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Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment

Admitted Assets as Reported in

the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral

Amount

5

Total
(Col. 3 +4)

Amount

Percentage

1.

2.

Bonds:
1.1 US.treasury securies
12

1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities)

1.4 Securities issued by states, territories, and possessions
and political subdivisions in the U.S.:
141 States, territories and possessions general obligatons

1.42 Political subdivisions of states, territories and possessions and political

subdivisions general obligations

Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA

1.52 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-
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 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)

2.2 Unaffiliated non-U.S. securities (including Canada)

2.3 Affiliated securities

. Equity interests:

3.1 Investments in mutual funds

3.2 Preferred stocks:

3.21 Affiliated

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

33

3.4  Other equity securities:

341 Affiliated

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

Multifamily residential properties

Commercial loans

Mezzanine real estate loans

. Real estate investments:

acquired in satisfaction of debt)

5.3 Property held for sale (including$

satisfaction of debt)

. Contract loans

. Derivatives

. Total invested assets

48,045,067

92,737,25

4,293,17

22,441,81

691,12

1,675,612

11,737,92

10,903,24

136,151,01

3,995,13

48,045,067

Holdings
1 2

Amount Percentage
. 92737253 2046
oo A8e98s2 | 1.10
... 1eoogoo| oo 0.22
B A IE S 0.89
B AL I 0.95
coo248100 495
..... 691,123 015
CooeTsg1zy 0.37
coomsrery o 259
oo 10803247 241
. 131510100 3003
Co0 3995139 0.88
o 24215805 | 5.34
..... 202774 006
... 29256263 6.45
. .25081%6 | 0.5
L 32375850 7.14
..... 182847 | 004
ATV S I 481

48,045,067 10.60

453,334,868 100.00

453,334,868

453,334,868

Sl01
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Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 6)

2.2 Additional investment made after acquisition (Part 2, Colutn9) 3,469

32,057,833

3,469

Current year change in encumbrances:
3.1 Totals, Part 1, Column13 2172591
3.2 Totals, Part 3, Column 11

2,772,591

Total gain (loss) on disposals, Part 3, Column 18

Deduct amounts received on disposals, Part 3, Column 15
Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, Column 15

6.2 Totals, Part 3, Column 13

Deduct current year's other than temporary impairment recognized:
7.1 Totals, Part 1, Column 12
7.2 Totals, Part 3, Column 10

Deduct current year's depreciation:
8.1 Totals, Part1, Column 11— Lo 2458343
8.2 Totals, Part 3, Column 9

2,458,343

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

32,375,550

32,375,550

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

$102
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Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prioryear
Cost of acquired:
2.1 Actual cost at time of acquisition (Part2, Column8) oo — 10729978
2.2 Additional investment made after acquisition (Part 2, Colutn9) 1,208,785

40,446,911

11,938,758

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12

Accrual of discount

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 N 1,071,237

5.2 Totals, Part 3, Column 9

1,071,237

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17
9.2 Totals, Part 3, Column 14

21,285
5,433,124

Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, Column 15
10.2 Totals, Part 3, Column 11

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks
Book/adjusted carrying value, December 31 of prioryear
Cost of bonds and stocks acquired, Part 3, Column7
ACCI’U8|0deSCOUnt ........ B B B
Unrealized valuation increase (decrease):
A1 Partt, Columni2 162,520
42 Part 2’ Sect|0n 1’ COIumn 15 ................................................................ —_—
43 Part2, Section2, Column13 6275365
44 PartaColumn 11 (1,038,034)

48,045,067

48,045,067

381,960,660
141,874,035

161,119

5,399,851

Total gain (loss) on disposals, Part 4, Column 19

Deduction consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value:
8'1 Part 1' COIumn 15 4 e e et e e 4 a4 e e e e e s e e s w a4 e aaa e aaa s 4 s e oaaa e aaa s st e oaaaaaaa s s aaaaaa e
8'2 Part 2’ SeCthn 1’ COIumn 19 ................................................................

8'3 Part 2’ SeCtlon 2’ COIumn 16 ................................................................
8.4 Part4, Column15

4,510,474

180,828,242

1,021,076

Deduct current year's other than temporary impairment recognized:
9.1 Part1, Column14 -
9.2 Part2, Section 1, Column 17 387,326
9.3 Part2,Section2, Column14 730230

1,117,556

S103

350,939,265

350,939,265



Annual Statement for the year 2012 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 | 98,010,085 | 103952066 | 97708003 | 95,505,452
GOVernmentS 2 Canada ......................................................
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 98,010,085 103,952,666 97,708,003 95,505,452
U.S. States, Territories and Possessions (Direct and
guranteed) 5. Totals 1,000,000 1,024,250 1,000,000 1,000,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and
their political subdivisions 7. Totals 33,850,456 35,756,688 33,928,342 33,587,416
8 UntedStates | 157812523 | 167039489 | 156688351 | 155,946,087
Indusirial and Miscellaneous 9. Camada | 1998775 | 2092400 1998339 | 2,000,000
and Hybrid Securities (unaffiliated) 10. Other Countries 1,996,364 2,327,570 1,994,590 2,000,000
11. Totals 161,807,662 171,459,459 162,681,280 159,946,087
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 294,668,203 312,193,063 295,317,625 290,038,955
PREFERRED STOCKS 14. United States | 227741 227741 292,774
Industrial and Miscellaneous (unaffiliated) 15. Canada | L
16. Other Countries
17. Totals 292,774 292,774 292,774
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 292,774 292,774 292,774
COMMON STOCKS 2. UnitedStates | 40908005 | 40908005 | 33,240,329
Industrial and Miscellaneous (unafiiated) 21. Canada | 30| Aol 113,170
22. Other Countries 14,957,128 14,957,128 12,724,414
23. Totals 55,978,303 55,978,303 46,077,913
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks 55,978,303 55,978,303 46,077,913
26. Total Stocks 56,271,077 56,271,077 46,370,687
27. Total Bonds and Stocks 350,939,280 368,464,140 341,688,312

S104
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Annual Statement for the year 2012 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 9.7

8

Total from
Col.6
Prior Year

9
% From
Col. 7
Prior
Year

10

Total
Publicly
Traded

11
Total
Privately
Placed
(@)

U.S. Governments

1.1 Class 1
1.2 Class 2
1.3 Class 3
1.4 Class 4
1.5 Class 5
1.6 Class 6
1.7 Totals

2,142,662

54,105,008

41,273,935

845,484

285,274

98,652,363

103,533,765

98,652,363

All Other Governments

2.1 Class 1
2.2 Class 2
2.3 Class 3
2.4 Class 4
2.5 Class 5
2.6 Class 6
2.7 Totals

U.S. States, Territories and Possessions, etc.,

Guaranteed
3.1 Class 1
3.2 Class 2
3.3 Class 3
3.4 Class 4
3.5 Class 5
3.6 Class 6
3.7 Totals

U.S. Political Subdivisions of States, Territories and

Possessions,
4.1 Class 1
4.2 Class 2
4.3 Class 3
4.4 Class 4
4.5 Class 5
4.6 Class 6
4.7 Totals

Guaranteed

U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed

5.1 Class 1
5.2 Class 2
5.3 Class 3
5.4 Class 4
5.5 Class 5
5.6 Class 6
5.7 Totals

8,773,993

14,339,550

5,568,643

4,064,315

1,103,954

33,850,455

55,605,151

33,850,456
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Annual Statement for the year 2012 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

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 9.7

8

Total from
Col. 6
Prior Year

9
% From
Col. 7
Prior
Year

10

Total
Publicly
Traded

1
Total
Privately
Placed

(@)

6.

Industrial & Miscellaneous (unaffiliated)

6.1 Class
6.2 Class
6.3 Class
6.4 Class
6.5 Class
6.6 Class

1
2

3 .
4 .
5 .
6 .

6.7 Totals

26,156,335

75,468,501

35,364,656

993,811

137,983,303

182,012,305

137,983,304

1.

Hybrid Securities

7.1 Class
7.2 Class
7.3 Class
7.4 Class
7.5 Class
7.6 Class
7.7 Totals

1 .
2 .
3 .
4 .
5 .
6

8.

Parent, Subsidiaries and Affiliates

8.1 Class
8.2 Class
8.3 Class
8.4 Class
8.5 Class
8.6 Class
8.7 Totals

1 .
2 .
3 .
4 .
5

6 .
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Annual Statement for the year 2012 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 9.7 Prior Year Year Traded (a)
9. Total Bonds Current Year
94 Classt @ 37,072,990 | 144913059 | 822072341 5,903,610 13892281 271486121 90513} XXX XXX 271486123\
92 Class2 @ 25040411 7605404 | 183442571 284543021 o487 XXX XXX 28454303
93 Class3 N R B D S I DT BRSO XXX XXX
94 Cassd O Y U REEREE R RN IR XXX XXX
95Cass5 O N Y © XXX XXX
96 Clss6 el © XXX XXX
o7 Totals 95TTE3T [ 152518463 [ 100551491 [ 5,903,610 138928 [0) 299940423~ 100000 XXX XXX 209940426 [
9.8 Line 9.7 as a % of Col. 6 13.195 50.850 33.524 1.968 0.463 100.000 XXX XXX XXX 100.000
10. Total Bonds Prior Year
104 Classt 69212267 | 185981270 | 70768875 | 12216974 | 3971835 | XXX XXX 3421512211 97351 sMzistaa ) oo
102Ckss2 o088s2| || XXX XXxf 9308862 | 2649 9%08852|
103 Clss3 XXX XXX
104 Clssd XXX XXX R Y RN ERURRRER
105 Clss5 XXX XXX e
10§ Class6 XXX XXX |
107 Tols 69212267 [ 185981210 | 8ooT7T2r | 12216974 [ seTiess| XXX XXX DR 361460073 [ 100000 [ 314600731
10.8 Line 10.7 as a % of Col. 8 19.693 52.917 22.784 3.476 1.130 XXX XXX 100.000 XXX 100.000
11.  Total Publicly Traded Bonds
MACasst 370712990 | 144913069 | 82207235 | 5,903,610 1389229 | 271486128 | 90513 sttt 9o7.351| 271486123 | XXX
M20Cass2 2504641 | 7605404 | 18344257 | L 28454302 9.487 o 9308882| 2649 28454302 XXX
M3 Class3 XXX
MAClassd s s XXX
MBEClass5 s XXX
116 Classs ............................. XXX
M7 Towls 95TTE3T [ 152518463 | 100551492 [ 5,903,610 IRECCEEC] 299940425 |~ 100000 31460073 100000 | 299940425 | XXX
118 Line 11.7asa%of Col 6 | 1319 | 50850 | 8s4| 198 0463 100000 [ XXX f XXX XXX 100000 |~ XXX
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9 13.195 50.850 33.524 1.968 0.463 100.000 XXX XXX XXX 100.000 XXX
12. Total Privately Placed Bonds
120 Class 1 XXX
122 Class2. N B A SN SR XXX
123 Class3 'S § REP= | XXX
124 Class4 N . = | XXX
125 Class5 19 19 | XXX
126 Classs ............................. XXX
127 Totals IV TUTEE DU B XXX
128 Line127asa%ofCol,6 | XXX | XXX | XXX XXX
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9 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 $ )
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$

Ocurrentyear,$

0;NAIC2S$

O;NAIC3$

0;NAIC4 §

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 2012 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 Year
orLess

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 9.5

8
Total from
Col. 6
Prior Year

9
% From
Col. 7
Prior Year

10
Total
Publicly
Traded

11
Total
Privately
Placed

U.S. Governments
1.1 Issuer Obligations

1.5 Totals

1,190,248

51,831,878

_______ 40,357 407
845,797
70,731

93,379,533

....... 4.’2.931,1 2

97,489,590

93,379,532

....... 4.’2.931,1 2

41,273,935

All Other Governments
2.1 Issuer Obligations

2.5 Totals

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations

3.5 Totals

0.333

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations

4.4 Other Loan-Backed and Structured Securities
4.5 Totals

U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 lssuer Obligations

5.4 Other Loan-Backed and Structured Securities
5.5 Totals

8,773,993

14,339,550

4,064,315

33,850,455

55,605,151

33,850,456

Industrial and Miscellaneous
6.1 Issuer Obligations

6.4 Other Loan-Backed and Structured Securities
6.5 Totals

14,645,116

7,266,380

55,642,957

19,298,251

1,999,647

993,811

120,941,346

737,997

16,193,987

28,564,278

150,102,520

120,941,346

737,997

16,193,987

28,564,277

28,660,977

83,073,906

53,708,914

166,437,608

166,437,607

Hybrid Securities
7.1 Issuer Obligations

7.3 Commercial Mortgage-Backed Securities

7.4 Other Loan-Backed and Structured Securities
7.5 Totals

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations

8.4 Other Loan-Backed and Structured Securities
8.5 Totals




60IS

Annual Statement for the year 2012 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 1"
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 asa % of Col. 6 Col. 7 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Year Line 9.5 Prior Year Prior Year Traded Placed
9.  Total Bonds Current Year
O.1 lssuerObligatons | 208348% | 12817213 | 0016869 | 38| | 24362789 | 74802 | Xxx ool XXXl 24362789 |
9.2 Residential Morigage-Backed Securifies | 5OITA08 | 12108286 | 6415205 | 4,909,799 1389228 | 2080713 os9| XXXl XXX 20830713
9.3 Commercial Mortgage-Backed Securiies | . 6489252 | 8504714 | 219681 773847 | 5726| XXX XXXl e8|
9.4 Other Loan-Backed and Structured Securies 7,266,380 19,298,251 1,999,647 28,564,278 9.523 XXX XXX 28,564,277
95 Totals V5TTE/ | 152518464 [ 100851492 [ 5,903,610 1328 [ 290940427 | 100000 [ XXx XXx 2990427 |
9.6 Line 9.5 as a % of Col. 6 13.195 50.850 33.524 1.968 0.463 100.000 XXX XXX XXX 100.000
10. Total Bonds Prior Year
10.1 Issver Obligations 45889387 | 137,081,140 | et XXXl XXX | augsM0 | 073 agsi0 |
102 Residental Morigage-Backed Securies | . 2832200 48050130 | 15306114 | 12216,974 C3amEss| XXX XXXl 102867963 | 29.269 (102867963
103 Commercial Mortgage-Backed Securifes || XXX XXX
104 Other Loan-Backed and Structured Securiies XXX XXX
105 Totels 69212267 | 185081270 | o2 | 12216974 EEZEET XXx | XXx [ w4003 | 100,000 1ae0073 [
10.6 Line 10.5 as a % of Col. 8 19.693 52.917 22.784 3.476 1.130 XXX XXX 100.000 XXX 100.000
11.  Total Publicly Traded Bonds
1.1 Issver Obligaions 208348% | 12817213 | 0016869 | 38| | 224362789 | 4802 | 4850210 | 07311 24362789 | XXX
1.2 Residental Morigage-Backed Securies | BOITA04| 12108285 | 6415206 | 4,909,799 1389229 | 2080713 os9| 102867963 | 29.269 20880713 XXX
1.3 Commercial Morigage-Backed Securites .| ... .. 6489252 | 8504718 | 219681 ol 17173848 | 726 17173848 | XXX
114 Other Loan-Backed and Structured Securiies 7,266,380 19,298,251 1,999,647 28,564,278 9.523 28564278 | XXX
M5 Totls vETIER | 152518464 [ 100861493 | 5,903,610 13229 290940428 | 100000 [ BI460073 | 100,000 200040428 XXX
116 Line 115asa%ofCol6 18195 50850 | B24| 1968 ooses| 100000 | XXX XXX XXX 100000 | XXX
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9 13.195 50.850 33.524 1.968 0.463 100.000 XXX XXX XXX 100.000 XXX
12. Total Privately Placed Bonds
124 Issuer Obligations | 1 AREP= | XXX
122 Residential Morigage-Backed Securies | | \l N = | XXX
12.3 Commercial Morigage-Backed Securities | .| NNIINN L XXX
12.4 Other Loan-Backed and Structured Securites XXX
s Totls o XXX
126 Line 125asa%ofCol 6 XXX XXX XXX XXX
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9 XXX XXX XXX XXX
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Annual Statement for the year 2012 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
_________________ 11,026,267
,,,,,,,,,,,,,,,, 160,228,865
,,,,,,,,,,,,,,,, 165,982,906
__________________ 5,272,226
5,272,226

2
Bonds
_________________ 11,026,267
,,,,,,,,,,,,,,,, 160,228,865
,,,,,,,,,,,,,,,, 165,982,906
__________________ 5,212,226
5,272,226

—
&

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




11.

3.2

3.3

4.1
4.2

Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14

Unrealized Valuation increase/(decrease):
3.1  Section1, Column17
32  Section2, Column19

Total gain (loss) on termination recognized, Section 2, Column22 w o A R
Considerations received/(paid) on terminations, Section 2, Column 1NO N |
Amortization:

6.1  Section1,Column19
6.2  Section2, Column21

81  Sectiont,Column18
82  Section2, Column20

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6+7+8)
Deduct nonadmitted assets
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Future Contracts

Book/adjusted carrying value, December 31 of prior year

Change in variation margin on open contracts:
3.11  Section 1, Column 15, current year minus

3.12  Section 1, Column 15, prior year

Add:
Change in adjustment to basis of hedged item:
321  Section 1, Column 17, current year to date minus

3.22  Section 1, Column 17, prior year

Change in amount recognized

3.23 Section 1, Column 16, current year to date minus )
3.24 Section 1, Column 16, prioryear e AR A

Subtotal (Line 3.1 minus Line 3.2)

Variation margin on terminated contracts during the year (Section 2, Column 16)

Less:
421 Amount used to adjust basis of hedged item (Section 2, Column 17)

422 Amount recognized (Section 2, Column 16)
Subtotal (Line 4.1 minus Line 4.2)

S
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Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replicated (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

Cash Instrument(s) Held

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open
9 10 1 12 13 14 15 16
NAIC NAIC
Designation or Designation or
Other Notional Book/Adjusted Book/Adjusted Other Book/Adjusted
Number Description Description Amount Carrying Value | Fair Value | Effective Date | Maturity Date Description Carrying Value |  Fair Value CUSIP Description Description | Carrying Value |  Fair Value
XXX XXX XXX XXX XXX XXX

9999999

Totals
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Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year to Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
(Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset) (Synthetic Asset)
Number Transactions Number Transactions Number Transactions Number Transactions Number Transactions
of Positions Statement Value of Positions Statement Value of Positions Statement Value of Positions Statement Value of Positions Statement Value
. Beginning Inventory |
. Add:  Opened or Acquired
TransaCtlons ........................................................................................................................................
. Add: Increases in Replication
(Synthetic Asset) Transactions
StatementValue | .. XXX oo XXX oo XXX o XXX oo XXX o
. Less: Closed or Disposed of
vt ||l NON E ____________________________________________________________________________
. Less: Positions Disposed of
for Failing Effectiveness
Crlterla .................................................................................................................................................
. Less: Decreases in Replication
(Synthetic Asset) Transactions
Statement Value XXX XXX XXX XXX XXX
. Ending Inventory
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Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, Section 1, Column 14

PartB, Section 1, Columnt4
Total (Line 1 plus Line 2)
Part D, Column 5

Part D, Column 6

Fair Value Check

7. PartA, Section 1, Column 16
8. Part B, Section 1, Column 13
9. Total (Line 7 plus Line 8)

Part D, Column 8

. PartD, Column 9

Potential Exposure Check

Part A’ SeCtlon 1’ C0|umn 21 .....................................................

Part B’ SeCtion 1’ COlumn 19 .....................................................
Part D, Column 11

SI14



Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

-
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+2+3+4+5-6-7+8-9)

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

666,816

825,862

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

SI15




Annual Statement for the year 2012 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 BJ/ACV. 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
CORPORATE OFFICE BUILDING (500 Exchange St) |~ |Providence Rl 06/20/2007 | 12131/2012 | 122872435 |  82329261| 32375560 | 32375550 | 2458343 | | 2772501| 314248 | 10939962 | 6029888
0199999 Properties occupied by the reporting entity - Health Care Delivery 122,872,435 82,329,261 32,375,550 32,375,550 2,458,343 2,772,591 314,248 10,939,952 6,029,888
I I I I I
0399999 Total Properties occupied by the reporting entity 122,872,435 82,329,261 32,375,550 32,375,550 2,458,343 2,772,591 314,248 10,939,952 6,029,888
122,872,435 82,329,261 32,375,550 32,375,550 2,458,343 2,772,591 314,248 10,939,952 6,029,888

0699999 Totals



Annual Statement for the year 2012 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
CORPORATE OFFICE BUILDING (500 Exchange 8t) . |Providence Rl | 12812012 |DimeoCorp e N DS DERRPR: |
0199999 Acquired by purchase 3,469

0399999 Totals




Annual Statement for the year 2012 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 Book/Adjusted Exchange Realized Total Gross Income Taxes,
Permanent Carrying Than Total Total Foreign | Carrying Value | ~ Amounts Gain Gain Gain Earned Repairs,
Description Name Improvements | Value Less Temporary | Current Year's | Change in Exchange Less 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. Changein | Encumbrances 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. on Disposal Year Disposal Disposal Disposal Encumbrances Incurred

€03

0399999 Totals
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Annual Statement for the year 2012 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 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE 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 2012 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 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 " 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Book/Adjusted Current Year's | Current Year's Total
Name of Carrying Unrealized | (Depreciation) Other than Capitalized Foreign
CUsSIP Vendor or NAIC Date Type Value Valuation or Temporary Deferred Exchange Commitment | Percentage
Ident- Name General Desig- Originally and Less Increase (Amortization)/ Impairment Interest and Change in Investment | for Additional of
ification or Description Code City State Partner nation Acquired Strategy | Actual Cost Fair Value | Encumbrances | (Decrease) Accretion Recognized Other B./A.C.V. Income Investment | Ownership
BLACKSTONEMADISONAVEN | [NEWYORK |NY  |BLACKSTONE MADISON AVE 0610112011 Bl el 7wet0s| 7405 | seer| | e
GUGGENHEIM HIGH-YIELDPLU| = NEWYORK NY  |GUGGENHEIMHIGH-YIELDPL| . .06/01/2011 7| .. 9865563 | 11394484 | 11,394,484 1828921\ 0.260
INTL PLANSOLUTIONS, LLC - | NEWCASTLE DE  [BCBSA . A . 06/26/200 Co| L 1233845 1299059 | 1,299,059 L N I IS IS PP I 2190
PRIMUSHIGH YIELDBONDFU | BOSTON | MA ~ |SHENKMANCAPITAL 0613012011 7| 10825145 | - 11,293,796 | 11,293,796 Aezran 729013\ 0.670
........ SCS CAPITALPARTNERS, LLC | ~ =~ |BOSTON ~ ~  |MA ~ |SCSCAPITAL PARTNERS, LL (060112011 - 13| 9492756 | - 9942640 | 9942840 | 449884\ | b | 100
‘‘‘‘‘‘‘‘ SKYBRIDGEHEDGEFUND = | =~ |NEWYORK ~ ~ INY ~ |SKYBRIDGECAPITAL | (060112012 - 10| 11208785 | 1120113 1200113 @672 ] 0sTes ) 0.360
THEINSTITUTE | . PROVIDENCE = Rl |THEINSTITUTE = A . .01/01/2007 .. 2320711 2199870 | 2,199,870 (1430808)| 100.000
1999999  Other - Joint Venture, Partnership or Limited Liability Interests - Unaffiliated 45,628,023 48,045,067 48,045,067 1,071,237 1,938,758 XXX
3999999  Subtotal Unaffiliated 45,628,023 48,045,067 48,045,067 1,071,237 1,938,758 XXX
4199999 Totals 45,628,023 48,045,067 48,045,067 1,071,237 1,938,758 XXX
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Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
1 2 Location 5 6 7 8 9 10 1
3 4
Name of Additional
CUSIP Vendor or Date Type Actual Cost Investment Amount Percentage
Ident- Name General Originally and at Time of Made After of of
ification or Description City State Partner Acquired Strategy Acquisition Acquisition Encumbrances Ownership
... |PRMUSHIGHYELDBONDFUNDLP |NEWYORK  INY DIVIDEND REINVESTMENT | 12812012 | A0\ 729978 ) |
............ SKYBRIDGE HEDGEFUND ~~~~  [BOSTON  |MA SKYBRIDGE . . ... . |.... 0901012 7| . . 10000000 Co 20878 |
1999999  Other - Joint Venture, Partnership or Limited Liability Interests - Unaffiliated 10,729,973 1,208,785 XXX
I I I
3999999  Subtotal Unaffiliated 10,729,973 1,208,785 XXX
4199999 Totals 10,729,973 1,208,785 XXX
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Annual Statement for the year 2012 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

2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Name of Carrying Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Foreign
CUsIP Purchaser or Date Value Less Valuation or Temporary Deferred Change in Exchange Value Less Exchange Realized Total
Ident- Name Nature of Originally Disposal | Encumbrances,| Increase | (Amortization)/ | Impairment | Interestand B/AC.V. Changein | Encumbrances Gain (Loss) | Gain (Loss) Gain (Loss) Investment
ification or Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration | on Disposal | on Disposal on Disposal Income
BLACKSTONE MADISONAVE NEWYORK  [NY.  |VARIOUS | omot2ott | 12eseoi2 | s41189| | .. .|| ... .| ... . 5411839 | s4mta4| | 2128 21285
1999999  Other - Joint Venture, Partnership or Limited Liability Interests - Unaffiliated 5,411,839 5,411,839 5,433,124 21,285 21,285
3999999  Subtotal Unaffiliated 5,411,839 5,411,839 5,433,124 21,285 21,285
4199999 Totals 5,411,839 5,411,839 5,433,124 21,285 21,285




Annual Statement for the year 2012 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 11 12 13 14 15 16 17 18 19 20 21 22

F Current

o Rate Year's Total

r Used Other Foreign Admitted

e NAIC To Book / Unrealized Current Than Exchange Amount Amount Stated

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

CUsIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) /| Impairment in Rate Rate When & During Maturity

Identification Description Code | n | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
912828-GD6 |TSYINFLIXNB T 2350182 133317 | 2,666,340 | 2,000000 | 2413671 48560 | o (8907) | 2375 09641 25169 53,738 | 11/18/2009 | 0111512017
912828-JE1 (TSYINFLIXNB T 3002871 | 124869 | 3,746061 | 3,000000 | - 3267549 | 68,100 (®B8T) | . 1375 | 07T 204411 43843 | 0211012011 | 0711512018
912828-LA-6 |TSYINFLIXNB T 2196132 131857 | 28371137 2,000,000 | 2258820 45860 | (13488) | 1875 | AA83 | W 18,767 . 40070 11/18/2009 | 07/15/2019
912828-Tv-2 |USTREASURY =~ - T 1005859 | 100828 | 1008280 | 1,000000 | 10057220 | @8 1250 1166 AO | 24 10/31/2012 | 10/31/2019
912828-CA-6 |USTREASURYNB c . oo 529219 | 104238 | 521,190 | 500000 | 5200004 (G I N 40001 0233\ FA | 784 10,000 | 07/26/2012 | 02/15/2014
912828-DV-9 |USTREASURYNB c. . T 5272988 | 108992 | 5994560 | 5500000 | 54285841 | 825\ 41251 4766 | MN | 2048 | 226,875 | 09/14/2006 | 05/15/2015
912828-EN-6 |USTREASURYNB ¢ . T (1955703 | 11813 2,236,260 | 2,000000 | 1984069 | | 5062 oo 4500 | 48581 MN | 1685 90,000 | 08/29/2006 | 11/15/2015
912828-EW-6 |USTREASURYNB c . oo 8013945 | m2711| 8eT8TAT | 7,700,000 | 78615911 | “8816) ol 4500 | 381 FA | 130879 | 346,500 | 09/15/2009 | 02/15/2016
912828-GH-7 |USTREASURYNB c. . T 3432871 16563 | 4079705 | 3,500,000 | 3467685 | | 6917 4625\ 49341 FA | 61143 . 161875 | 05/24/2007 | 0211512017
912828-NL-0 (USTREASURYNB ¢ . T (5016211 | 103875 | 5193750 | 5000000 | 5008274\ | G2 1875\ 18151 D 29 140,625 | 06/29/2010 | 06/30/2015
912828-PC-8 |USTREASURYNB - T 5477148 109750 | 5487500 | 5000000 | 5467570 | | o5y 2625|1372 MN | UECLE DU 65625 | 10/31/2012 | 11/15/2020
912828-FQ-8 |USTREASURYNOTE c. . T (2543855 M5750 | 2893750 | 2,500000 | 2519072\ @r2o) oo 4875\ 4698 | FA | 46034 121,875 | 03/30/2007 | 08/15/2016
912828-NU-0 |USTREASURYNOTE c . oo 549,163 | 100375 | 548048 | 546000 | 5419691 | aea o 07501 0170 FA | A7 | 08/15/2012 | 08/15/2013
912828-RT9 |USTREASURYNOTE v T 70633146 102656 | TeAT8IZ | 7450000 | 78323491 | (G20 I 1375 0981 MN | 9006 | 3,438 | 12/26/2012 | 11/30/2018
912828-RY-8 |USTREASURYNOTE c. T 2046484 | 102602 | 2,052,040 | 2,000000 | 2045249\ | 2 1375\ 0988 4O | [CH P 13,750 | 10/31/2012 | 12/31/2018
912828-TH-3 |USTREASURYNOTE oo 1971406 | 98766 | 1975320 | 2,000,000 | 2 R D L I N B 08751 1093 | 4 | 7323 | 08/28/2012 | 07/31/2019
912828-T)-9  |USTREASURYNOTE . T (5047031 | 99344 5960640 | 6,000000 | SO4T866 | | 85| 1625 AT E FA b 6827 .| 110012012 | 08/15/2022
912828-GS-3 |USTREASURYNOTES ¢ . T (4462793 | 16789 | 5255505 | 4500000 - 4481008 | | 3820 ol 4500 46601 MN | 262011 202,500 | 10/04/2007 | 05/15/2017
912828-HA-1 |USTREASURYNOTES M T 5093438 | 18727 | 5936350 | 5000000 | 50488191 ©298) AT50| 4565 FA | 89708 | 237,500 | 10/18/2007 | 08/15/2017
912828:NT-3 |USTREASURYNOTES =~ T (5529297 | 109813 | 5490650 | 5000000 | 5519914\ | o383 2625\ 97 FA o A95TS| ] 11/09/2012 | 08/15/2020
912828-T-9 |USTREASURYNOTES LI 7130449 | 99820 | TASTAS0 7150000 | A0 A S N I A O R 0625| 0682 MS | nmawy o 101172012 | 09/30/2017
912628-Un6 [USTREASURYNOTES 1 5966484 | 99664 | 5979840 | 6000000 | 5966504 | | ol 0625| 0742| WN | 3297| | 1212612012 | 11302017
912628-RR3 |USTRESURYNOTES 1 5243369 | 103789 | 5189450 | 5000000 | 5239597 | | Gl 2000 1428 WN | 12983 50,000 | 11/08/2012 | 11/15/2021
0199999 U.S. Government - Issuer Obligations 92,419,734 | XXX 98,316,125 90,346,000 92,737,253 162,520 (104,538) XXX XXX XXX 618,619 1,808,014 XXX XXX
36200Q-YY-4 |GNMA 15 YR#569627 T 14638 109924 155420 1“8 R R I GOl 6.500 | 5660 | MON | o 935 | 051012002 | 02/15/2017
36201F-RA-7 |GNMAI15YR#581981 T C2TM5 ) 109041 2810 28973 20138 ()] I 6.000| 5550 | MON | 18 1,635 | 051012002 | 05/15/2017
36201B-HY-5 | GNMA |15 YR P/T POOL #578147 (A 381,276 | 108.094 | 4046751 374373 strAszy oo (G20 R 6.000| 5383 | MON | 1872 22,803 | 05/23/2002 | 06/15/2017
36201J-GM-5 | GNMA | 15 YR P/T POOL #584404 T 102498 | 108090 | mnoerT | 102338 102303 @) 5500 | 5497 | MON | e 5,754 | 05/31/2002 | 05/15/2017
36200R-KH-4 |GNMAT1SYR#57009%6 T 25063 | 10868t | 26869 24723 48120 Gof oo 6000 | 5777 MON | L 1,499 | 01/30/2002 | 12/15/2016
36200R-LW-0 |GNMA I 30-YR #570141 oo 17,102 118550 | 20274 fr2y LA S N IR T I B 6.500| 6613 MON | B 1,126 | 1212772001 | 12/15/2031
36211E-KW-7 | GNMA | PITPOOL #510709 T 2059 | foa297| 2138 2050 2046 @ 7000| 6962 MON | 2y 147 | 1171211999 | 1111512014
36211M-QZ-6 |GNMAIP/T POOL #517172 T oo 0srszy to42em 18355 ] 15681 18659 | anp o 7000 | 70141 MON | EA D 1,134 | 1171211999 | 111512014
36202F-DC-7_[GNMAII#004589 1 1236950 | 110660 | 1300287 | 1183062 | 1204786 | | @o) | 5000 | 4446 | MON | 4930 50,885 | 03/1612010 | 12/2012039
36202E-ZF-9 |GNVAIIPOOL#004342 1 1042827 | M04e2 | 1128985 | 1022242 | 1041629 | | @e. .. 5000 4718 MON | 4259 | 52244 | 01/29/2009 | 01/2012039
36202E-ZG-7 | GNMA Il POOL #004343 1 818,061 109.754 871,307 793,873 817,558 (118) 5.500 4478 | MON 3,639 44,484 | 02/12/2009 | 01/20/2039
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3620ENA3 |GNMAIIPOOL #3985 ool 452613 | 100879 | 42860 | 44858 | sl | (29 || 5500| 5507| MON | . 208 | 25091 12042007 | 062012037
36205R-XN-4 | GNMA PIT POOL #398584 1 o Tst| f2rea2| 90| 8150| 798| 20 7500 | 8461| MON | SUL 613 | 02/11/2000 | 06/16/2029
36207029 |GNMAPITPOOL #433774 1 (93190 | 119639 [ 100239 0 91307| @1 @l 7000 | 6491| MON | 83| 6413 | 08/15/2001 | 05/15/2028
36210B-WF-8 | GNVIA P/IT POOL #487646 1 5135| 122006 | 6377 5221| .. 50| 7500|8619 | MON | 3| ... 398 | 03102000 | 09/15/2029
36211EKG-2_|GNMAPITPOOL #510695 L DR 7841 100310 1% | Tl TISTL wl ] 8000 |  7889| MON | 2| ... 636 | 05/31/2000 | 11/15/2014
36211R-MX-4_[GNMA PITPOOL #520674 1 13719 | 108880 [ 14965 | 19663 18709 | @ 8000 | 8106 | MON | . ol 1093 | 0312812000 | 04/16/2030
36225AD23 | GNMAPITPOOL #780121 1 40344 | ttode2 | o ataa| s8] 895 | s 10000 8847| MON | I3 3794 | 04126/1995 | 04/16/2025
0299999 U.S. Government - Residential Mortgage-Backed Securities 4,304,146 | XXX 4,617,970 4,188,829 4,293,170 (2,457) XXX XXX | XXX 18,830 229,684 XXX XXX
3BI6GEQH |GNR2010AGA ) 4120 | 104040 | M01BSTM|  or0e22|  o7eee1| | (el | | 24| 2816| MON | 2600 31661 | 061612010 | 01/16/2040
0399999 U.S. Government - Commercial Mortgage-Backed Securities 984,120 | XXX 1,018,571 970,622 979,661 (1,652) XXX XXX XXX 2,600 31,661 XXX XXX
0599999 Subtotals — U.S. Governments 97,708,000 | XXX 103,952,666 95,505,451 98,010,084 162,520 (108,647) XXX XXX | XXX 640,049 2,069,359 XXX XXX
605580680 |MISSISSIPPISTATE fFE | 1000000 | 102425| 1024250 | 1000000 | 1000000 | || [ | s | a7ss| MN | 2908 17480 | 1021/2010 | 1110172014
1199999 U.S. States, Territories and Possessions (Direct and Guaranteed) Issuer O 1,000,000 [ XXX 1,024,250 1,000,000 1,000,000 XXX XXX XXX 2,908 17,450 XXX XXX
1799999 Subtotals — States, Territories and Possessions (Direct and Guaranteed) 1,000,000 [ XXX 1,024,250 1,000,000 1,000,000 XXX XXX XXX 2,908 17,450 XXX XXX
33BAZVT [FANNEMAE . [C T 1985430 | 104462 | 2080260 | 2000000 | 99419 | | 2009| || 2625| 2805\ MN | 5979| 52500 121282009 | 11/2012014
3133XG-VF-8_|FEDERAL HOME LOANBANK [C L B 4995915 | 103071 | 5153550 | 5000000 | 499532 | | 23] 5125 5207| FA | sl 256,250 | 05/24/2007 | 081412013
1ITEACD-9 |FREDDEMAC (. (2120280 | 104220 | 2084400 | 2000000 | 208229 | @O 3000 | 1481( W 25500 60,000 | 07/29/2010 | 07/28/2014
2599999 U.S. Special Revenue - Issuer Obligations 9,101,625 | XXX 9,327,190 9,000,000 9,041,910 (26,352) XXX XXX | XXX 128,996 368,750 XXX XXX
312967-4A7 | FEDERAL HOMELOAN GOLD | a2sea4 | oesss| o issre| 2SS\ 125895 | | @0 [ | 4500 | ado7| MON | 47t| 5756 | 111042004 | 06012019
312967-J7-8 _|FEDERAL HOME LOANGOLD 1 218465 | 109026 | 281737 | 218086 | 28102 | @ 4500 4516] MON | 88| 9,962 | 10/29/2004 | 05/01/2019
312044TX9 |FGA9596 1 8T | 00497 [ 933002 852080 | gras| | (20| S E 4500 | 4246 | MON | 3195 | 38,639 | 01/27/2011 | 12/01/2040
3128PXCFD3 FGUI7364 L B 3505926 | 105160 | 305162 | 3428254 | as0g2t | | @l ] 3000 | 2546 | MON | 8571| 104009 | 1112812011 | 12/01/2026
31336H-IN-1_|FGTWPLC080S 1 74136 | 100090 | 184684 | 169295 | 72807 @ .. 5500|5049 MON | 6| 9492 | 10/25/2004 | 03/01/2024
31280)-03-3 |FHARM 5/1POOL1G1374 1 525752 | 06722 | 81137 525793 | 525627 | | @ 2638 254 | MON | 2264 | 15949 | 12115/2006 | 1210112036
31204M-ACS FHLMC#EO2103 1 629950 | 105721 | 65453 | 619115 | 620301 | @2 4000 | 3471| MON | 2064 | 25,666 | 12/1612010 | 0710112025
3128S4-F)-1 | FHLMC ARM 3/1 POOL#1Q0169 1 . 281269 | 106977 00119 280545 | w23 | @ 2765|2385 | MON | 1258 7.210 | 0112412007 | 11/01/2036
3128KR-3N-2 | FHLMC GOLD #A61705 1 1,810,889 | 110.715 2,031,781 1,835,145 1,812,613 511 5.500 5.762 | MON 8,411 102,799 | 12/03/2007 | 06/01/2037
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3128L9-PP-2 |FHLMC GOLD #A75830 T . 837086 | 107967 | 903918 | 837217 836995 | ... @) 5500 | 5609 MON | 3837 | . 48071 05/13/2008 | 04/01/2038
312926-ZB-7 |FHLMC GOLD #A80738 T (1718226 | 109881 1,881,829 1712806 | AT R I @ 6000 60131 MON | 8563 | ... 104,471/| 08/22/2008 | 08/01/2038
312946-MX-1 |FHLMC GOLD #A97574 =~ T (1461125 108669 | 1519644 | 1398415 1465136 | | 088y o 5000 | 4412 MON | 5820 70,844 | 03/20/2011 | 03/01/2041
312966-WS9 |FHLMC GOLD #B14268 =~ T 270128 | 107010 | 289426 270466 | 20088 | aof oo 4500 | 4586 | MON | o1 12,910 | 11/17/2004 | 10/01/2019
3128M5-UZ-1 |FHLMC GOLD #G03%00 oo 689,959 | 108483 | sarzy 693862 | 690,064 | | L5 I N 5500 | 5727 | MON | 31801 39,326 | 03/04/2008 | 02/01/2038
3132HL-YH-0 |FHLMC GOLD#Q10712 ¢ T 2022728 104647 | 20500181 1958984 | 20227821 Sl 3000| 2613 MON | 4897 19,620 | 08/28/2012 | 09/01/2042
3128GW-2X-5 |FHLMC GOLD 15 YR #E92500 T (4o7s2| 107588 | o 43037 0 40002 03420 L ()] I 5000 | 44841 MON | LT 2,061 | 11/14/2002 | 11/01/2017
31294J-5N-4 | FHLMC GOLD 15-YR #E00853 T 186 103649 L I LE 2 T I @ 6.500| 0851 | MON | [N P 12| 12/20/2000 | 04/01/2015
3128GH-JZ5 |FHLMC GOLD 15YR#E81180 T 1485 | 105258 | 15298 | 4533 625\ o @) 7500| 6849 MON | EAN D 1,133 | 1212012000 | 08/01/2015
3128GW-2U-1 |FHLMC GOLD 15YR#E92587 T oo T340 107ses 8162 7586 7SS anp oo 5000 | 43911 MON | 820 ... 389 11/14/2002 | 11/01/2017
3128LX-R4-4 |FHLMC GOLD G02307 = T 12584 107700 | 1,250868 | 1169794 | 104899 S06 1 o 5000| 6291 | MON | 4874 60,156 | 06/18/2008 | 08/01/2036
31292H-BB-9 | FHLMC GOLD P/T POOL #C00934 T 4836 123441 ST 4635 4832\ 8000 | 8243 MON | 31 ... . 374 0412712000 | 03/01/2030
31403D-XF-1 |FNARM 5/1 POOL 745978 (A 485038 | t07.252| Siroe | 482700 g4 28| | @ 2962| 2833 | MON | vty 13,119 | 01/25/2007 | 10/01/2036
31411G-SF-0 |FNARM5/1 POOL 907818 T 829688 | 107215 8818341 822492 829267 | | ... @) 28761 2392 MON | (574 23,829 | 03/07/2007 | 01/01/2037
31411S-3C-8 |FNARM5/1 POOL 914395 T 590174 1 1063711 623415 . 586,076 | 589824\ | GI 2842\ 2688 | MON | 1388 20,762 | 04/09/2007 | 03/01/2037
31385Y-N3-5 |FNMA15YR#SS6710 oo 9,984 | 106.366| 103100 96931 . ore4l | GOl 7500 5930 | MON | 611 . . 743 | 04/0412001 | 11/01/2015
31388V-MM-7 |FNMA 15-YR#616064 T 10274 10740t 10990 0233 . 0232 (4] I 5500| 5343 | MON | 47| ... 580 10/25/2001 | 11/01/2016
31371H-DT-2FNMA 15YR PIT POOL #252214 T 1467 | 1027540 1484 (s I N I ()| T 6.500 | (100.000)) MON | 81 .. ... 99 | 1211011998 | 01/01/2014
31385P-50-3 | FNMA 15YR PIT POOL #549055 T (174210 105430 181881 w2y 07 E I GO 7500 | 7107 | MON | 08 1,326 | 11/17/2000 | 07/01/2015
31409G-SV-9 |FNMAS/1 ARM#870932 T 459089 | 107227 488698 | 455760 | 459001 (0] I 2750 | 2349 MON | 10441 22411 | 12/06/2007 | 10/01/2037
31411F-UW-2 | FNMA7/1 ARM#906997 (A 549,763 | 107.684 | 595262 | 552,786 | 5498181 | Ol ] 5362| 5543 | MON | 24700 30231 | 101052007 | 05/01/2037
31380S-3Z-4 | FNMA DWARF P/T POOL #449116 T 1997 | 1013951 1987 1960 (o ASSTE O 7000 7150 | MON | "l 157 | 11/0411998 | 11/01/2013
31371H-FA-1 |FNMAPIT POOL #252261 T S 2058 1012020 2752 27119 . 2709 ()] T 6500 | 63151 MON | B 187 | 01/04/1999 | 02/01/2014
31371H-X4-5 |FNMAP/TPOOL #252799 oo MA73| 103760 | 120831 neery oo L0220 N £ I N 7000 | 7449 MON | 681 604 | 09/08/2000 | 10/01/2014
31371J-S70  |FNMAP/TPOOL #253542 T 7,558 | 106367 | 740 N TA% 7Aoo (L] I B 7500 | 7183 MON | 47| ... 555 1/7/2000 | 12/01/2015
31379R-EM-6 |FNMAPIT POOL #426840 T 40816 | 116578 | - 43206| S 8042 (0] N I 9500 | 8519 MON | 240 3,556 | 05/29/1998 | 01/01/2025
31379X-H3-2 |FNMAP/TPOOL #432350 T 40341 101584 40441 39821 5L D I 20 6.500| 2715 MON | 20 286 | 011211999 | 06/01/2013
31383H-PW-8 |FNMAP/TPOOL #503637 T 7196 103516 T442\ [0 [l I @ 6.500| 6585 | MON | ¥ 489 | 05/18/1999 | 06/01/2014
31403C-6L-0 |FNMAPOOL #745275 (A 821,488 | 108.757| o216 843362 | 8224311 | 8 5000 | 5645 MON | 35141 43285 05/13/2008 | 02/01/2036
31407X-XZ-9 |FNMAPOOL #844096 T . 6019941 110184 659,182 1 . 598255 | . 601708 | | ()] I I 6.000| 580 MON | 2911 36,990 | 11/16/2005 | 11/01/2035
3138E0-KJ-7 (FNMAPOOL #AJ7496 ¢ T 1,838,537 | 105628 | 1,880,881 1,780,665 | 1835635 | | 2886) | 3000 2396 | MON | 44521 53,531 | 12/09/2011 | 12/01/2026
31304E-F2-9 |FNR200567HG oo 1520859 | 108296 | 1624440 | 1,500,000 | 1502805 | | @gony 5500 | 5413 | MON | 68751 . 82,500 | 07/20/2005 | 01/25/2035
3128JR-P7-5 | FREDDIE MAC 7/1 ARM POOL 84764 T 691,153 | 108096 | 748629 | 692559 | 691123 | ((5)] I 57721 8701 MON | 6,583 | . 41,637 | 082212007 | 11/01/2036
2699999 U.S. Special Revenue - Residential Mortgage-Backed Securities 24,826,718 | XXX 26,429,501 24,587,416 24,808,542 (12,458) XXX XXX | XXX 93,506 1,055,726 XXX XXX
3199999 Subtotals — U.S. Special Revenue 33,928,343 | XXX 35,756,691 33,587,416 33,850,452 (38,810) XXX XXX XXX 222,502 1,424,476 XXX XXX
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025537-AG-6 | AMERICAN ELECTRIC POWER |2FE .. 598806 | 100032| 600,192 .. 600000 | 598815 | 2 T 2950 | 29951 oD W] 1172812012 | 12/15/2022
02580E-CN-1 | AMERICAN EXPRESSBKFSB ~~ |C 1FE (1927460 | 101447 2,028,940 . 2000000 1993862 .. 20051 5500| 6680 AO | 2907 110,000 | 08/27/2009 | 04/16/2013
02666Q-F4-0 | AMERICAN HONDA FINANCE 1FE 3741831 105790 | 396,713 3750000 srdg22 | | (L O I 35001 3579 MS | 3828 | 13,125 | 03/09/2010 | 03/16/2015
03076C-AB-2 | AMERIPRISE FINANCIALINC -~ | TFE | 2,000,000 | 113195 | 2263900 | 2,000,000 | 2000000 | oo 5650 | 5730 MN | 144390 113,000 | 11/18/2005 | 11115/2015
78387G-AP-8 |AT&TINC -|c 1FE_ (1002130 107420 1,074,200 . 1000000 1000840 | @O 5100 5124\ MS | (IUTE DU 51,000 | 05/07/2008 | 09/15/2014
060505-BS-2 | BANK OF AMERICACORP =~ |C 1FE (1485975 | 107920 1,618,800 . 1800000 LA N (72 R 4750 | 49281 FA | 29688 71,250 | 07/19/2005 | 08/01/2015
06051G-EH-8 | BANK OF AMERICA CORP MTN 4 B L 895900 | 114.165| 1141850 | 1000000 | 906835 | | 8ATIL ] 5000 6563 MN | 6667 | 50,000 | 08/24/2011 | 05113/2021
067901-AF-5 |BARRICK GOLD CORP R C|2FE 1998339 | 104620 | 2,092,400 . 2000000 A I I 1 I 2900 29401 MN 49941 58,000 | 09/13/2011 | 05/30/2016
071813-BD-0 |BAXTERINTERNTLING 1FE STATT9 | 103047 1 386,426 3750000 34823 | N I 1850 | 1871 3199 3,970 | 121412011 | 01/15/2017
05531F-AL-7 |BB&T CORPORATION 1FE 648817 101201 657,807 .. 880000 648908 | | ... LN I D 1600 | 16451 FA | 3988 | ]| 08/07/2012 | 08/15/2017
05531F-AM-5 | BB&T CORPORATIONMTN 1FE (1762811 100447 | 1,772,890 1765000 1762865 | 22 N I 1450 14801 W 2844\ | 11142012 | 01/12/2018
075887-AU-3 |BECTONDICKINSON TE | 645762 | 118531 | 770452 650,000 | bar062 | | CC 1 N D 50001 5149 MN | 4183 32,500 | 05/11/2009 | 05115/2019
084670-AV-0 | BERSHIRE HATHAWAY INC 1FE_ 999170 105278 | 1,052,780 1000000 999635 | | (0 Y B 32001 3244\ FA | 124440 32,000 | 0204/2010 | 02/11/2015
06406H-CA-5 | BK OF NY MELLON MTN  2.4% 1/1 C|1FE .. 998190 | 104760 | 1,047,600 1000000 998564 | | B4l 2400 | 24524 o 10933 15,600 | 11/17/2011 | 01/17/2017
10112R-AR5 |BOSTONPPTYSLP c . CZFECL 1,117,100 | 118300 | 1,183000 | 1,000,000 | 1105450 | aen) oo 5625| 4088 | MN | [0 DU 56,250 | 12152011 | 11/15/2020
10138M-AK-1 | BOTTLING GROUPLLC -|c 1FE (1043690 | 18076 | 1,239,798 1050000 1045806 | | ST 525\ s2my A 248140 53,813 | 01/14/2009 | 01/15/2019
111320-AG-2 | BROADCOMCORP L |1FE 993709 | 98850 | 988,500 1000000 993921 220 2500 25881 FA | 9375 | | 08/13/2012 | 08/15/2022
14040H-AY-1 | CAPITAL ONE FINANCIAL CO C|2FE o 9713841 15316 1,153,160 1000000 974480 | | 2330 AT50| 5188 4 21903 | 46972 | 08/24/2011 | 07115/2021
14912L-2Y-6 | CATERPILLAR FIN SERV CRP . 1FE (1134050 | 14815 1,148,150 . 1000000 | 10843241 | 4830 5500 | 2754\ MS | 161941 ) 55,000 | 12120/2010 | 03/15/2016
92344S-AP-5 | CELLCOPARTVERIZON c . TE | 1,987,140 | 104974 | 2099480 | 2,000,000 | 1996892 | 27031 ] 5550 | 5781\ FA | 46250| 111,000 | 01/30/2009 | 02/01/2014
172967-EH-0 |CITIGROUPINC -|c 1FE_ 1086820 17815 1,178,150 . 1000000 1070818 | (13572 ool 6.000| 4341\ FA | 22667 60,000 | 101252011 | 08/15/2017
172967-EZ0 |CITIGROUPING 1FE 1,989,900 | 107.284 | . 2,145,680 . 2000000 1996097 | 2007\ 5500 | 56951 AO | 2222\ 110,000 | 09/17/2009 | 10/15/2014
172967-FW-6 |CITIGROUPINC TE | 1,104450 | 110780 | 1107800 | 1,000,000 | 1100439\ @y 4450 1858\ 4 | CANEH B 10/31/2012 | 01/10/2017
200340-AN-7 |COMERICAINC 1FE 823977 108591 871,126 . 825000 824428\ | 2000 30001 3050 MS | 7219\ 24750 | 09/13/2010 | 09/16/2015
20826F-AA-4 | CONOCOPHILLIPS COMPANY 1FE (1748285 | 99682 | 1,744,435 1750000 1748296 | | LA N 2400 24261 9D | 2800 o 12/04/2012 | 12/15/2022
22160K-AF-2 | COSTCO WHOLESALE CORP 1FE 1,207,088 | 100681 | 1,308,853 1300000 1207023 S| R(UVR I Y AL I U I 111282012 | 12/15/2019
067383-AB5 CRBARDINC = 1FE 1,996,780 | 105232 | 2,104,640 . 2000000 1998018 | 615 2875 29301 W o 65140 57,500 | 12/15/2010 | 01/15/2016
22546Q-AE-7 | CREDIT SUISSE NEW YORK TFE | 2,050,060 | 105455 | 2,109,100 | 2,000,000 | 20288471 | (2388)) o] 3500 | 2848 | MS | 190861 70,000 | 04/07/2011 | 03/23/2015
2254C0-TC-1 | CREDIT SUISSE NEW YORK 1FE_ o 997790 101646 | 1,016,460 1000000 999816 | | ae 50001 514 MN | 63891 50,000 | 05/01/2008 | 05/15/2013
233851-AH-7 | DAIMLER FINANCENALLC 1FE 2185700 | 103901 2,285,822 . 2200000 2189258 | | 2716 | 2625\ 27841 MS | 17004 57,910 | 09/07/2011 | 09/15/2016
26442C-AF-1 | DUKE ENERGY CAROLINAS | AL 1613220 | 104473 | 1,567,005 | 1,500,000 | 1522238 | 4540 L] 5750 | 4045\ MN | mo2ty oo 86,250 | 01/28/2009 | 11/15/2013
26441C-Al-4 | DUKEENERGYCORP -|C . o |%FE 996,160 | 101788 | 1,017,880 1000000 996286 | | 1260 3050 | 3M9p FA 4o 4] 08/13/2012 | 08/15/2022
278058-DG-4 |EATONCORP ¢ IR C|FE 999650 | 106219 | 1,062,190 1000000 999905 | | (£ N 5950 | 60471 MS | 16693 59,500 | 03/11/2009 | 03/20/2014
278058-DH-2 |EATONCORP R L |%FE 994940 126538 | 1,265,380 1000000 996459 | | L I 6950 | 744\ MS | 194990 69,500 | 03/11/2009 | 03/20/2019
278865-AL-4 |ECOLABINC =~~~ = . C|%FE 849456 | 111618 | 948,753 .. 850000 849504 | | T I N 4350 | 44051 9D 2362 | 36975 | 121052011 | 12/08/2021
263534-CB-3 | EI DU PONT DE NEMOUR C 1FE 998,590 [ 109.852 1,098,520 1,000,000 998,858 120 3.625 3.675 JJ 16,715 36,250 | 09/20/2010 | 01/15/2021
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291011-AY-0 |EMERSONELECTRICCO ~~ ~ |C 1FE J1o12mo | M9720| 1,197,200 . 1000000 1008809 | | oy 4875| 4778\ AO | 102021 48,750 | 02/19/2009 | 10/15/2019
26875P-AK-7 |EOGRESOURCESINC C|TFE .. 99353 | 100704 | 1,007,040 1000000 9381 L O I 2625\ 27131 MS |\ 8094 | 0912072012 | 03/15/2023
26884A-AZ-6 |ERPOPERATINGLP L |%FE 1018820 112641 1,126,410 . 1000000 17219 asso oo 46250 4439\ JD | 2056 | 46635 1211612011 | 12/15/2021
302570-BD-7 |FPLGROUP CAPITALINC C|%FE (1663772 18014 | 1,911,827 1620000 | 1850027 | @969 6000| 5720 MS | 324000 97,200 | 04/08/2009 | 03/01/2019
36962G-3U-6 | GENERAL ELEC CAPCORP c. TFE | 2182060 | 118753 | 2375060 | 2,000,000 | 2131267 | (22530) o f | 5625| 4220 MN | 187501 112,500 | 12/20/2010 | 05/01/2018
36962G-4C-5 | GENERAL ELEC CAP CORP 1FE_ 2086140 | 107471 2,143,420 . 2000000 20200811 | M8 59001 5197 | MN | 18733 118,000 | 06/11/2009 | 05/13/2014
373334-JM-4 | GEORGIA POWER COMPANY G 1FE (1,399,104 | 104436 | 1,462,104 . 1,400000 | 1399830 | | L O I 6000 61061 MN | 14000 84,000 | 11/12/2008 | 11/01/2013
38141E-A7-4 | GOLDMAN SACHS GROUPINC ~~ |C TFE | 2022060 | 105539 | 2110780 | 2,000,000 | 2013864 1 | @988) | 3700 | 3453 | FA | 30833 | 74,000 | 04/04/2011 | 08/01/2015
38144L-AB6 | GOLDMAN SACHS GROUP INC 1FE 1035660 | M7.962| 1,179,620 . 1000000 | 1020079 | G 6250 | 5834 | MS | 2083 62,500 | 05/01/2008 | 09/01/2017
38141G-CM-4 | GOLDMAN SACHS GROUP INC BD L |1FE 495025 | 1078141 539,070 .. S00000| 498989 | | 48| 5500 | 56941 MN |\ 3514 27,500 | 11/20/2002 | 11/15/2014
40414L-AH-2 |HCPINC . C|2FE 997290 99610 996,100 1000000 Q7338 52 I I 2625| 2684\ FA | 3083 | . 1171412012 | 02/01/2020
428236-AQ-6 |HEWLETT-PACKARDCO .|c o |%FE . 2001628 | 1008533 | 2,010,660 . 2000000 2000081 | @52 4500 | 4532 MS | 30000 90,000 | 02252008 | 03/01/2013
428236-AT-0 |HEWLETT-PACKARDCO ZFECL 1194732 | 105122 1261464 1,200,000 | 1198675 | | LR I I 6125 6321 MS | 24500 73,500 | 12/02/2008 | 03/01/2014
443510-AE2 |HUBBELLINC 1FE_ 1488540 | 119616 | 1,794,240 15800000 1492955 | | 1089 5950 | 6145 JD | 7Aoo 89,250 | 05/28/2008 | 06/01/2018
459200-GN-5 |IBMCORP 1FE .. 996470 | 104865| 1,048,650 1000000 999365 | | L T 6500 66921 AO | 13722y 65,000 | 10/09/2008 | 10/15/2013
458140-AM-2 |INTELCORP . TE | 1493595 | = 99860 | 1,497,900 | 1,500,000 | 14936836 | | AL 27001 2768 | JD | 2250 ] 121042012 | 12/15/2022
24422E-QF-9 | JOHN DEERE CAPITALCORP ~ |C 1FE 017010 7Sty 1,175,740 . 1000000 | 10090410 (888) .o 5500| 5328 | AO | Ny 55,000 | 05/07/2008 | 04/13/2017
46625H-GY-0 | JP MORGAN CHASE &CO 1FE (1221963 | M9T9| 1,316,909 1100000 1205870\ | (18880 | 6000 39171 Mo 304331 66,000 | 10/24/2011 | 01/15/2018
46625H-HR-4 |JPMORGANCHASE&CO 1FE . 2078020 105506 | = 2,110,120 . 2000000 2042549 1 | (18420 34001 2526 JO | 1822 68,000 | 10/22/2010 | 06/24/2015
46625H-HW-3 | JP MORGANCHASE&CO ~~ |C C|TFE 1,930,540 | 103957 | 2,079,140 . 2000000 1954567 | | 183962 2600 | 34224 2978 52,000 | 04/04/2011 | 01/15/2016
489170-AD-2 |KENNAMETALINC CFEC L 1,997,340 | 100147 | 2002940 | 2,000,000 | 1997397 STl 2650 | 2689 MN | 7950 ] 111022012 | 11/01/2019
49446R-AJ8 |KIMCOREALTY CORP C|2FE (1153940 123523 | 1,235,230 . 1000000 1136488 | | (18946)| ol 6875| 4558 | AO | UALCE DU 68,750 | 12120/2011 | 10/01/2019
494550-BJ-4 | KINDER MORGAN ENER PART |%FE 1,080,940 | 108348 | 1,083,480 . 1000000 1078889 | | @SN 4150 3T oMS o 13833 ] 0912172012 | 03/01/2022
53117C-AL-6 |LIBERTYPPTYLP CZFECL 1124540 | 19340 1193400 | 1,000,000 | 1102024 (19026) o f | 6625| 4215 AO | 16563 66,250 | 101252011 | 10/01/2017
57583P-ET-2 | MASSACHUSETTS ST FED HWY 1FE 2043060 | 19134 2,382,680 . 2000000 2036628 | | . @282 4835\ 4636 o | 42981 96,700 | 12120/2010 | 12/15/2021
585515-AD-1 IMELLONFUNDING =~~~ |C 1FE (1,979,180 | 107491 2,149,820 . 2000000 1995365 | 2245\ 5000 51944 9D 8333 | ... 100,000 | 04/22/2004 | 12/01/2014
59156R-AR-9 METLIFEINC 1FE 802800 | 125977 1,007,816 .. 800000 | 801798 | | @9 6817| 683 FA | 20602 54,536 | 08/12/2008 | 08/15/2018
61747W-AL-3 |MORGANSTANLEY 1FE . 970820 | M3S83T| 1,135,370 1000000 973878 | | 2283 5500 | 59791 M B35 55,000 | 08/24/2011 | 07/28/2021
61747Y-CE-3 |MORGANSTANLEY TE | 1005520 | 108921 | 1089210 | 1,000,000 | 1002002 | @er 6000 5990 AO | 105000 60,000 | 05/02/2008 | 04/28/2015
637071-AJ0 |NATIONAL OILWELL VAR 1FE_ 996400 | 101404 1,014,040 100000 996440 | | S I I 2600 | 2658 | JO | 291 . 117152012 | 12/01/2022
665859-AK-0 | NORTHERN TRUST CORP C|1FE 1,800,000 | 105382 | 1,896,876 . 1,800000 | 1800000\ oo 4625\ 46781 MN | 13875 83,250 | 04/28/2009 | 05/01/2014
67019E-AB-3 INSTAR B 570210 | 113585| 6531141 575000 1 STIATO | S I B 4500 | 4658 | MN | 33061 25,875 | 11/12/2009 | 1111512019
670346-AK-1 INUCORCORP . 1FE 746363 | 1218511 913,883 7500000 LT S I 5850 6002 4D | 3656 | 43875 05/28/2008 | 06/01/2018
713448-BH-0 |PEPSICOINC ¢ 1FE .. 992850 | 118605 | 1,186,050 . 1000000 995688 | ... 675 5000 557 D 4187 50,000 | 05/20/2008 | 06/01/2018
717081-DA-8 |PFIZERINC .|C 1FE 2223860 110431 2,202,620 . 2000000 20072921 | @eon) o 5350 | 3077 MS | 31506 | 107,000 | 11/23/2009 | 03/15/2015
693476-BH-5 |PNCFUNDINGCORP 1FE . 1,998,000 | 105861 | 2,117,220 . 2000000 L L U I 27 I 3625 36801 FA | 2879 ] 72,500 | 02/03/2010 | 02/08/2015
693476-BJ-1 | PNC FUNDING CORP 1FE 499,305 | 118.933 594,665 500,000 499,472 60 5.125 5.209 FA 10,179 25,625 | 02/03/2010 | 02/08/2020
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Annual Statement for the year 2012 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 11 12 13 14 15 16 17 18 19 20 21 22
F Current
o Rate Year's Total
r Used Other Foreign Admitted
e NAIC To Book / Unrealized Current Than Exchange Amount Amount Stated
i Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual
CUsIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) /| Impairment in Rate Rate When & During Maturity
Identification Description Code | n | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
89837L-AA-3 | PRINCETON UNIVERSITY -~ C|1FE .. 996,200 | 19126 1,191,260 | 1,000000 | o462 | e I 4950 5061 MS | 16,500 | . 49,500 | 01/13/2009 | 03/01/2019
69362B-AY-8 |PSEGPOWERLLC = . |2FE . 1,066,270 | 109579 | 1095790 | 1,000000 | 1064436 | | s 4150 33204 MS 122194 ] 0911772012 | 0911512021
828807-CD-7 | SIMON PROPERTY GROUPLP ~~ |C 1FE . 2245960 | 120001 2400020 | 2,000,000 | 2215733 | | (25980) ool 5650 | 3931 FA | 47083| 113,000 | 10/31/2011 | 02/01/2020
842400-FK-4 |SOUTHERN CALEDISON =~~~ C|1FE .. 994920 | 106146 | 1,061,460 | 1,000000 | 9872m | 90| 5750 | 8947 | MS | 18931 57,500 | 10/07/2008 | 03/15/2014
867914-BE2 |SUNTRUSTBANKSINC FECL 1423233 | 107392 1530336 | 1425000 | 1423603 | | ASEo 3500 3857 4L f o 2305 35882 | 1012772011 | 01/20/2017
87233Q-AA-6 |TCPIPELINESLP L |%FE 1615200 106334 | 1895010 | 1500000 | 1613665 .. asss) o 4650 | 3635 JD | 3000 34,875 | 11/13/2012 | 06/15/2021
260543-CH-4 | THEDOW CHEMICALCO =~~~ C|2FE 1695089 | - 99777 | 121183 1725000 | 1895474\ | S T 3000 32291 MN 6756 | .| 11/06/2012 | 11/15/2022
89417E-AF-6 |TRAVELERSCOSINC TE | . 796,480 | 123799 | 990392 | 800,000 | 2615 o N IS S L N I 5900| 6048\ JO | 3802 | 47,200 | 05/28/2009 | 06/02/2019
90261X-GX-4 |UBSAG STAMFORDCT =~~~ . 1FE 2006040 | 101444 2,028,880 | 2,000000 | 2002350 . @) 2250 21501 o p o 19125) 45000 | 04/05/2011 | 01/28/2014
913017-BQ-1 | UNITED TECHNOLOGIES CORP - |C 1FE 1406024 | 124623 | nraanz) oo 1,400000 | 1404038\ | G 6125\ 61601 FA | 357291 85,750 | 12/15/2008 | 02/01/2019
914744-AA5 |UNIVOFNOTREDAME - 1FE . 1,100,000 | 102495 | 1127445 | 1,100000 | 1100000 | Al 4184 MS 151841 45551 01/13/2009 | 09/01/2013
92343V-AM-6 | VERIZON COMMUNICATIONS ~ |C 1FE (1043850 | 122959 | 1229590 | 1,000000 | 1026260 | | @188) | 6100 | 8597 AO | 12878 61,000 | 05/07/2008 | 04/15/2018
92343V-BD-5 | VERIZON COMMUNICATIONS ~ 1C TE | 1,567,740 | 103493 | 1952395 | 1,500,000 | 1862577 G163) ] 2000 | 0893 MN | 50000 15,000 | 09/05/2012 | 11/01/2016
92976W-BH-8 |WACHOVIACORP S |TFE C113220 119804 1198040 | 1,000000 | 1084076 | a4 o 5750 | 3949\ FA | 298| 57,500 | 12/22/2010 | 02/01/2018
94973V-AZ0 |WELLPOINTINC |2FE . B49734 1 100791 65142 650,000 | 64961 | e O 1250 | 1268 MS | 2505 | | 09/05/2012 | 09/10/2015
94974B-FD-7 | WELLS FARGO & COMTN TE | 1034330 | 103387 | 1033870 | 1,000,000 | 1032004 | @3y oo 2100 1345 MN | 3092 10,558 | 09/04/2012 | 05/08/2017
984135-AB9 | XTRAFINANCECORP c. . 1FE (1,061,340 | M3845 | 1,136,450 | 1,000000 | 1039508 | | @338) 51501 4170 AO | 12875 ) 51,500 | 04/15/2010 | 04/01/2017
3299999 Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 116,807,581 XXX 125,042,545 114,735,000 116,311,404 (260,007) XXX XXX XXX 1,272,653 4,441,127 XXX XXX
466247-TW-3_|JPMMT2005-A63A2 e 738167 | 9062 18698 | 40482 | 2 DU B 7 N AT 3109|  3202| MON | 1919 22,001 | 01/10/2006 | 091262035
3399999 Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed 738,167 | XXX 718,698 740,452 737,997 26 XXX XXX XXX 1,919 22,001 XXX XXX
073B3F-PW-2 |BSCMS2002-TOPBA2 . 1M L %6516] 99963 BIT| 35800 | B9 LA BT DR 4830 | 0046 | MON | Ml 2,310 | 04/16/2003 | 08/15/2038
07383F-F7-8 |BSCMS 2004PWRAA3 1M 1154665 105121 | 1164313 | 1107598 | v | sl 5468 | 3627 | MON | BOAT| 72,100 | 03/18/2010 | 06/11/2041
126191-AA-3 | COMM 2012-9W57 A~~~ ™ 1009996 | 104875 | 1048750 | 1,000000 | 1008273 a3y o 2365| 2169 MON | 1842 19,705 | 0211612012 | 02/10/2029
126192-AB-9 |COMM 2012-LCAA2 ™ (1413969 | 104624 | 1464736 1,400,000 | LR N I @523) oo 2256|2039 | MON | 2832 23,688 | 03/01/2012 | 12/10/2044
233050-AN-3 |DBUBS2011LCIAAT ™ 1479443 | 108161 1959547 | 1441876 | 147026 | | ©A453)) | 37421 2777 | MON | 449 | 54,022 | 07/20/2011 | 1111012046
36828Q-HW-9 | GECMC 2004-C3A4 ™ 991376 105617 | 1001748 | 948472 961,998 | | o)) oo 51891 3265| MON | 4101 49439 | 06/08/2010 | 07/10/2039
61745M-TD-5 (MSC2003-1Q5A4 ™ (1137431 101850 | 1106977 1,090,081 | 1098515\ | asgsey oo 5010 24041 MON | 45511 55,919 | 02/23/2010 | 04/15/2038
61745M-ZA-4 |MSC2004-1Q7 A4~~~ ™ 3,896,164 | 104334 | 3989060 | 3823356 | 3831976 1 | ang8) o] 5395| 4903 | MON | LIALCE D 212,066 | 0311712010 | 06/15/2038
61745M-L3-5 |MSC2004-T15A3 ™ 6124241 101407 626374 . 617.684 | 616314 S I 5030 | 5278 | MON | 2589 | 43008 | 11/16/2005 | 06/13/2041
61745M-5G-4 |MSC2005-T19AdA 1™ 2010890 | 109329 | 2186580 | 2,000000 | 2002840\ | a2n 4890 | 49241 MON | 5162 | 97,800 | 07/20/2005 | 06/12/2047
92936Y-AB-7 |WFRBS2012-C8A2 ™ .. 586476 103126 | 592975 | 575000 | 585742 | ol 1881 1447 MON | U 3,605 | 07/20/2012 | 08/15/2045
92930R-BB-7 |WFRBS2012-C9A3 ™ 2049914 | 103131 2,062620 | 2,000000 | 2048950 | | ol o 2870 | 2602 | MON | 47831 9,567 | 1011612012 | 11/15/2045
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Annual Statement for the year 2012 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 Stated
i Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec. Contractual
CUsIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) /| Impairment in Rate Rate When & During Maturity
Identification Description Code | n | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
3499999 Industrial and Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed 16,379,264 | XXX 16,839,467 16,039,862 16,193,988 (68,228) XXX XXX | XXX 53,236 643,238 XXX XXX
02005XAC2 [ALLYAZOIT4A3 FE. | 3199801 | 100249 | 3207968 | 3200000 | 3200086 | | 8 . [ . | 079%| 079 MON | 1124|2580 09082011 | 09/16/2015
0B052M-AC-9 |BAAT20102A3 1FE 47220 00079 | AT2se | 4r2t| w222 @ 1310|1300 | MON | 2| ... 723 | 06162010 | 07/15/2014
08575B-AC3 [BMWLT20121A3 FE | 1999686 | 100342 | 2006840 | 2000000 | 2000088 | | 9 ] 0750 | 0749 | MON | 8| 9,750 | 0411812012 | 0212012015
17305E-EQ4 |CCCIT2009A4A4 1FE. 2720996 | 10575 | 2664375 | 2500000 | asm8aa | | G0 4900 2737| D | ar2| 122,500 | 02/26/2010 | 06/23/2016
161671-BT0 |CHAT2007-A3A3 1FE . broge4 | 17703 | 06218 [ 600000 | 650078 | | w22 5230 | 3115 MON | 1395 31,380 | 0212212011 | 04/16/2019
12623AC7 |CNH2012AA3 FE | 1,799,866 | 100.743| 1813374 | 1800000 | 1800134 | 28 ] 0940 | 0840 | MON | 82| 12408 | 03/1412012 | 05/115/2017
529P-AD-7 |FORDO201-AA4 1FE. 2489483 | 101585 | 2530625 | 2500000 | 2495490 | | 34| 1650 | 1799 MON | 1833 | . 41250 | 030082011 | 081512016
M529U-AD-6 |FORDO2012AA4 1FE 1249881 | 01412 1267650 | 1250000 | 1200041 | | 200 1180 | 1488 MON | 69| . 12778 | 011912012 | 061152017
34520W-AC4 [FORDO2012BA3 1FE. 19727 | 100383 | 1386171 1350000 | 1309041 | | 24 0720 0725| MON | 2| 6,210 | 0411812012 | 12/15/2016
M520Y-AB2 |FORDO2012-CA3 1FE . 500234 | 100244 | 501220 500000 | 800495 | | @l 0580 | 0860 MON | - 1290 97 | 08/17/2012 | 12/16/2016
36161HAD-3 [GEEMT2010-1A4 FE | 1999532 | 100547 2010840 | 2000000 | 2000081 | o ] FEE S PO 1470 1478 MON | 1388 29400 | 09/22/2010 | 07/1412015
43BI3EACO [HAROT20122A3 1FE. 1999653 | 100545 | 2010900 | 2000000 | 1909048 | 2| 0700 0704 | MON | 62| 8,944 | 041182012 | 02/16/2016
44800G-ACO |HART2012AA3 1FE (1499867 | 100347 [ 1805205 | 1500000 | 1500089 | | 020 0720|0719 MON | L 8,340 | 0212912012 | 03/15/2016
H283K-AC-1_ [HDMOT2010-1A3 FE [ 558943 | 100148 | 859849 | 559022 | . 850024 | | Wl 1160 | 1164 | MON | 28| 6,907 | 11172010 | 02/15/2015
4TI8TRAD-2 |JDOT2012BA4 1FE. 1999389 | 100490 [ 2003800 | 2000000 | 1900647 | | 28| | 0690 | 069 | MON | 613 3833 | 08/28/2012 | 01/16/2019
65476Q-AC4 |NALT2012AA3 1FE (1999678 | 100696 | 2013900 | 2000000 | 2000002 ool 2 0980 | 0984 | MON | CICH IR 14,373 | 03152012 | 051512015
69361V-AF-0 [PEGTF2001-1A6 1FE. . 4%0887 | 102071 | 42142 442968 | 2313 | G2 6610|  1931| MSD | 1301 34,722 | 071212009 | 06/16/2015
92867D-AC4 |VALET2011-1A3 1FE (2181333 | 100493 [ 2192318 | 2181563 | 2181625 | 3 N B 1220 | 1222 MON | . 813 26,836 | 0312412011 | 0612212015
3599999 Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Struct 28,756,270 | XXX 28,858,753 28,430,774 28,564,277 (63,472) XXX XXX XXX 15,887 396,601 XXX XXX
3899999 Subtotals — Industrial and Miscellaneous (Unaffiliated) 162,681,282 | XXX 171,459,463 159,946,088 161,807,666 (391,681) XXX XXX | XXX 1,343,695 5,502,967 XXX XXX
7799999 Totals - Issuer Obligations 219,328,940 | XXX 233,710,110 215,081,000 219,090,567 162,520 (390,897) XXX XXX | XXX 2,023,176 6,635,341 XXX XXX
7899999 Totals — Residential Mortgage-Backed Securities 29,869,031 | XXX 31,766,169 29,516,697 29,839,709 (14,889) XXX XXX | XXX 114,255 1,307,411 XXX XXX
7999999 Totals — Commercial Mortgage-Backed Securities 17,363,384 | XXX 17,858,038 17,010,484 17,173,649 (69,880) XXX XXX XXX 55,836 674,899 XXX XXX
8099999 Totals — Other Loan-Backed and Structured Securities 28,756,270 | XXX 28,858,753 28,430,774 28,564,277 (63,472) XXX XXX XXX 15,887 396,601 XXX XXX
8399999 Total Bonds 295317625 | XXX 312,193,070 290,038,955 294,668,202 162,520 (539,138) XXX XXX | XXX 2,209,154 9,014,252 XXX XXX
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Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
F Current
o 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 BJ/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/A.C.V. nation | Acquired
4221100 |HEALTH INTELLIGENCE COMP LLC PF CoooTeas| | amse0| 22774 | aTse0| 22774 | 202774 | Y R PR |12 | (387.326) PIA | 04052012
8499999 Industrial and Miscellaneous (Unaffiliated) 292,774 XXX 292,774 292,774 387,326 (387,326) XXX XXX
8999999 Total Preferred Stocks 292,774 XXX 292,774 292,774 387,326 (387,326) XXX XXX
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Annual Statement for the year 2012 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 B/A.CV 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
006754-20-4 |ADECCOSA IR 3,330.000 88079 - 26450) 88,079 Co8r20 32410 2,359 IICCE DU 2253 L | 02032012
010199-30-5 |AKZONOBELN.V.ADR ~ IR 7,240,000 (162900 | 0 22500( 162,900 SMes®™ SN R 43565 | 4355\ | L | 03/09/2012
014491-10-4 | ALEXANDER & BALDWIN INC 8,250.000 242303 29370 242,303 S22599% AL 17,107 10591 65161 | L | 12/03/2012
01741R-10-2 |ALLEGHENY TECHNOLOGIES | | 8,650.000 262614 |  30360| 262,614 BSY 7N R B 295\ 11,235 8007 62281 | L | 1171412012
02263T-10-4 |AMADEUS ITHOLDING R 2480000 639591 25790 | 639591 00661 | 2530 188931 | 13893 | L | 08/08/2012
023586-10-0 |AMERCOINC e 2,130.000 210105 - 126810 270,105 RTCATCH D B nmroy 626150 | 626151 | . L | 09/25/2012
04338X-10-2 |ARYZTA IR 6,560.000 o 16708 | 26550 | 167,608 Sersse a2 10278 L 102781 | L | 07/05/2012
049164-20-5 _ATLAS AIR WORLDWIDE HOLDINGS | 5,740.000 284307 | 44320| 254,397 C2322500 22,029 S2830 194994 | L | 02/16/2012
053611-10-9 |AVERY DENNISON CORP | . 3,520.000 o298 349200 122,918 C00820 B U 2886 28861 | L | 1272012012
05382A-10-4 |AVIVAPLC R 13,030,000 181,702 - 12410 161,702 148363 1200 13,339 L3 13085 | L | 1272012012
053807-10-3 |AVNETINC B I 10,050.000 f -~ 307,631 306101 3076311 208729\ b e84y ned) (14168) ] L | 02/16/2012
054536-10-7 |AXA R 6,370000 | 116,061 18220 160611 81918 | 398 | 41431 S U B L | 08/10/2009
06738E-20-4 |BARCLAYSPLC R 8,398.000 1454531 173200 145,453 S99 | 29320 | 46,513 A D 46492\ | L | 1212012012
072730302 |BAYER IR . 1,480,000 141,962 | 95920\ 141,962 B Rl N 2338 | 4rs38 | | 41538 | L | 06/07/2011
05536J-10-0 _ (BCS FINANCIAL CORPORATION | . 11,868.000 (1300958 | 109619 | 1300998 b N R seor6 | | %6076 | A | 01/01/2007
055434-20-3 |BGGROUP R 4,810.000 (80375 | erto| 80,375 S 803TS 10440 - (5139) 13021y (&1 ] L | 06/15/2012
108441-20-5 |BRIDGESTONE CORP R 1,160.000 50937 | 51670 | 59,937 B L 1C 2 E 1 DU B [0 D B L1674 DU P L | 07/01/2011
124651100 |C+CGROUPPLC R 5930000 | 108638 | 18320 108638 1897 | 14590 srert sqerty ] L | 07713/2012
127055-10-1 |CABOTCORP . 6,000.000 2387400 39790 ) 238,740 BN D 46801 | 4890 4590 | L | 1212112011
136385-10-1 | CANADIAN NATURAL RESOURCESLT| |1 3,920.000 S Mo 288700 113,170 SmsATo Lary (539) 328400 @179 | L | 02116/2012
14365C-10-3 |CARNIVALPLC IR 3,300.000 CA2rgrs | 387500 127,875 Smses ) | 39150 | 185071 18507 ] L | 09/07/2012
147528-10-3 | CASEYS GEN STORESINC | . 5,260,000 279306 | 83400 | 279,306 J 198546 | 30260 1 6,314 IS DU SUsy L | 06/20/2012
151004-10-9 |CELESIOAG R . 31,690.000 106162 3350 106,162 IR LCAL7 R 280 v 14604 (14604 L | 172912012
16941M-10-9 |CHINAMOBILELTD R 1080000 | 634181 58720 e8| s8eds | | (100 D P 410 4To) L | 06/18/2012
125581-80-1 |CITGROUPINC N PO 8840000 | 3415781 38640 sl 3109651 o f 306121 208 285771 ] L | 02/16/2012
126132-10-9 |CNOOCLTD IR _290.000 .. 638001 220000} 63,800 oos0esT 14Ty 1843 843 ] L | 03/31/2011
200340-10-7 |COMERICAINCG =~ e 11,360,000 344g62| 303400 344,662 J33BAS| 3069 | nowy oo nowy oo L | 06/27/2012
225401-10-8 |CREDIT SUISSE GROUP R 3,920,000 (962751 24560 96,275 B U I P B B 47950 47950 L | 12/04/2012
126382-100 |CSMNV R . 1,550,000 3319 24y 33,196 B T N TR 1,466 2 B 14081 1 L | 12118/2012
254709-10-8 | DISCOVER FINANCIAL SERVICES | . 10,030.000 386657 38550 | 386,657 c221080 est | ety ety L | 02/16/2012
257569-10-3 |DONQUUOTECOLTD RO 690000 | 75728 109750 [l mees o 200 31es| 31651 | L | 03/09/2012
268780-10-3 |EONAG IR 2,530.000 47,526 | 18785 | 41,526 co4e092) | N P P 1,434 AL D anssr ] L | 07/13/2012
292562-10-5 |[ENCOREWIRECORP e 8,650.000 262182 303100 262,182 CMease 2 D 3030 | 30301 ] L | 02/16/2012
G31578-10-6 |ENSCOPLC R ~ 2,110,000 125081 59280 125,081 BTN D 2813 9252 9252\ | L | 10/18/2012
204821-60-8 |ERICSSON R 10,810,000 1091811 10100 109,181 O U N TR 13681 | 1381 L | 052912012
29666V-20-4 |ESPRITHOLDINGS R 12,900,000 37668 | 29201 37,668 o Srees | S124 v AT D @3N L | 10711/2012
339305-30-2 |FLETCHER BUILDING R 8,176.000 112,829 13.800 112,829 77,263 4,032 35,566 35,566 L 04/29/2011
(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 2012 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 B/A.CV 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
344849-104 |FOOTLOCKERING e 11,260,000 se1ert| 321200 361,671 238432\ 72620 | 79602 ol 756021 | L | 021612012
40422M-20-6 |HLUNDBECKAS IR 4,310.000 Se2rty o 145500 62,711 Senty e 20,301 AU )| N L | 02/06/2012
4221H11-8 [HEALTH INTELLIGENCE COMPLLCC | | .. 187.323 U PR I U PR DU B R P T P ey mn| ] A | 04/05/2012
42281P-20-5 |HEIDELBERGCEMENT R 12,040,000 (1458041 121100 145,804 1243390 L R I 204650 | 2465\ L | 09/14/2012
438128:30-8 |HONDAMOTORCOLTD R 2,370.000 | 87548 | 36940\ 875481 1853 96951 96951 ] L | 1211272012
443251-10-3 |HOYACORP IR 5,290.000 1038431 19630 103,843 1038431 1 40011 , 18,946 (L )| R B L | 03/15/2012
404280-40-6 |HSBCHOLDINGSPLC IR 3,175.000 o lesder| 830701 168,497 M7830 2M7 soeer| | soe67| | L | 03/09/2012
448579-10-2 |HYAT HOTELS CORP-A e 9,270,000 357544 385701 357,544 3%0961 AU R B 6,073 10,143 oo @oroy L | 0972712012
45579R-10-6 |INDRASISTEMAS R . 18,760.000 o 1225031 8530 122,503 84594 43100 6044y 1 60441 1 L | 12/04/2012
46121Y-10-2 (INTREPIDPOTASHINC =~ 10,900,000 ..232061 ) 21290 ) 232,061 2188131 L 8ATS 182481 | 182481 | L | 06252012
46146P-10-2 |INVESTORS BANCORPINC N I PO 16,160000 | 287,325 | 177801 287,325 2240341 88| 83291 832911 | L | 02/16/2012
465562106 |ITAU UNIBANCO HOLDING R 6,690.000 | monTy 16460 | monTy 10007 F 2130 LA 82861 . 8269 ] L | 121202012
483007-70-4 | KAISER ALUMINUM CORP . 1,380.000 4552721 61690 455272 ety 69351 | 108408 | 108408 | | L | 02116/2012
493267-10-8 |KEYCORP . 30,610,000 257736 84200 257,736 2382424 59100 | 194951 1 194954 | L | 02/16/2012
527288-10-4 | LEUCADIA NATIONAL CORP | 19,620,000 466,760 | 23790 ) 466,760 406969\ | 495 | 22,142 153681 6rrat L | 12/03/2012
50186V-10-2 LGDISPLAYCO R . 3670000 .. 531424 14480 ) 53,142 JAn9szy 51891 51891 ] L | 10116/2012
539439-10-9 LLOYDS BANKING GROUP R 54,080,000 175936 | 32000 175,936 oS AU PR B 521 L 26521\ L | 11/06/2012
54338V-10-1 |LONZAGROUP R 7,230.000 | 14N 54100 /M4 ‘MAL 1892 33081 . (3398) ] L | 05/13/2011
902160-10-4 |LSBINDUSTRIESINC e 1,840.000 o 651731 354200 65,173 S61052y a1y a1ty L | 121172012
96824R-10-6 |MARINE HARVEST IR 6,460.000 S 1182181 183000 118,218 808%0 | N PR B 373281 | 7381 L | 09/28/2012
552676-10-8 |MDCHOLDINGSINC 7,860.000 2889341 - 36760 288,934 2178%6 | nreoy moes| o noss| o L | 06/26/2012
587118-10-0 |MENS WEARHOUSEINC | 7,890.000 245852 311600 245,852 A8sASTy 56811 . (8171) 9078 oo (2490 L | 02/16/2012
60671Y-10-7 MITE GROUPLLC R 3,070.000 JSe22t 010 52,221 908051 995 1416 02390 ©3) ] L | 05/04/2012
608554-20-0 |MOLEXINC-A .~~~ N I PO 13470000 | 300,650 | 2230/ 300850 | 281320 18610 ] 25730 2225 2505\ L | 02/16/2012
99952D-9A-1 || MSCI EMG MKTS INDXNL QP CTP |~ \R 271487371 | 6,538,733 1 24416 | 65387331 5538807 1 ol ] 997801} 99780t ] L | 12302011
626188-10-6 |MUENCHENERRUECK R 5,870.000 105836 18030} 105,836 S1228T0 22800 | 38549 38549 L | 06/06/2012
626425-10-2 | MURATA MANUFACTURING CO R 8,450.000 JA227790 0 145300 122,779 1208350 24200 1944 19441 ] L | 03/09/2012
654445-30-3 |NINTENDO COMPANYLTD R 3,580.000 L 4TeS0 | 13310) 47,650 476504 468 13,444 ALY | T B L | 1192012
670184-10-0 (NSKLTD R 8,090.000 14878 | 142001 114,878 06110 22410 8,768 RETE -0 U 5051 ] L | 03/09/2012
689164-10-1 |OTSUKAHOLDINGS R 4,610.000 64886 | 14075\ 64,886 L bagsel N Y v - 6331 B G 1) | R L | 08/06/2012
690742-10-1 JOWENSCORNINGING | | | 7120000 263369 | 3990 263369 | 2858210 27548 L 27548\ L | 11/05/2012
722005-66-7 | PIMCO COMMODITY REAL RETURN . 707,587.103 4698378 | 6640\ 4,698,378 4626657 | | 121304\ 70,945 . 3598 cooensary L | 12/28/2012
723787-10-7 | PIONEER NATURAL RESOURCES CO 3,190.000 340,022 | 106590 | 340,022 3185951 2250 21,421 | 4494 cooeess L | 021162012
726503-10-5 | PLAINS ALL AMERICAN PIPELINE LP 5,600.000 253344 | 452401 253,344 1430281 newe | drged | drggd) | L | 06/15/2011
72724°-10-4 | PLANS' LIABILITY INSURANCE CO 11,000 1,205,177 1 109,561.582 | 1,205,177 561000 frery oo fr2er | A | 05/25/1988
729132:10-0 |PLEXUS CORPORATION ~ 6,584.000 169,867 | 25800 | 169,867 169867 1l N PUUURUU P v 16,603 oo (1eed) L | 07/02/2012
729251-10-8 | PLUM CREEK TIMBER CO INC ~12,540.000 556,400 44.370 556,400 454,983 19,543 89,668 89,668 L 02/16/2012
(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 2012 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 B/A.CV 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
743476-202 |PROSIEBENSATA IR 540000 30329 seded | 30,329 C30329) B P B . N (s U B L | 1016/2012
74463M-10-6 |PUBLICIS GROUPE R 7:450.000 o MM2942| 18d60| 112,942 Co8tds) sy ) sy L | 06/07/2011
74732F-10-6 |QINETIQGROUP R 2,850.000 o302 | 0| 33,602 28992 es| o 6609 | 66091 | L | 0530/2012
75281A-10-9 |RANGE RESOURCES CORP 2,880.000 180950 | 62830 | 180,950 145908 e 1,878 23 B 14560 L | 02/16/2012
754730-10-9 |RAYMOND JAMES FINANCIAL ~ N PO 8,760.000 | W78 | 38530 | 3875231 248837\ 4269\ | STe9T | STe9T | ] L | 02/16/2012
761655-406 |REXAMPLC IR 6,540.000 233740 | 3740) 233,740 B AN ECN D D 7020 520011 | 520011 | L | 08/02/2012
78004V-30-1 |RSA INSURANCE GROUP IR 8,280.000 83711 10410 83,711 BATATA PR 22620 | 129941 125041 | L | 06/20/2012
786584-10-2 |SAFRANSA R 5,120.000 221440\ 432501 221,440 o 1e00e8| | 10400 ster2) | A2y L | 10110/2012
80105N-10-5 |SANOFI-AVENTIS R 3,080,000 145930 | 47380 145,930 ISl D 3642 | 3337\ | 3371 | L | 071512011
80687P-10-6 | SCHNEIDER ELECTRIC SA R 6,970.000 103,086 | 14790 | 103,086 78838 210 44510 44511 L | 02282012
806882-10-6 |SCHNITZERSTLINDSING | | | 5860000 | 177734 303301 LA oS I mrsay o 330 | @1y 69267 | (M38o) ] L | 02/16/2012
811904-10-1 |SEACORHOLDINGSINC N P 2510000 210338 83800 | 2103381 210338\ L 12550\ o016 (38016) ] L | 02/28/2012
824551-10-5 |SHINETSUCHEMCO IR 5,250.000 796951 151800 79,695 o 64470 1518 192250 152250 | L | 04/28/2010
78440X-10-1 | SL GREEN REALTY CORP 2,940.000 25311 766501 225,351 o 1.3 28020 | 16538 1 18538 ] L | 02/16/2012
848574-10-9 | SPIRIT AEROSYSTEMS | - 7,610,000 1291420 18970 129,142 Cn42 N O P . 492011 49291 | L | 02/16/2012
86562M-20-9 | SUMITOMOMITSUIFINL R 12,830,000 Co stz T340 94,172 70893 2949\ | 24791 24791 L | 017152010
878237-10-6 |TECHDATACORP | 3,450.000 AST079 | 45530 | 157,079 S M89T8 N - (9584) 10202 (1978e) | L | 02/16/2012
87873R-10-1 | TECHTRONIC INDUSTRIES R 9740000 | o166 | e o116 592561 | o oy Aoy L | 02/28/2012
881624-20-9 | TEVAPHARMACEUTICAL INDSLTD | (R . 2,340.000 8736 373400 87,376 B TA TN D B 84| , 04791 (aodroy | L | 091122012
896522-10-9 | TRINITY INDUSTRIES INC e ~10,790.000 386498 | 35820) 386,498 C247800 40851 | 49331y | 9331 | L | 02116/2012
H89231-33-8 |UBSAG R ~10,870.000 ATI004 | 15740 171,094 SMssy [0 D 27,369 e 26213\ | L | 122012012
904784-70-9 |UNILEVERNV R _ 4,720,000 8776 | 38300 | 180,776 Jlaod8) L 4ers | | 1944 194410 ] L | 03/09/2012
91338E-10-1 |UNIVERSAL AMERICAN SPIN CORP . 20,870.000 79273 8590 179,273 BTCY7C S 208701 L v 68602 | (68602); L | 0211712012
91879Q-10-9 |VAILRESORTSINC | | f 8290000 | 448,406 | 54090 | 448406 | 3041391 noes | oo 995051 | 99505 L | 02/16/2012
92839U-20-6 |VISTEON CORP-W/I N PO 7,050000 ¢ 3794311 53820 3794311 286104\ 933271 933271 ] L | 107252012
92857W-20-9 | VODAFONE GROUPPLC R 4,310.000 108,569 | 25190 108,569 108436 | 90751 - (3767) 844l (zaan | L | 09/23/2011
928578-10-3 |VOESTALPINEAG R 6,100.000 44286 | 72601 44,286 oo 3eses| | 893\ | 7418 A D 574 BT B L | 017232012
960224-10-3 |WESTFIELD GROUP R 5,370.000 n9214 22200 119,214 B 7 D 3844 | 24220 | 23422\ | L | 02/16/2012
963271-20-0 |WHEELOCK&COLTD R 1,510.000 76693 | 50790 | 76,693 B2 U B 18/ 3287 | 2867 | L | 03/09/2012
GYB18E-10-7 | WHITE MOUNTAINS INSURANCE GRO| R 900000 463500 | 515000 463,500 255602 o | | 95181 | 95181 | L | 02/16/2012
967662-10-7 |WIENERBERGERAG R 15000000 f 28200 1880 28200 263941 18061 18061 L | 12/07/2012
92033H-10-1 \WPPPLC IR 1,740.000 1268461 729001 126,846 o99580 | 24140 | 21266 | 2r266 | | L | 06/06/2012
084423-10-2 |WRBERKLEY CORP 6,670.000 J 28| 3rr40) 251,726 J1e2805 | 9005 | 19426 L 19426 | L | 02/16/2012
9099999 Industrial and Miscellaneous (Unaffiliated) 31,762,403 XXX 31,762,403 25,336,764 430,603 3,421,343 496,228 2,925,115 XXX XXX
233203-82-7 | DIMENSIONAL LARGE CAP VALUE SH ~ 533,963.675 12,207,768 | 22900 | 12,227,768 9599359 | | 29604 | 2007703 | 2007703 | L | 06/14/2011
(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




Annual Statement for the year 2012 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 B/A.CV 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
413838400 |OAKMARK EQUITY &INCOMEFUND | | 4041313 MsATTI 28500 | 115,177 115,300 oo sl )AL | 1202402012
808509-37-6 | SCHWAB FUND INTER L/C INDEXFUN| ~ |F _240,717.168 1790936 | r440| 1,790,936 Ardggory L 498071 | a8 a8 | L | 121142012
808509-41-8 |SCHWABFUNDUSSMCO .. 370,951.317 (3624194 9770 3,624,194 3615029 1 6661 9166 | 234002\ ~ (2248%) | L | 1211412012
595636-9F-0 | SSGA S&P 500 INDX NL FUND CTF .. 91,828.994 5791991 631391 5,797,991 4995728 | 7994631 7994631 | L | 123012011
922031-84-4 |VANGUARD SHORT-TERMFEDADMR| | | 610061171 659,838 | 10800 659838 | 665924 | S AL D I 2 15)] N B @3] L | 123172012
9299999 Mutual Funds 24,215,904 XXX 24,215,904 20,741,147 350,462 2,854,022 234,002 2,620,020 XXX XXX
[ ]

9799999 Total Common Stocks 55,978,307 XXX 55,978,307 46,077,911 781,065 6,275,365 730,230 5,545,135 XXX XXX
9899999 Total Preferred and Common Stocks 56,271,081 XXX 56,271,081 46,370,685 781,065 6,275,365 1,117,556 5,157,809 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 2012 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
Number Paid for
CUSIP of Shares Accrued Interest

Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
912828-TV-2 USTREASURY 10312012 [BARCLAYSCAPITAL | 1,005,859 100000000 35
912828CA6  |USTREASURYNB 072612012 |BARCLAYSCAPITAL L 520219 | 50000000 | 8,956
912828-PC-8  |USTREASURYNB 10312012 |GOLDMAN,SACHS&CO | 5,477,148 500000000 ( 60,632
912828NU-0  |USTREASURYNOTE 08152012 |USBANK 549,63 | 54600000 ( o
912828RT-9 USTREASURYNOTE 121262012 |VARIOUS 7633146 | 745000000 [ 10,086
912828RY-8 USTREASURYNOTE 10312012 [BANKOFAMERICA | 2,046,484 ~.200000000| 9,266
912828-TH3 USTREASURYNOTE 08/28/2012  |GOLDMAN,SACHS&CO | 1,971,406 200000000 1,379
912828109 USTREASURYNOTE 140012012 |GOLDMAN,SACHS&CO | 7,928,750 800000000 27,643
912828NT3 USTREASURYNOTES 110022012 [BANKOFAMERICA | 5,529,297 50000000 | 32,099
912828-18:9  |USTREASURYNOTES . . .| 101112012 |BARCLAYSCAPITAL | 7430449 | 715000000 | 1,964
912828UA6  |USTREASURYNOTES 121262012 [BANKOFAMERICA | 5,966,484 - 600000000( 2,782
912828RR-3  |USTRESURYNOTES 11082012 [BANKOFAMERICA | 5,243,359 50000000 | 48370
0599999 Subtotal - Bonds - U. S. Government XXX 51,010,764 49,646,000.00 203,182
3132HLYHO  |FHLMCGOLD#Q10712 082812012 |BANKOFAMERICA L 2,065,078 200000000 | 4833
3199999 Subtotal - Bonds - U.S. Special Revenue and Special Assessment and all Non-Guaranteed Obligations XXX 2,065,078 2,000,000.00 4,833
025537-AG6 AMERICANELECTRICPOWER | 11282012 |JPMORGANSECURITIES . . | .| ... .. 598806 60000000 |
05531F-AL-7 BB&TCORPORATION 08/07/2012  |DEUTSCHEBANK ol 648817\ 65000000 |
05531F-AM-5 BBETCORPORATIONMTN | 111412012 -~ IDEUTSCHEBANK rre2gt) 176500000
05575B-AC-3 BMWLT 20124 A3 04/18/2012 -~ |JPMORGAN SECURITIES (L 1,999,686 200000000
11320-AG2 BROADCOMCORP 081132012 |VARIOUS L 993,709 - 100000000 | "
172967-FW-6 CIMIGROUPINC 1031/2012 -~ |BNYBROKERAGEINC 1,104,450 - 100000000 14,215
12623M-AC-7 CNH2012AA3 031412012 BARCLAYSCAPITAL | 1799866 | 180000000 |
126191-AA-3 COMM2012-9WST A 021162012 - |DEUTSCHEBANK 1,009,996 ~.. 100000000 4 1,642
126192-AB9 COMM2012-LCAAZ 03/01/2012 -~ |DEUTSCHEBANK 1,413,969 ~ 140000000 1,667
20826F-AA-4 CONOCOPHILLIPS COMPANY 12/04/2012 -~ JPMORGAN SECURITIES 17482851 175000000 |
22160K-AF-2 COSTCOWHOLESALECORP | 11/28/2012 -~ |JPMORGAN SECURITIES | 1,297,088 1300000004
26441C-AJ-4 DUKEENERGYCORP - 081132012 [BANKOFAMERICA | 996,160 ~ 100000000 o
26875P-AK-7 EOGRESOURCESINC 09202012 -~ |VARIOUS 993,653 - 100000000 | 492
34529U-AD-6 FORDO2012-AA4 011922012 -~ \RBSUS 1,2496811 125000000 |
34529W-AC-4 ~ |FORDO2012BA3 041182012 |BARCLAYSCAPITAL | 134972m ) 135000000 |
34529Y-AB-2 FORDO2012-CA3 08/17/2012 - INOMURASECURITESINC | | 500234\ 500,000.00 | 56
43813E-AC-0 HAROT20122A3 04/18/2012 ~ |CHARLESSCHWAB 1,999,653 ~.200000000
44890G-AC-9 RART2012-AA3 02292012~ |JPMORGAN SECURITIES | 14998571 160000000 |
40414L-AH-2 HCPINC 111412012 -~ JUBSSECURITIES 997,290 ~ 1000000004
458140-AM-2 - INTELCORP 1200412012 [BANKOFAMERICA .l 1,493,595 C 180000000
4TT8TR-AD-2 JDOT2012-BA4 08282012 -~ |BANKOFAMERICA 1,999,359 200000000 |
489170-AD-2 KENNAMETALINC 1100212012 -~ |BANKOFAMERICA 1,997,340 ~.200000000 -
494550-BJ-4 KINDERMORGANENERPART 09212012 -~ |BANKAMERICASECURITIES | 10809401 1,00000000 | 2,882
65476Q-AC-4 NALT 2012-A A3 03/15/2012 BANK OF AMERICA 1,999,678 2,000,000.00
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1

CusIP
Identification

Description

3

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

3899999

Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

43,795,803

43,315,000.00

73,340

8399997

Subtotal - Bonds - Part 3

96,871,645

94,961,000

281,355

8399998

Summary Item from Part 5 for Bonds

29,120,676

28,652,215.89

89,454

8399999

Total - Bonds

125,992,321

123,613,215.89

370,809

8499999

Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)

251,210

8999997

Subtotal - Preferred Stocks - Part 3

251,210

8999999

Total - Preferred Stocks

251,210

147528-10-3

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5
Date Acquired Name of Vendor
111502012 -~ JWELLSFARGO
o 97012 0 IDEUTSCHEBANK
1113/2012 ~ IMORGANSTANLEY
11/06/2012 -~ |JP MORGAN SECURITIES
. 09052012 {WELLSFARGO
090052012~ |CGM
09/04/2012 =~ |WELLSFARGO
07/202012 -~ |WELLSFARGO
1016/2012 ~ |RBSUS
04052012~ |BLUE CROSS & BLUE SHIELD
02/03/2012 ~~ |GOLDMAN, SACHS &CO
03/09/2012 ~~ |GOLDMAN, SACHS &CO
120032012 (VARIOUS
111412012 -~ |VARIOUS
08/08/2012 ~ |VARIOUS
09252012 -~ |VARIOUS
07/052012 -~ |VARIOUS
021162012 - (CITATION -
1212012012 -~ |VARIOUS
1212012012 -~ |VARIOUS
021162012 - (CITATION
1212012012~~~ | CAPITAL INSTITUTIONAL SER
06/15/2012 | CREDIT SUISSE FRST BOSTON
07/13/2012 ~|VARIOUS =
02/16/2012 | CAPITAL INSTITUTIONAL SER
09072012 IVARIOUS
06/20/2012 VARIOUS

CASEYS GEN STORES INC
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CusIP of Shares Accrued Interest

Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
15100H-10-9 CELESIOAG ] Ro|.... /202012 |VARIOUS 31690000 [ 120766 |
16941M-10-9 CHINAMOBILELTD ] Ro.|.... 06/18/2012 ~~ |VARIOUS 1,290000 | oo 702031
125581-80-1 = CITGROUPING 021162012~ |CITATION 720000 29855 |
200340-10-7 - COMERIGAINC - 06/27/2012 -~ |VARIOUS | 11360000 333645 |
225401-10-8 CREDITSUISSEGROUP ... ... ... Ro|.... 120412012 - \VARIOUS 39200001 o 91480 |
126382-100 CSMNY R |.... 12/18/2012 -~ |DEUTSCHEBANK . 1,950.000 388\
254709-10-8 DISCOVERFINANCIAL SERVICES 02116/2012 ~ |CITATION 3310000 ( . L Y
257569-10-3 DONQUWOTECOLTD ] R 03/09/2012 ~~~ |GOLDMAN, SACHS&CO . . | . ... 690000 | ... TGS
268780-10-3 EONAG R |.... 0713/2012  |JPMORGANSECURITIES | .. ... . .. 2830000 49259 |
292562-105 ENCOREWIRECORP 02162012 [CITATION | 1,130000 | oo 32383
G31575-10-6 ENSCOPLC ] Ro|.... 101182012 - |VARIOUS 21100001 o 15828\
20482160-8 ERICSSON R |.... 0520/2012 ~ |PACIFIC CRESTSECURITIES . | . . .. . . . . 10810000 95500 | oo
29666V-20-4 ESPRITHOLDINGS ] Ro.|.... 100112012 - \VARIOUS 12900000 | 4805
344849-10-4 FOOTLOCKERINC 02116/2012  |CITATION 4100000 MSSTS |
40422M-20-6 HLUNDBECKA/S ] R |.... 02/06/2012 = |CITIGROUPGLOBAL | ... ... 1,570.000 3882
42210118 HEALTH INTELLIGENCE COMPLLCCS ... ... . ... .. ... 04/052012 ~ |BLUECROSS&BLUESHIELD . | . ... .. .. . 251210 G U DU
42281P-20-5 HEIDELBERGCEMENT ] Ro|.... 0914/2012 ~ |VARIOUS | 12040000 124339\
438128-30-8 HONDAMOTORCOLTD . . ... ... . ... . R 12/1212012  \VARIOUS 2370000 o 883
443251-10-3 HOYACORP ] Ro|.... 03152012 |GOLDMAN, SACHS&CO . | .. ... 5290000 1 122789\
404280-40-6 HSBCHOLDINGSPLC ] R |.... 03/09/2012 ~ |CAPITALINSTITUTIONALSER = | . ... .. .. 2000000 o 8TST |
448579-10-2 HYATHOTELS CORP-A 09/27/2012 ~ |VARIOUS 2,740.000 1 M85 |
45579R-10-6 INDRASISTEMAS ] R |.... 120412012~ |JPMORGANSECURITIES . | ... . ... 5800000 ( 38070\
46121v-10-2 INTREPIDPOTASHINC 061252012~ |VARIOUS 10800000 28813
46146P-10-2 INVESTORS BANCORPINC -~ 02116/2012 ~ |CITATION 3,770.000 1 oo STLOIT
465562106 ITAUUNIBANCOHOLDING ] R |.... 1212012012 - |VARIOUS 2730000 44889
483007-70-4 KAISERALUMINUM CORP 0216/2012 ~~ |CITATION 1,780000 | 89.936 | |
493267-10-8 KEYCORP 02116/2012 ~ |CITATION 9190.000 | 73522\
527288-10-4 LEUCADIANATIONALCORP 120032012 - |VARIOUS 9760000 | 285769 |
50186V-10-2 LGDISPLAYCO ] Ro|.... 101162012 - \VARIOUS 6,050.000 1 79188
539439-10-9 LLOYDSBANKINGGROUP ] R |.... 1062012 - |VARIOUS 54980.000 | MOMS |
502160-10-4 LSBINDUSTRIESINC 121712012 - |VARIOUS 1,840.000 61052\
56824R-106 MARINE HARVEST ] Ro|.... 09/28/2012 ~ |VARIOUS 6460.000 1 80,890 |
552676-10-8 MDCHOLDINGSINC 0612612012~ |VARIOUS | 7860000 | 27836 |
587118-10-0 MENS WEARHOUSEINC - L 02116/2012  |CITATION 1,160000 | 44983
60671Y-10-7 MITEGROUPLLC ] Ro|.... 05/042012 ~ |VARIOUS 3070.000 1 oo 531441
608554-20-0 MOLEXINC-A 02116/2012  |CITATION 3340000 ( TTAN
626188-106 MUENCHENERRUECK ] Ro|.... 06/06/2012 ~~ |JPMORGAN SECURITIES . | . . ... . ... 2,080.000 | o0 25500
626425-10-2 MURATAMANUFACTURINGCO . ... . R |.... 03/09/2012  |GOLDMAN, SACHS&CO . .. .. .| ... .. 8450000 120835 |
654445-30-3 NINTENDO COMPANYLTD ] Ro|.... MA92012 - \VARIOUS 840000 | 678
670184-10-0 NSKLTD R 03/09/2012 ~~ |GOLDMAN, SACHS&CO . . | ... 26100001 40795
689164-10-1 OTSUKAHOLDINGS ] R |.... 08/06/2012 ~~ |JPMORGANSECURITIES | .. .. .. .. 4610000 m2AT\
690742-10-1 OWENSCORNINGINC 10052012 |VARIOUS 71200001 o 285820\
722005-66-7 PIMCO COMMODITY REAL RETURN 12/28/2012 DIVIDEND REINVESTMENT 25,434.402 169,753
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5
Date Acquired Name of Vendor
02162012 [VARIOUS
07022012 - (VARIOUS
02/16/2012 ~ |CITATION
10116/2012 ~~~ |JPMORGAN SECURITIES
- 05302012 |JPMORGANSECURITIES
02/16/2012 - |CITATION
02/16/2012 ~ |CITATION
08/02/2012 ~ |JP MORGAN SECURITIES
06202012 [VARIOUS
10102012 VARIOUS
02282012~ |GOLDMAN, SACHS&CO
021162012~ |CITATION
02282012 |VARIOUS
02/16/2012 - |CITATION
02/16/2012 ~ |CITATION
021162012 - |CITATION
022812012 - |VARIOUS
0922012 IVARIOUS
021162012 - |CITATION
12/2012012 ~~JVARIOUS
.. 030922012~ |GOLDMAN,SACHS&CO
0211712012 - |VARIOUS
02/16/2012 ~ |CITATION
10/25/2012 -~ JVARIOUS
012312012~ |CAPITAL INSTITUTIONAL SER
... 021162012 - |GOLDMAN, SACHS&CO
03092012~~~ |GOLDMAN, SACHS&CO
021162012 - |CITATION
. 12072012 - IDEUTSCHEBANK
06/06/2012 ~~ |JP MORGAN SECURITIES
02162012 [CITATION . .
1212412012~ JVARIOUS
1211412012 -~ JVARIOUS
1214012 o VARIOUS
12/31/2012 VARIOUS

9299999

Subtotal - Common Stocks - Mutual Funds

6,048,136

9799997

Subtotal - Common Stocks - Part 3

14,803,054
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number Paid for
CUSIP of Shares Accrued Interest
Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
9799998 Summary Item from Part 5 for Common Stocks XXX 827,450 XXX
9799999 Total -Common Stocks XXX 15,630,504 XXX
9899999 Total - Preferred and Common Stocks XXX 15,881,714 XXX
9999999 Totals XXX 141,874,035 XXX 370,809
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Annual Statement for the year 2012 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 Stated
CUsIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
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
S137EACA'S | FHLMC (FED HM LNMTG) | | 03/28/2012 |MORGAN STANL . oSyl N 12| B 2048962\ | 35181 3518 37917 | 0312712019
3135G0-BY-8 | FNMA (FED NATL MTG). 03/28/2012| SOCIETE GENE | |~ 4035416 | 400000000 | = 4039063 | 4034917 | @) @) ao317rat L 3p4z | 3642 20,514 | 08/28/2014
36200Q-YY-4 [GNMA | 15 YR #569627 12/17/2012| PRINCIPALREC | | 4076 | 4075551 4219\ 4144) O )1 T A A1t (G (59) .. 1321 021502017
36201F-RA7 (GNMAI15YR#581981 | |12/17/2012|PRINCIPALREC | | 7518\ 751778 | 7eAt| 75| G ] T L6I0 I &2 G2 230 | 05/15/2017
36201B-HY-5 |GNMA |15 YRPTPOOL#57 | | 12/17/2012|\PRINCIPALREC | | 98341} 9834053 100154 | = 99249\ | aonr 4] I 99142\ | (802)f . (802) . 2,847 | 06/15/2017
36201J-GM-5 (GNMAI15YRPITPOOL#58 | | 12/17/2012|PRINCIPALREC | |~ 45809 | 4580860 | 45880 | 45804 | | oy (4] I P asrorl [ " . 1,052 | 05/15/2017
36200R-KH-4 | GNMA | 15YR #570096 1217/2012\PRINCIPALREC |~~~ |~~~ 9986 | 998606 10123~ 10038| £ T ()] I I 100820 @ey (46) .. 197 | 1211512016
36200R-LW-0 | GNMA | 30-YR #570141 12/17/2012| PRINCIPALREC |~~~ | 3250\ 324972} 3250\ ~  3280| | B I P 32500 97 | 12115/2031
36211E-KW-7 |GNMAIPTPOOL#510709 | |12/17/2012|PRINGIPALREC | - |~ 99|~ 9s871| o83 98| LG} I I 4)] I G I [ 1 .. 33| 11152014
36211M-QZ-6 | GNMA | PITPOOL #517472 | [ 12M7/2012|PRINCIPALREC | | 9447| = 944680 | 9490 | ~  9ad2| | O 5] I I 94T\ o 10 .. 326 | 11152014
36202F-DC-7 | GNMA [1 #004599 12/20/2012| PRINCIPALREC |~~~ | 332239\ 33223898 | 347345\ ~ 346984| | or (ot sgrer | | (14548))  (14,548) . 8,485 | 12/20/2039
36202E-ZF-9 (GNMAIIPOOL#004342 | |12/2012012|PRINCIPALREC | - | 574444 | 57444444 | 5e5884 | 585494 | araf arar 5853201 ] (10876)1 ~ (10.876)1 16,642 | 01/20/2039
36202E-ZG-7 | GNMA | POOL #004343 121202012\ PRINCIPALREC | | 384048 | 384048211 395750 ~  395563| | @20 @20 3953321 | (11,283)]  (11,283) 11,654 | 01/20/2039
36202E-NA3 | GNMA Il POOL #3985 12/20/2012| PRINCIPALREC | | 217,794\ 217,79354 | 219,767\ 219603 | | @ (S2)] I 29521 | (769 (1,769 . 84241 05/20/2037
36205R-XM-4 | GNMA PIT POOL #398584 1217/2012\PRINCIPALREC |~~~ |~ 269| = 26928} 263\ 0 263| o\ | 63 | 61 . 6 .. 10| 06/15/2029
36207J-2F-9 | GNMA PIT POOL #433774 12/17/2012| PRINCIPALREC | | 5154\ 515368 | 5260\ 52490 | @ @ C70 U (CS)] (93) .. 181 | 05/15/2028
362108-WF-8 | GNMA PIT POOL #487646 12/17/2012\ PRINCIPALREC | | 972\ 972041 0 955\ e8| | 61 . . L I ) I [ R B 16 | 09/15/2029
36211E-KG-2 | GNMA PIT POOL #510695 121772012 \PRINCIPALREC |~~~ | =~ 383%| ~ 38%22} 382\ 386 | @ @ 3832\ | al 4 _. 154 | 171512014
36211R-MX-4 | GNMA PIT POOL #520674 12/17/2012| PRINCIPALREC |~~~ |~ 336\ 33587} 3%\ | | B O I I I T I I M ) ... 13| 04/15/2030
36211X-R7-3  (GNMAPTPOOL #526210 | |04/16/2012| PRINCIPALREC | - | 2607 | 260721} 22| ~  2608| | O M 2807 45 | 021152015
36225A-D2-3 | GNMA P/T POOL #780121 12/17/2012\ PRINCIPALREC |~~~ |~ 6897\ ~ 68%662| 746 7191 | 8| I I aar LALLE I @800 (81 .. 336 | 04/15/2025
38376G-EQ-9 |GNR2010-16A 12/17/2012| PRINCIPALREC | -~~~ | 202566 | 20256630 | 205383 | 204797 o @Oy @Oy 2044981 | (o (1,931 . 5,039 | 01/16/2040
912828-DH-0 | TSY INFL IXN/B 05/24/2012|DEUTSCHEBAN | |~ 5148038 | 400000000 | 4726447 ~ 4863817 | (220920)| ~ (15838)| | (2364%8) 4627359 | 520679 |~ 520,679 66,579 | 01/15/2015
912828-CA-6 |US TREASURY N/B 11/01/2012| BANKOF AMERI | -~~~ | 838688 | 80000000 | 777813\ 792706 | | 2184 27841 | 7954891 43,198 | 431198 38,783 | 02/15/2014
912828-JH-4 | US TREASURY N/B 03/28/2012 |BARCLAYSCAPI |~~~ | = 2320938 200000000 2206797\ ~ 2173218\ | eI SES)] 21674951 | 183442 1 153442 49,4511 08/15/2018
912828-LM-0 | US TREASURY N/B 08/28/20121CCM | 2001250 | 2,000,00000 | 2003359 | 2000842} ] &3 (&3)| 2000089 ) ety e 26,230 | 09/15/2012
912827-7L-0 | US TREASURY NOTE 027152012 \MATURITY =~ |~ 6350000 635000000 6399254 6350823 | @23 @23 6,350,000 | b 154,781 | 02/15/2012
912828-A)9 |US TREASURYNOTE 08/15/2012 \MATURITY -\ |~ 500000 50000000 ) = 508203} 500616 (0] I I (CI0] I 00000 ) 21,875 | 08/15/2012
912828-GM-6 | US TREASURY NOTE 021152012 |BARCLAYS CAPI |~~~ | = 3015703 | 300000000 | 3240469 | 3014981\ | (r468) | (r468) 3007513 ) 8190 | 8190 51,270 | 03/31/2012
912828-GW-4 | US TREASURY NOTE 04/23/2012 [IMORGAN STANL |~~~ | = 3026484 300000000 3106172 301,961\ | (C520)] I 0] 3004550 | | 219341 - 21,934 119,330 | 06/30/2012
912828-42-4 | US TREASURY NOTE 11/01/2012\BANKOF AMERI| | 2037813 200000000 | 2002819 20012111 | @ o (480 2000731 )L 370821 37,082 43,940 | 01/31/2014
912828-LH-1 | US TREASURY NOTE 081152012 \MATURITY =\ |~ 546000 54600000 = 855057 581637 | GO BB 546000 o f o 9,555 | 08/15/2012
912828-19 | US TREASURY NOTE 12/04/2012| GOLDMAN, SAC |~~~ | 2010825 | 200000000 | ~ 1881,719\ | | L I L3 I o887y 28,748 28,748 . 9,891 | 08/15/2022
0599999 Subtotal - Bonds - U.S. Governments XXX (220,920) (53,829) (274,749) 35,214,064 779,915 779,915 704,029 XXX
31398ABX9 |FANNIEMAE 05/18/2012 | MATURITY L (208 (el 3500000 | ol || 85313 | 05/18/2012
31398AXJ-6 | FANNIEMAE 11/01/20121CGM o IO (70| T IR (19819 . .. 40370391 99,001 | 99,001 96,389 | 05/15/2014
312967-4A-7 |FEDERAL HOME LOANGOL | |12/17/2012|PRINGIPALREC | - |~ 69618 | 6961805 | 69803 | 6o667| | [ I I 2] I 696781 | ey (60) . 1,027 06/01/2019
312967078 | FEDERAL HOMELOANGOL | [ 1217/2012|PRINCIPALREC | |~ 73945| 73944891 740841 73980 | | (0] I (] I 73968 | (V5! . (24) . 1,758 | 05/01/2019
312944-TX9 |FGAS0B6 12/1712012| PRINCIPAL REC : ... losto8 gy 108088 GOl €521 I I 108054 | (2408)| ~ (2,406) . 2957 | 12/01/2040
3128PX-FD-3 | FG J17364 12/17/2012 | PRINCIPAL REC 558,649 558 648 80 571,306 572 627 (497) (497) 572,129 (13,481) (13,481) 10,075 | 12/01/2026
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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 Stated
CUsIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
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
31335H-3N-1 | FGTW PL C90805 1211712012 | PRINCIPAL REC . U] . ey 812501 (1287)  (1.287) 1441 | 03/01/2024
3128NH-BR-3 | FH 1J0948 511 ARM 1231/2012|VARIOUS - | | 3836823 |  3635569.74| 3629889 3629160 | 2| R 22| 3628938 | | 207,885 207,885 157,646 | 03/01/2038
3128QJ-03-3 | FHARM 51 POOL 161374 121712012\ PRINCIPALREC | | 94270~ 94269941 94263\ ~ ~ 94241| - e .. A )] N I 942351 | Sl 35 . 1,798 | 12/01/2036
3133MT-ZL-5 |FHLBGLOBALNT 10/31/2012\BPBROKER ~ | |~ 1001690 | 100000000 = 988610 ~ ~998782| o ey oo ey o 999,044 1 L (CCN 1,746 | 43,250 | 11/15/2012
31294M-AC-5 | FHLMC #E02703 121712012\ PRINCIPALREC |~~~ |~ 410549 41054916 | 417734\ 417507 | 0| I (s aTas (6.864) (6,864 . 7,365 | 07/01/2025
3128S4-FJ-1 | FHLMC ARM 311 POOL#1QOT | [ 12117/2012|PRINCIPALREC | | 113805 | 11380486 | 114008 | 414077 | | ooy (20 S naeo | oo | (259) . (259) . 1,028 | 11/01/2036
3128M8-2R4 | FHLMC GOLD #06784 10M5/2012 | VARIOUS =~ | | 5154614 488793325 4990274 4990569 | @i asoy o 4989050 | 165,564 | 165,564 142,196 | 10/01/2041
3128KR-3N-2 | FHLMC GOLD #A61705 12172012\ PRINCIPALREC |~~~ |~ 479085 | 47905490 | 472723 | 4730401 - 6423 1 6423\ | 479463 | | (408)1  (408) 10,172 | 06/01/2037
3128L9-PP-2 | FHLMC GOLD #A75830 1217/2012\PRINCIPALREC |~~~ | = 621693 | 62169330 = 621596 | ~  621546| | ar ar o 621528 | | 66 166 17,953 | 04/01/2038
312926-2B-7 | FHLMC GOLD #A80738 1217/2012|PRINCIPALREC | |~ 376797\ 37679691 378033 | 377991\ | (1] I Bof o street (164 - (1,164) 15,688 | 08/01/2038
312935:F3-8 | FHLMC GOLD #A88286 10152012\ VARIOUS -~ | | 2434486 | 222887292 | 2298438 | ~ 2296375| (1009 (009 o 2295366 | | 139,120 |~ 139,120 91,217 | 08/01/2039
312943 LN-1 | FHLMC GOLD #A94833 | [ 10M52012|VARIOUS | ' | 2067319 | 192273762 | 1905989 | 1906144 | | (L I D [L: I 1906325 | | 160,995 160,995 | 64,853 | 11/01/2040
312946-MX-1 | FHLMC GOLD #A97574 1217/2012\PRINCIPALREC |~~~ |~ 281980 | 28197980 = 204625\ ~  295643| | (asor oo (sof 295493 ] (13513)  (13513) . 6,746 | 03/01/2041
312966-W5-9 | FHLMC GOLD #B14268 1217/2012\PRINCIPALREC |~~~ | = 269086 | 26908618 | 268750 | ~  268690| | o AU P )1 I I 2686811 | 4050 405 . 9,060 | 10/01/2019
3128M5-UZ-1 | FHLMC GOLD #G03900 1217/2012|PRINCIPALREC |~~~ |~ 443047 44304738 | = 440555| 440610 | N B N I 440024\ L 2423\ 2423 12,129 | 02/01/2038
3132HL-YH0 | FHLMC GOLD #Q10712 12172012\ PRINCIPALREC |~~~ |~ 41018 401870 42350 | (0} I M 423491 | (1,333))  (1,333)) 288 | 00/01/2042
3128GW-2X-5 | FHLMC GOLD 15 YR#E92500 | [ 12117/2012 | PRINCIPALREC | | 21484 | 2148436 | 21003 | 20702| | aof o a1 21882 | (198) (198 485 | 11/01/2017
312940-5N-4 | FHLMC GOLD 15-YR#E00853| | 12/17/2012|PRINCIPALREC | | . 807| 80748 | 808 ~  sM| | @ @ S G20 @2)f 90400122015
3128GH-JZ-5 | FHLMC GOLD 15YR #E81180 | [ 12117/2012|PRINCIPALREC | | 1096 | 1095599 | 1,199 | 11087 | | (40 U ar L0 I I ()] I (83) . 407 | 08/01/2015
3128GW-2U-1 | FHLMC GOLD 15YR #E92587 | | 12117/2012|PRINCIPALREC | | 3425| = 34249 | 3492|3461 | (2] I I ()1 I I 34581 | (G5 . (CS)l 83 | 11/01/2017
3128LX-R4-4 | FHLMC GOLD G02307, 1217/2012\PRINCIPALREC |~~~ |~ 604085| 60405463 | = 574513\ —  575447| | 22 22 STISTe9 | 28,286 | 28,286 14,887 | 08/01/2036
31292HBB-9 | FHLMC GOLD PIT POOL#CO | [ 1217/2012|PRINCIPALREC | | 757| 75659 | 76|  786| . | . B N N R I L I I DN D 22 | 03/01/2030
3132GE-5X4 | FHLMC GOLD Q01762 1AS/2012|VARIOUS | | 2133879 1,977,32056 | 2056877 | 2057624\ | @3 @3 2056811 | 77,068 | 77,068 82,419 1 07/01/2041
3137EA-AZ-2 | FHLMC(FED HM LN MTG) 06/21/2012|BANQUEPARIB | | 4060800 | 400000000 | ~ 3993428| ~ 3998823} | 64 . A B 641 . 3999497\ | 61,303 | 61303 121,792 | 10/25/2012
31305V-G4-5 | FHR2989TE 02/15/2012| PRINCIPALREC | | 19839 | 1983869 | ~ ~ 19949] 19807} | AT R P L4 PR 198140 25 2 . 106 | 12/15/2022
31397T-SN-3 | FHRRROT6AM 09/152012 | PRINCIPALREC |~~~ | 329719| 32971866 | 329165 329088 | (05)] I o 329075 ] 6431 643 . 7,554 | 06/15/2018
31403D-XF-1 | | FNARM 5/1 POOL 745978 121262012 \PRINCIPALREC |~~~ |~ 55308 | 5530808 | = 55576 | = 86585| 0] I B (04 P I 559481 | (240)1 (240) .. 8411 10/01/2036
31411G-SF-0 | FNARM5/1POOL 907818 | | 12/26/2012|PRINCIPALREC | | 78076 | 7807644 | 78760 | 78722| | @) @) 78694\ | (CI] (CI)] 1,445 | 01/01/2037
31411S-3C-8 | FNARM /1 POOL 914395 121262012 \PRINCIPALREC |~~~ |~ 153611| ~  183611.04| 154685 | ~  184607| | (CE0)] I o) LR T N PN 2,765 | 03/01/2037
31385Y-N3-5 | FNMA 15 YR #556710 121262012 \PRINCIPALREC |~~~ |~ 3546| 3546211 = 3653 | ~ = 3593| o aof aof o 35831 | (C1] (@7 .. 131 | 11/01/2015
31388V-MM-7_ | FNMA 15-YR #616064 12/26/2012 | PRINCIPALREC |~~~ |~ 7875\ = 7874989 7907 780 | O &)1 I I TRI6 N ()] . M. . 180]11/01/2016
31371HDT-2 | FNMA 15YRPITPOOL #2522 | | 12/26/2012 | PRINCIPALREC | | 31s7|  31s77| 3207|349 | oo ooy 2042 1014 1014 102 | 01/01/2014
31385P-50-3 | FNMA 15YR PIT POOL #5490 | [ 12/26/2012 | PRINCIPALREC | | 783 | 715286 | ~ 7223| ~ 7069| ~ | o O 760 o ... M) . 26307012015
31409G-SV-9 | FNMA 5/1 ARM #870932 12/26/2012 | PRINCIPALREC | | = 237,932 23793249 = 239671 239632\ | = aso ()] I 239498 | (1,565)[ ~ (1,565) . 4,943 1 10/01/2037
31411F-UW-2 | FNMA 7/1 ARM #906997 121262012 \PRINCIPALREC |~~~ | = 219882 21988238 | 218680\ ~  218698| | = Al Al 28702 ] 11801 1,180 . 6,282 | 05/01/2037
313808-32-4 | FNMA DWARF PITPOOL #44 | - | 12/26/2012 | PRINCIPALREC | | 6578| 6577.80| 6703 ~ 8850| | (O] I M 65491 | 21 A 214 | 11/01/2013
31371H-FA-1 | FNMA PIT POOL #252261 121262012 \PRINCIPALREC |~~~ |~ 42389 ~  423%862) 4300 — 4231 - @ @ 2L I I 121 12 .. 1321 02/01/2014
31371H-X4-5 | FNMA PIT POOL #252799 121262012 \PRINCIPALREC |~~~ |~ 10387 10386711 10276 | — ~ 10317( o Sl Sl 103220 651 . 65| . 585|1001/2014
31371J-57-0 | FNMA PIT POOL #253542 12/26/2012 | PRINCIPALREC |~~~ |~ 3997 = 3997161 4030 4004\ oo @ @ 4001 ()] I @) ... 15612012015
31379REN-6 | FNMA PIT POOL #426840 121262012 \PRINCIPALREC |~~~ |~ 4622| 462165/ = 5054\ — ~ 4744| oy (141 I I Arse | (e (119 .. 189 | 01/01/2025
31379X-H3-2 | | FNMA PIT POOL #432350, 121262012 \PRINCIPALREC |~~~ | 15511 15511311 45712\ - 154831 (] N ar 15468 1 ar 44 .. 482 | 06/01/2013
31383H-PW-8 | FNMA P/T POOL #503637 12/26/2012 | PRINCIPAL REC (2) (2) 7,779 27 27 241 | 06/01/2014
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31403C-6L-0 | FNMA POOL #745275 1212612012 | PRINCIPAL REC . T A D o dsebro| | 12341 12324 | 12537 | 02/01/2036
31407X-XZ-9 | FNMA POOL #644096 12/26/2012\PRINCIPALREC | |~ 292291 = 29220064 | = 2047\~ 293997| [00)] U I V] A I 2939261 (1636) (1,636 11,653 | 11/01/2035
31416Y-YL6 | FNMA POOL #AB3414 101252012\ VARIOUS -~} | 3116509 | - 295764627 | 2986992\  2987003| | )] U I )] 2986485 | 130,024 1~ 130,024 84,700 | 08/01/2041
31418M-T3-6 | FNMAPOOL #AD0S69 101252012 VARIOUS - | ) 3704762 - 3,362921.84 | 3497570 3494164| @00 @000)f dAsaqs ) | 212604 | - 212604 | - 136,472 | 01/01/2040
3138E0KJ-7 | FNMA POOL #AJ7496 121262012\ PRINCIPALREC | | 219335\ 21933506 | 226463\ ~ 226462| | G Ak | I I 261491 (6.814) . (6814) . 4,698 | 12/01/2026
3138E0-SF-7 | FNMA POOL #AJTTHT 05252012 \VARIOUS '\~~~ | 3130822 300000000 3097500 3007751\ e e 3085106 ) | 35,7161 35716 42,835 | 12/01/2026
3128JR-P7-5 | FREDDIE MAC 7/1 ARMPOO | [ 12117/2012|PRINCIPALREC | | 382706 | 38270555 | 381928 | ~  381919| | (L] N I (0] T I SCITEN I L2208 827 10,405 | 11/01/2036
3199999 Subtotal - Bonds - U. S. Special Rev. and Special Assessment and XXX (43,988) (43,988) 44,194,266 1,286,354 1,286,354 1,330,364 XXX
010392EY-0 |ALABAMAPOWERCO 091202012 | BNY BROKERAG| s deeesa )] 5036|5006 | 18861 | 12/15/2012
030612-AC-9 | AMCAR 2006-RM A3 01/06/2012 \PRINCIPALREC | |~ 632%7) 63292728 632708 632946\ | 20 20 6329481 | eny .o (21) 29171 01/16/2014
02580E-CN-1 | AMERICAN EXPRESS BKFS | [ 10/31/2012 | STIFEL o | I I O U 626817 . 72201 7220 135,900 | 04/16/2013
00206RAF-9 |AT&TING 06/29/2012 |FULLCALL |~ 1024617| 100000000 1024980 1007011} G20 ) 13714 20,903 | 20,903 /47,300 | 01/15/2013
06052)-AC6 | BAAT 2010-1A A3, 10/15/2012| PRINCIPALREC | -~~~ | =~ 688647 | 68864685 68821\ ~  esseeo | | £ I I 2] I esgoe1) | . a9 (14) . 3,973 | 03/17/2014
06052M-AC-9. | BAAT 2010-2A3 127/2012\PRINCIPALREC | |~ 397741 397,741.23 | = 397730 397774\ (S0 I I any /orTes | | @) (22) . 2,524 | 07/15/2014
05531F-AH-6 |BB&T CORPORATION | |06/21/2012|JEFFERIES&CO| | ~ 2550500 | ~~ 250000000 | 2499310 | 2499463 | | L I L 2499570 | - f 50,930 50,930 33,313 | 04/28/2014
055451-AA6 |BHPBILLITONFIN R{10B1/2012)CGM o 8373941 - 62500000 - 6243131 624802\ 5 I I - I I 6249611 | 12433 | 12433\ 31,667 | 04/15/2013
115637-AK6 | BROWN-FORMAN CORP 06/21/2012 |SUSQUEHANNA | | = 2093220 ~ 200000000 | 1987200 1989704\ LLE I 148 1980852 102,368 | 102,368 46,806 | 01/15/2016
115637-A19 | BROWN-FORMAN CORPORA | | 11/02/2012 |BNY BROKERAG| | 897192| 85000000 | 846889 | ~  8agpa2| | ol I ol I 8491571 | 48035 48,035 53,833 | 02/01/2014
07383F-PW-2 | BSCMS 2002 - TOP8 A2 12/17/2012\PRINCIPALREC | |~ 934412 93441179} = 953100 ~ 933800 GeS) G65) 933235 | Wy 120,440 | 08/15/2038
07383F-QT-8 | BSCMS 2003 -T10 A1 031132012 |PRINCIPALREC | |~ 39523)  3952267) 36386 38994\ m 2 186 | 3BT 357 305 | 03/13/2040
07383F-F7-8 (BSCMS 2004-PWRA A3 12/11/2012| PRINCIPALREC | -~~~ | 192407 | 192407.25 | 200585 196907 | (1809 (1809 1952071 | (2890)  (2890) . 8,181/1 06/11/2041
134429-AR-0 | CAMPBELL SOUP COMPANY | | 05/24/2012 [ DONALDSON LU o Cooma2 (1422 - 1015235 ] 85751 8575 23,889 | 12/03/2012
17305E-ER-2 | CCCIT 2009-A5 A 12/24/2012| PRINCIPALREC |~~~ |~ 1,650,000 | ~~ 1,650,00000 | ~ 1675008 | 1659815} | 819 o819 .. 1850000 (b 37,125 | 12/23/2014
161571-CH-5 | CHAIT 2007-AT7A 10/15/2012| PRINCIPALREC | o esal @444y 1000000 42,667 | 10/15/2014
172967-EQ-0 | CITIGROUP INC 10/31/2012| STIFEL | | 1,020850 |~ 1,00000000 | 1017510 1004982 | | @23 @213 101,770 18,880 | 18,880 58,667 | 04/11/2013
12612A-AC-6 | CNH2009-CA3 0177/2012\PRINCIPALREC | | 9207} = 920664) = 9206) 927\ LS Y I S0] R 9207 14 | 12/16/2013
15200D-AB-3 | CNP 2005-A A2 08/01/2012|PRINCIPAL REC | | 360886 | 36088639 | ~ ~ 359265| 360703} | 1830 [ I I 30886 | | || 10,640 | 08/01/2014
191216-AU4 | COCACOLACO 05/24/2012 |\DANRAUSCHE | | 1951509 190000000 | 1913851 1912882\ | (1088 (1,088 .. 11824 39,685 | 39,685 27,075 | 09/01/2016
233050-AN-3 | DBUBS 2011 LC1A AT 12/12/2012| PRINCIPALREC | -~~~ |~ 32103\ 3210347 | 32940\~ 32879| | (C20] I (20] I 328021 | ©9) (69 .. 590 | 11/10/2046
233888-AF-3 | DCAT 2008-AAd 03/08/2012| PRINCIPALREC |~~~ |~ 393468 | 39346836 | ~ ~ 393446| ~~ 393467| | L T L I 393468 | ol oo 1 . 2970 | 08/08/2014
278042AB9 |EBAYINC 05/24/2012\WELLS FARGO | | 1124068 10000000 1095930 1096874\ | M KL N 1097193\ 26875 26875 10,824 1 10/15/2015
291011-AR5 |EMERSONELECTRICCO | |02/20/2012|WELLSFARGO | - | 2052820 | 200000000 | 2043620 | 2005389 | | (osg)f (1osg)f 20043031 | 485171 48517 35201 10/15/2012
30224X-AA-2 | ESA 2010-ESHA A 0531/2012\VARIOUS | | 592221 58798412 587982 567938\ | ar o [00:)] I I sero21| o] 43001 4,300 . 8,592 | 11/05/2027
354613-AE-1 | FRANKLINRESOURCES INC | | 05/24/2012| BANK OF AMERI | | 658210 | 65000000 | 648850 | 640461 | | 183 13 6496141 | 8596 | 859% . 6,861 05/20/2013
36828Q-HW-9 | GECMC 2004-C3 A4 12/10/2012\PRINCIPALREC |~~~ |~~~ 51528 5152768 | 53859\ = S2899| o ©2 ®2 s22r7\ | 49 (149 . 24511 0710/2039
36820K-AC-2 | GEEST 2009-1 A3 04116/2012 |PRINCIPALREC | |~ 584124 58412420 584050 84151\ O O ] s84tde | | @) (22) . 1,895 | 07/15/2016
36962G4H-4 |GENERAL ELEC CAP CORP | |06/21/2012|BNYBROKERAG | | 1012250 | =~ 100000000 | 998710 | 999550 | | 070 070 9897571 | 12493 | 12493 | 26,756 | 01/08/2013
43812U-AC-5 | HAROT 2009-2 A3 03/15/2012|PRINCIPALREC | | 148428 | 14842762 | 148423 | 148431} | L] T @ 148429\ | @) @) .. 53901152013
43812W-AC-1|HAROT 2009-3 A3 0717/2012 | PRINCIPAL REC ) RO CATEC 8 R AL ) I ] T I ] U I maseo | (858)1 . (859) 4791 | 05/15/2013
43812W-AD-9 | HAROT 2009-3 Ad 12/17/2012 | PRINCIPAL REC 2,000,000 2, 000 000 00 2, 074 141 2, 020 784 (14,826) (14,826) 2,005,958 (5,958) (5,958) 57,334 | 09/15/2015
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41283X-AD-1 |HDMOT 2008-1A4 | | 0917/2012 | PRINCIPAL REC B | )| 982000 1 b @ @) 8842 | 1211512013
41283K-AC-1 |HDMOT2010-1A3 1217/2012 \PRINCIPALREC | =~~~ | =~ 940978 | 94097820 | = 940845 940999 | (4)] I I a3y 940986 | o f | e 8)| .. 7,506 | 02152015
438516-AW-6 |HONEYWELL INTERNATION | | 10/31/2012|CGM B I (5] I I (13649)| 1005552 ) 7068 | 7,068 50,056 | 03/01/2013
459200-AL5 |IBMCORP 11/01/2012| BARCLAYS CAP) e @124 10240200 19800 | 19,800 | 66,875 | 06/15/2013
459200-BA-8 |IBMCORP 09/21/2012 |KEYBANC CAPIT| | 1,007,780 | 100000000 | = 1039190 1008021\ | ©320| ®320) 10016951 ] 60851 6,085 39,188 | 11/29/2012
466247-TW-3 | JPMMT 2005-A63A2 12/26/2012| PRINCIPALREC | -~~~ | 371,942\ 371942041 370,794\ 370696 | | 210 Z N N sogsT %5 985 . 8,612 | 09/25/2035
52108HLH-5 |LBUBS 2000C4Ad 01118/2012|PRINCIPALREC | | 72068 | 7206754 72473| 72065, | 8 5] I A 720841 L 31 3 . 214 | 09/15/2026
57620W-BM-1. MASSMUTUAL GLOBALFDG | | 05/2412012|RBSUS | |~ 3611860 | 350000000 | 3497865| ~ 3498386 | | (L R D [ 34985511 | 113,309 1 113,309 52,996 | 09/28/2015
61745M-TD-5 (MSC2003-1Q5A4 12/17/2012| PRINCIPALREC | -~~~ | 403811 40381074\ 421351 412031} @39 @392 407839 (3828 (3828 16,073 | 04/15/2038
61745M-ZA4 |MSC2004-IQ7 A4 12/17/2012\PRINCIPALREC |~~~ |~ 176644 17664376 | 180,008 | ~  177865| ©nl oo ©nl 176918 | | @) (274) . 8,609 | 06/15/2038
61745M-L3-5 |MSC2004-T1SA3 12/13/2012| PRINCIPALREC | -~~~ | 921840\ 92183952} 913989\ 919268 | 1z stz 919580 | - f 2260 | . 2,260 26,971 | 06/13/2041
ST164R-AW-2 [MVCOT20052A 11/20/2012| PRINCIPALREC | -~ =~ 132850 | 132549551 - 482547\ o As27rTg oo 0] I 011 A 132658 | (1) (108 5,171 | 1012012027
63534P-AD-9 | NATIONAL CITY BANK 11/01/2012| CHARLES SCHW) | 1,019,880 | ~ 1,000,00000 | 991,550 | 998303 | | 1odo L I I 999352 | 20528 | 20528 46,892 | 05/01/2013
637432-ML-6 | NATIONAL RURAL UTILITIES | | 05242012\ CGM | 15912921~ 1550,000.00 | 1548450 | 1548802\ | 200 1200 15489220 423701 42370 16,688 | 11/01/2015
64952W-AJ-2 | NEW YORK LIFE GLOBALFD | | 10/16/2012| MATURITY o219 (10219 1,000,000 f b 52,500 | 10/16/2012
67021C-AA5 NSTAR ELECTRIC COMPANY| | 10/15/2012 | MATURITY | | 2000000 | =~ 200000000 | 1974600 | 1996644 | | 33861 ] 33661 2000000 | b 97,500 | 10/15/2012
674599-82-7 |OCCIDENTAL PETROLEUM C| | 06/21/2012|USBANCORPPI | |~ 3145890 | 300000000 | 2998200 | 2998550 | | LA R LN I 29987100 | 147,180 |~ 147,180 66,875 | 02/01/2016
68389X-AD-7 |ORACLECORP 12172012 |BNYCAP || 2029160 | 200000000 | 2013140 | 2008726 | | @4 @4 2000970 ) 28,189 | 28,189 116,875 | 04/15/2013
69361Y-AF-0 [PEGTF2001-1A6 12/17/2012| PRINCIPALREC | | 901546 | 90154566 998462\ 933212} | @A GA ] o480t 1 | (23,256)|  (23,256) 32,783 | 06/15/2015
713448-BG2 |PEPSICOING 10/31/2012| MORGAN STANL | -~ | 480539 | 47500000 | 474563 | —  47489%| | [ I L3 I B ATaors | 556 | 5566 | 26,996 | 02/15/2013
74005P-AW-4 |PRAXARING 03/28/2012\CGM —f | 13862481 137500000 - 1371013) 1373816\ 326 3/ 1374142 121051 12,105 . 9,023 | 11/15/2012
74153W-AS-8 | PRICOA GLOBAL FUNDING | | 03/28/2012CGM | 2019500 = 200000000 1947600 1993178 | 3367 3367 1995461 | 229541 - 22954 24,153 | 06/25/2012
74456Q-AT-3 |PUBSVCELEC&GAS | [0918/2012|USBANCORPPI| | 852416 |  800000.00 | 799752 | ~  799898| | .l N I .l I I 7999371 524791 52479 44,873 | 11/01/2013
74456Q-AW-6 (PUBSVCELEC&GAS | |09/18/2012|BANKOFAMERI | |~ 580762 | 550,00000 |~ 549021| 549326 | | 18O [ I 5494651 31296 | 31,206 13,159 | 05/01/2015
828807-CC-9 | SIMON PROPERTY GROUPLL | | 05/24/2012 | WELLS FARGO sy (14.958) 2104097 | 14843 | 14843 89,767 | 02/01/2015
904764-A)6 | UNILEVER CAPITALCORP | [ 11/0202012|WELLS FARGO | | 702493 | 67500000 | 674100 | 674f02| | L I L I N 6747551 21738 | 27,738 130,249 | 02/15/2014
90327X-AC-8 [USAOT2009-1A3 0177/2012\PRINCIPALREC | | 15164 = 151638 1583|4818 ()] I S Y B (L T N oo 4| 061772013
92867D-AC4 VALET2011-1A3 12/20/2012| PRINCIPALREC | =~~~ | 218437 | = 218437.28 | 218414 218452} | G U I 284441 (04 I (1 2,425 | 06/22/2015
92343V-AJ3 | VERIZON COMMUNICATION | | 09/05/2012 \[KEYBANC CAPIT| | 1525440 | = 150000000 | = 1496554 | 1499160 | 5020 L 1499662\ | 25778 | 25718 69,781 | 02/15/2013
92976W-BJ-4 | WACHOVIACORP 11/01/2012| WELLS FARGO | ane (7022); 10214340 14,720 | 14,720 56,377 | 05/01/2013
931142-BT-9 | WALMART STORES 06/21/2012|BARCLAYS CAPI| | 1,553,880 |  1,500,00000 | ~ = 1563430 | 1,521,204 | A )| 1513788 ] 40,092 40,092 /43,794 | 05/01/2013
931142.CL5 |WALMART STORESINC | | 11/0212012| SUSQUEHANNA | |~ 508565 | 50000000 |~ 498795| 499665 | | 250 250 499880\ o f 8685 | 8,685 22,549 | 04/15/2013
949746-NY-3 | WELLS FARGO COMPANY | | 00/04/12012|WELLS FARGO | |~ 1015760 | 100000000 | 997840 | 999465| | 51 I ESTH I 989796 | | 15964 | 15964 48,247 | 01/31/2013
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 63,373,543 62,121,438.55 63,159,818 62,533,556 (197,677) (197,677) 62,335,886 1,037,653 1,037,653 1,843,684 XXX
8399997 Subtotal - Bonds - Part 4 | | XXX 144,848,149 139,903,865 143,391,687 140,236,557 (220,920) (295,494) (516,414) 141,744,216 3,103,922 3,103,922 3,878,077 XXX
8399998 Summary Item from Part 5 for Bonds | XXX 29,138,450 28,652,215.89 29,120,676 (25,321) (25,321) 29,095,354 43,094 43,094 207,535 XXX
8399999 Total - Bonds XXX 173,986,599 168,556,080.89 172,512,363 140,236,557 (220,920) (320,815) (541,735) 170,839,570 3,147,016 3,147,016 4,085,612 XXX
[ I
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00762U-20-0 |ADVANTESTCORP |R|05/21/2012| GOLDMAN, SAC | 878000 | 100,957 | = | 64139 64139 |l 819 36819 36819 805 |
03524A-10-8 | ANHEUSERBUSCHINBEV R 02/22/2012|VARIOUS =~~~ | 167000 | 108737 894291 1018531 (12424 o (12424 89429\ | 19307 | 19307 ]
04544X-30-0 | ASSISTED LIVING CONCEPT | - | 08/08/2012 | VARIOUS | 1050800 | 803621 143940 156464 | ()] I I A0)] T 1439404 1 (63577)| (@517 21020
049164-20-5 | ATLAS AR WORLDWIDE HO | [ 12/31/2012|VARIOUS | 230000 10610\ 88389 | 88389\ L 88389 | | 122210 22214 o f
06738E-20-4 | BARCLAYSPLC R|08/30/2012 \VARIOUS =~ | = 256000 | 24710 250881 281340 @o4e) o Bo4e) o 25088 | 4383 | 4383 638 ...
055262:50-5 |BASFAG R|03/15/2012 | GOLDMAN, SAC | | 88000 | 76959 61362 61362\ 6162 | . 15596 | 15596 1
072730-302 [BAYER R|1210/2012 | CAPITALINSTIT | =~ 210000 19626 1 | 13398 13398 | 13398 ] 6228 ~ 628) 3320 ...
055434-20-3 |BGGROUP R|04/19/2012 |\ VARIOUS | =~ 147000 | 630341 | 4917 58,850 | (Mmes3) o (M98 earl AT I AN VA I I
05565A-20-2 | BNP PARIBAS _|R|04119/2012| GOLDMAN, SAC | = 269000 | =~ S3A72 52674 | 528591 ot (8 52674\ | 481 41
127097-10-3 [CABOTOIL& GASCORP | |01/27/2012 |VARIOUS | 448000 210559 | 161278 | 313467 (152189) | as2189) | JLIPTC N I 1092811 109281~ 165|
16941M-10-9 |CHINAMOBILELTD |R| 120032012 |VARIOUS =~ | 296000 | 1621461 144903 | 1833481 1440031 7243 Ar243) 384
126132-109 |CNOOCLTD R|05/17/2012 |CAPITAL INSTIT |~~~ 8000 | 14524 139741 (L I I I D I I 189740 5491 5490
203233101 | COMMONWEALTH REIT 08/27/2012|VARIOUS | = 701000 (- 073431 L 116646 | nmeede | ool neede | | (9.304)) ~ (9304)) 105151
234064-30-1 | DAIWA SECURITIES GROUP. |R [ 10/02(2012 | JP MORGANSE | 1753000 | | 65086 | | 55044 550441 o 55044 | 100411 100410 12200
23304Y-10-0 | DBS GROUP HOLDINGS |R|03/15/2012| GOLDMAN, SAC | . 278000 | 1234731 98468 | 98468 | | 98468 | . 25005 25005
247916-20-8 | DENBURY RESOURCES INC | [ 10/24/2012 | VARIOUS | 1335400 | 200566 (| 163078 | 2016451 (38567 (38567)| | 1630781 37487\ - 3A8T|
254709-10-8 | DISCOVER FINANCIAL SERV | | 06/22(2012 | MERRILLLYNCH | 452000 | 152427\ 70027 1084801 (38483)) | (38483)) | 70027 82400 | 82400 | 9041
307000-10-9 | FAMILY DOLLAR STORES IN | | 06/27/2012| VARIOUS | 494000 | 346979 212963 | 2848401 mermr M - 212963 ] 134016 | 134016 1927
307305-10-2 |FANUCLTD R | 0412012012 |BARCLAYS CAPI| = 391000 | needty oo 949201 989231 4003 (4003) 94920\ | 221y 272y (A .
316773-10-0 |FIFTHTHIRDBANCORP | [11/052012|VARIOUS | 1394000 1 2074250 | 163490 AT I (3820 | (1382 163490 | 43935 | 43935 47400
344849104 |FOOTLOCKERINC ~ | |06/19/2012|VARIOUS | 609000 | 183602 A3 145186 | Mo8m3)| o UULTE)] I I M3 109,280 | 109289 | 1773\
368287-20-7 | GAZPROM OAO R[ 10102012 \VARIOUS -~~~ | = 644000 59922\ 68786 | 68786 | L 68786 | | .. (8864)  (8864) 9251
37733W-10-5 | GLAXO SMITHKLINEPLC  |R|01/19/2012|VARIOUS | 246000 [ 108756 L 07,7391 122501 @10 @si 07739 L I UL SRR P U IS
404280-40-6 | HSBC HOLDINGS PLC R|[ 100052012 |\VARIOUS | anrz) oo 179944 15285 18285 15285 ] 2709 27090 LI
50186V-10-2 |LG DISPLAY CO .. |R| 11/29/2012 | CAPITALINSTIT | =~ 238000 | . 37889\ 186 | stiee | | 64031 64034 |
626188-10-6 | MUENCHENERRUECK  |R|11/132012|VARIOUS | 453000 s 55628 | 55628 | | 55628\ | . 15519 | 15519 VAN
636274-30-0 | NATIONAL GRID PLC R|11/13/2012\VARIOUS | = 355000 | 121310 168,767 | 1721041 - B30 B33 fe8rer | | 23364 | 233641 11082
641069-40-6 |NESTLESA R|03/09/2012 |\ VARIOUS = | = 252000 | 153944 1219801 1454291 (@3480) (234500 ) 121980 | 19641 3964
66987V-10-9 |NOVARTISAGADR ~|R|02/03/2012|VARIOUS 137000 | L5 o I U 736781 78323 @848 (4848) ol 7368 1916 o a9er o f
62942M-20-1 |NTTDOCOMOINC R|06/18/2012 IMORGAN STANL |~~~ 446000 | 69178 | 79806 | 81841 03/ 038) 79806 | | (10627)) ~ (10627)) 14591
682680-10-3 |ONEOKINC 02/03/2012 | CITATION -~ | 250500 | 25703\ 708091 271881 (146350 o] (146350) | 708091 144895 | - 144895\ 5950 .
708160-10-6 | PENNEY JCINC .| | 043012012\ CITATION |~~~ 838000 288077 | 269468 | 204557 (25089)| (25089)| o] 29468 | 18610 18610 3352
71654V-10-1 | PETROLEOBRASILEIRO  |R [ 061152012 | CREDIT SUISSE | 312000 | S4TAS | 73289 32890 73289 | (18544)) ~ (18544)) 14490
722005-66-7 | PIMCO COMMODITY REALR | | 12/132012 | CAPITALGAIN | | 484491 48449 d8ddo
729132-10-0 | PLEXUS CORPORATION | [11/07/2012 | MERRILLLYNCH| 26600 | 533\ 78OS | N N R RN IR D 7805 (2463)  (2483)
74463M-106 | PUBLICIS GROUPE R|08/31/2012 | SOCIETE GENE | 148000 | 19050 | 160051 7038 o33y (033 160051 31001 31000 23
75281A-10-9 | RANGE RESOURCES CORP | | 06/04/2012| CITATION | = 122000 66023 | 548761 75867 | 0890 (20890 S4876\ | ma48 | 48 5
756255-10-5 | RECKITT BENCKISER GROU |R | 03/09/2012 | GOLDMAN, SAC | 1073000 | mrg20 | 105583 105583 L 105583 | | 122371 12237 0 22961
780259-206 | ROYAL DUTCH SHELLPLC |R| 11/06/2012|VARIOUS | 268479 188536 | | 146602 | 1919341 @s333) @5333) 166021 419341 o494y
80105N-10-5 | SANOFI-AVENTIS R (0200812012 |\VARIOUS | = 167000 619241 | 61,0221 | 610220 oo 610221 92| 902
80687P-10-6 | SCHNEIDER ELECTRICSA  |R [ 08/31/2012 | SOCIETE GENE | 230000 | 918 | 24173\ 2073 2173\ 37451 ds L
826197-50-1 | SIEMENS AG R | 10/15/2012 | VARIOUS 1,370.00 130,529 122,495 130,986 (8,490) (8,490) 122,495 8,034 8,034 3,927
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Annual Statement for the year 2012 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 Stated
CUsIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received | Contractual
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
78440X-10-1 | SL GREEN REALTY CORP | | 07/18/2012 | WELLS FARGO | 106000 | BA0A0 | ] 22849 70838 | (760 | | @7e) 29 L 61091 61091 a0
848574-10-9 | SPIRIT AEROSYSTEMS | | 12/21/2012| MERRILL LYNCH 9,730.00 | 150960 | 190332 202,189 | ossn) oo mssn| o 190332 (39372)) - (39372))
86562M-20-9 | SUMITOMO MITSUIFINL R 03/15/2012 | GOLDMAN, SAC 598000 | 40696 32950 32901 N 3290 ] el L1760 I R
870886-10-8 |SWISSRELTD R|02/16/2012 | GOLDMAN, SAC | ~ 53000 05751 259651 . 26792 (CZ20] I N I @nf o 2595 L 48104 Aglon
878237-106 | TECHDATACORP 06/13/2012 | VARIOUS 327000 | L0 I P 127010 161571 (4560) Lo (34560) oo 25101 2801
87873R-10-1 | TECHTRONIC INDUSTRIES |R| 11/30/2012 | CALYON SECUR 310000 0151 18301 18301 | 11,854 | 11,854 S0
881624-20-9 | TEVA PHARMACEUTICAL IN |R| 01/27/2012 CAPITAL INSTIT 233000 | 104284\ 94039 | 94039\ 94039\ | 102451 102450 o p
903914-109 | ULTRAPETROLEUM CORP I | 011122012 | CITATION 378000 | 100280 f 12001 w2001y m2001 (2ng - orgp o b
91879Q-10-9 | VALRESORTSINC 07/06/2012 | WELLS FARGO M000 | 00431 9895 | 17368 @Al (E223] S I 9895 | 10,248 | 10,248 UL S D
928527-20-1 |VIVENDI-SP R|02/22/2012 |VARIOUS 314000 | 66967 | | 68264 | | 68264 Lo 68264\ | (1.208) ~ (1.29) - f
92857W-20-9 | VODAFONE GROUPPLC ~ ~|R| 02/28/2012 | CAPITAL INSTIT 112000 30785\ 31394 3941 3394y | @) (638) Sl
928662-40-2 | VOLKSWAGEN .~~~ R|[10/04/2012 | JP MORGAN SE | = 194000 1 noey oo 57971 STOOT | St967T\ | 1875ty sty 1183
950840-10-8 | WESFARMERSLTD R|[12/13/2012 | VARIOUS =~ 9,750.00 | 164009 | | 145860 | 145860\ Lo 145860 | 181491 18,149 BENESH I
963271-200 |WHEELOCK&COLTD ~ |R|09/05/2012 |VARIOUS 257000 95696 | 63,1451 831450 83145 | 32551 32,551 JNsasy o
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliat XXX 5,736,516 XXX 4,629,494 5,377,917 (817,270) (817,270) 4,629,494 1,107,022 1,107,022 70,803 XXX
413838-40-0 | OAKMARK EQUITY & INCOM | | 1211472012 | CAPITALGAIN. | | 22291 | 28 229
808509-41-8 | SCHWAB FUNDUS SIMCO | | 12/14/2012 | CAPITAL GAIN S P 282340 ] 282340 | 282340\
922031-84-4 | VANGUARD SHORT-TERMF | | 12/31/2012 | VARIOUS =~ 194847 D240 | 22400 21088 | Wy 0 I 22400 L 8002 8,002 2 P
9299999 Subtotal - Common Stocks - Mutual Funds XXX 313,813 XXX 21,241 21,086 156 156 21,241 292,571 292,571 94 XXX
9799997 Subtotal - Common Stocks - Part 4 XXX 6,050,329 XXX 4,650,735 5,399,003 (817,114) (817,114) 4,650,735 1,399,593 1,399,593 70,897 XXX
9799998 Summary Item from Part 5 for Common Stocks XXX 791,314 XXX 827,450 827,450 (36,135) (36,135) 15,650 XXX
9799999 Total - Common Stocks XXX 6,841,643 XXX 5,478,185 5,399,003 (817,114) (817,114) 5,478,185 1,363,458 1,363,458 86,547 XXX
9899999 Total - Preferred and Common Stocks XXX 6,841,643 XXX 5,478,185 5,399,003 (817,114) (817,114) 5,478,185 1,363,458 1,363,458 86,547 XXX
9999999 Totals 180,828,242 XXX 177,990,548 145,635,560 (1,038,034) (320,815) (1,358,849) 176,317,755 4,510,474 4,510,474 4,172,159 XXX
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Annual Statement for the year 2012 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
0 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.JA.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.JA.C.V. | Disposal Disposal Disposal Year Dividends
91288082 |USTREASURYNOTE | | 0411812012 o assg o (1834) | ey ey e | 564
912828-5G-6 |USTREASURYNOTE 03/21/2012 | GOLDMAN, SACHS & C | 11/01/2012 |CGM | = 3,500,000.00 | = 3491,660 | 3500645 | 3494215 | 2585 | 2585 L 64291 64291 5725| 523
912828-JW-1 |USTREASURYNOTES 041182012 |CGM | 04/23/2012 |BANQUEPARIBAS | = 5000,00000 | 5103906 | 5105078 | 5103069 | | = @ ] G0 I U I 2009 | 20091 23895 | 22665
912828-TT-7 |USTREASURYNOTES 10M12012 [RBSUS | 12/26/2012 | JP MORGAN SECURIT |~ 7,150,00000 |~ 7,126818 | 7127098 | 7128416 | = 1981 (S I I @319 (319 3585 49
0599999 Bonds - U.S. Governments 1,782 1,782 6,934 6,934 40,792 28,401
FHLMC GOLD#Q062r4 | | 02/10/2012 JU IR 24 I N :71) | 40| 204701 33174 | 4083
FHLMC GOLD #Q07465 04/17/2012 |BANK OF AMERICA | 12/17/2012 |VARIOUS | 100221589 | ~ 1,036,041 | 1060182 1035740 | @GOy @Oy ] 24442\ 244421 23850) 1851
FHLMC(FED HM LN MTG) 1.375% 2/25/ | 01/12/2012 | MORGAN STANLEY | 10/31/2012 | SOCIETE GENERALE | =~ 2,000,000.00 | ~ =~ 2040,366 | =~ 2028500 2025120 | (15248 | (15248 || 3380 | 3380 32542 - 10,542
FNMA (FEDNATMTG) 2.375% 01112/2012 |MORGAN STANLEY | 04/23/2012 |BANK OF AMERICA |~ 2000,00000 | ~ 2114818 | 2114272 2105843 | | CET0)] S @) 8429 |  8429] 35097 | 21771
3199999 Bonds - U.S. Special Rev. and Special Assessment and all Non-Guar. Obligations (25,348) (25,348) 56,721 56,721 124,663 38,247
1013112012 e (e | G| s 12833 | 11,917
4 - 03/09/2012 MORGAN STANLEY | 05/24/2012 \RBSUS |~ 1,000,00000 f = 1,009965| 1010078 | = 1009508 | | @) @y S0 570 52190 1,583
929043-AG-2 |VORNADOREALTYLP 02/09/2012 [UBS WARBURG | 05/24/2012 [MERGER | ~~ 1000,00000 | ~ 1,048090 | ~ 1031060 | 1046956 | | L] A L] I I (15896)(  (1589%)| 24028 | 9,306
3899999 Bonds - Industrial and Miscellaneous (Unaffiliated) 3,000,000.00 3,082,145 3,059,828 3,080,389 (1,755) (1,755) (20,561) (20,561) 42,080 22,806
8399998 Subtotal - Bonds 28,652,215.89 29,120,676 29,138,450 29,095,354 (25,321) (25,321) 43,094 43,094 207,535 89,454
8999998 Subtotal - Preferred Stocks XXX
Y DY DR IR | o002 r0002 | az0n |
................................. (37.849)) (37849 84|
................................. (10800~ (10800)) 770
................................. (10384)) (o384l o f
.................................. 20520 205201 1680}
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, 1323 13231 0 A7s
.................................. (Te43)  (T643) ~ 33% |
.................................. 14051 | 140810 2851
.................................. (4,386))  (4386)) 801
.................................. ©r8) . 6718)) 1102
.................................... 605 | 605 o f o
................................. (14.856))  (148%6) |
9099999 Common Stocks - Industrial and Miscellaneous (Unaffiliated) XXX 827,450 791,314 827,450 (36,135) (36,135) 15,650
9799998 Subtotal - Common Stocks XXX 827,450 791,314 827,450 (36,135) (36,135) 15,650




Annual Statement for the year 2012 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
0 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.JA.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.JA.C.V. | Disposal Disposal Disposal Year Dividends
9899999 Subtotal - Stocks XXX 827,450 791,314 827,450 (36,135) (36,135) 15,650
9999999 Totals XXX 29,948,126 29,929,764 29,922,804 (25,321) (25,321 6,959 6,959 223,185 89,454




Annual Statement for the year 2012 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
o | 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
XXX XXX

1999999 Totals

1.

0

2. Total amount of intangible assets nonadmitted $

0

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: §

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

E16
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Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
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-Admitted Amount Paid
i Name Adjusted Valuation Year's Temporary Change on Bond Due Effective Received for
CusIP g Date of Maturity Carrying Increase / | (Amortization)/ | Impairment in Par Actual Not in And Rate Rate When During Accrued
Identification Description Code| n | Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Default Accrued of of Paid Year Interest
60934N-104 |FEDERATEDFUNDS 123112012 | FEDERATEDINVESTO| | 160200 | | ol |9 MTHL 20
316175-10-8 | FIDELITY INSTITL MONEY MARKET GOV 12/31/2012 | FIDELITY INVESTMEN | | 482070 | L 482070 | b MTRL) 48}
8899999 Exempt Money Market Mutual Funds 642,279 XXX 642,279 XXX XXX XXX 68
CMINGRXX-4 | BOFA GOV RESERVESADVFD 12312012 | STATESTREET | | 003e7e | | essre ML s
72702"126 _[PLAN INVESTMENT FUND GOVT REPO 12032012 MUTUALADVANTAGE | | 1249 L r209 L MTHL| ml
990110-70-2 | RBS CITIZENS N.A, MONEY MARKET 120032012 |CITIZENSBANK | | agg| apd | ML 2)
CM1SVP-XX-0 | SSGA PRIME MONEY MARKET FUND 236 120312012 |STATESTREET [ | . aamag03| L sarde0s | MTHLL 22
8999999 Class One Money Market Mutual Funds 4,629,945 XXX 4,629,945 XXX XXX XXX 226
9199999 TOTALS 5,272,224 XXX 5,272,224 XXX XXX XXX 294




Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description Current Hedge
of ltems Strike Price, Prior Year Year Initial Total Effectiveness
Hedged or Rate or Initial Cost Cost of Book/ Unrealized Foreign Adjustment Credit at Inception
Used for Schedule/ Date of Index of Premium Premium Adjusted Valuation Exchange Current Year's to Carrying Quality of and at
Income Exhibit | Type(s) of | Exchange or Maturity or Number of Notional Received (Received) (Received) Current Carrying Increase/ Change in (Amortization)/ Value of Potential Reference Year-end
Description Generation Identifier Risk(s) Counterparty | Trade Date Expiration Contracts Amount (Paid) Paid Paid Year Income Value Code Fair Value (Decrease) B/A.CV. Accretion Hedged Item Exposure Entity (a)
m
oo | 1449999 Totals XXX XXX XXX XXX XXX XXX
(a) Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period




Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Current
Indicate Strike Prior Year Year Initial Total Adjustment Hedge
Exercise, Price, Rate Initial Cost Cost of Consideration Book/ Unrealized Foreign Current Gain (Loss) to Carrying Effectiveness
Description | Schedule/ Date of Expiration, or Index of Premium Premium Received Current Adjusted Valuation Exchange Year's on Value of Gain (Loss) | at Inception and
of Hedged Exhibit | Type(s) of | Exchange or Maturity or | Termination Maturity or Number of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) [ Termination - Hedged on Termination | at Termin-
Description Item(s) Identifier | Risk(s) | Counterparty | Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code (Decrease) BJ/ACV. Accretion Recognized Item Deferred ation (a)
m
© [1449999 Total XXX XXX XXX XXX XXX XXX XXX XXX
(a) Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period




Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART B - SECTION 1

Future Contracts Open December 31 of Current Year

Ticker
Symbol

2 3 4 5 6 7 8 9 10 1 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Gain (Loss) Effectiveness
Book/ Gain (Loss) Used to at Inception
Description | Schedule/ Date of Adjusted Recognized Adjust Basis and at
Number of Notional of Hedged Exhibit Type(s) of Maturity or Transaction Reporting Fair Carrying in Current of Hedged Potential Year-end
Contracts Amount Description Item(s) Identifier Risk(s) Expiration Exchange Trade Date Price Date Price Value Value Cumulative Year Item Deferred Exposure (a)

1449999 Total

XXX XXX xxx | xxx | xxx XXX XXX

Broker Name Net Cash Deposits

Financial or Economic Impact of the Hedge at the End of the Reporting Period




Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART B - SECTION 2

Future Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 Change in Variation Margin 19
16 17 18
Gain (Loss) Hedge
Indicate Book/ Used to Effectiveness
Exercise, Adjusted Gain (Loss) Adjust Basis at Inception/
Description Schedule/ Date of Expiration, Carry Value Recognized of Hedged and at
Ticker Number of Notional of Hedged Exhibit Type(s) of Maturity or Transaction Termination Termination Maturity or At in Current Item in Termination
Symbol Contracts Amount Description Item(s) Identifier Risk(s) Expiration Exchange Trade Date Price Date Price Sale Termination Year Current Year Deferred (a)
1449999 Total XXX XXX XXX XXX XXX XXX XXX
Broker Name Net Cash Deposits

Financial or Economic Impact of the Hedge at the End of the Reporting Period




Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 4 Book/Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Contracts Contracts
With With
Credit Book/ Book/
Master Support Fair Value of Adjusted Adjusted Contracts Contracts Off-Balance
Description Counterparty or Agreement Annex Acceptable Carrying Carrying Exposure net With Fair With Fair Exposure Net Potential Sheet
Exchange Traded (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

[4£]

0899999 Totals




Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Desig- Book /
nation/ Adjusted
CUSIP Market Fair Carrying Maturity

Identification Description Code Indicator Value Value Dates

9999999 Totals XXX

General Interrogatories:

1. Total activity for the year FairValue § Book/Adjusted Carrying Value § 0

2. Average balance for the year Fair Value § Book/Adjusted Carrying Value § 0

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC1$ - O0;NAIC2§ 0;NAIC3$ 0;NAIC4$ 0;NAIC5$ O;NAIC6S 0.

E23



Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

cusIP
Identification

2

Description

3

4

NAIC
Desig-
nation/
Market

Indicator

5

Book /
Adjusted
Carrying

Value

Maturity
Dates

9999999 Totals

General Interrogatories:

1. Total activity for the year

2. Average balance for the year

E24

Fair Value $
Fair Value $

Book/Adjusted Carrying Value §

Book/Adjusted Carrying Value $




Annual Statement for the year 2012 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 *

e OPENDEPOSITORES |||
CITIZENS BANK - OPERATING PROVIDENCE, RI - oo | 08800 186,988 | 28224608 |
CITIZENSBANK-FEP . . PROVIDENCE,RI | | (2045,024)
CITIZENS BANK - CLEARCYCLE PROVIDENCE,RI - f | (5468,362)1
CITIZENS BANK - VALUEPAY ~ PROVIDENGE, Rl f | (239729)1
CITIZENS BANK - ADMIN OPERATING PROVIDENCE,RI -~ F | (2,287992)
CITIZENSBANK-FPD ~ PROVIDENGE,RI | | (2.227476)|
CITIZENSBANK-PLAN65 PROVIDENGE,RI | | (120,653)| .
CITIZENSBANK-LRSP PROVIDENCE,RI - f | (149.389)
STATESTREETBANK . .. .. BOSTONMA AU B L\ B DS B 6706
0199998 Deposits in ( 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 186,588 15,692,689 | XXX
TR SUSPENDEDDEPOSITORIES || |
0299998 Deposits in ( 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 186,588 15,692,689 | XXX
0499999 Cash in Company's Office XXX XXX XXX XXX 1,351 | XXX
0599999 Total Cash XXX XXX 186,588 15,694,040 | XXX

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

1 danvary | 2396928 4 Aprl | 3EaTE62 | 7oy | 7.784.803 | 10. October | (18,3%,367)

2. February | (19,902221)| 5. May | 1917,668 | 8. August | 41485130 | 11. November | 31,084,010

3. March 24,156,812 | 6. June 46,465,553 | 9. September (348,392)| 12. December 15,692,689

E25




Annual Statement for the year 2012 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 REPURCHASEAGREEMENT  [RA | rast02 o omotots 825861 e
8599999  Other Cash Equivalents 825,861 465
8699999 Total Cash Equivalents 825,861 465




Annual Statement for the year 2012 of the BLUE CROSS & BLUE SHIELD OF RHODE ISLAND

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

States, etc.

1. Alabama AL
2. Naska AK.
3. Arzoma AZ
4. Akansas AR
5. Calfornia CA
6. Colorado . . Cco.
7. Connecticut . cT.
8. Delaware DE.
9. District of Columbia DC.
10. Florida TR -
11. Georgia _GA

12. Hawaii . . H
13 Idaho oo ... b
14. Minois I
15 Indiana N
18 dowa A
17. Kansas . KS.
18. Kentucky . KY.

- Louisiana WA

20. Maine ~ ME
21. Maryland MD.
22. Massachusetts MA.
23. Michigan M
24. Minnesota MN.
25. Mississippi MS
26. Missouri MO
21. Montana MT.
28. Nebraska NE
29. Nevada - Nv
30. New Hampshire NH
31. Newldersey . NJ.
32. NewMexico NM.
33. NewYork NY.
34. North Carolina NC.
35. NorthDakota ND.
36. Ohio OH.
37. Okahoma oK.
38. Oregon OR.
39. Pemnsylvania PA.
40. Rhodelsland =~~~ RI
41. South Carolina SC
42. SouthDakota SD.
43. Temnessee ™
44. Texas L X
45 Utah T
46. Vermont VT
47. Virginia VA,
48. Washington =~~~ WA
49. WestVirginia Wy,
50. Wisconsin - Wi
St Wyoming wy
52. American Samoa AS
53. Guam GU.
54. PuertoRico PR
56. USVirginlslands Vi
56. Northern Mariana Islands MP
57. Canada CAN
58. Aggregate Other Alien and Other - o7
59. Total
DETAILS OF WRITE-INS

S801.

5802' ..............................

5803' ..............................

5898. Summary of remaining write-ins for Line 58

fromoverflow page
5899. Totals (Lines 5801 - 5803 plus 5898)

(Line 58 above)

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
Deposit Deposit Value Value Value Value
XXX | oxxx 0
XXX XXX
XXX XXX
XXX XXX

E27
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OVERFLOW PAGE FOR WRITE-INS
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Assets

Exhibit 1 — Enrollment By Product Type for Health Business Only

Exhibit 2 — Accident and Health Premiums Due and Unpaid
Exhibit 3 — Health Care Receivables

Exhibit 5 — Amounts Due From Parent, Subsidiaries and Affiliates
Exhibit 6 — Amounts Due To Parent, Subsidiaries and Affiliates

Exhibit 7 — Part 1 — Summary of Transactions With Providers

Exhibit 7 — Part 2 — Summary of Transactions With Intermediaries

Exhibit 8 — Furniture, Equipment and Supplies Owned

Exhibit of Capital Gains (Losses)

Exhibit of Net Investment Income
Exhibit of Nonadmitted Assets

Overflow Page For Write<ins . .
Schedule A - Part 1

Schedule A - Part 2

Schedule A-Part 3

Schedule A - Verification Between Years
Schedule B - Part 1

Schedule B - Part 2

SChedU|e B - Part 3 ...................
Schedule B — Verification Between Years
Schedule BA - Part 1

Schedule BA - Part 2

Schedule BA - Part 3

SChedL”e D - Part 1 e
Schedule D - Part 1A — Section 1
Schedule D - Part 1A — Section 2
Schedule D - Part 2 — Section 1
Schedule D - Part 2 — Section 2
Schedule D - Part 3

Schedule D — Part 4

E01
E02
E03

-~ SI02

E04
E05
E06

©sl02

E10
Slos
slos
CEN
E12

E07
E08
E09
S103

E13
E14

Et5
E16

Schedule D - Part 6 — Section 2
Schedule D — Summary By Country

Schedule D - Verification Between Years
Schedule DA - Part 1

Schedule DA - Verification Between Years
Schedule DB - Part A — Section 1

Schedule DB - Part A - Section 2

Schedule DB - Part B - Section 1

Schedule DB - Part B - Section 2

Schedule DB - Part B — Verification Between Years
Schedule DB - Part C - Section1
Schedule DB - Part C - Secton2
Schedule DB - PartD

Schedule DB - Verification

Schedule DL - Part 1

S04
S103

- EM7
E18

E19

si11

E20

E21

si11
Si12
..... S|13
~Si4
E23
E24
E25
E26
E27
S

Schedule S — Part 1 - Section2
Schedule S - Part 2

Schedule S - Part 4
Schedule S - Part 5
Schedule S - Part 6
Schedule S - Part 7

30
31
32
33
34
36
37
39

Schedule Y - Information Concerning Activities of Insurer Members

of a Holding Company Group

Schedule Y - Part 1A - Detail of Insurance Holding Company System
Schedule Y - Part 2 - Summary of Insurer’s Transactions With Any Affiliates
Statement of Revenue and Expenses

Summary Investment Schedule

Supplemental Exhibits and Schedules Interrogatories

Underwriting and Investment Exhibit — Part 1
Underwriting and Investment Exhibit —Part2
Underwriting and Investment Exhibit — Part 2A

Underwriting and Investment Exhibit — Part 2B

Underwriting and Investment Exhibit—Part2C

Underwriting and Investment Exhibit—Part2D

Underwriting and Investment Exhibit — Part 3

38
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