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saerentirserberznsoire PRONATIONALINSURANCEICOMPANY
ASSETS

CurrentiStatementiDate 4
1 2 3
NetlAdmitted Decemberi31
Nonadmitted Assets PriorlYeariNet
Assets Assets (Cols.01mi2) AdmittedlAssets
1o BONGS. oottt | nenieenes 709,593,191 | ..o | v 709,593,191 | ............. 670,202,416
2. Stocks:
2.1 PrEfEITEAISIOCKS ... .. .veoerer ettt ssntensnes | sressessensanes 15,794,728 | ..o | e 15,794,728 | ............... 15,117,875
2.2 COMMONISLOCKS. ....ouvveerereeeseeiesieressssssesss st sssssessssninas | erssnessnns 233,985,540 | ... | e 233,985,540 | ............. 194,993,735
3. Mortgagelloansionireallestate:
B FIESHIIENS.....cveeceeevevee ettt st sttt s e bnans | srsesestestesaetssesaessesnsasaes | srsesiesansestessetesenaesestenas | eesessesiesistes s sen et esaees [0 402,436
3.2 OtherTth@nfiESHIIENS. ........cvvueercereceieeieireiieeieei ettt | seebsesseness bt sessesssessens | woesssesssentessnesssssssestenes | restsessnssssessessenseseseas L0
4. Reallestate:
4.1 Propertiesioccupiedibyithelcompanyi(less$.......... 0
ENCUMDBTANCES)......covievicvreeieteieeee sttt s s ss s s s tes e s st ssesssssssenaes | sevsessesasssens 4,156,064 | ..o | e 4,156,064 | ................ 4,287,547
4.2 Propertiesiheldiforithelproductioniofincomel(lessl.......... 0
ENCUMDIANCES)......evererereseseesssesseessessesssssssssessssssssessessessssssessessesssessessessessnssessessassnsss | sesesssssessessasssssmssassnsans | sessesssssessessassanssessassansns | sressessomssessossassmssassnns (01 U
4.3 Propertiesiheldiforisalel(lessi$.......... OJENCUMDBIANCES)...e.veoveeecereerereeeesseseeeseeseseessnens | eeeseesessessseessaseesasssssssens | ssessesssssessessssssmssnsssssanes | sesessssssesssssessssnssasens (01 R
5. Cashi($.....(4,814,464)),ilcashiequivalentsi($.....5,831,000)
andishortltermiinvestmentsi($.....35,301,824)........c.rvuevereeeeeeeeeeeeeeeeeeee e veee e seenseenes | evveesiierians 36,318,360 | ...cvoeverererereieeeiereees | e 36,318,360 | ...cceveeee. 15,837,552
6. Contractlloansi(including$.......... OIPFEMIUMINOIES)...eveereeeeeeeseeeeeeeeeseetseseseeseeessssesesessssass | seessssssessessssessssmssassssnees | sesessssssessassessasssmssassassns | sessessssssessessssssssessnes (01 TR
7. OtherliNVESEAIASSELS. .......coucveeeieiecice ettt saenaes | sessesasssssanens TATTA00 [ oo | e 1,177,400 | ..o 1,153,100
8. ReceiVablESIOMISECUNITIES. ........covuevevrereeiiie sttt ssesss st sessstesssssesesssaesessnss | setesesissesesssesenes B132 | e | e KT S 72
9. AggregatelwritelingIfOrliNVESIEAIASSELS. ........cv.rvurerrirrireireeieieirecieeereesees et ssesneees | seseesssssssssesssssessessenns {01 (01 (01 0
10.  Subtotals,Icashlandlinvestediassetsi(LiNESITHOI9)...........ccverrerrrrireieieieeeieiesseese e eesnes | erevnias 1,001,028,415 | ..ovveeercecreeerennd (0] 1,001,028,415 | ............. 901,994,661
11. TitlelPlantsllessl.......... Ochargedioffi(fOriTItIElINSUIETSIONIY)........cvueveceieeiieieieere it seissiens | everessssessesssse s ssessstesss | cessessssssessesessessssessssenss | sessesesssessesssssssissenses (01 TR
12.  InvestmentlincomelduelandiacCrUu...........coervecuevereereeerieeeiseceeeeseeieses ettt st sesse s snssesens | oereesssssesisens 7,546,821 | oo | eveveereiennnns 7,546,821 | ..covvevnne. 8,102,287
13.  Premiumslandiconsiderations:
13.1 Uncollectedipremiumsiandiagents'ibalanceslinithelcourseloficollection..............ccceveves | wvvvrreinnas 28,837,481 | oo, 151,015 | e 28,686,466 | ............... 25,914,186
13.2 Deferredipremiums,lagents'lbalancesiandiinstallmentsibookedibutideferred
andinotlyetiduel(including$.......... OlearnedibutiunbilledIpremiums).........ccocvevvererennes | veerveveninns 13,623,958 |..coocvveeireseienieneieens | v 13,623,958 | ........cco.... 19,599,848
13.3 AcCruediretroSPeCtiVEIDIEMIUMS..........ccveviirieiieieiesiese et ssss st ssbessnsesssenas | essessessessssessssesssssesssenss | sessessessessssessesssssssessesanss | sessessssisssssessessssissenses (01 TR
14. Reinsurance:
14.1 AmountslrecoverablelffOMIMBINSUIETS.............ouiiriiiiiiieiiiriseses s sneisees | cresesissssnnens 7,048,596 | ......coooeviriierinieni | e 7,048,596 | .....cccoovvenee 2,927,090
14.2 FundslheldibyloridepositediwithireinsurediCOMPANIES..........cc.cveruveviverreesiissierieresesisseins | ereneesssenneas 34,434,903 | ..o | e 34,434,903 | ...coeve 23,783,000
14.3 OtherlamountsireceivablelunderireinSuranCelCoNtracts. .........ccc.vvieriniiniiiniienissisnens | v 96,324 | ... | e 96,324 ..o
15. AmountsireceivablelrelatingItoIUNINSUFEAIPIANS. ........c..euireivrirririereieiee et sssesns | essessessessssessssessessessnsesss | sessessssssessessssssssssesessnse | sessessesessssesessssssesses (01 T
16.1 CurrentifederallandiforeignlincomeltaxirecoverablelandintereStIhErEON. ...........ccvevvvevcireiees [t | et esseeies | crevessseessseseee s es e 0 [
16.2 Netldeferredaxlasset.... ..o s | consissiaenneas 34,613,844
17.  GuarantylfundsireceivablelorioNIABPOSIL..........cccvveveiiecreieireieiecte ettt ettt | evesssessssenseaeseseneesenaetenes
18. ElectronicldatalprocessinglequipmentiandiSOftWare..............cocveeuevevriireeeeeseereeesessseeseseees | evevveessssessesens 264,443
19. Furniturelandlequipment,lincludinglhealthicareldeliverylassetsi($.......... (1) ISR IO 545,999
20. Netladjustmentlinlassetslandiliabilitiesidueltolforeigniexchangelrates..........cccoevverviveereieenns [ vevereeeeeseeee e
21. Receivablesifromiparent,isubsidiariesiandiaffiliates............cccoerrrerrieirereiiesereeesceieessieisenes | cvvevveressesesnns 131,846
22. Healthicarel($.......... 0)landiotherlamountSIreCEIVADIE. ..........coceveevereiere e | v eanes
23.  Aggregatelwritellinsiforiotherithanlinvestedlassets..........cc.ocercvriririeieesseeeeeee e | cveerissessenes 11,763,980
24. TotallassetslexcludingiSeparatelAccounts,iSegregatediAccountsiandiProtected
CelllAccountsi(LinesI10IroUGhI23)..........ccvcueieeieirreiieeiieseiseieieissss e sssssssssessesenss | sevessnees 1,139,936,610
25.  FromiSeparatelAccounts,iSegregatediAccountsiandiProtectedICEllIACCOUNES.........c.cceerierens [ covrrerreireieiieieie e
26.  TOTALSI(LINESI24IANAI25).........oooueeemrerserereeseesiseeesenssssssssssseessssssssssssesssssssssssssssssssessssssns | seseseeees 1,139,936,610
DETAILSIOFIWRITEIINS
0907, 1o eeeeeeeeetere et | ettt | eentese sttt enes | seenes st (O TR
0902, ..ottt | ettt | eebtese sttt enst s | seent st (O R
0903, ..ottt | ettt | eestnene sttt enes | st (O TR
0998. SummarylofiremainingiwritelinsiforiLinel9fromIoVerflOWIPAGE. ........covvvrrevirerieieieisieieieissiens | cereniesiesessssesessesnees (0 U (01 U (0 TR 0
0999. Totalsl(LinesI09010thrul09031plusi0998)I(LINEINADOVE). .........c..cerveveriericreiericrieeieeercrenenes | cvvreereiensereenseneans {0 (O (O 0
2307, INtANGIDIETASSELS........oovveerercriereissisesiseri ettt enes | enesseesnsesseenes (55,735) [ cevvvurverrrrrenierrirnerinnnes | seveeeriireeeiennns (55,735) [ vvovvrrrereircrenne (55,735)
2302. PrepaidiEXpensesiandiOtherTASSELS. ..........cccceireriiieeeeeieiseeee ettt sessneens | svessesesssnsesines 397,333 | e 397,333 | oo 0 [
2303. CompanylOWNEdILIfEIINSUIANCE. .........covucvereirereiieictee et bbb sesesaenas | svessesesnaees 11,152,076 | .vcvvrreieeeereeeeeeieees | e 11,152,076 | ....ccoevee. 10,815,541
2398. SummarylofiremainingiwritelinsiforiLinel23fromIoverflOWIPAGE. ........cvucvvveveerreiireieseeeieseerenes | evererisesseeeni 270,306 | ovoveererrerrrererenienenn0 | e 270,306 | ..cvvrerrree 372,941
2399. Totals[(Linesl23010thru2303plusi2398)i(Linel23labove)............ 11,763,980 | ..oocvvverrennn 397,333 | oo, 11,366,647 | ....... .. 11,132,747




saerentiorseperberao2soie PRONATIONALIINSURANCE COMPANY

LIABILITIES,/SURPLUSIANDIOTHERIFUNDS
1

Current Decerr?berﬂ31
StatementiDate PrioriYear

1. Lossesl(currentlacCidently@ari$.....35,432,764)...........cevrvrererreeeeiriesesessss s sssssssessesssssssssssssssessssssssssssssssssssssssssnsssssssessans | sssessssssessssssssssssnses 494394121 | oo 472,660,402
2. ReinsurancelpayablelonipaidllossesiandilossIadjustMENntIEXPENSES. ..........cciveveiiivereeteieiieie et esssesens | eresssssssssssesesssssnsssssaenes 554,289 | ooerieeeee s 21,338
3. LOSSIAQIUSIMENTIEXPENSES.........cvveieircveiicee ettt a bbb st bbbt b s bt bbb b s s s e b ben bt s e s bessebensnsens | srebesesinsesanensesesanaa 204,223,459 | ..coovvevieeeinn 172,773,473
4. Commissionspayable,icontingenticommissionsiandiotherISimilariChaIgES............c.cvivieereveeeise e sssesses | srevessessssssssssssessesnsas 3,936,876 | ..ocveveereeieeeis 5,508,596
5. Otherlexpensesi(excludingtaxes,liCENSESIANAIIEES)..........ccevevriiieerereie et st sse s s st sssse s senasssnns | svsesssssssssessssessnssesanes 1,752,274 | oo 1,773,692
6.  Taxes,llicenseslandifeesi(excludingifederallandiforeigniinCOMEIAXES). .......crrrrerrrerrermerrereesmresrernesessanesessesssssssssesssnssssssssmssnes | ssessesssnssessessssssmssssssnsans 655,164 | ..o 1,864,383
7.1 Currentifederaliandiforeignlincomeltaxesi(includingl$.......... OlonirealizedicapitallgainSI(I0SSES))........cevrvverererirerrereiieiees | cveereeierieseessesessseeseseenes 446,883 | .o 4,516,621
7.2 NEHIAEEITEAMAXIIADIIEY. ... .ev.ereerereeseeeerieiseeseeesseesesesressssesses s ssesse s e s s sss s ss s s st ensenE e ensans s s ssessns | 4essessasssessessessasssessssansensanssensansans | sessesssssnssnssessesssnssessessansnssassnsns
8.  Borrowedimoneyl$.......... Olandlinterestithereon($.......... O OO DU PO
9. Unearnedipremiumsi(afterideductinglunearnedipremiumsiforicededireinsurancelofi$.....3,699,726landlincluding

warrantylreserves(ofi$.......... 0) ettt b bbbt ettt b st a b a st st se st s s nbns | ebaebensessessesnstesns s 96,141,887 | wooveververereeeieeie, 94,632,746
10, AQVANCEIDIEMIUML .....cvcvieceeieiieese et ss sttt es s s s b b sss s s s b s s s s e e s e s s s s e s s e s b s s s e s s b e st s s st et et s ns s s st es et snsessnsetesans | sresesssssssassesesnsansasnnn 2,039,332 | oo 5,442,134
11.  Dividendsldeclarediandiunpaid:

TALAIISHOCKNOIARTS. ..ottt | Heb Rt b bbbttt | Shee bRt

11 20IPONCYNOIAELS. ..ottt s st E s8££ 884284 nEenEens e tns | 1e2ReEeeE e ssesses s e ERe s s R enE e s eeeE st s tns | HeeseeseeR e et sE e st s R et st st
12.  Cededireinsurancelpremiumsipayablel(netioflcedingICOMMISSIONS)........c..curuurerurrerrereeeeeessesseesesseesssssssssssesssssssssessssssssssens | ssessessasssessessessesssessess 7,860,586 | .oovereeeeeeireieiineis 5,557,400
13.  Fundslheldibylcompanyiunderireinsuranceltreaties.
14.  AmountsiwithheldloriretainedibyicompanyforiacCOUNtIOMIOtNENS..........c..ruuruurieierrireie ettt | sresseeseessessessesssnssesteseseens 56,022 | oo 77,959
15, RemittanceslandlitemSINOMIAIIOCALE. .........c..cvuuiriiriirriiie st | Hoeb b s ekt bbbttt | bbb
16.  PrOVISIONIOMIIEINSUIANCE. .........cecveeeeveeeeecieete ettt sesees et sasessasessess s eessssesssssstesssssesssssssssassstessssesstsssssessseastsnansnsesans | seesesessssessesnsssasnsanantnens 810,000 | oo 810,000
17.  Netladjustmentslinlassetsiandiliabilitie SIdUEHOIOreigNIEXCHANGEIFATES. .........cvuriurerrereeeeeereiseeeeesseersess et stsee b esee e ssees | £sessessaessesessesseee s st esbessensnss st antas | £1esssseesessessessasesesess st st e st ensanens
18, DIaftSIOUISTANING........cvveiieiectcictei ettt sttt bbb s s sttt es b s s s s st s et ensens | 4bsnbnsessessssasseses et st e st en s s s tns | Shensebetie sttt sttt b b ans
19.  Payableltolparent,isubsidiarieSIandIaffiliates............cccuiriiveiciiiieicie ettt | eraesss et baes 1,278,854 | oo, 199,824
20, PaYADIEIOMISECUMHES. .....c..vvevscveicteieciiiesi ettt ettt bbb s e s s s bbb b bbbt es s bensens | densesssbsssessesnsessnnsesaes 3,005,867 | .oovvrerrererereieieine 7,681,462
21.  LiabilitytforlamountsiheldiunderiuninsurediaccidentlandINEaIthIDIANS.............cceviueireieieirie ettt ssssnes | evsessssessesssses et ss s s essebsssess st snses | sesessessessssesses st essessebnsessessesnsenses
22. Capitalnotess.......... Orandlinterestithereont$.......... Dttt ettt et a st st s b s et s s e s s taes s s st | stsessiesssessesses s s es s ses st e s sens s | Stiestestsestaes e st et s s st bt taas
23, AggregatelWritelinSIfOrTIADIIIES. ........ccvvevereiecieisctse ettt bbbt s b | enserententesserensessnsenes (2,373,097) | cooverieeereeeras (2,373,097)
24,  Totalliabilitieslexcludingiprotectedicelllliabilitiesi(LINeSITIRIOUGNI23)........c.cvervireieirieieieseeeeeiss et ssssssseses | ersssssssessssessessnens 814,782,517 | oo, 771,146,933
25, PrOtECIEAICRIITIADIITIES.............veeeveeiiiiii ettt | Hhbe b b e bbbt | Shien bbbt
26.  TotallliabilitieSI(LINESI2AIANAI25).............cvceueererererrrierieres ettt ettt | _titsnsesss s 814,782,517 | c.oovvvvverrrrrsciinnne 771,146,933
27.  AggregatelwritelinSIforISPECIAlISUMPIUSITUNGS. ...........cvueviveieeriercieie ettt sttt st bbb s s s st esnaas | ssessssessesssessessnsnsessessnsessensensd 0 | v 0
28.  Commonicapitallistock
29. Preferredicapitalistock.
30. TAggregatelwritelinsiforiotherithanispeciallSUrPIUSIIUNGS..........cccvvcveieiveieiicie ettt ssnnes | bebesassesssesesesssessssesesesseaenseaa 0 [ o 0
31, SUIPIUSINOLES. .......ecvcviieiicte ettt ettt ettt bbb bbbt s et bbb s bt bbb s b s b s ettt s s s et et es s eesssnnets | bevsssesesesetesnreaesnas 10,093,603 | ..o 10,093,603
32, GrossipaidlinlandiCONtrIDULBAISUIPIUS. .........cvueviveieeiiesctes e eeesescee sttt sea s ettt ss et sb s st st s st ensssss s sssetesntans | seessesessessesssssssessesas 27,978,790 | ccvvveveeveeereeeias 27,978,790
33, UnasSigNeAIfUNASI(SUIPIUS)......cviriuevieiuieircieisicsie ettt sttt ettt sttt b b st bbb bbb s s basaebnsssesabnas | sebessssssessnsesesessnsens 261,831,653 | ..o 200,564,160
34. Lessitreasuryistock,latlcost:

34.10.......... 0.0000sharesicommoni(valuelincludedliniLinei2811$.......... 0) vttt ettt s snans | ebetesaesae st s e s bes s s sanans | sbessesnse sttt et et en et ne s

34.20.......... 0.0000shareslpreferredi(valuelincludedliniLinel29119.......... 0) ettt aestens | eebntssesss et es sttt es e tns st ssetnas | ersessetnt et es et st et es bt saeatetntena
35.  Surplusiasiregardsipolicynoldersi(LINESI27I0I33,1ESSIZA).........cevrrrierriereeressetes s s sssssse s ssessessssessssesssasssssssssssns | ssessssessessessnsesnsanes 303,092,191 | oo, 241,824,698
3B, TOTALS ..ttt R Rttt | Herenebeen s eneen 117,874,708 | oo 1,012,971,631

DETAILSIOFIWRITEIINS

2301. RetroactivelReiNSUranCEIRESEIVEICEUBA. ..........c.ovuevverecvcees ettt ss st et s s bt s s sessssensssans | evsessssessessssnsesanssesans (2,373,097) | cooeverererreeerins (2,373,097)
2302, RS RS £ £ R R8RSR R AR R SRt R st e R R s ente | HheEeEesEes R e s s RRet R s R e e R e st et | £eEeseRret e R st n ettt
2303, RS RS R SE R R RS RRR R R E R | HEs e R Rt | et
2398. SummarylofiremainingiwritelinsforiLinel23fromMIOVEITIOWIDAGE. .......veurvrrerrerirreeireesesssssseesssesssssssesssnssssssssssssssssssesssssssssessens | ssessessesssssssssessesssnssessassasssnssnes 0 | v e 0
2399. Totalsl(Linesi23010thrui23030pIusi2398)I(LINEI23IAD0VE). .......cucvrrireciiiirisieessisiiseiessetessssssssssessssssasesessssssesssssssesssssssssssssess | sosessssessesssssnsesssssesaes (2,373,097) | covereeereerras (2,373,097)
2 (O OO DUPE O STT TP
2702, oottt RR SR8 R8RS AR08 | £E1e AR RE s | e
2 0 OO PO ST PR DUPE O ET TR
2798. SummarylofiremainingiwritelinsforiLinel27fromMIOVEITIOWIDAGE. .......veurvrrerrerireereireeseessseseessestssssessessse e sssssssssessssessssesessess | ssessesssssssessssessesssessessassassnssnnes 0 | v 0
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saerentirserberznsoire PRONATIONALINSURANCEICOMPANY
ISTATEMENTIOFIINCOME

1 2 3
CurrentiYear PriorlYear PriorlYearlEnded
tolDate tolDate Decemberi31
UNDERWRITINGIINCOME
1. Premiumslearned:
1.10Direct.............. (WrtteNDS..... 143,999,868)..........ceververiecerieeieeiesiies s | seesansiens 140,230,332 | ..ocverene. 134,519,106 |.....covoue.. 179,390,628
1.21Assumed........ (WHHEENES..... 13,464,897)......ooorvvrerirriiesses sttt 215,402,177 | e 15,639,384 | .... 21,649,617
1.31Ceded v (writtent$.....8,337,525).... ..8,014,613 |.. ....1,765,533 ....10,227,214
1.4Net.................. (WrittenD$.....149,127,040)..........coovvureierriiieeieeeseeesiss st | eesssnsseans 147,617,896 |.............. 142,392,957 190,813,031
DEDUCTIONS:
2. Losseslincurredi(currentlaccidentiyearf$.....35,577,234):
2UAIDITECL, .1 vtvve ettt sttt R st R R E ARt en 132,538,216 | ..o 58,442,616 | ....
2.20Assumed .5,544,779 | .. ...5,502,975
20 17T LT PP 4,005,760 | ..cooorrerenns 4,665,899 ,554,953)
2AINEL. ..ot A b ARttt bbbt 34,077,235 | .o 59,279,692 | .... 63,245,936
3. LOSSIEXPENSESIINCUITEM. .....vvuireisieceeteeieeieae ettt sb s bbb b s b s bbbttt s st sn st s s snne ....88,796,344 | ................ 72,137,795 | .... 96,179,541
4. OtherlunderwritingIEXPENSESIINCUITEM. ........c.vuiveivieeiieieiesieeie ettt bbbttt nsents ....22,076,708 | ................ 25,252,243 | .... ....34,075,781
5. Aggregatelwritelinsiforiunderwritingldeductions..
6. TotallunderwritingldeductionsI(LINESI2INIOUGNID)..........ccurviveiiiieieiiieieeetete ittt bbb
7. NetlincomElOfIPrOtECtEAICEIIS. .......c..rveeeriecerreie ettt sttt
8. Netlunderwritinglgaini(loss)(Linel1iminusiLinel6l+iLinel7) ....(2,688,227)
INVESTMENTIINCOME
9. NetlinvestmentlinCOMEIBAMEM...........ccrirririeireeie ettt 22,939,762 | .cvvverrrrnns 30,529,546
10. Netirealizedicapitaligainsi(losses)ilessicapitaligainsitaxiofi$.. ....2,563,995 ..2,608,062
11. Netlinvestmentigainl(IosS)I(LINESIFIHITO)......cvevrrirerrirereiriieieete ettt et a e bbb sre s sssnaebenee 25,503,757 | .... ....33,137,608
OTHERIINCOME
12. Netlgainlori(loss)ifromiagents'loripremiumibalancesichargedloff
(amountirecovereds$.......... Olamountichargedioffi$.......... 0] T
13. Financelandiservicelchargesinotlincludediinipremiums
14. AggregateiwritelinsforimisCellan@OUSTINCOME.........c.cvvvererrereeeieriseeessese e ssssssesssssssessessssessessssssssssessssssssssessnsenss | srensneenenenreren 44,193 | v 700,194 | ....
15. Totallotherlincomel(LineSI12IhroUGNIT4).........c.cvovvvevieeieiieieieee e ssesssssssesssssnsessnssssessenessnns | ersesneenerennee s 4,193 | ciiiiiiiiiiiinas 700,194 |....

16.

17.
18.

19.
20.

21.

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

33.

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

Netlincomelbeforeldividendsitolpolicyholders,laftericapitaligainsitaxiandibeforelalliotherifederaliand

foreignlincomeltaxesi(Linesi8+1110+115)
Dividendsitolpolicyholders

Netlincomelafteridividendsitolpolicyholders,laftericapitaligainsitaxiandibeforelalliotherifederalland

foreignlincomeltaxesi(Linel16IminusiLine!
Federallandiforeignlincomeitaxeslincurre
Netlincomel(Linel18iminusiLinel19)i(tolL

117)
d......
inel22)

CAPITALIANDISURPLUSIACCOUNT

Surpluslasiregardsipolicyholders,iDecemberi31iprioriyear............

GAINSIANDI(LOSSES)IINISURPLUS

Netlincomel(fromiLinel20)

Netitransfersi(to)ifromiProtectediCelllaccounts................ccoeverunee

Changelininetiunrealizedicapitaligainslorilossesilessicapitaligainsitaxiof$....
Changelininetiunrealizediforeigniexchangelcapitaligaini(loss)

ChangelinInetIdeferrediiNCOMEIAX. ........c..cvevrevireriieeieesitee ettt s bbbt
ChangelinINONAAMItEEAIASSELS...........urvererrrirreriiereeieeeeesesrere sttt sse e se sttt

Changeliniprovisioniforireinsurance.

ChaNGEIINISUMPIUSINOLES. ... eoevvseeeseeseeeese et eese st es bttt e bbbt

Surplusi(contributedito)iwithdrawnifromiprotectedicells
Cumulativeleffectiofichangeslinlaccountinglprinciples

Capitalichanges:
32.100Paidlin

32.20Transferredifromisurplusi(StockiDividend)

32.3ITranSTEITEAIOISUNPIUS. ... ceoceecereeeeeeeeeeeseet et s et ss ettt bs bbbt

Surplusladjustments:
33.1IPIAIN......coovee e
33.20Transferredtolcapitall(StockiDivide!

nd)...

33.30TranSferredifrOMICAPILAL. .........vereererere ettt ettt bs sttt

Netiremittancestfromiori(to)IHomelOffice
Dividendsltolstockholders

ChanQElINIIEASUNYISTOCK. .......cvcvieericreseeee ettt ettt ettt e s s s st s bbb s s s sennes

Aggregatelwritelinsiforigainsiandilosseslinisurplus
Changelinisurplusiasiregardsipolicyholdersi(Linesi22ithroughi37)

Surpluslasiregardsipolicyholders laslofistatementidatel(LineSI210pIUSI38).........ccevrvreveiueirieieieicseee e

..5,730,208 | ..

-

....22,757,453

................. (3,501,872)
.................. 6,150,719 | ...

....(8,652,271)
9,514,353
..5,790,600

....61,267,493

................ 40,306,295 | ...

.53,887,878

.............. 303,092,191

.............. 228,243,115

.............. 241,824,698

0501.
0502.
0503.
0598.
0599.

SummarylofiremainingiwritelinsiforiLinel5ifromioverflowipage

Totalsl(LinesI05011thrui05030plusi0598)i(Linel5iabove)..........

0].

1401.
1402.
1403.
1498.
1499.

Increaselinlcashisurrenderivaluelofilifelinsurance...

SummarylofiremainingiwritelinsiforiLinel14ifromioverflowlpage
Totalsl(Lines1401thrui14030plusi1498)(Linel14labove)

.336,534 | ..
643,959 | ..

3701.
3702.
3703.
3798.
3799.

SummarylofiremainingiwritellinsiforiLinel37fromloverflowipage
Totalsl(Linesl37010thrui37030plusi3798)(Linel370above)




saerentiorseperberao2soie PRONATIONALIINSURANCE COMPANY

CASHIFLOW

CurrelltﬂYear Prior]YeirﬂEnded
tolDate Decemberi31
ICASHIFROMIOPERATIONS
1. PremiumslcollectediNEtIOMIBINSUIANCE. ..........cvuurerrurriiiiisereeireies ettt bbbttt | bensessestessrenenes 151,420,802 | ....cvvvvercririnns 202,205,664
2. NetlinVESIMENTINCOME. .......c.iveieiecicieic ettt bbb bbbt s ettt bae bbb st ensesns | ssbessessesssesnsanes 28,376,752 | .cocvvvrrercrrnne 34,269,917
3. Miscellaneouslincome 944,193 932,189
4. Totall(Linesiithroughi3) 180,741,747 237,407,770
5. BenefitlandllosSIrelatedIDAYMENLS. .........ccvvveveviicieie sttt ettt sttt bbb se s sa sttt en st stesassnans | snsesseseesnsesstnes 84,026,656 | .......ccoovverenen 106,518,092
6.  NetitransfersitolSeparate,1SegregatedlAccountsiandIProteCtedICEIIACCOUNLS. ..........c.ovueveiureiiieireirereies et tessessienes | eebesssssssssse s sess e s sssesessess | ebsstessessesssessessessssessessnsessnes
7. Commissions,lexpensesipaidiandiaggregatewritelinSIforidEAUCHIONS. ..........vorreererreiirririseieie sttt snsssssessnsns | sesesssssssnsssssnenns 24,879,065 | ...oovveveereiinnne 29,636,598
8. DividendsIpAIdIOIPOCYNOIAETS. ........cvieiieieciiicictesiee et ba st bs et s b s entes | nebessesans st e s et ssen s s s en s s ssens | ebnteses e b st sttt
9.  Federallandiforeigniincomeltaxestpaidi(recovered)i$ 9,799,946 (1,387,565)
10.  Totall(Linesi5ithroughi9) 118,705,667 .134,767,125
11, Neticashifromlioperationsi(LiN€M4IMINUSILINENTO0).........c.euvervieerierieietes ettt st sa b nnes 62,036,080 102,640,645
[ICASHIFROMIINVESTMENTS
12.  Proceeds(fromlinvestmentsisold,imaturediorirepaid:
121 BONGS. ..otttk R bbb | ehbeiienebent et 127,859,770 | ..cooveine 225,512,517
12,2 SHOCKS....vecveeeeictete ettt ettt e ettt bbb s sttt s st sae s s s tanaens | sestessesiesansenaesenne 4,250,000 [ ..o
123 MOMGAGEIIOANS. ..o vttt ettt ettt b bt et b et s st a bt esb st se b b es bbb s s bt esb et e s s ses et st bessssesetenaebessnsnnesans | bevessssssassssesessansanand 402,436 | .cooveveeiieeeiiern 22,659
12.4 Reallestate....
12.5  OthEITINVESIEAIASSELS. .....v.uvveeecersiseiseisees s8R bbbt | etbse bbbttt st | eebees bbb
12.6 Netigainsiori(losses)lonicash,icashlequivalentsiandiShorIterMINVESIMENLS...........c.ccuruririririsireereieieessinsesseesseseeseeseeesees | reeeeseesseesessessessssseeessessesssns | reesesssssssssssessesssseseens (5,015)
12.7  MISCEIIANEOUSIDIIOCEEAS..........cviveiriviietcieseiets ettt a bbb bbb s b st bt st s bbb s et s e b et sss e sss e sebesssssssnsesasns | sreseressssesesssesesansesessnseseressenes | beressssesssssesessssnnas 7,681,462
12.8 TotallinvestmentlproceedSI(LINESIT2. 1HOIT2.7)....c.cvvurerereeeieeeereereieesneteese et eess ettt s sttt snsesns | sessessessssssssnenns 132,512,206 | .ooovovveerrrirenns 233,211,623
13.  Costioflinvestmentslacquiredi(longitermionly):
13.1 Bonds. 170,551,567 | .eovvoreeriieiins 319,305,290
13.2 Stocks. 5,016,850 | ..cvoeeerireirieniseenene
13.3 MOMGAGEIIOANS.........cvvveieiieiiieet ettt b bbb s et bae bbbt s s b b s bbb bbb s s e s bbb s bbb en e bnsa | ehsssesssssstansesastestensesssbensesannsns | sbsesestesses st s e s s s et n st
134 REAMESIALE. ......oueereecriicri et RR R | Hteen ettt nies | reteb sttt
13,5 ONEITINVESIEAIASSELS. ... ..eovoeeceeereeeeireteiesete bbbt eb bbb bbbt nn bbb n bt | sebsebseeb st s bt 24,300 | oo 43,300
13.6  MiSCEllANEOUSIAPPICALIONS. .......cucvuieireiiieciecie ettt b bbb bbb b b s b s s e s b s seb s sesesessnsesnnsntenens | sebessssssessssssesesneas 4,678,727 | .o
13.7 Totallinvestmentsiacquiredi(LiNESIT3.1HOIT3.6).......cocvivrreireieiiieiieieieee sttt bbbt ssnsesnaes | sessessssssssnsesneas 180,271,444 | oo 319,348,590
14.  Netlincreasel(decrease)linlcontractlloansIandiprEMIUMINOLES. ..........vrvrererrireererereeseesseesressssssessssessesssesssssessesssessessessesssessessessasssns | ssessssessasssssssssssssssnsnssessesssns | sessesssssossasssssnssnssssssssessnnsne
15.  Neticashifromlinvestmentsi(Linel12.8IminusILINEIT3. 70aNAILINEITA)........c.vueiirieiiieieisieisiessie e sssse st sssnsnes | sessssessessssessesanes (47,759,238) | ...ovevvrerirnns (86,136,967)
NCASHIFROMIFINANCINGIANDIMISCELLANEOUSISOURCES
16.  Cashiprovidedi(applied):
16.1  SUMPIUSINOLES,ICAPIAIINOIES. ... ... cveeveiieisiiiiiie ettt ee bbb et s bbb s s nsen s senses | wbsnsessnssesansessntestensessssensesnssns | absesastessesnsensesessessnsessnsantntes
16.2 CapitallandIpaidliniSurplUus,llESSITEASUNYISTOCK. .........cvuverrerirrerriisriseise e s s ssssessesssess e sssss st ses st ss e ssessessasssesss | ressessesssssssssssessssssnssessessonssns | esssssmssossssnssnsssnsssssessnssansnne
16.3 BOIMOWEHUNGS. ......cerveeeeeiseis et bb b | Hitbsebs et b b sb bt nbesbeenies | Hrebaebsenb st et sb bbb
16.4 NetidepositsionideposititypelcontractsiandiotherinSUrANCEIIADIIES. ............evriurirrirrirnriee et esesseeesnee | reeseseesssesssssesssssssseessessenssns | esssssessessessnssssssssssseesessansnns
16.5  DIVIAENASIOISIOCKNOITELS. ..ottt | enbs bt n bbbttt 18,000,000
16.6 Othericashiprovidedi(applied)... 6,203,966 ..(19,099,237)
17.  Neticashifromifinancingiandimiscellaneousisources((Linesi16.1tol16.4iminusiLinel16.51plusILiN€116.6)...........cccccvreereerrererierennee. 6,203,966 (37,099,237)
[IRECONCILIATIONIOFICASH,ICASHIEQUIVALENTSIANDISHORTITERMINVESTMENTS
18.  Netichangelinicash,icashiequivalentsiandishortitermiinvestmentsi(Linel1 10plusiLin€l1SIpIUSILINEITT).......cvveerrevevereerercissesieiens | cvevreriessesssseneans 20,480,808 | .....cccvvvvrrernnad (20,595,559)
19.  Cash,lcashlequivalentsiandishortitermiinvestments:
19,1 BEGINNINGIOTIYEAN ... ..ottt ettt bbb bbbt b s s b sttt s e bae b b saenns | ssbessessesssessesanes 15,837,552 | oo 36,433,111
19.2  Endioflperiodl(Linel18IPIUSILINEIT.T)........uuiuuieeeriecircireie ettt ettt ettt ennias | seeseeesenssaessenssenes 36,318,360 | ....ccooovvvvrrnnnn. 15,837,552
Note:IISupplementalidisclosuresioficashiflowlinformationtforinonicashitransactions:
20.0007 oo R RS EE RS E£E£R£RA £ E e ER £ RE R AR E b ke | HEebb Rt b bbbt | eebiesb ettt
20.9999  TOAIS. v ie ittt ittt stttk etk RE £ RS f R E £ f SRR LRSS E Rkttt | eeebenes ettt et 0 ] oo 0




saerentiorseperberao2soie PRONATIONALIINSURANCE COMPANY

NOTESITOIFINANCIALISTATEMENTS

Note[1[ISummaryofSignificant/AccountingPolicies

Noisignificantichange.

Note2[(TAccounting(ChangesandCorrections(of(Errors

Nofsignificantichange.

Note 3 IBusiness Combinationsand(Goodwill

Noisignificantichange.

Note 4 IDiscontinuedOperations

Nofsignificantichange.

Note5lInvestments

Noisignificantichange.

Note6JointVentures.PartnershipsandllimitedLiability’/Companies

Nofsignificantichange.

Note(7(lInvestmentncome

Nofsignificantichange.

Note 8 IDerivative Instruments

Noisignificantichange.

Note 9(llIncome[Taxes

Noisignificantichange.

Note[10TMnformationConcerningParent, Subsidiaries and Affiliates

Nofsignificantichange.

Note11[IDebt
Nofsignificantichange.

Note12[IRetirementPlans, Deferred[Compensation, PostemploymentBenefits[and[Compensated Absences(andOther
Postretirement Benefit Plans

Nofsignificantichange.

Note13[[[Capitaland(Surplus. Shareholders’ DividendRestrictionsiand/Quasi[Reorganizations

Nofsignificantichange.

Note(14IContingencies

Nofsignificantichange.

Note15l.eases

Noisignificantichange.



suenentiesspenterco2nioire. PRONATIONALINSURANCE (COMPANY
NOTESITOIFINANCIALISTATEMENTS

Note[16 [lInformation AboutFinancial Instruments With Off Balance Sheet Risk and FinancialInstruments With
Concentrations of Credit Risk

Noisignificantichange.

Noflsignificantichange.

Note 19 IDirectPremiumWritten/Produced by Managing/General Agents/Third[Party Administrators

Noisignificantichange.

Note 20 ISeptember(11 Events

Nofsignificantichange.

Note21[[Otherltems

Nofsignificantichange.

Note(22 [[EventsSubsequent

OnNovember(4, 2005 aldefinitive(agreementlwasmadetolsel [MEEMIClInsurance Company,[Inc.CandCMEEMIC
InsurancelServices[(collectively, theCMEEMIC Companies)to MotorsInsurance Corporation{Motors), alsubsidiary[of (GMAC
Insurance[Holdings, [dnc., fortotal(consideration6f($400million ($327 (millionfrom Motors land [($73 mmillion[in[dividends [fromthe
MEEMICICompanies), beforelfransactionexpenses,fobepaidiinicash. TTheMEEMICCompanies arewhollylownedisubsidiaries
of[ProNationalllnsurance, and(as(suchlarelincludedlinflCommon[Stocklon(thelbalancelsheetl(line(2.2[onpage(2)and havela
carryingl[valuelof ($190[million at[September(30, 2005. 1 The transactionlis[ expected to[closel earlylinthefirst quarter of 2006;
however, theltransactionlisicontingentuUpon(obtaining(certainlinsuranceand(antitrustiregulatoryapprovals

Note23Reinsurance

Noisignificantichange.

Note24MRetrospectivelyRated Contracts & ContractsSubjectto’Redetermination

Nofsignificantichange.

Note25IChangelinncurredLosses@andLoss/Adjustment[Expenses

Noisignificantichange.

Note[26TMntercompanyPooling/Arrangements

Nolsignificantichange.

Note 27 [IStructured Settlements

Noisignificantichange.

Note28 IHealth(Care Receivables

Noflsignificantichange.

Note (29 IParticipating/Policies

Noisignificantichange.

6.1



saerentiorseperberao2soie PRONATIONALIINSURANCE COMPANY

NOTESITOIFINANCIALISTATEMENTS

Note30(IPremium Deficiency Reserves

Nofsignificantichange.

Note(31THigh Deductibles

Nolsignificantichange.

Note 32 IDiscountingof Liabilities for UnpaidlLosses orUnpaidLoss/Adjustment Expenses

Nofsignificantichange.

Note 33 [Asbestos/Environmental Reserves

Nofsignificantichange.

Note(34(ISubscriber Savings(Accounts

Nofsignificantichange.

Note(35[IMultiple Peril[Crop(Insurance

Noisignificantichange.

6.2



saerentiorseperberao2soie PRONATIONALIINSURANCE COMPANY

2.1

22

3.1

32

5.1
5.2

71

72

73

74

8.1

8.2

9.1
9.2

9.3
9.4

10.1
10.2

1.1
1.2

12.1

IGENERALIINTERROGATORIES

PARTI1IICOMMONINTERROGATORIES
IGENERAL

DidithelreportinglentitylimplementianyisignificantiaccountinglpolicyichangeslithatiwouldirequireldisclosurelinithelNotes(tolthelFinancialiStatements?

(Responsesttoltheselinterrogatoriesishouldibelbasedionichangesithatithaveloccurredisincelpriorlyeariendiunlessiotherwiselnoted)

YesummmmNoiXi]

DidithelreportinglentitylexperiencelanyimaterialltransactionsirequiringithelfilinglofiDisclosurelofiMaterialiTransactionsiwithithelStatelofiDomicile,las
requiredibyithelModellAct?

Ifiyes,lhasithelreportibeentfilediwithitheldomiciliaryistate?

Haslanylchangelbeenimadelduringithelyearlofithisistatementiinithelcharter,ibyllaws,larticlesioflincorporation,lorideediofisettementiofithelreportinglentity?

Ifiyes,ldatelofichange:
Ifinotipreviouslytfiled,tfurnishiherewithlalcertifiedicopylofithelinstrumentiasiamended.

Haveltherelbeenlanyisubstantialichangeslinithelorganizationalichartisincelthelprioriquarteriend?
Ifiyes,lcompletelthelSchedulelY(Parti10i0rganizationalichart.

Haslthelreportinglentitylbeenlalpartyitolaimergerioriconsolidationiduringithelperiodicoveredibyithisistatement?

Ifiyes,Iprovidelnamelofientity, INAICICompanyiCode,landistatelofidomicilel(useltwolletteristatelabbreviation)iforlanylentityithatihasiceaseditolexist
aslalresultiofithelmergerioriconsolidation.

1 2 3
NAIC Statellof
NameloflEntity CompanyiCode Domicile

Ifithelreportinglentitylisisubjectitolalmanagementiagreement,lincludingithirdipartyladministrator(s),;managingligenerallagent(s),lattorneyiinifact,
orlsimilariagreement,lhaveltherelbeenlanyisignificantichangesiregardingitheltermslofithelagreementioriprincipalslinvolved?
Ifiyes,lattachlanlexplanation.

YesUmmmmNoliX(]

Yes{uummmrNo i

YesmmmmNoiX(]

Yes{XopmumNon[]

Yes[mmummNoiiXi]

YestumNoIIN/ALX]

Statelaslofiwhatidatelthellatestifinanciallexaminationlofithelreportinglentitylwasimadeloriisibeingimade.

Statelthelaslofidatelthatithellatestifinanciallexaminationireportibecamelavailablelfromieitherithelstatelofidomicilelorithelreportinglentity.[Thisidatelshould
beltheldatelofithelexaminedibalancelsheetiandinotitheldatelthelreportiwasicompletediorireleased.

Statelaslofiwhatidatelthellatestifinanciallexaminationireportlbecamelavailableltolotheristateslorithelpublicifromieitherithelstatelofidomicilelor
thelreportinglentity.liThislis thelreleaseldateloricompletionidatelofithelexaminationireportlandinotitheldatelofithelexaminationi(balancelsheetidate).

Byiwhatidepartmentioridepartments?

MICHIGANIOFFICEIOFIFINANCIALIANDINSURANCEISERVICES

12/31/2008.......oovvers

12/31/2008......covnane

06/30/2005.........covveemecrrenee

HaslthislreportinglentitythadlanyiCertificatesloflAuthority,llicensesloriregistrationsi(includingicorporatelregistration, liflapplicable)isuspendediortrevoked
bylanyigovernmentallentitylduringithelreportinglperiod ?1i(Y oulneedinotireportlaniaction,leitheriformallorlinformal [ifialconfidentialityiclauselis
partlofithelagreement.)

Ifiyes,igivelfulllinformation:

YestummmmNoiiXi]

IsithelcompanylalsubsidiarylofialbanktholdingicompanyiregulatedibyithelFederaliReservelBoard?

Ifiresponseltol9. 1lislyes, pleaselidentifyithelnamelofithelbankiholdingicompany.

YesmmmmNoliX(]

Isithelcompanytaffiliatediwithlonelorimorelbanks, ithriftsiorisecuritiesfirms?

Ifithelresponseltol9. 3lislyes, ipleaselprovidelbelowithelnameslandilocationi(citylandistatelofithelmainloffice )loflanylaffiliatesiregulatedibylaifederal
regulatoryiservicesiagencylli.e.lthelFederaliReservelBoardi(FRB),ithelOfficelofithelComptrolleriofithelCurrencyl(OCC),ithelOfficelofiThrift
Supervisionl(OTS),ithelFederaliDepositiinsurancelCorporationi(FDIC)landithelSecuritiesiExchangelCommissioni(SE C)Jlandlidentifyithelaffiliate's
primaryifederaliregulator].

YestummmmNoiiX(]

1 2 3 4 5 6 7
AffiliatelName Location(City,iState) FRB 0OCC OTS FDIC SEC
FINANCIAL

Doesithelreportinglentitylreportianylamountsiduelfromiparent,isubsidiariesiorlaffiliatesioniPagel2iofithisistatement?
Ifiyes,lindicatelanylamountsireceivablelfromiparentlincludediinithelPagel2lamount.

[INVESTMENT

Has(therelbeenianylichangelinithelreportinglentity'siownipreferredioricommonistock?

YestXopummrNoo[]

Yes[mmummNoiiXi]

Werelanyiofithelstocks,lbonds,lorlotherlassetsiofithelreportinglentitylloaned,iplacediunderioptioniagreement,loriotherwiselmadelavailable
forluselbylanotheriperson?li(Excludelsecuritiesiunderisecuritiesllendinglagreements.)

Yes[mmuummNoiiXi]




saerentiorseperberao2soie PRONATIONALIINSURANCE COMPANY

IGENERALIINTERROGATORIES

(Responsesttoltheselinterrogatoriesishouldibelbasedionichangesithatithaveloccurredisincelpriorlyeariendiunlessiotherwiselnoted)

PARTI1IICOMMONINTERROGATORIES

12.2 Ifiyes,lgivelfulllandicompletelinformationirelatingithereto:

13.  AmountlofireallestatelandimortgagesiheldiiniotherlinvestediassetsliniSchedulelBA: G 0

14.  Amountiofireallestatelandimortgagesiheldiinishortitermiinvestments:

15.1 Doeslthelreportinglentitylhavelanylinvestmentsliniparent,isubsidiarieslandiaffiliates? YesI[IXOmmmNon[im]
15.2 Ifiyes,lpleaselicompletelthelfollowing: 1 2
PriorlYearlEnd CurrentiQuarter
Book/AdjustediCarryinglValue StatementiValue
15.21
15.22 PreferrediStock
15.23  COMMONISLOCK. .......vveevriieereeiiseiecinesestes sttt sttt s bbb bbb
15.24 ShortTermilnvestments

15.25

Mortgages,LoansloriReallEstate

15.28  AlIOHNET ... ..ottt

15.27 TotalllnvestmentliniParent,ISubsidiarieslandiAffiliatesi(SubtotallLinesi15.210t0l15.26)................. B 194,981,690 $..ovvoeeerreeeeeeee e 233,971,167

15.28 TotallinvestmentiiniParentiincludediiniLinesi15.21(t0115.26[abOVEIIL............c.rrerrerrerrerneererereneens e 0 G 0
16.1 HaslthelreportinglentitylenterediintolanyihedgingitransactionsireportedioniSchedulelDB? Yes[UImmmmNonfiXi]
16.2 Iflyes,lhaslalcomprehensiveldescriptioniofithelhedginglprogramibeenimadelavailableltoltheldomiciliarylstate? Yes[n]immmmNon ]

Ifino,lattachlaldescriptioniwiththisistatement.

17. ExcludinglitemsliniSchedulelE,lreallestate,imortgagelloansiandlinvestmentsiheldiphysicallylinithelreportinglentity'sioffices,
vaultslorisafetyldepositlboxes,werelallistocks,lbondsiandiotherisecurities,lownedithroughoutithelcurrentiyeariheld
pursuantitolalcustodiallagreementiwithialqualifiedibankloritrusticompanytiniaccordancelwithiPartl10General,1Section
IV.IHICustodialloriSafekeepinglAgreementsiofitheINAICIFinancialiConditionlExaminersiHandbook? YesI[IXu]mmmrmNon[im]

171

ForfalllagreementsithaticomplyiwithithelrequirementslofitheINAICiFinanciallConditionlExaminersiHandbook,
completelthelfollowing:

1 2
NamelofiCustodian(s) CustodianiAddress
WACHOVIAIBANK BIRMINGHAM,IAL
17.2  ForlalllagreementsithatidoinoticomplyiwithithelrequirementsiofitheINAICIFinancialiConditioniExaminersiHandbook,providelthe
name,llocationiandlalcompletelexplanation.
1 2 3
Name(s) Location(s) CompletelExplanation(s)
NONE
17.3  Haveltherelbeenlanyichanges,lincludinginamelchanges,linithelcustodian(s)lidentifiedlini17.1iduringlthelcurrentiquarter? Yes[ImummmmNoi[iXi]
17.4  lIfiyes,lgivelfulllandicompletelinformationirelatingithereto:
1 2 3 4
OldiCustodian NewlCustodian DatelofiChange Reason
17.5  Identifylalllinvestmentiadvisors,broker/dealerslorlindividualsiactinglonlbehalfiofibroker/dealersithatihavelaccess
tolthelinvestmentiaccounts,thandlelsecuritieslandihavelauthorityltolmakelinvestmentsionibehalfiofithelreportinglentity:
1 2 3
CentraliRegistrationiDepository Name(s) Address
NONE |
18.1 HavelallithelfilingirequirementslofithelPurposesiandiProceduresiManuallofitheINAICiSecuritiesiValuationiOfficelbeentfollowed? Yes[IXmummmNonfi]

18.2 Ifino,llistiexceptions:

71




saerentiorseperberao2soie PRONATIONALIINSURANCE COMPANY

3.1
3.2

4.1

42

IGENERALIINTERROGATORIES[(continued)

TPARTI2
IPROPERTYI&ICASUALTYIINTERROGATORIES

Ifithelreportinglentitylisialmemberiofialpoolinglarrangement,ididithelagreementiorithelreportinglentity'siparticipationichange? Yes([I]EN oI mN/AIX(]
Ifiyes,lattachlanlexplanation.

Haslthelreportinglentitylreinsuredianylriskiwithlanylotherireportinglentitylandiagreeditolreleaselsuchientityifromiliability, lintwholelorlinlpart, ifrom
anyllossithatimayloccurionithelrisk,loriportionithereof ireinsured? YesI[Im]ommuNoi[iXa]
Ifiyes,lattachlanlexplanation.

Havellanylofithelreportinglentity'siprimaryireinsurancelcontractsibeenicanceled? Yes{[ImujommmNon[uXa
Ifiyes,igivelfulllandicompletelinformationithereto:

Arelanylofithelliabilitiesiforiunpaidilossesiandilossiadjustmentiexpensesiotherithanicertainiworkers'icompensationiliabilitiesitabularireservesi(see
AnnualiStatementilnstructionsipertainingitoldisclosurelofidiscountingiforidefinitioniofi"tabularireserves,")idiscountedlatialrateloflinterestigreater

thanizero? Yes{[ImojommNod[oXi]
Ifiyes,icompletelthelifollowinglschedule:
1 2 3 TotallDiscount DiscountiTakenlDuringlPeriod
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid i Unpaid
LinelofiBusiness Interest Rate Losses LAE IBNR LAE IBNR Total
Total .o | i XXX | v D03 S [P 0] oo (U1 I (O PUSOO 1 EFOUURORRROROON o I [PUROORRRON (O] I (U1 I




saerentirserberznsoire. PRONATIONALINSURANCEICOMPANY
SCHEDULEIAIIVERIFICATION

ReallEstate

1 2
PriorilYearlEnded
YearitolDate Decemberi31
1. Book/adjustedicarryingivalue,IDecemberi31IOfIDTIOMYEAN...........ccveverriiireieiee sttt b s sssenns | sevessesissssesesessesssssesad 4,287 547 | oo, 4,462,858
2. Increasel(decrease)lDYIAdIUSIMENL. .......cccciiiciieeicreceee ettt sttt sttt et en bbb s s banss st s e anaa | ersesstentessesnaeseeneesntanes (131,483) | coocvvereeeeeeeeees (175,311)
3. Costloflacquired.........ccevvverereerrererereieisiesiennes
4. Costlofladditionsitolandipermanentlimprovements
5. Totallprofitl(loss)ionlsales
6. Increasel(decrease)lbyiforeigniexchangeladjustment...
7. Amountireceivedionisales
8. Book/adjustedicarryingivaluelatlendiofICUrTENtIPEHON. .......co..vvrererirerereeeeseirseeseeseiss ettt s esssssssssnssesssnsnens | sessessssssssesssssessnnssnsses 4,156,004 | ..ooovveee 4,287,547
9. TOtAIIVAIUBIONIAIOWANCE. .......c..cereeeecercereeueiesciseese s et se bbbt e s8££ 8 £Eeebeebees e bt | £E1eEseEEseE s R e et en et n bbb nns | HeEseE s nb e eE bbbt
10, SUbLOtAII(LINESIBIDIUSID).......cvoveveieiieeiictsei ettt bbbttt bbb st st s s besbesaebens | ebssessssansassessntesssaesaes 4,156,004 | ..oooovveeee 4,287,547
11, TOtallNONAAMIEEAIAMOUNES. ..... oo veieiiee ittt bbb bf bbb s nb e | HE81EEEEE bR R bR e nE e n et | £ R s R b e bR e bbb
12. Statementivalue,icurrentiperiod)(Pagel?2,reallestatellines,inetladmittediassetsICOIUMN).........ovrerreiruriessersesesrsressrssssenssnes | sseseessesssessssssssssssessns 4,156,004 | ..o 4,287 547
SCHEDULEIBIIVERIFICATION
MortgageillLoans
1 2
PrioriYearlEnded
YearitolDate Decemberi31
1. Bookivalue/recordediinvestmentiexcludinglaccruediinterestionimortgagesiowned,IDecemberi3110fIpriOrYEar..........c.coverres | wovvereereerrereerreennerneeneeneens 402,436 | oo 425,095
2. Amountiloanediduringlperiod:
2.1lActuallcostiatitimeloflacquisitions
2.2MAdditionallinvestmentimadelafterlacquisitions
3. Accrualiofidiscountlandimortgagelinterestipointsiandicommitmentifees
4. Increasel(decrease)lbyladjustment...
5. Totaliprofiti(loss)lonisale
6.  AmountsipaidionlaccountlorlinifulllduriNgIhEIPEIIOM. ..........covvirereriiesecie ettt aes st es s bens | sresesssiesessssssessssssesssseaeaas 402,436 | oo 22,659
7. Amortizationloflpremium.............cccccvverreverererecrrnnens
8. Increasel(decrease)lbyiforeigniexchangeladjustment
9.  Bookivalue/recordediinvestmentiexcludinglaccruediinterestionimortgagesiownediatiendloficurrentiperiod............occevreeeee | vevreeeeneereereieineiseeeeeeseeeenees [0 402,436
10. Totalivaluationlallowance..
11, Subtotall(LiNESIFPIUSITO)........vvveieciieeictieie ettt bbbt bbbttt et bbb se s ennis
12, TotalinONadMItEEAIAMOUNES.........cveeerieiirieeieiecie st sttt ses et
13. Statementivaluelofimortgagesiownediatiendioficurrentiperiodi(Pagel2,imortgagellines,inetiadmittediassetsicolumn).........
SCHEDULEIBAIIVERIFICATION
OtherlinvestediAssetslincludedliniSchedulelBA
1 2
PrioriYearlEnded
YearitolDate Decemberi31
1. Book/adjustedicarryingivaluelofilongitermiinvestediassetsiowned,IDecemberi3 100fIPriOMYEa. ..........vu e rererrereeereerrernernens | eeeeesneereeseeseeseeesesseenns 1,153,100 | oo 1,109,800
2. Costloflacquisitionsiduringiperiod:
2.1 ACctuallcostiatitimeIofIACUISIIONS. ..........cv.eviviceiie ettt st ss bt essesnns | sbsssessessssensesesbesses st enans 24,300 | covevereeeeieeeieeee e 43,300
2.20AdditionallinvestmentimadelafterIaCUISITIONS.............cecueieiircieeeie ettt bbbt ae b b esbe s sssets | 4ebessesessssesesess st s ssebesssseasssssesesanns | nesesesassesessssesesestese s s sesesesansebsnansesas
3. Accruallofidiscount
4. Increasel(decrease)lbyladjustment...
5. TOtallprofitl(IOSS)IONISAIE. ........rereeuerrireireceseireeseet ettt bbb s bRt
6.  Amountsipaidionlaccountlorlinifulliduringithelperiod
7. Amortizationloflpremium.............cccccvverreverererrernnnnns
8. Increasel(decrease)lbyiforeigniexchangeladjustment
9. Bookladjusted/carryingivaluelofllongitermiinvestediassetsiatiendlofIcurrentiperiod............c.reverererereneurerineeneeneenesensensenees | cereeeeeseieeseeesseeeeeees 1ATT,400 | oo 1,153,10
10, TOtaIIVAIUGONIAIIOWANCE. ........oocvoeieciteict ettt sttt | AE8 L EEE bR h b h st m et | £ eEseE bbbt
11, SUDLOLAII(LINESINPIUSITO)......-eoeerierieeiseieeeee ettt s s st s bRttt nsns | eebsesssnessessseeseesss e enses 177,400 | oo 1,153,100
12, TotallNONAAMIEAIAMOUNES.........oieeeeeecerierieie ettt s ettt ar et en s seesessesenses | £0eesetanssesessessnsentes et sesessensnssnsansnsans | sesesassensessssensessnsssessennsansnnsesnssnse
13. Statementivaluelofilongitermiinvestediassetslatiendloficurrentiperiodi(Pagel2,ILinel7,1CoIUMNI3).......c.covereereriiericierinn | v 177,400 | v, 1,153,100
SCHEDULEIDIIVERIFICATION
BondslandiStocks
1 PriomYegrLEnded
YearitolDate Decemberi31
1. Book/adjustedicarryingivaluelofibondslandistocks,iDecemberi3 1iofiprioriyear.... ..880,314,024 | .. ...155,620,342
2. CostloflbondsIandIStOCKSIACAUITEM.............cvrvericireicieie ettt bttt s s sass st en s 175,568,417 | o.oocvveeevceeeinns 319,305,290
3. ACCTUAIIOMAISCOUNL. ...ttt bbbttt | ebbetb e bs ettt 296,411 | oo 284,580
4. Increasel(decrease)lbyladjustment... ....38,414,733 .32,786,692
5. Increasel(decrease)ibyforeignieXChanGEIAdJUSIMENL. ...........cviiieieicieesie ettt nse | £eesessessessssessssessntes e s s ses et s ensassnes | £uetsnsessansessnsessessesantes e b s ensessesensns
6. Totallprofith(I0SS)IONIAISPOSAL.......veurerrerrerrierreeereiseeseie e ss s s sese st s sse st ees et s s st s s e s st st sessenss | sesesssssessssessenssnssessnsnnen 275,228 | oo 2,613,078
7. ConsiderationforlbondsiandIStoCKSIAISPOSEAION. ........c.urireiiieireirieisireiiriss ettt entns | sressesessessesssessessesss 132,109,770 | oo 225,512,517
8. AMOItiZAtiONIOMIDIEMIUM..........uiviiiiieciiteicee ettt sttt bbb bbbt s s b s sa s s sse s ssesntenas | bstessssssssssesssssssnsessnsan 3,385,584 | ..oovieeas 4,783,441
9. Book/adjustedicarryingIvalug,ICUITENTIPETIOM. .......ccuevuevereererreeieee ettt ettt ss st s ettt besbes b a s ses s sses st sessesanses | sressssessessssessesssseeses 959,373,459 | oo 880,314,024
10, TOtaAlIVAIUGHONIAIOWANCE. ..o ceoereciceeeiee st sttt ettt e s R s e esseesee st essenss | 4eEieEseeEseeseeseseesaes e et eeensens s st entas | £essenssnssesseeesent s e ntentens st snt s
11, SUDLOLAII(LINESINPIUSITO).....ouvreeerresirseiseeeseseeesseessesb bbbt e bbb bbbt | sebsenb bt esb st nn bt 959,373,459 | ..voveereineie 880,314,024
12, TOtalINONAAMIEEAIAMOUNES. .......eoveieereeieeceeeisieess sttt bs st ee st st s st ss e sse e sssesessents | 4ebseeseet st ns e ssesse s bs s s s e et es e st esta | £1essesseesessesses st e s s s st ens e st s s st nen
13, SHAIEMENIIVAIUE. .. ...t 8 b | enbsnb bbbt 959,373,459 | ... 880,314,024
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saerentforseperberszsoie P RONATIONALINSURANCEICOMPANY

SCHEDULEIDIPARTI1B

ShowingrthelAcquisitions,IDispositionsiandiNoni TradinglActivity

DuringithelCurrentiQuarteriforlalliBondslandiPreferrediStockibyiRatingIClass

Book/Adjus:edDCarrying Aoquizitions Dispoiitions NonﬂTradi‘LgDActivity Book/AdjustsedDCarrying Book/AdjusfedﬂCarrying Book/AdjusZedDCarrying Book/Adjus?edﬂCarrying
[ValuelBeginning During During During ValuelEndof [ValuelEndlof [ValuelEndlof ValuelDecemberi31
ofiCurrentiQuarter CurrentiQuarter CurrentiQuarter CurrentiQuarter FirstiQuarter SecondlQuarter ThirdiQuarter PriorilYear
BONDS
1o CIASSIT ittt | et 686,083,881 | .....ccoovrrrirerirs 101,740,956 | .....ccooverercrirnnens 87,036,771 | .oooeveererirecrirnnnnne (7,936,031) [ ..ovvercrercrernenns 674,946,074 | ....ovvvevrrrcd 686,083,881 | .....cvvvrerrirciennne 692,852,035 | ....cvverrirriin 646,358,913
2. ClBSSI2. .ot | e 21,604,587 | ..o 4,885,846 | ....cocovvvvrerreriiins 1,182,605 | ... 7,086,312 | coooovvvecrecriennens 29,887,431 | ..o 21,604,587 | ..ovvvcrecrireceinnne 32,374,139 | oo 32,784,942
3. ClASSI3.coieireei e | e 9,624,461 | ..o 3475854 | oo 5,885 | (1,724,431) [ oo, 2,690,942 | ..o 9,624,461 | ..oovveeriens 11,369,999 | oo 1,394,141
4. ClASSHh.....eooeeeecere ettt | eessenes st eeen 1,582,341 | oo, 801,598 | ..oovereerrerererenenns 136,135 | ovooececeeeeereenns 2,371,748 | oo 1,584,169 | ...ooeverreerceienes 1,582,341 | ovveecceiseeens 4,619,550 | ..vooeeeerrereeneeereee s
B CIASSID..eourerecieriseet st | e 4,626,332 | ..oooreriericeieeieniienis | e 36,989 | ..o ((RSTVATE) | 4,870,142 | ..oovvereriercin 4,626,332 | ...cooorerercrieriins 2,616,668 | ....ooorerrrcriririins 2,594,355
B, ClASSIB.......verereererisreieee ettt | Hient s 78,585 | .vovveeirrrncrisrerissiinns 1,916 | o 72,990 | .o 1,055,112 | ovoviesriessisnsnisesnienesnsnnesees | oevesssssesesssssnsssssesssnens 78,585 | .oovirrscriniriranrienns 1,062,624 |....oocvvreirneriniirisciesrnnis
7. TOAIIBONGS........cveouirerriiririeeeieneeressssess s sens s nsns st snessssesseens | sesesssenssnssssceses 723,600,187 | ...ovvvevrrrrcris 110,906,170 | ...oocvvvrrrierrirnens 88,471,375 | ..o (ARSI Y0 ] —— 713,978,758 | ..o 723,600,187 | ....oovveevrirriennn. 744,895,015 | ..oovvvveecrirrinnns 683,132,351
PREFERREDISTOCK
8. ClASSIT..eeeeireeeiiri et | e 7,612,000 | ..oovveerrirrrircreinnns 5,016,850 | ...vorrerrrrieriinerireeeissinieniens [ reveiesnieneienisesseenens (21,622) | ..o 12,049,133 | oo 7,612,000 | ..ooovvverrrerinnens 12,607,228 | ..o 8,997,875
0. ClASSI2....eereurereriseieeee ettt ettt | seesress e s s s e 183,750 [ ooeieiciiereieeireeicereeeienes | sereeseisee et nsetens | seresete et etennes 3,750 | s 3,000,000 | ..ooovrvereireereirerieeens 3,183,750 | .o 3,187,500 | ..o 6,120,000
F0. ClASSI3. ettt etttk s R £ st sts | £ekeeeeeEeeE e e et ne s et Rae s esR et etaa | SEieteesesEeetest et eeten e e bt seetnenes | HeseeEeetseEResEeeseeREeeseeEen b et sesEeetans | #eEReEeeEeRseREeeseeREeeseeEesEeeRResEentae | HietsesiineeeieRsesseetsessesRenEeesesEesta | ShseesesEnt et seRies R ses et esEensestens | 4etseteeEeet et R R ee e b e e et nEe s ntes | £eetne st et ettt ettt
T, CIASSIA....o ettt R R R £ E st sis | £etieeeeEeeE et et se st b st e st et etaa | SEieteesesEeetastaeteetee e e bt seetnenes | HeseEeetessesEeeseeREeeReeEesE et sesEeetans | #eEReEeeEeRseREeeseeREessesEeeEeeRResEentas | Hietseeiineeesessesseetsesses s st esesesEesEa | ShseesesEntetseEaes R ses et st eesestens | 4ebseEeetnt et R A et R s e s st et ntes | £eebneesE st ettt ettt
12 ClASSI......oei bbbtk b e | S4ee bR bbb | H4eb bR e be bbb iR | SEehE e bR bR e b bbb b | S4ieeb e L bbb bbb | Hhiesb bbbt bbb Re s | Shieb e bbb Re bbb | Sebe bbbt | Shbe b
13, CIASSIB.....vvuceeaerireeeseiieesie s ees s se bRt | £1EEE LRt | SERE SRRt | et E Rt | SeEEEene e ereE et | ettt et | Rt | e e | ereene s
14, TOtalIPreferrediSOCK. .......cvurvrerereerieiie et snsnsnes | sessssessssesssessassanes 10,795,750 | .oovevereieceiiinins 5,016,850 | ..ooovivreriinieinee e {1 (17,872) | oo 15,049,133 | .o 10,795,750 | .o 15,794,728 | ..o 15,117,875
15.  TotalBondslandIPreferredIStOCK. ...........cvurrreurerereeeieiieeiiecieereisecieernecesssenes | ceveseeseeeneseseennes 734,395,937 | ..ooovvverrrreci 115,923,020 | ....occovvcrerrirns 88,471,375 | ..o ((RETAC L) | [— 729,027,891 | ..o 734,395,937 | ..cooovvvrrcinnn. 760,689,743 | .....ovvvvcrnnn. 698,250,226




saerentiorseperberao2soie PRONATIONALIINSURANCE COMPANY

SCHEDULEIDANIPARTM

Shortl TermilnvestmentsiOwnedlEndiofiCurrentiQuarter

Book/A1djusted ’ Ac?ual InterestD‘(‘)oIIected PaidﬂforﬂAccfuedDInterest
CarryinglValue PariValue Cost YeariTolDate YeariTolDate
8299999, TOtalS.........cvevreerrrrcriiinssenriins | ceererssesninesesinssenns 35,301,824 |......cccoee.. D, 3.3 TR O 35,263,746 | ..oooovvvircrrniins 63,703 | oo 59,974
SCHEDULEIDATIPARTI21Verification
ShortiTermiinvestmentsiOwned
1 2
PriorlYearlEnded
YearitolDate Decemberi31

1. Book/adjustedicarryingivalue,IDecemberi31I0fIDTIOMYEAN. ..........ccveirireiieeieiieissieise et s s sssssntes | evsssesssssesssssssesseseses 12,929,935 | ..o 24,767,250
2. CostiofishortitermlinveStMENtSIACUITET...........c.rvreviireieiiicisieeie ettt bbbt aesssnsessnbensens | siebessessessessnsesssaesan 202,419,373 | oo 240,698,516
3. InCreasel(decrease)lbyIatiUSIMENL..........cccveiiuiieieicsir ettt bbbttt ettt | Sbessesenbnte st n st nas 37,631 | e (51,687)
4. Increasel(decrease)lbyiforeignieXChanGEIAdJUSIMENL. ...........ciierieieiiriere sttt esseses | ebstessessesessessessssssessessntesessesantens | sbessessessessnsessssasssntesesessesessessnsns
5. Totallprofiti(loss)ionidisposallofiShortItermINVESIMENTS. .........c.cciviiieicieie ettt sss e bnts | ebssessessesssses st ssssssessssessessessessnaes | ebsssesiessesensesssssnssssessesanea (5,015)
6. ConsiderationireceivedionidisposallofisShortItermiNVESIMENES...........c.cccoiicieeiiiicte e ssssbneies | everessersseresesennnsnes 180,085,115 | ..ovcvvverericicienias 252,479,129
7. Book/adjustedicarryingivalue,ICUIMENIIDEIION. .........cvvveirireriiieieieiseiess st ss e ss et ss s nsentesssensenns | sesessstessessessssessensesnes 35,301,824 | ..o 12,929,935
8. TotallValUBLIONIAIIOWANCE. ..ot bb bbb | bbbt | chbsb bbbt
9. SUDLOLAIN(LINESITIPIUSIB). ... vvoeecverssresssceeesssresiessseses s sttt | stebs s sse st 35,301,824 | ..ooovverrciinne 12,929,935
10.  Totalinonadmittediamounts

11.  Statementivaluel(Linesi9iminusi10) ....12,929,935
12, IncomelColleCtedidUIINGIPEIIOM. ...........viveeeireieiicteecte ettt bbb b s bbb s s ea b st b enseae s snnes | sbesnsessssesesesessnsssnsesesans 394,031 | oo 274,770
13, InCOMEEANEAIAUNNGIPEIION. ... ..ucvvviieiveeecreteiee ettt ettt ae bbb b s a b b s s aae s s s st s en s s s st bensebessnnses | sbesssssssssesesesssssssnsesesans 449,673 | oo 216,404

11




saementiorseperbersozosoire. PRONATIONALINSURANCE COMPANY

Sch. DBPart/F Section1
NONE

Sch..DBPartiFiSection2
NONE

Sch.F
NONE

12,113,114



saerentirserberznsoire PRONATIONALINSURANCEICOMPANY
SCHEDULEITIEXHIBITIOFIPREMIUMSIWRITTEN

CurrentlYearttolDatelllAllocatedibyiStatesliandiTerritories

1 DirectlPremiumsiWritten DirectlLossesIPaidl(DeductingiSalvage) DirectiLossesIUnpaid
Islinsurer 2 3 4 5 6 7
Licensed? CurrentlYear PriorlYear CurrentlYear PriorlYear CurrentlYear PriorlYear
States,Etc. (YesloriNo) tolDate tolDate tolDate tolDate tolDate tolDate
1. Alabama........cccoonvieeiniinnis AL|....... NO..ovvoir | s 1,622,068 | .....cccoovenve. 2,572,196 | ooooeeeieineieeireeneiens | eeeeeeeieenenissesnesiensennns | eeveeeenennens 1,895,638 | i 1,335,846
2. Alaska.......coovieinin
3. ANZONA....eecee e
4. Arkansas
5. California
6. Colorado
7. Connecticut..........ccocvennineenen. CT | e NO.........
8. Delaware.......c.ccccoevevecvenen. DE | i YES....... .
9. DistrictiofiColumbia................. DC|..... INO Lt [ ceririneieieisiseieieriees | ettt baes | etseebssssessesb et st st essetas | Hreesessaeseesess st st ensetsenes | chsebint st et b ettt ees | sebesteeb sttt
10, Florida........coovvevveeierrenireneen FL | e YES....... 43,495,408 52,261,870 | ..oovvvrennns 4,367,598 | ..ooovreenne 10,499,527 ....234,525,246 248,249,753
11.  Georgia. WGA . YES....... ..573,970 21448 | e, . ...430,706 ...190,919
12, HaWali..c.oveereerrereeresenee H NO.........
13, 1daho...ccoecvecncninceceeeD | NO.........
14, N0IS.......vvveveereeerreerrerrirnrennell | e, YES....... ..21,688,719 | .... ...21,264,876 | ... ..3,848,647 | .. ...4,720,624 ..73,088,246 72,811,965
15, Indi@na......cccoevnrvneiriererneinnee INT....... YES o] i 579,653 | .o 547879 | oo 141,859 | oo 1,316,935 13,709,161 14,517,265
16, 1OWa. oo A ... YES o] v 1,157,833 | oo 357,744 | oo AB87 [ ooveeveeeereeriseiieeienns | e 493,082 | ...coooerrnee 240,589
17, Kansas.......ccvevmenmennecnneennens KS|...... YES.......
18, Kentucky.....cocveerrereeneereininns KY|...... YES.......
19, Louisiana.........cocveerevnmeeneeneenenne LA|...... INO Lt ot | e esies | etsssb e ess sttt sb b seia | Hrebsee e b st eee e n st nes | Shsebne bbbt ees | erbenb ettt
20.  Main€.....cooerrerreeeieieees ME |...... NO.........
21. Maryland........ccccoovvvivevininne MD|....... YES.......
22. Massachusetts..........c.ccoeeeneenee MA|..... INO Lt [ cerirrireieieseneesieiiees | ceersee e esessseeases | fesseesssesessessesssessessessenens | resseesassssesessessesssessessases | seeesessessassassnsseesaessessnes | sesesteessestessesteneanssentenens
23, Michigan.......cccoevververivnerennnns Ml....... YES.......
24, Minnesota.........ccceeveereereenee. MN | i NO.........
25, MisSiSSippi.....cccoereererererenienencMS | NO i [ [ e sssesiesens | cesesessisses s ssesesessens | sresesesssssesessssessesssssssens | sresestessessessssssestessessssens | sresssessassessssesseseesensaneans
26.  MiSSOUI......covvereererrrerneneene MO [ i YES.......
27. Montana.......cccoreereenreinneenn. MT [ i NO.........
28. Nebraska.......c.cocovevenneeee NE | i INO Lt [ cerirrineieieiseiseieiesiees | seersie ettt baes | etseebsessees st st st estsssestas | Hietsesseesne et sensesesessessenes | Sbsebietnnbes b st ettt ees | sebenteeti st s bbb
29. Nevada.......cooormermerrnrrnnn. NV [ NO.........
30. NewiHampshire WNHY L NO.....
31, NewilJersey......coveveveevnen NJ [ YES......| coveverennns 13,001,431 | ...............12,087,068 | ...................406,587 | ......................20,648 | ............. 18,130,346 | ...............
32, NewlMeXiCO.....coovwrerienrrerenee
33.  NewiYork......
34.  NorthiCarolina.........cc.cceeeevnee
35.
36.  ORi0.....ooervrererrrernernernenene OH [ YES....... 3,543,485 .3,790,407 ..2,814,586 ...5,100,477 24,510,098
37. Oklahoma.......ccccoovmrvrmrrnennn . OK | oo NO e [ eorrienrseisrssissiiesnees | sttt ssssssesssessses | eessesssssssssssessesssssssessss | sessessnsssessssssssssesssesssnes | sesssesssnesses s st esst e ssensaas | srestenss sttt enes
38. Oregon......cceeevveveereeeeeeennn . OR | NO.........
39.  Pennsylvania.........c.cccooeenen . PA | ol YES.......
40. Rhodellsland...........c.coouvininnes RIT...... NO.........
41.  SouthiCarolina...........cccceeveeene SC|....... YES o | e eieeseetieeseenees | cereeeenseseenssesssssssasessees | setessssssessessestessassseseessnes | sessessesssessesessest et estesss | eetsesseesentesseessesteee e sseens | chessentens st st st anstessentnen
42.  SouthlDakota.........ccccveerevvreene SD|....... NO.........
43, TeNnnesSee......ccocowereereenrrrneens
44, TeXS...creririereisrineiseninis
45, Utah...oceccces
46.  Vermont.......oocoomvereererneinenn.
47, Virginia......cocveeceeeeceieesenns
48. Washington
49.  WestlVirginia....
50.  WISCONSIN.....c.oveeririerirriirennes
51. Wyoming.......ccoevvverereirennnnnns
52.  AmericaniSamoa..
53, GUAM....ociirireieeeeene
54.  PuertolRICO........cocvrrvrrerrirnnee,
55.  USWVirginlislands..
56. Canada........ccoomrrrereirneereines
57. AggregatelOtherfAlien............. OT|....... D .0 GO IR (01 {1 R (0 T (0 (0 R 0
58.  TotalS.....cccerrrerrerririerierieriea, () I— 19 | 143,999,668 | ............ 144,911,354 | ............... 21,373,030 | c.oovvrrrnnes 32,156,832 | ..o 561,801,927 | ............. 585,604,789
DETAILSIOFIWRITEIINS
5701.
5702.
5703.
5798. Summaryiofiremainingiwritelins
forlLinel57(fromloverflowipage..... | ....... D0 GO LR (0 (01 (01 (01 (0 0
5799. Totals(Linesi5701ithru57030+
Line15798)(Linel570above)......coc. | cevvnes XXX v | v 0 ] oo {01 R {0 O R O R 0

(@) InsertithelnumberiofiyesiresponsesiexceptiforiCanadalandiOtheriAlien.
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satementiorseperbersozosoire. PRONATIONALIINSURANCECOMPANY

SCHEDULEIY-IINFORMATIONICONCERNINGIACTIVITIESIOFIINSURERIMEMBERSIOFIAIHOLDINGICOMPANYIGROUP
PARTII-IORGANIZATIONALICHART

9l

ProAssuranceCorporation

AlDelawareHoldingCorporation / FEIN: 631261433
|

[ \ |
Medical/Assurance, Inc. NCRIC(Corporation ProfessionalsGroup, Inc.
| AlDelawarelHoldingCorporation (100%) AlDelawareHolding/Corporation (100%) AlMichigan(Holding/Corporation (100%)
FEIN: 63(1137505 FEIN: 5212134774 FEIN: 3813273911
TheMedical’Assurance Company, Inc. NCRIC, Inc. ConsiCare, Inc. ProNationallinsurance[Company
AnAlabama(StockInsuranceCorporation (100%) 1 AmDistrictiof Columbiallnsurance Company (100%) ADelaware(Corporation (100%) AMichigan StockInsurance Corporation (100%)
FEIN: 6310720042 / NAIC: 33391 FEIN: 52(1194407 / NAIC: 41149 FEIN: 5212061078 FEIN: 3812317569 / NAIC: 38954
Woodbrook CasualtyInsurance, Inc. American|Captive Corporation NCRIC Physicians Organization, Inc. RedMountain(Casualty Insurance Company, Inc.
AniAlabamaStock Insurance Corporation (100%) ADistrict/of Columbia Captive (100%) ADistrict/of Columbia Corporation (100%) AniAlabamaStock Insurance Corporation (100%)
FEIN: 5510666866 / NAIC: 23272 FEIN: 5212300301 FEIN: 521867763 FEIN: 3673990058 / NAIC: 10179
IAO, Inc. d/b/aMutual/Assurance Agency National Capital Insurance Brokerage, Ltd. HClVentures, LLC MEEMlC\HOMingS, Inc.
AniAlabamallnsurance/Agency (100%) A District 'of [Columbia Corporation (100%) A DelawareCorporation (100%) AMichigan Corporation (100%)
FEIN: 6310725911 FEIN: 5201385315 FEIN: 5401832357 FEIN: 383436541
Medical/Assurance/of Indianal/Agency, Inc. National Capital Risk Services, LLC MEEMIC lInsurance Services Corp. d/b/alMEIAlInsurance Agency MEEMICInsurance(Co.
An'Indianallnsurance/Agency (100%) AlNevada Corporation (50%) A Michigan(Corporation (100%) AlMichigan Stock InsuranceCorporation (100%)
FEIN: 35(1778844 FEIN: 7413059924 FEIN: 383356346 FEIN: 3811337336 / NAIC: 16101
Mutual/Assurance/Agency ofOhio, Inc. NCRIC Insurance Agency, Inc. . . Americaniinsurance/Management/Corp.
An‘Ohioflnsurance Agency (100%) ADistrictiof Columbia Corporation (100%) American Medical Inourance Exchange | | ™ an Indiana Corporation and Attormey in Fact for
FEIN: 3110937356 FEIN: 5211634741 FEIN: 351756545 / NAIC: 31402 American/Medical Insurance Exchange (100%)
: : FEIN: 35(1749301
SpecialtyUnderwriters Reinsurance(Facility Healthcare Compliance Purchasing Group, LLC
AlBermuda Company (100%) AlDistrictlof Columbia Corporation (100%) ProfessionalsNationalInsurance Co., Ltd.
FEIN: 9810109193 FEIN: 5212331871 DomicilediinBermuda (100%)
Company RegistrationNo: EC27597
EHealth[Solutions[Group, Inc.
AlDelaware Corporation (18.75%) ProNationallinsurance/Agency, Inc.
FEIN: 54(1972874 A'Michigan'Corporation (100%)
FEIN: 3812359306
PhysiciansProtectivePlan, Inc. d/b/a/ ProNational Solutions
AlFlorida/Corporation (100%)
FEIN: 5911603368

ProAssurance(Group(ServicesCorporation

An/AlabamaCorporation (100%)
FEIN: 6311285505 Professionals Group(Services/Corp.
AMichigan(Corporation (100%)
FEIN: 3812960819

At 8/4/05 PRA[Services[Corporation
AlMichiganCorporation (100%)
FEIN: 3812684456




saerentirserberznsoire PRONATIONALINSURANCEICOMPANY
PARTMIILOSSIEXPERIENCE

CurrentiYearitolDate

LineslofiBusiness

1
DirectlPremiums
Earned

DirectiLosses
Incurred

2 3
Direct
LosslPercentage

1

PriorlYearitolDate
DirectlLoss
Percentage

. Farmownersimultiplelperil
. Homeownersimultiplelperil...
. Commercialimultiplelperil.
. Mortgagelguaranty.......

. Oceanimarine.......

N
WO U~ WN =

. FINanCiallguaranty.............coccveueiieiessesss s
. Medicalimalpracticeloccurrence...
. Medicalimalpracticelclaimsimade.
12, BarthQUAKE.........coceeici st
13. Grouplaccidentiandihealth
14. Creditlaccidentiandihealth....
15. Otherlaccidentlandihealth
16. Workers'lcompensation....
Otherfliabilityloccurrence..
17.2 Otherfliabilityiclaimsimade
ProductslliabilitylOCCUITENGCE..........c.ceveeereecreieiseeteecete et
Productslliabilitylclaimsimade
19.20Privatelpassengerlautolliability..............ccccveervvvcereeeieeecee e
19.40Commerciallautoliability..............ccoevieereeiieieieee e
21. Autolphysicalldamage......

22. Aircrafti(alliperils)......

. Fidelity..

31. Reinsurancelnonproportionallassumediliability..............c.cooeveeriereriicninnnee
32. Reinsurancelnonproportionallassumedifinancialilines.
33. Aggregatelwritelinsiforlotherilinesiofibusiness.........

. INIANAIMANNE. ..ot

. Reinsurancelnonproportionallassumedipropernty............ccoeeveeeveeverenreensinns

7,598,326

..713,716
6,768,665

.0

140,230,332

DETAILSIOFIWRITEIINS

. Sum.lofiremainingiwritelinsiforiLinel33fromioverflowlpage.
. Totalsl(LinesI33010thrui33030plusi3398)i(Linel33)...........

PARTI21/DIRECTIPREMIUMSIWRITTEN
1 2

Current
Quarter

Current
YearitolDate

3
PrioriYear

YearitolDate

. Alliedllines....
. Farmownersimultiplelperil....
. Homeownersimultiplelperil
. Commercialimultiplelperil.
. Mortgagelguaranty.......

. Oceanimarine.......

. Inlandimarine........

. Financialiguaranty....................

. MedicallmalpracticEIOCCUITENCE. ..........cvveivreereieeeiereeee s
. Medicalimalpracticelclaimsimade.............cccoovevereiiererieeereee s
12. Earthquake
13. Grouplaccidentiandihealth
14. Creditlaccidentiandihealth
15. Otherlaccidentlandihealth
16. Workers'lcompensation....
. Otherflliabilityloccurrence..
. Otherflliabilitylclaimsimade...
. Productslliabilityloccurrence.
. Productslliabilitylclaimsimade
19.20Privatelpassengeriautolliability.
19.41Commerciallautolliability
21. Autolphysicalidamage
22. Aircrafti(alliperils)

-
OO WO, WN =

—_
O ©
W

.......................................... 2,837,741
....................................... 51,817,105

......................................... 7,598,326
..................................... 129,927,495

7,639,599
130,912.751

30. Reinsurancelnonproportionallassumediproperty
31. Reinsurancelnonproportionallassumediliability.
32. Reinsurancelnonproportionallassumedfinancialllines
33. Aggregatelwritelinsiforlotherllinesioflbusingss..........c.cccveveiereereicireiiereienns
B4, TOtAIS.....cuiecveecteictee bbb n

. Sum.lofiremainingiwritelinsiforiLinel33fromioverflowlpage.
. Totalsl(Lines133010thrui33030plusi3398)I(LINel33).......ccccurrrerrerrererirrecrerenens
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saerentforseperberszsoie P RONATIONALINSURANCEICOMPANY

PART(3(000lomitted)
LOSSIANDILOSSIADJUSTMENTIEXPENSEIRESERVESISCHEDULE

8l

1 2 3 4 5 6 7 8 9 10 11 12 13

Q.S.IDatelKnown Q.S.1DatelKnown PriorlYearlEndiKnown PrioriYearlEnd PrioriYearlEnd

TotallPrior 2005 2005 CaselLossland CaselLosslandILAE CaselLosslandiLAE | IBNRiLosslandILAE TotallLoss

PrioriYearlEnd PrioriYearlEnd YearlEnd LosslandILAE LosslandILAE Totali2005 LAEIReserveslon ReservesioniClaims Q.S.IDate TotallQ.S. ReservesiDeveloped | ReservesiDeveloped | andiLAEIReserve
YearsliniWhich KnowniCase IBNR Lossland Paymentsion(Claims | PaymentsioniClaims Lossland ClaimsIReportediand | ReportedioriReopened IBNR LosslandILAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses LosslandILAE LosslandILAE LAE[Reserves ReportedlasiofiPrior |  Unreportediasiof LAEIPayments OpenlaslofiPrior Subsequentito LosslandILAE Reserves (Cols.o4u+07 (Cols.051+081+019 (Savings)/Deficiency
Occurred Reserves Reserves (Cols.1+02) YearlEnd PrioriYearlEnd (Cols.[41+(5) YearlEnd PrioriYearlEnd Reserves (Cols.070+181+19) minusiCol.01) minusiCol.12) (Cols.0111+012)
1. 20020+0Prior | e 257,433 | o 58,662 | .ooorverrnnn. 316,095 | oo 43,095 | oo 2,874 | i 45,969 | e 243,909 | i 5174 ....16,043 265,126 ...(34,571)

2.2003 [ 66,480 | ..ooooovriiniins 91,535 | oo 158,015 | wvvvveinrieisniean 11,459 | oo 2,289 | oo 13,748 | oo 80,197 | oo 4,709 | v 59,361 | oo 144,267 | .ooovvvievviariinn 25176 | oo (VR () 0

3. Subtotals
20031+0Prior | e 323,913 | i, 150,197 | oo, 474,110

409,393

4.2004 | 33,622 | oo 137,702 | oo 171,324 | e 4277 | oo 2193 | i) 6,470 | oo 49,672 | oo 2423 | e, 112,759 | oo 164,854 | oo 20,327 | oo (20,327) | ..o 0

5. Subtotals

20040+0Prior 188,163 574,247
6. 2005 [ 20,9, SO T .0, SN ST D00, O P D0 T IR 3,503 | oo 3,503 | D0 T [ 24,085 | ..o 100,285 | ..ooveiiirinnns 124,370 | ..o .0, ST P D00, SO I XXX
7. Totals | 357,535 | oovreieirinns 287,899 | .o 645,434 | ..o 58,831 | oo 10,859 | o 69,690 | .ooveveirieine 373,778 | oo 36,391 | oo 288,448 | ..o 698,617 | oo 75,074 | oo, (80,074) | oo, (5,000)
8. PrioriYear] Col.011,ILinel7 Col.12,[Linel7 Col.113,Linel7?
End'siSurplus Asl%lofiCol.01, Asl%[ofiCol.[2, Asl%lofiCol.[3,
AslRegards Linel7 Linel7 Linel7
Policyholders | ..ococoovernnee. 241,825
1| SRR 21.0 % | 2.0.ccverrrnnen. (27.8)% | 3.0 (0.8)%
Col.113,Linel7
Linel8

Al (2.1)%




saerentirserberznsoire PRONATIONALINSURANCEICOMPANY
SUPPLEMENTALIEXHIBITSIANDISCHEDULESIINTERROGATORIES

Thelfollowingisupplementalireportsiarelrequiredtolbelfilediasipartiofiyouristatementifiling.IHowever,linitheleventithatlyouricompanyldoesinotitransactitheltypelof
businesslforiwhichithelspecialireportimustibetfiled,lyouriresponselofINOttolthelspecificlinterrogatoryiwillibelacceptediinilieulofifilinglal"NONE"Ireportiandiaibaricode
willlbelprintedibelow.mifithelsupplementiisirequiredioflyouricompanyibutiisinotibeingifilediforiwhateverireason,lenterlSEEIEXPLANATIONIandiprovidelan
explanationifollowinglthelinterrogatorylquestions.

1. WillithelTrusteediSurplusiStatementibelfilediwithithelstatelofidomicilelanditheINAICiwithithisistatement?

Response

NO

2. WilllSupplementiAitolSchedulelTi(MedicaliMalpracticelSupplement)ibelfilediwithithisistatement?

YES

Explanation:

BariCode:

* 3 8 9542 0054900000 3 =

19



suemmiorsapenen205ive PRONATIONALINSURANCE COMPANY
OverflowPage(forWrite(lns

AdditionallWritelinsiforlAssets:

CurrentiStatementiDate 4
1 2 3
NetlAdmitted Decemberi31,
Nonadmitted Assets PriorlYeariNet
Assets Assets (Cols.0Mm02) AdmittedlAssets
2304, NOBITECEIVADIE. ........coooeeeeeseeeeeeeveeeeeeeessssesereesseeeeessesesseeeeesssseseesssssssessesssseseeesssessssscennens | sosseeeesesssssses 270,306 | oo | coeereseereeen 270,306 | weovvvvvereernns 372,941
2397. SummarylofiremainingIWriteliNSIfOrLINGEI23..........covvieerierereris s essstes s tessseess s sssnsessnees | sesssnsnesssesas 270,306 | oo [ 270,306 | ..oooevreenn. 372,941
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saementiorseperbersozosoire. PRONATIONALINSURANCE COMPANY

Sch./APart(2
NONE

Sch./APart(3
NONE

Sch.BPart1
NONE

Sch.BPart2
NONE

Sch..BAPart1
NONE

Sch..BAPart(2
NONE

E01,[E02,[E03



vo3

saerentforseperberszsoie P RONATIONALINSURANCEICOMPANY

SCHEDULEIDIIPARTI3
ShowlalllLongl TermiBondslandiStockiAcquiredibyithelCompanyiDuringithelCurrentiQuarter
1 2 3 4 5 6 7 8 9 10
Paidifor NAICIDesignation
CusIP Date Numberiof Accruediinterest orlMarket
Identification Description Foreign Acquired NamelofiVendor ShareslofiStock ActualiCost ParlValue andiDividends Indicatori(a)
BondsllIPoliticaliSubdivisionslofiStates
702282 KA 1|PASADENAIUSDIREFIIINT1/01/201515.000...........ccoorreecreeieeeesieeeseesississseesisenss | esveesssnns | ereens 08/24/2005......
197895 BG 9|COLUMBIAIMOILIBRIDISTmO03/01/201615.000.. . ..09/22/2005......
2499999. TotalllBondSTIIPOItICAIISUDIVISION. ........iuiviiieiiiets sttt ettt snse s

BondslISpeciallRevenuelandiSpeciallAssessment

56516T AA 3|MAPLEIGROVEIMINNIHEALTI09/01/202015.000...........cc0rmvevrrrrirerireeiesisnisssesenens 09/15/2005...... PIPERIJAFFRAYIINC

800051 AQ 7 |SANDOVALICNTYINIMINCEN06/01/201514.000... 09/16/2005...... KIRKPATRICKIPETTIS..

676907 JR 0|OHIOHSGIFINCAGYIMTGIRI03/01/2012003.950..........00cevveeieeireiissesessssssssssssssesiens | cesvsesssnns | eevens 08/23/2005...... LEHMANIBROTHERS.......coooviiteersetesesesestes st ssssss s ssss s ssssssssanssnsens

92812U GW 2| VIRGINIAISTIHSGIDEVIAUIO7/01/201414.100............covererrererrreireeieresisessssisneisssiseses | eevssisneins | eeved 07/20/2005...... MERRILLILYNCH.......oorveeeeeeeeeetee et saes s snsssnsnes

31297S ZP 3| FGIA370500mII08/01/203505.000..........ccuvereerrereeeseesnesneessessesseeseesessessessessesees | sesesssessens | seveees 08/24/2005...... NOMURAISECURITIESINTERNATIONAL,IINC... ,
31407E UR 2| FNI828692011107/01/203516.000.........oovvveienniees . ..08/18/2005...... MERRILLILYNCH. .....cooisiiisiissi e ...4,995,094
3199999. TotallBondsIlISpPeCiallREVENUEIAISPECIAIASSESSIMIENES. .. ... .ivereetiieetietetetsesstietsteesscesstssessetssesssssssssesseesessssessessns | s4essssessassessssessessesseesesee et et ee st et estee s s e e s ee st st ee st et b bbb ent et st et st st st ntnas 13,245,094
BondslllindustriallandiMiscellaneous

00441R AJ 6|ACERVI2001IRV1IEMDIN09/20/202108.700..........c0cevereerrereereereerrssseesssssessssssessesssnsns | ceveesssnsens | eevend 08/26/2005...... CAPITALIZEDIINTEREST ..ottt

031733 AQ 1|ARCI2004011B10144A11106/25/2032115.000.... 09/28/2005...... DIRECT.....oocverrerernns

14912L 2R 1| CATERPILLARIFINISERVICI03/15/201214.700. 07/22/2005...... GOLDMANISACHS....

172850 BB 4 |CITRVI19990AIBIIIIN01/15/200918.717........ 09/15/2005......

225458 PD 4|CSFBI20051AGE11B3IFLTRI06/25/201217.330.. 08/30/2005...... DIRECT......

301965 CH 0|FFCAI2000011B1144Am008/01/201918.180......... 08/01/2005...... DIRECT......

319963 AF 1|FIRSTIDATAICORPORATIONI11/01/2011015.625.. 08/02/2005...... FIRSTITENNESSEE...

302570 AK 2 |FPLIGROUPICAPITALINC.I09/15/2006017.625..........ccomvveerrriresiissesessssssssssssssssssnes | cosssesssess | envens 08/22/2005...... BANKIAMERICA

393505 FK 3 |GT01995010B2MIIIIN04/15/202509.200..........c0ccreeeerereierseisseisensisssssesssesssessssssssssans CAPITALIZEDIINTEREST ...t steeeseseeesesssessssaesses s sesssnseneans

393505 SK 9| GT1199701IM1mINm03/15/202717.220.. CAPITALIZEDIINTEREST..

393505 UW 0| GT0199704IM1mmm03/15/202317.220.. VARIOUS........ccooorrirrrnnn.

393505 VY 5|GT1199705IM 101 1/15/202216.950 CAPITALIZEDIINTEREST ...ttt

437076 AM 4| HOMEIDEPOTIINCIIIIIO8/15/2010M4.825..........ocvveveerreeieeriereesisnssesisssessssssessssssssseses | sressessienss | eoveres 08/15/2005...... HSBCISECURITIESILIMITED.......covveievieieieieriesee s sssssssies

456606 CF 7|INHEL120010AIMV20FLTRII07/25/2006014.980..........0cosvvvvrieirerisiseiesesisssessesssssenss | sesssssinnss | eoreres 07/25/2005...... VARIOUS.......coooevrrrrrrrines

24422E PT 0|JOHNIDEEREICAPIMTNIINO7/15/200904.400..........c0ccocemrerrerreerisriesiessssssesiesisesesens | cvvessenrens | eeveend 07/20/2005...... LEHMANIBROTHERS....

52519S AW 3| LABMHI120020AIB20IIII1 1/15/20268011.018.........oocvveererieriesissississsiesisisssessssisessesens | sveessensens | eeveend 09/15/2005...... CAPITALIZEDIINTEREST..

76110W 3R 5|RASCI20050KS8IMAMIIL08/25/2035014.240..........coreverierireieiresiesiessessessssssessessssssnsss | sesssssienss | eovenes 08/16/2005...... J.P.IMORGAN

86358E FT 8|SAILI20031BC120IMBIFLTRI04/25/2028118.830.........cce0vervreeeerrseseisersesssessessessesssesens | aveensenssens | veveens 09/21/2005...... DIRECT......

86358E GG 5| SAILI2004110BIIINII04/25/202506.000.........c0ooveererrenrerereisnresnessesesssssessssessesssssessens | svsssssnssens | seveens 09/13/2005...... DIRECT..

86359A CT 8|SASCI20020HF2IB20FLTRI07/15/2032005.830........ccvuvvereererrernerresereemeenseseessesmsessens | sesessssesens | seveees 09/29/2005...... VARIOUS.... .
907818 BA 5| UNIONIPACIFICICORPUII1/01/20087.250........c0civesvesirnsssssssssssssssssssesssesssessssnsss | essssessssnns | esesens 07/19/2005...... MORGANISTANLEYIDEANIWITTER.... ...1,000,000
4599999. TotallllBondslllindustriali&Miscellaneous 20,062,251
6099997. TotallliBondsliParti3..........coooveiersierieees .40,733,393 |. .39,727,345
6099999. TOLAIIIBONGS. ......cuoevieetetieteetsst st et st e s seess e bsessesssebsessessesseessessessss st st ae st st ees et bsessesb s et essesssessessessasssessestans | o4sessessssssessessesssessessssassaessessassantanssesteetee s oeetee st A s et oo b et ettt et b s s see st st sbes b e st entent et et s st st st sestentntnss | aebssssstansaeses 40,733,393 39,727,345

PreferrediStockslliindustriallandMiscellaneous

313586 79 4

FANNIEIMAEIFLTR. .....ooiiisiiinisssississi s sssssssssssssssssssss | sosssssans [......09/28/2005......

6399999.

TotallllPreferrediStocksilindustriali&IMiscellaneous..

.................... 5,016,850

....5,016,850 |.

6599997. TotallllPreferrediStockslliParti3...........cocooverieenenn. ....5,016,850
6599999. TotallllPreferrediStocks................... ....5,016,850
7399999. TotalllPreferrediandiCommoniStocks............ ....5,016,850
7499999, TotallBonds,IPreferrediandICOMMONISIOCKS. .........c.civurviicviceiiseseeeisestsceesse e ssse st ss st st essestessssssessessssssssessssssssesses | ssessessssssessessessasssessessessasssessassass e st essass st ss st ass s b st a s s st ee s st s s e s s et s s s et s st st as s st st e st en s st nssssnstnssnnns | suessessassssssn 45,750,243

(a)iFortallicommonistockibearingitheINAICImarketlindicatort"U"lprovide:lithelnumberiofisuchlissues....
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Bonds(IU.S./Government
3134A3 M7 8| FREDDIEIMACIIIIIIIIIIIITG.625.. ...|.09/20/2005 | MORGANISTANLEYIDEANIWIT ..oovvvvvmvvvrreiieneins [ eeriirann 3,248,766 | ........ 3,000,000 | ... .3,299,083 3,166,364 82,402 82,402 |....202,063 |09/15/2009 | 1..........
362020 C9 0| G212796IIMIIIIIIIIITII7.000 ...|.09/01/2005 | MBSIPAYDOWN 39,714 39,714 39,714 [V - 1,864 [09/01/2028 | 1..........
36203L DN 9 | GNI352109mIImIIImimii7.000. ... .09/01/2005 | MBSIPAYDOWN 18,824 18,824 18,824 04/01/2022 | 1..........
36205N M8 6| GNI39558 3MImIIImIIImI7.000.. ... .09/01/2005 | MBSIPAYDOWN 5,357 5,357 5,357 12/01/2026 | 1..
36207K GS 3| GNi434109DIImIIImme.500.. ... .09/01/2005 | MBSIPAYDOWN 85,735 85,735 85,735 01/01/2028 | 1..
36207K JJ 0| GNI43416500IImimimimme.500.. ... .09/01/2005 | MBSIPAYDOWN 41,343 41,343 41,343 12/01/2027 | 1..
36208V 6E 0| GNI462669IIIIIIIIIIIIL7.000. ...|:09/01/2005 | MBSIPAYDOWN........cocommrvemine [ wermrrennne 21,869 21,869 21,869 04/01/2027 | 1..........
36208W DE 0| GN46280100mimiiimiimg.500. ... :09/01/2005 | MBSIPAYDOWN........cocommreennee [ wermereennne 80,356 80,356 80,356 01/01/2027 | 1..........
36208W ES 8| GN4628450Immiimii7.500.. ...|.09/01/2005 | MBSIPAYDOWN ..979 979 979 03/01/2027 | 1..
36208X D7 3| GNI4637 267 .000. ...|.09/01/2005 | MBSIPAYDOWN 38,008 38,008 38,008 08/01/2025 | 1..........
36210A VS 3| GNI4867 257 .000. ...|.09/01/2005 | MBSIPAYDOWN 64,674 64,674 64,674 03/01/2028 | 1..........
36210E X6 1| GNi490401IIIIIIIIIIIIIS.500.. ...|.09/01/2005 | MBSIPAYDOWN 65,653 65,653 65,653 10/01/2028
36213U DK 3| GNI5645060ImIImIIimim6.500. ...|.09/01/2005 | MBSIPAYDOWN 25,060 25,060 25,060 02/01/2031
36200X LT 4| GNI575538IIIIIIIIITIIS.500. ...|.09/01/2005 | MBSIPAYDOWN 77,320 77,320 77,320 11/01/2031
36201F T7 2| GNI58207AMIMIIIIIIIIITIE.000.. ...|.09/01/2005 | MBSIPAYDOWN 55,004 55,004 55,004 03/01/2031
36225A UH 1| GNI780584IIIIIIIIIIIIIZ.000. .1.09/01/2005 | MBSIPAYDOWN 31,544 31,544 31,544 . 01/01/2026
0399999. TotallIBONASIIU.S.IGOVEIMMENL. . .v..reesaereesaeeesssressseeesssessseeessssesssseessssesss et ssessseess s sesssesssssssssssnssssssssssnsssnss | sseesssn 3,900,206 | .......... 3,651,440 0 3,817,804 0 82,402 | ........82,402 |...230,919 |..... XXX.....
BondsliiPoliticaliSubdivisionslofiStates
613664 M2 4] MONTGOMERYICNTYITENNIm5.00] ... [ .07/20/2005 [ MORGANIKEEGANI&ICOINC |.......... 2,198,920 2,000,000 | .......... 2,218,840 ) (10,938) | ...oeveererrneee | cerrenes (10,938) 2,201,083 i (2,163) | ......... (2,163) | ...... 73,333 | 05/01/2014 | 1FE......
2499999. TotallBondsIIPOltICAlISUDIVISIONS. .......cucrreesreeserresrres s sseesssse s s 2,198,920 2,000,000 | .......... 2,218,840 |.........2212,021 | .0 | i (10,938) | .vooovvrverieee0 | s (10,938) 0 2,201,083 0 e (2,163) | ......... (2,163) | ...... 73,333 |..... XXX..... | .XXX...
BondsliiSpecialiRevenuelandiSpeciallAssessment
666446 AQ 2|NORTHGLENNICOLOICTFIPARTNIIIITA ... |.09/21/2005 [ DIRECT.......coocvuumrvermmrrernernrnnns | eervmsereieneninsesinnens | ovveeeens 1,049,027 | .......... 1,040,000 | .......... 1,040,000 | .........1,040,000 | ....ccoormvrrrrmne [ crrrmmmrrmmmnnrnnnns [ ervnerinnenninns | o0 e | s 1,040,000 | ...ovvvnveeries | crveeens 9,027 | ovvveens 9,027 12/01/2009 | 1FE......
164243 HP 5|CHEROKEEICNTYIGAIWTRI&ISEWIAUTH ...|.09/21/2005 | VARIOUS....... 876,775 840,000 869,068 | ....ooouerrvres | cererenns 7,706 | .......... 7,706 08/01/2009 | 1FE......
575633 GS 5| MAIEDILNIISSUENEIBIIIIIIIITS.500.. ...|.07/01/2005 | MATURITY... 165,000 165,000 165,000 0 07/01/2005 | 1FE......
676901 YP 0| OHIHFAIAMTIB2IRMKI10/MImIImT5.375... | ... | .09/01/2005 | CALLIBYIISSUER!00.000....... 60,000 60,000 60,000 0 09/01/2019 | 1FE......
876315 PB 2| TARRANTICNTYTEXIIIIIIIITS.650..... .1.09/08/2005 | CALLIBYIISSUERM00.0000100 | ....oovvvvvvereerreierenes | e 2,000,000 | .......... 2,000,000 |.........2,027,520 |..........2,004,929 | ...ccoovrirmmrirns | corriree(6,317) | oo | errrieren(8,317) | i | s 1,998,613 | .o | e 1,387 | e 1,387 07/15/2007 | 1FE......
31371L 3S 6 | FB1255609mmImimiimiim4. 500 ...|.09/01/2005 | MBSIPAYDOWN.........ccommrvermnne [ worrrrernne 21,830 21,830 21,830 0 11/01/2024 | 1..........
31296J ZA 7 |FGIA10737ImImimimiim5.500.. ...|.09/01/2005 | MBSIPAYDOWN 354,795 354,795 354,795 0 08/01/2032 | 1..
31297H PN 3| FGIA294 2904 500 ...|.09/01/2005 | MBSIPAYDOWN.........ccommrvermnne [ wormrrrennne 25,647 25,647 25,647 0 11/01/2034 | 1..........
31297H X4 6| FGIA29699uIIIIIIIIIIIII5.000 ... :09/01/2005 | MBSIPAYDOWN.........ccommreemnne [ werrerrennne 158,567 158,567 158,567 0 12/01/2034 | 1..........
31297K 7G 1| FGIA30895IIIIIiiL5.000.. ...|.09/01/2005 | MBSIPAYDOWN 56,102 56,102 56,102 0 11/01/2034
312978 ZP 3| FGIA37050mmimimii5.000. ... :09/01/2005 | MBSIPAYDOWN........coommreernnee [ wermerrennne 2,962 2,962 2,962 0 08/01/2035
31335H 5U 3| FGIC9085MmIIIImI5.500 ...|.09/01/2005 | MBSIPAYDOWN 237,480 237,480 237,480 0 08/01/2024
3128H3 LP 4| FGIE957 34MImIiimiii5.000.. ...|.09/01/2005 | MBSIPAYDOWN 130,970 130,970 130,970 0 10/01/2017
3128MJ BE 9| FGIGO803GIIIIIIIIIIIILS.500.. ...|.09/01/2005 | MBSIPAYDOWN 42,282 42,282 42,282 0 10/01/2034
3133TL UH 9 | FHRI21780PBIIIIIIIIIII7.000 ...|.09/01/2005 | MBSIPAYDOWN 287,122 287,122 287,122 0 08/01/2029
31393M 72 0| FHRI12583INDIIIIIIIIIIITA.250.... ...|.09/01/2005 | MBSIPAYDOWN..........commrvermnns [ worerrernne 38,728 38,728 38,728 0 04/01/2009
31393N 2K 4 | FHRI125831T DIIIIIIImIiT4.500.... ...|.09/01/2005 | MBSIPAYDOWN..........commrrerians [ corerrirnne 7,661 7,661 7,661 0 07/01/2012 | 1..........
31371K BR 1| FN1253948mimmimiimie.000... ...|.09/01/2005 | MBSIPAYDOWN 168,746 168,746 168,746 0 09/01/2030 | 1..
31371K MK 4 | FN12542620miimimimime.000... ...|.09/01/2005 | MBSIPAYDOWN.........ccommrvermnne [ worrrrernne 19,597 19,597 19,597 0 07/01/2031 | 1..........
31371K VA 6 | FN12545090mimmimimimi5.000... ....09/01/2005 | MBSIPAYDOWN.........ccommrrermans [ worrrrrernne 75,478 75,478 75,478 0 05/01/2017 | 1..........
31371K VC 2| FN125451 1 mmimimims.50 ...|.09/01/2005 | MBSIPAYDOWN 19,036 19,036 19,036 0 05/01/2017 | 1..
31371K WJ 6 | FNI2545490mimimiiimie.oo ... .09/01/2005 | MBSIPAYDOWN 28,922 28,922 28,922 0 05/01/2032 | 1..
31371L CE 7 | FNI2548690Iimimiimis.50 ...|.09/01/2005 | MBSIPAYDOWN 280,667 280,667 280,667 0 04/01/2033 | 1..
31371L WN 5| FN12554530mimimiims.000... ...|.09/01/2005 | MBSIPAYDOWN 21,904 21,904 21,904 0 08/01/2019 | 1..........
31371L ZP 7 | FN12555500mimimiims.500... ...|:09/01/2005 | MBSIPAYDOWN........cocommvvemins [ wermrrennne 31,062 31,062 31,062 0 10/01/2024 | 1..........
31371L 2P 3| FN125558 20imimiiimis.000 ...|.09/01/2005 | MBSIPAYDOWN 32,047 32,047 32,047 0 11/01/2024 | 1..
31376K KG 0| FN13576950IIimimimi4.500... .1.09/01/2005 | MBSIPAYDOWN.......oocvomvrreens | corvrienens 24,505 24,505 24,505 0 01/01/2019 | 1..........
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31382J WY 3 | FN4840630mIImIimim6.500... ...|.09/01/2005 | MBSIPAYDOWN.........covvvmreens [ rormrirnens 1,658 1,658 ....1,653 5 1,658 0 72 |101/01/2028 | 1..........
31383M VS 9| FNI5074 257 50 ...|.09/01/2005 | MBSIPAYDOWN 23,122 23,122 3,305 | oo | cereiinenena(183) | o (183) 23,122 0 e 1,022 [07/01/2028 | 1..
31384H 6L 2| FNI52477SIIIIIIIIIIIIIT.000... ... .09/01/2005 | MBSIPAYDOWN.........ccommrvermans [ worrrrrernne 23,463 23,463 ..23,395 23,463 0 [ 1,018 [05/01/2014 | 1..........
31385J RT 7 | FNI5459981ImImimiiimiime.000... ... .09/01/2005 | MBSIPAYDOWN 43,428 43,428 .44,022 43,428 [V I 1,747 08/01/2031 | 1..........
31385X BN 6 | FNI55544 515,00 ...|.09/01/2005 | MBSIPAYDOWN 20,092 20,092 0,136 20,092 [V I 678 [11/01/2017 | 1..
31386U ZC 9| FNI5741 3QuDIImimimiimme.50 ...|.09/01/2005 | MBSIPAYDOWN 67,670 67,670 67,670 0 3,283 | 11/01/2029 | 1..
31387C P4 7| FNI580143M0Imimimimme.00 ...|.09/01/2005 | MBSIPAYDOWN 29,584 29,584 29,584 [V I 1,180 |04/01/2030 | 1..
31387Q XP 0| FN1591186umimimime.500... ...|:09/01/2005 | MBSIPAYDOWN........cocommrvemans [ wermrrennne 22,401 22,401 22,401 0 972 [11/01/2015 | 1..........
31387Y YT 4| FNI15984220miimimims.500... ... :09/01/2005 | MBSIPAYDOWN........coommrrermnee [ wermereennne 20,580 20,580 20,580 [V IR 757 [07/01/2016 | 1..........
31388D LJ 5| FNI60162900Imimimiimme.50 ...|.09/01/2005 | MBSIPAYDOWN 57,444 57,444 57,444 0 2,692 |08/01/2030 | 1..
31388V WH 7 | FNI616348IIimimiime.500... ...|.09/01/2005 | MBSIPAYDOWN 14,603 14,603 14,603 0 613 [02/01/2031 | 1..........
31389E 5T 8| FNI623758IIIIIIiie.000... ... .09/01/2005 | MBSIPAYDOWN.......ooomurvemans [ werrrrrnnne 24,009 24,009 24,009 0 987 [06/01/2016 | 1..........
31389K CN 9| FNI62747 7M. 00 ...|.09/01/2005 | MBSIPAYDOWN 1,331 1,331 1,331 0 53 |101/01/2017
31389S GZ 1 | FNI6339160ummmimimme.000... ... .09/01/2005 | MBSIPAYDOWN..........commrrermnns [ worrrrernne 7,227 7,227 7,227 0 272 | 10/01/2016
31390K 5R 5| FNI648956IImIIIIIImIIII5.500... ...|.09/01/2005 | MBSIPAYDOWN 26,850 26,850 26,850 0 985 |07/01/2017
31390W 6C 1| FNI658867IIIIIIIIIIIIIG.00 ...|.09/01/2005 | MBSIPAYDOWN 56,028 56,028 56,028 0 2,292 {11/01/2016
31391IN 6R 7| FNI6723800mImiiimimim5.50 ...|.09/01/2005 | MBSIPAYDOWN 180,232 180,232 180,232 0 6,991 |03/01/2017
31391Q X5 8| FNI6740000mimimiiimi5.50 ... .09/01/2005 | MBSIPAYDOWN 71,426 71,426 71,426 0 2,512 |08/01/2032
31401W G2 9| FNI72031 700Imimimimim5.000... ... :09/01/2005 | MBSIPAYDOWN.........ccommreemnee [ wermerrernne 167,407 167,407 167,407 0 5,581 |02/01/2018
31402H Q6 1| FNI72957 700IImIIImIII5.500... ... :09/01/2005 | MBSIPAYDOWN........cocommrremnee [ wormreennne 117,174 17,174 117,174 0 [ e 4,640 |08/01/2032 | 1..........
31402X  Z7 4| FN07415660Iimimiims.50 ...|.09/01/2005 | MBSIPAYDOWN 26,264 26,264 26,264 0 942 108/01/2018 | 1..
31404B SF 0| FN0763818Iumimimiimis.500... ... :09/01/2005 | MBSIPAYDOWN........cocommrremnee [ wermerrennne 288,244 288,244 288,244 0. 10,814 |10/01/2033 | 1..........
31404C WM 8 | FNI76485200Imiimimm5.000... ...|.09/01/2005 | MBSIPAYDOWN 204,204 204,204 204,204 0 6,905 |09/01/2018 | 1..........
31404N WB 8 | FNI77384200IIIIimimge. 00 ...|.09/01/2005 | MBSIPAYDOWN 258,474 258,474 258,474 (V1 I 9,727 |01/01/2034 | 1..
31404R 4B 0| FNI776718IDIIIIIIIIIIIITS.50 ...|.09/01/2005 | MBSIPAYDOWN 142,271 142,271 142,271 0 5,291 |02/01/2034 | 1..
31404W YX 8| FNI7811 265,00 ...|.09/01/2005 | MBSIPAYDOWN 73,569 73,569 73,569 0| e 2,633 |12/01/2033 | 1..
31404X T8 7 |FNi781875IIIImIImIIImI5.500... ...|.09/01/2005 | MBSIPAYDOWN 118,825 118,825 118,825 (V] - 3,199 [06/01/2033 | 1..........
31404Y KL 5| FN1782499Mmimmimimim3.681... ...|.09/01/2005 | MBSIPAYDOWN.........ccommrvermnne [ worrrrernne 150,455 150,455 150,455 (VN I 4,077 |03/01/2034 | 1..........
31405U MK 2| FNI79966 21mIimiimimim5.00 ...|.09/01/2005 | MBSIPAYDOWN 27,566 27,566 27,566 (V1 IR 788 |08/01/2034 | 1..
31406J 6A 6 | FNi8118650mmmmiimim4.000... ...|.09/01/2005 | MBSIPAYDOWN.........ccommrvermnne [ wormrrrennne 12,255 12,255 12,255 0 287 [01/01/2020 | 1..........
31406W US 1| FNI8223930mmmiiimimi5.500... ... :09/01/2005 | MBSIPAYDOWN.........ccommreemnne [ werrerrennne 15,654 15,654 15,654 0 288 [03/01/2035 | 1..........
31406Y 4L 1| FN08244270mimimiimi5.50 ...|.09/01/2005 | MBSIPAYDOWN 78,914 78,914 78,914 0 941 |04/01/2035
31407A PZ 8| FNI8249400miimimims.500... ... :09/01/2005 | MBSIPAYDOWN........coommreernnee [ wermerrennne 432,518 432,518 432,518 [V I 4,289 | 04/01/2035
31407E UR 2| FN18286920IIiImmiie.000 ...|.09/01/2005 | MBSIPAYDOWN 317,477 317,477 317,477 0 [ 1,587 |07/01/2035
31392F 5Y 9 |FNRi20020771CGIIIIIIIIII4.000.. ...|.09/01/2005 | MBSIPAYDOWN 38,490 38,490 38,490 [V I 1,019 {01/01/2010
31393A 5L 7 |FNR12003043PJmumummmimg.000... ...|.09/01/2005 | MBSIPAYDOWN 568,016 568,016 568,016 0. 15,330 | 12/01/2005
31394C N3 2| FNR120050330VADIIIIIIIIITS.000.. ...|.09/01/2005 | MBSIPAYDOWN 43,786 43,786 43,786 0 913 |03/01/2016
36291P ZE 9| GNI634441IIIIIIIIIImITS.500. ..1.09/01/2005 | MBSIPAYDOWN..........commrvrmnns [ e 19,040 19,040 19,040 0 542 |07/01/2034
31405T SU 7 | GNI798931 MmIIIImimimi4.500................ .1.09/01/2005 | MBSIPAYDOWN.......coovvimsniees | corvnnniens 12,236 12,236 12,236 . 0 322 |12/01/2019 | 1..........
3199999. Total]ﬂ]Bondsﬂ[DSpe0|alDRevenueﬂ&JAssessmen ............................... 10,020,899 9,975,097 | .......10,160,756 | ......10,088,383 | .....ccoccce.0 | 110.eni(85,609) | ovveisineinc0 | i i(85,609) | oo 0 [ 10,002,778 | ....occoovnennt 0] 18,120 | ....... 18,120 |....429,652 | ..... XXX..... | .XXX...
BondsllindustriallandiMiscellaneous
00441R AJ 6| ACERVI20010RVAIEIIIIIIIINTS.700........ ...|.07/14/12005 | PRIORIYEARINCOME............ | ccorevvernn. i e | s | s | s | s | s | nnssnnsennn0 [ e | s 0 7 109/20/2021 | 3FE......
055959 AU 4| BMWOTI20021ATA4IITIIIIITIA. 46 ...| .08/25/2005 | MBSIPAYDOWN 531,632 531,632 0 e 15,603 | 06/25/2006 | 1FE......
125577 AK 2 | CITIGROUPIINCIIIIIIIIIIT7.625. ...|.08/16/2005 | MATURITY... 5,000,000 5,000,000 0 |....381,250 |08/16/2005 | 1FE......
200339 CC 1| COMERICAIBANKIIIIIIIIIILIT.650.. ...| .08/15/2005 | CALLIBYIISSUER(100.000 2,000,000 2,000,000 2,260 2,260 |....153,000 |08/15/2010 | 1FE......
225458 PD 4| CSFB20051AGE10B3JFLTRINIIINN7.330.. | ... |.09/26/2005 | MBSIPAYDOWN.......cocvomvvvenns | crrerirenens ...259 259 259 0 2 |06/25/2012 | 2FE......
12669D LE 6| CWHLI200203202A30IImIim5.000......... ...|:09/01/2005 | MBSIPAYDOWN........cocommvvemins [ wermrrennne 57,927 57,927 57,927 (V1 I 1,886 |06/01/2006 | 1FE......
152314 HK 9 | CXHEI2003)CIAF2IImiimim.920.......... ...|.07/01/2005 | MBSIPAYDOWN.......cooomvrremans [ werrrrrnnne 76,398 76,398 76,398 0| 1,301 |08/01/2005 | 1FE......
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CusIP g| Disposal Shareslof Carrying Increase/ |(Amortization)/| Impairment | B./A.C.V. | Changelin ValuelAt on on on Received | Maturity |Indicator
Identification Description n Date NamelofiPurchaser Stock Consideration PariValue ActualiCost Value (Decrease) | Accretion | Recognized | (11+12013) | B/A.C.V. | DisposaliDate | Disposal Disposal Disposal |DuringlYear|  Date (a)
23383V BJ 8| DCATI20010DIA4MIIIIIIIIITS. 780. ...|.08/06/2005 | MBSIPAYDOWN..........coomvrermnns [ worerrernne 416,382 416,382 ...412,153 410 410 416,382 0. 10,327 |04/06/2006 | 1FE......
23383V CD 0| DCATI20031BIASIIIIIIIITI.250.. ...|.09/08/2005 | MBSIPAYDOWN 761,449 761,449 761,449 0. 11,459 |06/08/2006 | 1FE......
23321P KF 4| DLUIMAI9941Q812A1Iimim7.290........ ...|.08/01/2005 | MBSIPAYDOWN.........ccommrrermans [ worrrrernne 90,177 90,177 90,177 (V] I 4,434 |05/01/2024 | 1FE......
29078P AB 6| EASTI20000AIA2IIIIIIIIIIITA.248............ ...|.09/15/2005 | MBSIPAYDOWN 129,184 129,184 129,184 0 e 11,405 |12/15/2009 | 4FE......
301965 CH 0| FFCAI2000010B1144Ammimimg.180......... ...|.09/18/2005 | MBSIPAYDOWN ..319 319 319 0 2 108/01/2019 | 3FE......
30251T AA 7 |FNBCI1993IAIPASSITHRUITRINIIS.080 ... | .07/05/2005 | MBSIPAYDOWN 28,169 28,169 28,169 0 2,276 |01/05/2018 | 1FE......
36828Q AA 4| GECMCI20031C11A1MIIIIIIIIT3.091 ...|.09/01/2005 | MBSIPAYDOWN 56,254 56,254 56,254 [V I 1,154 |03/01/2008 | 1FE......
393505 UW 0| GTi1997040M1 MDD . 220. ... cvv.e. ...|:09/15/2005 | MBSIPAYDOWN........coommvvemins [ wermrrennne 6,951 6,951 6,951 0 65 |03/15/2023 | 4FE......
393505 YB 2| GTi1997081B 107,170 ... :09/15/2005 | MBSIPAYDOWN........cocommrvennne [ wermerrennne 28,920 28,920 28,920 [V I 1,550 |08/15/2009 |6FE......
393505 T5 1| GTi1999010M1MUIIIDIIIIILS. 779, ...|.09/01/2005 | MBSIPAYDOWN 4,213 4,213 4,213 0 245 |05/01/2025 |5FE......
393505 W4 0| GT11999020M 1 IIIIIIIIIILG.800.... . | ...|.09/01/2005 | MBSIPAYDOWN 13,582 13,582 13,582 0 522 |01/01/2022 |5FE......
456606 CF 7|INHEL120010AIMV20FLTRIIIIIIA.980..... | ... | .09/25/2005 | MBSIPAYDOWN.......oooonvvvenans [ vorrerrrnnne 687,092 687,092 687,092 0 [ 13,707 |07/25/2006 | 1FE......
456606 DE 9 |INHEL120010CIBIIIIIIIIITITG. 180............. ...|.09/25/2005 | MBSIPAYDOWN 61,071 61,071 61,071 (V1 I 2,611 | 06/25/2007 | 2FE......
24422E NW 5| JOHNIDEEREICAPITALICORPIIIIIT4.12Y ... | .07/15/2005 [ MATURITY ....oovsrvvrrrirmnciinnies | eevernneiineeeisnseiinenes | ovseeeens 2,500,000 | .......... 2,500,000 | ........2,576,450 |.........2,526,221 | .oooovvvrernrricrns | errreeene(26,221) | o | eereene(26,221) | e | e 2,500,000 0 |....103,125 | 07/15/2005 | 1FE......
589962 CV 9| MESCH3IM1IIIIIIIIIINIIS.863.............. ...|.09/28/2005 | MBSIPAYDOWN ...326 326 326 0 10 |08/01/2015 |3FE......
61745M ES 8| MSCI19981WF11A2IIIIIIIIIITe.550 ...|.09/01/2005 | MBSIPAYDOWN 74,690 74,690 | .ooviirer80,408 | oo 79441 | s | ool 751) | s | v 74,690 (V] I 4,588 | 12/01/2007 | 1FE......
65473H AC 7 |NAROTI20031CIA3IIIIIIIIIIZ.230 ... .09/15/2005 | MBSIPAYDOWN 436,971 436,971 436,971 0 6,501 |03/15/2006 | 1FE......
67982X AB 4| OLDIKENTIBANKIIIIIIIIIIINI7.750 ...|.08/15/2005 | CALLIBYIISSUER(100.000....... | .. 2,000,000 2,000,000 | ..c....... 1,996,080 | .oooorrre 1,997,438 | oo | cerrreenernni232 | s | verreeeeennn232 [ [ e 1,997,670 2,330 2,330 |....155,000 |08/15/2010 | 1FE......
68619A AG 2| ORGNI20010AIM10IIIIIINIIIT7.820.......... ... :09/15/2005 | MBSIPAYDOWN.........ccommrvemnne [ wermrreennne 1,263 1,263 1,263 0 52 |09/15/2013 | 5FE......
70556J AA 7 | PALSI199911AIA1IIIIIIIIITG.300........... ...|:09/28/2005 | MBSIPAYDOWN........coovmveemnne [ wermereennne 7,097 7,097 7,097 0 235 |03/25/2029 |5FE......
70556J AB 5 |PALSI199911AIA20IIIIIIIIINIS.868. ...|.09/26/2005 | MBSIPAYDOWN 10,834 10,834 10,834 0 650 |03/25/2024 |5FE......
70556J AC 3 |PALSI199911AIB1IIIIIIIG.300........... ...|:09/26/2005 | MBSIPAYDOWN........cocovmvvemnne [ wermrreennne 44,070 44,070 44,070 0 | 4,168 | 10/25/2012 | 6FE......
69348L GE 3| PNCMSI1996IPRIIA. ......cvvvrrrvrreererreens ...|.03/01/2005 | MBSIPAYDOWN 2,411 2,411 2411 0 04/01/2026 | 1FE......
45660N JL 0 |RASTI20020A13IASIIIIIIIINS.000 ...|.09/01/2005 | MBSIPAYDOWN 20,421 20,421 20,421 (V1 I 711 |07/01/2006 | 1FE......
86358E GG 5 | SAILI20040110BIIIIIIIIIIITG.000..... ...|.09/25/2005 | MBSIPAYDOWN 4,066 4,066 4,066 10 |04/25/2025 |3FE......
86359A CT 8| SASCI20020HF21B20F L TRIIIITIITS. 83! ...| .08/25/2005 | MBSIPAYDOWN 1,174 1,174 1,174 7 107/15/2032 | 3FE......
89232X AC 4| TAOTI20021CIA3IIIIIIIINIT2.650............ ...|.09/15/2005 | MBSIPAYDOWN 413,416 413,416 ) ABA16 | e | e | o0 [ 7,310 |{10/15/2005 | 1FE......
96683M AC 7| WALTI2002011A3IIIIIIIINIT2.600............ ...|.09/15/2005 | MBSIPAYDOWN 295,865 295,865 ) 295,865 | .....oooovvvvens [ crrerrireriiiens [0 [ 5,041 |{09/15/2005 | 1FE......
950590 AJ 8|WENDYSIINTLIIIIIIIIIIITE.250.. ...|.08/01/2005 | MORGANISTANLEYIDEANIWIT .. 1,131,212 . ) S 1,121,275 | coovvcvevvicrnees | 200 (90,875) | .......(90,875) | ....... 44,965 |11/15/2011 | 2FE......
25243Y AA 7| DIAGEOICAPITALIPLCIIIIIIIG.125..... | F |.08/15/2005 | MATURITY 2,000,000 2,000,000 | .......... 2,126,240 | ..........2,056,295 N (56295) ) 2,000,000 122,500 | 08/15/2005 | 1FE......
4599999. TotalliBondslINdustriall&IMISCEIIANEOUS. ... . ceerrreerreeserressseessere s eess s sssess s ssssssssssssssnses | cesesn 18,792,983 | ........ 18,762,583 | ........ 19,325,467 | ....... 19,015,923 | .oovvciiieen0 | (136,656) ) |} 18,879,268 1,067,679
6099997. TOtallIBONASIIPAMIA. ... eeeeoceee e eees s e sseess s et .34,913,008 ..34,389,120 |. 5,660,040 35,164,219 | .o | e (263,289) | . (263, 289) . ........34,900,933 1,801,583
6099999. TORAIIIBONAS. ...ttt | s 34,913,008 | ....... 34,389,120 | ....... 35,660,040 | ....... 35,164,219 | .o | e (263,289) (263,289) | ..vvvvvveenen0 | s 34,900,933 .1,801,583
7499999, TotalliBonds,IPreferrediandICOMMONISIOCKS. ...........ccceurverrreerieeesineeeisereesseeesseeessseeessseessseeessssesssseesssssensssessssees | onseees 34,913,008 |.......... XXX oo | v 35,660,040 |........ 35,164,219 | ... | e (263,289) | ....oovnvvenne 0. (263,289) | ....cccee000 | o 34,900,933 1,801,583

(a)IFortallicommonistockibearingitheINAICImarketiindicatorl"U"lprovide:lithelnumberiofisuchlissues................ 0.
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Sch. DBPart/ASection1
NONE

Sch..DBPartiB(Section(1
NONE

Sch..DBPartiCSection1
NONE

Sch..DB/PartiDSection(1
NONE
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SCHEDULEIENIPARTIMIICASH

MonthlEndiDepositoryiBalances
2 3 4

1 5 Book(BalancelatlEndiofiEach 9
Amountiof Amountiof MonthiDuringICurrentiQuarter
Rate Interest InterestiAccrued 6 7 8
of ReceivediDuring|  atiCurrent
Depository Code Interest | CurrentiQuarter | StatementiDate | FirstiMonth | SecondiMonth | ThirdiMonth *
OpenlDepositories
BANKIOFIAMERICA...........covvererrrcrercreraee ATLANTAIGA. ... [ evvereiineiies | evtseiensiesiens | eevvevesisssiesssiess | seesvessessesesssssenss | seeseenes 365,708 | ......... 770,531 | ...... 1,002,146 | XXX
FEDERALIHOMEILOANIBANK........cccvvvnenes INDIANAPOLIS,IIN. ....cvvveeveerrrnes [ errreeernnines | cerrenssnssesnns | eervssesssssssesessesns | oessessenssessessessenss | sesseneens 13,176 | oo 13,156 | covveeen. 13,158 | XXX
WACHOVIABANK........c.ceeverereireieriesissins BIRMINGHAM|IAL........coevrrieeies | orrerieeiiens [ ervereeiesieens [ erveveveiissiesesiens | evvessssssesssssessennes | oo (4,172,670)] .....(8,091,485) | .....(5,832,735) | XXX
VOYAGERIBANK.......ccocosiirinines . EDENIPRAIRIE,IMN.. N I 964 | .o 965 | .o 966 | XXX
0199999.1TotallOpeniDEPOSIOMIES. ......c..cveererecrercreesrerieriesrsnseessssrscrcssnnrensenes | eerdXKuins [eeeed XKt [ i) | eieiiisiceieennn0 [ (3,792,821)] .....(7,306,833) | .....(4,816,464) | XXX
0399999.(TotallCashlonIDEPOSit............cccoceverrreererersererenreerererensenssnssnensneens | oo XKKirrs [oree XXK e | erviieieieniieennd o0 (3,792,821)] ..... (7,306,833) ] ..... (4,816,464) | XXX
0499999.1CashliniCompany'sIOffice. ........cccrrerseersrsrircrisrisereerseresresseereessenses |oeeXXKeres [eeree XXX | everee e XXX [ e XK s | i, 2,000 | ... 2,000 | ........... 2,000 [XXX
0599999.0TOtAlICASN..........ocvvevrererierrerierirriieriesissiseesesisssseesesesessessssessensessssensenes | 20 XK ures | coree XKK i | civerieriveieiennan0 [ veriviisiienennnnd | (3,790,821)] .....(7,304,833) | .....(4,814,464) | XXX

EO08
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satementiorseperbersozosoire. PRONATIONALIINSURANCECOMPANY

SCHEDULEIENPARTI21IICASHIEQUIVALENTS

ShowlIinvestmentsiOwnediatlEndiofiCurrentiQuarter

1 2 3 4 5 6 7 8 9
CUsIP Date Ratelof Maturity Book/Adjusted Amountiofiinterest GrosslInvestment
Identification Description Code Acquired Interest Date CarryinglValue Duel&IAccrued Income
Cash(Equivalents
31296N V6 1| FHLMCGIA1I300YRIPLI#I004237IIREPOS..... ..ottt ssises st sss bbbt nats e | . 09/30/2005 [ ..ooooeeenenereccccesnrrreeees 3.550 [ 10/03/2005 [ ... 5,831,000
0199999, | TOAIS .. ..ucveeeieeieeeeeeteeie ettt ettt ettt eeeeseese e bt s s sestses e st eseeeseesses et et eessestens et eee e st eessessee bt enesestest et e st ensenteess  fstessessestaststsissectstietsessestseteestasteseees s st eet et es s st eessetestasteeseestentastresessesssesestestassses | ctessressessiststsstestensssaetass 5,831,000
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