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saerentirsperberznsore THEMEDICAL ASSURANCE(COMPANY, INC.
ASSETS

CurrentiStatementiDate 4
1 2 3
NetlAdmitted Decemberi31
Nonadmitted Assets PriorlYeariNet
Assets Assets (Cols.01mi2) AdmittedlAssets
1o BONGS. oot | eniiaas 1,204,817, 747 | oo | e 1,294,817,747 | .......... 1,136,082,893
2. Stocks:
2.1 PrEfEITEAISIOCKS. .. ...urvveererieeiiesissisei sttt st ssentensnes | sessesssnsnnsans 4,380,541 | ..o | e 4,380,541 | .oovvnne 11,533,062
22 COMMONISLOCKS. ....oovevoererererseiseeisserissees s esies sttt snssnesees | siseesiseesssnens 3,002,631 | ..ooveeeeeerieeeiieerieenes | e 3,092,631 | oo 2,638,201
3. Mortgagelloansionireallestate:
BiT FISHIIENS . c.ve vt ss sttt | essensees s s s st st st st st sne | Hressensanssessant st enstentensanes | eesentensiessentent st enteneas L0
3.2 OtherTth@nfiESHIIENS. ........cvvueercereceieeieireiieeieei ettt | seebsesseness bt sessesssessens | woesssesssentessnesssssssestenes | restsessnssssessessenseseseas L0
4. Reallestate:
4.1 Propertiesioccupiedibyithelcompanyi(less$.......... 0
ENCUMDBTANCES).......oovveivieciecieiees ettt st s st sse s s sensnes | sevsesssnans 12,679,350 | ..o | e 12,679,350 | ............... 11,881,488
4.2 Propertiesiheldiforithelproductioniofincomel(lessl.......... 0
ENCUMDIANCES)......evererereseseesssesseessessesssssssssessssssssessessessssssessessesssessessessessnssessessassnsss | sesesssssessessasssssmssassnsans | sessesssssessessassanssessassansns | sressessomssessossassmssassnns (01 U
4.3 Propertiesiheldiforisalel(lessi$.......... OJENCUMDBIANCES)...e.veoveeecereerereeeesseseeeseeseseessnens | eeeseesessessseessaseesasssssssens | ssessesssssessessssssmssnsssssanes | sesessssssesssssessssnssasens (01 R
5. Cashi($.....(6,511,438)),icashlequivalentsi($.....8,416,000)
andishortltermiinvestmentsi($.....49,557,296)...........ccuueuereereeeereeereeeeeeeeeeseee s sessesssesesesnseenes | eveeessieesanns 52,241,965 | .cooovvererne, 780,107 | cevvvvere. 51,461,858 | ......c........ 24,135,353
6. Contractlloansi(including$.......... OIPFEMIUMINOIES)...eveereeeeeeeseeeeeeeeeseetseseseeseeessssesesessssass | seessssssessessssessssmssassssnees | sesessssssessassessasssmssassassns | sessessssssessessssssssessnes (01 TR
7. OtherliNVESEAIASSELS. .........cveieeveictc ettt saes | sevsesssnsns 16,980,185 | ..o | v 16,980,185 | ............... 14,193,266
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 1,384,195,551 | .ocoevercrne 780,107 | .......... 1,383,415444 | .......... 1,200,464,263
11. TitlelPlantsllessl.......... Ochargedioffi(fOriTItIElINSUIETSIONIY)........cvueveceieeiieieieere it seissiens | everessssessesssse s ssessstesss | cessessssssessesessessssessssenss | sessesesssessesssssssissenses (01 TR
12.  InvestmentlincomelduelandiacCrUd............cocvveuivrerreieiieeeicceeteies et es s es st seseseesesssesenns | eeesssnsnsns 13,370,831 | oo | e 13,370,831 | .ocevvneee 11,168,731
13.  Premiumslandiconsiderations:
13.1 Uncollectedipremiumsiandiagents'ibalanceslinithelcourseloficollection..............ccceveves | wvvvrreinnas 23,644,700 | cooververirnes 487,429 | ..o 23,157,271 | oo 33,968,320
13.2 Deferredipremiums,lagents'lbalancesiandiinstallmentsibookedibutideferred
andinotlyetiduel(including$.......... OlearnedibutiunbilledIpremiums)..........ccocvevverereinnes | vevervevennnns 47,261,756 | oo | cevvrieiiennns 47,261,756 | ...coovveee. 49,480,408
13.3 AcCruediretroSPeCtiVEIDIEMIUMS..........ccveviirieiieieiesiese et ssss st ssbessnsesssenas | essessessessssessssesssssesssenss | sessessessessssessesssssssessesanss | sessessssisssssessessssissenses (01 TR
14. Reinsurance:
14.1 AmountslrecoverablelffOMIMBINSUIETS.............ouiiriiiiiiieiiiriseses s sneisees | cresesissssnnens 5,756,889 | .....ovvriirierinnini | e 5,756,889 | ..coovvviviinnne 3,757,407
14.2 FundslheldibyloridepositediwithIreinSurediCOMPANIES..........c.cvvrirereieieiisieisieieiseisniens | cvevensesiesssesesnes 8407 | .o | e 8,407 | oo
14.3 OtherlamountsireceivablelunderireinsuranCelCoNtracts...........cc.cvmveiveriieriniiniisiiienns | e 968,751 | oo | e 968,751 | ..o
15. AmountsireceivablelrelatingItoIUNINSUFEAIPIANS. ........c..euireivrirririereieiee et sssesns | essessessessssessssessessessnsesss | sessessssssessessssssssssesessnse | sessessesessssesessssssesses (01 T
16.1 CurrentifederallandiforeignlincomeltaxirecoverablelandiintereStIthereoN............ccocevevceveieiees [ o | e
16.2 Netldeferredaxlasset.... ..o s | consissiaenneas 57,675,126 | ......cccc.... 34,433,786
17.  GuarantylfundsireceivablelorionIAEPOSIL...........cccuvevevicvereireeireeete et bensaeas | evereseseseseeaens 538,946 | ..o
18. Electronicldatalprocessinglequipmentiandisoftware 1,051,081 | oo 546,174
19. Furniturelandlequipment,lincludinglhealthicareldeliverylassetsi($.......... 0o eereisnes | eveererneren 680,833 | ..cocveiree 680,833
20. NetladjustmentiinlassetslandiliabilitiesiduertolforeignieXChanGEIrates. ...........cceveeiricirrieiiens [ ettt esseas | cereresesseses s sessesessssees | sreresssiesssissesessssnsssnns 0 [
21. Receivablesifromiparent,isubsidiariesiandiaffiliates.............ccevvirervererireriereiies s | cvvvesresensenes 1,445,185 | ..o | e 1,445,185 | .......cco..... 20,800,419
22. Healthicarel($.......... 0)1andiotherlamOUNtSITECEIVADIE...........cccueveevereieeeesee et tsissiees | eveevsiessssessssessesssssnseses | evtesssessesssssssssssessssanes | sessessssssesssssssssssseses (01 T
23.  AggregatelwritellinsiforiotherithanlinvestedIassets..........cc.ocercvririieieessee e | aveerissessenes 46,552,033 | ...cccvvvrnens 1,848,185 | ............... 44,703,848 | ............... 43,322,433
24. TotallassetslexcludingiSeparatelAccounts,iSegregatediAccountsiandiProtected
CelllAccountsi(LinesI10IroUGhI23)..........ccvcueieeieirreiieeiieseiseieieissss e sssssssssessesenss | sevessnees 1,583,150,089
25.  FromiSeparatelAccounts,iSegregatediAccountsiandiProtectedICEllIACCOUNES.........c.cceerierens [ covrrerreireieiieieie e
26.  TOTALSI(LINESI24IANAI25).........oooueeemrerserereeseesiseeesenssssssssssseessssssssssssesssssssssssssssssssessssssns | seseseeees 1,583,150,089
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
2301, OtherIPrepaidIEXDPENSES. .....cuvviireireierieissiesieiseies ettt ssssenssnsessnns | sessessensessnees 1,848,185 | ..oovvreine 1,848,185 | ..o (01 TN
2302. CashiSurrenderiValuelofiBusinessiOWNedILIfellNSUraNCE............c..cuririniimeienriniesineineins | e 44,703,848 | ....ovvverreinieiiei | i 44,703,848 | ......cccooun: 43,322,433
2303, Rt | bRttt | eentenes ettt enes | seent st (O RN
2398. SummarylofiremainingiwritelinsiforlLingl23fromIOVErfIOWIPAGE. ........evveercrerieesieisieiiesesisseens | eeereriesiesesesessesieesnens (0 I (01 RN | I IS .0
2399. Totals[(Linesl23010thru2303plusi2398)i(Linel23labove)............ 46,552,033 1,848,185 | ..............44,703,848 | ....... ....43,322,433




saerentiorseperberaozosoine 1 HEIMEDICALIASSURANCECOMPANY,(INC.

LIABILITIES,/SURPLUSIANDIOTHERIFUNDS
1

Current Decerr?berﬂ31
StatementiDate PrioriYear

1. Lossesl(currentlaccidentlyeari$.....81,603,074).........ccmverrirrrerereeeerieseseesesssssssssessssssssssssssessesssssssssssssssssssssssssssnsssssssessans | sssessssssessssssssessnnes 435,895,165 | .ocvvvveeiicreiinne 383,827,853
2. ReinsurancelpayablelonipaidilossesiandilossiadjustMENntIEXDENSES. ..........cvvvirerriiireicieieieies st ensaens | sresesssiessssssssssss s sensd 4,930,233 | .o 2,472,168
3. LOSSIAQIUSIMENTIEXPENSES........ocvveieercveiieeetsie ettt se ettt b st bbbt b s b bbbt b s s s bt en bt s e st enaebensnsens | srebesesinsesannsesesanaas 539,801,244 | ..cocoveveeen 487,979,936
4. Commissionsipayable,icontingenticommissionsiandiotherISimMilariChaIgES...........c.cvviieereveeeiee et issssnes | eeeveressssssssssssessesnnas 5,223,967 | .ooovereereeiieeeeeinns 8,031,318
5. Otherlexpensesi(excludingtaxes,liCENSESIANAIIEES)..........ccevevriiieerereie et st sse s s st sssse s senasssnns | svsesssssssssessssessnssesanes 7,549,285 | ..o 5,804,733
6.  Taxes,licensesiandifeesi(excludingifederallandiforeigniinCOMEIRAXES)..........ocververevrieerereeieie e sessssenes | svresssssssssessssesnssesenes 1,788,431 | oo 1,504,076
7.1 Currentifederaliandiforeignlincomeltaxesi(includingl$.......... OlonirealizedicapitallgainSI(I0SSES))........e.evevereereereriseesrerieiens | eeereississeeseeseseeseeseens 2,485,262
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(afterideductingiunearnedipremiumsiforicededireinsurancelofi$.....13,160,026landlincluding

warrantylreserves(ofi$.......... 0) ettt bbbt bbb ettt bt st tenaes | eebensesesees st setaenan 151,752,767 | oo 149,208,563
10, AQVANCEIPIEMIUML .. ..cvivuiecteieiieese ettt sttt st s s s b sss s s s b s ss s s e s e s s s s e s s e s s s st e n s b st s s st et et s et s s setes et snsessnsetesans | sresesssssessssesesnsansasnns 1,435,309 | oo 5,081,808
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.cuuruurerrirresrirnreseeeieeseseesesseesssesessssssssessessesssessssseess | ssessessssssessessesssnssnnes 66,959,991 | ..veiireeieieei 61,487,075
13.  FundslheldlbylcompanylunderireinSUrANCEITEAtIES. ........crrurrrerereersrrereeeeseeeeesseeessesssseesessessssssessessessssssesssssessssssessesssnssns | ssessesssmssessassassmssassnnsnne 263,000 | oo 263,000
14.  AmountsiwithheldloriretainedibyicompanylforiacCOUNtIOMIOtNETS. .........c.ruruurieririeis ettt sebeeeens | ststeessessesssssssensseseseans 499,288 | ..o 540,845
15, RemittanceslandlitemSINOMIAIIOCALE. .........c..cvuuiriiriirriiie st | Hoeb b s ekt bbbttt | bbb
16, PrOVISIONIOMIEINSUIANCE. .......cvucvuieeeiecisiisciesie ettt sa bbb bbbttt bbb ss st st s ssessassesntans | sbsessssassessesensessessesanes 1,506,400 | ..ooovvveeeceines 1,506,400
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...........ccciriiireiciiiieicic et seaes | erebessesa st TNTT | e 5,912,008
20, PaYabIEIOMISECUMHES. .....c.vvevecveriiie ettt st bbbt s b s bbb bbbt s b s s st nanns | bebsessntntessnsensesnsaees 12171,071 | oo, 1,008,225
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, AggregatelWritelinSIfOMTIADIIIES. ........c.cveveeeiscicicisit ettt ettt b bbb bbb s et es et | sietssent et st sttt b st enss 3 OO 1
24,  Totallliabilitieslexcludinglprotectedicelllliabilitiesi(LINeSITIIOUGNI23)........c..cueevirrieiieeisieiseesesee s ssstenes | eersessssssesssssessenas 1,233,056,591 | coovvovvrisieiiiias 1,114,628,009
25, PrOtECIEAICRIITIADIITIES.............veeeveeiiiiii ettt | Hhbe b b e bbbt | Shien bbbt
26.  TotallliabilitieSI(LINESI2AIANAI25).............cveeurrereeerierrieesieeiseeeessesseesiee sttt | _tnsssesss s seneeaes 1,233,056,591 | ..oovvenncriririennns 1,114,628,009
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.........cecviviieiictcte ettt ettt bbbttt bbb a bbb b e et bbb s s e bbb s s et e bbb bt e b et s et s nsebesessesessssess | ebessssessssnsesessssetasnsebe s s e ses s sebebas | sbebsnaetiseteb et e et e et e b st es e b bans
32, GrosspaidlinlandiCONtrIDULBAISUIPIUS. .........cc.urviveieriiesctes ettt sssae st s st ss et s s ssen s s sen s sasssssnans | sressssessessnsensesansenes 205,553,769 | ..coovovvervierereieinas 205,553,769
33, UnasSigNeAIfUNASI(SUIPIUS).......ciueviiiriuirireieiieciec ettt bt ettt st es s b b s es s s st s ses s b s st ennsseaesssnsens | bevsesesessnsesessseaessneas 96,916,787 | c.cvovevereieereieiad 62,508,405
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 311,316,985 | .o, 276,908,603
3B, TOTALS ..ttt R Rttt | Herenebeen s eneen 1,544,373,576 | ..oovveecrreris 1,391,536,612

DETAILSIOFIWRITEIINS

23071, ORIttt | enss R L RN 1
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(Linesi23010thrui23030plusi2398)I(LINEI23IAD0VE). ......coucvirireeiiririsieeisisiisetessstessssssssssssssssssssesessssssessessssessessssssssnsess | ssessssessesssssssesnssssssssssssssssssesaes 3 U 1
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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saerentirsperberznsore THEMEDICAL ASSURANCE(COMPANY, INC.
ISTATEMENTIOFIINCOME

1 2 3
CurrentiYear PriorlYear PriorlYearlEnded
tolDate tolDate Decemberi31
UNDERWRITINGIINCOME
1. Premiumslearned:
1.10Direct........c..... (WIIHENTS..... 280,757,907 ). ..ccovvorreerrcrseesseeesesessesssessses s sesssesssssssssssssssssssssssssssssssssesssssssnses | sesssssssssnns 261,191,533 | .o 256,115,145 | ......ccc..... 343,071,786
1.21Assumed........ (WIHEENES.....886,9683).........c0vuurriiresisesiseissss sttt 686,963 | ..cooverrrreens 5,570,118 | v 8,802,859
1.30Ceded woer (writtent$.....29,857,555).. 32,569,498 | .. ..33,598,983 34,021,010
14INet........oeene. (WHHEENDS.....2371,587,315).....0.vvriereiersiiiesisssseessss sttt sssssssssnses | seesssnsssans 229,308,998 |.....cccoouu.. 228,086,280 317,853,635
DEDUCTIONS:
2. Losseslincurredi(currentlaccidentiyearf$.....82,083,955):
2 AIDIIECE vt b st | erbenbenieas 101,472,813 | ...coevonven. 103,742,501 | .... 106,939,408
2.20Assumed . ...4,635,314 ..7,094,190
2.30CEABH. ...ttt 122,314,676 | ..o 19,958,217 |.... 4,805,553
2UAINEL. ..ottt | Shseneeneienees 79,583,955 | ...oovvvnrenn 88,419,598 | ... 109,228,045
3. LOSSIEXPENSESIINCUITEM. ......vviverieecteiiiies ettt ea et et s bbb s s s s s st s s s sssensesesensnsnsenns | sresesnsesens 111,669,607 |.............. 115,630,201 | .... 186,129,509
4. OtherlunderwritingIEXPENSESIINCUITEM. ........c.vuiveivieeiieieiesieeie ettt bbbttt nsents ...28,918,527 | ..cocvvrne. 28,518,027 | .... ....40,060,704
5. Aggregatelwritelinsiforiunderwritingldeductions..
6. TotallunderwritingldeductionsI(LINESI2INIOUGNID)..........ccurviveiiiieieiiieieeetete ittt bbb
7. NetlincomElOfIPrOtECtEAICEIIS. .......c..rveeeriecerreie ettt sttt
8. Netlunderwritinglgaini(loss)(Linel1iminusiLinel6l+iLinel7)
INVESTMENTIINCOME
9. NetlinvestmentlinCOMEIBAMEM..........ccvireierriie ettt s st sss s nsestenns | ansnses ....36,024,582 28,176,440 | ....
10. Netirealizedicapitaligainsi(losses)ilessicapitaligainsitaxiofi$.. 1,517,354 |.. ....1,968,802
11. Netlinvestmentigainl(IosS)I(LINESIFIHITO)......cvevrrirerrirereiriieieete ettt et a e bbb sre s sssnaebenee ....37,541,936 30,145,242
OTHERIINCOME
12. Netlgainlori(loss)ifromiagents'loripremiumibalancesichargedloff
(amountirecovereds$.......... Olamountichargedioffi$.......... 0] T
13. Financelandiservicelchargesinotlincludediinipremiums

14.
15.
16.

17.
18.

19.
20.

21.

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

33.

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

Aggregatelwritelinsiforimiscellaneouslincome
Totallotherlincomel(LiNeSI12ITOUGNITA)........c.vuiveereeeiicicictee ettt
Netlincomelbeforeldividendsitolpolicyholders,laftericapitaligainsitaxiandibeforelalliotherifederaliand
foreignlincomeltaxesi(Linesi8+1110+115)
Dividendsitolpolicyholders
Netlincomelafteridividendsitolpolicyholders,laftericapitaligainsitaxiandibeforelalliotherifederalland
foreignlincomeltaxesI(LiNel1BIMINUSILINEITT)........cvveeverurrreresieiesseee ettt ettt es s sans
Federallandiforeignlincomeitaxeslincurred......
Netlincomel(Linel18IminuSILINEIT)I(tOILINEI22).........overrerrrerrerrareseesesesssresesssssssesesssssssssesseessssssssessessesssessessessesssnssessns

CAPITALIANDISURPLUSIACCOUNT

Surpluslasiregardslpolicyholders,IDecemberi3 1IpHOMYEAN...........cvcverrerriieieresissie et b s sns

GAINSIANDI(LOSSES)IINISURPLUS

Netlincomel(fromiLinel20)
Netitransfersi(to)ifromiProtectediCelllaccounts..............ccoeeeerrrererrrrrererenne
Changelininetiunrealizedicapitaligainslorilossesilessicapitaligainsitaxiof$....
Changelininetlunrealizediforeigniexchangelcapitaligainl(loss)............cc.......
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:

32.10Paidlin
32.20Transferredifromisurplusi(StockiDividend)
32.3ITranSTEITEAIOISUNPIUS. ... ceoceecereeeeeeeeeeeseet et s et ss ettt bs bbbt
Surplusladjustments:

33AMPAIANN. ..o
33.20Transferredtolcapitall(StockiDividend)...
33.30TranSferredifrOMICAPILAL. .........vereererere ettt ettt bs sttt
Netiremittancestfromiori(to)IHomelOffice
Dividendsitolstockholders
ChanQElINIIEASUNYISTOCK. .......cvcvieericreseeee ettt ettt ettt e s s s st s bbb s s s sennes
AggregateliwritelinsiforigainslandloSSESINISUIPIUS.............c.viveririreiierie sttt s aenan
Changelinisurplusiasiregardsipolicyholdersi(LineSI220throUGhI3T).........c.euevieeiresieeiieseteee e essesssasssesssesssseaas
Surpluslasiregardsipolicyholders laslofistatementidatel(LineSI210pIUSI38).........ccevrvreveiueirieieieicseee e

1,402,180

.................. 1,605,480 |....

2,055,895

...... 1,402,180

.................. 1,605,480 |....

...... 2,055,895

....48,081,025

................ 27,269,176 |....
13,988,953 | ..

....7,041,367

....34,092,072

................ 20,227,809 | ....

..................... 830,639
.................... (109,288)

(405,041 .

826,960 |....

.................. 1,329,182

....(2,066,037)
(210,400)

....34,408,382

................ 21,401,541

.38,168,637

.............. 311,316,985

.............. 260,141,507

.............. 276,908,603

0501.
0502.
0503.
0598.
0599.

SummarylofiremainingiwritelinsiforiLinel5ifromioverflowipage
Totalsl(LinesI05011thrui05030plusi0598)i(Linel5iabove)..........

0].

0

1401.
1402.
1403.
1498.
1499.

Miscellaneouslincome..

SummarylofiremainingiwritelinsiforiLinel14ifromioverflowlpage
Totalsl(Lines1401thrui14030plusi1498)(Linel14labove)

..1,402,180 | ..

..2,055,895

3701.
3702.
3703.
3798.
3799.

SummarylofiremainingiwritellinsiforiLinel37fromloverflowipage
Totalsl(Linesl37010thrui37030plusI3798)I(LINEIBTIADOVE)........c.ciueriiirriicteietiiceieteeiete ettt saes s eaennes




saerentiorseperberaozosoine 1 HEIMEDICALIASSURANCECOMPANY,(INC.

CASHIFLOW

CurrelltﬂYear Prior]YeirﬂEnded
tolDate Decemberi31
ICASHIFROMIOPERATIONS
1. PremiumslcollectediNEtIOMIBINSUIANCE. ..........cvuurerrurriiiiisereeireies ettt bbbttt | bensessestessrenenes 246,710,683 | ..coovvcrieirirnes 322,683,678
2. NetlinVESIMENTINCOME. .......c.iveiieiecvcieic ettt bbb bbbttt bbbt s st sensesns | ssbessessesssessnsanes 41,998,641 | .ooovieiecrn 48,607,171
3. Miscellaneouslincome 1,402,812 2,055,895
4. Totall(LINESITITOUGNI3). ..o cveuieeieeciteiese ettt bbbk 290,112,136 373,346,744
5. BenefitlandllosSIrelatedIDAYMENLS. .........ccvvveveviicieie sttt ettt sttt bbb se s sa sttt en st stesassnans | snsesseseesnsesstnes 87,883,517 | oo 118,211,186
6.  NetitransfersitolSeparate,1SegregatedlAccountsiandIProteCtedICEIIACCOUNLS. ..........c.ovueveiureiiieireirereies et tessessienes | eebesssssssssse s sess e s sssesessess | ebsstessessesssessessessssessessnsessnes
7. Commissions,lexpensesipaidiandiaggregatewritelinSIforidEAUCHIONS. ..........vorreererreiirririseieie sttt snsssssessnsns | sesesssssssnsssssnenns 29,696,971 | oo 39,260,306
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$ 8,511,492 6,899,319
10.  Total)(Linesi5ithroughl9)..........occvvrevrereecrrneennee ....126,091,980 ..164,370,811
11, Neticashifromlioperationsi(LiN€M4IMINUSILINENTO0).........c.euvervieerierieietes ettt st sa b nnes 164,020,156 208,975,933
[ICASHIFROMIINVESTMENTS
12.  Proceeds(fromlinvestmentsisold,imaturediorirepaid:
121 BONGS. ..ottt R bbb | ehbenienebent et 262,567,810 | ..o 381,282,274
12,2 SHOCKS. ....cveeveeveeiie ittt | aessenssenss st 11,376,324 | oo 7,977,874
12,3 MOMGAGEIIOANS. ... ..ottt ettt bbbt a et bt bee s bbb st bae b et s s s b be e bbb b e baea et e bt e s bassebebsssnastensesebessnsnss | seesesetassesesinsesssansesebensnseseseeaas
12.4 Reallestate....
12.5  OthEITINVESIEAIASSELS. ... ... cvrecerierseeseesceeeese ettt | Hesb s bbb
12.6 Netigainsiori(losses)lonicash,icashlequivalentsiandiShortitermiNVESIMENLS.............curerumrerirrirrieeieeeie e ssessesees | reeeeseeeseseesesensssenn (10,480)
12.7  MiSCEIIANEOUSIPIOCEEUAS........c.cvveiecriiecrcicieie sttt et bbbt b bbbt ae b s bt s s st en s b b s s s s baesebensnseaessesesansnses | bebesissesssnssesesnnns 11,162,846 | ..oocvveceeecieececees
12.8 TotallinvestmentlproceedSI(LINESIT2. 1HOIT2.7)....c.vvurerereeeerreereieieesneteee st se sttt ssss s ssse st sssesns | seesessessssssssnenns 285,096,500 | ..ooverrrrrrrenns 389,253,296
13.  Costioflinvestmentslacquiredi(longitermionly):
131 BONAS. ..ottt RS SRR 428,312,928
13.2 4,380,940
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
1314 REAIESIALE. .......veeeeee bbbttt | enbenb ettt 1,564,313 | oo 2,311,344
13.5  ONEITINVESIEAIASSELS. .....veeeerceacetceeiete ittt bbb bbb bbbt b et enb et | sebsebaessantasbantnnanas 2,361,500 | ..oovrrereieireeieens 2,411,500
13.6  MiSCEllANEOUSIAPPICALIONS. .......cvivueviveiicecsercte sttt bbb a b s b bbb es bbb s st ensebes s s sebensetesessns | tesssssessssesessssnsessnsstenas 3132 | e 9,445,007
13.7 Totallinvestmentsiacquiredi(LINESIT3.1HOIT3.6).......ccviurireireiiiiieiieieieseistes sttt bbbt ssnsesnnes | sessesssssssnsesnsas 436,622,813 | ..o 660,684,916
14, Netlincreasel(decrease)linicontractlloansiandipremiuminotes
15.  Neticashifromlinvestmentsi(Linel12.8IminusILin€l13.70aNAILINEITA)........c.veieieeiierieiis et
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,lIESSITEASUNYISTOCK. .........evurueererrerrireiirieise et essssses st ssssess st sss s sess st sses s sssnens | esssssssssessasssssessnssssssnsnstans | sesessesssessmssessessns 20,000,000
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  DIVIAENASIOISIOCKNOIALS........couieeiiicriieei ettt | Hitesebsen bbb st niesbeenies | rebaebsent st ese e nt s
16.6 Othericashiprovidedi(applied)... ..12,639,995 ..5,357,338
17.  Neticashifromifinancingiandimiscellaneousisources((Linesi16.1tol16.4iminusiLinel16.51plusILiN€116.6)...........cccccvreereerrererierennee. 12,639,995 ....25,357,338
[IRECONCILIATIONIOFICASH,ICASHIEQUIVALENTSIANDISHORTITERMINVESTMENTS
18.  Netichangelinicash,icashiequivalentsiandishortitermiinvestmentsi(Linel1 10plusiLin€l1SIpIUSILINEITT).......cvveerrevevereerercissesieiens | cvevreriessesssseneans 25,133,837 | oo (37,098,349)
19.  Cash,lcashlequivalentsiandishortitermiinvestments:
19,1 BEGINNINGIOTIYEAN ..ottt ettt sttt bbb b b s s b sb st st s e baebnssaenns | ssbessessesnsessesenes 27,108,128 | .covvvevereicrrnee 64,206,477
19.2  Endioflperiodl(LineI18IPIUSILINEIT.T)........uuivuiueeiecircireie ettt ettt sttt ennias | sesseneseessanssenssenes 52,241,965 | ....cooocovrvrrrnnnn. 27,108,128
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




satementionsepembersozooscire. 1 HEIMEDICALIASSURANCECOMPANY,INC.

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.



satementionsepembersozooscire. 1 HEIMEDICALIASSURANCECOMPANY,INC.

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

Noisignificantichange.

Note23IReinsurance

Noisignificantichange.

Note24MRetrospectivelyRated Contracts & ContractsSubjectto’Redetermination

Nolsignificantichange.

Note25MMChangelinincurredlLosses@andLoss/Adjustment[Expenses

Nofsignificantichange.

Note (26 [MIntercompany/Pooling Arrangements

Noisignificantichange.

Note (27 [[StructuredSettlements

Nofsignificantichange.

Note 28 [Health/Care Receivables

Noisignificantichange.

Note29(MParticipating Policies

Nolsignificantichange.

Note30(IPremium Deficiency Reserves

Nolsignificantichange.

6.1
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NOTESITOIFINANCIALISTATEMENTS

Note(31High Deductibles

Nofsignificantichange.

Note 32 IDiscountingof(Liabilities for UnpaidlLosses orUnpaidLossAdjustment Expenses

Nolsignificantichange.

Note 33 MAsbestos/Environmental Reserves

Nofsignificantichange.

Note34(TSubscriberSavingsAccounts

Noflsignificantichange.

Note(35(IMultiple Peril[Crop(Insurance

Nofsignificantichange.

6.2
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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.

YesXomummNon]

YesUXopmumNon]

YesmmmmNoiX(]

Yes{XopmumNon[]

Yes[mmummNoiiXi]

YestumNoIIN/ALX]

Statelaslofiwhatidatelthellatestifinanciallexaminationlofithelreportinglentitylwasimadeloriisibeingimade.

Statelthelaslofidatelthatithellatestifinanciallexaminationireportibecamelavailablelfromieitherithelstatelofidomicilelorithelreportinglentity.[Thisidatelshould
beltheldatelofithelexaminedibalancelsheetiandinotitheldatelthelreportiwasicompletediorireleased.

Statelaslofiwhatidatelthellatestifinanciallexaminationireportlbecamelavailableltolotheristateslorithelpublicifromieitherithelstatelofidomicilelor
thelreportinglentity.liThislis thelreleaseldateloricompletionidatelofithelexaminationireportlandinotitheldatelofithelexaminationi(balancelsheetidate).

Byiwhatidepartmentioridepartments?

ALABAMAIDEPARTMENTIOFIINSURANCE

12/31/2002.......oovvevrenes

12/31/2002.......covvenane

09/25/2003.........coooemeerrenee

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]




saerentirsperberznsore THEMEDICAL ASSURANCE(COMPANY, INC.
IGENERALIINTERROGATORIES

(Responsesttoltheselinterrogatoriesishouldibelbasedionichangesithatithaveloccurredisincelpriorlyeariendiunlessiotherwiselnoted)
[IPARTIMIICOMMONINTERROGATORIES

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,iLoansloriReallEstate
15.28  AlIOHNET ... ..ottt

15.27 TotalllnvestmentlinParent,ISubsidiarieslandiAffiliatesi(SubtotallLinesi15.210t0015.26).........cccceee $uvvvrerrrerriiiiriniiieirennnnn2,8638,201 S 3,091,950

15.28 TotalllnvestmentiiniParentlincludediniLinesi15.210to115.260abOVENIL.............cocveveerevereercrecreaens e 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 ForlalllagreementsithaticomplyiwithithelrequirementsiofitheINAICIFinancialiConditioniExaminersiHandbook,
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
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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 Unpaid Unpaid
LinelofiBusiness Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
................................................................................................................................... 0 [ [ rresressssenssins | esrserisseesssssinsies | sssessssssesssssenes
Total .o | i XXX | v D03 S [P 0] oo (U1 I (U] I 0 e 0] o (O] I (U1 I
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SCHEDULEIAIIVERIFICATION

ReallEstate
1 2
PriorilYearlEnded

YearitolDate Decemberi31
1. Book/adjustedicarryingivalue,IDecemberi3TI0fIDTIOMYEAN. ..........c.ivevieercreie sttt sss s sssssb s bnaas | sessesssssssesesensesssaesaes 11,881,488 | ..o, 10,499,082
2. Increasel(decrease)lDYIAdIUSIMENL. .......cccciiiciieeicreceee ettt sttt sttt et en bbb s s banss st s e anaa | ersesstentessesnaeseeneesntanes (765,819) (928,938)
3. COSHIOMACQUITEA. ......oueivictetcte ettt bbbt bbb e s b s s bbb st s b s et s et en st | Hensessebsssasse s s s e st st e st sses st n b
4.  CostlofladditionsitolandIpermanentlimPrOVEMENLS.............cceveveveveriretesiesesse e ses s e ssse st stes e bessssss s sssssssssessssessnss | sessesssssssssssnsssssssesnsas 1,564,313 2,311,344
5. Totallprofitl(loss)ionlsales
6. Increasel(decrease)lbyiforeigniexchangeladjustment...
7. Amountireceivedionisales
8. Book/adjustedicarryingivaluelatlendlofICUrTENtIDEION. .......c.u.vuurerveeeeririreeseseee s seesessesess e sessesssssss e essesssssessesss | sesessesssnsssssessessanssessns 12,679,350 | oo 11,881,488
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(LINESIBIPIUSID).......cvoveveieiiieeierceiete ettt ettt e sttt s bt s b sssssststesnbans | sbesssbessssessessnaesteneesas 12,679,350 | .oovvevrecrereeriie, 11,881,488
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,icurrentiperiodi(Pagel2,Ireallestatellines,inetladmittedlassetsICOIUMN)..........cccoveriveriiercieieesieisiesesieees | ceevsresssssssesssseesseneenas 12,679,350 | .o 11,881,488

SCHEDULEIBIIVERIFICATION
MortgageillLoans
1 2
PrioriYearlEnded

YearitolDate Decemberi31

1. Bookivalue/recordediinvestmentiexcludinglaccruediinterestionimortgagesiowned,iDecemberi3 110fIpHOMYEa..........crueees | correrreneerrereereineereeseeseeseesseeneenad L0 OO

2. Amountiloanediduringlperiod:
2.1lActuallcostiatitimeloflacquisitions
2.20AdditionallinvestmentimadelafterlacquiSitions..............cccceevvieereecreeeceeeee e
Accruallofidiscountlandimortgagelinterestipointsiandicommitmentifees
Increasel(decrease)lbyladjustment...

TotallProfitl(IOSS)IONISAIE. ........vvveieeieeteicete ettt sttt sa bbbttt

Amortizationloflpremium.............ccccevveerrerereeecreerennnns

3
4
5
6.  Amountsipaidionlaccountloriinifulliduringithelperiod
7
8. Increasel(decrease)lbyiforeigniexchangeladjustment
9

Bookivalue/recordediinvestmentiexcludinglaccruediinterestionimortgagesiownediatiendioficurrentiperiod..............c.co.....

10. Totalivaluationlallowance..

11, Subtotall(LINESIFPIUSITO).......vueveieirieeiiiecisiicicte ettt bbb s ss bbb bbb an
12, TotallnonadmMittedIAMOUNTS..........c.ccvcviieiieiiicete et bbbttt a st s s

13. Statementivaluelofimortgagesiownediatiendioficurrentiperiodi(Pagel2 imortgagellines inetiadmittediassetsicolumn)

SCHEDULEIBAIIVERIFICATION

OtherlInvestediAssetslincludedliniSchedulelBA

PriorlYearlEnded
Decemberi31

1. Book/adjustedicarryingivaluelofilongitermiinvestediassetsiowned,IDecemberi3 100fIpriorlyear. .........cco.ovreeeerrereereeeneenes
2. Costloflacquisitionsiduringiperiod:
2. 1ACtuallcostIattiMEIOfIACGUISIIONS. ........vuureurierereeereieire ettt sttt
2.20AdditionallinvestmentimadelafterTaCqUISItIONS............cceieveeiiicieiere e aebes

ACCTUAIIOTIAISCOUNL.......cooveviivieic ettt bbb e bbb bbbt b st

Increasel(decrease)lbyladjustment...

TOtalIPrOfI(IOSS)YIONISAIE.......eereeiereeeeiscere ittt ss sttt sttt

Amortizationloflpremium.............ccoceveerrerererrcrciennnns

3
4
5
6.  Amountsipaidionlaccountlorlinifulliduringithelperiod
7
8. Increasel(decrease)lbyiforeigniexchangeladjustment
9

1
YearitolDate
............................... 14,193,266
................................. 1,912,500
.................................... 449,000

425,419

............................... 11,495,827

................................. 2,411,500

..285,939

Bookladjusted/carryingivaluelofllongltermiinvestediassetsiatlendlofICUrrentipEriod. .. ........wuereureererrereenneeneereeseereieseeseieenes | eeeesesieessesessesssssseeens 16,980,185 | .oooveeereeeneireineiieis 14,193,266
10, TOtaIIVAIUGONIAIIOWANCE. ........oocvoeieciteict ettt sttt | AE8 L EEE bR h b h st m et | £ eEseE bbbt
11, SUDLOLAII(LINESINPIUSITO).....e-eeoeererieeiseees ettt et s bbbttt enbsenns | sebbebsnst st b s itarntan 16,980,185 | ...oooieeees 14,193,266
12, TotallNONAAMIEAIAMOUNES.........oieeeeeecerierieie ettt s ettt ar et en s seesessesenses | £0eesetanssesessessnsentes et sesessensnssnsansnsans | sesesassensessssensessnsssessennsansnnsesnssnse
13. Statementivaluelofilongitermiinvestediassetslatiendloficurrentiperiodi(Pagel2,ILinel7, ICOIUMNIB).......c.ocevereerecrereriiiiinn | ceresiesissiescissienienenas 16,980,185 | ..o, 14,193,266

SCHEDULEIDIIVERIFICATION
BondslandiStocks
1 PriomYegrLEnded
YearitolDate Decemberi31

1. Book/adjustedicarryingivaluelofibondslandistocks,iDecemberi3 1iofiprioriyear.... ...1,150,254,156 | .. ...902,425,192
2. CostloflbondsIandIStOCKSIACAUITEA............evevereeieiciee ettt sttt bbb sss st s st sssaes s bnseses | stessnsessesssssssssessaesens 432,693,868 | .....ccoeerrrriirirnninns 646,517,065
3. ACCTUAIIOMAISCOUNL. ..ottt ents | ebsetbnbs e sttt 623,004 | ..o 398,905
4. Increasel(decrease)lbyladjustment... ..(830,459) | .. ..(1,190,570)
5. Increasel(decrease)ibyforeignieXChanGEIAdJUSIMENL. ...........cviiieieicieesie ettt nse | £eesessessessssessssessntes e s s ses et s ensassnes | £uetsnsessansessnsessessesantes e b s ensessesensns
6. Totallprofitl(I0SS)IONIAISPOSAL........veurerrerrerierrerreeiee e es s sse s s ses e ss st s st esss st s s st e ssensessnsnssensnnsnnes | sessessessssssssssssessnnssnsses 1,527,834 | oo 2,442,228
7. ConsiderationforlbondsiandIStoCKSIAISPOSEAION. ........c.urireuriieireirieisieis et ssssentns | sressesessessessssessessessan 273,944,138 | oo 389,260,148
8. AMOItiZAtiONIOMIDIEMIUM..........uiviiieieciiee ittt sttt s bbb bt s s b s s bassessse s ssesstenas | bssessssssssssesssssssssessnsasl 8,033,436 | ..ooovveeean. 11,078,516
9. Book/adjustedicarryingIvalue,ICUITENTIPEIION. .......ccveveevereieeeeeicesiee et ses et es st ees ettt s s s st sstessesesbsssssnsns | suessesessssessssnssesees 1,302,290,919 | oo 1,150,254,156
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).....o-vroeerrerrreese ettt bbbt bbbttt | sebisbsenb st s aneeas 1,302,290,919 | coovvvvrirricrinens 1,150,254,156
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, SHAIEMENTIVAIUE. ...t bbbt | seninbsen et 1,302,290,919 | ooovvvvriccrinens 1,150,254,156




oL
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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 oottt | erese e 1,232,373,502 | .cooovvvrrrrrcrirn 227,281,509 | ..cooovvvvrrrrrciinnne 175,585,879 |....vvvvercrererireninns (2,920,402) | .....cvorvrvrrrenne 1,180,352,861 | .....covvverrrirne 1,232,373,502 | .ccoovvvverrirnns 1,281,148,731 | .ooooorevs 1,099,623,343
2. ClBSSI2. .ot | et 46,724,283 | ... 4,601,183 | ..ovvrerrreriiens 2,890,159 | .ooorvrverrrierrieneiienens 441,206 | ..o 49,756,343 | ... 46,724,283 | .....ovveevrris 48,876,514 | ....oovvvveerrreri 51,538,031
3. CUASSI3.ciieiirei e | e 4,620,881 | ..oovveerrrrrrrreinnns 3475854 | oo 5,885 | (1,736,731) [ oo, 2,690,942 | ...oovrrriinnn 4,620,881 | ..ovvoerercririninns 6,354,119 | 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 3,086,319 | ovoooveereerrcirreenenne 1,582,341 | ovveecceiseeens 4,619,550 | ..vooeeeerrereeneeereee s
B ClASSID....ourvreeie it | Seseen et 5,102,796 | ..vvvrerererireeeenssneesiseniisesins | sveessssesiesssessessenenes 36,989 | ..o (1,972,195) [ c.ovcvvrercrieciins 5,345,409 | ...oovvverrcrirninne 5,102,796 | ..eovvvvrerrrrerireerennee 3,093,612 | oo 2,594,355
B, ClASSIB.......verereererisreieee ettt | Hient s 78,586 | ..voovverrrrscreriressiennns 1,916 | o 72,990 | .o 1,055,112 | ovoviesriessisnsnisesnienesnsnnesees | oevesssssesesssssnsssssesssnens 78,586 | ..oovvrvrcrenirianrinnes 1,062,624 |....oocvvreirneriniirisciesrnnis
7. TOAIIBONGS........cvvveireriiereriinneceisesieriees e essi st snsns s enssenns | sesenesssnssesssnns 1,290,482,389 | ....ccoovvrrrririrnnas 236,162,060 | ....ccocorrrrrrrerinnne 178,728,037 |...ovvvvvcrrerrirannnnns (2,761,264) | ...covrevrvnenne 1,241,211,874 | oo 1,290,482,389 | ....cocoorerrincnns 1,345,155,150 | ...ocoovvrreriins 1,155,149,870
PREFERREDISTOCK
8. ClASSIT.eoerireriei ittt | ettt | ettt 4,380,940 | ..o | e (399) | v 5,936,130 | ..ovveurrirrriererrrneeiennreeneins | s 4,380,541 | ..ovvvrcrerriei 8,933,062
0. ClASSI2....eureureererereeseies sttt sttt st s st Rrs | esRessensRes s R s R eessesEen s s s e REentantas | HressessiessessestentenssesEentensanssensants | sesesrestanssnesesestnsessestessenstessans | nessessestnssee et st ettt ensenssestesss | eetsssensantnsnsaent et et e ss st nssnses | SEntestensantan st en s et et sseesnssens | arsntnesessantnsnst st e s e s ssntntnes | sesesressnsesressentaneae 2,600,000
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, TOtalIPrEfrTEAISOCK. ... . vevererrrerisrisreieeessissesees sttt snssensensns | srssssssssssssssssssssssnssnssesssssssssns [ 4,380,940 | ..o {0 (RIS 5,936,130 | .o [ 4,380,541 | .o 11,533,062
15.  TotalBondslandIPreferredIStOCK. ...........cvurrremrrriecererineceinerireeeeieseseen e | cevieeeseeeeneeens 1,290,482,389 | ....ccoovrvvrrrcrinnnes 240,543,000 | .....oooovrrrrrerennn. 178,728,037 | ...oovvvvrcreecreceenn. (2,761,663) | ...coovrvrrrirnnee 1,247,148,004 | .........ccoccoennce 1,290,482,389 | .....occorevrennc, 1,349,535,691 | .....ocvvvrerrrnne 1,166,682,932
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SCHEDULEIDANIPARTM

Shortl TermilnvestmentsiOwnedlEndiofiCurrentiQuarter

Book/A1djusted ’ Ac?ual InterestD‘(‘)oIIected PaidﬂforﬂAccfuedDInterest
CarryinglValue PariValue Cost YeariTolDate YeariTolDate
8299999, TOtalS.........cveveeeerrrcriirnnserrins | ceerernsesnsnesesnnsenns 50,337,403 |......ccoeeee.. 0.3, 3 SIS (O ORI TR [ —— 46,675 | ..ovvvrerisicirinnries 31,075
SCHEDULEIDATIPARTI21Verification
ShortiTermiinvestmentsiOwned
1 2
PriorlYearlEnded
YearitolDate Decemberi31
1. Book/adjustedicarryingivalue,IDecemberi31I0fIDTIOMYEAN. ..........ccveirireiieeieiieissieise et s s sssssntes | evsssesssssesssssssesseseses 19,066,977 | oo 47,442,560
2. CostiofishortitermlinveStMENtSIACUINET...........c.rvueviireieiiicisiesie ettt seb bbb bbbt aesssssesssbensens | sebessessesssssnsesnsaesas 365,084,080 | .....coocvreieiernas 418,273,473
3. InCreasel(decrease)lbyIatiUSIMENL..........cc.cieiiuiieieicsire sttt bbbttt ettt | Sbensesentntes et n st nen 24,806 | ..o (173,134)
4. Increasel(decrease)lbyiforeignieXChanGEIAdJUSIMENL. ...........ciierieieiiriere sttt esseses | ebstessessesessessessssssessessntesessesantens | sbessessessessnsessssasssntesesessesessessnsns
5. Totallprofiti(loss)ionidisposallofiShortIterminVESIMENTS..........c.ccvcvieieiecsee et | essessssssesessse s essssnaes (10,480) | ovoververererereieeissieeiea (5,755)
6. ConsiderationireceivedionidisposallofisShortItermiNVESIMENES...........c.cccoviiieieiiiiicte e bsssssseies | everesseresesesesssnsenes 333,827,980 | .covovverrererie 446,470,167
7. Book/adjustedicarryingivalue,ICUIMENIIDEIION. .........cuverireieiiiieieieiseieis et ss st sssessentesssensenns | sesessssessessessssessessesnes 50,337,403 | ..o 19,066,977
8. TotallValUBLIONIAIIOWANCE. ..ot bb bbb | bbbt | chbsb bbbt
9. SUDLOLAIN(LINESITIPIUSIB). ... vvoeecverssresssceeesssresiessseses s sttt | stebs s sse st 50,337,403 | ..oooovererricrinnns 19,066,977
10.  Totalinonadmittediamounts 780,107 2,972,776
11.  Statementivaluel(Linesi9iminusi10) ....49,557,296 ....16,094,201
12, IncomelColleCtedidUIINGIDEIIOM. ...........viveeeireieiicteecte ettt ettt b b a b s s b s s s b st b enseaessnnes | sbessssessssssesesessssessnaetesans TT4486 | ..o 455,077
13, InCOmMEEAMNEAIAUNNGIPEIION. ... ...cvvviieiveeecteteiee ettt ettt bbbt b e a b b s s s ase s s s st s en s s s s st b ensebessnnnes | sbessnsessssesesesessssssnsesesans 798,511 | oo 468,164

11
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Sch. DBPart/F Section1
NONE

Sch..DBPartiFiSection2
NONE

Sch.F
NONE

12,113,114



saerentirsperberznsore THEMEDICAL ASSURANCE(COMPANY, INC.
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|..... YES .| v 90,107,653 | ....coovevnee 89,970,774 | .oovvrvnee. 5,740,921 | oo 4,479,631 ....160,440,297 | ............. 144,960,219

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|..... YES i | e iieeineiiesieeiees | ceeieensiseese e i ssessens | seteeisessessess st st enstestsies | sebsesseet bt s st et sbesbs | febebieeb ettt nb et enes | Sheeb sttt ees
10, Florida........coovvevveeierrenireneen FL | e YES o] v 1,024,165 1,003,561 1,333,042 | oo 1,622,691 3,276,316
11, GEOrgia.....cccovevvrereererrneennn. GA | YES....... ....5,091,065 5,747,277 | ... ..1,065,330 889,701 ..7,239,103
12, Hawaii......cccooercverrerrerseeeee H | A = O O 404 | oo 2,779 | e 302,669 966,209 4,400,282
13.

14. llinois....
15, Indiana.......ccocereerernereereernins
16, 1OWa..oeeeeeeee s
17, Kansas.......ccvevmenmennecnneennens KS|...... YES .| v 6,001,533 | oo 5,912,925
18, Kentucky.....cocveerrereeneereininns KY|...... YES oo | orrneeesseeeeneeseeseeenees | veereeseeneeneiees (15,555)
19, Louisiana.........cocveerevnmeeneeneenenne LA|...... YES oo | ririreiesensinesnsineinees e
20.  Main€.....cooerrerreeeieieees ME |...... NO.........
21. Maryland........ccccoovvvivevininne MD|....... YES.......
22. Massachusetts..........c.ccoeeeneenee MA|..... YES | et ieeseeiseeseeseees | ceeeeensessensseessssssssessees | setessssssessessestessssssestessnes | sessessesssessesessestesestesss | eetsesseesentss st sestse e sseens | Shessentens st st st eest st tnen
23, Michigan.......cccoevververivnerennnns Ml....... YES.......
24, Minnesota...........cooouriurriennnnnn. MN|....... YES o] v (I I 7070 | oo 120,316 | oo 239,028 | ................1,5645,824 | ... 223,631
25, MiSSISSIPDI...veoverrernerervieiraees MS| ... 1O TS O 1,070 | oo et | seerseniene 3,600,000 | ..ocoverrrrinees 2,505,114 | oo 2,504,434
26, MiSSOUM......comrerrerrrereirenirnes MO |....... G = N 19,331,320 | oo 28,016,490 | ..covevrenne. 2,721,970 | oo 5,497,850 60,679,782 | ....coevoeeene. 57,959,000
27, Montana.......cccoveeeveenireinnnns
28. Nebraska........ccocoveumrnerninenns
29. Nevada.......ocooevrerninnrineen.
30. NewiHampshire
31, NewlJersey......ooovneneenennes
32, NewlMeXiCO.....coovwrerienrrerenee
33.  NewiYork......
34.  NorthiCarolina.........cc.cceeeevnee
35.
36.  ORi0.....ooervrererrrernernernenene OH [ YES....... ..86,322,469 11,202,662 14,725,452 174,244,896
37. Oklahoma.......ccccoormrvrnrrnernnn. OK | o 4 =5 S T 4,208,857 | oo | ceesisessessesss sttt | et enes 405,533
38, OregoN.....ccoveeeeeereriicveieeeenns OR|....... YES.......
39.  Pennsylvania.........c.cccooeneeenne PA|.... YES.......
40. Rhodellsland............coocenieniine RI|....... YES.......
41.  SouthiCarolina...........cccceeveeene SC|....... YES o | e eieeseetieeseenees | cereeeenseseenssesssssssasessees | setessssssessessestessassseseessnes | sessessesssessesessest et estesss | eetsesseesentesseessesteee e sseens | chessentens st st st anstessentnen
42.  SouthiDakota............c.c.crrevenenas SD|....... YES o] e 2,005 | oo 15,864 | .ovvveieieins 69,399 | .o 172,581 1,769,658 1,996,032
43. Tennessee.......cooeovmeenmene IN | e YES o] v 5,268,133 | oo 5,989,001 | oo 62,896 | ..coooorrennen. 1,731,744 11,223,607 <.....1,529,874
44, TeXaS..onrnernernerserneen IX | e YES oo | i 4,802,678 | ...coovvnrennn 5,702,413 | oo 40,772 | v, 125,778 | v 11,607,847 | c.ovvrien. 9,627,863
45, Utah....oocoovoriceneeennneen UT | LU YES
46. Vermont.......ccconevevvrvinen VT [ NOcc
47, Virginia.......coocooeveeeeevnecnnneee VAl YES | 002,780,086 | 3,115,597 | 41,000 | e 108,316
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— 44 | .. 260,757,907 | ..o 269,000,158 | ............... 27,343,201 | coevees 36,981,514 | ............. 534,002,948 | ............. 469,657,421
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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SCHEDULEIY-IINFORMATIONICONCERNINGIACTIVITIESIOFIINSURERIMEMBERSIOFIAIHOLDINGICOMPANYIGROUP
PARTII-IORGANIZATIONALICHART

9l

ProAssurance[Corporation

AlDelawareHolding[Corporation / FEIN: 6311261433
|

Medical/Assurance, Inc. NCRIC[Corporation Professionals/Group, Inc.
| AlDelawareHoldingCorporation (100%) ADelawareHoldingCorporation (100%) AMichiganHolding Corporation (100%)
FEIN: 63(1137505 FEIN: 5212134774 FEIN: 3813273911
TheMedical/Assurance Company, Inc. NCRIC, Inc. ConsiCare, Inc. ProNationalllnsurance[Company
An’AlabamalStock Insurance Corporation (100%) 1 ADistrictiof Columbiallnsurance[Company (100%) AlDelawareCorporation (100%) AlMichigan Stock Insurance Corporation (100%)
FEIN: 6310720042 / NAIC: 33391 FEIN: 5211194407 / NAIC: 41149 FEIN: 522061078 FEIN: 3812317569 / NAIC: 38954
Woodbrook Casualtyilnsurance, Inc. American Captive Corporation NCRIC(Physicians Organization, Inc. RedMountainCasualtyInsurance Company, Inc.
AniAlabama Stock Insurance Corporation (100%) ADistrict/of Columbia Captive (100%) ADistrictiof Columbia Corporation (100%) AniAlabama Stock Insurance Corporation (100%)
FEIN: 55:0666866 / NAIC: 23272 FEIN: 5212300301 FEIN: 5211867763 FEIN: 3613990058 / NAIC: 10179

IAO, Inc. d/b/aiMutual AssuranceAgency National Capital Insurance Brokerage, Ltd. HClVentures, LLC MEEMIC Holdings, Inc.

An/AlabamallnsurancelAgency (100%) ADistrictlof ColumbialCorporation (100%) ADelaware Corporation (100%) AMichigan Corporation (100%)

FEIN: 6310725911 FEIN: 5211385315 FEIN: 5411832357 FEIN: 3813436541
Medical/Assurance oflindiana Agency, Inc. National CapitalRisk Services, LLC MEEMIClInsurance(Services/Corp. d/b/aiMEIAlInsurance Agency MEEMIClInsurance Co.
Aniindianallnsurance/Agency (100%) ANevada Corporation (50%) AlMichigan Corporation (100%) AlMichigan(Stock Insurance Corporation (100%)
FEIN: 35(1778844 FEIN: 7413059924 FEIN: 3813356346 FEIN: 381337336 / NAIC: 16101
Mutual’AssuranceAgency ofOhio, Inc. NCRIC InsuranceAgency, Inc. , ’ American(Insurance(Management/Corp.
AnOhiolInsurance/Agency (100%) ADistrictiofiColumbiaCorporation (100%) Amerlcané\f}tﬁgféér\;ul;]adr;gﬁaExchange L AnlIndianalCorporation/and Attorney in Factifor
FEIN: 3110937356 FEIN: 5201634741 FEIN: 351756545 / NAIC: 31402 AmericanMedicallnsurance Exchange (100%)
‘ ’ ’ FEIN: 351749301
SpecialtyUnderwriters/Reinsurance(Facility Healthcare Compliance Purchasing Group, LLC
AlBermuda Company (100%) AlDistrict/of ColumbialCorporation (100%) Professionals/National Insurance(Co., Ltd.
FEIN: 980109193 FEIN: 5212331871 Domiciled inBermuda (100%)
Company(Registration/No: EC27597

EHealth Solutions Group, Inc.
AlDelaware Corporation (18.75%) ProNationalInsurance/Agency, Inc.
FEIN: 5411972874 AMichigan Corporation (100%)
FEIN: 38/2359306

Physicians/Protective[Plan, Inc. dib/a/ ProNationalSolutions
AlFlorida'Corporation (100%)
FEIN: 591603368

ProAssurance(Group(Services(Corporation

An/Alabama Corporation (100%)
FEIN: 6311285505 Professionals Group/Services/Corp.
AMichigan Corporation (100%)
FEIN: 3872960819

At 8/4/05 PRA[ServicesCorporation
AMichigan(Corporation (100%)
FEIN: 3812684456




saerentirsperberznsore THEMEDICAL ASSURANCE(COMPANY, INC.
PARTMIILOSSIEXPERIENCE

CurrentiYearitolDate 4
1 2 3 PriorlYearitolDate
DirectlPremiums DirectiLosses Direct DirectlLoss
LineslofiBusiness Earned Incurred LosslPercentage Percentage

. Farmownersimultiplelperil
. Homeownersimultiplelperil...
. Commercialimultiplelperil.
. Mortgagelguaranty.......
. Oceanimarine....... .
. INIANAIMANNE. ..ot
. FINanCiallguaranty.............coccveueiieiessesss s
11.1. Medicalimalpracticeloccurrence... . 10,901,301
11.2. MedicalimalpracticelclaimsImade...........cccouevverrieirnireisrieireiesiese s 244142502
12, BAQUEKE........coeieici ettt ssns | srebsesess sttt es
13. Grouplaccidentiandihealth
14. Creditlaccidentiandihealth....
15. Otherlaccidentlandihealth
16. Workers'lcompensation....
17.1 Otherfliabilityloccurrence..
17.2 Otherfliabilityiclaimsimade
18.1 ProductslliabilitylOCCUITENCE. ........ccueveecreecrereisieeeee e
18.2 Productslliabilitylclaimsimade
19.1, 19.20Privatelpassengerlautolliability...............cccccoeveriiiereeereeiieeeeeeeieiee [ e
19.3, 19.40Commerciallautolliability.............cccoerriiereeiieeiieee et eees | e naenes
21. Autolphysicalldamage......
22. Aircrafti(alliperils)......
. Fidelity..

N
WO U~ WN =

1,170,575
.233,366
3,577,092

. Reinsurancelnonproportionallassumedipropernty............ccoecevveeveeereereresnens | coveererreerere e XX
31. Reinsurancelnonproportionallassumediliability...............ccccevverririeriiiiseiies [ eveeeieieiinnn, XXX
32. Reinsurancelnonproportionallassumedifinancialilines. . XXX |
33. Aggregatelwritelinsiforlotherilinesiofibusiness......... ....0
34, TOMAIS.....cveveeierecieie ettt ettt enssenaes | aeras ...261,191,534
DETAILSIOFIWRITEIINS

. Sum.lofiremainingiwritelinsiforiLinel33fromioverflowlpage.
3399. Totalsl(Lines133010thrui3303iplusi3398)i(Linel33)...........

PARTI21/DIRECTIPREMIUMSIWRITTEN
1 2 3

Current Current PrioriYear
Quarter YearitolDate YearitolDate

. Alliedllines....
. Farmownersimultiplelperil....
. HomeownersIMUIIPIEIPETIL..........coovivevereiiieeete et
. Commercialimultiplelperil. . ..452,276 1,113,437 .1,223,867
. MOMQAGEIGUATANEY.......coviecveicctete ettt b e seaens | sbessesesses e s b s s s s b b s b s st st aens bbb bns
. Oceanimarine.......
. Inlandimarine........
. FINANCIAIIGUAIANTY.......cocviiiiecieicte et b et et saets | etesssassss et ebesss st s bbbt e as st b s s s nas ettt bens
11.1. MedicallmalpractiCBIOCCUITENGCE. ..........cveveieerereeereeeiere et srebesssnns | eresessssesesssesesesaesssssesessnes 3,676,566 | ...oocverrerereiiieieeeeens 10,894,941
11.2. MedicalimalpracticelClaimSIMAdE.............couvueverriieiieieeeeeeee e | eveeeiesissse s 88,085,224 | ......coooveeeeeee 244,127,981

12. Earthquake

13. Grouplaccidentiandihealth

14. Creditlaccidentiandihealth

15. OtherlaccidentlandiNEalth............cc.oevueiieiieiciresis e | srrrsssesssstes s ss st ssens .

16. Workers'lcompensation.... .
17.1. Otherlliabilityloccurrence.. I
17.2. Otherlliabilitylclaimsimade... .
18.1. ProductslliabilityJOCCUITENCE. .........cucveveiieiiceteiss et ssssssssssesens | sressesessesesssssse s s bbb s s s s s s b seses et bns
18.2. Productsiliabilityiclaimsimade
19.20Privatelpassengeriautolliability.
19.41Commerciallautolliability
21. Autolphysicalidamage
22. Aircrafti(alliperils)

-
OO WO, WN =

19,569,674
243238,839

1,170,457
....357,750

1258861
226,784
3,482,133

_
©
PN

—
©
w

30. Reinsurancelnonproportionallassumediproperty
31. Reinsurancelnonproportionallassumediliability.
32. Reinsurancelnonproportionallassumedifinancialllines.
33. Aggregatelwritelinsiforlotherllinesioflbusingss..........c.cccveveiereereicireiiereienns

34, TOtAIS.....ceveieieceee e b

. Sum.lofiremainingiwritelinsiforiLinel33fromioverflowlpage..........ccooceerevvecns | cveee 0.
3399. Totals(LinesI33010thrui33031pIusSI3398)I(LINEIZ3).......c.cvrieriieeiiiiieiiiiiiiiis | cveereriererenisesesiesessnsseressesessnenseersened | erevesesisissesesssssssssesesesssassaesesssssanes
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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 310,310 | oo 58,525 | .cooorrverrernnna. 368,835 | .o 46,513 | oo 5,692 | oo 52,205 254,320 | oo 2,158 ....55,152 311,630 (9477) | oo 4,477
2. 2003 | 121,618 | oo 102,641 | .o, 224,259 | oo 17,389 | oo 2,519 | oo 19,908 | ooovieriiiinans 113,990 | oo, 7,250 | oo, 83,111 | oo, 204,351 | oo 9,761 | oo (L) ] 0

3. Subtotals

2003H+0Prior | s 431,928 | oo 161,166 | oo 593,094 | .o 63,902 | oo 8211 | oo 72,113 368,310

138,263 515,981

4.2004 | 63,556 | ...ooorcesniinnns 215,158 | ..o, 278,714 | oo, 8,220 | oo 1,892 | oo 10,112 | oo 115,998 | oo, 2434 | e 150,170 | oo 268,602 | ..o 60,662 | ....coovvrerins (60,662) | ...ooooreeiirniiieniinnne 0

5. Subtotals

20040+0Prior 288,433 784,583
6. 2005 [ 20,9, SO T .0, SN ST D00, O P D0 T IR 5139 | e 5139 | D0 T [ 50,748 | oo 140,366 | ..oocooivrrrinnns 191,114 | .0, ST P D00, SO I XXX
7. Totals | 495484 | .....coovvvrrnnn 376,324 | ..o, 871,808 | oo 72122 | v, 15,242 | oo 87,364 | oo 484,308 | ..o 62,590 | ..o 428,799 | .ovvvrrnnnnd 975,697 | oo 60,946 | ....ocovvvrerenn. (G LG | P — (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. 276,909
1| R 12.3 % [2.0.ccceiecrrnnn (17.5)% [ 3.0 (0.6)%
Col.113,Linel7
Linel8

Al (1.8)%




saerentirsperberznsore THEMEDICAL ASSURANCE(COMPANY, INC.
SUPPLEMENTALIEXHIBITSIANDISCHEDULESIINTERROGATORIES

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

1. WillithelTrusteediSurplusiStatementibelfilediwithithelstatelofidomicilelanditheINAICiwithithisistatement?

Response

NO

2. WilllSupplementiAitolSchedulelTi(MedicaliMalpracticelSupplement)ibelfilediwithithisistatement?

YES

Explanation:

BariCode:

* 333 9120054900000 3 =«
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OverflowPage
NONE

Sch./APart2
NONE

Sch./APart[3
NONE

Sch.BPart1
NONE

Sch.BPart(2
NONE

Sch..BAPart1
NONE

Sch. BAPart2
NONE

20,[E01,[E02, EO3
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saerentorseperbersozusoine 1 HEMEDICAL/ASSURANCECOMPANY,INC.

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)
Bonds(llU.S./Government
31359M TP 8| FANNIEIMAEIIIIIIIOT/02/2014015.125........ocoveveeveisesiesiseiseveeise e ssssssssssessesssens | avvessessens | erveend 09/27/2005...... GOLDMANISACHS........coeieieiterie ettt 2,035,530
3133XC ET 6|FEDIHOMEILNIBANKIIIIIO7/26/200603.450..........c0ccvevrieiesiessessiessesssssssssssssssssssnns | evressensens | eeveend 07/05/2005...... MORGANIKEEGANI&ICOIINC.... ...3,740,000 | ...
3134A4 VC 5|FREDDIEIMACIIINININO07/17/201504.375... 09/08/2005...... MERRILLILYNCH................ ..2,483,150 |...
0399999. TOtaITIIBONASTIIU .S IGOVEIMMENE. . ..t estsetsetseseersessessessssesessessesssessess et ssssesess s ses s e s ses s seesees et e o2t ee8ses8enEenseeEtensensans | o41s8enssessesseesessteesessesEoessesEeeEeeE a8 oee s eeE e e e R AR A et R e e s n b en bt nten st 8,258,680
Bonds(IIPoliticallSubdivisionslofiStates
311315 PG 4|FARMINGTONIMINNIINDPTI02/01/2018115.000.........c.crerereeereerereeesreeseesessseneeeneenens | eveevesnrenns | eeveees 07/11/2005...... RYANIBECKIBICO.......o.oeeeeeeceeeectereeseesesesseesssesessssssssssssssssssssssssssesssssns | eossessssssssssssssssmssssssssssnss | sessssssssssessanens 2,276,049
543706 CE 3 |LORAINIOHIOICITYISCHIDI12/01/2012005.000.........c0coevveeeeeereveereseereiesesesisessseenens | cvvevverinnes | ceveees 09/30/2005...... BANKIAMERICA..........oooeevieeectseetetee et
56516P DU 4 |MAPLEIGROVEIMINNIIII02/01/201815.000.........cceveveerieiereieercreeisiessessseesesiesenees | cvevverienes | eeveees 09/07/2005...... COMMERCEIBANK...........ouetivieiiieiieieteee et
197895 BH 7|COLUMBIAIMOILIBRIDISTmO03/01/201715.000.. 09/22/2005...... PIPERIJAFFRAYIINC.
199491 RH 6|COLUMBUSIOHIOmmImm09/01/201915.000... 09/13/2005...... DAINIRAUSCHER.......
586145 NG 5| MEMPHISITENNIIIIII10/01/201815.000......... .. 08/30/2005...... LEHMANIBROTHERS
280785 NR 3| EDINBURGITEXICONSIINDPI02/15/2020005.000.........c0ceuerrereerieirerrereesiesesiessesiens | evvenrensens | eeveend 08/29/2005...... DAINIBOSWORTH.......covuitieteiceteeise sttt ssssssaes
833170 HX 4|SNOHOMISHICNTYIWASHISCI12/01/201705.250........ccererreerereeriesissiesissessisenes | everianriens | eeved 09/14/2005...... DAINIRAUSCHER........cooitiiiteiietecteti sttt sttt snsnaaes
2499999. TOtallIBONASTIIP Ol CAIISUDIVISION. ... ...ttt ettt stttk s sttt ee et es e s s s st e st s sensedans e4es et eesesse s et esee s s s et e ses o8 ee s s e E et deE e e s et s a0 f et et E A E ettt st st
Bonds(lISpeciallRevenuelandiSpeciallAssessment
341602 YJ 3|FLORIDAISTIDEPTIMGMTISI09/01/201905.000.......00ccumvmeerereereieeiseeeisessesssessenaes 08/25/2005...... BEARISTEARNSI&ICO
452226 4W 0| ILLINOISISTISALESITAX106/15/202015.000..... 09/07/2005...... (]2 ={ 0 I
45505T AE 1|INDIANAISTIHSGI&ICMNTY101/01/201614.100..... 09/23/2005...... MORGANIKEEGANI&ICOIINC............
45505T AG 6|INDIANAISTIHSGI&ICMNTY101/01/201714.150..... 09/26/2005...... MORGANISTANLEYIDEANIWITTER..
45505T AH 4|INDIANAISTIHSGI&ICMNTY107/01/201714.150..... 09/26/2005...... MORGANIKEEGANI&ICOIINC............
45505T AJ O|INDIANAISTIHSGI&ICMNTY101/01/2020104.300..... 09/26/2005...... MORGANIKEEGANI&ICOIINC
575577 GE 5|MASSACHUSETTSIBAYITRANI07/01/202015.000 08/25/2005...... RAYMONDIWAMES.................
60412P AZ 3|MINNESOTAISTIMUNIPWRIAI10/01/2021115.250...... 09/15/2005...... DAINIRAUSCHER...
645918 AK 9|NEWIJERSEYIECONOMICIDEI03/01/2012115.000. 09/22/2005...... DAINIRAUSCHER...
649716 R6 6|NEWIYORKINIYICITYITRANI05/01/203003.810.... 07/18/2005...... LEHMANIBROTHERS
650013 T2 1|NEWIYORKISTITWYIAUTHIHI04/01/2019115.000.. 08/30/2005...... GOLDMANISACHS.........
65888M 4V 0| NORTHIDAKOTAISTIHSGIFI07/01/201114.000 09/22/2005...... CITICORPISECURITIES.
79560Q AP 3| SALTILKICITYIREFIAIII10/01/201705.000........c00cerereerierreriessesiresesssssesisessessesssnsas | sevsesssssees | eeean 07/08/2005...... RYANIBECKIICO.......ocvevreiieeieiesiesssesiesssssssisesssssssssss s
31297S ZP 3| FGIA370500mIn08/01/203505.000..........cceveerrriereerirersessssessessssesssssssssssssssssesens | svsesssnssens | aeseens 08/24/2005...... NOMURAISECURITIESIINTERNATIONAL,IINC
31395V RC 5| FHRi29861GCHmm08/01/2010004.500.........cccoveeenes 07/06/2005...... BANKIAMERICAL......coooiiitsitsiissesisst st sssssss s enssensesessensssensenss | nessessasssessensansonssansensansanss | seens ..1,989,735 |...
3199999. TotalllIBonds IS PECialIREVENUE I S PECIAIIASSESSITIENES. .. .. veuvsreerssrssrrsssssrsssssessesssesssssessssssessessesssessessessessanssessessass | sesessesssessessessasssessessessoesaessoesaessnsseesassoesaessenssnsanssesseessesessessesssnesesseeessansseeentanssestensentansasssensansnssentsnsnssnss | anssessossesssnses 19,172,981
BondslllindustriallandiMiscellaneous
00441R AJ 6|ACERVI20011RV1IENIIN09/20/202108.700........ccceuereerererereerererseressssssesseseesessesenss | sreseesesenns | erenead 08/26/2005...... CAPITALIZEDIINTEREST .....ooveevevieiieieisetesietestesesesses s ssssssesssssssssesns | evsessssssssssssssssssssessssesesss | svessessessesossesssossassnes 371
031733 AQ 1|ARCI2004010B10144A11106/25/2032015.000...........cooevveereeeererrereeseresssessinssssssssenssnsenss | evesssnsens | eeveess 09/28/2005...... DIRECT ... ettt sessss st stes s sessss s ssssssssssssss s ssnssns | snssessssssssssssssssnsssssssssssnss | sesssessssssessnens 1,022,267
07387B AE 3|BSCMSI20050PWRIIA2MII0/01/201004.735.......coomveeirrerreeeiieiseniisseessesssensssesns | eesveesssnns | coneens 09/14/2005...... MORGANISTANLEYIDEANIWITTER ..ottt vessesssseses | eevvesseeseessesssssessssssessessenss | seees \
12669F J8 7|CHWLI1200401312A10001005/01/200705.000..........0cvuereeveereeiseeiiesseseseiesseeeseseessesees | evvevsenrens | eeveesd 08/18/2005...... UBSISECURITIES.......coiteieieeteicteveete e ssssaessssssessssans | sessesssssssssesssssessssssessessenss | eees
12560P DB 4 |CITIGROUPINCIIIIN2/15/201004.750.........cooeoeeeeerereereeieereessseeseeesessessssssesesnsns | soesasssinnes | eoeenee 08/16/2005...... FIRSTITENNESSEE..........oo ottt sesssssasssens | saesesssisseesasssessssssessesassaens | svees
172967 CX 7|CITIGROUPIINCIIIIIIO5/18/2010M3.951.......oeiereeierereiesieiesesiesseseessessssssessessans | srenssssenss | eovenes 09/26/2005...... VARIOUS ...ttt sss bbb ssssssssessenans | svssssessessessessssssessesssssansas | ooves
172850 BB 4|CITRVI19990ABIIIII0T/15/200908.717 ....ovvervrreerrereeieisessseseisessesssssesessssesessens | ssesssssienss | eovenes 09/15/2005...... CAPITALIZEDIINTEREST ..ottt ssssssessssessessssssesssssns | sessessssssessessssssssssssessensnnss | seens 6
22541L AB 9| CREDITISUISSEIFBIUSAII1/15/2011006.125...........coeveeeercieeirreieeeiessessisssesseens | evvevisssens | eeveend 07/22/2005...... FIRSTITENNESSEE..........c.ooiieicesitessceese et sssssesssssens | sressssssesessessesssssssssesssssns | sves .908,223 | ...
22540A ES 3|CSFBI19971C2IA3MIIN1/11/200706.550.........000cvvrvrierieriesieisessssisesesessssssessessesens | eveensensens | eeveens 08/12/2005...... MERRILLILYNCH......coooiiiviiierisnsieissssteissisise st sse s ssessssssenss | sessessssssessessssssssssssessensnnss | sens ...5,030,738 | ...
225458 PD 4|CSFBI2005IAGE11B3IFLTRI06/25/2012117.330.........ceverrveveererresmernsessesesessssssessesesss | avsesssnsens | veveens 08/30/2005...... DIRECT ...ttt sttt ssss st sssassssssnssns | sessessssssessessassensssnsessensanss | seees .378,385 | ...
301965 CH 0|FFCAI2000011B1144AIIN08/01/201908.180..........cuvevvereerirerrerssssessissiessessssssssssssssssssens | evsesssnsens | veveens 08/01/2005...... DIRECT.....cccovvvrennee
319963 AF 1 |FIRSTIDATAICORPORATIONI11/01/201105.625.........coeeveererererrieeereieeseissieseeienes | cveiveieenes | eeveees 08/02/2005...... FIRSTITENNESSEE...
302570 AK 2 |FPLIGROUPICAPITALINC.I09/15/200817.625.........c.oevrerrrreerererrereereeresessssessseenens | eververinies | eeveees 08/22/2005...... BANKIAMERICA.........
396789 JU 4|GCCFCI20051GG3IA4IIN12/01/2014M4.799.......c.cvoevieeieneieersesiseisseiseeesesisessssisiens | ceevsensinns | eeeens 07/15/2005...... BEARISTEARNSI&ICO...
36228C TH 6|GSMS120041GG2IAGIIIIO7/01/201415.396........ccvvererrerrrererisnsisessseisesisesssensssssssnsss | cevssesssnss | ensens 09/26/2005...... GOLDMANISACHS.....
36228C VU 4|GSMSI120051GG4IA4AMIN05/01/201514.751.. OO IO D 08/04/2005...... GOLDMANISACHS.........
393505 FK 3|GT01995011B20IIN04/15/2025M9.200..........ccoucvereeeeieeeeseieieereseseese e seeseeseees CAPITALIZEDIINTEREST
393505 SK 9| GT1199701IM1MIININ03/15/202707.220 CAPITALIZEDIINTEREST
393505 UW 0| GT1199704IM1IIIII03/15/202317.220 VARIOUS.......ccovvvererecrennas
393505 VY 5|GT11997050M 11 1/15/202216.950 CAPITALIZEDIINTEREST
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ShowlalllLongl TermiBondslandiStockiAcquiredibyithelCompanyiDuringithelCurrentiQuarter
1 2 3 4 5 6 7 8 9 10
Paidifor NAICIDesignation
CusIP Date Numberiof Accruediinterest orlMarket
Identification Description Foreign Acquired ShareslofiStock ActualiCost ParlValue andiDividends Indicatori(a)
225458 4G 0|HEMTI200504IMATIIII01/01/203615. 70 .....coocvovcvecieeiereie e seseessessessesiessenaens | cveesaesianns 09/20/2005...... | FIRSTIBANK.......eiuiieitieictcicitc ettt sssses s st essss s bssssssessans | sbessssssessssssssssnsssssssssans | eetessesssessessnes 2,499,995 | ....ccoververnnes 2,500,000
437076 AM 4 |HOMEIDEPOTIINCIIINLO08/15/201004.625... 08/15/2005 HSBCISECURITIESILIMITED ....2,002,440 |. ...2,000,000
441812 GA 6|HSBCIFINANCEICORPIIIN08/01/201016.375 08/16/2005 FIRSTITENNESSEE... ...1,069,990 |. ...1,000,000
456606 CF 7|INHELI20010IAIMV2IFLTRII07/25/200604.980..........cceveeveveriseieiesesiesssessessessessenss | ers 07/25/2005 ...1,424,038 |.
52519S AW 3| LABMHI20020A1B201m11/15/2026011.018.... 09/15/2005 e b e s st naes | eesestens et st ssentens | sresssesinn st sias
52108H FK 5|LBUBSI20010C3IA1IIINI2/11/201006.058..........ocvcverreieciieeeieseeseteseeees s sesiesinans | e 08/12/2005 WACHOVIA/FIRSTIUNION.........coovveitereieeeseere e
52108H MU 5 |LBUBSI20020CAIASIIIN09/11/201204.853.........ooeveeveeeeeeerreesereeeseseesessesessessasssennens | eeee 07/15/2005 LEHMANIBROTHERS.......coooieieeeecteeeeeeseeees ettt sesssessnssennens
52108H 6S 8|LBUBSI20050CSIATIIIIIO3/11/201004. 741 ......cocveveeeeeeveereee et vessisnees | avreensiinans 08/15/2005 LEHMANIBROTHERS..........coeterieieteee et
52517P VM 0 |LEHMANIBROTHERSIHOLDINI11/30/201004.375........covevevereerriieiiercereeesesvesiesenees | eveevriinenas 08/16/2005 LEHMANIBROTHERS.........ocoeieicieieteee et
526057 AQ 7|LENNARICORPI144Ammm10/01/201005.125...... WACHOVIA/FIRSTIUNION. ...ttt
600388 AB 8|MILLERIBREWINGICOmNL08/15/201315.500.... UBSISECURITIES
86358E FT 8|SAILI20031BC120IMBIFLTRI04/25/2028118.830.........ccoveevrerrremereereereerereeererenssneensenns | eveereniens | eereend09121/2005..... [DIRECT .ottt ettt
86358E GG 5| SAILI2004110BIIININ04/25/202516.000
86359A CT 8|SASCI20020HF21B20FLTR07/15/2032115.830
86359D LX 3|SASCI20050S4IAIIIN09/01/200814.500....... LEHMANIBROTHERS
865622 AB 0|SUMITOMOIMITSUII144Amm07/15/2049015.625... 07/15/2005 UBSISECURITIES.......ooiieieieeeiieieses sttt
896047 AE 7| TRIBUNEICOMIIIIIN08/15/2010004.875...... 08/10/2005 CITIGROUPIGLOBALIMARKETS
907818 BA 5|UNIONIPACIFICICORPII11/01/200817.250. 07/19/2005 MORGANISTANLEYIDEANIWITTER .
929766 AB 9| WBCMTI20020C10A20011112/01/200915.681... 08/01/2005 GREENWICHICAPITAL. ....5,114,063 |. ...5,000,000
4599999. TotallllBondslllindustriali&iMiscellaneous.. ..61,125,664 |. 60,401,622
6099997. TOtAIIIBONASIIIPAMIS.........cvevectettit ettt et et et ettt et sssesstsseeesseseesssssereesesesessasesessesesesssesessesesesssesessesesesseesessesesesans | o4sesesessesesessssesessesesessssesessesesesassesessesesesassesesseseseses et s e sehes e s et s aeseh e e s et s e se b et et snt et e et et essntessssesesenntesssnnass | besnsesessesens 102,418,896
6099999. TORAIIIBONGS.......cvoeeeceeeicee ettt es it st ssesssssssssssssessesssssenssnssessenssnssnssnssnssnssessens et e sseesessssssessessanssessessensanssessensans  odsessessisssessessessssssessessossaessossonsansanssaesansnsseesans et e ssees e teesses st et ssessessanssessansansessentensnssnssansntansssstansansanss | aessessnsansans 102,418,896
PreferrediStocks(llindustriallandiMiscellaneous
313586 79 4| FANNIEIMAEIFLTR......oouoveoieceeeeeeeee ettt esesstcsesstsstesesssees st ssssssnssss s ssensesssnssnssnes | ersesssssanes [.......00/28/2005...... [ GOLDMANISACHS.......oooooveeeeeseecesesseesecesssssssssessssssesseessssssssssesssssssseeeessssss | eessssssssseessassssseseessssnseeess | cosssssssaneesesseas 4,380,940
6399999. TotallllPreferrediStockSIIINAUSTIAIIGIMISCEIIBNEOUS. ....... ... cvevereeiiesie ettt sttt ettt et bsetsse st e st estesses st essessesseassse etsstsssossesssssssesesseessses et eet st et se b et eesss e e s e s es st ee s et e b ee b s st ee s et et e et et see st en bt et e st st s ntentansessntenensessstenss | betsssessessssansa 4,380,940
6599997. TotallllPreferrediStockslliParti3
6599999. TotallllPreferrediStocks...................
7399999. TotalllPreferrediandiCommoniStocks........
7499999, TotallliBonds,IPreferredlandiCOMMONISIOCKS. ..........cviieiiieiieeieiieieie ettt ettt sses st essesssssetessessasas 4assesssssssessesassessassessesassesses et aeses e st ee s b e s e se et e s s e E e st et et e st se A s et s n et s e st ettt ssentes et ansesantntansansns | nesassessesnsan 106,799,836

(a)IFortallicommonistockibearingtheINAICImarketlindicatorl"U"lprovide:lthelnumberiofisuchlissues................ 0.
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0 Current Foreign Bond Desigl
r PrioriYear Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current OtheriThan Total Foreign Adjusted Gain Gain Gain Stock or
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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) | BJ/A.C.V. | DisposaliDate | Disposal Disposal Disposal |DuringlYear| Date (a)
Bonds(IU.S./Government
31359M QZ 9| FANNIEIMAETIIIIIIIIIIIIT2. 125. . ....09/12/2005 | LEGGIMASON........coovmmrrerenrens [ o 247,355 250,000 | ............. 246,728 248,369 B (1,014) | ......... (1,014) | ....... 4,840 | 04/15/2006 | 1.........
31359M TP 8| FANNIEIMAEMIIIIIIIIIIIIITS. 125. . ... .09/29/2005 | BANKIAMERICA.........cocooommvvees [ worrrrrernne 2,033,820 2,035,511 B - (1,691) | ......... (1,691) | ...... 25,056 |01/02/2014 | 1..........
3133MQ ST 2| FEDERALIHOMEILOANIBANKIIIIITII. 00 ...|.08/15/2005 | MATURITY .....ovorrrrrrrcernnnenns 900,000 900,000 . 0. 27,000 |08/15/2005 | 1..........
36202B NJ 0| G201293mmmmmimmimimm10.500.... ... .09/01/2005 | MBSIPAYDOWN ..163 163 0 11 [04/01/2019 | 1..
36202D KY 6| G20301100mmmmmimimimiz.500. ... .09/01/2005 | MBSIPAYDOWN 973 973 . 0 49 103/01/2030 | 1..
36224L QA 8| GNI331749DIIIIIImImIII7.500.. ... .09/01/2005 | MBSIPAYDOWN [ .217 217 . 0 11 109/01/2022 | 1..
36224P ML 9| GNI334363DIIIIIimim7.500. ...|:09/01/2005 | MBSIPAYDOWN........cocommrvemine [ wermrrennne ..621 621 0 31 106/01/2020 | 1..........
36224Q XR 2| GNI335588IHIImImimimmi7.500. ... :09/01/2005 | MBSIPAYDOWN........cocommreennee [ wermereennne ...360 360 0 18 [01/01/2020 | 1..........
36224U 5Z 6| GNI3393640IImIIIIIIIII7.500.. ...|.09/01/2005 | MBSIPAYDOWN .78 178 . 0 9 109/01/2022 | 1..
36206E 3N 3| GNI409505IIIIIIIIIIIIILT.000. ...|.09/01/2005 | MBSIPAYDOWN 62,572 62,572 . 0 [ 3,010 | 04/01/2024 | 1..........
36208T 4W 7 | GN460837IIIIIIIimi7.000 ...|.09/01/2005 | MBSIPAYDOWN 9,681 9,681 . (V1 I 438 09/01/2027 | 1..........
36201Q 2C 6| GNI59037 IIIIIIIIIITIIS.500.. ...|.09/01/2005 | MBSIPAYDOWN 83,464 83,464 . 0 3,500 |04/01/2032
36200K UE 5| GNI603681IIIImiiimimiim5.500. ...|.09/01/2005 | MBSIPAYDOWN 36,006 36,006 . (VN - 1,269 |11/01/2032
36290S QF 1| GNI616154IIIIIIIIIImIITS.000. ...|.09/01/2005 | MBSIPAYDOWN 29,159 29,159 . 0 990 |12/01/2032
36201T KE 6 | GNMAIPLI592593MIMImIIIII6.000 ...|.09/01/2005 | MBSIPAYDOWN 70,551 70,551 . 0 2,919 {09/01/2032
36213C P2 0| GNMAIPLI55044 1mImiiimii7.000. ... .09/01/2005 | MBSIPAYDOWN 35,573 35,573 . (VN - 1,617 |09/01/2030
36215N R4 8| GNMAIPOOL:#1140107mmmmimm10.500.... | ...{.09/01/2005 | MBSIPAYDOWN USSR IO 26 26 . 0 2 [10/01/2015
36202D LW 9| GNMAIPOOL:#12304 17 500...... ... :09/01/2005 | MBSIPAYDOWN.........ccommreemnee [ werrereennne 25,973 25,973 . (V] I 1,294 | 04/01/2030
36220S DR 4| GNMAIPOOLI#12864120mmimim10.000.... | ... [.09/01/2005 | MBSIPAYDOWN........ccccrmreens | eoremmememmmeemssmeennnees | ovveesssseessnsesenes 3 3 . 0 02/01/2020 | 1..........
36200Q JM 7| GNMAIPOOLI#1569168IIIIIIIGNY6.500.. | ... | .09/01/2005 | MBSIPAYDOWN T 117,934 117,934 117,934 . (V] I 5,420 | 11/01/2016 | 1..
36225B HE 1| GNMAIPOOLI#17811290miimmi7.000..... ... :09/01/2005 | MBSIPAYDOWN........cocommrvernne [ wermerrennne 1,694 1,694 1,694 0 81 103/01/2028 | 1..........
36215K 2A 7| GNMAIPOOLI#1376690mium10.500.... | ... [.09/01/2005 | MBSIPAYDOWN.......cccccrmmrens | cervmmerernneriinneiinnens | ovveevesseeseneneens 54 54 54 0 4 103/01/2014 | 1..........
36220W KJ 5| GNMAIPOOL:#290197Imimmimmg.500..... ...|.09/01/2005 | MBSIPAYDOWN ..126 126 126 0 8 |08/01/2020 | 1..
36223E 7H 1| GNMAIPOOLI#3060961IIIIIIiT8.500..... ...|.09/01/2005 | MBSIPAYDOWN 2,475 2,475 2,475 0. 07/01/2006 | 1..
36202D MT 5| GNMAIPOOL#307 M7 .500....... ...|.09/01/2005 | MBSIPAYDOWN 8,263 8,263 8,263 0. 07/01/2030 | 1..
36223H 4U 8| GNMAIPOOL#308735mmimmimig.500..... ...|.09/01/2005 | MBSIPAYDOWN 1,840 1,840 1,840 0 08/01/2006 | 1.........
36223H 6B 8| GNMAIPOOL#308766mmimmimmi7.500..... ... .09/01/2005 | MBSIPAYDOWN.........ccommrvermnns [ corrrrernne 4,080 4,080 4,080 0 09/01/2021 | 1..........
36223M GH 3| GNMAIPOOL#311700mmimmimm8.500..... ...|.09/01/2005 | MBSIPAYDOWN I ..584 584 584 0 08/01/2006 | 1..
36223N 5G 5| GNMAIPOOL#313247mmimmiimg.500..... ...{.09/01/2005 | MBSIPAYDOWN.........ccommrvermnne [ worrrreennne 133 133 133 0 07/01/2006 | 1..........
36223Q 7D 3| GNMAIPOOLI#3150920mmimmmir8.500..... ... .09/01/2005 | MBSIPAYDOWN.........ccommreenane [ wermereennne ...801 801 801 0 09/01/2006 | 1..........
36224H E9 3| GNMAIPOOL:#328760mmimmiiig.500..... ... .09/01/2005 | MBSIPAYDOWN I ..567 567 567 0 04/01/2007
362067 VY 3| GNMAIPOOL#375310mmmimiit0.000..... ..{:09/01/2005 | MBSIPAYDOWN........cooomrrernne [ eormmeemmeremnernensneens [ coreesnneesneeesn 86 86 86 0 6 |07/01/2007
36205R MA 2| GNMAIPOOL:#398253mimiimi7.500..... ...|.09/01/2005 | MBSIPAYDOWN 1,709 1,709 1,709 0 86 | 04/01/2025
36206A LZ 4| GNMAIPOOLI#4054441mmmimmmir9.000..... ...|.09/01/2005 | MBSIPAYDOWN ..458 458 458 . 0 28 | 01/01/2024
36209P NT 0| GNMAIPOOL#4775020m1ie.500..... ...|.09/01/2005 | MBSIPAYDOWN 160,465 160,465 160,465 . 0 [ 7,187 |06/01/2027 | 1..
0399999. TotalIIBONASIIU.S.IGOVEIMMENL. ...v...rrersseeeaereeeess s ssss s st 3,837,964 | ......... 3,806,789 0 3,840,669 0 (2,705) | ......... (2,705) | ...... 85,888 |...... XXX |
BondslliPoliticaliSubdivisions(ofiStates
362460 QU 4 | GADSDENIALATIIIIIIIIIIDIS.000........... [...].09/07/2005 | DIRECT...co..orsccrseeesscesscesses | ecerseees 582,820 575,000 575,000 N 7,820 | ... 7,820 |...... 32,024 |08/01/2014 |1FE......
2499999. TotalMBondsIIPOltiCalISUDIVISIONS. ..ot 582,820 575,000 0 575,000 [\ 7,820 | ..., 7,820 |...... 32,024 ... XXX..... | .XXX...
BondsllISpecialiRevenuelandiSpeciallA ment
040649 GJ 8|ARIZONAISTITRANSNIBRDIEXCISEITAXI] ... [ .07/01/2005 [ MATURITY ...oovvrvrrrrrimnninnenes | eevemneeeieneeisnneisnnnes | veeeeens 1,000,000 1,000,000 07/01/2005 | 1FE......
040649 FB 6|ARIZONAISTATEITRANSP.ITAXIREV.I6| ... | .07/01/2005 | MATURITY... UV SOOI [T 3,000,000 3,000,000 07/01/2005 | 1FE......
79875E CY 9|SANIMARCOSICALIFIPUBIFACSIIII4.7] ... | .09/07/2005 | DIRECT 780,780 780,000 08/01/2013 | 1FE......
80218M DX 6| SANTAIFEISPRINGSICALIFICMNTYIDEV ...|.09/01/2005 SINKINGUFUNDUREDEMPTION . 45,000 45,000 09/01/2008 | 1FE......
873825 CK 7| TAHOEIFORESTICALIFORNIAIHOSPIII ... | .07/01/2005 | SINKINGIFUNDIREDEMPTION|............ 20,000 20,000 07/01/2009 | 1FE......
249301 CT 7|DENVERICOIURBANIRENEWALIAUTHITA ...|.09/01/2005 | SINKINGIFUNDIREDEMPTION| ............ 75,000 75,000 09/01/2007 | 1FE......
80207G AD 9| SANTAIFEIMFHIBITXBITUIIIIINTG.710.. | ... | .08/01/2005 | CALLIBYIISSUER100.000 5,000 5,094 08/01/2012 | 1FE......
232286 BG 8| CUYAHOGAICNTYIOHIOIREVIFLTRIINNZ| ... | .07/18/2005 | MORGANIKEEGANI&ICOIINC | .....cvvvvveermvreeeien | evrrirnne 5,000,000 | .......... 5,000,000 5,000,000 01/01/2036 | 1FE......
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592190 GU 0| METROINASHVILLEITNIAIRPORTIIMIS.C ... | .07/01/2005 | MATURITY 540,000 540,000 552,987 | ... 540,000 . 0 | 27,000 |07/01/2005 [1FE......
41315R FK 5|HARRISICNTYITEXIHEALTHIFACSIDEVI| ... |.08/11/2005 | MORGANIKEEGANI&GICOINC | ....ooovvvvvvrivrriiians | cevvnenns 5,000,000 | ......... 5,000,000 .5,000,000 5,000,000 . 0 | 33,104 | 12/01/2039 | 1FE......
392641 KD 7| GREENIBAYIWISIIIIIIMIIIITR.450......... ...|.09/21/2005 | DIRECT. 742,275 750,000 750,000 B - (7,725) | ......... (7,725) | ...... 16,589 |05/01/2006 | 1FE......
3136F6 4A 4 | FANNIEIMAEMIIIIIIIIIIITS. 750... ...|.07/28/2005 | CALLIBYIISSUER1100.000....... 2,000,000 2,000,000 | ..........1,998,000 | ..........1,998,000 | ...oooovervreimerree | corrrrerreeen38 | v | ceveieeeereeenn 38 [ e [ e 1,998,038 | ...eeeoereenes | cevreeens 1,962 | .......... 1,962 |...... 28,750 |04/28/2015 | 1..........
3M371K 4K 4| FGI2547 26MmmimimimimTs5.500... ...|.09/01/2005 | MBSIPAYDOWN 82,170 82,170 82,170 . (V] I 3,009 [10/01/2032 | 1..
31296L UE 9| FGIA12381mmimimii5.000.. ...|.09/01/2005 | MBSIPAYDOWN 92,979 92,979 92,979 . 0 3,251 | 04/01/2033 | 1..
31296L ZH 7| FGIA12544mmimimiims5.000.. ...|.09/01/2005 | MBSIPAYDOWN . . 58,525 58,525 58,525 . 0 2,021 {01/01/2033 | 1..
31296S WL 6 | FGIA1785 15,500, ...|:09/01/2005 | MBSIPAYDOWN........cocommrvemans [ wermrrennne 69,411 69,411 69,411 . [V I 2,566 |07/01/2033 | 1..........
31297A P6 5| FGIA23145Imimimiii5.500. ... :09/01/2005 | MBSIPAYDOWN........coommrrermnee [ wermereennne 61,102 61,102 61,102 . 0 2,275 |02/01/2034 | 1..........
31297F J5 3| FGIA27484IIImiimme.000.. ...|.09/01/2005 | MBSIPAYDOWN 79,690 79,690 79,690 . 0 3,234 |08/01/2034 | 1..
312978 ZP 3| FGIA37050mImimimimiE5.000. ...|.09/01/2005 | MBSIPAYDOWN 1,975 1,975 1,975 . 0 8 |08/01/2035 | 1..........
312963 WK 3 | FGIB11550mImimimiL5.000, ...|.09/01/2005 | MBSIPAYDOWN 380,900 380,900 380,900 0 11/01/2018 | 1..........
312967 6K 3| FGIB15374mImmimimimT5.000.. ...|.09/01/2005 | MBSIPAYDOWN 286,320 286,320 286,320 0 03/01/2019
31292H Q3 1| FGICO1374MIIIIIIIIIIITG.000 ...|.09/01/2005 | MBSIPAYDOWN 25,233 25233 25,233 . 0 07/01/2031
31292H UP 7| FGICO1490mmImimimim5.500 ...|.09/01/2005 | MBSIPAYDOWN 148,243 148,243 148,243 . 0 07/01/2032
31292H YU 2| FGIC01623MmImiiimimis.500.. ...|.09/01/2005 | MBSIPAYDOWN 346,086 346,086 346,086 . 0 04/01/2033
31287P E2 5|FGIC63753MIIimimiime.000.. ...|.09/01/2005 | MBSIPAYDOWN 8,266 8,266 8,266 . 0 06/01/2031
31288A X2 6| FGIC72497IIIimimiiime.500.. ... .09/01/2005 | MBSIPAYDOWN . . 35,370 35,370 35,370 . 0 03/01/2031
31294) G9 3 | FGIEQ0224IIIIIIiIe.000 ... :09/01/2005 | MBSIPAYDOWN.........ccommreemnee [ wermerrernne 35,935 35,935 35,935 . 0 03/01/2008
31294K FN 0| FGIEQ107 3mimimimiii5. 000, ... :09/01/2005 | MBSIPAYDOWN........cocommrremnee [ wormreennne 21,227 21,227 21,227 0 05/01/2016 | 1..........
31294K M5 1| FGIEQ1280mmimimii5.000.. ...|.09/01/2005 | MBSIPAYDOWN . . 106,132 106,132 106,132 0 07/01/2017 | 1..
31294K WD 3| FGIEQ1544Iimimiiii4.500. ... :09/01/2005 | MBSIPAYDOWN........cocommrremnee [ wermerrennne 32,219 32,219 32,219 0 09/01/2018 | 1..........
3128GJ 2E 6 | FGIE8257 3Mmmimiiiime.000 ...|.09/01/2005 | MBSIPAYDOWN 6,819 6,819 6,819 . 0 06/01/2015 | 1..........
3128GY MX 9| FGIE93974mImimimiimi5.500.. ...|.09/01/2005 | MBSIPAYDOWN 103,087 103,087 103,087 . 0 09/01/2017 | 1..
3128H3 LP 4| FGIE957 34MIIIIIIIIIIIII5.000.. ...|.09/01/2005 | MBSIPAYDOWN 98,227 98,227 98,227 . 0 10/01/2017 | 1..
3128H4 XR 5| FGIE96988IIIIIIIIIIIIIIT5.000.. ...|.09/01/2005 | MBSIPAYDOWN 84,161 84,161 84,161 . 0 02/01/2018 | 1..
31283H S8 9| FGIGO1443MIImIIIIIIIIITG.500. ...|.09/01/2005 | MBSIPAYDOWN 89,681 89,681 89,681 . 0 10/01/2031 | 1..........
31283H S9 7| FGIGO1444mmImImiimiiTe.500.. ...|.09/01/2005 | MBSIPAYDOWN.........ccommrvermnne [ worrrrernne 30,912 30,912 30,912 . 0 07/01/2031 | 1..........
3128MM BN 2 | FGIG18044mmmimimiimim4.500.. ...|.09/01/2005 | MBSIPAYDOWN . . 92,929 92,929 92,929 . 0 01/01/2020 | 1..
31282R 4E 1| FGIM8082 1 Imimimiiimii4.500. ...|.09/01/2005 | MBSIPAYDOWN.........ccommrvermnne [ wormrrrennne 121,006 121,006 121,006 . 0 01/01/2010 | 1..........
312825 AZ 5| FGIM80924mimimiimim4.500............... ... :09/01/2005 | MBSIPAYDOWN.........ccommreemnne [ werrerrennne 566,881 566,881 566,881 . 0 02/01/2011 | 1..........
31287P CQ 4 |FGLMCIPLIC6367 QuIIImIiie.000. ...|.09/01/2005 | MBSIPAYDOWN . . 8,186 8,186 8,186 . 0 04/01/2031
31288C M4 0| FHLMCH#C73979mummimmmine.000.......... ... :09/01/2005 | MBSIPAYDOWN........coommreernnee [ wermerrennne 53,752 53,752 53,752 . 0 08/01/2032
31288B LZ 4| FHLMCIC73044NIMIIIIImLe.000.. ...|.09/01/2005 | MBSIPAYDOWN 209,673 209,673 209,673 . 0 02/01/2032
31393M 72 0| FHRI12583INDIIIIII4.250. ...|.09/01/2005 | MBSIPAYDOWN 38,728 38,728 38,728 . 0 04/01/2009
31393N 2K 4| FHRI1258 31T DIImimiir4.500 ...|.09/01/2005 | MBSIPAYDOWN 7,661 7,661 7,661 . 0 07/01/2012
31395J R6 5 | FHRI28901ABIIIIIIIIIIIN3. 750 ...|.09/01/2005 | MBSIPAYDOWN . . 216,995 216,995 216,995 . 0 12/01/2010
31395L KX 8| FHR129200L AT, 000 ...|.09/01/2005 | MBSIPAYDOWN..........commrvermnns [ worerrernne 307,040 307,040 307,040 . 0 08/01/2014
31395P ZE 5| FHRI129291BENMIIIIIIIIIIT4.500.... ...|.09/01/2005 | MBSIPAYDOWN..........commrrerians [ corerrirnne 132,452 132,452 132,452 . 0 05/01/2010 | 1..........
31395T HU 1 | FHRI2964IN G4, 500 ...|.09/01/2005 | MBSIPAYDOWN . . 27,156 27,156 27,156 . 0 11/01/2010 | 1..
31395T HV 9 | FHRI2964INHImImmimimm4.750.... ...|.09/01/2005 | MBSIPAYDOWN.........ccommrvermnne [ worrrrernne 48,880 48,880 48,880 . 0 11/01/2010 | 1..........
31395V RC 5| FHR129861GCImmmimimmiim4.500.... ...1.09/01/2005 | VARIOUS.........coocveemmrecerrerinnes [ worerrennne 27,894 27,895 27,867 . 27 27 08/01/2010 | 1..........
31371K BL 4| FN125394 30mimimiime.500... ...|.09/01/2005 | MBSIPAYDOWN 10,242 10,242 10,242 . 0 02/01/2016 | 1..
31371K U4 1| FN12545030mimimimimis. 00 ... .09/01/2005 | MBSIPAYDOWN 171,750 171,750 171,750 . 0 09/01/2009 | 1..
31371K WK 3| FNI25455000 e 50 ...|.09/01/2005 | MBSIPAYDOWN 34,857 34,857 34,857 . 0 05/01/2032 | 1..
31371K 2V 2| FN1254688miimimiims.500... ...|.09/01/2005 | MBSIPAYDOWN 145,349 145,349 145,349 . 0 11/01/2022 | 1..........
31371L CD 9| FN1254868mimimiims.000... ...|:09/01/2005 | MBSIPAYDOWN........cocommvvemins [ wermrrennne 88,583 88,583 88,583 . 0 03/01/2033 | 1..........
31371L CE 7 | FN12548690umimimiiims.500... .1.09/01/2005 | MBSIPAYDOWN.......oocvomvrrees | corvrenens 56,133 56,133 56,133 . 0 04/01/2033 | 1..........
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31376K FW 1| FN1357581Imimmimimimis.000... ... .09/01/2005 | MBSIPAYDOWN..........commrvermnns [ worerrernne 45,885 45,885 .46,283 45,885 0 02/01/2019 | 1.eeorneeee
31380M MS 2| FNi444169mImimimimime. 00 ...|.09/01/2005 | MBSIPAYDOWN ..193 193 193 0 10/01/2028 | 1..
31380Y SL 5| FNi454223mmimmimiimie.000... ... .09/01/2005 | MBSIPAYDOWN.........ccommrvermans [ worrrrrernne 1,195 1,195 1,195 0 08/01/2027 | 1..cooneeee
31381B V9 7 | FN14561400miimmimiiime.000... ... .09/01/2005 | MBSIPAYDOWN 23,614 23,614 23,614 0 11/01/2028 | 1..........
31385J QV 3| FNI545968 IS, 50 ...|.09/01/2005 | MBSIPAYDOWN 38,949 38,949 38,949 0 01/01/2017 | 1..
31385W 2S 7| FNI555285IIIimime.00 ...|.09/01/2005 | MBSIPAYDOWN 43,773 43,773 43,773 0 10/01/2031 | 1..
31385X FK 8| FNI55557 0Mmimimiiimie.oo ...|.09/01/2005 | MBSIPAYDOWN 44174 44174 44174 0 11/01/2031 | 1..
31385X GQ 4 | FN15556070Iimimimi4.500... ...|.09/01/2005 | MBSIPAYDOWN 28,634 28,634 28,634 0 01/01/2018 | 1..........
31386S BW 6 | FNI5716530IIImimie.000... ...|.09/01/2005 | MBSIPAYDOWN 8,530 8,530 8,530 0 03/01/2015 | 1..........
31391P UV 6 | FNI672996(IIimmiimi5.00 ...|.09/01/2005 | MBSIPAYDOWN 75,959 75,959 75,959 0 07/01/2017 | 1..
31391W 5R 8| FNI679556IIIIIIIIIIIIIT5.000... ...|.09/01/2005 | MBSIPAYDOWN 38,851 38,851 38,851 0 01/01/2018 | 1..........
31400F PB 7 | FNI686318IIIIIIIimii5.000... ...|.09/01/2005 | MBSIPAYDOWN 70,804 70,804 70,804 0 10/01/2017 | 1..........
31400Q TN 3| FNI694557IImIImIImIIimI5. 50 ... .09/01/2005 | MBSIPAYDOWN 25,083 25,083 25,083 0 09/01/2032
31400R CF 6| FNI69497 Onmmmmiiimimim5.500... ...|.09/01/2005 | MBSIPAYDOWN 63,647 63,647 63,647 0 12/01/2017
31400Y FU 5| FNi1701379mumimmimimimi4.500... ...|.09/01/2005 | MBSIPAYDOWN 17,621 17,621 17,621 0 12/01/2017
31401B P66 | FNI7034451mIImmImiimi5. 00 ...|.09/01/2005 | MBSIPAYDOWN 433,291 433,291 433,291 0 01/01/2018
31401H UX 8| FNI708998ImIimiimimim5.50 ...|.09/01/2005 | MBSIPAYDOWN 161,525 161,525 161,525 0 01/01/2033
31401W G2 9| FNI72031700Imiimimi5. 00 ... .09/01/2005 | MBSIPAYDOWN 33,631 33,631 33,631 0 02/01/2018
31401X BJ 5| FN17210410ummimimime.000... ... :09/01/2005 | MBSIPAYDOWN.........ccommreemnee [ wermerrernne 101,009 101,009 101,009 0 07/01/2033
31402F DL 6 | FNI72740700mmmimiimiim4.500... ... :09/01/2005 | MBSIPAYDOWN........cocommrremnee [ wormreennne 70,442 70,442 70,442 0 05/01/2018 | 1..........
31403Y G6 4| FNI7617 21 umimimiimis. 00 ...|.09/01/2005 | MBSIPAYDOWN 34,257 34,257 34,257 0 01/01/2033 | 1..
31404B VC 3| FNI7639110mimimimi4.500... ... :09/01/2005 | MBSIPAYDOWN........cocommrremnee [ wermerrennne 57,330 57,330 57,330 0 10/01/2018 | 1..........
31404N WB 8 | FNI773842000miimimme.000... ...|.09/01/2005 | MBSIPAYDOWN 172,316 172,316 172,316 0 01/01/2034 | 1..........
31404R MD 6 | FNI7762560IIIIIIIIITS.50 ...|.09/01/2005 | MBSIPAYDOWN 203,651 203,651 203,651 0 12/01/2033 | 1..
31404U CL 2| FNI77867SIDIImIimim4.50 ...|.09/01/2005 | MBSIPAYDOWN 15,602 15,602 15,602 0 02/01/2019 | 1..
31404Y KL 5| FNI782499MImIIIImIIITI3.68 ...|.09/01/2005 | MBSIPAYDOWN 150,455 150,455 150,455 0 03/01/2034 | 1..
31405C HF 9| FNI785130M0Imiiimimim5.000... ...|.09/01/2005 | MBSIPAYDOWN 663,091 663,091 663,091 0 07/01/2019 | 1..eovneeee
31406W US 1| FNI8223931mmmmimimimim5.500... ...|.09/01/2005 | MBSIPAYDOWN.........ccommrvermnne [ worrrrernne 9,393 9,393 9,393 0 03/01/2035 | 1.....neeee
31406Y 4L 1| FN1824427mmimmimimim5.500... ...|.09/01/2005 | MBSIPAYDOWN 78,914 78,914 78,914 0 04/01/2035 | 1..
31379 Z2 5|FNMATPOOL#421161mmmmimime.500...... ...|.09/01/2005 | MBSIPAYDOWN.........ccommrvermnne [ wormrrrennne 1,180 1,180 1,180 0 10/01/2012 | 1..........
31379Q 2H 2| FNMAW#426576Iimiimimne.500.. ... :09/01/2005 | MBSIPAYDOWN.........ccommreemnne [ werrerrennne 10,782 10,782 10,782 0 07/01/2027 | 1..........
31388P XQ 9| FNMAW#610987IIiiimiime.000.. ...|.09/01/2005 | MBSIPAYDOWN 93,406 93,406 93,406 0 04/01/2016
31390L RG 3| FNMAG#649487IIImimiime.500.. .| ..{.09/01/2005 | MBSIPAYDOWN........cocommreermane [ wormerrennae 122,227 122,227 122,227 0 05/01/2032
31389V SD 0| FNMAIPLL#IF636916Iimiimie.500........ ...|.09/01/2005 | MBSIPAYDOWN 69,043 69,043 69,043 0 11/01/2016
31371K R3 7| FNMAIPLI254406IIIIIime.500. ...|.09/01/2005 | MBSIPAYDOWN 65,436 65,436 65,436 0 12/01/2031
31387N 2W 6 | FNMAIPLI589489Imimiimme.500. ...|.09/01/2005 | MBSIPAYDOWN 80,392 80,392 80,392 0 09/01/2015
31389N  4X 0| FNMAIPL#1630938IIIIIIIIT5.500 ...|.09/01/2005 | MBSIPAYDOWN 133,209 133,209 133,209 0 09/01/2016
31389P MP 2| FNMAIPL#1631366IIIImiimime.500.......... ...|.09/01/2005 | MBSIPAYDOWN..........commrvermnns [ worerrernne 2,117 2,117 2,117 0 03/01/2016
31400Y ET 9| FNMAIPL#701346IImImimimime.000.......... ...|.09/01/2005 | MBSIPAYDOWN..........commrrerians [ corerrirnne 104,460 104,460 104,460 0 08/01/2032 | 1..cooneeee
31359U ZR 9| FNMAIREMICI981W8IABIITIIIITITS. 87 ...|.09/01/2005 | MBSIPAYDOWN 32,329 32,329 32,329 0 04/01/2012 | 1..
31379R VS 4| FNMA#427 3250miiimimime.500............ ...|.09/01/2005 | MBSIPAYDOWN.........ccommrvermnne [ worrrrernne 36,841 36,841 36,841 0 07/01/2012 | 1..........
31379T TE 4 | FNMA#429049MImImiiimime.500.. ....09/01/2005 | MBSIPAYDOWN.........ccommrrermans [ worrrrrernne 15,691 15,691 15,691 0 10/01/2012 | 1..........
31392F 5Y 9 |FNRI20020771CGIIIIIIIIIII4.000.. ...|.09/01/2005 | MBSIPAYDOWN 38,490 38,490 38,490 0 01/01/2010 | 1..
31392H SC 8| FNRI2003141PGIIIIIIIIi4.50 ... .09/01/2005 | MBSIPAYDOWN 394,828 394,828 394,828 0 12/01/2006 | 1..
31393A 5L 7| FNR2003043/PJuuumiiimimig.oo ...|.09/01/2005 | MBSIPAYDOWN 227,206 227,206 227,206 0 12/01/2005 | 1..
31393B 2U 8| FNR12003160INADIIIIIIIIT4.000............ ...|.09/01/2005 | MBSIPAYDOWN 142,367 142,367 142,367 0 03/01/2013 | 1..........
31394A  S2 3| FNR2004074IBAIDIIIIIIITIA.500............ ...|:09/01/2005 | MBSIPAYDOWN........cocommvvemins [ wermrrennne 269,115 269,115 269,115 0 11/01/2014 | 1..........
31394C 7A 4| FNRI20050300BCIIIIIIILIITS.000.. ...|.09/01/2005 | MBSIPAYDOWN 271,441 271,441 271,441 0 01/01/2017 | 1..
31394C N3 2| FNRI20050330VADIIDIIIIES.000............ ...1.09/01/2005 | MBSIPAYDOWN........cocomvvvemans [ wormrrrnnne 26,272 26,272 26,272 0 03/01/2016 | 1..........
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[3199999. R e T T — [..n27,707,523 | ....... 27,714,469 | .......28,128,897 | .......27,835,352 | ...oo0vcccd 0 [o122779) [ 0 [n(122,779) [ 0 [2on27,712,573 [ 0 [onnn(5,050)[........5,050) [ ...706,189 [....XXX.....|.XXX..
BondsllIPubliciUtilities
882556 AA 1] TEXASIMUNICIPALIGASICORPIII2.60]... [ .07/01/2005 [ SINKINGIFUNDIREDEMPTION] ........... 185,000 185,000 | ..o 185,000 | ...ccovrenee. 185,000 | .covvvevnirreeees | nnesrenessssinens 0 185,000 . 0 [ 4,810 | 07/01/2007 | 1FE......
3899999. TotalllIBONASIIPUBDICIULIIES. .. c.orvvvesssiresssessssssss s sssssssssss sttt s 185,000 185,000 | .oovvvernnes 185,000 | ..o 185,000 | .coovorrrrennad 0 .0 0 0 0 185,000 0 0 0 | 4810 |.... XXX..... | . XXX...
BondslllindustriallandiMiscellaneous
00441R AJ 6| ACERVI20010RV 1IEIIIIIIIIITS.700 ...| .07/14/2005 | PRIORIYEARINCOME [ESSTRSTR IR . [SSTSTEURN VOSSR NSRS BRSPS DR 0 . . . 0 09/20/2021 | 3FE......
05947U LH 9| BACMI2003110A1IIIIImIII3.878. ...|.09/01/2005 | MBSIPAYDOWN [ 19,853 19,853 252 252 19,853 . 0 01/01/2012 | 1FE......
05949A PF 1| BOAMSI20040705A520IIIIIT5.250........ ...|:09/01/2005 | MBSIPAYDOWN........cocommrvemans [ wermrrennne 88,614 88,614 417 417 88,614 . 0 07/01/2007 | 1FE......
05949A PN 4| BOAMSI20040706A10IIIIIIIIII4.500......... ... :09/01/2005 | MBSIPAYDOWN........coommrrermnee [ wermereennne 71,245 71,245 71,245 . 0 07/01/2019 | 1FE......
12189P AF 9 |BURLINGTON/SANTAIIIINIINI7.570..... | ... | .07/02/2005 | SINKINGIFUNDIREDEMPTION] .. 1,199 1,199 1,199 . 0 01/02/2021 | 1FE......
17305E AA 3| CCCIT120000B 10BA0IIIIIL7.050.......... ...|.09/15/2005 | MBSIPAYDOWN 3,000,000 | .......... 3,000,000 3,000,000 . 0 09/15/2005 | 1FE......
12669F J8 7| CHWLI200401312A 1 IS 000.... ...|.09/01/2005 | MBSIPAYDOWN 46,256 46,256 46,256 . 0 05/01/2007 | 1FE......
125577 AK 2 | CITIGROUPIINCITIIIIITINT7.625. ...|.08/16/2005 | MATURITY....coooomrrrrrrrrirnnnenns SRS ISP 2,000,000 | ......... 2,000,000 |..........2,168,760 |.........2,075,385 | ...ccoeerrrmrrrires | verreree(75,385) | covvvrevrivnnriirs | eveerens(75,385) | oo | v 2,000,000 . 0 08/16/2005 | 1FE......
161581 CT 8| CMAOTI20031AIA3IIIIIIIImTI 520......... | ...|.09/15/2005 | MBSIPAYDOWN . 215,699 215,699 215,699 . 0 02/15/2006 | 1FE......
201730 AA 6| CMATI99IC1IAIIIIIIINIIITG.250............ ...|.07/11/2005 | MBSIPAYDOWN..........commrrrians [ e 333,259 333,259 333,259 . 0 10/11/2005 | 1FE......
172973 YT 0 | CMSI120041501 A3IIIIIIITITS. 250.. ...|.09/01/2005 | MBSIPAYDOWN 89,833 89,833 89,833 . 0 01/01/2008 | 1FE......
172973 P37 |CMSI120050102A1I0IIIIITIT4.750.. ...|.09/01/2005 | MBSIPAYDOWN 98,655 98,655 98,655 . 0 02/01/2020 | 1FE......
20033T AF 2| COMED1998111A6IIIIIIIIIT5.630 ...| .09/25/2005 | MBSIPAYDOWN [ 165,682 165,682 165,682 . 0 06/25/2007 | 1FE......
21075W FZ 3| CONHEM99704IA7IIIIIIITIDG.630.......... ... :09/01/2005 | MBSIPAYDOWN.........ccommreemnee [ wermerrernne 3,062 3,062 3,062 . 0 10/01/2008 | 1FE......
22540V EH 1| CSFB20010CKN5IA3IIIIIIIS.107....... ... :09/01/2005 | MBSIPAYDOWN........cocommrremnee [ wormreennne 30,941 30,941 30,941 . 0 10/01/2009 | 1FE......
225418 HS 0| CSFB20041C21A1MIIIIIIT3.819 ...|.09/01/2005 | MBSIPAYDOWN T 30,142 30,142 30,142 . 0 12/01/2013 | 1FE......
225458 PD 4| CSFB20051AGE10B3JFLTRINIIINN7.330.. | ... |.09/26/2005 | MBSIPAYDOWN.......covvomrreenns | crrerrrenens ...259 259 259 . 0 06/25/2012 | 2FE......
126671 LF 1 | CWLI2001010AF6IIIIIIIIIITG.430 ...|.08/01/2005 | MBSIPAYDOWN 372,849 372,849 372,849 . 0 05/01/2014 | 1FE......
152314 CT 5| CXHEI20000CIAGIIIIIIINIIIT7 540. ...|.09/01/2005 | MBSIPAYDOWN 367,688 367,688 367,688 . 0 03/01/2009 | 1FE......
152314 DF 4 | CXHEI20010AIA4IIIIIIIIIIG.470. ...|.09/01/2005 | MBSIPAYDOWN 88,242 88,242 88,241 . 1 1 04/01/2006 | 1FE......
152314 DH 0 | CXHEI20010ATAGTIIIIIIIIIITE.250. ...|.09/01/2005 | MBSIPAYDOWN 15,872 15,872 15,872 . 0 06/01/2010 | 1FE......
152314 HK 9 | CXHEI20031CIAF2IImimimim2.920.......... ...|.07/01/2005 | MBSIPAYDOWN 30,868 30,868 30,868 . 0 08/01/2005 | 1FE......
23322B FZ 6|DLJCMI99ICG3IATAMIIIIIIIIIT.120........ ...|.09/01/2005 | MBSIPAYDOWN 52,148 52,148 52,148 . 0 10/01/2008 | 1FE......
25786T BG 7 |DONNELLEYI&ISONSIMTNIIIITIG.660 | ... |.07/06/2005 | MATURITY.......oorvvvvvrnrirrrrrinnnns [ESTTTRTRRN IO 1,000,000 | .......... 1,000,000 |. (23,297) | oo | s 1,000,000 . 0 07/06/2005 | 2FE......
29078P AB 6| EASTI20000AIAZIIIIIIIIIIITA.248............ ...|.09/15/2005 | MBSIPAYDOWN . 129,184 129,184 JEOT DO, 129,184 . 0 12/15/2009 | 4FE......
294754 AQ 9| EQABSI0201IAF 205 .523........... ... :09/01/2005 | MBSIPAYDOWN.........ccommreemnne [ werrerrennne 13,302 13,302 B [P (€70 ) [ (87) 13,302 . 0 11/01/2005 | 1FE......
294751 CZ 3| EQABSI2003041AF 310IIIImimI3.531 ...|.09/01/2005 | MBSIPAYDOWN ST IO 1,783,450 | .......... 1,783,450 .2 28 ST I 1,783,450 . 0 09/01/2006 | 1FE......
31846L BT 2| FAMLT0199801FINOTENMIIIING.610...... ... :09/01/2005 | MBSIPAYDOWN........coommreernnee [ wermerrennne ..176 Y (T [OOSR £ - 2 (SOOI (¢ I ST DO 0 776 . 0 08/01/2014 | 1FE......
301965 CH 0| FFCAI2000010B1144Ammimiim8.180......... ...|.09/18/2005 | MBSIPAYDOWN ..319 319 | 319 [ iiiienen319 [ies | e 0 319 . 0 2 108/01/2019 | 3FE......
33735P AE 7| FUCMTI19990C 1A Imimiim5. 73! ...|.09/01/2005 | MBSIPAYDOWN 33,320 33,320 33,320 . [V I 2,132 | 06/01/2007 | 1FE......
337367 AB 2| FULBAI19981C21A20IIIIIITG. 560 ...|.09/01/2005 | MBSIPAYDOWN 234,486 234,486 234,486 . 0 .. 11,073 | 11/01/2008 | 1FE......
337378 AA 1| FUNBCI19991CA4IA1IIIIIIIILT. 18 ...|.09/01/2005 | MBSIPAYDOWN . 4,847 4,847 4,847 . 0 232 |09/01/2007 | 1FE......
33736X AA 7| FUNBCI20000C10A I 739......... ...|.09/01/2005 | MBSIPAYDOWN..........commrvermnns [ worerrernne 213,319 213,319 213,319 . 0 [ 9,790 |12/01/2008 | 1FE......
396789 JU 4| GCCFCI12005/GG3IA4MIIIIIIIT4.799...... ...|.08/04/2005 | GOLDMANISACHS........cocovmvver [ worrerrimseriisneissneins [ erveiens 1,488,750 | ..........1,500,000 |..........1,501,875 | ........1,501,875 | ..ccevvrimmrrcrrnns | corrrmnrrirrencna(8) [ oo | evviinriiieend(8) [ oo | v 1,501,867 | .ovvererrrriens | e (13,117) ] ....... (13,117) | ........ 1,600 [12/01/2014 |1FE......
361849 DY 5| GMACCI19981C21A2MIITIIIIITE.420.. ...|.09/01/2005 | MBSIPAYDOWN R 75,521 75,521 . 0. 07/01/2008 | 1FE......
361849 ES 7| GMACCI19991C1IAIIIIIIIIIIT5.830........ ...|.09/01/2005 | MBSIPAYDOWN.........ccommrvermnne [ worrrrernne 6,410 6,410 . [V I 437 |11/01/2006 | 1FE......
361849 FT 4| GMACCI19991C2ICLIA1IIIIIIIG.570..... | ... [ .09/01/2005 | MBSIPAYDOWN........coovvmmmrrvrer | wrrrrrrnes 12,966 12,966 . 0 571 |02/01/2007 | 1FE......
393505 UW 0 | GTi1997040M 1 MmN . 220. .. ...|.09/15/2005 | MBSIPAYDOWN 6,951 6,951 . 0 65 |03/15/2023 | 4FE......
393505 YB 2| GTi1997081B 10IIIIIIIIII7.170. ...|.09/15/2005 | MBSIPAYDOWN 28,920 28,920 . [V - 1,550 |08/15/2009 |6FE......
393505 T5 1| GTi1999010MAMUIILIIIIIIILS. 779, ...|.09/01/2005 | MBSIPAYDOWN 4,213 4,213 . 0 245 |05/01/2025 |5FE......
393505 W4 0| GTi1999020M 1 MmIIIIiiiie.800.... .| ...|.09/01/2005 | MBSIPAYDOWN 13,582 13,582 . 0 522 01/01/2022 |5FE......
456606 CF 7 |INHEL120010AIMV20FLTRIIIIIIA.980..... | ... | .09/25/2005 | MBSIPAYDOWN........coonvveennee [ vorneeeennne 687,092 687,092 . 0 .. 13,707 |07/25/2006 | 1FE......
456606 DE 9| INHEL120010CIBIIDIIIIIIIIILE. 180............. ...|.09/25/2005 | MBSIPAYDOWN........coovevvemans [ werrrrrnnne 61,071 61,071 . (V1 2,611 | 06/25/2007 | 2FE......
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472147 AA 7| JCPL120020AIA1 mImmmmimi4. 190............. ...|.09/05/2005 | MBSIPAYDOWN..........commrrvrmnns [ worerrernne 47,426 47,426 .48,950 47,426 . (VN - 1,490 |12/05/2007 |1FE......
46625M WW 5 | JPMCCI20031CB6IA1IIIIIINITITA. 393. ...|.09/01/2005 | MBSIPAYDOWN . . 33,373 33,373 3,516 33,373 . 0 855 [12/01/2012 [1FE......
52108H FK 5|LBUBS120011C3IA1MIIIIIIIITG.058......... ...|.09/11/2005 | MBSIPAYDOWN.........ocommrrermnns [ worrrrrernne 15,201 15,201 15,201 . 0 77 |12/11/2010 | 1FE......
52108H 6S 8|LBUBS12005]C5IA1MIIIIIIITA.741........ ...|.09/11/2005 | MBSIPAYDOWN 46,026 46,026 46,026 . [V I 182 |03/11/2010 | 1FE......
589962 CV 9| MESCH3IM1IIIIIIITIIIITS.863.... ...|.09/28/2005 | MBSIPAYDOWN ..326 326 326 . 0 10 |08/01/2015 |3FE......
61745M FG 3| MSCI1998IHF 1IA0IIIIIIITIIG.520 ...|.09/01/2005 | MBSIPAYDOWN 332,862 332,862 332,862 . 0 18,966 |01/01/2008 | 1FE......
61745M ES 8| MSCI1998IWF 1IA20IIIIIIIIIIe.550... ...|.09/01/2005 | MBSIPAYDOWN . . 332,993 332,993 332,993 . 0. 20,457 |12/01/2007 |1FE......
62621D AA 8| MUNIICORRECTIONSIFINANCEIIIINIS.4] ... | .08/01/2005 | SINKINGIFUNDIREDEMPTION| ............ 22,796 22,796 22,796 . 0 [ 1,931 [08/01/2016 | 2FE......
65473H AC 7| NAROTI20031CIASNIIIIIIIN2.230.......... ... :09/15/2005 | MBSIPAYDOWN........cocommrvennne [ wermerrennne 436,971 436,971 436,971 . 0 6,501 |03/15/2006 | 1FE......
655356 JE 4| NASCI19981D6IATATIIIIIIIIILG.280 ...|.09/11/2005 | MBSIPAYDOWN . 186,515 186,515 186,515 . 0| e 7,375 | 07/11/2007 | 1FE......
634902 JB 7| NATLICITYIBANKIIIIIIIIIIR.700.......... ...| .08/24/2005 | SINKINGIFUNDIREDEMPTION 227,273 227,273 227,273 . (V1 I 6,136 | 08/24/2009 | 1FE......
648053 AA 4| NEWIPLANIEXCELIREALTYITRIIINDS.88) ... | .09/15/2005 | CALLIBYIISSUERM02.841....... | cocoovevees 514,205 500,000 499,347 B 14,858 | ....... 14,858 | ..... 22,028 |06/15/2007 |2FE......
64109Y AA 9| NLFLPI05)1 AT, 258 ...|.09/27/2005 | MBSIPAYDOWN . . 205,706 205,706 205,706 . (1 I 4,234 103/27/2011 | 1FE......
68619A AG 2| ORGNI20010AIM1MIIIIINIIT7.820.......... ... .09/15/2005 | MBSIPAYDOWN..........commrrermnns [ worerrernne 1,263 1,263 1,263 . 0 52 |09/15/2013 | 5FE......
70556 AA 7| PALSI199911AIA10IIIIIimie.300........... ...|.09/28/2005 | MBSIPAYDOWN 7,097 7,097 7,097 . 0 235 | 03/25/2029 |5FE......
70556J AB 5 |PALSI199911AIA2MIIIIITINIITS.868. ...|.09/26/2005 | MBSIPAYDOWN 10,834 10,834 10,834 . [V I 650 |03/25/2024 |5FE......
70556J AC 3 |PALSI199911AIB1IIIIIIIIIE.300. ...|.09/26/2005 | MBSIPAYDOWN 44,070 44,070 44,070 . 0 10/25/2012 | 6FE......
705220 AF 8| PECOI19991AIABIIIIIIIIIIIIIE.050. ... .09/01/2005 | MBSIPAYDOWN . . 375,073 375,073 375,073 . 0. 22,692 |03/01/2007 [1FE......
69340W AA 1| PLCITRUSTI200301MIIIININT2.709......... ...| .06/30/2005 | SINKINGIFUNDIREDEMPTION| ............ 182,332 182,332 182,332 . (V] p— 2,470 | 03/31/2006 | 1FE......
76110H DB 2| RALI20031QS100A130mmmm4.250......... ... :09/01/2005 | MBSIPAYDOWN........cocommrremnee [ wormreennne 268,372 268,372 268,372 . [V I 7,485 |06/01/2010 | 1FE......
760985 MY 4| RAMPI2002)RZ3IA4Imimim4.730........ |...|.07/01/2005 | MBSIPAYDOWN . . 24,127 24127 24,127 . 0 663 |08/01/2005 | 1FE......
76110W GG 5| RASCI19991KS2IA QLT  150......... ... :09/01/2005 | MBSIPAYDOWN........cocommrremnee [ wermerrennne 47,761 47,761 47,761 . 0 2,297 |02/01/2014 | 1FE......
76110W HL 3| RASCI19991KSAIAI4IIIIIIIIIT.220......... ...|.09/01/2005 | MBSIPAYDOWN 23,544 23,544 23,544 . 0| e 1,130 |05/01/2010 | 1FE......
76110W JZ 0| RASC120000KS3IAIGIIIIIIIILT7.810... ...|.09/01/2005 | MBSIPAYDOWN 63,576 63,576 63,576 . 0 3,229 |04/01/2013 | 1FE......
76110W RM 0| RASCI20031KS4IAI3IIIIIINIIT2.510... ...|.09/01/2005 | MBSIPAYDOWN 377,49 377,494 377,49 . 0 6,316 |01/01/2006 | 1FE......
45660N JL 0 | RASTI20020A131ASIIIIIIIIITIS.000 ...|.09/01/2005 | MBSIPAYDOWN 20,421 20,421 20,421 . [V I 711 |07/01/2006 | 1FE......
76110V LU 0| RFMS2120031HS 10AI3IIIIIIT2.640....... ...|.07/01/2005 | MBSIPAYDOWN 102,816 102,816 102,816 . (VN - 1,583 [10/01/2005 | 1FE......
86358E GG 5 | SAILI2004111BIIImIImINTG.000............... ...|.09/25/2005 | MBSIPAYDOWN.........ccommrrermnne [ corrrrernne 4,066 4,066 4,066 . 0 10 | 04/25/2025 | 3FE......
86359A CT 8| SASCI20020HF21B20F LTRIIIMITS.83 ...| .08/25/2005 | MBSIPAYDOWN . . 1,174 1,174 1,174 . 0 7 107/15/2032 | 3FE......
86359D LX 3| SASCI20050S4IAIIIIIIIIIITA.500........... ...|.09/01/2005 | MBSIPAYDOWN.........ccommrvermnne [ wormrrrennne 111,212 111,212 111,212 . 0 684 |09/01/2008 | 1FE......
865622 AB 0| SUMITOMOIMITSUII144AINIIIIIES.625... | ... | .07/15/2005 | UBSISECURITIES.........cosvvvenes | covercnens 754,125 750,000 746,048 . 8,078 8,078 07/15/2049 | 2FE......
89232X AC 4| TAOTI20021CIA3IIIIIIIINI2.650. ... .09/15/2005 | MBSIPAYDOWN . . 114,838 114,838 114,838 . 0 2,031 | 10/15/2005 | 1FE......
609358 DZ 9| TMSHE998)BIAFQUIIIIIIITIIG.340........ ... :09/01/2005 | MBSIPAYDOWN........coommreernnee [ wermerrennne 13,410 13,410 13,410 . 0 594 |08/01/2013 [1FE......
87302° AA 0| TSVILIPI144ATIIIIINIITG.000 ...|.07/08/2005 | SINKINGIFUNDIREDEMPTION 105,000 105,000 105,000 . 0 [ 6,300 |07/09/2013 | 1FE......
96683M AC 7| WALTI2002011A3NIIIIIIIII2.600.. ...|.09/15/2005 | MBSIPAYDOWN . 147,933 147,933 147,933 . 0 2,521 |09/15/2005 | 1FE......
943564 AA 7| WAVELANDINCPIALABAMAICAPCQOINOT| ... |.08/15/2005 | SINKINGIFUNDIREDEMPTION] .. 82,975 82,975 82,975 . 0 5,331 {03/01/2014 | 1FE......
94356* AA 1| WAVELANDINCPITEXASIVENTURESII]| ... | .08/01/2005 | SINKINGIFUNDIREDEMPTION] .. . 68,264 68,264 68,264 . (V1 I 791 |08/01/2011 [1FE......
950590 AJ 8|WENDYSIINTLIIIIIIIIIITE.250............ ...|.08/01/2005 | MORGANISTANLEYIDEANIWIT ............ 515,200 500,000 560,637 B (45,437)] ....... (45,437)| ...... 22,483 [11/15/2011 | 2FE......
92925U AD 4| WESTOI20011CIA4MIIIIIIIIITS. 180......... ...|.09/20/2005 | MBSIPAYDOWN..........comvvrerians [ worerrernne 401,313 401,313 401,313 . 0 .. 15,591 | 06/20/2007 | 1FE......
949762 AA 6| WFMBSI120030100A1MIIIIIIIIIITA.50 ...|.09/01/2005 | MBSIPAYDOWN . . 40,015 40,015 40,015 . 0 e 1,168 |08/01/2018 | 1FE......
94979F AC 0| WFMBS120031120A3mmimimmi5.000........ ...|.09/01/2005 | MBSIPAYDOWN.........ccommrvermnne [ worrrrernne 87,784 87,784 87,784 . [V - 1,814 [10/01/2018 | 1FE......
94981A AA 1| WFMBSI200301411 A4, 750....... ....09/01/2005 | MBSIPAYDOWN.........ccommrrermans [ worrrrrernne 51,467 51,467 51,467 . [V - 1,654 [11/01/2018 |1FE......
94982E AA 2| WFMBSI20050101 A1MIIIIIIIIIIT4. 750... ...|.09/01/2005 | MBSIPAYDOWN 66,468 66,468 66,468 . (VN - 1,620 |01/01/2020 | 1FE......
25243Y AA 7| DIAGEOICAPITALIPLCIIIIIIIING.125..... | F |.08/15/2005 | MATURITY... . 2,000,000 2,000,000 2,000,000 . 0 |...122,500 |08/15/2005 | 1FE......
4599999. TotalliBondsilNdustriall&IMISCEIIANEOUS. .........vuerrrrerrieserrssssreesere s sssnees | cevesa 21,436,542 | ........ 21,414,262 peees [RIERI) ] — 0 [ 21,472,160 | ..o 0 e (35,617) | ..ce... (35,617)]....916,934 | ...... XXX..... | .XXX...
6099997. TOtAITIBONASIIPAMIA. ... eeeie et 53,749,849 | ...... 53,695,520 | ........55,249,195 | .......54,292,261 | ....occeee0 | s (506,859) | ..ocoovveenn0 | e (506,859) 0 53,785,402 (V] (35,552) | ....... (35,552) | 1,745,845 | ..... XXX..... [ . XXX...
6099999. TOtAIIIBONGS........vve e s 53,749,849 | ...... 53,695,520 | ........55,249,195 | .......54,292,261 | .....ccee0 | s (506,859) | ....covvvvesenn0 | e (506,859) 0 53,785,402 0 | (35,552) | ....... (35,552) | 1,745,845 | ...... XXX..... [ .XXX...
7499999. TotallBonds,IPreferrediandiCommoniStock: OSSOSO SRR TRRTOROTR IO 53,749,849 | .......... XXXoovveeer | 000r.55,249,195 | ........54,292,261 | ..o | e (506,859) | ....oovvrrrenn0 | e (506,859) 0 53,785,402 0] (35,552) | ....... (35,552) | 1,745,845 | ...... XXX...oo | . XXX...
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SCHEDULEIETIPARTI1IICASH

MonthlEndiDepositoryiBalances
2 3 4

1 5 Book(BalancelatlEndiofiEach
Amountiof Amountiof MonthiDuringICurrentiQuarter
Rate Interest InterestiAccrued 6 7 8
of ReceivediDuring|  atiCurrent
Depository Code Interest | CurrentiQuarter | StatementiDate | FirstiMonth | SecondiMonth | ThirdiMonth

OpenlDepositories
BANKIOFIAMERICA...........covvererrrcrercreraee ATLANTAIGA. ... [ evvrieiineiens | eveeieeiiesiens | eevveresseseeseesisss | seeresssesesesssenns | 2eeneennn896,434 | oo 872,049 | ......... 974,270
BANKIONE...........ccccovrrrrernen. vee. BATONIROUGE,ILA.......coovieies [ rrrrrerirnns [ errmrinniinninnes [evevsrssssnsssssensens | vesvesesssessessessanss | servenennne 10,0000 | oviinnes 70,000 | ...........70,000
FEDERALIHOMEILOANIBANK v ATLANTAJIGA. ... | ereriseiienens | eevverissisesiens [ cvesvesiesesssisssens | cevsvssssssssssssssssesss | cereennns8,638 | i ..58,806 | ...........58,953
WACHOVIAIBANK............ .. BIRMINGHAM,IAL......coovverrrirens [ errvrinnirenins [ vererenisniies | ceresisniesssssnnnns | eonnesessnnssnssnnennnns | o0ne(3,811,432) | ... (2,234,188)| .....(7,720,795)
VOYAGERBANK........c.ccouuee. EDENIPRAIRIE,IMN......cceirierees [ onreerierieni | everresiieiienes | eeerverississiesiessinns | eevesniesssesiessessnses | eereenee 181,967 | . 131,907 | ......... 103,026
0199999.0TotallOpenIDepOSHONIES. ........cvverreererereeierciere s e | XXX 0 0 0(8,654,797) (1,101,426) ] ..... (6,514,545)
0399999.[TotallCashlonlDeposit....... XXX Ll XXX | e [0 [ .(8,654,797) | ... (1,101,426)| .....(6,514,545)
0499999.ICashliniCompany'siOffice. XXX e XK | 3,108 [ 3108 | ............. 3,108
0599999.0TOtAlICASN...........c.oovrvrieereceeccs et XXX XXX oo | e, [ 0f... (8,651,689)] .....(1,098,319)] .....(6,511,438)

EO08
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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
31294K  ZB 4 3.550 | 10/03/2005
0199999, | TOAIS .. .uucveieieeeeeitcteeiestete ettt ettt eseeseess e beeeseetese et st e e ssesses s bee s et esteet s see s et eeesessesteeheces st ent et st st aestens  fatssessessectastiresssottsetettattastsessessee bt eetee et ettt ee st et e bee b st sttt aee bt eeetessestastasrean
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