/01/2006 | Paydown...........ooeeermerermmeernnnes | wereeee 23,844 23,844 24,425 24422 | ..o 09/01/2019
31405K BZ 3| FNMA Pool 791256 (MBS) 5.500% 09/01/1 ... | .05/01/2006 | Paydown...........cooveerrreermreernneee | wereeee 5,334 5,334 5,464 T 09/01/2019
31405K BZ 3| FNMA Pool 791256 (MBS) 5.500% 09/01/1 ... | .06/01/2006 | Paydown...........cooveerrreemmreernneee | woeeee 5,864 5,864 6,007 00T 09/01/2019
762242 QS 7|Rhode Island St Hith & 5.200% 06/01/06.. | ... | .06/01/2006 | MAtUrity...........ccrvveerreeemmeeerrenee | woreeee 500,000 500,000 500,000 500,000 | ..o 06/01/2006
831641 EA 9|Small Business Admin 5.408% 02/10/16... | ... | .05/01/2006 | Paydown.........cccoovcemmreenmmeeannee | s 724 724 Y7 T P, 02/10/2016
3199999. Total - Bonds - Special REVENUE & ASSESSIMENL.........c.cviriiriesiiireciesisesssssesessssssssssessssssssssessesssessesssssssssssssssensnses | svsesssens 1,879,331 | .......... 1,879,331 | ......... 1,915303 | ......... 1,881,597 | oo 0 XXX
Bonds - Industrial and Miscellaneous
097014 AE 4 |Boeing Cap Corp Corpora 5.650% 05/15/0€ ... | .05/15/2006 | Maturity..........c...ccceevuereerrerernres [ cevenee 337,000 337,000 356,324 339,030 | .coverevrreriennne 05/15/2006 | 1FE......
337367 AB 2| First Union-Lehman 1998 6.560% 11/18/08 ... | .04/01/2006 | Paydown..........ccocccvrevevremeernnees | wereens 14,995 14,995 15,564 15,170 | oo | - 0 344 11/18/2008 |1FE......
337367 AB 2| First Union-Lehman 1998 6.560% 11/18/08 ... | .05/01/2006 | Paydown..........ccocceerverermreernsees | wereens 11,680 11,680 12,123 11,817 | oo 0 334 |11/18/2008 | 1FE......
337367 AB 2| First Union-Lehman 1998 6.560% 11/18/08 ... | .06/01/2006 | Paydown..........ccocccerrereemreernnees | wereens 8,007 8,007 8,311 28101 | e 0 273 11/18/2008 |1FE......
361849 DY 5|GMAC Comm Mtg 1998-C2 A 6.420% 05/1) ... | .04/01/2006 | Paydown...........ovveerrrvermmeennees | woeeee 4,179 4179 4,336 4,243 0 91 |08/15/2008 | 1FE......
361849 DY 5|GMAC Comm Mtg 1998-C2 A 6.420% 05/1) ... | .05/01/2006 | Paydown...........vveermreermmeernnnee | woreeee 4,973 4,973 5,160 ..5,050 08/15/2008 | 1FE......
361849 DY 5|GMAC Comm Mtg 1998-C2 A 6.420% 05/1) ... | .06/01/2006 | Paydown..........ccoeveerrreermmeernnnee | woreeee 9,625 9,984 .9,767 . 08/15/2008 | 1FE......
55264T AC 5| MBNA Credit Card Trust 5.750% 10/15/08 | ...|.05/15/2006 | Paydown........c.cocccessreerssmeennnees | eonnervsmmesnnneessmesnnne | cevenneees 1,100,000 | covocves 1,100,000 | .......... 1,150,832 | .......... 1,104,544 | oo [ o (@544) | s [ (4544) [ [ 1,100,000 05/15/2006 | 1FE......
4599999. Total - Bonds - Industrial & MiSCElaNEOUS..........curverrierimriensresssssessrssssssessssssssssesssssssssessssssssssssssssessssessssssssssenes | coneeeenss 1,490,459 | iiviienes 1,490,459 | ........ 1,562,634 | ......... 1,497,722 | o0 oo (7,270) | 0 | oo (7,270) 0 [ 1,490,459
6099997. Total - Bonds - Part4.........ccccouueiees 4,511,876 4,697,169 .4,526,445 4,511,876 |.
6099999. Total - Bonds 4,511,876 4,697,169 | .......... 4,526,445 | ......cocee0 | 0(15,293) | 0 | n(15,293) | 0 | 4,511,876
Common Stocks - Industrial and Miscellaneous
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.04/03/2006 | Bank One - POOL N [ 96,000.000 96,000 | .ovoovnereerrrnerninns | e 0 96,000
STPOOL $0 0|UHC HealthCare Liquid ...|.04/03/2006 | Bank One - POOL..........ccooeveerns | cenes 8,649,204.000 8,649,204 | ....ooivveerirriinns | e 0 8,649,204 |.
STPOOL $0 0|UHC HealthCare Liquidit.. ...| .04/04/2006 | Bank One - POOL . 1,010,000.000 1,010,000 | ..oveereeerreeeeneeeens | eeeereeeenieeeens (01 IR IO 1,010,000 |.
STPOOL $0 0|UHC HealthCare Liquidit.. ... | .04/05/2006 | Bank One - POOL 525,000.000 525,000 [ ..ooveerrreeererernenes [ eorrreerneeeeinnnes 0 525,000
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.04/06/2006 | Bank One - POOL B 424,000.000 424,000 | .ooveoeeereeeieeninn | e 0 424,000
STPOOL $0 0 |UHC HealthCare Liquidit.. ...|.04/10/2006 | Bank One - POOL..........cccoeveres | weree 1,755,000.000 1,755,000 | .oveeneeernreeerneeeenn | eeeeenneerinneens (V1 [T I 1,755,000 |.
STPOOL $0 0 |UHC HealthCare Liquidit.. ...|.04/11/2006 | Bank One - POOL P I 1,693,000.000 1,693,000 [ oo | s [V SOOI I 1,693,000
STPOOL $0 0 |UHC HealthCare Liquidit.. ...|.04/12/2006 | Bank One - POOL B 725,000.000 725,000 [ ..oooveeririeeriiienns [ e 0 725,000
STPOOL $0 0 |UHC HealthCare Liquidit.. ...|.04/13/2006 | Bank One - POOL 10,000.000 910,000 | ..ovverereereeriieniins | v 0 910,000 |.
STPOOL $0 0 |UHC HealthCare Liquid ...| .04/14/2006 | Bank One - POOL ..118,000.000 118,000 | ovoovvrvecrvercrriies | cevrreerineniis 0 118,000 |.
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.04/18/2006 | Bank One - POOL ....1,231,000.000 1,231,000 | .ovveeeeierrineeninn | e (V1 IR IO 1,231,000 |.
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.04/19/2006 | Bank One - POOL [T IO 892,000.000 892,000 | ..evverereererreeninns | eereeeerenieeeens 0 892,000
STPOOL $0 0|UHC HealthCare Liquidit.. ...| .04/20/2006 | Bank One - POOL IO IO 402,000.000 402,000 | ..oveeereereerieniens | s 0 402,000
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.04/21/2006 | Bank One - POOL B 502,000.000 502,000 [ ..ooeverrreeeeeeienns [ e 0 502,000 |.
STPOOL $0 0|UHC HealthCare Liquidit.. ... | .04/24/2006 | Bank One - POOL 259,000.000 259,000 | .eooveeermreeereeerneees [ eerreerneeeennees 0 259,000
STPOOL $0 0|UHC HealthCare Liquidit.. ...| .04/25/2006 | Bank One - POOL - 1,453,000.000 1,453,000 | ..ocveoeeeerreeerneeeenn | eeeeeeeeenieeeeens (01 I B 1,453,000
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.04/25/2006 | Bank One - POOL..........cccoeveeres | ceves 4,226,334.000 4,226,334 | ..o [ s (V1 [T (S 4,226,334 |.
STPOOL $0 0 |UHC HealthCare Liquid ... | .04/26/2006 |Bank One - POOL. ...961,000.000 ..961,000 961,000 | ..ovvercreereerireniins | e 0 961,000 |.
STPOOL $0 0|UHC HealthCare Liquidit.. ...| .04/27/2006 | Bank One - POOL 553,000.000 553,000 |.. 553,000 [ ..oocvvermrreeerienns [ v 0 553,000 |.
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.05/01/2006 | Bank One - POOL..........cooevvvrns | verns 8,902,168.000 |......... 8,902,168 8,902,168 | ...oovevvvcerireriiiens | coresiiiiesiis 0 8,902,168
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.05/02/2006 | Bank One - POOL B 585,000.000 ..585,000 585,000 [ ....cvvermerereerinenns [ eeeeerineenirennns 0 585,000
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.05/03/2006 | Bank One - POOL . 60,000.000 ..760,000 760,000 | ..oooeveermeerreeeiienns [ eorveeerneeeinnnns 0 760,000 |.
STPOOL $0 0|UHC HealthCare Liquidit.. ...| .05/04/2006 | Bank One - POOL IO IO 428,000.000 |............428,000 428,000 | ..oveenererreeeineneens | eereeeeeerieneens 0 428,000
STPOOL $0 0|UHC HealthCare Liquidit.............c.coovrveerrnnee ...|.05/08/2006 | Bank One - POOL..........cccoeverns | ceveennd 873,000.000 | ...covvernn 873,000 873,000 | ..oveeuererrrerenneenns | eeeerreeerieeeens 0 873,000
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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
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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.J/A.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) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year|  Date (a)
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.05/09/2006 | Bank One - POOL I 1,429,000.000 | ..........1,429,000 | ....ccoooee XXXorroiis | woreeees 1,429,000 | oo | ceeeeeeeeerieneens 0 (I
STPOOL $0 0 |UHC HealthCare Liquid ...|.05/10/2006 |Bank One - POOL..........cccouuceres | voeee 1,264,000.000 | ..........1,264,000 | .....c.c.. XXXorriiis | coreere 1,264,000 | oo | e 0
STPOOL $0 0|UHC HealthCare Liquid ...|.05/11/2006 |Bank One - POOL 246,000.000 246,000 [ ..ovoveererieriecrienes | e 0
STPOOL $0 0 |UHC HealthCare Liquidit.. ...|.05/12/2006 |Bank One - POOL . 34,000.000 234,000 [ ..ooovveoriieneiieenes [ v 0 .
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.05/15/2006 | Bank One - POOL OO IO 465,000.000 465,000 | ..ovvvnereereerireniins | s 0 465,000
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.05/15/2006 | Bank One - POOL e 1,157,976.000 | ........ 1,157,976 | ..cooooece XXXt | v 1,157,976 | oo | cevvresinnneeinnnns (V1 IR IO 1,157,976
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.05/16/2006 | Bank One - POOL..........ccooeveerns | vereened 948,000.000 948,000 | ..ovveuvreereerernnenns | eeeereeeenneneens 0 948,000 |.
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.05/17/2006 | Bank One - POOL I 1,042,000.000 | ..........1,042,000 | ....ccoc. XXXorroiis | covrrrenns 1,042,000 | .ooorvveerrrrreirienns | cereressinnneennnns (018 IR I 1,042,000
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.05/18/2006 | Bank One - POOL B — 386,000.000 386,000 [ ..oorreermreeeeeereees [ errmreerieeeennees 0 386,000
STPOOL $0 0|UHC HealthCare Liquid ...|.05/22/2006 | Bank One - POOL ........559,000.000 . [ . 559,000 [ ..oorveerreeereeereees [ errrreerneneeenees 0 559,000 |.
STPOOL $0 0 |UHC HealthCare Liquid ...|.05/23/2006 | Bank One - POOL..........cccoceeee | cenee 1,639,000.000 ceeeeennen KKK e [ v 1,639,000 | ..ooureverererreiereees | cerrreiereeenninens (V1 TS I 1,639,000 |.
STPOOL $0 0 |UHC HealthCare Liquidit.. ...|.05/24/2006 | Bank One - POOL +rr....679,000.000 679,000 | ...vverreerrrrieniins | e 0 679,000 |.
STPOOL $0 0 |UHC HealthCare Liquidit.. ...|.05/25/2006 | Bank One - POOL [ I 578,000.000 578,000 [ .vveoruecvrvererererern | ersrereresnenees 0 578,000
STPOOL $0 0 |UHC HealthCare Liquidit.. ...|.05/30/2006 | Bank One - POOL B 702,000.000 702,000 [ ..ooevvererieeiienns [ e 0 702,000
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.05/30/2006 | Bank One - POOL........c.ccoouvvrne | veree 1,877,179.000 | ..o, 1,877,179 | v e XXX i | e LBTTATY | e [ e 0 .
STPOOL $0 0|UHC HealthCare Liquidit.. ...| .05/31/2006 | Bank One - POOL o 1,221,000.000 | ..........1,221,000 | ..coooreere XXXt | wrreeeren 1,221,000 | 1o | e (V1 ORI IO 1,221,000
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.06/01/2006 | Bank One - POOL .| +...3,285,246.000 ?78‘3946 ..... 0 3,285,246
STPOOL $0 0|UHC HealthCare Liquidi ...|.06/05/2006 | Bank One - POOL..........cccoevvrns | vereennd 610,000.000 . O . (R 000 [0 ORI I 0 610,000 |.
STPOOL $0 0|UHC HealthCare Liquid ...| .06/06/2006 | Bank One - POOL 1,447,000.000 reveeneee XK | s 1,447,000 | oo | cereressssneneeinnns (01 IR IO 1,447,000 |.
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.06/07/2006 | Bank One - POOL . 85,000.000 85,000 | eveormreeerererreeiinns | ceerreeeninnnens 0 85,000 |.
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.06/08/2006 | Bank One - POOL JUO IO 592,000.000 592,000 [ ..oovveerreeerneereees [ e 0 592,000
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.06/09/2006 | Bank One - POOL B 126,000.000 126,000 | .ovoooeveerererneeiiens | eeerneeeiinnnins 0 126,000
STPOOL $0 0 |UHC HealthCare Liquidit.. ...|.06/09/2006 | Bank One - POOL ....4,374,269.000 4,374,269 | ..o [ v (V1 ISR IS 4,374,269 |.
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.06/12/2006 | Bank One - POOL OO IO 238,000.000 238,000 [ ..ooeveermrrieerienns [ e 0 238,000
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.06/12/2006 | Bank One - POOL e 1,819,726.000 | ......... 1,819,726 | ....ccoc.. XXXoiriris | covrenns 1,819,726 | ..o | v (V1 RS IV 1,819,726
STPOOL $0 0|UHC HealthCare Liquidi ...|.06/13/2006 | Bank One - POOL..........ccoouvvres | veree 1,765,000.000 | .......... 1,765,000 | ....cooee XXXoirois | corrreeed 1,765,000 | 1oovvenviercrineiins | vvveeeeeennennens (V1 IR IO 1,765,000 |.
STPOOL $0 0|UHC HealthCare Liquid ...| .06/14/2006 | Bank One - POOL 931,000.000 931,000 | ..oveereeerreerernneens | eeeeeeeeenieeeens 0 931,000 |.
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.06/15/2006 | Bank One - POOL +...-..310,000.000 310,000 [ .eooeeeerreeeneeereees [ errreeereeeeinnees 0 310,000 |.
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.06/15/2006 | Bank One - POOL reee | +4-2,299,097.000 | .......... 2,299,097 | covooreeenrerernereinnns | cevrneeeenneins 0 2,299,097
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.06/20/2006 | Bank One - POOL I 1,455,000.000 | ..........1,455,000 | ....ccce. XXXorroiis | covrrrenns 1,455,000 | .oveoeeeereeerneeinn | ceeeeeereenieeneens (V1 [ I 1,455,000
STPOOL $0 0 |UHC HealthCare Liquidit.. ...|.06/21/2006 | Bank One - POOL ........641,000.000 641,000 | ...oooereerrerieeriin | e 0 641,000 |.
STPOOL $0 0 |UHC HealthCare Liquidit.. ...|.06/22/2006 | Bank One - POOL JUOT IO 615,000.000 615,000 | ...ovorrreerrerieeriins | e 0 615,000
STPOOL $0 0 |UHC HealthCare Liquidit.. ...|.06/23/2006 | Bank One - POOL B [ 354,000.000 354,000 | ..oovvverrrieeiiienns [ e 0 354,000
STPOOL $0 0 |UHC HealthCare Liquidit.. ...|.06/26/2006 | Bank One - POOL ........647,000.000 . [ . 647,000 | ..ovvvrverneiienei | e 0 647,000 |.
STPOOL $0 0 |UHC HealthCare Liquid ...|.06/26/2006 | Bank One - POOL..........cccouvvrne | verne 1,779,231.000 JRTSTIRD0.9 GRS I 1,779,232 | v | e (V1 OIS IO 1,779,232 |.
STPOOL $0 0|UHC HealthCare Liquidit.. ...|.06/27/2006 | Bank One - POOL..........cooevvvrns | cevvenns 413,000.000 413, R . 413,000 | ..ovveeriereerieniens | e 0 413,000 |.
STPOOL $0 0|UHC HealthCare Liquidit.. ...| .06/28/2006 | Bank One - POOL O 1,147,000.000 | ..........1,147,000 | ....ccocc. XXXoiriis | covrrenns 1,147,000 | oo | ceveressineeeinnnns (V1 IR IO 1,147,000
STPOOL $0 0] UHC HealthCare Liquidit............cc.coovrveeranns .|.06/30/2006 | Bank One - POOL..........ccoriueeee | e 257,000.000 257,000 [ ..o | 0 257,000 [
6899999. Total - Common Stocks - Industrlal&Mlscellanenm ................ 77,550,431 77,550,431 | .o 0 0 0 0 0 0 ... 77,550,431 ....606,524 L XXX...
7299997. Total - COMMON SOCKS = Pt 4....... oot | coenees 77,550,431 77,550,431 | oo 0].. 0 0 0 0 0| 77,550,431 ....606,524 XXX...
7299999. TOtal - COMMON SHOCKS. v trresurrersrresrees s eeee s sssess sttt sttt | crnnnnes 77,550,431 77,550,431 | oo 0].. 0 0 0 0 0 [ 77,550,431 ....606,524 XXX...
7399999. Total - Preferred and CommOn SOCKS. ......cvcuurveenreersries e ssesesssseesssseeens 77,550,431 0 0 0 0 .77,550431 |. ....606,524 XXX...
7499999. Total - Bonds, Preferred and Common Stocks.............ccc.corvevvirrinnnees 82,062,307 |........ XXX....c.... | ........82,247,600 | ........ 4,526,445 | ...........c...0 | oo (15,293)] ... ..82,062,307 |. ...731,297 XXX...

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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SCHEDULE DB - PART A - SECTION 1

Showing All Options, Caps, Floors and Insurance Futures Options Owned at Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Year to Date Used to Other
Contracts or Maturity, Price, Date Cost/ Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or of Exchange or Option Book Statement Fair (Decrease) of Hedged Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Value * Value Value by Adjustment Item Income
Showing All Options, Caps, Floors and Insurance Futures Options Written and In-Force at Current Statement Date
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Date Year to Date Other
Contracts or | Maturity, Price, of Increase/ Used to Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Book Statement Fair (Decrease) Adjust Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Value * Value Value by Adjustment Basis Income

NONE
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SCHEDULE DB - PART C - SECTION 1

Showing All Collar, Swap and Forwards Open at Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
Date of Strike Date of Year to Date Used to Other
Maturity, Price, Opening Cost or Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or Position or Exchange or (Consideration Book Statement Fair (Decrease) of Hedged Miscellaneous Potential
Description Amount Settlement | Index Rec (Pay) | Agreement Counterparty Received) Value * Value Value by Adjustment Item Income Exposure
Showing All Futures Contracts and Insurance Futures Contracts at Current Statement Date
1 2 3 4 5 6 7 8 9 Variation Margin Information 13
10 11 12
Date of Used to
Number of Maturity Original Current Variation Opening Exchange or Cash Adjust Basis Potential
Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized of Hedged Item Deferred Exposure

NONE




Statement as of June 30, 2006 of the

UnitedHealthcare of New England, Inc.

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 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
Fleet Bank.........cccocucvoeuecvecieiceece e HArOrd, CT.....vecveceeecvcieeiieicciees | eveiieiieeins | ereereetseieeiins | cevvessessesssssiessesins | eeveesessssssssseenes | eoees (3,249,640)| .....(5,624,421)] ....19,233,980 | XXX
Chase Manhatan Bank............ccccoovvrrnininns NEW YOrK, NY ..o [erevennenes [evenineniens [ cevveeneenenennnenns [ eovnnenerennennnnnene | coneennne (3, 741) [ v (63,107)
US BanK.......coveecicieirece e St PAUL MN...oooiecieieieies [ ereieieiiens | evesesiesienns [ everenssessssieniens | eevsessssessessssninns | cveeeenen 11,134 | i 11,134
Mellon Bank ... Pittsburgh, PA... 105,141
Mellon Bank ... Pittsburgh, PA... .2213
Mellon Bank.... . Pittsburgh, PA.......oooviiiiniiiies [ . R 316
0199999. Total Open Depositories..........ccvrrcreresrerernans R o O [ I . (3,218,829)| .....(5,570,724) ....19,205,236 | XXX
0399999. Total Cash on Deposit RO D O e . (3,218,829)| .....(5,570,724) | ....19,205,236 | XXX
0599999. TOtal CaSh........ccoovvereereeeereieeeeeeeee e XXX el XXX ] e [0 | (3,218,829)] .....(5,570,724)] ....19,205,236 | XXX

E08
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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
CcusIpP Date Rate of Maturity Book/Adjusted Amount of Interest Gross Investment
Identification Description Code Acquired Interest Date Carrying Value Due & Accrued Income
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NONE
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