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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SUMMARY INVESTMENT SCHEDULE

Investment Categories

© o N o

. Bonds:

1.1
12

U.S. treasury securities

U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. government agencies

1.3 Foreign government (including Canada, excluding mortgage-backed securities)

1.4 Securities issued by states, territories, and possessions
and political subdivisions in the U.S.:
1.41

1.42

States, territories and possessions general obligations

Political subdivisions of states, territories and possessions and political

subdivisions general obligations
1.43
1.44

Mortgage-backed securities (includes residential and commercial MBS):

Revenue and assessment obligations o
Industrial development and similar obligations

1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA

CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA )
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-

1.52

backed securities issued or guaranteed by agencies shown in Line 1.521

1.523 All other

. Other debt and other fixed income securities (excluding short term):

2.1
2.2 Unaffiliated foreign securities

Unaffiliated domestic securities (includes credit tenant loans rated by the SVO)

2.3  Affiliated securities

. Equity interests:

3.1
32

Investments in mutual funds

Preferred stocks:
3.21 Affiliated

Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated

33

Other equity securities:
3.41 Affiliated

34

Other equity interests including tangible personal property under lease:
3.51 Affiliated

35

. Mortgage loans:

4.1
42
43
44
45
46

Construction and land development

Agricultural -

. Real estate investments:

5.1
52

Property occupied by company

Property held for production of income (including $

acquired in satisfaction of debt)

5.3  Property held for sale (including$

satisfaction of debt)

. Contract loans

. Total invested assets

Gross Investment
Holdings
1 2
Amount Percentage

136977436 2307
...... 9629059 | 163
..... 67495438 | 1145
,,,,,, 4095895 | 069
_____ 46,250069 | 78
______ 3369064 | 057
..... 103353441 175
..... 56,950,713 | . 9.66
134855125 22.84
______ 3613097 | . 061
..... 33,283,043 | . 565
....... 515258 . 009
..... 245639201 AT
,,,,,, 2263156 | . 038
..... 32641622 554
_____ 19927368 | 338
3,956,436 0.67
589,522,043 100.00

Admitted Assets as
Reported in the
Annual Statement
3 4
Amount Percentage
136977436 1 23.07
..... 9629059 | 163
.. 674%438 | 1145
‘‘‘‘‘‘ 4095895 | 069
. 46250069 | 7.85
_____ 3369064 | 057
....10335344 ) 1.75
..56980713 ) 9.66
13468551251 22.84
_____ 3613097 | . 061
.. 332830431 5.65
....... 515258 . 009
.. 245639201 417
..... 2263156 | . 038
cooseae2) 5.54
19927368 | 338
3,956,436 0.67
589,522,043 100.00
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate
Book/adjusted carrying value, December 31 of prioryear 19,652,396
Cost of acquired:

2.1 Actual cost at time of acquisition (Part2, Column®)

2.2 Additional investment made after acquisition (Part 2, Colutn9) 68,850,449 68,850,449
Current year change in encumbrances:

3.1 Totals, Part 1, Column13 _ (37,869,389)

3.2 Totals, Part 3, Column 11~~~ (37,869,389)
Total gain (loss) on disposals, Part 3, Column 18 6523936
Deduct amounts received on disposals, Part 3, Column 15—~~~ 24327842
Total foreign exchange change in book/adjusted carrying value:

61 TOtals’ Part 1’ CO|umn 15 e e

62 TOtals’ Part 3’ COlumn 13 e
Deduct current year's other than temporary impairment recognized:

7.1 Tofals, Part 1, Column12

7.2 Tofals, Part3, Column10
Deduct current year's depreciation:

8.1 Totals, Part 1* Column 11 e e —

8.2Totals,Pan3,Cqumn9 ....... P P B 187'927 187'927
Book/adjusted carrying value at the end of current period (Lines1+2+3+4-5+6-7-8) o 32,641,623
DedUCt tOtal nonadmitted amounts .................................................................... e —
Statement value at end of current period (Line 9 minus Line10) - 32,641,623

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest on mortgages owned, December 31 of prioryear

Cost of acquired:
2.1 Actual cost at time of acquisitions (Part 2, Column 7)

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 12
3.2 Toftals, Part 3, Column 11

Accrual of discount

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9

52 Totals, Part 3, Coung | | [
Total gain (loss) on disposals, Part 3, Column 18 | A B RN R

Deduct amortization of premium and mortgage interest points and commitmentfees
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13

9.2 Totals, Part 3, Column 13~

Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, Column 11

10.2 Totals, Part 3, Column 10
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear 694,224
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part2, Column®)
2.2 Additional investment made after acquisition (Part 2, Colutn9) 2,122,629 2,122,629
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, Column16
3.2 Tofals, Part 3, Column12
4' ACCrUaIOfdiSCOUnt”” ........ N N N
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1! Column 13 e L —1v139'582
5.2 Totals, Part 3! Coumn9 e B 1v139'582
6. Total gain (loss) on disposals, Part3, Column 19
7. Deductamounts received on disposals, Part3, Column 16
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1* Column 17 e
9.2 Totals, Part 3* Column 14 e
10. Deduct current year’s other than temporary impairment recognized:
101 TOtals’ Part 1’ CO|umn 15 e e
102 TOtals’ Part 3’ COlumn 11 e .
11. Book/adjusted carrying value at the end of current period (Lines1+2+3+4+5+6-7-8+9-10) 3,956,435
12. Deduct total nonadmitted amounts -
13. Statement value at end of current period (Line 11 minus Line12) 3,956,435
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, December 31 of prioryear 576,551,430
2. Costof bonds and stocks acquired, Column 7, Part3 206,600,605
3. Accrualof discount o o o 791,967
4. Unrealized valuation increase (decrease):
41 COIumn 12’ Part1 e e —
42 Column 15, Part2, Secton1 _ (199.234)
43 Coumn13,Part2, Section2 _ (11499132)
44 Coumn 1, Partd (1,773,666) (13,472,032)
5. Total gain (loss) on disposals, Column 19, Part4 _ (1,820,724)
6. Deduction consideration for bonds and stocks disposed of, Column 7, Part4 216,379,677
7. Deductamortization of premium 1467263
8. Total foreign exchange change in book/adjusted carrying value:
81 COIumn 15’ Part1 e
82 COIumn 19’ Part 2’ SeCtion 1 ................................................................
83 C0|umn 16' Pan 2' SeCtiOn 2 ................................................................
84 00|umn 15’ Part4 e
9. Deduct current year’s other than temporary impairment recognized:
9.1 Column14,Partt
92 Cowmn 17‘ Part 2’ SeCtion 1 ................................................................ e —
9.3 Column 14, Part2, Section2 14774019
94 COIumn 13’ Part4 e 3'039’670 17’813’689
10. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-99 o 53299617
11 DedUCt tOtal nonadmitted aCCOUntS ...................................................................... e —
12. Statement value at end of current period (Line 10 minus Line 11) oo o 532,096617
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Fair Actual Par Value
Description Carrying Value Value Cost of Bonds
BONDS I UntedStates | 217197828 | 236,109.002 | 217166724 | 216,433,072
GOVernmentS 2 Canada .......................................................
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 217,197,828 236,109,002 217,166,724 216,433,072
5' Unlted States ..................................................
States! Territories and Possessions 6. Canada |
(Direct and guaranteed) 7. Other Countries
8. Totals
9. UnitedStates | L
Political Subdivisions ofStates, 10. Canada |
Territories and Possessions 11.  Other Countries
(Direct and guaranteed) 12. Totals
Special revenue and special assessment 13. UnitedStates | 59954477 | 61553868 | 59976570 | 60,205,405
obligations and all non-guaranteed Mo Canada L
obligations of agencies and authorities of 15. Other Countries
governments and their political subdivisions 16. Totals 59,954,477 61,553,868 59,976,570 60,205,405
17. UnitedStates | 17310078 17338425 | 17470636 | 17,200,000
Public Utiiies (unaffiiated) 8 Camada ||
19. Other Countries
20. Totals 17,310,078 17,338,425 17,470,636 17,200,000
21. United States | 174295760 | 167674280 | 175426088 | 173,275,295
|ndUStria| and Misce”aneous and Credlt Tenant 22 Canada ........................... e e
Loans (unaffiliated) 23. Other Countries 3,613,097 3,571,648 3,612,013 3,625,000
24. Totals 177,908,857 171,245,928 179,038,101 176,900,295
Parent, Subsidiaries and Affiliates 25. Totals
26. Total Bonds 472,371,240 486,247,223 473,652,031 470,738,772
PREFERRED STOCKS 27 Unlted States ....................................
Public Utiities (unaffiiated) 28 Canada |l
29. Other Countries
30. Totals
31 UnitedStates | 515,258 515288 | 801,000
Banks, Trust and Insurance Companies 32. Canada |
(unaffiliated) 33. Other Countries
34. Totals 515,258 515,258 801,000
35 Unlted States ....................................
Industrial and Miscellaneous (unaffiliated) 3. Canada | L
37.  Other Countries
38. Totals
Parent, Subsidiaries and Affiliates 39. Totals
40. Total Preferred Stocks 515,258 515,258 801,000
COMMON STOCKS 41. United States | 1405071 1405071 1,767,424
Public Utiiies (unaffiiated) 42 Canada | TR EUR
43. Other Countries 276,196 276,196 266,350
44. Totals 1,681,267 1,681,267 2,033,774
45. UnitedStates | 6,088,031 6088031 3,862,679
Banks, Trust and Insurance Companies 46. Canada | T DU
(unaffiliated) 47. Other Countries 2,559,047 2,559,047 3,201,207
48. Totals 8,647,078 8,647,078 7,063,886
4. UnitedStates | 42175582 | 42175582 | 51,806,179
Industrial and Miscellaneous (unafliated) 50. Camada | .. 292717 Lmnr| 304,247
51. Other Countries 7,313,476 7,313,476 8,235,257
52. Totals 49,781,775 49,781,775 60,345,683
Parent, Subsidiaries and Affiliates 53. Totals
54. Total Common Stocks 60,110,120 60,110,120 69,443,343
55. Total Stocks 60,625,378 60,625,378 70,244,343
56. Total Bonds and Stocks 532,996,618 546,872,601 543,896,374
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1

1 Year
or Less

2

Over 1 Year
Through
5 Years

3

Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over 20
Years

6

Total
Current
Year

7
Col. 6
asa%

of

Line 10.7

8

Total from
Col. 6
Prior Year

9
% From
Col. 7
Prior
Year

10

Total
Publicly
Traded

1
Total
Privately
Placed

(@)

U.S. Governments, (Group 1)
1.1 Class 1

12 Class2
1.3 Class 3
1.4 Class4
1.5 Class 5
1.6 Class 6

1.7 Totals

47,899,123

123,598,357

50,947,883

326,470

222,819,597

275,397,121

222,819,596

All Other Governments, (Group 2)
2.1 Class 1
2.2 Class 2
23 Class 3
24 Class4
2.5 Class 5
2.6 Class 6

2.7 Totals

States, Territories and Possessions, etc.,

Guaranteed, (Group 3)
3.1 Class 1
3.2 Class 2
3.3 Class 3
34 Class4
3.5 Class 5
3.6 Class6
3.7 Totals

Political Subdivisions of States, Territories and

Possessions, etc., Guaranteed, (Group 4)
4.1 Class 1

42 Class2
4.3 Class 3
44 Class4
4.5 Class5
4.6 Class6

4.7 Totals

Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed, (Group 5)
5.1 Class 1
52 Class 2
5.3 Class 3
5.4 Class 4
5.5 Class 5
5.6 Class 6

5.7 Totals

9,321,021

19,471,190

13,247,022

11,919,637

5,995,608

59,954,478

43,188,524

59,954,477
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A - SECTION 1 (Continued)
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Col. 6 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 7 Total Privately
Quality Rating per the 1 Year Through Through Through Over 20 Current of Col. 6 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Year Line 10.7 Prior Year Year Traded (a)

Public Utilities (Unaffiliated), (Group 6)
61Classt | 3414124 10,857,269 | 3038684 | | 17310077 3488 | . 12506438 | 238 fr3torey
6.2 Class2 o o s
63 ClaSS 3 e e e [ e e e [ e [
64 ClaSS 4 e e e T T e e ..
65 ClaSS 5 e e e T N e T e ...
6'6 Class 6 f e e e e e et a e e e e e e e
6.7 Totals 3,414,124 10,857,269 3,038,684 17,310,077 3.488 12,506,438 2.358 17,310,078

Industrial & Miscellaneous (Unaffiliated),

(Group 7)
74 Chsst | 72475490 91,776,686 | 20,387,360 | 1504708 | 1861442441 37.513 Codor215584 37490 186,1442441
72Class2 9986409 | | 9986409 | 20131 1984732 034y 9986409
73 Class 3 e e e e e e e I T T e
74 CIaSS 4 e e e L e L e [
75 ClassS o o
76 Class6
7.7 Totals 72,475,490 101,763,095 20,387,360 1,504,708 196,130,653 39.525 199,200,316 37.564 196,130,653

Credit Tenant Loans, (Group 8)
8.1 Class 1
8.2 Class 2
8.3 Class 3
84 Class4
8.5 Class 5
8.6 Class6

8.7 Totals

Parent, Subsidiaries and Affiliates, (Group 9)
9.1 Class 1
9.2 Class 2

93 Class3
94 Class 4
9.5 Class 5
9.6 Class6

9.7 Totals
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A - SECTION 1 (Continued)
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Col. 6 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 7 Total Privately
Quality Rating per the 1 Year Through Through Through Over 20 Current of Col. 6 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Year Line 10.7 Prior Year Year Traded (a)
10. Total Bonds Current Year
104 Classt (d 133109788 | 245703502 87620949 | 13,750,815 60433721 48622839 | 97987 | XXX XXX 486228395 |
102 Class2 @ 9986409 | L 9986409 | 20131 XXX XXX 9986409 |
103 Class3 ) I I I I I XXX oo XXX oo
104 Class4 @ B T PR XXX XXX
105 Classs @ © XXX XXX
106 Class6 ) () XXX XXX
107 Totals o 133109788 | 255,689,911 | 87,620949 | 13,750,815 60433721 (b) 496214805 100000 | XXX XXX 496214804
10.8 Line 10.7 as a % of Col. 6 26.825 51.528 17.658 2,771 1.218 100.000 XXX XXX XXX 100.000
11. Total Bonds Prior Year
WA Classt 111525572 | 301435132 | 104318772 | 7999127 | 3020064 | XXX XXX 528307667 | 99626 | 28307667 |
M2Class2 19847320 XXX XXX 19847321 0374y 1984732
M3 Class3 XXX XXX
M4 Classd XXX XXX (O
M5 Classd XXX XXX ©
16 Class6 XXX XXX ()
M7 Totls 525572 303419864 | 104318772 [ 7999127 3029064 | XXX XXX O 530292399 [ - 100000 5302023991
11.8 Line 11.7 as a % of Col. 8 21.031 57.217 19.672 1.508 0.571 XXX XXX 100.000 XXX 100.000
12. Total Publicly Traded Bonds
214 Casst 133109758 | 245703502 | 87620949 | 13,750,815 60a33T| 486228395 | 97.987 | 528307867 | 9626 | 486,228,395 | XXX
122 Class2 9986400 | | 9986409 | 2013 RE 7572 B 0374 | 9986409 | XXX
123 Class3 XXX
124 Class4 o XXX
125 Class5 o s XXX
126 CIaSSﬁ ............................. XXX
127 Totals o 133109788 | 255,689,911 | 87,620949 | 13,750,815 LCEETAN R 496214804 | 100.000 930202399 100000 | 496,214,804 | XXX
128 Line 127asa%of Col6 1o %85| 1528 | 17658 | 2t 1218 100000 | XXx | XXX XXX 100000 | XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10 26.825 51.528 17.658 2.771 1.218 100.000 XXX XXX XXX 100.000 XXX
13. Total Privately Placed Bonds
1BAClass 1 XXX
182 Class2 XXX
183 Class3 XXX
184 Class4 XXX
185 Class5 XXX
136 Classs ............................. XXX
7 Totals IR DU B XXX
138 Line137asa%ofCol6 | | XXX XXX | XXX XXX
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10 XXX XXX XXX XXX

(a) Includes §
(b) Includes $

~ Ocurrent year, $

~ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 prior year of bonds with Z designationsand §

0 current year, $

the Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.
0 prior year of bonds with 6* designations. '5*' means the NAIC designation was assigned by the SVO in

(c) Includes $ 0 current year, $

0 prior year of bonds with 5* designations and $

~_Ocurrentyear,§
reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC1$ 0;NAIC2§

O;NAIC3$

0;NAIC 4§

0;NAIC5$

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

0;NAIC6 § 0.
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1A - SECTION 2
Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

Distribution by Type

1

1 Year
or Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over 20
Years

6
Total
Current
Year

7
Col.6
as a % of
Line 10.7

8
Total from
Col. 6
Prior Year

9
% From
Col. 7
Prior Year

10
Total
Publicly
Traded

11
Total
Privately
Placed

U.S. Governments, (Group 1)
1.1 Issuer Obligations

1.7 Totals

47,059,462

121,561,566

845,210

326,470

218,723,702

270,556,921

218,723,702

50,947,884

326,470

All Other Governments, (Group 2)
2.1 Issuer Obligatons o
2.2 Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
2.3 Defined
2'4 Other ........................................
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES
25 Deﬁned ..................
2'6 Other ........................................
2.7 Totals

States, Territories and Possessions, Guaranteed, (Group 3)

3.1 lssuer Obligations L

3.2 Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

3'3 Deflned ..................

34 Other ........................................
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES

3'5 Deflned ..................

36 Other

3.7 Totals

Political Subdivisions of States, Territories and
Possessions, Guaranteed, (Group 4)

4.1 lssuer Obligatons o

4.2 Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

43 Deﬁned ..................

4'4 Other ........................................
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES

4'5 Deflned ..................

4'6 Other ........................................

4.7 Totals

Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed, (Group 5)
5.1 Issuer Obligations
5.2 Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
53 Defined
54 Other ........................................
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES
55 Defined
5'6 Other ........................................
5.7 Totals

9,321,021

19,471,190

13,247,022

11,919,636

5,995,608

59,954,477

43,188,524

59,954,477
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

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

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

1 2 3 4 5 6 7 8 9 10 11
Over 1 Year Over 5 Years Over 10 Years Total Col.6 Total from % From Total Total
1 Year Through Through Through Over 20 Current as a % of Col. 6 Col. 7 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Year Line 10.7 Prior Year Prior Year Traded Placed
Public Utilities (Unaffiliated), (Group 6)
6.1 Issuer Obligations | oMoy 9763976 | 3038684 | ol 15813677 | 387 nong2y o 2017\ 15813678 |
6.2 Single Class Mortgage-Backed/Asset-Backed Securies | |
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
6'3 Deflned ........................................................................................................................................................
64 Other ...........................................................................................................................................................
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES
6'5 Deflned .................................................................................................... N U B R T N T N T T e S e T N BT N O
66 Other 403,107 1,093,293 1,496,400 0.302 1,494,526 0.282 1,496,400
6.7 Totals 3414124 10,857,269 3,038,684 17,310,077 3.488 12,506,438 2.358 17,310,078
Industrial & Miscellaneous (Unaffiliated), (Group 7)
7.4 Issuer Obligations o 4752209 | 76218239 | 1562099 | 1406009 | | 140676340 | 28350 | 114552905 | 21602 | 140676340 |
7.2 Single Class Mortgage-Backed/Asset-Backed Securiies | " | L
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
73Defined 163997 | 1801138 [ 2790 | 09 198171 0402 | 1993289 | 0376 | 198071
7'4 Other ...........................................................................................................................................................
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES
750efined 6269809 | oT0376 | aror | L 20691392 4470 | 31340195| 5910 20691391
76 Other 18,519,588 14,033,346 118,227 98,590 32,769,751 6.604 51,313,927 9.677 32,769,751
7.7 Totals 72,475,490 101,763,096 20,387,360 1,504,708 196,130,654 39.525 199,200,316 37.564 196,130,653
Credit Tenant Loans, (Group 8)
8.1 lssuer Obligations
8.7 Totals
Parent, Subsidiaries and Affiliates, (Group 9)
9.1 Issuer Obligations O O O OO (N I
9.2 Single Class Mortgage-Backed/Asset-Backed Securies | |
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
9'3 Deflned ........................................................................................................................................................
94 Other
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES
95 Deﬁned ........................................................................................................................................................
96 Other
9.7 Totals
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

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

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

1 2 3 4 5 6 7 8 9 10 11
Over 1 Year Over 5 Years Over 10 Years Total Col. 6 Total from % From Total Total
1 Year Through Through Through Over 20 Current as a % of Col. 6 Col. 7 Publicly Privately
Distribution by Type orLess 5 Years 10 Years 20 Years Years Year Line 10.7 Prior Year Prior Year Traded Placed
10. Total Bonds Current Year
10.1 Issuer Obligations | 97,592,575 | 207543781 68,671,354 | 1406009 | 1 B39 756151 XXX XXX 375213720\
10.2 Single Class Mortgage-Backed/Asset-Backed Securities | 6024583 | 17333783 | 12677160 | [ZAATACEE DN 60433721 54196641 10922 XXX XXX o S4t98641 |
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
103 Defined 4300095 | 5975333 | . 1443002 128472\ | 11846902 | 2387 XXX XXX | 1846902
104 Other XXX o XXX oo
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES
105 Defined 6269809 | 9710376 | argor| | 20091892 4170 | XXX | XXx | w9130t
106 Other 18,922,695 15,126,639 118,227 98,590 34,266,151 6.906 XXX XXX 34,266,151
107 Totals 7 133,109,757 | 266689912 | 87620950 [ 13750814 6043372 496214805 [ 100000 [ XXX [ XXX 496214805 [
10.8 Line 10.7 as a % of Col. 6 26.825 51.528 17.658 2.771 1.218 100.000 XXX XXX XXX 100.000
11. Total Bonds Prior Year
1.1 Issuer Obligatons 69255626 | 241047866 | gaot8246| | XXXl XXX | 396121738 | 74,699 6121738 |
11.2 Single Class Mortgage-Backed/Asset-Backed Securifies ~"| " 4815496 | 13575865 | 9242666 | 7,088,591 2398682 XXX XxXx_ | Fafsg90 | 6.999 AR D
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
M3 Defined 5453439 | 5932790 | 1260212 0583 | XXXl XXXl 12906024 | 2434 12906023
M4 Other XXX XXX
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES
15 Defined | 9401233 | 14000604 | 793838 | | XXXl XXXl 31340195 | 5.910 31340195
116 oOther 22,599,77 27,963,030 959,310 650,953 635,381 XXX XXX 52,808,452 9.958 52,808,453
M7 Tols T 1155572 [ 303,419,865 | 0a38T2 [ 7999127 [ 3029063 XXX [ XXX [ 530292399 | 100000 530292399 |
11.8 Line 11.7 as a % of Col. 8 21.031 57.217 19.672 1.508 0.571 XXX XXX 100.000 XXX 100.000
12. Total Publicly Traded Bonds
12.1 Issuer Obligatons | 97592576 | 07543781 68671354 | 1408009 | 1 375213720 | 75615 | 396121738 | 74.699 375213720 | XXX
12.2 Single Class Morigage-Backed/Asset-Backed Securifies ~~"| 6024584 | 17333783 12677189 | 12,117,743 6043371 | 54196640 | 10922 8990 | 6.999 54196640 | XXX
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
123 Defined 4300095 | 5975332 | 1443000 8473 | 1846901 2387 12906028 | 2434 | 11846901 | XXX
124 Other XXX
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES
125 Defined | 6269809 | 9710376 | a7 | L 20691392 4170 | 31340195 | 5910 20691392 | XXX
126 other 18,922,69 15,126,639 118,227 98,590 34,266,151 6.906 52,808,453 9.958 34,266,151 XXX
127 Totals 133109759 | 255689911 | 87620048 | 13750815 0433 496214804 [ 100000 530292399 | 100000 496214804 [ XXX
128 Line12.7asa%ofCol.6 26825\ 51.528 | 17688 27700 1218\ 100.000 | XXX XXX XXX oo 100.000 | XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10 26.825 51.528 17.658 2.771 1.218 100.000 XXX XXX XXX 100.000 XXX
13. Total Privately Placed Bonds
134 Issuer Obligations b XXXl
13.2 Single Class Mortgage-Backed/Asset-Backed Securies | || XXX
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
13.3 Defined XXX
134 Other XXX
MULTI-CLASS COMMERCIAL MORTGAGE-
BACKED/ASSET-BACKED SECURITIES
185 Defined XXX L
13'6 Other ................................... X X X
87 Totls e T T T XXX [
138 Line13.7asa%ofCol.6 | | XXX XXX XXX | XXX
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10 XXX XXX XXX XXX
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

Mortgage
Loans

4
Other
Short-Term
Investment Assets

(@)

5
Investments in
Parent,
Subsidiaries
and Affiliates

TN
M=o

© ©° N o ok w2

Book/adjusted carrying value, December 31 of prior year
Cost of short-term investments acquired
Accrual of discount

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Statement value at end of current period (Line 10 minus Line 11)

Book adjusted carrying value at end of current period (Lines 1 +2+3+4+5-6-7+8-9)
. Deduct total nonadmitted amounts

1
Total
_________________ 24,046,300
... 1049472175
. 1049674011
_________________ 23,843,564
23,843,564

2
Bonds
_________________ 24,046,300
,,,,,,,,,,,,,,, 1,049,472,175
,,,,,,,,,,,,,,, 1,049,674,911
_________________ 23,843,564
23,843,564

—
&

Indicate the category of such assets, for example, joint ventures, transportation equipment:
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors and Insurance Futures Options Owned

Book value, December 31, prior year (Line 8, prior year)

Cost/Option Premium (Section 2, Column 7)

Gain/(Loss) on Termination:
4.1 Recognized (Sec. 3, Column 14)

7. Disposition of Deferred Amount on Contracts Terminated in Prior Year:

Eal

7.1 Recognized

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Options, Caps, Floors and Insurance Futures Options Written

Book value, December 31, prior year (Line 8, prior year)

Consideration Received (Section 2, Column 7)

Gain/(Loss) on Termination:
4.1 Recognized (Section 3, Column 14)

7. Disposition of Deferred Amount on Contracts Terminated in Prior Year:

7.1 Recognized

SI12
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART C - VERIFICATION BETWEEN YEARS

Swaps and Forwards

Book value, December 31, prior year (Line 8, prior year)

Cost or (Consideration Received) (Section 2, Column 7)

Gain/(Loss) on Termination:
41 Recognized (Section3 Column 14)

7. Disposition of Deferred Amount on Contracts Termlnated in Prior Year.

3.1
3.2
4.1
4.2

4.3
5.1
5.2

©® N o gk w D~

. PartC, Section 1, Column 11

7.1 Recognized

SCHEDULE DB - PART D - VERIFICATION BETWEEN YEARS

Futures Contracts and Insurance Futures Contracts

Change in Variation Margin on Open Contracts Used to Adjust Basis of Hedged Item (Section 1, Column 11)
Change in Variation Margin on Open Contracts Recognized (Difference between years-Section 1, Column 10)

Variation Margin on Contracts Terminated During the Year (Section 3, Column 6)

Less:
4.21 Gain/(Loss) Recognized in Current Year (Section 3, Column 11)

4.22 Gain/(Loss) Used to Adjust Basis of Hedge (Section 3, Colum
Subtotal (Llne 4.1 minus Line 4. 2) “““““““““““““““““““““““““““““““““““““““““““

Less: Net Reductions to Cash Deposits (Sec. 3, Column 9)

Subtotal (Lines 1-2+3.1+3.2-43+5.2)
Disposition of Gain / (Loss) on Contracts Terminated in Prior Year:

7.1 Recognized

SCHEDULE DB - PART E - VERIFICATION BETWEEN YEARS

Statement Value and Fair Value of Open Contracts

Part A, Section 1, Column 10

PartB, Section 1, Columnt0
Part C, Section 1, Column 10
Part D, Section 1, Column 9 - 12
Lines (1) - (2) + (3) + (4)

Part E, Section 1, Column 4
Part E, Section 1, Column 5

Lines (5) - (6) - (7)

Part A’ SeCtlon 1’ CO|umn 11 .........................................................
Part B, Section 1, Column 11

PartD, Section 1, Column®
Lines (9)- (10) + (11) + (12)
Part E, Section 1, Column 7
Part E, Section 1, Column 8

Lines (13)-(14)-(15)

SI13

Statement Value

Fair Value
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART F - SECTION 1
Replicated (Synthetic) Assets Open

Replicated (Synthetic) Asset

Components of the Replicated (Synthetic) Asset

Replication
RSAT
Number

Description

3

NAIC
Designation or
Other Description

Statement
Value

Fair Value

Derivative Instruments Open

Cash Instrument(s) Held

6

Description

Fair Value

Description

10

Statement Value

Fair Value

12
NAIC Designation
or Other
Description

9999999

Totals
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART F - SECTION 2

Reconciliation of Replicated (Synthetic) Assets Open

. Add:

. Less:

. Less:

. Less:

. Beginning Inventory
. Add:

Opened or Acquired
Transactions
Increases in Replicated
Asset Statement Value
Closed or Disposed of
Transactions
Positions Disposed of
for Failing Effectiveness
Criteria

Decreases in Replicated

(Synthetic) Asset
Statement Value

First Quarter Second Quarter Third Quarter Fourth Quarter Year To Date
1 2 3 4 5 6 7 8 9 10
Total Replicated Total Replicated Total Replicated Total Replicated Total Replicated
Number (Synthetic) Assets Number (Synthetic) Assets Number (Synthetic) Assets Number (Synthetic) Assets Number (Synthetic) Assets
of Positions Statement Value of Positions Statement Value of Positions Statement Value of Positions Statement Value of Positions Statement Value
XXX XXX oo NON E ................ XXX XXX oo
XXX XXX XXX XXX XXX

. Ending Inventory




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

Total

Bonds

-
o

© o N o gk wbhd =

Book/adjusted carrying value, December 31 of prior year
Cost of cash equivalents acquired
Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct current year's other than temporary impairment recognized

Book adjusted carrying value at end of current period (Lines
1+42+3+4+5-6-7+8-9)

Statement value at end of current period (Line 10 minus Line 11)

22,885,145

22,885,145

19,881,669

Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI16




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's Gross Income
Date Book/Adjusted Other Than Total Total Foreign | Earned Less
Description of Carrying Fair Value Temporary | Current Year's | Change in Exchange Interest Taxes, Repairs
of Date Last Actual Amount of Value Less Less Current Year's | Impairment Change in B./A.C.V. Change in Incurred on | and Expenses
Property Code City State Acquired | Appraisal Cost Encumbrances | Encumbrances | Encumbrances | Depreciation | Recognized |Encumbrances| (13-11-12) B/A.C.V. |Encumbrances Incurred
Parcel 2C at Capital Center | Providence RI . |06/20/2007|12/31/2008| 77293568 | (44651.945) 32641623 | 32641623 | | | (7869389 (37.869389) | |
0499999 Properties held for the production of income 77,293,568 | (44,651,945)| 32,641,623 32,641,623 (37,869,389)|  (37,869,389)
0699999 Totals 77,293,568 | (44,651,945)| 32,641,623 32,641,623 (37,869,389)|  (37,869,389)




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9
2 3
Name Actual Cost Amount Book/Adjusted Additional Investment
Date of at Time of of Carrying Value Made After
Description of Property City State Acquired Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Parcel 2at Capital Center . |Povidence |RL__ | 12312008 |DimeoCorp | 68850449
0199999 Acquired by purchase 68,850,449

0399999 Totals

68,850,449
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE A - PART 3
Showing All Real Estate DISPOSED During the Year, Including Payments During the Final Year on "Sales Under Contract"

1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Book/ Current Foreign
Additions, Adjusted Year's Other Exchange Realized Total Gross Income Taxes,
Permanent Carrying Than Total Total Foreign | Book/Adjusted Amounts Gain Gain Gain Earned Repairs,
Description Name Improvements | Value Less Temporary | Current Year's | Change in Exchange | Carrying Value Received (Loss) (Loss) (Loss) Less Interest and
of Disposal of Actual and Changes in | Encumbrances | Current Year's | Impairment Change in B./A.C.V. Change in Less During on on on Incurred on Expenses
Property City State Date Purchaser Cost Encumbrances |  Prior Year Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C.V. Encumbrances Year Disposal Disposal Disposal Encumbrances Incurred
5lasale Square |Providence |RI | 043012008 |Berkley Investmentslnc. | 11254763 | | 10975928 | 05361\ | | (105361 | 10870567 | 14853900 | | 3983333 | 3983333 | 767264 | 571128
One Empire Plaza Providence R 04/30/2008 | Berkley Investments Inc. | 7263802 | | 7015805 | 82566 | | ... .| .. (82566) | 6933339 |  9473842| | 2540603 | 2540603 | 784007 500,721
0199999 Property disposed 18,518,365 17,991,833 187,927 (187,927) 17,803,906 24,327,842 6,523,936 6,523,936 1,551,271 1,071,849
0399999 Totals 18,518,365 17,991,833 187,927 (187,927) 17,803,906 24,327,842 6,523,936 6,523,936 1,551,271 1,071,849




¥03

Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE B - PART 1
Showing All Mortgage Loans OWNED December 31 of Current Year

Loan
Number

Location

6

Date
Acquired

7

Rate
of
Interest

8

Book Value/
Recorded
Investment
Excluding
Accrued Interest

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

10

Current Year's
(Amortization)/
Accretion

1"

Current Year's
Other than
Temporary
Impairment
Recognized

12

Capitalized
Deferred
Interest and
Other

13
Total
Foreign
Exchange
Change
in
Book Value

14

Value
of
Land
and
Buildings

15

Date of
Last
Appraisal
or
Valuation

3399999 Total Mortgages

General Interrogatory:

1. Mortgages in good standing $

2. Restructured mortgages §
3. Mortgages with overdue interest over 90 days not in process of foreclosure §

4. Mortgages in process of foreclosure $

0 unpaid taxes $

Ounpaid taxes §

0 unpaid

taxes $

0 interest due and unpaid.
0 interest due and unpaid.

0 unpaid taxes $

0 interest due and unpaid.

0 interest due and unpaid.
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Mortgage Loans ACQUIRED During the Current Year

Loan
Number

Location

State

6

Rate of Interest

SCHEDULE B - PART 2
4 5
Loan
Type Date Acquired

Actual Cost at
Time of
Acquisition

Additional
Investment Made
After Acquisition

9
Value
of
Land
and
Buildings

3399999 Totals
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

Location

Loan
Number

5 6
Date Disposal
Acquired Date

7

Book Value/
Recorded
Investment
Excluding
Accrued Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current Year's
(Amortization)/
Accretion

10

Current Year's
Other Than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

12

Total Change
in Book Value
(8+9-10+11)

13
Total
Foreign
Exchange
Change
in
Book Value

14

Book Value/
Recorded
Investment
Excluding
Accrued Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

17

Realized
Gain
(Loss) on
Disposal

18

Total
Gain
(Loss) on
Disposal

0599999 Totals
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Book/Adjuste Current Year's| Current Year's Total
Name of Carrying Unrealized | (Depreciation)| Otherthan | Capitalized Foreign
CUsIP Vendor or NAIC Date Type Value Valuation or Temporary Deferred Exchange Commitment | Percentage
Ident- Name General Desig- |  Originally and Less Increase | (Amortization) | Impairment | Interestand | Change in Investment | for Additional of
ification or Description Code City State Partner nation Acquired | Strateg | Actual Cost | Fair Value | Encumbrance | (Decrease) Accretion Recognized Other BJ/A.CV. Income Investment | Ownership
. |THEINSTITUTE PROVIDENCE  |RI  |THEINSTITUTE A | 01012007 | | = 198082 | 3956436 | 3956436 | 1139882\ | | . [ .. | . . | 2800000 100000
1699999 Common Stocks - Joint Venture, Partnership or Limited Liability Interests - Affiliated 198,082 3,956,436 3,956,436 1,139,582 2,800,000 XXX
I I I
4099999  Subtotal Affiliated 198,082 3,956,436 3,956,436 1,139,582 2,800,000 | XXX

4199999 Totals 198,082 3,956,436 3,956,436 1,139,582 2,800,000 | XXX




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

803

Showing Other Long-Term Invested Assets ACQUIRED December 31 of Current Year
1 Location 5 6 7 8 9 10 1
3 4
Name of Additional

CUSIP Vendor or Date Type Actual Cost Investment Amount Percentage

Ident- General Originally and at Time of Made After of of

ification City State Partner Acquired Strategy Acquisition Acquisition Encumbrances Ownership
. |THEWNSTITUTE PROVIDENCE (R THEINSTITUTE | omwoteor || d2ee | 100,000
1699999 Common Stocks - Joint Venture, Partnership or Limited Liability Interests - Affiliated 2,122,629 XXX

I I I I I

4099999  Subtotal Affiliated 2,122,629 XXX
4199999 Totals 2,122,629 XXX
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP
Ident-
ification

Name
or Description

Location

3

Name of
Purchaser or
Nature of
Disposal

6

Date
Originally
Acquired

7

Disposal
Date

8

Book/Adjusted
Carrying
Value Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

Unrealized
Valuation
Increase

(Decrease)

10
Current Year's
(Depreciation)

or
(Amortization)/

Accretion

11
Current Year's
Other Than
Temporary
Impairment
Recognized

12

Capitalized
Deferred
Interest and
Other

13

Total
Change in
BJA.CV.

(9+10-11+12)

14
Total
Foreign
Exchange
Change in
B./AC.V.

15

Book/Adjusted
Carrying
Value Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange
Gain (Loss)
on Disposal

Realized
Gain (Loss)
on Disposal

Total
Gain (Loss)
on Disposal

20

Investment
Income

4199999 Totals




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 1" 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Rate Year's Total
r Used Other Foreign Admitted
e NAIC To Book / Unrealized Current Than Exchange Amount Amount
i Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec.
CUsIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) /|  Impairment in Rate Rate When & During
Identification Description Code | n | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
FANNIE MAE T 2015300 | 109.719 | 2194380 | 2,000000 | 2010208 | . @9y 5000 4880 | FA | 378000 100,000 | 03/30/2007 | 02/16/2012
FANNIE MAE_ T 2,516,090 | 108156 | 2703900 | 2500000 | 2509859 | o f (3850) | 5125 50081 AO | 21049 128,125 | 04/09/2007 | 04/15/2011
FANNIE MAE T 391469 | 105188 | 4207520 | 4000000 | 3958477 | 89940 o 42500 4984 | FA | 64222 170,000 | 02/20/2007 | 08/15/2010
FANNIE MAE T 3719412 108906 | 380 3,500,000 | - 3676425 @98n; o CABTS| 33151 OMN 20380 170,625 | 02/13/2008 | 05/18/2012
FANNIEMAE oo 5,997,120 | 106,000 | | 6,360,000 | | 6,000000 | 5907469 | L 39 3625| 3675| FA | 8167\ | 08/13/2008 | 08/15/2011
FEDHMLNBANK T 1,583,320 | 108531 1,627,965 | 1,500,000 | - 1,520487 | @040 5000 4435 MN | 9583 | ] 75,000 | 08/11/2004 | 05/13/2011
FED HOME LN BANK T 1,006,060 | 103469 | 1034690 | 1,000,000 | 100009 ()] I I C 38751 3809 FA | 14962 38,750 | 04/10/2003 | 021212010
FEDHOMELNBK [ B 109670 1012811 101281 100000 | 100405 | ees) o 58101 4M9 MS | 1833 5810 | 11/04/2002 | 03/26/2009
FEDERAL HOME LOANBANK [ 1476270 | 105000 | 1575000 | 1800000 | 14923220 | 44801 | C 4125 48061 FA | 28375 61,875 | 03/10/2005 | 08/13/2010
FEDERAL HOME LOAN BANK T 2,063,660 | 106,750 | 2135000 | 2000000 | 20428441 | (0816)1 | J ATS0) 3630 JD | 5542 95,000 | 01/03/2008 | 12/10/2010
FEDERAL HOME LOANBANK oo 3,001,557 | 103063 | 3091890 | 3,000,000 | 30003871 ol (] N I 5000 5043) MS | enty 150,000 | 08/31/2006 | 09/18/2009
FEDERAL HOME LOANBANK [ 4995915 | 1118311 5576550 | 5000000 | - 4996847\ | 80 C 8125 207 FA T 256,250 | 05/24/2007 | 08/14/2013
FEDERAL HOME LOANBANK T 6,200454 | 109.188 | 6,551,280 | 6000000 | 6154383 | | @498 C 4875|3972 MN 34938 | 292,500 | 02/13/2008 | 11/18/2011
FEDERAL HOME LOANBANK oo 2,968,257 | 105469 | 3164070 | 3,000,000 | 2984390 L 10706 48750 5343 | MN | 190041 146,250 | 06/21/2007 | 05/14/2010
FEDERAL HOME LOANBANK T 1,993,180 | 103,004 | 2,061,880 | 2000000 | 19952031 b 2023 . 3000 31961 JD | 33331 37,000 | 05/14/2008 | 06/11/2010
FHLB GLOBAL NT T 988610 | 107938 1079380 | 1,000,000 | 994952 (LN R I o 45000 4698 | MN | 5750 | . 45000 | 11/20/2002 | 11/15/2012
FHLMC | T 3,300,750 | 103969 | 3430917 3,300,000 | 3300131\ o f (G20 I C 4125 ates| 63903 | . 136,125 | 09/07/2005 | 07/12/2010
FHLMC T 2,912,505 | 105250 | 3,157,800 | 3000000 | 2965900 o 06N I B C 4125 48501 AO | 25004 123,750 | 10/31/2005 | 10/18/2010
FHLMC GLOBAL NOTE T 301,545 | 101,094 | 2982211 205000 | 205234 | 092 (5750 54320 MS | 4995 | 16,963 | 04/26/2002 | 03/15/2009
FHLMC(FED HM LN MTG) T 6,489,321 | 108156 | 7,030,140 | 65500000 | 6491657 | | . 1983 o 48251 ATl AO | SIS 340,708 | 10/18/2007 | 10/25/2012
ENMA - oo 2,968,707 | 103563 | 3106890 | 3,000000 | 298718381 | N D I 46250 5129\ JD | 6ter| 138,750 | 05/24/2007 | 12/15/2009
ENMA T 2,889,024 | 103313 ] 3,0993%0 | 3000000 | - 2961864\ 32195\ C3875 ) s FA ey 116,250 | 08/29/2006 | 02/15/2010
FNMA (FED NAT MTG) T 4079772 | 109250 | 4370000 | 4000000 | 4057361 ( | (18903) | 5000 | 4497 AO | 4222 200,000 | 10/22/2007 | 10/15/2011
FREDDEMAC oo 2,081,406 | 110469 | . 2209380 | 2,000,000 | 20834791 L @®522) | 51251 4660 4 Ar2e4l 102,500 | 09/03/2002 | 07/15/2012
FREDDIEMAC [ 3,537,065 | 104000 | 3640000 | 3500000 | 3526813\ | (10452)) 3250 | 29041 FA | 30813 69,830 | 02/13/2008 | 02/25/2011
FREDDIEMAC T 4077148 | 106406 | 4256240 | 4000000 |~~~ 4088967 | . . @wn ] 3875 376 JD | 81| 84,389 | 09/10/2008 | 06/29/2011
USTREASURYNB [ I 7510311 11336 835020 | 750000 1 728 ((2C)] [ I 5000 | 4938 | FA | 141641 37,500 | 11/16/2001 | 08/15/2011
USTREASURYNB [ 1,937,969 | 1141251 2,282,500 | 2,000000 | 1955102 | 8014l 4250 | 4829 MN | 1o | o 85,000 | 10/20/2006 | 11/15/2013
USTREASURYNB T 1,944,531 | 1133441 2,266,880 | 2,000000 | 1958740\ | 7023\ 4000 | 45041 FA 0271 80,000 | 12/06/2006 | 02/15/2014
USTREASURYNB oo 3898,281 | 102688 | 407,520 | 400000 | 39649421 L 38612 | 3500 | 4589 MN | 181771 140,000 | 03/30/2007 | 11/15/2009
USTREASURYNB T 5,272,988 | 114688 | 6307840 | 5500000 | - 5324803\ | 2047 C 4125 ATee | MN | 204% | 226,875 | 09/14/2006 | 05/15/2015
USTREASURYNB | T 4865234 | 118504 | 5,929,700 | 5000000 | - 48943% | 12868 | | o 48000 4925 MN | 2213 225,000 | 08/29/2006 | 11/15/2015
USTREASURYNB —  [C T 4186641 | 1719 4944198 | 4200000 | 41890751 (71 I I 48000 4595| FA | 389 189,000 | 12/28/2006 | 02/15/2016
USTREASURYNB T 6,021,563 | 121,086 | 7,265160 | | 6,000000 | 60170921 o f W87 CU5125 ) 543 MN 39924 307,500 | 07/27/2006 | 05/15/2016
USTREASURYNB T 3,954,219 | 118063 | 4722520 | 4000000 | 3958915 | | a0 48251 4844l MN | 240190 185,000 | 07/16/2007 | 11/15/2016
US TREASURYN/B T 3432871 | 118266 | 41393101 3,500,000 | 3441909 o f S N 48251 493 FA 611431 .. 161,875 | 05/24/2007 | 02/15/2017
USTREASURYNB oo 2518750 | 111,047 | 2776175 | 2,500,000 | 2512312 (C 1)) N P 4625| 4805\ FA | 392871 115,625 | 03/07/2007 | 02/29/2012
912828-HZ-6 | US TREASURY N/B 1 1,994,227 | 114.031 2,280,620 2,000,000 1,994,417 190 3.875 3949 [ MN 10,062 38,750 | 08/12/2008 | 05/15/2018
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912827-5G-3 |USTREASURYNOTE ~~~ |C 1 545742 101983 | 509,765 | 500000 | 502821\ L @aos) o] 5500 3993 | MN | 3570 ... 27,500 | 07/26/2002 | 05115/2009
912827-5Z:1  |USTREASURYNOTE | 1 222172\ 106664 | 2133281 200000 | 2033511 @832 6.500 | 5009 FA | 49101 13,000 | 03/15/2001 | 02/15/2010
912827-6J-6  |USTREASURYNOTE ~~ |C 1 4,669,063 | 108586 | 4886370 | 4500000 | 4534743\ L aeson) oo SIS0 8317\ FA | SIOE S D 258,750 | 03/12/2001 | 08/15/2010
912827-7L-0  |USTREASURYNOTE ~~~~ |M 1 6,987,582 | 111898 | et 6950000 | | 6965436 | | @esd) oo 4875\ 48581 FA | 121975 338,813 | 1012012006 | 02/15/2012
912828-A)9  |USTREASURYNOTE = oo 508,203 | 112078 | 560390 | 500000 1 503368 | ... 2 N IR 4375|4216 | FA | 82631 21,875 | 08/13/2002 | 08/15/2012
912828-BV-1 | US TREASURY NOTE 1 1,928,828 | 100098 | . 2,001,960 | 2,000000 | 199901 28020 (32500 4B04 | | 300271 65,000 | 02/02/2006 | 01/15/2009
912828-CL-2 |USTREASURYNOTE | 1 3952813 | 101695] . 4067800 | 4000000 | 3989936 | | 21469 4000 46191 4D | TATS| 160,000 | 03/30/2007 | 06/15/2009
912828-CV-0  |USTREASURYNOTE = c . oo 12,043,125 102125 12255000 | 12,000,000 | 12006514 1 L OO 33751 3323) MS | 120829 405,000 | 09/21/2004 | 09/15/2009
912828-DL-1 | US TREASURY NOTE 1 3,808,281 | 103855 | 4142200 4000000 | 3985930 | L 54109\ ol 3500 | 5046 FA | 52880 | 140,000 | 08/21/2006 | 02/15/2010
912828-DR-8 | US TREASURY NOTE 1 1,972,344 | 104840 | 2,096,800 | 2,000000 | 1988907 | 8205\ ol 4000 | 44981 AO | (TACSH IR 80,000 | 12/07/2006 | 04/15/2010
912828-EG1 |USTREASURYNOTE = oo 2883164 | 105898 | 3176940 | 3,000,000 | 2948884 1 | 28140 38751 4991 MS | 34682 116,250 | 08/01/2006 | 09/15/2010
912828-EV-8 | US TREASURY NOTE 1 4941875 | 100508 | 5025400 | 5000000 | 4901037 | 28335 ] 4500 5050 FA | 84986 | 225,000 | 08/21/2006 | 02/15/2009
912828-FD-7 | US TREASURY NOTE 1 2,034,297 | 109633 | 2192660 | 2,000000 | 2018990 | ((£::0)) I I B 4875| 4491 AO | 16699 97,500 | 12/07/2006 | 04/30/2011
912828-FH-8 |USTREASURYNOTE = oo 217,100 | 109.930 | 2198600 | . 2,000,000 | 20824261 1 @2432)) | 48750 3M3| OMN o 8571l 97,500 | 12/06/2007 | 05/31/2011
912828-FKA |USTREASURYNOTE | 1 2,007,344 | 110680 | 2213600 | 2,000000 | 2004721 L UK N R 51251 5086| JO | 283 102,500 | 06/21/2007 | 06/30/2011
912828-FP-0 |USTREASURYNOTE ~~  |C 1 3,602,132 | 102,789 | 3,681,902 | 3,582,000 | 3593418 | ©881 4875\ 4407 FA L 65958 | 146,250 | 09/03/2008 | 08/15/2009
912828-FQ-8 | US TREASURY NOTE 1 2543555 | 119492| 2987300 | 2500000 | 2536751 @) ] 4875\ 46981 FA | 460341 121,875 | 03/30/2007 | 08/15/2016
912828-FS-4 | US TREASURY NOTE | 1 3,157,500 | 109914 | 32014201 3,000000 | 3ess2 | @ares) oo 4625| 3120 FA | Artdal 138,750 | 01/03/2008 | 08/31/2011
912828-GE4 | US TREASURY NOTE 1 4003438 | 100355| . 4014200 | 4000000 | 4000152 (18000 4875\ 48861 W | 81803 | . 195,000 | 02/20/2007 | 01/31/2009
912828-GM-6 | US TREASURY NOTE 1 3,240469 | 110508 | 3315240 3,000,000 | 3190062\ (0407 4500 | 24724 MS | 34492 135,000 | 02/05/2008 | 03/31/2012
912828-GW-4 |USTREASURYNOTE = oo 306,172 | 112398 | 33719401 3,000,000 | 3079266 | | @0693)) | 4875| 4098 | JD | 041 146,250 | 09/10/2007 | 06/30/2012
912828-BH-2 | US TREASURY NOTES 1 1,999.297 | 113695| 2273900 | 2,000000 | 19994321 ] L I I 4250 | 43024 FA 32,1061 85,000 | 10/04/2007 | 08/15/2013
912828-GS-3 | US TREASURY NOTES 1 4462793 | 173441 5280480 | 4500000 | 4466822\ | sl 4500 | 46601 MN | 26291 202,500 | 10/04/2007 | 05/15/2017
912828-HA-1 |USTREASURYNOTES oo 5003438 | 119563 | 5978150 | 5000000 | 5083046 | ] ey 4750 | 4565 | FA | 897081 237,500 | 10/18/2007 | 08/15/2017
912828-HH-6 | US TREASURY NOTES 1 6,256,563 | 116492 | | 6,989520 | | 6,000000 | 6,236,108 | . @3N 4250 | 3763 MN | 33108 255,000 | 02/05/2008 | 11/15/2017
912828-0D-3 | US TREASURY NOTES 1 7,032289 | 100031 7832170 7,000000 | 7029377 @) o] 3375 3301 JD | 63| .. 118,125 | 07/07/2008 | 06/30/2013
0199999 Issuer Obligations 213,060,707 | XXX 231,872,629 212,377,000 213,101,936 (51,020) XXX XXX XXX 2,270,826 8,823,513 XXX XXX
GNMA 15 YR #569627 [ 398311 1054511 40570 1 38473 395091 (G)] I I 6.500 | 5450 | MON | 08| 2,501 | 05110/2002 | 02/15/2017
GNMAI15YR#581981 1 67850 | 105499 70426 | 66755 | . 6TSIT) | ()] U B P 6.000| 5550 | MON | Sl 4,005 | 05/10/2002 | 05/15/2017
GNMA |15 YR P/T POOL #578147 1 1,045,358 | 105499 | 1082877 1026433 | (L N I () T R 6.000 |  5506| MON | 512 61681 | 05/23/2002 | 06/15/2017
. |GNMA 115 YR PIT POOL #584404 1 395523 | 105062 | 4148% | 394906 | 395093\ (0] I N 5500 5537 | MON |~ 1810 21,720 | 05/31/2002 | 05115/2017
GNMA | 15YR #570096 1 125281\ 1085807 | 130388 | 123582 124734 (L N I 6.000 | ~ 5675| MON | 6181 7415 | 01/30/2002 | 12/15/2016
GNMA | 30-YR #570141 1 . 36165 1051091 380131 36165 36165\ 6.500 | 6570 MON | el 2,351 | 1212712001 | 1211512031
GNMAT30YR#548273 1 66126 105109 68530 65199 . eepos2| | (0 I R 6.500| 6138 MON | 383 4,238 | 02/26/2002 | 03/15/2032
GNMA I PIT POOL #510709 oo 5515 | 1057441 5805 54901 54991 ] 1G] I N 7000 | 6963 | MON | L2 384 | 1112/1999 | 111512014
36211M-QZ-6 | GNMA | P/T POOL #517172 1 52,541 105.744 55,308 52,304 52,401 (27) 7.000 6.967 | MON 305 3,669 | 11/12/1999 | 11/15/2014
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36202ENA-3 |GNMAIIPOOL #3985 1 1,797,249 | 102916 1833045 1rete8 werns o asa 5500 5372 MON |~ 8163 | 97,961 | 12/04/2007 | 05/20/2037
36205R-XM-4 | GNMA P/T POOL #398584 1 8879 105972\ 96441 EOLUY DR 88891 ... 20 7.500 | 8461 MON | ST 683 | 02/11/2000 | 06/15/2029
36207J-2F-9 | GNMA P/T POOL #433774 1 (70,748 105878 | sz o 167298 | 170880 | | @y 7000 | - 6491 MON | 6 11,716 | 08/15/2001 | 05/15/2028
36210B-WF-8 | GNMA PIT POOL #487646 1 . 14508 105972 15651 4769 EEIL N N DR 3 N N 7500 8240 MON | 921 1,108 | 03/10/2000 | 09/15/2029
36211E-KG-2 | GNMAP/T POOL #510895 1 ... 291491 108537 | 307661 28878 | 289991 | @ 8000 | 7830 MON | 3 2,310 | 05/31/2000 | 11/15/2014
36211M-27-8 | GNMA P/T POOL #517466 1 . 6593 106837 6958 | 6531 . .. 6564 oo O 8000 | 7668 | MON | o 523 | 05/31/2000 | 121512014
36211R-MX-4 | GNMA PIT POOL #520674 1 22374 106569 | 28729 22266 2367 | 0 N 8000 | 8054| MON | el 1,781 | 03/28/2000 | 04/15/2030
3621X-R7-3 | GNMAPIT POOL #526210 ... . esgos| 1est6|  72812| 68166 | . 68s04| | @] 8000 | 7761| MON | 44| 5,453 | 05/31/2000 | 02115/2015
36212B-KX-0 _ | GNVIA PIT POOL #528710, 1 | 54g34| 1osg0t| 89276 | 86025 | 64702 | o] 7000 | 7TSTTIMON | ol 3,922 | 0411/2000 | 04/15/2030
36225A-CA-6 | GNMA PIT POOL #780065. 1 2123 | 100745 | 20858 | 20406 | 20888 | S N TR b 9000 | 0084 | MON | 8 1,849 | 031131995 | 02/15/2010
36226A02:3 |GNVAPTPOOL#780121 | | | . L DR Trese | More3| o 799%0 | AT eS| )] U EREE 10000 | 8604 MON | 602| 7.238 | 04126/1995 | 04/15/2025
0299999 Single Class Mortgage-Backed/Asset-Backed Securities 4,106,020 | XXX 4,236,374 4,056,072 4,095,895 (2,022) XXX XXX | XXX 20,197 242,508 XXX XXX
I I
0399999 Subtotals — U.S. Governments 217,166,727 | XXX 236,109,003 216,433,072 217,197,831 (53,042) XXX XXX XXX 2,291,023 9,066,021 XXX XXX
312967-4A7 | FEDERAL HOME LOAN GOLD T . 550428 | 102638 | 563451 548969 | 549969 | | a8 ] 4500 | 44931 MON | 2059 24,704 | 11/04/2004 | 06/01/2019
312967-J7-8 |FEDERAL HOME LOAN GOLD T 511584 | 102638 | 524007 | 51627 SU23e o o] 4500 | 4510 MON | 195 22978 | 10/29/2004 | 05/01/2019
31335H-3N-1 |FGTWPL C90805 T 482686 | 102845| 482618 | 469,268 | asretd ) (700 I I 5500 | 5051 MON | 2951 25,851 | 101252004 | 03/01/2024
3128NH-BR-3 |FH 1J0948 511 ARM T 5828697 | 1012931 5913302 | 5837819 | 5828609 | ol (2] [ P 4674\ 47351 MON | 45523 182,033 | 03/25/2008 | 03/01/2038
3128Q)-Q3-3 | FHARMS/1 POOL 161374~ oo 1477586 | 101685 | 1,502,600 | 1ATTT0T TATTSSS | ] N 53491 5337 | MON | 181031 79,481 | 12/15/2006 | 12/01/2036
312854-FJ-1 | FHLMC ARM 3/1 POOL#1Q0169 T 1,078,033 | 100459 | 1,080,196 | 1075261 | 17788y o ) P 5500 |  5313] MON | 9865 | 59,593 | 01/24/2007 | 11/01/2036
3128KR-3N-2 | FHLMC GOLD #A61705 T 4,509,004 | 102467 | . 4682126 | 4569399 | 4509047\ b U9 ] 5500 5915 MON |~~~ 20943 251,317 | 12/03/2007 | 06/01/2037
3128L9-PP-2 |FHLMC GOLD #A75830 oo 2,841,085 | 102457 | 2911346 1 2841529 | 2840731 ()] I I B 5500 | 5611 | MON | 130241 ] 78,142 | 05/13/2008 | 04/01/2038
312926-28-7 | FHLMC GOLD #A80738 [ 4280585 | 103114\ 44086% | 4215585 | 42896311 L S I I 6.000 | 6082 MON | 2378 64,133 | 08/22/2008 | 08/01/2038
312966-W5-9 | FHLMC GOLD #B14268 T 1,059,699 | 102638 | 1089016 | 1,061,026 | 1059574 GO 4500 | 4586 | MON | 3979 . 47,799 | 1171712004 | 10/01/2019
3128M5-Uz1 | FHLMC GOLD #G03%00 oo 2857127 | 102457 | 2943886 | 2873289 2857230\ ol N T R 5500 | 5693 | MON | 131691 118,523 | 03/04/2008 | 02/01/2038
3128GW-2X-5 | FHLMC GOLD 15 YR #E92590 [ 162315 | 103845 16485 | 189212 .46 () N I 5000 |  4572| MON | 663 | 7,961 | 1111412002 | 11/01/2017
31294J-5N-4 | FHLMC GOLD 15-YR #E00853 T o 6998 103415| 22 6988 | [ I (P20 N I 6.500 | ~ (0014)] MON | 1 454 | 12/20/2000 | 04/01/2015
3128GH-JZ-5 ~|FHLMC GOLD 15YR#E81180 T 83241] 105005) o e4964| 61868 | 6287 | (S57] I I 7500 | 6797 MON | 8| 4,646 | 12/20/2000 | 08/01/2015
3128GW-2U-1 | FHLMC GOLD 15YR #E92587 T 30055 | 103845 30525 | 29480 29897 | (20 I T P 5000 | 4572] MON | 13y 1474 | 117142002 | 11/01/2017
3128LX-R4-4 |FHLMC GOLD G02307 T 3873638 | 102317 . areriezy 40728241 387439 | LTS8 5000 | 5849 MON | 18970 . 101,821 | 06/18/2008 | 08/01/2036
31292H-B8-9 | FHLMC GOLD P/T POOL #C00934 T 12402 106076 | 1882 12398 ] 12395\ 8000 | 8146 | MON | — - 992 | 04/27/2000 | 03/01/2030
31284J-NS-3 | FHLMC GOLD P/T POOL#E00401 T 22539 10409 | 22634 744\ AT (C22] I B B 8000 | 785 | MON | s 1,750 | 01/08/1999 | 09/01/2010
31403D-XF-1 | FNARM 5/1 POOL 745978 T 1,498,188 | 1018711 1518862 | 1,490,966 | 1497949 amp o] 5631|5650 | MON | 69% | 84,354 | 01/25/2007 | 10/01/2036
31411G-SF-0 | FNARM 5/1 POOL 907818 T 2465919 | 101875| . 2490365 | 2444530 | 2485246 | | @e) o] 5606 | 5567 | MON | 14200 137,276 | 03/07/2007 | 01/01/2037
31411S-3C-8 |FNARM5/1 POOL 914395 oo 2,990,550 | 102127 | 30829521 2969785 | 29899171 4] I I 57291 5721 | MON | CAICH DN 170,379 | 04/09/2007 | 03/01/2037
31385Y-N3-5 | FNMA 15 YR #556710 1 26,192 | 104.504 26,575 25,430 25,952 (57) 7.500 6.409 | MON 159 1,918 | 04/04/2001 | 11/01/2015
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31388V-MM-7 | FNVA 15-YR#616064 1 L 56753 | 103718 | 58625| 86524 | 86642 | @ 5500| 5414 | MON | ] B 3,109 | 101252001 | 11/01/2016
31371HDT2 | FMIA 15YR PIT POOL #252214 1 | 23426| 103967 | BT 28062 B0 @l . B500| 6356 | MON | N I 1514 | 12101198 | 01/01/2014
31385P-60-3 | FNMA 1YR PIT POOL #549055 1 . 64808 | 104795| 67254 | 6477 | eassel @) ] 7500|7474 | MON | ot 4813 | 111712000 | 071012015
31409G-SV-9 | FNMA 5/1 ARM #670932 1 2520744 | 101357 | 2536423 | 2502464 | 2520838 | | weal. ] 5306 | 5176 | MON | 1068 133,671 | 12006/2007 | 10/01/2037
31411F-UN-2 | FNMA T/ ARM #906997 L P 1741162 | 101855 | 1783202 | 1750726 | 17429 | 533 | 5497 | MON | TS| 93,560 | 10/05/2007 | 05/01/2037
31368H-H8-9._| FNVA DWARF PIT POOL #190255 1 421 fo0480 | 3| 11 <l RO IR alo ] 6500 1347 MON | 20 28 | 09/14/1995 | 0210112009
313805-32:4 | FNVA DWARF PIT POOL #449116 1 . 68643 | 103728| 69867 | 67359 | . eTasT| | al 7000|7440 MON | 8| 4737 | 1110411998 | 1110112013
31371HFAL | FNMAPIT POOL#252261 L DO 37405 | 103967 3833 | 6874 BT G ] 6500 | 6270 | MON | 000 2413 | 01104/1999 | 02001/2014
S1371HX4-5 | FNMIA PIT POOL #252799 1 | To4T4| 103925 | 83400 [ 80328 | 637 ) R IR I 7000 | 7500 MON | 49| 5,639 | 09108/2000 | 10/01/2014
31371J-57-0_ | FNMA PIT POOL #253542 1 . 36350 | 104504 | esh| 6031 6227 | @ 7500|  7A19 | MON | 2| 2693 | 1117/2000 | 12001/2015
31379REM6 | FNMAPITPOOL #426840 (R P 104080 | 108610 | 103371 95169 | . wMol | ol ] 9500 | 8519 MON | S| 9,049 | 05129/198 | 01/01/2025
31379X-H3-2 | FNMIA PIT POOL #432350 1 . 90730 | 103967 | w2l 89569 | . 8910 | ()| B IR 6500 | 6163 MON | 8| 5:864 | 01/12/1999 | 06/01/2013
31383H-PW-8 | FNMA PIT POOL #503637 1 . 37504 | 103993| 38968| a2l I D R awl ] 6500| 6556 | MON | | 2443 | 05118/1999 | 06/01/2014
31403C-6L-0 (FNMAPOOL #745275 LR 2856602 | 102239 | 2008425 | 2032760 | 2857163 |l 5000 5461 | MON | 12220 73319 | 06/13/2008 | 02/01/2036
31407XXZ:9 | FNMAPOOL #844096 1 2390012 | 103082 | 2448369 | 2375167 | 238956 | | @l | 6000 | 5959 MON | 1876 | 142,510 | 11/16/2006 | 11/01/2035
3128JR-P7-5 | FREDDIE MAC 7/1 ARM POOL 847 1 3368946 | 104754 | 3536289 | 3375803 | 3369064 | | wal . 5798| 5813 | MON | 2s42| 196,501 | 0812212007 | 11/01/2036
2699999 Single Class Mortgage-Backed/Asset-Backed Securities 50,114,691 XXX 51,558,434 50,359,584 50,100,747 (1,630) XXX XXX | XXX 277,274 2,149,552 XXX XXX
31395L-GG-0 | FHR 2912 MP 1 1,852,213 | 100480 | 1,665,087 | 1857133 | 1658235 | | asarl 4500 | 4158 | MON | 62141 74,571 | 03/15/2005 | 10/15/2026
31395U-E34 |FHR2080LG oo 1077,578 | 100697 | 1085258 | 1orrary o 1076476 1 | 1] I R 4500 1 4511 | MON | 4042 48819 | 0711412005 | 04/15/2025
31395V-G4-5 | FHR 2989 TE 1 (666535 | 101446\ 6724441 662859 | 6641181 ] S70)] I I 5000 |~ 4895| MON | 2762 33,255 | 06/14/2005 | 12152022
313%6G-LP-4 | FHR 3101 UA 1 1,022,857 | 101362 1034848 | 1020943 4 o3y @3 ] 5500 | 55141 MON | 46791 56,349 | 01/31/2006 | 11/15/2031
31396N-6W-1 |FHR3138PA [ 1071406 | 102271 10983121 1073923 107518 o U I B 5500 5651 MON | 49221 59,320 | 05/15/2006 | 02/15/2027
31397T-SN-3 |FHRRRO16 AM 1 2,689,805 | 101603 | 23S | 2694331 2889723 (G221 I I 5125| 5282| MON | "eor oo 69,042 | 06/18/2008 | 06/15/2018
31393U-KB-8 | FNR 2003-122TU 1 (160625 | 99875\ 158688 | 158887 | 158666 ] men o] 40001 3301 MON | 80} 6,355 | 11114/2003 | 05/25/2016
S1394E-F29 IFNR2005-67HG | | | oo 1520859 | 102885 | 15432151 1500000 15138240 @13 5500 54t MON | LICH B 82,500 | 07/20/2005 | 01/25/2035
2799999 Defined Multi-Class Residential Mortgage-Backed Securities 9,861,878 | XXX 9,995,433 9,845,823 9,853,731 1,135 XXX XXX | XXX 41,531 430,211 XXX XXX
I
3199999 Subtotals — Special Revenue 59,976,569 | XXX 61,553,867 60,205,407 59,954,478 (495) XXX XXX | XXX 318,805 2,579,763 XXX XXX
ALABAMAPOWERCO | | | . [TFE |~ 4991401 100008 | 500040 | 500000 | 4993041 ' 4850 | 4949 JD | 1orgy 24,452 | 12/04/2007 | 12/15/2012
AT&TINCG || |IFE | 9893301 100410 1004100 1000000 995640 | 59251 ] 41251 4816 MS | 12146 | 41250 | 12/07/2007 | 09/15/2009
AT&TING || | |IFEC | 1002130 ) 98299 982990 | 1,000000 ¢ 1001842 (2] I I 5100 51241 MS | 1807y 25,500 | 05/07/2008 | 09/15/2014
CONSEDISONCOOFNY | |\ [~ |[WFE_| 1005390 | ©99.988| 999880 | 1,000000 | 1001651 (G50 N T 4700 4377 JD 20891 47,000 | 12/07/2007 | 06/15/2009
FLORIDAPOWERCORP R I AL 994800 |~ 99.042| 980420 1000000 97106 L [k I R 4500 4769\ JD | 3750 | . 45000 | 1011972007 | 06/01/2010
302570-AJ-5 | FPL GROUP CAP INC 1FE 1,145,140 |  101.220 1,012,200 1,000,000 1,013,726 (31,974 7.375 4.066 | JD 6,146 73,750 | 08/10/2004 | 06/01/2009
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373334-0M-4 |GEORGIAPOWERCOMPANY | | | [1FE | 1399104 | 105.114| 147159 | 1400000 [ 1399022 sl 6000| 6106 | MN | 0800 | 11/12/2008 | 11/01/2013
67021C-AA5 | NSTARELECTRICCOMPANY | | | . [1FE | 1974600 101119} 2022380 | 2000000 | 1985086 ( | 30| ] 4875| 5.159| AO | 20883 97,500 | 11/03/2005 | 10/15/2012
T4456Q-AT-3 |PUBSVCELEC&GAS | | | . [tFE |~  799752| to1783| 814264 | 800000 | . 799755 | 3] 6330| 6438 | MN | 41| 1112412008 | 11/01/2013
78387G-AD-5 | SBC COMMUNICATIONSINCNT | | | [1FE | 1027860 | 102249| 1022490 | 1000000 | 1008420 | | Gare)l ] 6250 5923| MS | 18403 | 62500 | 06/25/2002 | 03/16/2011
842400-FK-4 | SOUTHERN CALEDISON o 994920 | 104794 | 1047940 | 1000000 | 95089 | | ool ] 6750 | 5%47| MS | 12139 | 10/07/2008 | 03/16/2014
92343V-A-3 | VERIZON COMMUNICATIONS | | | . [1FE |  149655| 96719| 1450785 | 1500000 17000 | ol sse | 4350|4450 FA | 24850 | 33,169 | 0200712008 | 02/15/2013
92343V-AM-6 | VERIZON COMMUNICATIONS | | | [1FE | 1043850 | 99639| 996300 [ 1000000 | 104883 | | eunl o] 6100 5597| AO | 12878 32364 | 05/07/2008 | 04/15/2018
976657-AC-0 | WISCONSINENERGY CORP | | | [tFE | 1604805 | 103454 | 1851810 | 1500000 | 1578004 | @m0 6500 4098| AO | . 24375| 97,500 | 03/06/2008 | 04/01/2011
3299999 Issuer Obligations 15,977,375 | XXX 15,867,285 15,700,000 15,813,677 (55,800) XXX XXX | XXX 167,133 579,985 XXX XXX
152000-A8-3 [CNP200SAA2 | | | [tFE. | 1493262| oso7| 14| 1500000 | 1496400 | el 4970|5180 | FA [ 3063 [ 74550 | 04/09/2007 | 08/01/2014
3799999 Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities 1493262 | XXX 1,471,140 1,500,000 1,496,400 1,874 XXX XXX | XXX 31,063 74,550 XXX XXX
3899999 Subtotals — Public Utilities (Unaffiliated) 17,470,637 | XXX 17,338,425 17,200,000 17,310,077 (53,926) XXX XXX | XXX 198,196 654,535 XXX XXX
002824-ARA1 |ABBOTTLABORATORIES | | |~ (TFE |~ 1895250 | 100.964 | 19183161 1,900,000 1899368 | | L I T 5375 | SH1| MN 13049 102,125 | 05/09/2006 | 05/15/2009
025816-AT6  |AMERICANEXPRESS | | |~ [1FE |~ 1030860 | 99485} 994850 | 1,000000 ¢ 1003200 | (CYES] I I 47501 40841 JD 1847 47,500 | 08/11/2004 | 06/17/2009
02581F-YM-5 | AMERICAN EXPRESS CENTURIO | | | |1FE_ |~~~ 849490 | 97074\ 8251291 850,000 | 849669 | | 1N I B 52001 5290 ) MN | 4201 44,200 | 11119/2007 | 11/26/2010
03076C-AB-2 | AMERIPRISEFINANCIALINC | | |~ [TFE_ | 2000000 | 82431 1648620 | 2,000,000 | 2000000\ o] 5650 | 5730 MN | 14439 113,000 | 1171812005 | 11/15/2015
031162-AG5 |AMGENINC | | f  [MFE o 972380 99917 999170 | 1,000000 ¢ - 907041 L 10086 ) 40001 5156 MN | 4778 | 40,000 | 02/21/2007 | 11/18/2009
048825-BJ-1  |ATLANTICRICHFIELDCO | | | |fFE |~ 1015860 | 100617 | 1,006,170 | 1,000000 | 1002243 | (20 I I 5900 | 5177 AO | 12456 | 59,000 | 02/21/2007 | 04/15/2009
BANK OF AMERICACORP R I L B 1485975 | - 943111 1414665 1500000 1490040 1 12550 ] 4750 4928 | FA | 206881 71,250 | 07/19/2005 | 08/01/2015
BANKONECORP [ | | [TFE | 1015280 | 100.005 1000050 | 1000000 10000391 ((4:7)] I I 6000 | 5249 FA | 2333 60,000 | 02/21/2007 | 02/17/2009
BEARSTERNSCO | | | .. |TFE | . 1993420| 99628 | 1,992,560 | 2,000,000 | 1999667 | | 132 ] 3250 33491 MS | 17333 65,000 | 03/23/2004 | 03/25/2009
BERKSHIRE HATHAWAY S N L 499370 | 101.026 | 505130 500000 499858 | (1 I I 41251 4196 W 95101 20,625 | 01/04/2005 | 01/15/2010
BOEINGCAPCORP | | | [TFE | 227580/ 104383 2087660 | . 2,000,000 | 2085835 | @223 ] 7375|4833 MS | 385141 147,500 | 07/21/2004 | 09/27/2010
CATERPILLARFINSERVCRP | | | |TFE_ | = 2082400 | 97143| 1942860 | . 2,000,000 | 2063688 | | AT N D 5125\ 39441 A0 | 2493 102,500 | 02/15/2008 | 10/12/2011
CATERPILLARINCNOT B I L B 21143201 101753 | . 2035060 | . 2,000,000 f 2035890 | (13984 ] 6.550 | 5800 MN | o 218331 131,000 | 06/25/2002 | 05/01/2011
CITGROUPINC ~~— f | [ |ZE | .  3982728| 91678) 3ger120 | 4,000,000 | 39959411 L 35801 ] 4250 4394\ FA | 708331 170,000 | 01/28/2005 | 02/01/2010
CITIGROUPINC || [ |TFE |~ 1051880 | 93743| 937430 | 1,000000 | 1020207 | ()] I I 5625| 48021 FA | 193751 56,250 | 08/26/2005 | 08/27/2012
J|CGMGROUPING | | TFE [ 990330] 98805| 988,050 | 1,000000 | 9965131 58031 | 4250 | 4928 9 o 17,9441 42,500 | 12/07/2007 | 07/29/2009
CIMIGROUPING ~ ~f | [ |fFE | . 1075101 97368 | o73680 | 1000000 10154821 | o) ] 5500 5158 AO | 12222 27,500 | 05/12/2008 | 04/11/2013
COCA-COLAENTER ~ | | | |fFE |~ 1979380 | 100557 | 2011140 2000000 | 1993709\ | stz 42501 4493 MS | 25028 | 85,000 | 07/21/2004 | 09/15/2010
CONOCOFUNDINGCO | | |~ |[1FE_ |~ 43106201 105203 4208120 400000 | 42334631 | ©9588)) || 6350 | 4162) AO | 53622 | 254,000 | 02/15/2008 | 10/15/2011
CREDITSUISSEFBUSAINC | | ~f  |1FE | 1960620 | ~ 99988 | 1,999,760 | 2,000,000 | 1999228 | | L I R 3875|4929 W 376 77,500 | 12/07/2006 | 01/15/2009
2254C0-TC-1 | CREDIT SUISSE NEW YORK 1FE 997,790 96.243 962,430 1,000,000 998,046 256 5.000 5114 MN 6,389 26,250 | 05/01/2008 | 05/15/2013
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EL.DUPONTDENEMOURS | | | [TFE |~ 10436101 102475/ 1024750 | 1000000 | W18e15 | (18467 6875| 5161 AO | Hsd 68,750 | 02/21/2007 | 10/15/2009
EMERSONELECTRICCO | =~ | |  |1FE_ |~ 1053490 | 100408 | 1,004,080 | 1,000000 | 1003181 (1490) | 5850 | 4335 MS | s o 58,500 | 06/17/2005 | 03/15/2009
EMERSONELECTRICCO [ | | [1FE | 2043620 99416| 1,988,320 | 2,000000 | 2024287 | Y N R 4625| 4320 AO | 19528 92,500 | 06/23/2005 | 10/15/2012
FLEETBOSTONCORPSUBNT | | | |[1FE | 991000 101949| 1019490 | 1,000,000 | 99881 | (U Y B 7375 7883 | 4D | 6146 73,750 | 08/23/2000 | 12/01/2009
GENENTECHINC | | | .. TFE | 2,037,920 | 101429 | . 2,022,580 | 2,000,000 | 20212511 (10869)) | 44001 3813 0 b 40578 | - 44,000 | 05/16/2008 | 07/15/2010
GENERALDYNAMICSCORP - |~ | | |1FE |~~~ 2015080 | 102126} ~ 2042520 | 2,000,000 | 2005106 | @) 4500 | 43821 FA | 34000 90,000 | 06/17/2005 | 08/15/2010
GENERALELECCAPCORP | | | |1FE |~ 1944660 | 100338 2,006,760 | 2,000000 | 1986938 | | 8743 4125\ 51981 MS | 215000 82,500 | 08/31/2006 | 09/01/2009
GENERALELECCAPCORP | | | TFE | 1,991,840 | 101294 2025880 | 2,000000 | 1995681 | 22800 4875| 5064| AO | 18958 | 97,500 | 03/29/2007 | 10/21/2010
GOLDMAN SACHSGROUPINC | | | . |WFE | 1652560 | 100338 | 1808070 | 1,800000 | 1814090 @690 6650 | 411 MN | 27461 99,750 | 01/13/2005 | 05/15/2009
GOLDMAN SACHS GROUPING ~ | ~ | |~ |1FE_ |~ 1035660 | 96964 | 969,640 | 1,000,000 | 10338911 | ase) o] 6250 5834 | MS | 20833 31,250 | 05/01/2008 | 09/01/2017
GOLDMAN SACHS GROUPINCBD| | | FE | 495025 | 90648 | 453240 500000 f LA N .- I I B 5500 | 5694 | MN | 35141 27,500 | 11/20/2002 | 11/15/2014
HALLIBURTON COMPANY | | |1FE_ |~ 1,018530 | 102138 | 1021380 | 1,000000 | 1017325 | 208 5500 | 4532 AO | e 1171472008 | 10/15/2010
HEWLETT-PACKARDCO | | | _ _|1FE_ | = 2001628 101508 | — 2,030,160 | 2,000000 | 2001382\ @] 4500 | 4832 MS | 30000 | 44500 | 02/25/2008 | 03/01/2013
HEWLETT-PACKARDCO | | | TE | 1,194732 | 108300 | 1275600 | 1,200000 | Lt I I 62\ 6125 6321 MS | 53081 . | 12/02/2008 | 03/01/2014
HOME DEPOT INC ol 2R 1973540 | 99,024 | 1,980480 | 2,000000 | 1990323 | | L I D 4625| 5000 FA | 34944 92,500 | 11/03/2005 | 08/15/2010
HSBCFINANCECORP | | | |1FE | 1031720 99s67| 995670 | 1,000,000 | A N G883 6.750 | 6402 MN | 8625 67,500 | 10/26/2001 | 05/15/2011
HSBCFINANCECORP | | | [TFE |~ 970990 99079} 990,790 | 1,000,000 | 990,505 | oL 10322 ] 4125\ ST OMN 5,166 | 41,250 | 01/24/2007 | 11/16/2009
HUBBELLING | | | .. |1FE | . 1488540 102746 | 1841190 1 1,800000 | 1489034 | A 5950 6145) JD | TA8| 44377 | 052812008 | 06/01/2018
BMCORP | | | . |[tFE | 103919 108279| 1032790 | 1,000,000 | 1032530\ | ®860) | 4750 | 38831 MN | 42221 47,500 | 02/15/2008 | 11/29/2012
BMCORP .. | |TFEC .. 9964701 109623 | 1,096,230 | 1,000,000 | 996,606 | | (L I I 6.500| 6692\ AO | 1822 10/09/2008 | 10/15/2013
BMCORP | FE | 982,570 | 100358 | 1,003,580 | 1000000 f 98,7541 TAOL 43750 5238 | JD | 3646| . 43750 | 0112412007 | 06/01/2009
IBMINTL GROUP CAPITAL |\ | | |1FE_ |~ 1009240 | 104343} — 1043430 | 1,000,000 | 100892 | @l 5050 | 4847 AO | 9679 | 1171472008 | 10/22/2012
INTLLEASE FINANCECORP -~ | | [1FE_ | 1020660 96007 | 960,070 | 1,000,000 | 10020011 | o824) ] 6375 S413| MS | (AN U 63,750 | 01/24/2007 | 03/15/2009
INTLLEASE FINANCECORP | =~ | | TFE | 1,997,200 | - 78311 1,566,220 | 2,000,000 | 1998898 | |0 U89 ] 5125|5223 MN | 17oss | 102,500 | 10/11/2005 | 11/01/2010
JOHNDEERECAPITALCORP |~ | |~ |1FE_ |~ 1,972,280 | 100082} — 2001640 | 2,000000 | 1993970 | | L1 T I B 44001 5035 4 405781 88,000 | 12/07/2006 | 07/15/2009
JOHNDEERE CAPITALCORP | = | |~ |1FE |~ 1,017.010| 95408 | 954,080 | 1,000,000 | 10160221 o) o 5500 5328\ AO | (L 27,500 | 05/07/2008 | 04/13/2017
KEYSPANCORP | | |.. .. FE | 2,316,560 | 104.118 | 2082360 | 2,000,000 | 21037311 GLree)) 7625|4756 | MN o 19486 152,500 | 07/21/2004 | 11/15/2010
MELLON FUNDING Lo e remeeo| erars| 1825460 | 2,000000 | 1987030 | (EXE N T P 50001 51941 4D | 83331 . 100,000 | 04/22/2004 | 12/01/2014
MELLONFUNDINGCORP | | | |[1FE | 2117040 103509| 2,070,180 | 2,000000 | 2054218 | @0998)) o 6400 5236 | MN | LTAL N 128000 | 11/03/2005 | 0511412011
MERRILLLYNCHMTN - f | | FE | 1,993,300 | - 99133 | 1,982,660 | 2,000,000 | 1998988 | | (LN T D 41251 4244\ MS | 254381 82,500 | 0910712004, | 09/10/2009
METLFEINC | .| |...  |1FE | .. 80280/ 95240 7619201 800,000 | 802723 | | (] S FEE P 6817| 6883 FA | 20602 | 08/12/2008 | 08/15/2018
MORGANSTANLEY | | | |1FE | 2408648 98393| 2213843 | 2250000 | 2365893 | | @789 o 6.750 | 44100 AO | 32063 | 151,875 | 02/05/2008 | 04/15/2011
MORGANSTANLEY | | | [TFE | 1040420} 93241} 932410 1,000,000 | 10332731 | @any ] 5750 4807 FA | 19326 57,500 | 02/15/2008 | 08/31/2012
MORGANSTANLEY ~—\ | | _ |1FE_ |~ 1005520 86273 862730 1,000000 | 1005088 | | @20 ] 6000 5990) AO | 10500 | 30,000 | 05/02/2008 | 04/28/2015
NATIONAL CITY BANK ol R 991550 | 81990 | 819900 | 1,000,000 | 994,854\ | WA 4625\ 48141 MN o 77081 46,250 | 08/30/2005 | 05/01/2013
NATIONALRURALUTILITIES | | | |1FE | 2512860 99271| 2481775 | 2500000 | 2507674 L Gr86) ] 4375\ 42401 AO | 73440 32,813 | 11/18/2008 | 10/01/2010
NUCORCORP | | |.. .. TE | 746363 | 910431 21828 | 750000 Taes21 1 I R D 5850 | 6002| JD | 3656 | 21,816 | 0512812008 | 06/01/2018
68389X-AD-7 | ORACLE CORP 1FE 2,013,140 | 103.098 2,061,960 2,000,000 2,011,582 (1,558) 4.950 4857 | AO 20,900 51,150 | 05/07/2008 | 04/15/2013
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68402L-AE4 |ORACLECORP | | [ _ _[TFE |~ 1020480 | 102698 | 1,026,980 | 1,000,000 | 1016258 | | @222) o] 5000 4203\ M 2056 25,000 | 06/10/2008 | 01/15/2011
713448-BG-2 |PEPSICOINC ~~ ~ f f | |TFE | 474563 | 102818\ 488,386 | 475000 ATABAS | Gl I B P 4650 | 4725 FA | 83441 15,400 | 11/29/2007 | 02/15/2013
713448-BH-0 |PEPSICOINC | | | |1FE | 992850 | 103653 | 1,036,530 | 1,000,000 | 993180 | 30 5000 SAS7T | 4D | 4167 25417 | 05/20/2008 | 06/01/2018
717081-AP-8 |PFIZERINC | | [ . [TFE_ |~ 997,490| 100339 | 1003390 | 1,000,000 | 999922 oM 3300 3374 MS | 10908 33,000 | 02/14/2003 | 03/02/2009
69347U-AC-4 |PNCFUNDINGCORP R U O L 2002680 | 100.772 | 2015440 | 2,000,000 | 20021181 L ) I 5125|5132 JD 48401 51,250 | 06/12/2008 | 12/14/2010
T4153W-AS-8 | PRICOAGLOBALFUNDING | | | |1FE |~ 1947600 | 93452\ 1,869,040 | 2,000000 | 1954533 | 6933\ 4625\ 54201 9D | 1542 92,500 | 05/28/2008 | 06/25/2012
74254P-ZC-9 |PRINCIPALLIFEINCFDG | | [ [1FE_| =~~~ 2998020 | 93367 | 2801010 3,000,000 | 2998352 b8y ] 5150 5241 JD | 5865 | . 77,250 | 06/11/2008 | 06/17/2011
742718-DL-0|PROCTER & GAMBLECO R I R T 1274720 | 104790 | 1,336,073 | 1275000 | terdrt 20 4600 | 4658 | 4 218 ] 121152008 | 0171512014
828807-AB-3 | SIMON PROPERTY GROUPLP | | | |1FE |~ 1980484 | 99590 | 18922101 1,900000 | 1904153 | @7909)) 7A25 1 sA07) FA 53398 | 135,375 | 12/07/2006 | 02/09/2009
87612E-AB-2 |TARGETCORPNT | | [ [1FE_ |~~~ 1011580 | 103728 | 1,037,280 | 1,000,000 | 10024941 | (70 T B 7500 7469\ FA | 28333 ] 75,000 | 08/23/2000 | 08/15/2010
88319Q-J2-0 | TEXTRONFINANCIALCORP | | |2FE | 1,999,300 | - 75264 | 1,505,280 | 2,000,000 | 1999686 | | (£ I B D 51251 51991 FA | 42139 102,500 | 01/31/2006 | 02/03/2011
892332-AQ-0 | TOYOTAMOTORCREDITCORP | | | |1FE |~ = 2110000 | 101538 | — 2,030,760 | 2,000000 | 20883211 @619 5450 | 35321 MN | 18019 54,500 | 05/19/2008 | 05/18/2011
913017-BC-2 |UNITEDTECHCORP | | | |1FE |~ 1139280 | 106492\ 1,064,920 | 1,000,000 | W41 @765 | 7125 4815 OMN | 9104 ] 71,250 | 07/21/2004 | 11/15/2010
913017-AW-9 | UNITED TECHNOLOGIESCORP |~ | |~ |1FE_ | 1,047,980 | 101382 10138201 1,000000 | 100625 | | 4473 6.500| 5029\ JO | SMT 65,000 | 12/21/2005 | 06/01/2009
913017-BQ-1|UNITED TECHNOLOGIES CORP |~ | |~ |1FE_ |~ = 1406024 | 106989 | 1497846 | 1,400000 | 1406009 | ) (0] I I B 61251 6160 FA | 097 12/15/2008 | 02/01/2019
931142BX0 |WALMARTSTORES | | | _ _|1FE | 2028080 | 101450 2,029,000 | 2,000,000 | 2017785 | (10299 oo 4000 | 31484 36889 | 40000 | 05/19/2008 | 01/15/2010
931142-BT-9 |WALMARTSTORES | | |  [TFE_ | = 497320) 103533} s1rees | o 500000 | 498373 | s 4550 | 46871 MN | 3192 22,750 | 08/26/2005 | 05/01/2013
931142-CL5 |WALMARTSTORESING | | | . [WFE | 408795| 102928 514640 800000 | 4895 [ N DR B 4250|4350 | AO | 4486 | 10625 | 04/08/2008 | 04/152013
Q49748-AF-4 | WELLSFARGOBANKNASUBNT | | | [1FE | 1104560 | 103654| 1036540 [ 1000000 [ 100870 | | w29 ] 6450 |  4985| FA | 26875 64,500 | 08/14/2002 | 02/01/2011
949746-NY-3  |WELLSFARGOCOMPANY | | | [tFE | = oorgd0| ore22| 979220 | 1000000 [ 998106 | ... {28 | ] 4375|4415 | W 18351 21,875 | 0611212008 | 01/31/2013
98163B-AE4 | WORLD SAVINGSBANKFSB | | | . [FE | 996600 | 94692 | 946920 | 1000000 | 98956 | .| 223 ] 4500( 4790 W | 2000 . 45000 | 1207/2007 | 0611512008
O781X-AB-9 |BAXTERFINCOBV | | | . [tFE | 2987700 eem7| . 2001510 | 3000000 | 2088433 Lo ] 4750 | 5040 | AO | 0083 11/18/2008 | 10115/2010
085451-AAG [BHPBILLITONFIN | | | . [FE | e24313| o282| 580138 | 625000 | 624664 [ | 69 ] 4800 | 4872| AO | 6333 | 30,000 | 0411412003 | 04/15/2013
3999999 Issuer Obligations 123,605,518 | XXX 119,711,229 121,425,000 122,454,549 (427,585) XXX XXX XXX 1,448,184 5,084,423 XXX XXX
JPMMT 2005-A63A2 || FE | 1993828 | 65706 | 1314120 2,000,000 | ST A I K P 51981 5321 | MON | 8663 | . 104,097 | 01/10/2006 | 09/25/2035
ed Multi-Class Residential Mortgage-Backed Securities 1,993,828 | XXX 1,314,120 2,000,000 1,993,171 (118) XXX XXX | XXX 8,663 104,097 XXX XXX
BACM2005-3A4 | @ | |TFECf o 1975313 | 80456 | 1609120 | 2,000,000 | 1983039 | 2343 4668 | 4938 | MON | 54461 93,360 | 07/19/2005 | 07/10/2043
BSCMS 2001-TOP4AT | | | |TFE | 449m2| 97497 | 439951 41245 | 449750 |\ o po e ] 5060 |  5323| MON | 1903 22,657 | 08/30/2006 | 11/15/2016
BSCMS2002-TOP8AZ | | | . [TFE | 1020000 92811} 928110 | 1,000,000 | 1007235 | @482 oo 4830 | 4630 MON | 4025\ 48300 | 04/16/2003 | 08/15/2038
BSCMS 2004-T14A2 | | | |TFE_ | 285770 99750 2822010 282908 | 2821801 L (L) N I 41701 4064 | MON | R I 12,796 | 08/25/2004 | 01/1212041
GECMC2002-3AA1 | | | |[WFE |~ 11378%2| 96759 | 1,121,588 | 1165327 11494331 4835 | 42291 5331 MON | 4107 | 49,305 08/30/2006 | 12/10/2037
GMACC2005-C1A2 | | | . |1FE | . . 48291 96517 464,142/ 480892 | AT GO 4471\ 42831 MON | ey oo 21,502 | 06/06/2005 | 05/10/2043
LBUBS 2002-C4 A4~~~ S U N AL 502813 | 95355 | aTTS | 500000 1 5020261 ol e o] 4563 | 4400 | MON | 1268 13,309 | 05/20/2008 | 09/15/2026
52108H-RA-4 | LBUBS 2003-C3 A2 1FE 55,111 99.782 57,075 57,200 57,102 349 3.086 6.829 [ MON 98 1,794 | 04/07/2005 | 05/15/2027
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1 2 Codes 6 7 Fair Value 10 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 1" 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Rate Year's Total
r Used Other Foreign Admitted
e NAIC To Book / Unrealized Current Than Exchange Amount Amount
i Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec.
CUsIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) /|  Impairment in Rate Rate When & During
Identification Description Code | n | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
52108H-UK-8 |LBUBS2003-C7A2 | | | . [TFE |~~~ 585002| 96982} se1.984 | 600,095 | 592975 | L e 4064 | 56491 MON | 1385 24,388 | 05/29/2007 | 09/15/2027
52108H-E2-6 |LBUBS2004-C4A2 | @ | |TFE_ | 1292618 | 99155\ 1249159 1250804 | 1260816 | | G N I 4567 | 3927 MON | 31961 57,535 | 11/19/2004 | 06/15/2029
52108H-J4-7  |LBUBS2004-C6A1 | | | . |MFE | 399178 | 98426\ 390951 971203 307,02 G20 ] 38811 3928 MON | 86| 15415 | 08/11/2004 | 08/15/2029
52108H-J54 |LBUBS2004-C6A2 | | | _ [TFE_| ~ 1924766| 98098 | 1,961,960 | 2,000000 | 1985568 | | 20140 4187\ 5602 MON | 4652 83,740 | 05/12/2006 | 08/15/2029
52108H-6T6 |LBUBS2005-C5A2 S U I AL 986,328 | 92486 | 924860 | 1000000 ¢ 992502 L 3688 | | 4885| 5401 | MON | 27141 48850 | 05/29/2007 | 09/15/2030
61745M-2A-4 |MSC2004-1Q7A4 | | | |1FE | 3021563 | 86860 2605800 | 3,000,000 | 301843 B38| 54041 5383| MON | 13509 164,167 | 11/10/2005 | 06/15/2038
61745M-L3-5 |MSC2004-TISA3 | | [ [TFE_ |~ 2974453| 90973| 2729190 | 3,000,000 | 2983298 | 016 5030 5278 | MON | 12575 150,900 | 11/16/2005 | 06/13/2041
61745M-6B4 |MSC2005HQBAT ol 461399 | o078 | 6788 [ 460250 | 40728 | 0| N IR 4646 | 4389 MON | el 21423 | 07/29/2005 | 08/13/2042
61748M-56-4 |MSC2005TIOAA || | . |tFE_ | 2010890 | 81445 | 1628900 | 2000000 | 2007578 | woae)| ol 4890|4927 | MON | sfe2| 97,800 | 0712012005 | 06/1212047
61746W-XN-7 |MSDWC2002-103A3 | | | . |WFE | . 1038572| %6286| 972109 | 1000805 | 000088 | | @2 ] 4800 | 4036 | MON | 4038 50302 | 11/19/2004 | 09/15/2037
655366-JF-1 |NASC1998-D6ATB. oLt [ eodte | oeset|  eross| 68082 | . eMs| | wol ] 6590 | 6476 MON | ] B 4901 | 0810172001 | 0311512030
4399999 Defined Multi-Class Commercial Mortgage-Backed Securities 20,673,577 | XXX 18,944,621 20,732,611 20,691,391 20,254 XXX XXX | XXX 69,103 982,444 XXX XXX
048312-AB8 |ACETF20021A2 | | | . [FE_ |  1607818| 100164 | 720792 | 1726960 | A7ISSE| | 78| || 40| 4904| JAO | 14339| 72705 | 120712006 | 04/20/2013
03061N-JN-0 |AMCAR2005-CFA4 | | | |1FE |~ 11045861\ 92727 1039041 1120538 | werse | o 2892\ ol 4630| 5061 MON | 3603 52,067 | 03/02/2006 | 06/06/2012
030612-AC9  |AMCAR2006-RMA3 ~ | | |  [2FE |~ 1999306| 77282} 1545640 | 2,000000 | 2000459 | o @8 o 5530 5660 MON |~ es| . 110,600 | 05/12/2006 | 01/16/2014
05522R-AH-1 |BACCT 2006-A10A10 (| | |1FE |~~~ 993164| 96168 | 91680 | 1,000000 | 9963421 L EALCE I U B 1A78 | 47100 MON | N 15,732 | 05/16/2008 | 02/15/2012
06423R-BG-0 (BOIT2004-A1A1 | | | |1FE |~ 1964805| 99687 | 1,993,740 2,000000 | 1998935 | 8510\ ol 3450 | 3957 MON | 3067 | 69,000 | 02/23/2005 | 10/17/2011
06423R-BR6 |BOIT2004-A6A6 | | [ _ _[TFE |~~~ 1956875| 98623| 1972460 | 2,000000 | 1989519 | 18199 ] 39400 4903 | MON |~ 3502 78,800 | 12/07/2006 | 04/16/2012
14911X-AC-0 |CFAT2007-A-ASA R I R L 1249730 | 99334 | 1241675 | 1,250000 | 1250792 | ©2) ] 53401  SA15| MON | (DA B 66,750 | 09/17/2007 | 06/25/2012
161571-BM-5 |CHAIT2006-A7A | | | . (TFE | 987734| 89362| 893620 | 1,000,000 | o8sTel | a9s3) 1205 | 19811 MON | S69 | 15,910 | 05/16/2008 | 02/15/2013
12613X-CR-0 |CHN2005-AA4B | | | |1FE_ | 279321 98666 | 25640 279368 | 2939 ar ] 4290 | 4353 MON | IS 12,088 | 03/08/2005 | 06/15/2012
12613X-DD-0 |CNH2006-AA4 R U O L 2993750 | - 97023 | 2910690 | 3,000,000 | 2902854 | Lo 88 52701  5431| MON | 18IS 158,100 | 09/18/2007 | 09/15/2011
12620H-AD-9 |CNH2007-C-A3A | | | (TFE | 1499850 | 98408| 1476120 | 1,800000 | 1800255 | o)L (22| N I 52101 5318] MON | 3413 78,584 | 12/10/2007 | 12/15/2011
233888-AF-3  |DCAT2008-AA4 | | | [MFE_{ 1774900 | 86770 | 1,540,168 | 1775000 | LTAR24 =N D B D 4480 | 45751 MON | 5080 63,395 | 02/14/2008 | 08/08/2014
3615OM-AJ-3 | GEEST SER2005-2A-A4 S U N AL 960,154 | 97297 | 934276 | 960,232 | 9602101 ol e 5010|5129 MON | 1203 | 48,108 | 12/15/2005 | 06/22/2015
41283A-BP-3 |HDMOT2004-3A2 | | | |fFE |~~~ 533640 99301, 5300181 533748 | 5337571 G 32001~ 3246| MON | [0 D 17,123 | 08/18/2004 | 05/15/2012
41283X-AD-1 |HDMOT2008-1A4 (| | _ |1FE |~~~ 799900 | 93789 50312 800,000 | 800329 | oAl 4900 | 4992 MON | trazy oo 32,122 | 02/15/2008 | 12/15/2013
41283A-BV-0 |HDMOT2005-2A2 S U N AL 796335 | 97586 | 784528 | 803935 | 8028111 Iy 40701 4339 MON | 1454 32,963 | 09/27/2005 | 02/15/2012
42805R-AR-0 |HERTZ2005-2AA4 ~~ ~  f © | |TFE_ |~~~ 999738 | 91321 o13210 1 1,000000 | 999,967 | | L2 T B B 50101 5130 MON | 85| 50,100 | 12/20/2005 | 02/25/2011
477876-:AC-0 |JDOT2007-AA3 | | | . |1FE |~ 857391| 99438\ 842,502 | 847264 | G I B @2m8) 5040 | 3475] MON | 1898 | 24910 | 05/19/2008 | 07/15/2011
MBNAM 1999-JA | | | . [TFE_ | .. 2209219| 100308 | 2,006,160 | 2,000000 | 2061840 (mgdof 7000 2603 | MON |~~~ 6222 140,000 | 03/17/2005 | 02/15/2012
MVCOT2005-2A | | | . . |1FE | 380454| 81746| oty 3804611 19181 B 5250 | 5247 MON | 1665 19,974 | 10/26/2005 | 10/20/2027
NAROT2008-BA3 | | | .  |1FE | . 999938| 93607 936,070 | 1,000,000 | 1000871 8] 4460 | 4495 | MON | 1982 21,804 | 06/09/2008 | 04/16/2012
......... NAVOT2004-BA4 | | | . .  [TFE | . 841247) 99006 & ~ ~ 864914| 873597 | 869338 | | 4NS| o\ . | 3830 4837 MON | 1371 31109 | 02/09/2006 | 10/15/2012
68233L-AB-5 ~|ONCOR SER2003-1-A2 S U N AL 223029 | 1001241 219870 | 219598 | 2200081 L (£ R 4030| 3666 FA | 33431 . 8,850 | 09/09/2004 | 02/15/2012
693401-AB-7 | PERF SER 2005-1-A2 1FE 52,765 | 100.102 52,830 52,776 52,780 4) 3.870 3.903 | MJSD 34 2,042 | 02/03/2005 | 06/25/2011
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1 2 Codes 6 7 Fair Value 10 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 1" 12 13 14 15 16 17 18 19 20 21 22

F Current

0 Rate Year's Total

r Used Other Foreign Admitted

e NAIC To Book / Unrealized Current Than Exchange Amount Amount

i Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec.

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

037L-AD2 |USAOT20084A4 | | | [FE | 1014883 | 96172| 961720 | 1000000 4010594\ | @289 | | 490| 435| MON | 2213 29050 | 052312008 | 10152012
90327A-AB0 |USAQT2008-2A2 | | | [TFE o 999971 987431 987430 1000000 1000294 o f s 3810 3913 MON | 1re8 ) 24,546 | 04/22/2008 | 0111512011
92866X-AM-9 |\VALET2005-1A4 | f | |fFE_p o 1301906 | - 99537 | 1300155 1,306,203 | 1806373 C310)] I 4860 | 4946\ MON | 1940 64,033 | 02/13/2006 | 04/2012012
962215-AE9 |\WESTO2005:3A4 | | | |TFE | 1292796 | 99062\ 1300688 | 1313004 1 131883 el (4390 4749 MON | 22420 58,044 | 08/29/2006 | 05/17/2013
4499999 Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities 32,765,180 | XXX 31,275,961 32,742,684 32,769,751 (31,903) XXX XXX | XXX 87,298 1,398,509 XXX XXX
4599999 Subtotals — Industrial and Miscellaneous (Unaffiliated) 179,038,103 | XXX 171,245,931 176,900,295 177,908,862 (439,352) XXX XXX | XXX 1,613,248 7,569,473 XXX XXX
5499999 Totals — Issuer Obligations 352,643,600 | XXX 367,451,143 349,502,000 351,370,162 (534,405) XXX XXX | XXX 3,886,143 14,487,921 XXX XXX
5599999 Totals — Single Class Mortgage-Backed/Asset-Backed Securities 54,220,711 XXX 55,794,808 54,415,656 54,196,642 (3,652) XXX XXX | XXX 297,471 2,392,060 XXX XXX
5699999 Totals — Defined Multi-Class Residential Mortgage-Backed Securities 11,855,706 | XXX 11,309,553 11,845,823 11,846,902 1,017 XXX XXX | XXX 50,194 534,308 XXX XXX
5899999 Totals — Defined Multi-Class Commercial Mortgage-Backed Securities 20,673,577 | XXX 18,944,621 20,732,611 20,691,391 20,254 XXX XXX | XXX 69,103 982,444 XXX XXX
5999999 Totals — Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Se 34,258,442 | XXX 32,747,101 34,242,684 34,266,151 (30,029) XXX XXX | XXX 118,361 1,473,059 XXX XXX

6099999 Total Bonds 473,652,036 | XXX 486,247,226 470,738,774 472,371,248 (546,815) XXX XXX | XXX 4,421,272 19,869,792 XXX XXX
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1 2 Codes 5 6 7 8 Fair Value 1" Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount | Nonadmitted | Unrealized Current Than Change Exchange | NAIC
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change
CUSIP g of Per Per Carrying Fair Fair Actual But During But Increase / | (Amortization| Impairment | B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) | Accretion | Recognized | (15+16-17| B.JA.C.V. | nation | Acquired
72723#12:7 | PLANS'HOLDING CORPORATION 801000 | 100000 | 643268 | 515258 | 643268 | 515268 | 801000\ | | (199234) | (199234 | PSA|03/07/2007
6299999 Banks, Trust and Insurance Companies (Unaffiliated) 515,258 XXX 515,258 801,000 (199,234) (199,234 XXX | XXX
6599999 Total Preferred Stocks 515,258 XXX 515,258 801,000 (199,234 (199,234 XXX | XXX
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
F Current
0 Rate per Year's Total
r Share Other Total Foreign
e Book/ Used to Amount Nonadmitted | Unrealized Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUSIP g of Carrying Fair Fair Actual But During But Increase / Impairment B./A.C.V. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B.JA.C.V. (a) Acquired
15189T-10-7 |CENTERPOINTENERGYINC | | | . .. 49,050000 | 6190111 12620 619,011 671160 | | 29205\ | (180023) | (180023) L | 09/03/2008
391164-100 |GREATPLANSENERGYINC | | | . 16833000 | 3253821 19330} 3253821 4050591 | 123320 | (oern | (roernr L] 172472008
682680-10-3 |ONEOKINC | | | 15820000 1 460,678 | 29120 . 4e0678 | 6912051 | need | (30520 | (230%527) L] 1172572008
443304-10-0 |HUANENG POWERINTLINC | Pl 4600000 | 134228 | 201801 134228 | 1243831 98451 | 98451 L | 12/11/2008
46018M-104 |INTERNATIONAL POWERPLC | Fol 4110000 | 141968 | 345421 14198 | a8 TAS| | (58273)] 165893 | (22466) | L | 06/16/2008
6699999 Public Utilities (Unaffiliated) 1,681,267 XXX 1,681,267 2,033,775 61,006 (538,655) 165,893 (704,548) XXX XXX
08636.-10-0 |BCS FINANCIAL CORPORATION | | | 11,868000 ( 1,043,126 | 96320 AM3426| bl 206100 | 206100 A | 0ti01/2007
14057C-10-6 |CAPITOLFEDFINL | | | 12810000 | 584136 | 45600 584136 | 4538 | 7009 weroe| | 18706| L | 1200312007
149150-10-4 |CATHAYBANCORP | | | 18700000 | 444125 | B0 44125 | aviger| | o84 2438 2 N N L | 0910512008
443683-10-7 |HUDSON CITY BANCORPINC | | | 20170000 | 468553 | 1590 468553 | 604t | | (EA7A R F 20003 29008 | L | 0111712008
46146P-102 |INVESTORSBANCORPINC | | | = 39540000 | 531022 | 13430 531022 | 633636 | | | 6102 | @102 L | 09/032008
527288-10-4 |LEUCADIANATIONALCORP | | | = 20940000 | 414612 19800 aap2| aapr| L (252673)| 304889 | (s57862) L | 09/032008
72723#10-1 |PLANS'HOLDING CORPORATION | | | 801000 o f R I 8010 | N N P I . A | 03i07/2007
72724™-104 | PLANS LIABILITYINSURANCECO | | | 1000 | 1,120,031 | 101820960 |~ 120031 | s61000 | | f 4509 4509 A | 057251988
78440%-10-1 |SLGREENREALTYCORP | | | 6000000 | 155400 | 25900| 155400 ( 155400 | T4 | L | 6| (92676) L | 09252008
87240R-10-7 |TFSFINANCIALCORP | | | 13740000 | 177246 | 12900 | 7246 152131 | am8 | 18190 | L 18190 | L | 12/032007
90262T-30-8 |UCBHHOLDINGSINC | | |~ 60740000 | 47891 | 6880 47891 | sa03sr| | 2149 L eS| e L | 100912008
902788-10-8 |UMB FINANCIAL CORPORATION | | |~ 12020000 634889 | 49140 634889 | 460306 | 0| | 1Boar8 | | 19278 | L | 12/03/2007
018805-10-1 | ALLIANZ AG. N 20500000 | 222015 | 10830 05| er4lo | 34605 34605 L | 11/03/2008
054536-10-7 | AXA _ N 8000000 | 179760 | 22470| 179760 [ 79760 | | mer| 13623 | 135671 | (122048 L | 0si24/2008
06738E-20-4 |BARCLAYSPLC N 12728000 | 12473 | 9800 | 124734 124734 18895 | 0417 | 386163 @574) L | 0712312008
06565A20-2 |BNPPARBAS N . 4000000 | 84,100 | 21008 84100 | gafo0 | | 2854 | L 9la15| @219 ] L | 1112512008
166744-20-1 |CHEUNG KONG HOLDINGLTD N 23200000 | 219426 | 0488 | 219426 | 204188 | 18t | (163520) | (163520 | L | 1112612008
225401-10-8 | CREDIT SUISSE GROUP N 3400000 | %6084 | 28260 %084 | 15518 | | @o434) | @434 L | 1112512008
251642-10-6 | DEUTSCHE BOERSE AG N 9500000 | 5| 7550 | sl 038 | Wl 1wl L | 11/26/2008
403227-10-1 | GUOCO GROUP LTD N 3000000 | 3,150 | 12080 0 38150| 846 || 50 5 L | 12/3012008
404280-40-6 | HSBC HOLDINGS PLC _ N . 3400000 | 165478 | 48670| 165478 | 2e4d07| | (1 B 999 ©89%29 L | 09/1772008
60687Y-10-9 | MIZUHO FINANCIAL GROUP N 24400000 | 140788 | 5770 | 10788 | 24084 | ©3256) | ©32%6) L | 1172512008
83364L-10-9 |SOCIETE GENERALE N 11,700000 | 17094 | 10008 17094 17094 | | 00 99967 [ ©9%7| | L | 10/06/2008
86562M-10-0 | SUMITOMO MITSUI FINL N 4300000 | 78779 | 4148 omere| sizae8 | | 298| | asrigf | agriof L | 1112612008
889094-10-8 | TOKIO MARINE HOLDINGS INC N 8800000 | 250457 | 28461( 250457 | 26289 | 4188 (69.997) | (9997) L .| 0612412008
H89231-33-8 |UBS AG - N 5688000 | 81338 | 14300 81338 | g3 | 758 @rsiy)l L. | 1000612008
911274-30-2 | UNITED OVERSEA BANK N . 9800000 | 175763 | 17.935 o rs7e3| arg2| | gs20 | (70637)| 24595 | 9232 L | 0672412008
G618E-10-7 |WHITE MOUNTAINS INSURANCEGRO | |F | 1885000 [ 416356 | 267410 | 418356 | 626720 | ageo | ©7,756)  230915| @s67) | L. | 1172512008

(a) Forall common stocks bearing the NAIC market indicator 'U' provide: the number of such issues 0, the total $ value (included in Column 8) of all such issues $ 0
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
F Current
0 Rate per Year's Total
r Share Other Total Foreign
e Book/ Used to Amount Nonadmitted | Unrealized Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUSIP g of Carrying Fair Fair Actual But During But Increase / Impairment B./A.C.V. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B.JA.C.V. (a) Acquired
6799999 Banks, Trust and Insurance Companies (Unaffiliated) 8,647,078 XXX 8,647,078 7,063,885 124,436 (392,509) 1,713,604 (2,106,113) XXX XXX
000886-30-9 | ADC TELECOMMUNICATIONSINC | | | 63360000 | 291989 | 5470 91989 | sps97i| | %83 (3989 L | 111412008
01741R-10-2 |ALLEGHENY TECHNOLOGIES | | | . 8570000 | 218792 | 25530 28792 | 170000 | | 1843 agroz | ag102| L | 1210912008
023586-10-0 |AMERCOINC | | | 3840000 1 1325951 345301 1325951 1661451 L (33950)1 | (33550) L | 12/18/2008
03076C-10-6 |AMERIPRISE FINANCIALING | = | 12810000 | 299242 | 23360 2992421 299242 1 6846 | (54.855)| 309437 (364,292); L | 09/03/2008
030710-10-7 |AMERON INTERNATIONALCORP | | | 3480000 | 218962 | 62.920 21892 Aot aaomy 4498 L] 12/09/2008
034164-10-3 |ANDERSONSINC | | | 8430000 | 138,926 | 16.480 138926 138926 | neyooooo 221089 (221,089 L | 09/03/2008
04544X-10-2 |ASSISTEDLIVING CONCEPTSINC-A | | | 79620000 3304231 4150 3304231 493020\ | (17270 R DU | L | 08/05/2008
053807-10-3 |AVNETINC | | . 198100001 360,740 | 18210 36740 04150 393251 | 393251 Lo | 1172672008
126181309 |CNXGASCORP | | | . . 17,310000 1~ 472563 | 27300 472963 | 420402\ b G8797)1 E8797) | L | 10/13/2008
201723-10-3 |COMMERCIAL METALSCO | = | = | 16,830.000 | 1997721 "800y 199772 aorry 256951 | 256951 L | 11/25/2008
205768-20-3 |COMSTOCKRESOURCESING | | | | 6110000 | 288698 | 47250 288698 209258 | L AT [CAETA B L | 01/07/2008
247916-20-8 |DENBURYRESOURCESING | | | 16440000 | 179,525 | 10.920 S eSSy usadt| 4394 | 4394l L | 12/09/2008
25470F-30-2 | DISCOVERY COMMUNICATIONS-C | | | 12075000 | 161,684 | 13.390 o leresd) 16790 148941 L 14841 L | 09/18/2008
25470F-10-4 | DISCOVERY COMMUNICATIONS INC- | || 12075000 1 170982 | 14.160 170982 2096351 o f b (38653) | (38653 L | 09/18/2008
29078E-105 |EMBARQCORP | | | 16,330.000 | 587,227 | 35960 o Ser22r| 87,22\ | 39820 | (28510)1 1642511 (o276 L | 09/03/2008
292562-10-5 |ENCOREWIRECORP | | | 26340000 | 499406 | 189601 499406 | 4612841 | (758 I D 21231 | 1231 | L | 09/03/2008
387328-10-7 |GRANITE CONSTRUCTION INC | | = | 12020000 | 528039 |~ 43.930 928039 386737 | 1963 (LS N R (SN D L | 09/23/2008
472319-10-2 |JEFFERIESGROUPINC | | | 33970000 4176181 14.060 c4mmes) 607533} | 4685 1 (129918 | (129915 L | 172472008
483007-70-4 |KAISERALUMINUMCORP || | 5120000 | 15302 - 22.520 S Me302) 132838 L (7838) | (17839)) L | 1022/2008
587118-100 |MENSWEARHOUSEINC | | | 17210000 | 2330231 13540 233023 388249\ 1 24090 1 (15225 | (155225 L | 09/04/2008
690368-10-5 | OVERSEAS SHIPBUILDING GROUP | | | 9,750000 | 410573 | - 42110 C 410573 ot rzy 12526 | | (199.434) 92669 | (292103)p -~ L | 09/03/2008
726503-10-5 | PLAINS ALL AMERICAN PIPELINELP | | | 7310000 1 253584 | 34690 | 253,584 | 3241431 289761 (1052%)| 13906 (119202) | L | 03/26/2008
729251-10-8 |PLUMCREEKTIMBERCOINC ~~\ = | | 15470000 1 537428 347401 537428 | 6045351 | 8143 (160890) o f (160890) | L | 09/03/2008
74837R-10-4 | QUICKSILERRESOURCESINC | = | | 15670000 | 87,282\ 5570 o er28 828841 | || (13456)| 161,246 | (234702)) L | 12/09/2008
806882-10-6 |SCHNITZERSTLINDSING | | | . 535000 | 201428 | 37650 o 2014281 nsre an 8149 | 81491 L] 172172008
835898-10-7 |SOTHEBYSHOLDINGSINC-A | | | 13830000 | 122,949 | 8.890 C 1229490 134013l (e | (e L | 1211072008
896522-10-9 |TRINITYINDUSTRIESINC | | | 23580000 | 371,621 15760 oene 3620831 | 1408 | 19568 | 327734\ (308166) Lo | 1172472008
918790-10-9 |VALRESORTSINC | | | 14,080.000 | 374,528 | 26.600 374528 | 3745281 L 34859 | 372657 | (337.798) L | 0971972008
950587-10-5 |WENDYS/ARBYSGROUPING | | | 37,590.000 | 185695 | 4940\ 185695 | 1856951 ] 41022 DU P 19,9611 222,368 | (f240n)y L | 09/03/2008
974280-30-7 | WINN DIXIE STORESINC B 21450000 4419451 16100 Bl anse4) | ] 152601 | 161,926 9329 L | 09/03/2008
292505-10-4 | ENCANA CORP B L 3400000 | 158,032 | 46.480 o 188032 15017 44800 | o178 598431 eag2) L | 17252008
550222-40-1 | MAGNA INTLINC CLA_ B L 4500000 134685 | 29.930 13485 1492300 o f e8| | (14545) | (14545) L | 1211072008
00444E-10-3 | ACERINOX SA B L P 8,700000 f 68747 | 7.902 et 559361 | 128120 12812 Lo | 1172672008
G02602-10-3 | AMDOCS LIMITED N L 9,000000 | 164610 | 18.290 o tedgto 2079300 43320 | @320 Lo | 1172572008
072743-20-6 | BAYERISCHE MOTOREN WERKE | F 7,300.000 77,015 10.550 77,015 66,720 10,295 10,295 L 11/13/2008
(a) Forall common stocks bearing the NAIC market indicator 'U' provide: the number of such issues 0, the total $ value (included in Column 8) of all such issues $ 0
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

CUSIP
Identification

Description

Codes

SKQ —@d® -~ O M

Code

Number
of
Shares

Book/
Adjusted
Carrying

Value

9

Actual
Cost

Dividends

Change in Book/Adjusted Carrying Value

10

Declared

1

Amount
Received
During
Year

Nonadmitted
Declared

Unrealized
Valuation

Increase /
(Decrease)

14

Current
Year's
Other
Than

Temporary
Impairment
Recognized

15

Total
Change
in
B/ACV.
(13-14)

16

Total
Foreign
Exchange
Change

17

NAIC
Market
Indicator

(@)

Date
Acquired

G81276 100'

-8 [BRITISH SKY BROADCASTING PLC

CADBURY PLC

j COSAN LTD
" |DENSO CORP

DENWAY MOTORSLTD

DEUTSCHE TELEKOM AG

j ENTERPRISEINNS
"|EXPERIAN GROUPPLC

FAN UC LTD

j FOSTERS BREWING GROUP
FRANCE TELECOM

GIVAUDAN

j GOLD FIELDS
| GRUPO TELEVISA SA

HENKEL AG & COKGAA

Z HENKELLTD .
INFINEON TECHNOLOGIES AG

| JARDINE MATHESON HOLDING

MAKITA CORP

: MTUAEROENGIN
*[NIDEC CORP

NOBEL BIOCARE HOLDING

" |NOVARTIS AG ADR

|PUNCH TAVERNS PLC

RICOH COMPANY

j ROCHE HOLDINGS LTD
" |ROYAL DUTCH SHELL PLC

RYANAIR HOLDINGS PLC

" | SABMILLER PLC

SANOFI-AVENTIS

: SECHE ENVIRONMENT

SECOM LTD

j SEVEN & | HOLDINGS
SIEMENS AG

SIGNET JEWELERSLTD

- 5,350.000

5 428 000

24 500 000

1 600 000

" 710,100.000
~6,500.000
29,600.000
3,800000
31,000.000

3200000
17,300,000
9,200,000
5,900.000
8,200,000
,,,,,,, 20,000,000
~6,900.000
5900000

' 21,200.000
14,200,000
1,700,000
2,300,000
3400000
5,900,000
2580000

- 4,000.000
1,600,000
1,700,000
5,970.000

151,940
193,617
84,770
103,784
154530
10374
183,846
131,860
118,885

471,789
137,448

188,299
216,570

153,042
81420
207972
| 142,8%

105,395
| A75,577
- 179.9%
171,572

Fair Value
7 8
Rate per
Share
Used to
Obtain
Fair Fair
Value Value
... 28400 .. 151,940
... 35670 .. 193617
..., 3480 .. .84T10
.. .64.865 .. 103,784
.... 155481 150816
... 15.300 .. 154,530
... .1.596 ... 10374
... 6211 .. 183,846
... 34700 .. 131,860
... .383 .. 118,885
.... 28070 235788
,,,, 47180 306670
.. 15.750 ...50400
... .9.930 171,789
.. 14.940 .. 137,448
31915 .. 188,299
...2641 .. 216,570
““““ 1400 28,00
... 18.500 .. 105,450
... 22.180 .. 183,042
... 13.800 .. .81420
....9810 .. 207,972
... 10.083 . 142,895
.... 49760 223920
,,,, 28510 186,661
... 1510 .. 878
.. .61.997 .. 105,3%
.. .76.338 175,877
...52.940 .. 179,996
...29.080 . 171,572
,,,, 167211 96982
... 32.160 ..241,200
. 12.314 C.370
.. 101.489 .. 405,956
.. .67.292 .. 107,667
... 15750 . 128,775
8.670 51,760

174,919

(114,439)

02/26/2008

(a)

For all common stocks bearing the NAIC market indicator 'U' provide: the number of such issues




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16

F Current

0 Rate per Year's Total

r Share Other Total Foreign

e Book/ Used to Amount Nonadmitted Unrealized Than Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CusIP g of Carrying Fair Fair Actual But During But Increase / Impairment BJA.C.V. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B.JA.C.V. (a) Acquired
827084-86-4 | SILICONWARE PRECISION Fo|..  18749000| ~  83621| ~ 4de0|  83e21|  83et| | 13288 | (88| . 73| . (@1408| | L |12272007
83175M-20-5 | SMITH & NEPHEW PLC. Foloo 5900000 | 190570 | 32300 190570 | 3400151 1463 | (149445 | (149445) L 08/11/2008
87155N-109 |SYMRISEAG Fol 6,700.000 | 93800 | . 14000f 93800 83416 | 10384 | 03841 L .| 11/13/2008
874039-10-0 | TAIWAN SEMICONDUCTOR Fol 20,703.000 | 163554 | 7001 1635541 210850 | | 0073 ] @r.308) @47.308) L . | 06/24/2008
87969N-204 |TESTRACORP Fol 18300000 | 244323 | 13351 4323 | 263669 | | L (19345) L (19345) L | 1211612008
881624-20-9 | TEVA PHARMACEUTICAL INDSLTD Folo 3000000 | 27710 | 42570| 2rriol 872 el ol (ol L | 11212007
872434105 |THKCOLTD Fol 16000000 | 80000 | 5000 80000 91800 | | (agoo) L (180 L | 11262008
889905-20-4 | TOMRA SYSTEMS Folo 17,700000 | 50649 | 3370| 59649 | 8og49 | | 69,102 | G102 L | 11i0ai2008
89151E-109 | TOTAL FINAELF Folo 1900000 | 105070 | 56300( 105070 [ 03917 | 2209 L s 183 L | 1172512008
904784-70:-9 |UNILEVERNV Fol 8500000 | 208675 | 2450| 28675 | 28997 | | gr7e | | ©032) ©032) L | 0612412008
92857W-20-9 |VODAFONE GROUPPLC Fol 7500000 | 153300 | 20440 153300 218738 | | el | (126600 | (126600 | L | 071812007
98951A-10-0 |ZHEJIANG EXPRESSWAY Fol 3900000 | 68687 | 7e12| 68687 | mess| u)|l ) | L | 1213012008
6899999 Industrial and Miscellaneous (Unaffiliated) 16,498,736 XXX 16,498,736 17,719,303 281,317 (1,543,859) 3,320,035 (4,863,894) XXX XXX
233203-82-7 |DIMENSIONAL LARGE CAPVALUESH | | | 605082053 | 8114150 | ~ 13410| 8114150 | 8114150 | | 219283 | 1575491| 7185850 | (6610359 | L | 080052008
464287-46-5 |ISHARES MSCIEAFE INDEXFUND | =~ | = | 12900000 | 578694 | 44860 | 578694 | 4319 6980 | co 03T 1083751 oo Lo | 1172172008
464287-61-4 |ISHARES RUSSELL 1000 GROWTH | =~ | = | 352,148.000 | 13,050,805 | 37.060 | 13,050,605 | 17301430 . 250433\ | (5507,080) 2388639 | (T898,719)1 | L .| 07/01/2008
784924-9U-8 | SSGA S8P 500 FLAGSHIPFUNDCTF | | = | 205477894 | 11,539,594 | 39054 11,539,594 | 16735484 | | 311,858 | o BI%80) (51958%0) .. oo L] 1203172008
7099999 Mutual Funds 33,283,043 XXX 33,283,043 42,626,383 788,554 (9,024,104) 9,574,489 (18,598,593) XXX XXX
I [ [ 1

7299999 Total Common Stocks 60,110,124 XXX 60,110,124 69,443,346 1,255,313 (11,499,127)| 14,774,021 (26,273,148) XXX XXX
7399999 Total Preferred and Common Stocks 60,625,382 XXX 60,625,382 70,244,346 1,255,313 (11,698,361)| 14,774,021 (26,472,382) XXX XXX
(a) Forall common stocks bearing the NAIC market indicator 'U' provide: the number of such issues 0, the total § value (included in Column 8) of all such issues $ 0
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

1
CusIP
Ident-
ification

Description

3

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

233888- AF 3

DCAT 2008-A A4

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5
Date Acquired Name of Vendor
021132008 |UBSSECURITES

© 08132008 IMERRILLLYNCH
01/03/2008 ~~ |FIRSTTENNESSEE
02/13/2008 ~ |JP MORGAN SECURITIES

- 05142008 |RWPRESPRITCH
02/13/2008 ~ |BARCLAYSAMERICAN
09/10/2008 ~~ |BANKAMERICASECURITES
08/12/2008 ~ |GREENWICH CAPITALMARKETS =~
09032008~~~ |USBANK

. 010032008 |GOLDMAN,SACHS&CO
02/052008 - |CITIGROUP GLOBAL
02/05/2008 ~~ |CITIGROUP GLOBAL

.. 07/07/2008 ~ (MERRILLLYNCH
03252008 [BANQUEPARIBAS

.. 05132008~ |BANQUEPARIBAS
08/22/2008 ~ |GREENWICH CAPITAL MARKETS =~
03/04/2008 ~~ |MERRILLLYNCH ~

... 06/18/2008 ~ |DEUTSCHEBANK
06/18/2008 ~~ |JP MORGAN SECURITIES
0511322008 [DEUTSCHEBANK . . .
05/07/2008 ~~~ |WACHOVIA
1122008~ |CREDITSUISSE

.. 11242008 |BANKOFAMERICA
10/07/2008 ~~~ |JP MORGAN SECURITES
02072008 [CSFB .
05/07/2008  |UBSSECURIES . .
03/06/2008  [CSFB. ...

. 051612008 [LEHMANBROTHERSECURITIES
02152008~ |GOLDMANSACHS
05/16/2008 ~ |BARCLAYSCAPITAL
05/12/2008 ~~ |CITIGROUPGLOBAL
02/15/2008 ~~ |BANK AMERICA SECURITIES

.. 0500172008 - (CSFB
02/14/2008 CITIGROUP GLOBAL

1,775,000.00
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9

CUSIP Number Paid for

Ident- of Shares Accrued Interest

ification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
368710-AE9 GENENTECHINC 05M6/2008  |WACHOVIA 2,037,920 200000000 30,800
38144L-AB6  |GOLDMANSACHSGROUPINC 05/01/2008 [GOLDMAN,SACHS&CO | 1035660 [ 1,00000000 [ 11,285
406216-AR-2  |HALLBURTONCOMPANY 11142008 |JEFFERES&CO,INC | 1,018,530 100000000 5,194
41283X-AD1 HDMOT2008-1A4 02752008 |WACHOVIA 799900 | 80000000 |
428236-AQ-6  |HEWLETT-PACKARDCO 02252008~ [VARIOUS 2001628 | 200000000(
428236-AT-0 HEWLETT-PACKARDCO 1200202008 [CSFB 1,194,732 120000000
MIBI0AE2 HUBBELLINC 05/28/2008 ~ |JPMORGANSECURITIES | 1,488,540 180000000 |
459200-BA8 BMCORP 02/15/2008 ~ [FIRSTTENNESSEE | 1,039,190 100000000 10819
459200GN-5  [IBMCORP 100002008 [BANKOFAMERICA | 996 470 ~ 100000000
44924E-AB6 |BMINTLGROUPCAPITAL ] 111412008 [WACHOVIA 1009240 | 100000000 | 3,788
4778T6-ACO  |JDOT2007-AA3 05/1922008 ~ [DEUTSCHEBANK L 1,617,930 150000000 1470
2442E-QF-9  |JOMNDEERECAPITALCORP 05/07/2008  |DANRAUSCHER 1,017,010 100000000 4431
52108H-LH-5  |LBUBS2002.C4A4 05202008  [BARCLAYSAMERICAN 1 502813 | 50000000 | 761
BOIBBR-ARG IMETLIFEINC 08/1212008  [BANKOFAMERICA 802800 | 80000000 |
617446-GM-5  |MORGANSTANLEY 02/05/2008 ~ [MORGANSTANLEY 2,408,648 o 225000000| 47672
617446V89 MORGANSTANLEY 02162008 [MORGANSTANLEY 1,040,420 100000000 [ 21,313
61747Y-CE3  |MORGANSTANLEY 05/0212008 ~ |JPMORGANSECURITIES | 1,005,520 ~ 100000000 1,500
65475X-AC0  |NAROT2008BA3 060922008 ~[VARIOUS 999,938 | 1,00000000 |
637432DA0  |NATIONALRURALUTILITIES 11182008 |VARIOUS 2,512,860 250000000 15,191
670346-AK-1 NUCORCORP 05/28/2008 ~ [BANKOFAMERICA L 746363 | 75000000 (
68380X-AD-7 |ORACLECORP 05072008~ [VARIOUS 2013440 200000000( 45538
68402LAE4 ORACLECORP 06/10/2008  |DEUTSCHEBANK L 1,020,480 ~ 100000000 | 20,556
T13448BHO PEPSICOINC 05202008 ~ [MORGANSTANLEY 992,850 100000000 |
69347U-AC-4 |PNCFUNDINGCORP 06/1212008 ~ [WACHOVIA 2,002,680 200000000 | 854
74153W-AS8  |PRICOAGLOBALFUNDING 05/28/2008 ~ [MORGANSTANLEY 1,947,600 . 200000000| 40340
74254P-2C9 |PRINCIPALLIFEINCFDG ] 06112008 [MERRILLLYNCH L 2998020 | 300000000 (
742718010 PROCTER8GAMBLECO | 12152008 [GOLDMANSACHS | 1,274,720 CA2rs00000 |
892332-A0-0  |TOYOTAMOTORCREDITCORP 05/1912008 ~ [BANQUEPARIBAS L 2,110,000 200000000 1211
913017804 UNITEDTECHNOLOGIESCORP | 12152008 |VARIOUS 1408024 [ 140000000 |
90327L-AD-2 USAOT20084A4 05/232008 ~ |DEUTSCHEBANK 1,014,883 ~ 100000000 1,937
90327A-AB-0  |USAOT2008-2A2 04/22/2008  [BANKOFAMERICA 990971 | 100000000 |
9311428X0  |WALMARTSTORES 05192008 [MORGANSTANLEY 2,028,080 200000000 28,222
931142CL5 WALMARTSTORESINC 04/08/2008  |GOLDMAN,SACHS&CO 498795 | 50000000 (
Q49746-NY-3  |WELLSFARGOCOMPANY 05/1212008  [JPMORGANSECURITIES | 9g7840 [ 1,00000000 [ 12,760
O7181X-AB-9 |BAXTERFINCOBV 111812008 [BANKOFAMERICA | 2,987,700 300000000 | 14,250
4599999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) | XXX 60,582,553 59,750,000.00 394,327
6099997 Subtotal - Bonds - Part 3 | XXX 139,999,944 138,087,052.08 816,705
6099998 Summary ltem from Part 5 for Bonds | XXX 15,965,743 15,500,000.00 131,934
6099999 Total - Bonds XXX 155,965,687 153,587,052.08 948,639
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

1
CusIP
Ident-
ification

Description

3

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

12618H-30-9

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5

Date Acquired Name of Vendor

~ 090032008 VARIOUS
11/24/2008 ~~~ |VARIOUS
11/25/2008 -~~~ JVARIOUS

_. 1211172008 - |CLEARVIEWTRADING
06/16/2008 ~ |CANTORFITZGERALD&CO

- 090052008 [CITIGROUPGLOBAL . . . . .. .
01172008~ |CITATION
09/03/2008 ~~ |VARIOUS

o 09032008 [VARIOUS
092512008~ |VARIOUS
10/09/2008 ~~ |CITIGROUP GLOBAL
11/03/2008 ~~~ |VARIOUS
06/24/2008 ~~ |VARIOUS

c 070232008 - |VARIOUS o
11/25/2008 ~~ JVARIOUS
11/26/2008 ~~ |CANTORFITZGERALD&CO

o 1252008 - (VARIOUS o
11/26/2008 ~~|VARIOUS
12/30/2008 -~ |CANTORFITZGERALD&CO
09/17/2008 ~ |VARIOUS
11/25/2008 ~~~ |VARIOUS

.. 100062008~ |VARIOUS
11/26/2008 ~~|VARIOUS
06/24/2008 ~~ |CANTORFITZGERALD&CO

_. 10062008~ |VARIOUS
06/24/2008 ~~ |VARIOUS
17252008 |VARIOUS
1111412008 ~~ |CITIGROUPGLOBAL
12/09/2008 ~~|VARIOUS

C. 121182008 - |VARIOUS
09/03/2008 ~ |VARIOUS
12/09/2008 -~ |CITATION
09/03/2008 ~~ |VARIOUS
08052008~ |VARIOUS

Co 1262008 - [VARIOUS oo
10/13/2008 CITATION

CNX GAS CORP
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

1
CusIP
Ident-
ification

3

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

45662N-10-3

2
Description
COMMERCIALMETALSCO
COMSTOCKRESOURCESINC
DENBURY RESOURCES INC

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5
Date Acquired Name of Vendor
1102502008 |VARIOUS

... 010772008 |AGEDWARDS&SONS
12/09/2008 ~~ |AGEDWARDS&SONS
091182008 [STOCKMERGER . . . . . .

.. 09182008 |STOCKMERGER
09/03/2008 -~ |CITATION
09/03/2008 ~ |VARIOUS
09232008~ |VARIOUS
11/24/2008 ~~ |VARIOUS

o 10222008 - INEOVEST
09/04/2008 ~~ |KNIGHT SECURITIES
09/03/2008 ~~ |CITATION

.. 03262008 ~ |CRT CAPITALGROUP
09/03/2008 ~ |VARIOUS
12/09/2008 ~~ |JEFFERIES&CO,INC
11/21/2008 ~ |CONIFERSECURITIES
12110/2008 ~~~ |CITIGROUPGLOBAL

o 2472008 - (VARIOUS
09/19/2008 ~~ |VARIOUS
09/03/2008 -~ |CITATION

.. 09032008~ (CITATION
11/25/2008 ~~ |CANTORFITZGERALD&CO
121102008 -~ |VARIOUS
11/26/2008 ~~ |VARIOUS
11/25/2008 ~~ JVARIOUS

.. 1113/2008 - (KNIGHT SECURITIES
06/24/2008 ~ |VARIOUS
06/24/2008 ~ |VARIOUS

.. 17252008 - |CANTORFITZGERALD&CO
12/18/2008 ~~ |CANTORFITZGERALD&CO
06/24/2008 ~ |MOGAVERO
11/13/2008 ~ |KNIGHT SECURITIES -~~~
11/26/2008 ~~JVARIOUS

.. 11252008 - |CANTORFITZGERALD&CO
11/25/2008 ~~ JVARIOUS
06/24/2008 ~ IMOGAVERO

... 06242008 ~ |CANTORFITZGERALD&CO
12110/2008 ~~ |SGCOWEN
121012008 |VARIOUS
08/04/2008 ~ |VARIOUS
06/24/2008 ~ |CANTORFITZGERALD&CO

.. 09/17/2008 ~|DRESDNERKLEINWORT ~
06/24/2008 MOGAVERO

INFINEON TECHNOLOGIES AG

|




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

1
CusIP
Ident-
ification

Description

3

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

7099999

Subtotal - Common Stocks - Mutual Funds

24,060,756

7299997

Subtotal - Common Stocks - Part 3

43,781,145

7299998

Summary Item from Part 5 for Common Stocks

XXX

6,853,779

XXX

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5
Date Acquired Name of Vendor
11/25/2008 ~~ JVARIOUS
C 121102008 - IMIZUHONY
11/13/2008 ~~ |KNIGHT SECURITIES
06/24/2008 ~ |VARIOUS
_. 12092008 |VARIOUS
07/24/2008 ~~~ |MOGAVERO
12/08/2008 ~ |VARIOUS
11/13/2008 ~~ |KNIGHT SECURITIES
11/13/2008 ~~ |CANTORFITZGERALD&CO
o 1252008 - (VARIOUS oo
06/24/2008 ~ |MOGAVERO
1007/2008 ~~|VARIOUS
... 06242008 ~~ |CANTORFITZGERALD&CO
12/30/2008 ~~ |KNIGHT SECURITIES
06/24/2008 ~ |CANTORFITZGERALD&CO
12110/2008 ~~~ IMIZUHONY
06/24/2008 ~~ |VARIOUS
o 02262008 |VARIOUS
08/11/2008 ~ |VARIOUS
11132008~ |KNIGHT SECURITIES
.. 06242008~ |VARIOUS
12116/2008 ~~JVARIOUS
11/26/2008 ~~ |CANTORFITZGERALD&CO
11/04/2008 ~~~ JVARIOUS
11/25/2008 ~~ |VARIOUS
.. 06242008~ |VARIOUS
12/30/2008 = |CANTORFITZGERALD&CO
08/05/2008 ~ |VARIOUS
11/21/2008 ~~ |CLEARVIEWTRADING
07/01/2008 ~~ |STATESTREET
o 12312008 [VARIOUS
I
I
I

7299999

Total -Common Stocks

XXX

50,634,924

XXX




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
CUSIP Number Paid for
Ident- of Shares Accrued Interest
ification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
7399999 Total - Preferred and Common Stocks XXX 50,634,924 XXX
7499999 Totals XXX 206,600,611 XXX 948,639




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

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

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's Than Change Foreign Carrying Gain Gain Gain Dividends
CusIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B/A.CV. Change in Disposal on on on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./AC.V. Date Disposal Disposal Disposal Year Date
B L B 77 VTR T R o | g | | o
IOMUTS |FANEMAE | 0712412008 | GOLDMAN, SACHS | | 1981594 | 200000000 | 1989700 | 1993084 | L sl =1 D B 198615 | | (r2020)| - (12021) 63938 | 041512014
31359M-YA-5 | FANNIE MAE 02/13/2008 | UBS SECURITIES 2,498,242 885 885 2,499,127 4,823 4823 40833 03/24/2008
sz |FNENAE | | onszoos |watRmy | Cmemoms| Ul hen | e | e | oo | o
3OMZZ9 |FANNEMAE ][ 01/182008 |FULLCALL | | . 1000000 | 100000000 | . 991400 | w40 | U D sl el D 80| 5480 25500 | 011812011
3134A4-US-1 FED HM LN MTG 06/26/2008 | VARIOUS 6,544,994 (7,146) (7,146) 6,537,848 100,987 100,987 191 781 07/15/2009
sz (FEDHOMELN BNk || oo [saauE pAeAs | e | | ) e | ase | s | mme | oo
3133M6TD0 | FEDHOMELNBK | | 122212008 [MATURITY || 100000 10000000 | 109311 | 00612 | wel wel o 00000 | 5490 | | 1212212008
3138X1-PB8 | FEDERAL HOMELOANBANK | | 071222008 |FULLCALL | ' | 2000000 200000000 | 1999440 | 1990507 | | 050 5 teeero2 | L - 298| 105000 | 012222010
3133XM-AY-7 | FEDERAL HOME LOANBANK | | 09/10/2008 [FULLCALL |~~~ | 3000000 | 300000000 | 3007600 | sooeted | | aes9)| | aes9| | soos125 | | B125) (5,125)| 156,000 | = 09102010
HIBOMDLY |FWA 02/15/2008 |MATURITY |~ | . 3000000 | 300000000 | 3144360 | 3006358 | | (| I ©388) | 3000000 | o 86250 | 0201512008
31359M-EV-1 FNMA GLOBAL NOTE 12/19/2008 | BANQUE PARIBAS 2,670,134 (39,482) (39,482) 2,630,653 46,954 46,954 169,623 06/15/2009
3126X2ME2 |FREDDIEMAC | | 02052008 |GREENWICHCAPIT| 200000 ) 2000000 22000 22000 | 43917 | 011212009
3128X3-WY-5 FREDDIEMAC | 1211972008 (BANQUEPARIBAS |~~~ |~ 2047880 ) 200000000} 2000000 2000000 - 2000000 - b 47880 | 47880 100,000 | 09/22/2009
3134M-VAQ FREDDEMAC | | | 021132008 |BARCLAYSAMERI |~~~ |~ 3512376) = 350000000 | 3501645 ) 35002641 oo et oo et o sooer || 12179 12479 22227 | 06/15/2008
3137EA-AA-7 | FREDDIE MAC 02/13/2008 | BANK AMERICA SE 4,001,769 (180) (180) 4,001,589 93,923 93,923 95,875 02/17/2009
3004 |ONAITSYRAsoss2 | | riszons |pRNceALRECER| ST | | ) e | e e s | oo
36201F-RA-7 GNMA | 15 YR #581981 12/15/2008 | PRINCIPAL RECEIP 7221 (5) (5 7,216 (91) 91 236 05/15/2017
36201B-HY-5 | GNMA| 15 YR P/T POOL #578147 121152008 |PRINCIPALRECEIP | | 132044 | 13204449 | 3a4re| w2 | aoy| anl | waert| agn| (1,827) 4230 | 06/15/2017
30UCHS | ONNAITS YR PITPOOL soados | | 12152008 |PRNCRALRECER | et | e e | @) e | ossaon
36200R-KH-4 | GNMA | 15YR #570096 12/15/2008 | PRINCIPAL RECEIP 38,642 (24) (24) 38,618 (368) (368) 1,387 12/15/2016
seroriwe  |ann i zovmasror | | oo [ornaaLreess | Tea | sl s | as | T e | s | oot
spiacLt | |onaIovRasizrs || s |BRNRALRECER| S| el ) | s
36211EKW-7 | GNMAIPTPOOL#510709 | | 12152008 |PRNCIPALRECE | | 3065|  306484| 3079| so2| | B oo so0 | @ ©) 151 | 111512014
36211M-QZ-6 | GNMA | P/T POOL #517172 12/15/2008 | PRINCIPAL RECEIP 9,110 ) () 9,107 (19) (19) 341 11/15/2014
sENas |owniipooLioss | | ‘tononooe |pRnceaLRecER| e |l | e e | dee|  dese| saie | oseomost
36205RXN-4 | GNMAPITPOOL #398584 | | 12152008 |PRINCIPALRECEIP | | A707| 70725 | o dees | 24 R DR DU DR DU B 1688 | ol 40 55| 06/152029
36207J-2F-9 GNMA P/T POOL #433774 12/15/2008 | PRINCIPAL RECEIP 66,206 (25) (25) 66,181 (1,267) (1,267) 2,969 05/15/2028
epitBFs | |oNuAPT ROOLmeress | | rarsue |PRNGRALRECER| e | g T e s
36211EKG2 | |GNMAPTPOOL #510695 | | 12152008 [PRINCIPALRECEIP | | 4951|  1ags074 | o as0e1| wos | ] B o w020 | ] B (70 565 | 11/1612014
36211M-27-8 GNMA P/T POOL #517466 12/15/2008 | PRINCIPAL RECEIP 2,576 (2) 2 2,574 (14) (14) 105 12/15/2014
seotiranc | onn P sooLsaoers | | oo [ermamatreee | T el T s | S ol (2) ....... (2) el odano
3211XR7S | ONMAPTPOOL#s26i0 | | ‘tszons |PRNCRALRECER| S|l | | e | @) aas | oo
36212BKX0 | GNMAPITPOOL #528710 | | 12152008 |PRINCIPALRECEIP | | 4706 70578 | 163 | 1665 L R D [ 1686 | o P 40 .. 65| 0452030
36225A-CA-6 | GNMA P/T POOL #780065 12/15/2008 | PRINCIPAL RECEIP 36102 (116) (116) 35,986 (59) (59) 1,665 02/15/2010
s2sh02a | ONMAPTPOOL#7a0i21 | | ‘tszons |PRNCRALRECER| e ) e e e | e | oo
912828-CE-8 US TREASURY N/B 02/13/2008 | CSFB 994994 448 448 995,442 19,988 19,988 10417 04/15/2009
912828-C)7  |USTREASURYNB | |« 06/18/2008 |MERRILLLYNCH | | " 4225000 400000000 | 4044609 | 4038248 | 4| | @4 | 403582 | | 189178 | 189,178 115136 | 051152014
sznzncs7 [usTREASURYNG || ooa [oweeammas | Czemee| L el e e | et | et | | ownsns
912828.CX6  |USTREASURYNB | | 06/25/2008 | JPMORGANSECU | | 2020301 200000000 | 2006641 | 2002499 | | @8 (] I B 2000841 | | 18549 | 18549 46844 | 1011512009
9126280C-1 |USTREASURYNE | | 04/28/2008 |HSBC SECURITIES | | 7367500 | 700000000 | 6786963 | | eptasez | | ) I DU el sg2ttof | | 546309 | 546309 | 135673 | 11152014
91262809 |USTREASURYNB | | 06/26/2008 | JPMORGAN SECU | /| 3067734 | 300000000 | | 2006719 | aommoss | agse| L agse| ol asatese | | 15796 | 145796 | 103516 | | 0252015
912828EE6  |USTREASURYNB | | 05/1412008 |MERRILLLYNCH | | . 6254297 | 600000000 | 5756125 | - N B L D B a0 8780055 | | a4z | 47202 193352 | | 08/15/2015
9128274F 6 |USTREASURYNOTE | | 05/152008 |MATURITY | | . %00000| 90000000 | 883266 | sogoer| | (3 I B 13 I D 00000 | ol 25313 | 0611512008
912827-4V-1 US TREASURY NOTE 11/17/2008 | VARIOUS 4,010,000 400000000 3,970,938 3,988,623 10,011 10,011 3,998,634 11,366 11,366 170,510 |~ 1111512008




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

24%]

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's Than Change Foreign Carrying Gain Gain Gain Dividends
CusIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B/A.CV. Change in Disposal on on on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B/ACV. Date Disposal Disposal Disposal Year Date
USTREASURYNOTE | | camaznos | dphioRaisecy | soooooos | admres| moksaor| | gsem| | gsem| | aemas| | wes|wes| o ositsas
USTREASURYNOTE | | 121902008 |DEUTSCHEBANK | | 777126| 75000000 | 809,180 | [kl DR 2| I B (201 I D 7 | 20887 | 20887| 60774 | 08152009
US TREASURY NOTE 12/19/2008 | HSBC SECURITIES 1375,000.00 1,431,162 1393,197 (6,409) (6,409) 1,386,788 107,499 107,499 106,777 |~ 0811512010
USTREASURYNOTE | | ‘araznos | cmicRouP GLoea| vasooo0 | daoznae | vsesas |l e | e e || e | eear | aaans | oansan
USTREASURYNOTE | | 06/25/2008 |LEHMAN BROTHER | 300000000 | 3062930 | 36172 ] Ge) Ged) | 308934 | | 1252 | 2182|7330 | 1152012
US TREASURY NOTE 02/15/2008 | MATURITY 150,000,00 150,281 150,008 (8) (8) 150,000 2,250 | 02/15/2008
USTREASURYNOTE | | 0712412008 |JPMORGANSECU | C. 250000000 | 2492969 | 24969811 |8 f e dege | ] 4560 | 45169 | 92841 | 01/152010
USTREASURYNOTE | 05/15/2008 (VARIOUS — | 250000000 f - 25025181 25003440 621 621 2500408 L 6040 60401 31576 05152008
USTREASURYNOTE =~ | | 11/25/2008 |BANKOF AMERICA |~~~ f 1825189 f 175000000 | 1752393 | sites | @oF @oy wsorse | | 74435 74435 69686 05152010
USTREASURYNOTE =~ f || 121912008 | GOLDMAN, SACHS | | 10%690| 100000000 | 94 95936 | (LN I I L I 9970451 | 998051 99905\ 55753 04302011
USTREASURYNOTE | 06/19/2008 (UBS SECURITIES |~~~ 200000000 f - 2031563 208255 L 259 259 2027000 L 83156 83156 ) 82500 08152016
USTREASURYNOTE = | | | 083112008 |MATURITY | 600000 | 60000000 | 6040431 . 602700 ( ] @moy @rooy 800000 | ol 29.250 | 08/31/2008
0399999 Subtotal - Bonds - U.S. Governments XXX 94,476,737 92,295,184.83 92,718,803 92,129,302 (63,933) (63,933) 92,065,366 2,411,367 2,411,367 3,074,588 XXX
stasirn7 | FEDERALHOMELOMGOLD | | s [BRNRALRECER| L e | aeasoa | s | s | g e | | el aan | osonaons
312967-J7:8 | FEDERALHOMELOANGOLD | | 121512008 |PRNCIPALRECER | | 87| 8| 8401 | st ol L] N U 21} B B oy (o4 2132 050112019
31335H-3N-1 | FGTW PL C90805 12/15/2008 | PRINCIPAL RECEIP 65,087 65,086 57 66,948 66,851 (36) (36) 66,815 (1,729) (1,729) 1,855 | 03/01/2024
J12NHBRI |FH108S/ARM | | 12152008 |PRNCIPALRECEP| | te218t|  deafstao| o aetes| b @) @) etes | s 28| 3395 | 0300112038
3128Q)-Q3-3 (FHARM S/ POOL1G1374 | | 12115/2008 |PRINCIPALRECEI |~~~ | dtraa) o s AL I siesr @ @ 31660 | 5 841 9598 12/01/2036
312884-F)1 | FHLMC ARM 3/1 POOL#1Q0169 121152008 PRINCIPALRECEIP |~~~ 431569 | 43156870 | 432881 63| ant oo ant oo L N o4 (1048) 11486 11/01/2036
3128KR-3N-2 | FHLMC GOLD #A61705 12/15/2008 | PRINCIPAL RECEIP 346,669 346,669.20 342,157 342,135 4,880 4,880 347,015 (346) (346) 11,490 | 06/01/2037
susiorp2 |FMcCODwTse | | riszoos |panceaLreceR| | mow | hmemer| st | T | g g g | s s | osoaons
312926287 |FHLMCGOLD#A80738 | | - 12152008 |PRINCIPALRECEIP | | 548 | tsMT90 | wsase | Ll D B )] B )] B 154 | | 0810112038
312966-W5-9 | FHLMC GOLD #B14268 12/15/2008 | PRINCIPAL RECEIP 138,272 138,272.08 138,099 138,087 ) () 138,084 188 188 3,888 | 10/01/2019
sussiz1 |FALMCODsGe0 || iszoos |pRNcRALRECER| | e | ermer | msiim| T | g ey | g | | a6t | oaovaos
31286W-2X5 | FHLMCGOLD 15 YR#E92500 | | 12/1512008 |PRNCIPALRECEP | | a8 | HMEBAT| 2B 2oog| @l @\ e (] ey 797 | 102017
31294J-HT-8 | FHLMC GOLD 15 YR POOL #E002 10/15/2008 | PRINCIPAL RECEIP 15,292 15,291.93 14,986 15,212 (3,581) (3,581) 11,630 3,661 3,661 394 [ 10/01/2008
sizskioNa | |FALMGGOLD fsvR sEouess | | rarszoos [PRINGRALRECER| L sl s | e | sl gl gl | ) sl s | odoaots
31286HZ5 | FHLMC GOLD 16YR#EBTI80 | | 12/1512008 |PRNCIPALRECEP| | 08| 70825 | T me2| o | B o Tss| el e 2 | 08012015
3128GW-2U-1 | FHLMC GOLD 15YR #E92587 12/15/2008 | PRINCIPAL RECEIP 5813 581272 5,926 5,902 (4) 4) 5,898 (85) (85) 152 | 11/01/2017
J126LXR44 |FHLMCGOLDGO307 | | 121512008 |PRNCIPALRECEIP| | 165767 | e676742|  ASTER0| || 2Al kA eees | 8083 8083|2321 080112036
312924-BB9 | FHLMC GOLD P/T POOL #C00934 12115/2008 | PRINCIPALRECER (-~~~ f 20 . 170565 ( 1706 LIOS L I I I (T 58 | 03/01/2030
31294J-NS-3 | FHLMC GOLD P/T POOL#E00401 12/15/2008 | PRINCIPAL RECEIP 15,214 15,214.15 15,770 15,232 (13) (13) 15,219 (5 (5) 661 09/01/2010
3eLGC0 |fRzmzMp | | tensooe |pencearrecer| | raser | useserer | dmeest| vmeos| Ul aas| L e | g daa| e oo
31305U-E3-1 FHR2980LG | 12115/2008 |PRINCIPALRECEIR |~~~ | 79769 71976890 719856 s S I oy moTy o [ 752 | 16478 041152025
31395V-G4-5 | FHR 2989 TE 12/15/2008 | PRINCIPAL RECEIP 178,252 178, 25212 179,241 178 693 (63) (63) 178,630 (378) (378) 4,440 |  12/15/2022
snige6ird  |FRaotua ] | 1008 | PRINGIPALREGER | witel | wimos| o] wiso| | .(77) .................. (.77) ............. wies| | (1.22) ...... (1.22) et | sz
sumenand |rRaepa || riezoos |encearreceR| | mon| amgmes| o amose| g | sl e | | e | e | oasoer
337TSN3 | |FHRRROTGAM | [ 12152008 |PRINCIPALRECEIP | | 305669 | 30566934 | osdse | Lo 2] N B o w49 | 20| 520 4783| 06152018
31403D-XF-1 | FNARM 5/1 POOL 745978 12/26/2008 | PRINCIPAL RECEIP 287,094 287,093.76 288,484 288,472 (33) (33) 288,438 (1,345) (1,345) 8,087 | 10/01/2036
3t1GS0  |PuaRMsipooLoorete | | rzzazoos |pRnceaLReceR| | mem| amsmmene|  aeas| amsm| | el e | | )| 71| ooy
31411S-3C-8 | FNARM 5/1 POOL 914395 12/26/2008 | PRINCIPAL RECEIP 343,466 343,465.95 345,868 345,843 (2,377) (2,377) 343,466 9,620 | 03/01/2037
sassaes | EvatsvRasseo | | o008 | PRINGIPALREGER | oo | esmae| T ems| o N R .(11) .................. (.“) ............. L R (1.39) ...... (1.39) ..... 527 | 101015
ssavames | Envatavrieeoss | | ome00s | PRINGIPALREGER | | 15779 89 | el R R (.5) .............. wes| (36) ...... {36) ..... | oot




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's Than Change Foreign Carrying Gain Gain Gain Dividends
CusIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B/A.CV. Change in Disposal on on on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized (11+12-13) BJ/ACV. Date Disposal Disposal Disposal Year Date
FNMA 15YR PITPOOL #252214 | | 121262008 |PRINCIPALRECEIP | sl el e e @ e 2] olot0n
FNMA 15YR P/T POOL #549055 12262008 |PRINCIPALRECEIP | | 20549 2054871 20751 0890 @F @ ey (22 (22)f - 1157 | 07012015
FNMA 5/1 ARM #870932 12/26/2008 | PRINCIPAL RECEIP 491,101 (80) (80) 491,021 (3,494) (3,494) 10800 10/01/2037
FNMA7/1 AR #006997 | | 12262008 |PRINCIPALRECEIP | e | e | | | e | osonaosr
FNMA DWARF P/T POOL #190255 12/26/2008 | PRINCIPAL RECEIP 13,031 13 13 13,044 62 62 387 | 02/01/2009
ENVADIWARE PIT POOL 444116 1ome008 |PRINGPALREGE | e | ses | e | sl ol (3) .............. S R Wl o RS 61 | 112013
FNMAPITPOOL#252261 | | 122612008 |PRNCIPALRECEIP| o I O | .3 (N I .| BN (| B 4 I I U
FNMAPTPOOL #252799 -~ f | 12/26/2008 PRINCIPALRECEIP ( | 29161} 2016060 ) 28851 888 2 [ (R - I L i I I 251 5 963 | 1010172014
FNMA P/T POOL #253542 12/26/2008 | PRINCIPAL RECEIP 13,983 9) ()] 13,974 (79) (79) 464 | 12/01/2015
FNMAPITPOOL #426840 | | 1212612008 |PRNCIPALRECEIP| oas el e s ) 2t | 01012025
FNMA PT POOL #432350 -~ f 12/26/2008 PRINCIPALRECEIP |~~~ | 342550 3425460 = 346991 da2) GO (520 - sl T IR aany . (4 11081 06/01/2013
FNMA P/T POOL #446272 08/25/2008 | PRINCIPAL RECEIP 1,004 1,004 36 [ 06/01/2012
FNMAPITPOOL #503637 | | 1212612008 |PRNCIPALRECEIP| B L I | )| DY D4 R BER] B 1 B 215 | 0600112014
FNMAPOOL #745275 =~ | | 12/26/2008 | PRINCIPALRECEIR |~~~ | 110100} ~ = 11010041}~~~ A07245( B P I D0 0 1072650 L 286 2836 1499 02/01/2036
FNMA POOL #844096 12/26/2008 | PRINCIPAL RECEIP 381,297 (59) (59) 381, 239 (2,267) (2,267) 12,931 11/01/2035
ENR2Gm e | omeoo0s | PRNGPALREGER | | Tssdea | reagats | dede0 | e | pe | | meas | | as | rs070 | osiasizote
FREDDIE MAC 7/1 ARMPOOL 847 | | 12/15/2008 | PRINCIPALRECEIP | Cooowmetl e e e est | et 27380 | 1101203
Subtotal - Bonds - Special Rev. and Special Assessment and all Non-Guar. Ob XXX 8,470,182 2,447 2,447 9,487,218 5,455 5,455 240,841 XXX
PECOENERGYCO | | 021512008 |MORGANSTANLEY| CAs0000 | s s (@) 16042 | 0500112008
PUBLIC SERVICEEL & GAS 1/03/2008 (MATURITY -~ .. . |.... 2000000} 200000000 | 1963500 19835490 oA L L I I 2000000 ¢ - 80,000 | 11/01/2008
Subtotal - Bonds - Public Utilities (Unaffiliated) XXX 3,483,549 16,451 16,451 3,500,000 (345) (345) 96,042 XXX
ACETF20024A2 | | 10202008 [PRINCPALRECER | Coooomews| e e angee | M| 24| 10746 | 042012013
AMCAR2005CFA4 | | 12/08/2008 |PRINCIPALRECEIP |~~~ f = 379462\ = 37946235 3740821 st L N I [ I SR I I, tadz o 14421 13200 06/06/2012
AMER HONDA FIN 02/05/2008 | HSBC SECURITIES 1,000,099 (11) (11) 1,000,088 3,612 3,612 9,839 |  11/06/2008
BANKOF AMERICACORP | | 08152008 |MATURTY | Cooonssdsel L sE s 00000 | 48750 08512008
BROWN FORMAN 02/05/2008 | CITIGROUP GLOBA 999,314 314 314 999,628 (428) (428) 11,917 | 03/15/2008
R I reoos | eancieaLrecer |l e | sorsets | codess | wse| | Sl sl ewas| | et | ater| 18070 016
BSCMS2004PWR3AT | | 08132008 |PRINCIPALRECEIP| cooosetsl D) st @] e 7292 0ol 12041
BSCMS2004-T14A2 | | 12112/2008 | PRINCIPALRECEIP |~ 319569 L @3 @3y 39290 oo | 12846 | 011202041
CBASS 2005-CB8 AF2 05/07/2008 | VARIOUS (139) (139) 1,444,787 (89,309) (89,309) 27,332 | 12/25/2035
CCCIT2003:ABA8 | | 0852008 |PRNCIPALRECE| | s | oo | 000 | osezono
CFAB2003-21A4 || 021252008 PRINCIPALRECEIP| | . 19689) 1968864 = 19688) 9750 20 R 20 R 19889 96 | . 09/25/2009
CFAB SER 2003-5-1A4 05/07/2008 | VARIOUS 840,670 2,556 2,556 843,226 (95,948) (95,948) 10,963 |  02/25/2030
CHASE COMMERCIAL TG 1996 | | 041812008 | PRNCIPALRECEIP| ool A A seeere 4228 | 0682030
CHN2005AMB - | 1211512008 PRINCIPALRECEIP |~~~ |~~~ 395632) ~~ 39563189) 305566 3702 ] T 5 396693 | L. (C1)] I ©n . 853 06152012
COMET2003-A4 ~ = | | 09/15/2008 | PRINCIPAL RECEIP |~~~ 3990591 L. el o seatl 4000000 109,500 | 07115/2011
CXHE2005BAF4 | 04116/2008 |VARIOUS -~~~ ) 799352 83201808 | o 832018) 8320181 b o8| (32666)  (32666)| 12252 | 03/25/2035
CXHE2005-CAF4 || 041252008 [VARIOUS -~~~ | | A468893) 50000000 - 4999941 Ao29( L (512 I . - N Ll I I (30.255)) ~ (30255)( - 9015 06/25/2035
DLJ COMM MTG CORP 1998-CF2 06/12/2008 | PRINCIPAL RECEIP 907,114 (6,081) (6,081) 901,033 (5,540) (5,540) 20,525 | 11/12/2031
serronss | FETHTHRDBANK | | wasn008 |Wackovia | . va9o7s | 1560, 000 00 (gm0 | R R aal s g || (1.10) ...... (1.10) 616 | 08isi2008




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

0 Prior Year's Book/ Foreign Interest/

r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock

e of Book/ Unrealized Year's Than Change Foreign Carrying Gain Gain Gain Dividends

CusIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B/A.CV. Change in Disposal on on on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./AC.V. Date Disposal Disposal Disposal Year Date
FRSTUNION- LB 8AGsC2A2 | | oobions |PRCIPALRECER | ot | wa| | aee || e | | e | e
GECMC 2002-3A A1 12/10/2008 | PRINCIPAL RECEIP 123,038 283 283 123,321 1,945 1,945 3,007 | 12/10/2037
GeEsTaERs00onAs | | aooos | pRaPaLReoe | | aeres | aereans | sedes| s | O R e B e i R Tl e | os2n0ts
GMACC2005C1A2 | | 121012008 |PRINCIPALRECEIP | Coooo ey e @) @) 48] 0602043
GS MTG SECS CORP 1998-GLII A 04/15/2008 | PRINCIPAL RECEIP 1,413,594 (1,674) (1,674) 1,411,920 (153) (153) 14,877 |  04/13/2031
RO 20053 ] vineaoos |eraeaLreoep |l oo | tatooon | tevsess | s | s | | g R R s || 6o | 62| 5210 | 12202010
rovorzesie || s |pRnGRALRECER| S| Tl e s | ] el | ossaone
HoMoT20052A2 | | 12152008 |PRINCIPALRECEIP | | 659307 | 65030653 | 563 | 68050 | | i DU B 1 D B o214 | | 18| 1182| 13609 | 02152012
HEWLETT-PACKARD CO 02/15/2008 | HSBC SECURITIES 999,017 582 582 999,600 250 250 15,708 |  03/15/2008
awcors | | ooisoos [omeaNSTaEY| T Capmes | wal  ae dsaaes|| ra| i| sare | aaovaong
ot2007AAs || 12152008 |PRINCIPALRECEIP | | esa7s6|  esa7sese| o oeeosd| ol f @8 (1] I B 60623 | | ©en) ©g87)| | 11139 | 0752014
LB COMM MTG TRUST 1998-4 A1 09/15/2008 | PRINCIPAL RECEIP 1,902,266 1,772 1,772 1,904,038 35 35 71,137 | 10/15/2035
T T | i |meanecon| | deaem|  rhamen|  dme| | lomm |l amEml ] | em| | e
1BUBS2003.C7A2 | | 121772008 |PRINCIPALRECEIP | | 300905 | 3990525 | 3008 | oot | el el sz | | 6esd | 6684 | 5520 | 09162027
1BUBS2004C4A2 | | 12152008 |PRINCIPALRECEIP | | 124019 | 120019604 | 1272499 | 896 | ooy ooy (EZEITS U B wnnl (W7D 47084 | 06152029
LBUBS 2004-C6 A1 12/17/2008 | PRINCIPAL RECEIP 189,986 189,986.36 190,931 190,068 (111) (111) 189,958 29 29 4,033 | 0811512029
enangrOTHERS | | oovzone |Leswanerorier| | rcesse|  2oooomnoo | rsesewo | emas| | aas| L aas Ul e || Gim)| Gdm)| az | osomaooe
LEHMAN BROTHERS HOLDINGS | | 11/21/2008 |GOLDMAN, SACHS | | 185000 | 200000000 | w20 | 1oTees | 7886 | 100432t | ©6435) | w280 | (190230)| . (190230)| 90000 | 07126/2010
M&! MARSH & ILSLEY BK 08/25/2008 | MATURITY 1,000,000 1,000,000.00 999,750 999,944 56 56 1,000,000 45,000 |  08/25/2008
MBNASZOOSATT A | | tonszone |pRNceaLRECER| | asoon| 2soonoo | zerrss| aasees| | age| L el g | s | sy
MBNAS 2003-A7A7 | | 06/16/2008 |PRINCPALRECEIP | | 2000000 | 200000000 | 1922801 | torsgt | a9 || 200000 26500 | 1152010
MELLON FUNDING CORP 02/15/2008 | JP MORGAN SECU 2,001,680 2,000,000.00 2,075,180 2,005,716 (4,183) (4,183) 2,001,534 146 146 63,278 |  03/01/2008
MORGANSTANLEY | | oarsaoos [vaRious || maeas|ssoooooo0 | saseder | a0l e | e s | | | anses | oaovaons
MSC2008TITAT | | 0202712008 [VARIOUS | | 2ol | o swawsa| | wost| el el weood | o1 297|266 | 06132041
MSC 2004-1Q7 A1 05/15/2008 | PRINCIPAL RECEIP 162,882 162,882.07 164,797 163,357 (207) (207) 163,150 (268) (268) 5473 | 06/15/2038
MSC2005HQ6AT | | 12152008 |PRNCIPALRECEP| | 183700 | 18370005 | M84450| o e4t73| | dsh) s s @) @) 43| 08132042
MSC SER20031Q6-A1 | | 03/17/2008 PRINCIPALRECEIP | | 195818 1esg82r) 1936311 195367 wel oo el 195483 L L 38| 41| 1215204
MSDWC 2002 - IQ3 A3 12/15/2008 | PRINCIPAL RECEIP 311,534 311,533.62 320,472 315,586 (839) (839) 314,748 (3,214) (3,214) 8,300 | 09/15/2037
woormosza | | Tozzeos |panceaLREER| L om|wogaads | wiogan | s gl g e | | | o | oeomner
NASC 199806 A1B | | 12152008 |PRINCIPALRECEIP | | 730574 | TRETIST| a2 | e | G| | Gz stz | 8432  48432| 11125 | 03152030
NAVOT20048A4 || 12152008 |PRINCIPALRECEIP | | 1126403 | 112640260 | 10846911 (NI R amg| 2a9 | (SI2 10 I B 84| 842 | 19867 | 10152012
ONCOR SER 2003-1-A2 08/15/2008 | PRINCIPAL RECEIP 159,933 159,933.37 162,432 160,593 40 40 160,633 (699) (699) 4616 | 0211512012
prcotoonnr | | oozzone |pRNceaLReCER| | aram|eamern | ems| ez | g | g | g0
PERFSER2005A2 | | 12262008 |PRINCIPALRECEIP | | 56 | uTseN0| WSt | MrsI0 | @ @ wress | | @ (20 . 364 | 06252011
PPG INDUSTRIES 02/15/2008 | FIRST TENNESSEE 1,986,374 1,900,000.00 2,160,357 1,985,620 (6,299) (6,299) 1,979,321 7,063 7,053 69,208 |  08/15/2009
PROCTER&GABLECO' | | cerszane |watRy || roonon|  voooomooo | a0 | sese| | sa| L e e | | ossooe
RASC2003KS5A4 | | 05232008 [VARIOUS | | 268938 | 2921952 | 20099 | o3| | ] B ] B B aeess| | ©e0) ©920) 3075 121252030
RFMS2 2003-HS3 A3 05/06/2008 | VARIOUS 909,321 1,000,000.00 999,911 997,541 3,133 3,133 1,000,674 (91,353) (91,353) 13,208 |  06/25/2018
RevszzwssA2 || otsaos [pRNGRALREGER| | Tae| meayr| ee|mes| eyl eyl e T T g st
RFMS22006-HSA1 A5 | | 04/16/2008 |LEHMANBROTHER| | 630,000 | 200000000 | 1324900 | 1997808 @) 612518 | @279 1324900 | | (694900)|  (694900)| 41292 | 111252035
UNITEDHEALTH GROUP INC 01/30/2008 | MATURITY 1,000,000 1,000,000.00 975,000 999,116 884 884 1,000,000 16,500 | 01/30/2008
VaLETasiae || oz [sRnceaLRECER| L e | aaerr | e | akont | ol e e | | don| s | oanomote
WACHOVIACORP | | 12152008 [MATURITY | 1000000 | 100000000 | 1047860 | (I N @) | )] D B 1000000 | | 57,188 | 121512008
WELLS FARGO COMPANY | | 02/15/2008 |JPMORGANSECU | A 1000370 | 100000000 | 7880 | worse | | 1055 L 1055 - DU B 199 1559 | 13319 | 0410412008
962215-AE-9 | WESTO 2005-3 A4 12/17/2008 | PRINCIPAL RECEIP 686,996 686,995.64 676,422 684,151 2,086 2,086 686,237 759 759 26,021 05/17/2013
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
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0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's Than Change Foreign Carrying Gain Gain Gain Dividends
CusIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B/A.CV. Change in Disposal on on on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized (11+12-13) BJ/ACV. Date Disposal Disposal Disposal Year Date
WMWRIGLEYJRCO | | 111812008 |MILLERTABAK(MT| 2,000,000,00 CooAgmass | e ] 980975 | (140975) (140975)| 116,100 | 07/152010
CHEVRONTEXACOCP || 02/05/2008 (BANQUEPARIBAS | 200000000 f 1998340 | 1999956 | o I (U S I 1999990 o f (0] (10 32438 | 02/15/2008
QUEBEC PROVINCENT || 021152008 |DAINRAUSCHER | | 10829501 100000000 | 999120 EESLIC R I T L I I 999796 | | 31541 331 2722 | 071712009
4599999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 64,718,430 68,257,947.34 66,922,708 67,569,823 (41,178) 1,676,839 (1,718,017) 66,512,345 (1,793,912) (1,793,912) 1,748,329 XXX
6099997 Subtotal - Bonds - Part 4 XXX 172,187,500 173,545,808.94 172,600,585 171,652,856 (86,213) 1,676,839 (1,763,052) 171,564,929 622,565 622,565 5,159,800 XXX
[
6099998 Summary Item from Part 5 for Bonds XXX 15,208,877 15,500,000.00 15,965,743 0 (36,265) 498,122 (534,387) 15,431,355 (222,479) (222,479) 371,330 XXX
6099999 Total - Bonds XXX 187,396,377 189,045,808.94 188,566,328 171,652,856 (122,478) 2,174,961 (2,297,439) 186,996,284 400,086 400,086 5,531,130 XXX
03840P-102 |AQULAINC | | O7HS2008 |KNIGHTSECURIIE| 42271000 | 49386 | | 4o3gss|  asr708| 3| | b sl L awses| |
391164-10:0 [ GREAT PLAINS ENERGYINC 071712008 |FRACTIONOFSHA | | 0881 AL Bl B @r @ oo
6699999 Subtotal - Common Stocks - Public Utilities (Unaffiliated) XXX 493,910 XXX 493,911 457,708 36,178 36,178 493,911 (2) (2) XXX
00105502 [AFLACING | | 02272008 |VARIOUS | 460600 |  299025| o 283f |4l () | el % eor0d | G070 ses |
084670-20-7 [BERKSHIRE HATHAWAYB 02/27/2008 |MERRILLLYNCH f ~ =~~~ SAC 46737 24549 430976 ( aesazn) | (eeazn) oo 24549 L 62188 162188 o f
14040H-10-5 | CAPITAL ONE FINANCIAL CORP 01/18/2008 |ITG 5,430.00 220,663 256,622 256,622 256,622 (35,959) (35,959)
14057C-10-6 | CAPITOLFEDFINL | | 06242008 |VARIOUS | 183000\ 1683| f 56| 470|286 | || 26 s e | e 180
125581-10-8 | CITGROUPING | | 03/20/2008 |CITIGROUP GLOBA| 1090000 ~ 82885 ] 345200 8197 8363 | s 5200 L (262,704)) - (262.704) 21251
172967101~ |CITIGROUPING | | | 021272008 | BEAR STEARNS = | 833000 1560 24028 246235\ 245235 L (33676)1  (33676) 26806 .
40108N-10-6 [ GUARANTY FINANCIAL GROUP IN 01/14/2008 | VARIOUS 2,803.33 33,343 44,853 44,853 44,853 (11,510) (11,510)
443663107 |HUDSON CITY BANCORPINC | | 06032008 | SANFORDBERNST | 151000 | 26264 | | 18ed9| 22880 @80 | | es B N ) IO 1 s
514936-10-3 LANDAMERICA FINANCIAL GROU 09/03/2008 | VARIOUS 12,310.00 137,406 308,894 411,770 18,531 121,406 (102,875) 308,894 (171,489) (171,489) 7,396
680223104 | OLD REPUBLIC INTERNATIONAL 1000612008 |VARIOUS | 2809000 set70| | 567,778 | 432867 | wen| | ot | | serrre | | (261608)  (261,608) w5 |
87161C-10.5 | SYNOVUSFINANCIALCORP | | 01/182008 |VARIOUS | 192000 | 290193 | | 289743| o 287@34| o o2m0) || B <l I 244 |
87240R-10-7 | TFS FINANCIAL CORP 07/15/2008 | CONIFER SECURITI 12,490.00 124,512 155,265 149,131 6,135 6,135 155,265 (30,753) (30,753) 1,249
G132tpi02 | ONITEDHEALTH GROUP ING w08 VaRious wsoooo | soas| | soms | g0 | (1'18',1'51') ..................... (1.1&1.5&) ........... soms || o | i VRN
949746101 | WELLSFARGO COMPANY | | 02/27/2008 | CREDITSUISSEFR | 1328000 | 423857 | | 39iesd| 400923 | @29 || @29 eted ) e sets ] anrl
007924-10-3 - fAEGONNV F| 110032008 |VARIOUS ~ | 1955758 6.063) ] 29740 24703\ L O I A I I 29740 (238677)) (238677 59801 .
066011-20:6  (BANKOF YOKOHAMA F| 0718/2008 |DAWASECURITE | ~ 2500001 U I 189240 | 175448 Bro3 B3 189240 | | (@8281) - (28281) 1540
166744-201 | CHEUNGKONGHOLDINGLTD  |F [ 08/12/2008 | CREDITLYONNAIS | = 14600001 s I 74859 29998 O5339)F ©8339)F Taes | ... %0285 30285( seart
234064-20-2 | DAIWA SECURITIES GROUP INC_(F | 11/21/2008 CANTORFITZGERA] =~~~ 1.60000) ~ nass) o 193899 e 8 I, 48385 3y 193899 ] (122411)) - (122411) 18160
G491BT-10-8 | INVESCOLTD F [ 06/20/2008 |LIQUIDNET 10,200.00 264,224 246,079 320,076 (73,997) (73,997) 246,079 18,144 18,144 3,264
88914P-104 | TOKYOSTARBANK  |F| 02142008 |VARIOUS | 1480000 | 122848 | | 21255 | o adeses| o (e29) || (sae9) | amess| b As| sl
6799999 Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliat XXX 4,081,536 XXX 4,912,700 5,223,726 (189,614) 121,406 (311,020) 4,912,700 (831,165) (831,165) 52,984 XXX
88579V-A01  |MCO || 02272008 |SMITHBARNEYINS| 530500 | 429985 | o AOAIT| o ar@| o @e000) || @eo0o)| Aot | 28ee8 | 286881 268
044209104 - |ASHLANDING | | | 09/03/2008 | VARIOUS | 151000 ooz oo 696,587 . 546919\ 10668 150868 L 696,587 | .. (239579)  (239575) L4530
086516-10-1 BEST BUY CO 02/27/2008 | VARIOUS 8,995.00 426,116 437,784 473,587 (35,803) (35,803) 437,784 (11,667) (11,667) 977




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 4
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ovaonens [CitaToN | assoee| st | Camas| et || e | e || e e e
07/16/2008 | CITATION 10,460.00 87,434 356,372 92,538 317,532 (224,994) 131,378 (43,944) (43,944) 3,138
oinom008 |various 1 | wars| T et | wisod| (1'62',2'14) ..................... (162,214) B .29291 ........... wass | wsez| |
oonros [BEARSTERRNS | aziogo | asiem| Camee | e | e | e || e | e
0212712008 | BEARSTEARNS | 05500 500983 | | amdst| sssge | (00702 L (o002 assiet| 45753 | as7s3|
02/27/2008 | BEAR STEARNS 6,850.00 411,054 420,385 (130,055) (130,055) 290,330 120,725 120,725
oonaons |ERRILIWGH | 22e200| | assas| | s | e | e | e
0711112008 |VARIOUS | 197000 | arged | | | 66980 | | o)l (oao)| | ee| sigsd | osles4l |
011612008 CITATION | 1296500 | 107730 || e 214960 | @es)| | @eos) 2234 | (4620 o wed| |
02007/2008 [VARIOUS | 1540000 | 9213 | 27| 458150 | 36| | | @e36)| | adgea| L T N B
091812008 |VARIOUS | 1845000 | asget | | ameet| ] B (89gr2)l usgr2) | a3gel | ol
02/27/2008 | BEAR STEARNS 8,480.00 366,053 390,843 (65,661) (65,661) 325,182 40,871 40,871 1,696
0227/2008 |BEARSTEARNS | 1270500 | 3gad6| Coamenal e e aeese | s @)l
02/27/2008 | SMITHBARNEY NS~~~ = 7.075.00 | =~ apes) | ... 2015 392502 [T T I (CEETE] I 26015 88653 | 88653 ol
0114/2008 [VARIOUS | 280333 | 548691 )L sty 66130 | et (262 M2
01/28/2008 | VARIOUS 13,480.00 411,842 545 536 545,536 (133,694) (133,694)
oonro0s [BEARSTEARNS | tsavsoo | esamt| Csas| o gsen| | e | esar || o] aoes| a0
0212712008 | SMITHBARNEY INS| ool 7reso | | se] w1379 | | I R B ] B B we| ©200) @20 |
02/27/2008 | SMITH BARNEY INS 6,600.00 416,141 440,220 (53,971) (53,971) 386,249 29,892 29,892 2,739
o278 [CREDITSUSSEFR | easoo0| a0 | S| ek | | e || | | [
0212712008 | WEEDEN&CO | 1204000 | L N D S . wae| tgod | L togod | L w0l G3040)| - (s040) 2849 |
10/15/2008 | VARIOUS 9,080.00 566,859 426,760 (53,083) (53,063) 373,607 193,161 193,161 4,652
tiignons [omaTon | s | sem| Casae| 0wy || | amew| | a0 eesey|eses| |
0212712008 | SMITHBARNEY INS| 436000 | 63| | mees | 288 | (18g22) | 1sg22) | s | | 28748 | am7es| |
02/27/2008 | BEAR STEARNS 9,105.00 457,628 457,708 (1,405) (1,405) 456,303 1,325 1,325 1,138
oono0e |weebenaco | adesoo | amsor| e sa| L e s || e | e | |
0612312008 | CITATION | 73000 | aopes | | sordeo | 20887 | (61 Y I DU N - ) B DR sorde0 | (126813) (126819 29%|
o008 |6 620000 | 8064 | | 2| wor| @isoo)| L @so0)| | 2248 | esear | seex| |
09032008 |VARIOUS | 83000 | 45506 | |t 450900 | (osa08) | (osdog) L sire| 13808 | mage3| L
071712008 |VARIOUS | 933000 | sies2| | eeder| | @s) L @s9) | et | w2t | 2|
02/27/2008 | WEEDEN & CO 8,935. 00 212,773 206130 (9,153) (9,153) 198, 977 15,796 15,796
0272008 | SMITHBARNEY S|~ 648000 | el | oo | waa| IR EEREPv 4 RS R moaa| | (4',1'78) ..... (4.,1.78) ..............
ovies [CiTATON | eatooo| otes| S amas | T e | | | |
02/27/2008 | SMITH BARNEY INS 4,955.00 359,371 350,418 16,145 16,145 366,562 (7,191) (7,191) 4311
0272006 | CREDITSUISSEFR |~ 1143500 | el e wsus| wae| AR EEREEEy xS EEEEEEEE R s | ('46',1'6(')) L '('46',1'6(')) |
wosos [vaRoUs | eae| sas| St | s || et | e | e | en| | ame|
020112008 |6 | 1076500 | o818 | | asee02| 25034 | g9 | L a9 | sz | o5 s |
02/27/2008 | CREDIT SUISSE FR 3,862.00 298,214 255471 8,062 8,062 263,533 34,681 34,681
F| oz [morore | | | s | | e e | e e |
F | 08132008 |VARIOUS | 250000 | 79s15 | | san] 169900 | w2 ol e o was| | a0 | 2| 2000 |
F [ 08/06/2008 |CLEAR VIEW TRADI 10,500.00 67,135 76,860 76,860 (9,725) (9,725)
F | onazuns |cantor FrzceRAl 1 Cazmn | astesr [ Camae| el | s | | sz een|
F | 11212008 |MOGAVERO | w000 | 8820 | | ress| ] D X I U DU @eo) L ] DU B (0] @l 26|
F | 05072008 |DEMERGER | 530000 | 266567 | Lo meser | w1661 | 4006 | L a0s | L o667 | ol i1} B
153766-10-0 CENTRAL JAPAN RAILWAY F | 04/02/2008 | MIZUHONY 19,500.00 192,827 236,959 166,355 70,605 70,605 236,959 (44,132) (44,132) 810
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DAMLERAG |F| 06182008 |KNIGHTSECURIE| 380000 | 242188 | SIS @) @) 2msse | (10399))  (1039) A3
........... F| 10062008 |VARIOUS | 372500 250484 cooo e @ ey 2883 ey (3Tesy)  ssTe )
FRANCE TELECOM F [ 11/04/2008 | CAPITAL INSTITUTI 3,000.00 74,805 106,890 (29,224) (29,224) 77,666 (2,861) (2,861) 8,500
FRESENIUS MEDICALCARE |F | 11/042008 |VARIOUS | 320000 |  tati6| eS| s @S| e | @Ay @y e
GLAXO SMITHKLINE PLC F [ 07/23/2008 |CLEAR VIEW TRADI 5,400.00 261,872 272,106 26,134 26,134 298,240 (36,369) (36,369) 9,063
CENKELLTD e | oinsmo08 | oReEsONER KiEW | prowed EEERRE P R Ryt R e | (5.‘2.92.) ...................... (5.2.92) R B so | o |
KONAMICORP [F| 05082008 |VARIOUS | 370000 | 129849\ B I (X | O (N (5| I I 1</ N 114 D11 DU DU
KONINKLIKE PHILIPS ELECTRO {F | 11/03/2008 | VARIOUS = | = 600000} 122881 L. 28048 256500 ( @6065)) o f @6065)) L 230435 (118.148)) - (118.148)) 65651
MITSUBISHI CORPORATION | F | 07/17/2008 |MIZURONY | = 400000 | anery sy 20128 | @gen @asen w2 | | 46927 - Aear | o 1800
‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘ F | 11032008 (KNIGHT SECURITIE| 595000 | 408228 | oo dgse| o aese) || ese) | e8| | e2gi0| o e2gr0| o doee2|
NITTODENKOCORP F| 0712312008 |CITIGROUP GLOBA| 49200 wrorey L Ases 20721 862 ol 82 21583 (104505)) (104505, 1820
NOKIA CORP F [ 06/17/2008 | VARIOUS 9,800.00 299,434 376,222 (152,831) (152,831) 223,391 76,043 76,043 3,087
NOVARTISAGADR |F| 022712008 |BEARSTEARNS | 930000 | des752| Cooosedel o) o) deeges | s @2s) et
NOVO-NORDISK F| 04i24i2008 \VARIOUS | 4800000 36536 | 2aeney m3g o529 ©1829)) 29799 %736 9%676) 4s23)
ROLLSROYCE GROUP F | 0611822008 |DRESDNERKLEN | 500000 | L T I sl I 0 (G 100] I I S (ago)f 256850 ( )L (78938)| ~ (78938)) 5934
F | 10/01/2008 |BNY ESI 5,100.00 262,843 260,355 32,506 32,506 292,861 (30,018) (30,018) 3,935
SEMENSAG [F| 100712008 |KNIGHTSECURIIE| 130000 | @82| oS8l @)L el 12439 fffﬁiﬁﬁ@ﬁ@ﬁf%ﬂ@)”'@ﬁ?fﬁfﬂ
SILICON MOTION TECH CORP F [ 10/30/2008 |VARIOUS 5,500.00 20,030 97,790 13,417 13,417 111,207 (91,177) (91,177)
SLIGONWARE PREGISION .~ | F | 00812008 | FRACTION OF A |~ el £ N )RR el (2.) ........................ (2) ............... al T
SONYGORP  [F| 06192008 |VARIOUS | 600000 | 204684 | CmsE0L @y e ees | 1007 doeer | TS|
TAIWAN SEMICONDUCTOR F [ 08/22/2008 | FRACTION OF SHA 087 9 9 8
TECHNP coRLExPsARDR . |F | tariomons |vaRiows. | 00| woen | e wien| ('16',9'99) ..................... ('16',9'99) ............. sl ( 1.17.2.02) L ( 4 7.2.02) |
TELECOMITALA  [F | 03192008 |KNIGHT SECURITIE| 1070000 | 207830 | Cmsss| |l e | e | e eyl |
TEVAPHARMACEUTICAL INDSL |F | 07M7/2008 |VARIOUS 4400000 1822690 | 88T 04512 e, oo asren) oo 8as ) @476 (3476) el
TRINITY MIRRORPLC F | 02132008 |CANTORFITZGERA| 720000 | 0326 | sz 99,900 | S22 o sae sz | | G419) @4t
VODAFONE GROUPPLC F| 03/31/2008 [MOGAVERO ~ | 380000 | 105000 LT 10 G Glise) | Tl 256161 28616 LOTL
6899999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) XXX 18,579,900 XXX 18,993,434 21,307,259 (1,620,227) 693,596 (2,313,823) 18,993,434 (413,536) (413,536) 173,045 XXX
233203827 | DIMENSIONAL LARGE CAPVALU | | 121512008 |CAPITALGAN | | do28s| | s s
7099999 Subtotal - Common Stocks - Mutual Funds XXX 10,286 XXX 10,286 10,286 XXX
I
7299997 Subtotal - Common Stocks - Part 4 XXX 23,165,632 XXX 24,400,045 26,988,693 (1,773,663) 815,002 (2,588,665) 24,400,045 (1,234,417) (1,234,417) 226,029 XXX
I
7299998 Summary Item from Part 5 for Common Stocks XXX 5,817,672 XXX 6,853,779 0 49,707 (49,707) 6,804,072 (986,400) (986,400) 29,945 XXX
I
7299999 Total - Common Stocks XXX 28,983,304 XXX 31,253,824 26,988,693 (1,773,663) 864,709 (2,638,372) 31,204,117 (2,220,817) (2,220,817) 255,974 XXX
[ I
7399999 Total - Preferred and Common Stocks XXX 28,983,304 XXX 31,253,824 26,988,693 (1,773,663) 864,709 (2,638,372) 31,204,117 (2,220,817) (2,220,817) 255,974 XXX
7499999 Totals 216,379,681 XXX 219,820,152 198,641,549 (1,773,663) (122,478) 3,039,670 (4,935,811) 218,200,401 (1,820,731) (1,820,731) 5,787,104 XXX




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 2
12 13 14 15 16
F Current
o} Par Value Book/ Year's Foreign Interest
r (Bonds) Adjusted Current Other Total Total | Exchange | Realized Total and Paid for
e or Carrying Unrealized Year's Than Change Foreign Gain Gain Gain Dividends Accrued
CUSIP i Number of Value Valuation (Amort- Temporary in Exchange | (Loss) (Loss) (Loss) Received Interest
Ident- g Date Name of Disposal Name of Shares Actual at Increase/ ization)/ Impairment | B./A.C.V. | Changein on on on During and
ification Description n [ Acquired Vendor Date Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
021132008 |UBS SECURITIES | 07/24/2008 | BARCLAYS AMERICAN | 450000000 |~ 4782101 | 4,634,307 arsadon| | @y @) | (120015) (120015) 149,906 | 52,406
02/05/2008 | BANK OF AMERICA | 06/26/2008 | GREENWICH CAPITAL | 2,000,000.00 | =~ 2,004,402 | 1,931,540 2004087 | | G2i)] I G o (12547)) - (72,547) 30000 3,563
02/13/2008 |VARIOUS | | 06/26/2008 | JP MORGAN SECURITI | 3,000,000.00 | = 3142344 | =~ 3067734 | 3135649 | | ©8%) ®695) | (67,919~ (67.915) 103516 59674
08/12/2008 | GREENWICH CAPITAL | 12/19/2008 |CITIGROUP GLOBAL | 5,000,000.00 | 5043376 | ~ 5482,796 5040837 | @89 @89 | 442258 | 442,258 66033 | 5,961
14,500,000.00 14,972,223 15,116,377 14,934,595 (37,627) (37,627) 181,781 181,781 349,455 121,604
02/20/2008 |LEHMANBROTHERSE | 11/21/2008 |GOLDMAN SACHS | 100000000 | 993520 | 92,500 496760 | | 1362 498122 | (496760) | | (404260)  (d04260))  21875| 10,330
4599999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,000,000.00 993,520 92,500 496,760 1,362 498,122 (496,760) (404,260) (404,260) 21,875 10,330
6099998 Subtotal - Bonds 15,500,000.00 15,965,743 15,208,877 15,431,355 (36,265) 498,122 (534,387) (222,479) (222,479) 371,330 131,934
|F | 0810412008 |CANTOR FITZGERALD | 10/06/2008 |SUSQUEHANNAPART | 250000 | 201350 | 170,178 201350 | e e
(Unaffiliated) XXX 201,350 170,178 201,350 (31,172) (31,172)
02/01/2008 |VARIOUS | 03/20/2008 |CITIGROUP GLOBAL | 418000 | 107006 | 31670 | 407006 | | | f | (75336)  (7533) 1045 |
01/02/2008 | SANFORD BERNSTEIN | 02/27/2008 |BEAR STEARNS 2655000 77297 67,430 L I I I A I (o868 (9868 80|
07/18/2008 | CITATION -~~~ 09/03/2008 | WILLIAMS CAPITALDT | 325000 | ~~ 62532] 57,887 J62532 0 (4644)) - (4p44) 183}
| 0717/2008 |VARIOUS 10/06/2008 |CITATION  11,080.00 | - 147,215 1 - 110432 A28 (36,783)1  (36,783) 3388
_|F | 06/2412008 |\MOGAVERO 11/03/2008 |MOGAVERO 70000 21,954 | 6,672 AT I (N IS I PR I (15282)1 ~~ (15282)| 683 |
_|F | 06/24/2008 |VARIOUS 07/18/2008 | DAIWA SECURITIES | = 40000 ~~ 27172] = 25444 caarzd (r28) (7))
_|F | 06/24/2008 |CANTOR FITZGERALD | 11/21/2008 | CANTOR FITZGERALD 20000 193541 8,936 JessAl (10418)  (10418) 42|
F | 0811212008 |VARIOUS | 10/14/2008 | CANTOR FITZGERALD |~~~ 9,100.00 |~~~ 170,731 28771 mrsty (149054) (149084 |
_|F | 06/24/2008 IMOGAVERO 07/17/2008 | LADENBURG THALMA 130000 - 76973] 68,831 STEOTS L (CAE] G ] T
Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) XXX 710,234 398,979 710,234 (311,255) (311,255) 7,011
01/22/2008 |VARIOUS | 02/27/2008 |SMITHBARNEYINSTD| 545500 | 234754 | 253641 sarsa | eeer e
00/18/2008 |VARIOUS | 11/13/2008 [VARIOUS | 120750 | 33888 | 25830 | 3888 | || ©0s8)| (805§ |
01/47/2008 |CITATION. 07/16/2008 |CITATION, 376000 | 96933 | 31429 car2e| doror| ool (1579)|  (157%)| 1128
01/29/2008 |BEAR STEARNS 02127/2008 |BEAR STEARNS 218500 | 82257 | 53,301 w257 | 104 1044 |
01/03/2008 |AGEDWARDS & SON. | 01/16/2008 [CITATION ~~ 470000 | 708 | 71,506 CTe | ol @il
04/04/2008 |STOCK DIVIDEND | 06/11/2008 VARIOUS 374491 | 48| 3,108 s | ase)] s
00/03/2008 |CITATION - 00/18/2008 VARIOUS 570000 | 116452 | 116452 Atedsz | NN DORRRTRUR DR DR
01/29/2008 | BEAR STEARNS 02/27/2008 | BEAR STEARNS 132500 | 45999 | 45,211 45909 | NG I (re8) o osaeT|
0200812008 |IT6 02/27/2008 | SMITH BARNEY INST D 16600 | 8426 | 78,956 ease | (63010 G300
0112212008 |ITG. | 02127/2008 |WEEDEN&CO |~ 665000 | 77169 | dggar| 769 | 2578 | 2178 | |
01/02/2008 IT6 02/27/2008 | CREDIT SUISSEFRST | 138000 | 62139 64,998 e139 | 280 2860 | |
04/07/2008 |VARIOUS 10/16/2008 |CASH TENDER SHARE | 673000 | 286,181 | 481,195 a8t | (95014 | 195014 | 2084 |
546347-10-5 | LOUISIANA PACIFIC CORP 09/03/2008 | VARIOUS 11/19/2008 | CITATION 11,820.00 117,308 23,193 117,308 (94,115) (94,115)




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current
o} Par Value Book/ Year's Foreign Interest
r (Bonds) Adjusted Current Other Total Total | Exchange | Realized Total and Paid for
e or Carrying Unrealized Year's Than Change Foreign Gain Gain Gain Dividends Accrued
CUSIP i Number of Value Valuation (Amort- Temporary in Exchange | (Loss) (Loss) (Loss) Received Interest
Ident- g Date Name of Disposal Name of Shares Actual at Increase/ ization)/ Impairment | B./A.C.V. | Changein on on on During and
ification Description n [ Acquired Vendor Date Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
02/07/2008 {ITG | 0227/2008 |BEARSTEARNS | 276000 | 179244 | A9BA75|  A7epad| | b L 1928119281 ) ]
04/07/2008 |VARIOUS 06/26/2008 |VARIOUS . 435000 - 175387\ 159857 | o A78387 | o\ b o (15830) - (15530) o 8rO |
03/26/2008 |CITATION | | 09/15/2008 |VARIOUS = | 707000 - 3407041 - 370,057 | sorodl 203541 29341 990
01/02/2008 |ITG 02/27/2008 | SMITHBARNEY INSTD| ~~ 1,20000 |~~~ 64094} 70350 64094 6256 | 6256 | 1085
01/02/2008 |VARIOUS 02127/2008 |VARIOUS | 576834 | 1622311 136952 162231\ b ) @29 @29
01/29/2008 | BEAR STEARNS 02/27/2008 | CREDIT SUISSE FRST | 167500 - 57937) 62798 | 57937\ coAset) o oAget)
01/04/2008 | CREDIT SUISSE FRST | 02/01/2008 |ITG | 267000 | 62359 | 3916 62359\ LT R AT IR I
01/09/2008 |ITG 02/27/2008 | CREDIT SUISSEFRST | 735001 48790 56,7551 487901 7965 | 0 T
|| 10/01/2008 |VARIOUS =~~~ 10/06/2008 | CITATION -~~~ | 6,950.00 | 374643 | 275674 374B43| b .. (98969 (98969 . f
F | 06/24/2008 |VARIOUS =~ 10/07/2008 |VARIOUS | 170000 83293 ] 34587 83293 | | .. (48,706) - (48,706) coAes
F | 06/24/2008 | CANTOR FITZGERALD | 10/10/2008 |KNIGHT SECURITIES | ~ 230000 81,265 33,8891 81265 b (@A7.376)1  (@A7376) |
F | 08/01/2008 |VARIOUS 11/03/2008 |VARIOUS | 7,700.00 | - 151,085 | 54307 81085 b .. (96778 (96778
F | 06/24/2008 |VARIOUS 07/18/2008 | CANTOR FITZGERALD |~~~ 70000 |~~~ 47658 43660 arese (CA)] G| T I
F | 03/14/2008 |KNIGHT SECURITIES | 05/07/2008 \DEMERGER | 240000 | - 110726 | - 10726 107260 b AN DN B U
F | 06/24/2008 IMOGAVERO 10/06/2008 | CANTOR FITZGERALD |~~~ 20000 |~~~ 14540| 1oty 14540 L . (2809) - (2,609) 2
F | 05/07/2008 |DEMERGER =~ 06/17/2008 |BLOOMBERG TRADEB |~~~ 3,696.00 | = 108,085| 87,3441 1080551 b @2 @12
F | 06/2412008 |VARIOUS 12/09/2008 | CLEARVIEW TRADING |~ 1,800.00 | ~ 74399 ] 2137 39 o (B1263)0 0 (81263)
F | 06/24/2008 |VARIOUS 10/06/2008 | DAIWA SECURITIES ~ | 310000 | - 192104 | 109360\ 1921041 o p oL o raa (82,744 Rl
F | 08/04/2008 |VARIOUS =~ | 09/03/2008 |VARIOUS =~~~ | 130000 | - 172356 | - 130647 23560 @709 - @709 6761
F | 02/06/2008 |CANTOR FITZGERALD | 10/01/2008 |BNYESI ~— .. 180000 - 84338 92768 | 84338 | 8430 | 8430 | 1,389
F | 06/24/2008 |VARIOUS 10/06/2008 |MIZUHONY 2290000 - 313410 180662 | 334 b (132480) ~ (132480) 45855
F | 0612412008 |VARIOUS 12/09/2008 |CLEARVIEW TRADING |~ 2,00000 | 77685 ] 15288 mess | ©2397)) @30
6899999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) XXX 4,359,691 3,780,697 4,309,984 49,707 (49,707) (529,288) (529,288) 22,934
464287465 | ISHARES MSCI EAFE INDEX FUND | | 06/03/2008 |CLEAR VIEW TRADING | 0612412008 (CLEARVIEWTRADING | 2080000 | 1582504 | 1467818 | 1882504 | | | | | | | (aess) (taey) 1
7099999 Subtotal - Common Stocks - Mutual Funds | XXX 1,582,504 1,467,818 1,582,504 (114,685) (114,685)
7299998 Total - Common Stocks | | | XXX 6,853,779 5,817,672 6,804,072 49,707 (49,707) (986,400) (986,400) 29,945
7399999 Subtotal - Stocks XXX 6,853,779 5,817,672 6,804,072 49,707 (49,707) (986,400) (986,400) 29,945
7499999 Totals XXX 22,819,522 21,026,549 22,235,421 (36,265) 547,829 (584,094) (1,208,879)|  (1,208,879) 401,275 131,934
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled, or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such Company Owned
Do Insurer's by Insurer on Statement Date
F NAIC NAIC Assets Include 9 10
0 Company Valuation Intangible
r Code Method Assets Total
Description e or Alien (See SVO Connected with Amount Book/
Name of Subsidiary, i Insurer Purposes and Holding of Such of Such Adjusted
CUsIP Controlled or g Identification Procedures Company's Intangible Carrying Number of % of
Identification Affiliated Company n Number Manual) Stock? Assets Value Shares Outstanding
1999999 Totals XXX XXX
1. Amount of insurer’s capital and surplus from the prior period’s statutory statement reduced by any admitted EDP, goodwill and net deferred
tax assets included therein: § 0
2. Total amount of intangible assets nonadmitted § 0
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company
Owned Indirectly by Insurer on Statement Date
Total Amount 5 6
Name of Company of Intangible
Listed in Section 1 Assets
Name of Which Controls Included in Amount Number %
CUSIP Lower-Tier Lower-Tier Shown in of of
Identification Company Company Column 7, Section 1 Shares Outstanding
XXX XXX

0399999 Total




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
213 8 9 10 11 14 15 16 17 18 19
F Current Amount Due
0 Year's Total and Accrued
r Other Foreign Dec. 31 of
e Book / Unrealized Current Than Exchange Current Year | Non-Admitte Amount Paid
i Name Adjusted Valuation Year's Temporary | Change on Bond Due Effective Received for
g Date of Maturity Carrying Increase / | (Amortization| Impairment in Par Actual Notin And Rate Rate When During Accrued
Description Cod| n | Acquired Vendor Date Value (Decrease) | Accretion | Recognized | B./A.C.V. Value Cost Default Accrued of of Paid Year Interest
FEDERATEDFUNDS 12131/2008 | FEDERATEDINVEST| | sza78 ) | | L1 DR EREUEE ISR C|DALY| 2574 |
FIDELITY INSTITL MONEY MARKET G 12/31/2008 |FIDELITY INVESTME | -~ | 5464591\ L SAe4 591\ || C[DAILY| 2983
7999999 Exempt Money Market Mutual Funds 5,621,769 XXX 5,621,769 XXX XXX XXX 15,527
COLUMBIA GOV RESERVES ADV FD _ 121312008 |STATESTREET | | Messttor| | | messtaer C|DALY|sdert)
DREYFUS GOVT PRIME CASH MGMT 12/31/2008 |CITIZENSBANK | [ 1463919 | L 1463919 | L DALY| ~ 34s41|
PLAN INVESTMENT FUND GOVT REP 12001/2008 |MUTUAL ADVANTAG | | 206679 | | 208679 || (|DALY|  dsge2|
8099999 Class One Money Market Mutual Funds 18,221,795 XXX 18,221,795 XXX XXX XXX 85,204
8299999 TOTALS 23,843,564 XXX 23,843,564 XXX XXX XXX 100,731




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 " 12 13 14
Number of Date of Used to Other
Contracts Maturity, Strike Cost/ Increase/ Adjust Investment/
or Notional Expiry, or Price, Rate Date of Exchange or Option Book Statement Fair (Decrease) by Basis of Miscellaneous
Description Amount Settlement or Index Acquisition Counterparty Premium Value * Value Value Adjustment Hedged Iltem Income

9999999 Totals XXX

813

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors and Insurance Futures Options Acquired During Current Year

1 2 3 4 5 6 7
Number of Date of
Contracts Maturity, Strike Cost/
or Notional Expiry, or Price, Rate Date of Exchange or Option
Description Amount Settlement or Index Acquisition Counterparty Premium

9999999 Total
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART A - SECTION 3

Showing all Owned Options, Caps, Floors and Insurance Futures Options Terminated During Current Year

Description

Strike
Price, Rate
or Index

5

Date of
Acquisition

6

Exchange or
Counterparty

1

12

Consideration
Received
on
Terminations

9999999 Totals

7 8 9 10
Indicate
Exercise,
Cost/ Expiration,
Option Maturity Termination Book
Premium or Sale Date Value
XXX XXX

XX

SCHEDULE DB - PART B - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Written and In-Force December 31 of Current Year

Description

2 3
Number of Date of
Contracts Maturity,
or Notional | Expiry, or

Amount Settlement
2
Number of
Contracts
or Notional
Amount

3
Date of
Maturity,
Expiry, or
Settlement

4

Strike
Price, Rate
or Index

5

Date of
Issuance/
Purchase

6

Exchange or
Counterparty

7

Consideration
Received

9

10

Statement
Value

13 Gain (Loss) on Termination 17
14 15 16
Used to Other
Increase/ Adjust Investment/
(Decrease) by Basis of Miscellaneous
Adjustment Recognized | Hedged Item Deferred Income
1 12 13 14
Other
Increase/ Used to Investment/
Fair (Decrease) by Adjust Miscellaneous
Value Adjustment Basis Income

9999999 Totals

XXX
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART B - SECTION 2

Showing all Options, Caps, Floors and Insurance Futures Options Written During Current Year

Description

2

Number of

Contracts

or Notional
Amount

3

Date of
Maturity,
Expiry, or

Settlement

4

Strike
Price, Rate
or Index

5

Date of
Issuance/
Purchase

9999999 Totals

SCHEDULE DB - PART B - SECTION 3

Showing all Written Options, Caps, Floors and Insurance Futures Options Terminated During Current Year

Description

Number of

Contracts

or Notional
Amount

Date of
Maturity,
Expiry, or

Settlement

Strike
Price, Rate
or Index

5 6
Date of
Issuance/ Exchange or
Purchase Counterparty

7

Consideration
Received

8 9
Indicate
Exercise,
Expiration,
Maturity or
Closing
Purchase

Transaction Date

Termination

10 1"

6 7
Exchange or Consideration
Counterparty Received
12 13 Gain (Loss) on Termination 17
14 15 16
Consideration Other
Paid Increase/ Used to Investment/
on (Decrease) by Adjust Miscellaneous
Terminations Adjustment Recognized Basis Deferred Income

9999999 Totals

XX
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART C - SECTION 1

Showing all Collar, Swap and Forwards Open December 31 of Current Year

Description

Notional
Amount

3

Date of
Maturity,
Expiry, or

Settlement

4

Strike
Price, Rate
or Index
Rec (Pay)

5
Date of
Opening
Position
or
Agreement

6

Exchange or
Counterparty

7

Cost
or
(Consideration
Received)

9

Statement
Value

12

Increase/
(Decrease) by
Adjustment

13

Used to

Adjust

Basis of
Hedged Iltem

14

Other
Investment/
Miscellaneous
Income

Potential
Exposure

9999999 Totals

XXX

SCHEDULE DB - PART C - SECTION 2

Showing all Collar, Swap and Forwards Opened During Current Year

Description

Notional
Amount

3

Date of
Maturity,
Expiry, or

Settlement

4

Strike
Price, Rate
or Index
Rec (Pay)

5
Date of
Opening
Position
or

Agreement

Exchange or
Counterparty

7

Cost
or
(Consideration
Received)

9999999 Totals




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART C - SECTION 3

Showing all Collar, Swap and Forwards Terminated During Current Year

[4£]

1 2 3 4 5 6 7 8 9 10 1 12 13 Gain (Loss) on Termination 17
14 15 16
Date of Indicate Consideration
Date of Strike Opening Exercise, Received Used to Other
Maturity, Price, Rate Position Cost or Expiration, or (Paid) Increase/ Adjust Investment/
Notional Expiry, or or Index or Exchange or (Consideration Maturity Termination Book on (Decrease) by Basis of Miscellaneous
Description Amount Settlement | Rec (Pay) | Agreement Counterparty Received) or Sale Date Value * | Terminations | Adjustment Recognized | Hedged Item Deferred Income
9999999 Totals XXX XXX XX
SCHEDULE DB - PART D - SECTION 1
Showing all Futures Contracts and Insurance Futures Contracts Open December 31 of Current Year
1 2 3 4 5 6 7 8 9 Variation Margin Information 13
10 1 12
Used to
Date of Adjust
Number of Maturity Original Current Variation Opening Exchange or Cash Basis of Potential
Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized Hedged Item Deferred Exposure

9999999 Totals




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART D - SECTION 2

Showing all Futures Contracts and Insurance Futures Contracts Opened During Current Year

€z3

1 2 3 4 5 6 7
Number Date of Net Additions
of Maturity Original Opening Exchange or to Cash
Description Contracts Date Value Position Counterparty Deposits
9999999 Totals XXX XXX
Showing all Futures Contracts and Insurance Futures Contracts Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 Variation Margin Information
11 12 13
Gain (Loss)
Net Used to
Number Date of Reduction Gain Adjust Basis Gain
of Maturity Original Termination Variation Opening Exchange or to Termination (Loss) of Hedged (Loss)
Description Contracts Date Value Value Margin Position Counterparty Cash Deposits Date Recognized ltem Deferred
9999999 Totals XXX XXX XXX
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SCHEDULE DB - PART E - SECTION 1

Showing Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1

Description
Counterparty or Exchange
Traded

2

Master
Agreement
(YorN)

3

Fair Value
of Acceptable
Collateral

Statement Value Fair Value
4 5 6 7 8 9
Contracts Contracts Exposure Contracts Contracts Exposure
Statement Statement Net of Fair Fair Net of
Value >0 Value <0 Collateral Value >0 Value <0 Collateral

10

Potential
Exposure

1

Off-Balance
Sheet
Exposure

0899999 Total




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount of
Amount of Interest
Interest Accrued
Rate Received December 31
of During of Current
Depository Code Interest Year Year Balance *

T OPENDEPOSITORES |||
CITIZENSBANK PROVIDENCE,RI -~~~ | 01000 6879 | (23,833,854)|
COASTWAYCREDITUNION -~~~ CRANSTON.RI | | 2030 25 2449% |
STATESTREETBANK BOSTON,MA -~ f | 08001 8146 |
USBANK BOSTON.MA | 010 20 158
0199998 Depositsin( 4) depositories that do

not exceed the allowable limit in any one depository

(See Instructions) - Open Depositories XXX XXX XXX
0199999 Totals - Open Depositories XXX XXX 7,136 (23,799,614)| XXX
U SUSPENDEDDEPOSITORIES | | |
0299998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(See Instructions) - Suspended Depositories XXX XXX XXX
0299999 Totals - Suspended Depositories XXX XXX XXX
0399999 Total Cash on Deposit XXX XXX 7,136 (23,799,614)| XXX
0499999 Cash in Company's Office XXX XXX XXX XXX 1,750 | XXX
0599999 Total Cash XXX XXX 7,136 (23,797,864)] XXX

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

1. Janvary (15,004,860)| 4. April (34,655,520)| 7. Juy (26,028,054)| 10. October (17,106,142)
2. February (9.816608) 5 May (20061272)| 8. August (15,381,506)| 11. November (21,002,641)
3. March (4,630,929)| 6. June (10,297,292)| 9. September (17,106,142)| 12. December (23,807,760)
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Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Date Carrying Value Due & Accrued During Year
FEP CITIZENS REPURCHASE AGREEMENT RA | 123tr008 000\ o oto22009 o\ 335186 L
REPURCHASE AGREEMENT RA (12/31/2008 S 0000 0100212009\ 19546483 | 146,391
3999999 Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 19,881,669 146,391
4599999  Subtotals — Industrial and Miscellaneous (Unaffiliated) 19,881,669 146,391
5499999 Total Bonds - Subtotals — Issuer Obligations 19,881,669 146,391
6099999 Total Bonds - Subtotals — Bonds 19,881,669 146,391
8799999 Total Cash Equivalents 19,881,669 146,391




Annual Statement for the year 2008 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 2 Deposits For the Benefit
of All Policyholders All Other Special Deposits
3 4 5 6
Type Purpose Book/Adjusted Book/Adjusted
of of Carrying Fair Carrying Fair
States, etc. Deposit Deposit Value Value Value Value
1. Alabama AL
2. Maska AKCL
3. Ardzona o AZ L
4. Arkansas AR
5. California CAL
6. Colorado CO | |
7. Comnecticut CT L
8. Delaware DE | |
9. District of Columbia DC |
10. Florida L T D S S B DR
Mo Georgia o GAL
12 Hawaii o HL
13 Idaho T O (PR AN I D
14. llinois | L [ O E R N I
15 Indiana NV
16 lowa L O A R I S
7. Kansas KS L
18. Kentucky KY L
19. Louisiana CLACL
20. Maine ME |
21. Mawland MD |
22. Massachusetts MASL
23. Michigan MU
24. Minnesota MNCE
25. Mississippi MS |
2. Mssouri MO |
2. Montana MT
28. Nebraska NE L
29. Nevada B O N (O N
30. New Hampshire NH |
31. Newlersey NSl
32. NewMexico NML
33. NewYork NYCL
34. North Carolina NC |l
35. NorthDakota ND O\l
36. Ohio OH | L
37. Okahoma OK L
3. Oregon OR |
39. Pennsyhania PALL
40. Rhodelsland RI | B |OutofArea, Deptof Labor, Rite Care 21342399 | 22610300 | 1095301 | 1,107,997
41. South Carolina SC o\
42. SouthDakota SO\l
43. Tennessee TN
44. Texes X
4. Ueh L (R R I I
46. Vermont £/ N N T
47. Virginia NA
48. Washington WA
49. WestVirginia WY
50. Wisconsin WEL
51 Wyoming o WYL
52. American Samoa AS |
53. Guam GU |
54. PuetoRico PR
55. USVirginlslands VU
56. Northem Mariana Islands MP L
57. Canada CN
58. Aggregate Other Alienand Other ~ OT | XXX XXX
59. Total XXX XXX 21,342,399 22,610,300 1,095,301 1,107,997
DETAILS OF WRITE-INS
S80T.
5802' ......................................................................................................
5803' ......................................................................................................
5898. Summary of remaining write-ins for Line 58
fromoverflow page = o XXX XXX
5899. Totals (Lines 5801 through 5803 plus 5898)
(Line 58 above) XXX XXX
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