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satementas of March 31, 20060 ANthem Health Plans of Maine, Inc.

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ottt ntens | erebenenens 255,228,375 | ..o | v 255,228,375 | ............. 218,676,929
2. Stocks:
2.1 PrEferTed STOCKS. ......cvuivercireiiieeciriis ettt | ersbesteess ettt neses | seenienet sttt nieents | esteni ettt O
2.2 COMMON STOCKS.....veuerereasresreseesneeeeeiseiessesseseessssssessssessess st sssessssasssessssesssnssessessanssessesss | sressesmssssenns 7,937,879 | oo | e 7,937,879 | o 6,992,281
3. Mortgage loans on real estate:
BuT FIESE NS ..ottt s etk as | £es8eeReeR R e R s R Rt ss st tae | H8estesseens et es s st et ssentnes | eesensentaes st ent e nr s (O U
3.2 Other than firSEHIENS.........cuuviiieiieriiie it sssseass | erebesteesssnesesisessssstnesss | weressesssentnessnessessnenseenes | reseressnssssesenesseessenenes O TS
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES)......cvvvveiviieicie ittt sttt sasnnes | sevsesessnans 16,713,011 | oo | cereineens 16,713,011 | o 16,965,921
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES).......vvvcviveii ittt ettt s s b s s sa s ssssests | ebsstesssssssssssssssessstestanss | essessstsnsessssesssssssessnsanss | sessesssnsessesssssssssesans (O TR
4.3  Properties held for sale (less §.......... 0 ENCUMDBTANCES)......cvvievcieciiiciieieie ettt | evetessssesssssssssessssessenss | essessssssessssessssessesssssnss | sessessssssessesssssesassesns (O TR
5. Cash ($.....(5,244,817)), cash equivalents (§.......... 0)
and short-term investments ($.....55,654,029)...........ccccorruireuermrereeeieesee et seessenes | evveesieneianns 50,409,212 | ..ooeviereieeeeeneseien | e 50,409,212 | .coovverne 47,455,268
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....cvvvevrriiieieritiseisessessiessesessessessssessessessnns | sresssesssssessssessessessssansens | sressesssssssessessnssnsessssessons | sresesssssessssessssssseseses (0 TR
7. Other INVESIEA @SSELS.......o. vttt raias | cesbsesb e bbb sb et | sbressneebsesb s essienns | esbsesssnssse b ses s 0 [
8. Receivables fOr SECUMEIES. ..o | enbiesinsieessiesees 30,130 | oo | e 30,130 | o 22,063
9. Aggregate write-ins for INVESIEA @SSELS.........cciviririiiieieieeie st snes | eersssesisssssssesssssssnaend (O I [0 I (O I 0
10. Subtotals, cash and invested assets (LINES 110 9)...c.vvevieicieiieiceesee e | sevnsenanns 330,318,607 | ..cvvvervreerrieiee (1 I 330,318,607 | ............. 290,112,462
11. Title Plants less §.......... 0 charged off (for Title INSUFETS ONIY)........ciueieieieiiirieisiieieieisniisen | crreissiesiessesesessesessssssses | sesessssssssssessssessessssssssses | sssessesssssssessssessensesnns (0 TR
12.  Investment income due and CCIUB............couuriiiiieririirierirrrse s reienies | cveeesienseenens 2,472,048 | ..o | e 2,472,048 | ..o 2,351,443
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection............cccvvveevees | vovvvviriennens 17,796,465 | ..o 869,404 | ......cco... 16,927,061 | ... 16,251,256
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled PrEMIUMS)........ccoerrieinniinns | e | ceressessssseessnsesessssenes | seesesssssssesssssssssesnns (O R
13.3 Accrued retroSPECtive PIEMIUMS..........ciurireiiieieieisseiie e sesse st sssssssessesssssssenss | essessssessssesssssssesesessnss | sossessessessssessssesessessnssnss | sossessssiessssessssessssesns (0 R
14. Reinsurance:
14.1 Amounts recoverable from FEINSUIETS..............cociiiiiiici i | s eses | sorsssssissssss s | s (O 53,638
14.2 Funds held by or deposited with reinSUred COMPANIES...........c.ccovueveiirireiiieeieeeeeiieeieei | et ssiesens | eveeeies s sesessssesssssesnss | oeessesesesesesssssssessesens 0 [
14.3 Other amounts receivable under reiNSUraNCe CONTACES............c..ciuiiiiniiiiiiciiieeis | nrsirsssisssiens s | s (O O
15.  Amounts receivable relating to UNINSUrEd PIANS...........cceveveiirieeirecessee e | everssinsnnns 14,990,228 | .....cocovvvenee 825,657 | .ooovvierne 14,164,571 | ..o 14,226,357
16.1 Current federal and foreign income tax recoverable and interest thereon.............ccocevecveeevcies | vvvevcveecnenns 3484129 | oo | e 3,484,129 | oo 3,484,130
16.2 Net deferred taX @SSBL........o.ivrrrrrreeses sttt esssnssnans | srsessessnnenn 22,818,652 | ..ovrvvne. 13,315,583 | v 9,503,069 | ....cccovvrnvee. 9,871,895
17.  Guaranty funds receivable Or ON AEPOSIL...........ccccviviiieiieicreecs ettt es s | seresesesesesesssssssssesebeseses | cresesssesesssesesssesebesnsens
18. Electronic data processing equipment and SOtWAre...........c.couvuirerrineirieinines e | creeeennesseeeseen 836,286 84,334
19.  Fumiture and equipment, including health care delivery assets ($.......... (0) 1SS ISR 1,048,438 | ....coovvveneee 1,048,438 | ..o (0 T
20. Net adjustment in assets and liabilities due to foreign eXChange rAtES..........cccveiieiiicieeiiiies [ | cereresesreses s esssenes | sresesssisssssssesesesesesenns [0
21. Receivables from parent, subsidiaries and affiliates.............cccevvereireeriereeiieeececseeeeeeeeens | e 4.510,475 | oo | e 4,510,475 | oo 10,491,003
22. Health care ($.....109,885,875) and other amounts reCeivable................o..vveeveeveemreereenreneeeenes | coveeriennnes 117,499,933 | .ccoovvve 7,614,058 | ............. 109,885,875 | ....ccouu... 110,262,324
23. Aggregate write-ins for other than invested asSets............ccoveviiiieiicerievee s | cvvvierinseninas 1419213 | o 375843 | oo, 1,043,370 | oo 1,421,056
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 10 through 23)...........cueeevernmrrnernemeeereenmnnessnnersssenssssssssssssnssessens | seeveneeened 1119444 | i 24,133,317 | o 493,061,157 | .vovevernee 458,858,590
25.  From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccccvvennee
26. TOTALS (LiNES 24 @NG 25)........coomrverreririniecriseerissesessessssessssessssesssessstesssesssssssessssessesesson
DETAILS OF WRITE-INS
0907, 1ottt | ettt | sereens sttt enes | seent st (O R
0902, ..ottt | et ettt | sereees ettt enns | et (O RN
0903, ..ottt | ereb ettt | sereess ettt enns | seent st (O
0998. Summary of remaining write-ins for Line 9 from oVerflow Page.........cccoveecinieenisnieeinniens | e (0 (0 T (0 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LI 9 @DOVE)............covrvevrirerereerereriiieisiceceeseesiens | cvereniinsissreesieiensnens [0 (O [ 0
2301. Miscellaneous RECEIVADIES.............ccocviiiiiiiii s | soessssssssniens 1,003,014 | ..o | v 1,003,014 | ...ccoovvveeee. 1,337,389
2302. ITS Host Claims RECEIVADIE. ............ueverurirrriiriirceicriseesisesisssssssesesssseesssssssesssessssessssesssns | srsesssnsssssssnnns 40,356 | ..o | e 40,356 | oo 83,667
2303, Prepaid EXPENSES.........ccociiiiieirireissicsieeie sttt sss s ssssetennns | avesesesissesesenen 295,618 | .ocviveerire 295,618 | oo [0
2398. Summary of remaining write-ins for Line 23 from overflow Page..........cccovveveieiniernsieininnens | veeeemeeeineeees 80,225 | ..o 80,225 | oo [0 T 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 @DOVE)........cvceurmruereesirierrreseresesssisssenseees | cvessreesnaceenns 1,419,213 | oo 375,843




satementas of March 31, 20060 ANthem Health Plans of Maine, Inc.

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less §.......... 0 reinSUrance CEAEM)..........vvrvirrrirerreeeerseeeseeense e | evevessesenaens 96,468,726 | ....covvvrvrerrne. 411,076 | .ooeeennne 96,879,802 |....ccovvernned 99,751,237
2. Accrued medical incentive pool and DONUS @MOUNES...........ccceueieiiieinieisieiessiseseies | errsieisnissesesssssssssessessnies | seresssesssssessssesssssessssssssss | srossesessessssesessessssessnses [0 TR
3. Unpaid claims adjustment EXPENSES..........ccvverreirieiniereieisiessieinssseesensesesssssesssssesesss | sossesesesesnsnssndy009,095 [ 1oviiiiiiiiiceseeesiesiees | cveveveeeieenins 3,609,055 | ....ccoirrernnn 3,480,708
4, Aggregate health POlICY FESEIVES. ......c.iuviireieirieieeieissese et sesssnsenses | essessssesnsnens 60,223,894 | ..o | e 60,223,894 | ....cccovvrnnnn 68,835,913
5. AQQregate life POIICY MESEIVES........ovrerriercrrerreeiseeeeie ettt ssssssssssssssssnsss | essessasssessessesssessessessnssnss | sesessssssessassassanssessessonssnsss | sessessesssssnsssessnssssssnsnnnes 0 [
6.  Property/casualty Unearned Premilm FESEIVE. ........cuevireurireiieiseirireissiseses e ssssesessessssess | ersssessssssessssssssssssessesssses | sesessssasssssessssesssssessssessnse | sressesmssessssessessessnseseses [0 T
7. Aggregate health Claim FESEIVES..........cccvriieiiiieiiete et | oeesesessesesnsnnns 3,367,233 | oo | e 3,367,233 | ..o 3,367,233
8. Premiums received in advance.... 18,998,828 | ..o | e 18,998,828 | .....cccevvennae 11,862,078
9. General expenses dUE OF ACCIUEG...........c.ovverveveerieeieceseieses et aesssse s ss st snsessens | cressesssssssenens 22,233,093 | ..o | e 22,233,093 | ...cocvvverrnns 25,763,835
10.1 Current federal and foreign income tax payable and interest thereon
(including $.....(22,627) on realized gains (I0SSES)).........cccevurrrirrmereeiesiiseiesississsiesias | cevesessssssssiees 7,393,111 [ o | e 7,393,111 | o 763,775
10.2 Net deferred tax FADIIHY. ..o seeeseees | cotrssesss st esssssesssssssssenes | oesssesesssess st ssensssees | seessesssseestsessssestsesessans (O
11, Ceded reinsurance premiums PAYADIE...........cuevereireririseieierie e sseesessssssess | essessesssessessessssssessesssnssns | sessessesssessessessnssessessnssess | ressessessssssessesssnssnsnnssns [0 TR
12.  Amounts withheld or retained for the aCCOUNT OF OTNETS.........c.ooviviieieieeee ettt | eeeee et ssee e ssesieees | eereeeesesesessereeesesssseeesesees | eesessetessesesessesssseseseeniea [0 180,360
13.  Remittances and items not @llocated............ccocuevvrerrnrrennrrnrennnnereneennenenennneees. | cerneesseenneeendy 024, 10T | e | 3,024,101 | i 3,554,980
14.
15.  Amounts due to parent, subsidiaries and affiliates..............ccooeueveerirrievereiceeeeeeeeeeees | cvverieieeienens 29,848,403 |...cooveeeeeeeeeeeieines | e 29,848,403 |......ccooevevnee 17,011,873
16, Payable fOr SECUMHES. ....cv.cvuiveiirreiiiciseie ettt esnnss | cesssesinsnsessesas 4,307,002 [ .oooveiierirereeieeeniens | e 4,307,002 | ..o
17.  Funds held under reinsurance treaties with ($.......... 0
authorized reinsurers and $..........0 UNQUENONZEA FEINSUTETS)........cuurverreerrerrreerreemneeenes | oeeesmeessnssssseessssssssmesssnes | eessesssmmssssnssssmmsssssssonsesss | sonesssenessnsssnesssseessnneess0 [ aeeeseessmeesseesssnsesnesssneens
18.  Reinsurance in UNaUthOMZEd COMPANIES.........c..ceiireiiiriiiieieieisse et ssssssestees | sersssesssssssessesssssssessesesenss | essessessessssessssessssessnssssens | sesnssessessessssessesssesessens [0 S
19.  Net adjustments in assets and liabilities due to foreign EXChaNGe FaES...........covriririns [ orerinrieieieeiresiiseenes | ceereeresesssesseesessessessnenees | reesesseseseeesessssesseseens 0 |
20. Liability for amounts held under uninSUred plans............ccoeueeevermireinisieeessensssesesiens | verevesssssssesens 2,619,885 | ..o | e 2,619,885 | .....ccccevvrrnne 2,552,440
21. Aggregate write-ins for other liabilities (including §.......... 0 CUMTENE).cee i [ ereeresnersnssnsees 8,182,694 | ..o (U 8,182,694 | ..o 6,973,365
22. Total liabilities (LINES 110 21)......cvuuurrirrircrireerieriseesnsesesssesissesisesssesssssesensssesssseees | oessseesssens 260,276,025 | .....ocovvrrrerrenns 411,076 | ..o 260,687,101 | ..coovvvvevne 244,097,797
23. Aggregate write-ins for special SUrpIUS fUNGS..........ccourererriineerereircreeeeeeseieeeessenees [ e )00, GO RS ). 0 SRR ISR (01 TR 0
24, CommON CAPItAl STOCK........cvireiriieirrieiieie et snns | eennteseens ). 0, O RS ) .0, ORI ISR 2,500,000 | ..cccoevrrrrnnnen 2,500,000
25.  Preferred capital StOCK.........ccovveveicieice e | ernaes s ). 0, SO IR XXX oveveiriieins | ererieissisie e | evsessssisses e essenans
26. Gross paid in and CONtrbUEd SUIPIUS.........evvrveerereerieisiiessesiesesesseeeeessssesesessssssssssns | cressessenens )0, 0, O RS ). 0, O IS 120,652,900 | ..cocvrvnnen 120,652,900
27, SUPIUS NOLES.....cceoceecereeneiceeeseeseessetsees st es e ssees e sas sttt stessssstenes | creesesseeens )0, 0, SO RS XXX evivirieies | et | evseissesse s essnans
28. Aggregate write-ins for other than special surplus funds
29.  Unassigned funds (SUMPIUS).........c.cueveruriueriiecieiicisiesie sttt sas
30. Less treasury stock, at cost:
30.1 .....0.000 shares common (value included in Line 24 §.......... [0) SO TURRUTRRN ST ). 0, O RS XXX ivviirreiienns | erverisiasissiessies s sssssssnns | essessssssesesssssssessssessensens
30.2 .....0.000 shares preferred (value included in Line 25 §.......... (0) ISR (SRR 0.0, SN S XXX svivriiees | ereieeesisieeseseses s | evessssesssesessssssaesessesssnans
31. Total capital and surplus (Lines 23 to 29 minus Lin€ 30).........ccceeereueerererrersinnenieisneniens | evverenenns XXX evvvieveienns | e ) 0.9, SO [T 232,374,056 | .....ccon.u 214,760,793
32. Total liabilities, capital and surplus (LIn€s 22 and 31).......c..ccevevververerieuereeeeceseeseiens | eveeverenns 9,9, %, RIS USRI )00 GO IR 493,061,157 | ...ccvrreree 458,858,590
DETAILS OF WRITE-INS
2101. Federal Employee Program Liabilities. ..........ccoeviiereiniiccieiesesesiesessssissse s | ovsenessessssenns 3,691,387 | oo | e 3,691,387 | .o 3,715,860
2102, Other LIGDIIHES........veeeeeereeeeerceeeeseieetseeseise et sssses st ssensssans | ssessesssssessesend AAT3813 | o | e 4,473,813 | .o 3,256,564
2103. Accounts Payable - ITS 17,494 17,494 | o 941
2198. Summary of remaining write-ins for Line 21 from overflow Page..........coverveerrmeneerinnis | coneeneensernesnnsnnessesnssenenns [0 (0 (01 0
2199. Totals (Lines 2101 thru 2103 plus 2198) (Line 21 @DOVE)........ccueeruerrreirernrienciiserineniees | seressneessseesenns 8,182,694 | ..o [V 8,182,694 | ....cccvcrinnn) 6,973,365
2800, e R s | £8seeR s Rt enes et s | eetsees sttt st ns et | sessees sttt et | seetseeetr s nnt e
2302, oo R | Hbsee R st | Sebeees st | sesiess ettt | sresinesi et
2303, R R et e | £4see bRttt b | Sefseee Rt n st | Sesiess ettt nn | seetsests et
2398. Summary of remaining write-ins for Line 23 from overflow page.........cccoevvvvneniereinens [eoviveinnnnnns ) 0.0, S
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 @bOVE).......currrrrerrersinressissessiessesseseees | ceesessnessens .0, SRR I XXX it [ crrenmiesesessisnenee s (01 0
28071, Rt | Hhsee R s iR | eebeee sttt | sesiess ettt | sresiness st
2802, oot R bt | £4see bbb | Sebsee bbbttt | eebeees ettt | et te bt
2803, oAtk s st s e et n st entens | Sbsetesseesetesetsearesent et et ets | nebetseseesesesae s et et ensesretante | essesaetieteenetensesenses st nntens | cbessetentnsene st e st nnres
2898. Summary of remaining write-ins for Line 28 from overflow page.........ccocovvveveviereeens [eoviveinninnnas ) 0.0, S
2899. Totals (Lines 2801 thru 2803 plus 2898) (Line 28 aboVe)..........ccccvevvcreecrereieiisiciiieens | creriieinnns D0 S TN XXX orteevireeen | e (O RO 0




satementas of March 31, 20060 ANthem Health Plans of Maine, Inc.

STATEMENT OF REVENUE AND EXPENSES

Current Year to Date

Prior Year to Date

1 2 3
Uncovered Total Total

1. MEMDEr MONAS......ooiiii bbbt | fntienisneiias 09,9, ST FOTOR TR 895,791 | 874,015
2. Net premium income (including §.......... 0 non-health premium INCOME).......c.vuvreireiiirieiseseeie e | crveereseenns ). 0, O ISR 252,465,329 | ..ooovvvieiirn 237,971,059
3. Change in unearned premium reserves and reserve for rate CreditS...........coovrreiieeieieeeieseeisniees | coeieiseinnens XXX oeiivierierieinne | eveverseiesieninnns 8,612,019 | oo 8,981,836
4, Fee-for-service (netof $......... 0 MEAICal BXPENSES)....ocviriviirieirisrseissessesses et sesesessessssessessessssessssess | sesessessnennee XXX etirevierieinns | revesresinsseesssesissssssessessseses | sessssesissssessesssssssssessessssanss
B RISK TBVBNUE. ...t | erbenssnrisnes XXX it | | o
6.  Aggregate write-ins for other health care related reVENUES...........cccecvveiierieee e sssessines | crenesensesns XXX etireieneinns | v nens (0 R 0
7. Aggregate write-ins for other non-health revenues

8. Total revenues (Lines 2to 7)........

Hospital and Medical:

9. HOSPItal/MEICAl DENERILS. ...ttt entns | ststesessesessessensesnnsessnssesensens | esesessnsenineans 180,897,866 | ....cocvvvrrrnnes 167,646,851
10, Other ProfESSIONAl SEIVICES.........c.ccvevieitiiireieieiite ettt ettt bbb bbb s st s st sentes | esssssssssssesesessesesssssessssesesass | abessesesesesesesssens 1,463,175 | oo 1,395,969
11, OULSIAR FEFBITAIS.........oooieiii st | sebiess bbbt | srnss s 263,958 | ..o 243,488
12. EMErgency room and OUL-Of-8IEA............cccovueveierieeie et ess s es e ssse st se st es s s sssssssssees | stessessssssessssessessssssessessssenes | sesesesississessssinsas 7,488,074 | oo 6,695,114
13, PrESCIPHON AIUGS.....vveieceeirciete ettt bbbttt st s et s bbb a s aeb b s s bns | 2ensssebessesesesssessssnsebensesesasans | oeresesassesssensnsens 34,299,956 | ..coovvverirernn 32,476,381
14.  Aggregate write-ins for other hospital @and MEICaL............ccc.eriiriiiiericiiicesersenienes | e (01 OO (0 R 0
15.  Incentive pool, withhold adjustments and BONUS @MOUNS............ceieuriirireirieieeiseneereeeeeessenessnesnens | eessreesssssessssssssssesssesssesssesnss | eressssossessessssansanssessssnsessnsssss | aossessensasssssssessessessssessesssasas
16, SUDLOAI (LINES 910 15)....vvurerucerrairreereeieeeesseeseess s sess st sss st st ssess s st ssssssssnes | ssessssssssssssssssssnsssnssssnnees (O I 224,413,029 | oo 208,457,803
Less:
17, Nt rEINSUTANCE TECOVEIIES. ......ouueveiisiiiiei i ss s bbb | sntess ettt ssnssnes | sobissssnissssssss s ssnssnssennssnnes | onssasssssssnssssssssnsessssnsssnsanees
18.  Total hospital and medical (LINES 16 MINUS 17).......covuevrrerieeiieicisee ettt ssssssssesnns | sessesssssesssssssessessssessessesenes {1 I 224,413,029 | ...cocvererernn 208,457,803
19, NON-DEAIN ClAIMS (MEE).....euveiriieieie ittt s st s st estensn | 28astaetanssestensenssessessenssessnssass | sessessesssnssessessnnssnsnssnsnnsnsns | sesessnssssnssnsmesnssssssnssasssens
20. Claims adjustment expenses, including $.....3,294,131 cOSt CONtAINMENE EXPENSES..........e.vververeereereseses | ceveesrersiessssssissesssssessenssnss | cersersesssessssssssaens 9,286,106 | ...ccvovverrcrnnns 10,384,979
21, General adMiNIStrative EXPENSES..........vuurueriririrrrieriiieesieriessse sttt sb sttt stsenes | Heestsesstsessessessi et nentseniens | esseestnessesseenees 12,063,248 | ..ovvveee 12,514,423
22. Increase in reserves for life and accident and health contracts (including §.......... 0
iNCrease in reSErVeSs fOr life ONIY)...........cuu ittt sse et enebnes | senssessesssens s sens st sensnenss | senbnesssnsssenssessssnssenssesnssnsenss | sossesssessssssenssnssssnees 15,959
23.  Total underwriting deductions (Lines 18 throUGh 22)............c.uuriumiiirriiiniiereisreetineeseessiesesssesssesiees | ersserssssssesssenssssssssesessessees {1 I 245,762,383 | ......cccovvene 231,373,164
24.  Net underwriting gain or (10Ss) (LINES 8 MINUS 23).........ccriiriiiriieineiesiesineiesiessisesesiesisssessesenisssas | eeseressissssens D 0,0 SN [P 15,314,965 | ..o, 15,579,731
25. Netinvestment iNCOME BAMEM...........coouririirrcere ettt sssese s | sessestest e si s nssnesenne | ressssssenssseneneed 4,298,303 | ..ooovverieenne 3,732,550
26. Net realized capital gains (losses) less capital gains tax 0f §.....(22,627).......couvveurreermmreeneeeenneeeineeesnns [ eessmeesssssesssssessssssssssssssssns | sesssssssssessssssessesnes (42,021) | oo (53,210)
27.  Net investment gains or (I0SSes) (LINES 25 PIUS 26)...........cuuuveuimeriumriiiiiniisiieieesiseiesssessesesssssessssssssseens | essssssssssssesenssesssssesssssssees 0 [ oo 4,256,282 | ...coovvvcrniine 3,679,340
28. Net gain or (loss) from agents' or premium balances charged off [(amount recovered
LI 0) (amount charged off §.......... 0) oereeereeeeeese et eee sttt ess s en s sins | eesiessaeesseesiess s ees et essnnas | eersesieneseesses s st eee s snnas | ceesieesesiees st s et
29. Aggregate write-ins for Other iNCOME OF EXPENSES...........cueviveicieiiee sttt snes | ebsssesssssessssessssssesssssssesans (0] P 12,938 | oo 8,766
30. Netincome or (loss) after capital gains tax and before all other federal income taxes
(Lines 24 plus 27 plus 28 PIUS 29)........cuevrieuireiiiecisieeisiieiesie et bes s sssssss s s s ssse s s s ssssesnsesans | snsessssansinees XXX oo | cvevereeiesieseinns 19,584,185 | ...covovvrverirnne 19,267,837
31.  Federal and foreign inCOME taXxes INCUITEA............covviveiiieeirie ettt s ebns | sensessssssnes D0 I [P R 6,653,714 | oo 5,845,210
32, Netincome (10SS) (LINES 30 MINUS 31).....ccvuiviuieiiriiiieeeiseteeee ettt siens | sentesensansnes D00 N T 12,930,471 | oo 13,422,627
DETAILS OF WRITE-INS
0807, oooeesceeeesseeeese e ee s s s e srnnntns | enssennrrenenn XXX rvtreeernnrinne | erveeseeensessssssssssssssssssssnnes | eessessessssssssnssssesssssssssens
0B02. ...eeeoreereeeseeeese e reee st | eeeseneseenenn XXX rvereeemnneennee | eoeeeneeeneessssesssssssssssssssnnes | eesseessssssssssssesssssssnssssssens
0803, ..ooeoeeeaesseeeesse e ee s eSSt s e snrnnnnns | entsnsstenenn XXX evtrevemnnrennee | erveeseeensessnsesssssssssssesssnnes | eesseesssssssssssnssssesssssssssens
0698. Summary of remaining write-ins for Line 6 from OVErloW PAgE.........ovrerrrieirrireieieeeiseeeseese e seseeseiesens | ceeeseesneennes XXX et | v (0 RN 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LINE B @DOVE).......rverereresarssierseeesanssrsasmssnssesasessesssssseesssssssssesees | sessessssnsesees XXX it | v {01 O 0
0707, oottt Rt | entsneseenenn XXX rvtrreemnneennee | ereeeseeensesnssesssssssssssssssnnes | eeeseeesssssssssssesssssssesssssens
0702, oottt Rttt | entsensteenenn XXX rvtreeemmeninee | erveeseeeneessssesssssssssssssssnnes | ceeseessesessessssesssesssesssenens
0703. ...
0798. Summary of remaining write-ins for Line 7 from overflow page
0799. Totals (Lines 0701 thru 0703 plus 0798) (LINE 7 @DOVE).......euerurerresaessiesiersesansssssssssnssessssseesssnssesssssssssesees | sessssessnsesees XXX it | covmeesmessse s enssssesnnes (01 PR 0
O OO OO OO OSSP PO OO ST STPTR DO OO
TA02. ettt R8RSR | HEeeR Rt n e | Sebe R RR ettt | Hhiees et
0O OO OO OO OO OO PO O PSSRSO DOOT OO
1498. Summary of remaining write-ins for Line 14 from OVErlOW PAGE.........erurerinrereircireinereeeiiseenseseisseienieees | coeeissesnesssssssesssssessesesesnees (01 N (01 OO 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @D0OVE)........coiiuiiiiiiiiieiseiesietes st ssrsssssienss | sresssssssesscssssessessssessssassanes {01 PO 0 ] oo 0
2901, MISCElIANEOUS INCOME.........ouieuieriiiiiie ittt | sebsesi e s | chiesiiessiee s 12,938 | oo 8,766
2002, oottt RR R RR R0t | Hebse Rttt | eeb iRt s s | Seese et
2003, oottt R s | Seb iR b Rttt | bbb | eetse bbbt
2998. Summary of remaining write-ins for Line 29 from OVErfIOW PAGJE.........ceiireiiriirieiseiei e essesieieienns | ervsiessesesessessssssssssessesseses (0 TR (0 RN 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LiNE 29 BDOVE).......c.urueuremreressimmseissserissaensssnsssssnssssesssssnssesssssenens | eoenessssessensnssssssssssssscess 0 | i 12,938 | oo 8,766




satementas of March 31, 20060 ANthem Health Plans of Maine, Inc.

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year ’
CAPITAL AND SURPLUS ACCOUNT to Date To Date Prior Year
33.  Capital and SUPIUS PriOr rEPOMING YEAI........cvurereierereerreseesnsessessesessessessesseesssssessessssssesssssessssssssssssssssssnes | sesesssessssssnsens 214,760,793 | ..o 177,186,888 | ..covvvciirnee 177,186,888
34, Netincome or (I0SS) froM LINE 32..........cuivieiiieiieecieteese ettt ssnsas | saesssessessesssenes 12,930,471 | oo 13,422,627 | .ovvvververn 35,642,339
35.  Change in valuation basis of aggregate policy and ClaiM FTESEIVES. ..o ieseessesensees | setsesessesssssssssessessessassssssesses | sressessasessssssessssesssssssssssssnes | seesesssssssnsssssmsssssssssesssens
36. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0t | e 740,450 | oo (CION K1) | (119,475)
37. Change in net unrealized foreign exchange capital gain or (loss)
38.  Change in net deferred INCOME taX.........ocuueuuriririeieeire ettt sttt snnsens | fessessenssessassaseans (1,696,867) | ..oovvnverrererreerreenes 947,614 | oo 3,239,081
39.  Change in NONAAMIEA @SSELS...........c.vvieeicicicie ettt ettt nas | sbesassessasaesessessaes 5,639,209 | ..ooveieiennns 4,989,051 | .coooviiene (1,188,040)
40.  Change in UNAUhOMZEA FBINSUTANCE............c.civieieieieieietecteie et ss st sensens | stestessnssssessesssssssessesssssnsessnss | stesstessessessssessassessssessesnsanss | sesessessessessssessessssessessesnsenas
41, Change N rEASUNY STOCK........c.cvcvieirieiiii ettt bbbttt s baes | sbestessnsssessesssssssssesssssnsessnss | stesistessessessssessassessssessesnsenss | sebessessessessssesses st essessesnsenas
42, ChangEe iN SUIPIUS NOES........uuuureurireieceeietsei ettt sesseesees st eesessssse e st ee s b etk ee b esbenen | 2eetetssssasbesteestestessanstessessans | sessessesssessessessnessesessnsnssnsss | sbsesssssnssssesssmessssassnssastntns
43.  Cumulative effect of changes in aCCOUNtING PHINCIDIES..........c.ovuiiuiieiiiieeieiceeee ettt | crsstesins e sessesssssssssessessssesess | sresistessessessssessessessssessesssenss | sesessessessessssessessssessensesnsenas
44. Capital changes:
B4.1 PIH IN.eetrviririeee et | Seb sttt | bRttt | eresen s
44.2 Transferred from SUrpIUS (STOCK DIVIAENG).........cocvoiveiuiieieiiieicie ettt sss s sees | ensesssssessssessssssessesssssssessnses | essessssnssessssesessessssessessessnses | sesessessesssssssessssssssssessessssanses
44,3 TranSTEITEA 10 SUMPIUS......cvvviieeieieieise ettt ettt bbb bbb s s snsa | 4essessssssssssesnsssessssenssnsessntes | ebsesesssssessssessessessssessessessnses | sesessesessesessesesssssssessesssanses
45.  Surplus adjustments:
45,1 PIA IN.etrvvtrvieseei st | ShR s bRttt | R et | ceesen b
45.2 Transferred to capital (STOCK DIVIAENG). ......c..vurviuririreiiieisieisee et s ssessans | setessssessessessssesssssessssssessessns | stsssessessessessssessessssesessessnsess | arsesessessessssesessessssessnssesassens
45.3 Transferred from CAPILAL........cccciiueieiiirie sttt bs | £essessnssesassesssseses et entsntesntes | ebesessentessstesesesensestensesenses | fernstesien e bttt nes
46. Dividends to stockholders
47. Aggregate write-ins for gains or (I0SSES) iN SUMPIUS........vevereireiiierieieissiesieieissssesssessissse s s ssessesns | eesessessesssassessessssessessasanes {0 PR [0 R 0
48. Net change in capital and SUrPIUS (LINES 34 10 47)........ccuvrrrrieieeeiiseiieesse s sieesss s sssesssssees | evsessssnssesssssnnns 17,613,263 | oo 19,268,557 | .coovvvvvriviriininne 37,573,905
49. Capital and surplus end of reporting period (LiNE 33 PIUS 48).........ccevrurirrrerinrrineinseseisssseesssssnsseseens | coersssesseseennees 232,374,056 | ...oovvrverrnnnn 196,455,445 | ....coovvvvrirne 214,760,793
DETAILS OF WRITE-INS
OO FO OO OO U PSSO BTSRRI DOSOPO O RTTT T R
AT02. oS R | et Rttt | Serb et RR ettt | Hheee bbb
AT03. eSS Rt ees | Hesee Rttt | et eRR ettt | Shiee bR
4798. Summary of remaining write-ins for Line 47 from OVEMIOW PAGE........curuururrurieireieineineeineiseineeseesesssstnsesnnees | eesessesssessessessssssessessesssneans 0 | oo 0 | oo 0
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE)........cuiviiriiiiiisiieiisieissiesssiesissssssssssssssessssensesnns | srsssassessessssesssssssessesssssesans 0 | o [0 OO 0




satementas of March 31, 20060 ANthem Health Plans of Maine, Inc.

CASH FLOW

Curre;t Year Prior Yegr Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums COllECted NE O FEBINSUIANCE. .........cvuieurerciiieseeseiisse it bs bt | evsessnssisensenss 260,147,548 | .....covcvvvenee. 1,027,949,392
2. NEtINVESIMENT INCOME.......cvviveeeicecce sttt ettt a et s ettt se et s e ss s s e st st en s et s s e st e ae b et st esessssntssntetessntnss | stesesssnsssesesessesens 4,880,168 | ....cocvvrerrrnne. 19,501,633
3. MiISCEIANEOUS INCOME......euiveveirirereesciseie st esses s se sttt es et es s ee etk ee s s e e e st s e e sesseasesnesentes | aebessessnssnsessessnssnsessnnnsssnssssnsns | esssessnssesonssssnsssesssensessessnsnes
4. TOtal (LINES 1 ATOUGN 3)..coueuieeieeciieiee ittt bbbttt | enbebsensbess s s 265,027,716 | coovvrrernnee 1,047,451,025
5. Benefit and 10SS related PAYMENLS..........cvcviieeiiecicectes ettt s st s st s s et s et es s snaenen | sbeveesessenaesnsenes 227,230,826 | ..coovvvvervrcrnnns 865,391,912
6.  Net transfers to Separate, Segregated Accounts and Protected Cell ACCOUNIS...........c.euvurireiiiecieieiseieeiessiesesis st tessssesees | sebessssesssssessssessessesssssssssessssns | ebessessnssessssesssssessssessessesesseses
7. Commissions, expenses paid and aggregate write-ins for dEAUCHIONS...........c.euriririmriiirses st sssnsenses | stsssssssnssnsssnsnssns 23,232,920 | covvrreins 109,302,808
8. Dividends paid t0 POICYNOIAETS. ........c.cviieeicieiieie ittt bbbt s bbb ss et bse s s nses | nebessssansnsesssbessensebssssssnsessntae | ebintesnssesessessess e st st s et senee
9. Federal and foreign income taxes paid (recovered) $.....(22,627) net tax on capital gains (I0SSES)..........ccvuurvvrrreerinreerineiesiinesens | ersessesssssssesssssssssenees 1,750 19,844,643
10.  Total (Lines 5 through 9) ....250,465,496 ..994,539,363
11. Net cash from operations (Line 4 MINUS LINE 10).........ccovviveiirieiiieiciecisie st b s sss b b ess s s sssssessbesbenaes | sbevsesesssssessesnsans 14,562,220 52,911,662
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS.... ettt RR bbbkt | ettt 21,199,382 | .o 112,414,845
12,2 SHOCKS. . vureeeeereeireeseeseees e ese st ee et sse e es e sse e s s eE £ RE R R Rt R st ens st s sentns | sesetsnetentanens st et eneas 35,359 | oo 212,062
12.3 Mortgage loans
124 Real estate....
12.5  OthEr INVESIEA @SSELS........uceuuirueirciieiseisseet ettt bR bbb bbbt | eebsee bbbt bbbttt | eebesses st
12.6 Net gains or (losses) on cash, cash equivalents and ShOrt-term INVESIMENLS. ..o sseneees | reeeeseeseesess st b st estesssnenne | freesessmessessssesssessessseseans (11)
12.7  MISCEIIANEOUS PIOCEEUS..........cvevircrteiite ettt sa bbb bbbt e sttt et s st baebebes s ses s ssssesnnsesebenans | sebesesissesssnssasssnna 4,307,002 | ..o
12.8 Total investment ProCeeds (LINES 12.110 12.7) ...ttt st sstenes | sessssessssssssssnees 25,541,743 | oo 112,626,896
13.  Cost of investments acquired (long-term only):
131 BONGS. ..ottt sttt RR bbbttt | eebseet ettt ees 58,224,032
13,2 SHOCKS. . vurvverererireeteise sttt st s st E R AR n s ns st st enttes | sesnsiestentantnsnntntes 232,850
13,3 MOMGAGE I0BNS.......coviivciiietite ettt sttt s bbb s bbbttt s b s et b b bt bbb essebaens | ehsssesanssetessesans s tes e besbnsesansans | ebsesessestes st et en et s st n i
134 REAIESIALE. .. ...vreeceeiiecs ettt RSt s et st enne | eesntnsten e st ettt eneas 48,661 | .oovvereeieeinne 217,781
13.5  ONEI INVESIEA @SSELS........vreeuircisiecietee ettt eb et s bbb bR E s8R s bbbt as | £iebseb et b et bbb bbbt st st esbans | £rebsebesb st esb e bt es b bs st st
13.6  MiSCEIIANEOUS APPIICALIONS. .......cvuveercireieireiriitie ettt ss st ssessns e tesetnens | fessstesssssssssssssnssesssnneas 8,067 | .o 18,351
13.7 Total investments acquired (LINES 13.110 13.6).......cucuiriuiireieiiieicie ettt s sse s e | sissessssessssessssaees 58,513,610 | .ovovverercreiaans 97,467,802
14.  Netincrease (decrease) in contract 10aNs aNd PrEMIUM NOES..........ccucviviieeieriiieiietieteie ettt s s s s s s s b sses | eebessssasssssesessessessesssssessssesanses | evstesnssesissesessssssstestes e besseses
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LINE T4).......c.ccniiuirininiiiceesereeiseiseisesisseise st ssssessnes | neesessssenesnessenens (32,971,867) | ..cvoververricercrenes 15,159,094
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUMPIUS NOLES, CAPIAI NOIES......cvveivisieciiie ettt nb st bbb sse st s bantes | ebsssessnssetansesansntessetensnsassnsans | absesassessesssessnssessnsessansesnsensn
16.2 Capital and paid in SUPIUS, €SS trEASUNY STOCK. ... vuerurirrireiriiieie et eas ettt ssenes | £essssseesassssssnssessansenssestessansans | estsssessossasssssessassanssessassassans
16.3 BOITOWEH FUNGS........cvueeeectii ettt | £ttt et bbb bbbttt ns | Hrebebes b sttt be bt
16.4 Net deposits on deposit-type contracts and other INSUrANCE ADINILIES. ............ovuevurrierirrirre et | reeseeesseessesas st essssssestesssnsns | essssssssessessssssessessasssessassassns
16.5  DIVIAENAS 10 STOCKNOIAELS.........vuvriirircircriiects ettt bbbttt | Hteeb et bbb bbbttt nes | Cnebebesb sttt
16.6 Other cash provided (applied)... ..21,363,591 ..(31,220,193)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus LiNg 16.6).........cccccvvereererneerveesrinns | covreerinrersresninnans 21,363,591 (31,220,193)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 pluS LINE 17).....c..cuveueiecieirireieiieieiieenes | cveeveiesieissiesienenns 2,953,944 | ....cooveiierns 36,850,563
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING OF YBAI .. ..ottt bbb bbbt s e s st sb st n e st s senaenns | sesbessessesansesssanes 47,455,268 | .....coovvverirernenn. 10,604,705
19.2 End of period (LINe 18 PIUS LINE 19.1).......c.ciuuiueriicireriiriicieeicii ettt sess st ssessnsias | seisessssessssenssnnees 50,409,212 | ..oovvvrrrren. 47,455,268

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

[ 20.0001




Statement as of March 31, 2006 of the Anthem Health P|anS Of Maine, |nC.

Total

Vision
Only

Dental
Only

Federal Employees
Health Benefit Plan

IUMS, ENROLLMENT AND UTILIZATION
5 6 7 8

Title XVIII
Medicare

9
Title XIX
Medicaid

10
Stop
Loss

11
Disability
Income

12
Long-Term
Care

13

Other

Total Members at End of:

1.

Prior Year.................

First Quarter.............

Second Quarter........

Third Quarter............

Current Year.............

6.

Current Year Member Months........ccoceiieisncsicienscienines

Total Member Ambulatory Encounters for Period:

7.

Physician..................

10.

Hospital Patient Days Incurred

1.

Number of Inpatient Admissions

12.

13.

14.

15.

16.

17.

18.

Health Premiums Written

Life Premiums Direct

Property/Casualty Premiums Written..............ccoeevevrvvenen.

Health Premiums Earned............ccccovvevvieerienineccsieine

Property/Casualty Premiums Earned............cccccocvevereirnnnes

Amount Paid for Provision of Health Care Services.............

Amount Incurred for Provision of Health Care Services.......

.............. 227,230,826

.............. 224,413,029

Comprehensive (Hospital & Medical) 4
2 3 Medicare
Individual Group Supplement
................. 35,290 |...............193,963 |.................39,146
................. 35,028 |...............169,748 |.................38,101
............... 106,043 |..............505,892 |...............115,341
................. 46,625 |...............315,570 |.................39,135
............... 212,334 |...............201,521
............... 527,904 |...............240,656
................. 11,699 |[................13,323
................... 2,875 |..............3,500
........ 183,529,956 |.........17,132,273
.......... 19,073,585 |........183,529,956 |..........17,132,273
.......... 18,447,660 |.......163,186,884 |..........14,898,654
.......... 16,739,610 |.......162,047,049 |..........15,364,655

............... 644,118

............... 651,544

............ 29,573,762

............ 29,677,762

............. 417,264

............ (130,075)




Statement as of March 31, 2006 of the Anthem Health P|anS Of Maine, |nC.

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

1

Account

31-60 Days

Aging Analysis of Unpaid Claims
3

5
91-120 Days

6

Over 120 Days

7

Total

Claims Unpaid (Reported)

(O e = —

....................................... 1,751,345

.......................................... 864,276

...434,566

..... 2,045,357

....................................... 4,459,968

0199999. Individually Listed Claims Unpaid

1,751,345 | ...

864,276 | ..

...434,566

..2,045,357 | ...

0499999. SUBtOLalS.........cvveereirciiceciceee e

1,751,345

864,276

434,566

2,045,357

0599999. Unreported Claims and Other Claim

0699999. Total Amounts Withheld

..841.753

0799999. Total Claims Unpaid

....... 96,879,802




Statement as of March 31, 2006 of the Anthem Health P|anS Of Maine, |nC.

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

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

1. Comprehensive (hoSpital and MEAICAI).........c.ccvueiveveieiieiee sttt et st s s ssens s ssensas | snbssssssessasssssessansend 62,408,530 |..cooerrerierrerieriennns 119,226,014 | ..oovcrveeeeessiinas 8,810,284 | ...ooovvererereecrne 59,516,662 | ....covvvrrrrerrerinnins 71,218,814 | .o 71,174,832
2. MEAICArE SUPPIBMENL........cvuveiercieciecicse ittt sttt bt bse s s st e bbb bbbttt bbbt st bans | Henssbnssessessensseseessenses 7,262,937 | .ooervererereeieieis 7,635,717 | 2,407,114 | oo 8,576,887 |..cooeererreesereie, 9,670,051 | ..o 10,518,000
R TR 0T 11 OO DUTNTRR TR 159,234 | oo 484,884 | ..o K 7 208,215 | .evveeeeeeeeeereeeeeeeeenrees 190,446 | ..ooveeverereeeeee e 232,000
4. VISION ONIY..rvoveiiiaiiscise et e st s st as a2 £ 88888 bRttt en s | Aebees et st s bRttt Ra st nee 21,344 | oo A1140 | 15,498 | .oovoeveererieeeein 126,502 | oo 36,842 | .o 142,000
5. Federal Employees Health Benefits Plan PremiUMS............c.cocucuciiiciiiscseeesseestes ettt ssess e ssessessssssessssssessssas | svesssssssessesssssesssssnes 9,829,800 |....ccoovvrerrerierrcienne 19,743,962 | ..o 7,944,663 |...occooveverereercrenn. 10,962,337 | ..oovvvvereiiereieieiia 1T 7T4,463 | ..o 18,803,000
B, THIE XV = MEAICAE. ........couivecveievcvceictse ettt ettt bbb bs s s bbb s b s s bbbt ssee s bbb nssesas | ebssbessnssesssssssnssesassassessesssessessnsans | sbsssassssessssessessesastessassebessassassnsns | sbsssessessesssesnssssessessessssastentessntens | sbessesissassessssssssssessessessntessnsssessess | saessesissssessssasssssessssassessesssssssans 0 [
T THHIE XIX = MEAICAIM. .....verviviieieieiieieiieiie et ss st s s s e s s s s esss s st s | H4estesssestessensanssessessensessessenssessesse | S2sessnssensasssssnssantessanssestensanstessansn | sbsessesssnssnssnssnssnssns s sns e ssensansanss | absessesssessessessnssnssessnnsaesessnnssnsanss | assessnssessessastsessessestessessessanssens 0 [
8. OHNEI NBAIN........ocvecec et R AR e s b e bbbttt | ettt nee 118,404 | oo 298,860 | ..o 154,496 | oo, 1,493,165 [ voiierersrsiresesiesriae 272,900 | .o 2,195,000
9. Health SUDLOtAL (LINES 110 8)....u.oueveeeieieeeeeieictcee ettt a bttt ba st st bae st es s st s s s s s sessen st e ssestesas | fessessssssssssssesssssassans 79,800,249 | ..o, 147,430,577 | oo 19,363,267 | .ooveoereeeerrrinan 80,883,768 | ....ccooererereereranns 99,163,516 | covvverrerererrernn. 103,064,832
10, HEAINCAIE FECEIVADIES ()....vvurvurvureeuerarenresiseiseesseesesseesseaseesesseseseesesseesse s sseessessss st es e s st esee s es a8 ee s e s e a8 esEensae st essessanssessessesssnsss | 2euetsessassassnssessassassanssassassanssessasss | sesessmssssssssnsssnssnnsssssnssastnssnssassanss | sesmsssssessnssessnnssnssessnssnssssssssnsnnss | sesessesssnssessnssnnsssssessnnsnssnsssssnsnnss | sesessssssessessnsssessnssesssnssessessnnssnes 0 [
T, OFNEE NON-NEAIN. ..ot s Rt bR stk st e sttt ensessessns | 44sebasssesassesastn b et et ent st s tensensesans | 4bsesenietesetes s s st entense s nsensansesans | eeuetesiensesntes e s et es st e s st ententes e tens | Sbetsetnsinten et et et e st st et s tesses e tensens | ehesseseneeten ettt nn s 0 |
12. Medical inCeNtive POOIS @NA DONMUS @IMOUNTS............oiuurirueeeeieteee et eeeeeeeeesesseeseessaeseesessessesesessessessseesesseesseesessesssessessesssessessesss | £estseesassassaessessassassaessessassanssessasss | sesessesssssnssnsssnsssssssssssassasssessassases | sesessesssessessessnsssnssessnssssnnsssssansnnes | sesessessssssessnssnnssessessnnsnssnessssssnnes | setessssssesssssasssnssssasssnssessassnnssnes 0 |
TR o] 1TSS (OSSO 79,800,249 | ... 147,430,577 | oo 19,363,267 | ..ooveoerererrraan 80,883,768 | .....ccoovrerereerranns 99,163,516 | ..oovvovrerrereeane 103,064,832
(@) Excludes§$.......... 0 loans or advances to providers not yet expensed.
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NOTES TO FINANCIAL STATEMENTS

For purposes of the quarterly interim financial information, it is presumed that the users of the interim financial
information have read or have access to the Annual Statement as of December 31, 2005. This presentation addresses
only significant events occurring since the last Annual Statement.

Note 1 - Summary of Significant Accounting Policies

No significant change.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

None.

Note 5 - Investments

No significant change.

Note 6 - Joint Ventures. Partnerships and Limited Liability Companies

None.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

No significant change.

Note 11 - Debt
None.

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

No significant change.

Note 13 - Capital and Surplus., Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

No significant change.

10
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NOTES TO FINANCIAL STATEMENTS

Note 15 - Leases

No significant change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

No significant change.

Note 17 - Sale. Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

None.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

No significant change.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.

Note 20 - September 11 Events

None.

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

None.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

No significant change.

Note 26 - Intercompany Pooling Arrangements

None.

Note 27 - Structured Settlements

None.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

None.

10.1
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NOTES TO FINANCIAL STATEMENTS

Note 30 - Premium Deficiency Reserves

None.

Note 31 - Anticipated Salvage and Subrogation

No significant change.

10.2
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2.1

22

41
4.2

6.1

6.2

6.3

6.4

71

72

8.1
8.2

8.3
8.4

9.1
9.2

10.1
10.2

111

1.2

13.
141

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]
Ifyes, date ofchange: e
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No [X]
If yes, complete the Schedule Y-Part 1 - Organizational chart.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes [X] No[ ]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.
1 2 3
NAIC State of
Name of Entity Company Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2003........covevrrreenne
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2003.......cooveereree.
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/14/12005.........cccvvvvneee.
By what department or departments?
State of Maine Bureau of Insurance
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ 1] No [X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ 1] No [X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No [X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's
primary federal regulator].
1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0OCC OTS FDIC SEC
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount. OO 0
INVESTMENT
Has there been any change in the reporting entity's own preferred or common stock? Yes[ ] No [ X]
If yes, explain.............
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No [ X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: B 0
Amount of real estate and mortgages held in short-term investments: B 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes [X] No[ ]

11
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GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

PART 1 - COMMON INTERROGATORIES

14.2 If yes, please complete the following: 1
Prior Year-End
Book/Adjusted Carrying Value

2
Current Quarter
Statement Value

14.21
14.22
14.23 Common Stock
14.24 Short-Term Investments...........
14.25 Mortgages, Loans or Real Estate
14.26  All ONET......cooveeeeeeceeeeete ettt

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 above  ........ccccovovvererrcreneriencinnnnns

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

16. Excluding items in Schedule E, real estate, mortgage loans and investments held physically in the reporting entity's offices,
vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Part 1-General, Section
IV. H-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

Yes[X]

1 2
Name of Custodian(s) Custodian Address

Mellon Financial Corporation Pittsburgh, PA

16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

No[X]
No[ ]

No[ ]

1 2
Name(s) Location(s)

3

Complete Explanation(s)

16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter?
16.4 If yes, give full and complete information relating thereto:

Yes[ 1]

No[X]

1 2 3
Old Custodian New Custodian Date of Change

4
Reason

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2
Central Registration Depository Name(s)

3
Address

106595 Wellington Management Company Boston, MA

105958 Vanguard Group Malvern, PA

17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?
17.2 If no, list exceptions:

Yes[X]

11.1

No[ ]
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SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N o gk w D=

N
N -~ O

Book/adjusted carrying value, DECEMBEr 31 Of PHOF YEAI...........cvviveieiriiriiciieiee e s

Increase (decrease) by adjustment

Cost of acquired..........cccoevvrerrinne

Cost of additions to and PErmManent IMPIOVEMENES............c.ccccuevrveeiieeeeeesse et sttt s bbb neenn

Total profit (loss) on sales

Increase (decrease) by foreign exchange adjustment...

Amount received on sales

Book/adjusted carrying value at end Of CUITENt PETIOM...........ovu ettt

Total valuation allowance...............

Subtotal (Lines 8 plus 9).................
. Total nonadmitted amounts............

. Statement value, current period (Page 2, real estate lines, net admitted assets ColUMN).........cccovveveieiierieiieiecse e

............................... 16,965,921
................................... (301,571)

............................... 17,939,563
................................ (1,191,423)

............................... 16,965,921

SCHEDULE B - VERIFICATION

Mortgage Loans

Year to Date

Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest on mortgages owned, December 31 of prior year....................

Amount loaned during period:

2.1 Actual cost at time of acquisitions

2.2 Additional investment made after acquiSitions...............cccceeeeeeiieseeiseeseees

Accrual of discount and mortgage i

Increase (decrease) by adjustment...

Total profit (loss) on sale................

Amounts paid on account or in full during the period
Amortization of premium.................
Increase (decrease) by foreign exchange adjustment

nterest points and commitment fees

Book value/recorded investment excluding accrued interest on mortgages owned at end of current period............cccevevnene

Total valuation allowance..

. Subtotal (Lines 9 plus 10)...............
. Total nonadmitted amounts............
. Statement value of mortgages owned at end of current period (Page 2, mortgage lines, net admitted assets column).........

SCHEDULE BA - VERIFICATION

Other Invested Assets

1

Year to Date

Prior Year Ended
December 31

Book/adjusted carrying value of long-term invested assets owned, December 31 of prior year..............cccocueeeveicirieerrenenas

Cost of acquisitions during period:

2.1 Actual cost at time of acquisitions
2.2 Additional investment made after acquisitions

Accrual of discount...........c.ccoeunene

Increase (decrease) by adjustment...

Total profit (loss) on sale................

Amounts paid on account or in full during the period
Amortization of premium.................
Increase (decrease) by foreign exchange adjustment

Book adjusted/carrying value of long-term invested assets at end of current period...........c..ccoeeeercvriiricisisee e

Total valuation allowance...............

. Subtotal (Lines 9 plus 10)...............
. Total nonadmitted amounts............

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

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© o N A w2

- s o
@w N =~ O

Book/adjusted carrying value of bonds and stocks, December 31 of prior year....

Cost of bonds and stocks acquired
Accrual of discount............ccccvennee

Increase (decrease) by adjustment...

Increase (decrease) by foreign exchange adjUSIMENL............c.ovririieiirieiinrser st ens e

Total profit (loss) on disposal..........

Consideration for bonds and StOCKS dISPOSEA O ...ttt ess st

Amortization of premium.................

Book/adjusted carrying valug, CUITENE PEIIOG. ........c.rurruririrriirrisieisssississises sttt ss st snsnsnas

Total valuation allowance...............

. Subtotal (Lines 9 plus 10)...............
. Total nonadmitted amounts............
. Statement value.........cocooverenraninns

..225,669,210

741,155

..................................... (64,648)
............................... 21,234,734
.................................... 445,188

. ...243,500,471
............................... 97,231,669
.................................... 274,661
(188,515)

................................... (380,835)
............................. 112,626,908
................................. 2,141,333

............................. 263,166,254

............................. 225,669,210
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Statement as of March 31, 2006 of the Anthem Health P|anS Of Maine, |nC.

During

Showing the Acquisitions, Dispositions and Non-Trading Activity

SCHEDULE D - PART 1B

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

1

Book/Adjusted Carrying
Value Beginning

of Current

Quarter

2
Acquis
Duri

itions
ng

Current Quarter

3
Dispos
Duri

itions
ng

Current Quarter

4
Non-Trading Activity
During
Current Quarter

5
Book/Adjusted Carrying
Value End of
First Quarter

6
Book/Adjusted Carrying
Value End of
Second Quarter

7
Book/Adjusted Carrying
Value End of
Third Quarter

8
Book/Adjusted Carrying
Value December 31
Prior Year

BONDS

Class 1.

Class 2......ovveuiirnriereieeisseiieinns

Class 3....c.oevevvrrereieiineiseseinns

ClasS 4......oueeirieeeereesisieeis

Class 5.

Class B......vvveervvrrirrieieineisieieis

Total BONds........ccoverrerreiiirinnens

255,841,253

..19,001,051

272,792,258

....1,390,345

237,425,227

....... 655,795

............................... 966,057

........................... (1,027,537)

........................ 292,174,341

.......................... 18,708,064

........................ 255,841,253

.......................... 19,001,051

10.

1.

12.

13.

14.

15.

PREFERRED STOCK

Class 1.

Class 2......oouuererivreeriereesesienis

Class 3.

ClasS 4.

Class 5....oovvererrrnreseieeisieieis

Class B......coouevveriereeeieireireins

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

Total Bonds and Preferred Stock
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SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quarter

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
8299999. TOtAlS.......ovverererrrrrerereireenirines | crvvrnersnessiesseneeneens 55,654,029 |.......coeo..... ) 0.0 GO [T 55,654,029 | ..o 8,394 | ..o

SCHEDULE DA - PART 2 - Verification

Short-Term Investments Owned

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOF YEAI.......cc.vuivirieirrieieireieie et sse sttt ssssnsessesans | sesesssenssssessssassassessnens 8,316,795 | oo 6,225,021
2. Cost of short-term iNVEStMENES ACUINET. .........eviireuiieiiicieie ettt ns st sestensens | sresessessessessnsessesnses 184,180,760 | ..ovovvrerrerireniirienns 378,593,795
3. INCrease (AeCrease) Y AQJUSIMENL. ..ottt s et enses | 1ebetsebnbse s e s st et s et b ettt enaes | Sedentes ettt ettt
4. Increase (decrease) by foreign eXchange adJUSIMENL. ..ottt | sesstesessesessessssssssssesses s sessesanssntens | sbeesessessessssessnssstessesans st s st ensnses
5. Total profit (Ioss) on disposal Of ShOM-LEIM INVESIMENES..........ccciiiiccccec ettt snes | ebebessssesss st s essebesebesse b s s esesnaebes | sbesssssssssssesesestesesssse b s s s eaesasaebesans
6. Consideration received on disposal of ShOrt-term INVESIMENLS............ccccviiiviiiicecctc et es | erereseressesesesaerenes 136,843,526 | ......covervrrrirrnnns 376,502,021
7. Book/adjusted carrying value, CUITENE PEIHIOG. ...........cvuevueviveieeeieee ettt ettt bes s s s ss s sessssesntas | svessessessesssesnsaesasaes 55,654,029 | oo 8,316,795
8. Total ValUBLION AlIOWANCE..........couiiiiieriiiieii bbb | 0Lttt | bt
9. SUDLOAl (LINES 7 PIUS 8)...eovvvreierieieeiieriseiseiseisss ettt sttt st nsentns | essessasssessnssessnsnssnes 55,654,029 | ..o 8,316,795
10.  Total nonadmitted amounts

11.  Statement value (Lines 9 minus 10) ....55,654,029 8,316,795
12, Income COllECEd AUIING PEIIOU. ......cuevrererreisririeireieiseesere sttt et sess e esensesnnans | sesesssessesssssssensessnssnsnees 148,633 | oo 514,144
13, INCOME €AMEA AUING PEIIOU. ... oo cvereviercieicieieiet ettt ettt bttt bs et esensennnnans | seseessiessessesassessenseennsnneas 148,633 | oo 514,144

14
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Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

15, 16
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date
3

1 2 4 5
NAIC Federal Is Insurer
Company ID Authorized?
Code Number Name of Reinsurer Location (YES or NO)
A&H Non-Affiliates
[38245................. [36-6033921.......... [BCS INSUraNCe COMPANY............ccveeeerereererereeeeerereesemesssseneeseeeeseeseneeesenns [6740 North High Street Worthington, Ohio 43085............................. [YES...ovne

17
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 2 Direct Business Only Year to Date

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

ANZONA......viirieeeseee e
ArKaNSas.......covvvevieerirreissieiienans

California.........cccevevverrieriererinnns
Colorado.......ouveeerrerrireieireiniennns

Connecticut..........cccveveerrevererennn.
Delaware
District of Columbia..
FlOrida. ..o
[T 0 T

HaWai. oo

© NSO N =

IO
@ s o©
S
o
=
o

—
~
=
o,
@*

—
o
=3
o
©
=
o

—
o
5}
=
5

_\
~
=
&
=2
[
QO
w

Kentucky..
Louisiana. |
....... ..220,995,938 |..
Maryland......
Massachusetts.
Michigan......
Minnesota.........cccoveveeierereeiennns
Mississippi
Missouri
MoNtana........ceueveeeieeieeniens
Nebraska..........ccccevvrienriererennnnnn,
NEVada......covereeeiresieeieene
New Hampshire..........ccocoevvrenins
NEW JEISEY....cvvvrerirerirrieirsieiienenns
New MeXico........ccovvreveireriiernnns
NEW YOrK....ovoveveeriereieeieneieeis

GO AR BR A BE DR AR D WWWWWWWWWWNNRNNDNNDRNNNDRD S o
M2 O©oNDDOAREON 2O O0O®NDAREON=O0©0NSORON 2O O©®:
=
=R
S
@

Wyoming..
American Samoa.

o
@
@
o
©
3

w
=
o
<
]
=
o
X
o
=]

U.S. Virgin Islands.........cccccovenrenee
Northern Mariana Islands
Canada.........cccooevvevererereireein.
Aggregate Other alien

[ RS IS ]
© N o o

3]
©

Subtotal
60. Reporting entity contributions for
Employee Benefit Plans..........ccccccoeees | covnee XXX oo [ XXX it [ ermenenmensnnnssrssesinnees | eosmsesmsssssesssenssnsnses | sesseersssssnnssensensessnses | sesessssssssssessesssssssensnss | soeesssensessessnsensessnsnns | srsssensensesssssssnesssanses

61. Total (Direct Business)...........cccceveue | XXX....... () I 1] 220,995,938 | ...ovvvinniinnirins (O [ 31,469,391 | .o, (U 0

BB03. s
5898. Summary of remaining write-ins for line 58 from overflow page......
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 aboVe).........coccvew: | vererriniriiriininines [V I [V I [0 [ [ I 0

(@) Insert the number of yes responses except for Canada and Other Alien.
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Statement as of March 31, 2006 of the Anthem Health P|anS Of Maine, |nC.

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

WellPoint, Inc.
35-2145715 (IN)

WellPoint Holding

Anthem Insurance

ATH Holding Company,

WellPoint Acquisition

Lumenos, Inc.

Anthem Holding Corp.

Anthem Southeast,

]

Reliance
Safeguard
Solutions, Inc.
13-4045425 (NY)

Empire Medicare
— Services, Inc.

83-0359276 (NY)

EHC Benefits
— Agency, Inc.
13-3934328 (NY)

WellChoice
Holdings of New
York, Inc.
14-1846742 (NY)

Empire
HealthChoice
Assurance, Inc.
23-7391136 (NY)

Lumenos TPA of Nevada, Inc.

34-1979156 (DE)

Corp. Companies, Inc. LLC Corp. 54-1958839 (DE) 61-1459939 (IN) Inc.
20-3620996 (DE) 35-0781558 (IN) NAIC 28207 11-3713086 (IN) 20-4405193 (IN) See Next Page 320031791 (IN)
I

Anthem East, LLC

(DE)

Anthem Health Plans, Inc.
06-1475928 (CT) NAIC 60217

HealthReach Services, Inc.
06-1428584 (CT)

Anthem Health Plans of New
Hampshire, Inc. —
02-0510530 (NH) NAIC 53759

Northeast Consolidated

02-0331321 (NH)

Services, Inc.

Matthew Thornton Health

NAIC 55093
Empire IVVeIIChoicef
HealthChoice ’\’l‘s”rjnce N
HMO, Inc. ewlnce’sey’
13-3874803 51.0946846
(NY) NJ)
NAIC 95433 NAIC 61705

02-0494919 (NH)

Plan, Inc.

NAIC 95527

Health Initiatives, Inc.
02-0449033 (NH)

Anthem Health Plans of

31-1705652 (ME) NAIC 52618

Maine, Inc. —

Machigonne, Inc.
01-0316758 (ME)

Anthem Midwest, LLC
20-3803442 (OH)

OneNation Benefit

Anthem Health Plans of
Virginia, Inc. u
54-0357120 (VA) NAIC 71835

Anthem West, LLC
(IN)

Associated Group,

Inc.
35-1292384 (IN)

HealthKeepers, Inc.
54-1356687 (VA) NAIC 95169 =
(88.89%)

Community Insurance Company|

Administrators, Inc.
31-1188944 (OH)

The WellPoint Companies,
Inc.
35-1835818 (IN)

OneNation Insurance
Company
75-1461960 (IN) NAIC 85286

31-1440175 (OH) NAIC 10345

Rocky Mountain Hospital

84-0747736 (CO)
NAIC 11011

and Medical Service, Inc.

!—k—\

Anthem Blue
Anthem Cross
Prescription Blue Shield
Management, ;
Partnership
LLC Plan, Inc
31'1(;:3795 20-3568984
(OH)

35-1898945 (DE)

Peninsula Health Care, Inc.
51% owned -
54-1650230 (VA) NAIC 95167

Anthem Financial, Inc.

HMO Colorado, Inc.
84-1017384 (CO)
NAIC 95473

Rocky Mountain Health
Care Corporation
84-1050592 (DE)

Arison Insurance Services, Inc.

Anthem Health Plans of
Kentucky, Inc.
61-1237516 (KY) NAIC 95120

61-1079399 (KY)

Health Management
Systems, Inc.
84-0976041 (CO)

Anthem UM Services, Inc.

Anthem Life Insurance
Company
76.51% Owned
35-0980405 (IN) NAIC 61069

35-2129194 (IN)

AdminaStar Federal, Inc.

35-1840597 (IN)

Anthem Life Insurance
Company
35-0980405 (IN)
23.49% Owned
NAIC 61069

Southeast Services, Inc
55-0712302 (VA)

Lease Partners, Inc.
94-3214943 (DE)

Priority, Inc
54-1619756 (VA)

L

Priority Health Care,
Inc.
54-1239244 (VA)
NAIC 96512

Priority Insurance
Agency, Inc. —
54-1619760 (VA)

Monticello Service Agency,
Inc. —

54-0946534 (VA)

Health Management
Corporation

54-1237939 (VA)
I

Healthy Homecomings, Inc.
43-1542030 (MO)
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Anthem Holding Corp.
61-1459939 (IN)

WellP oint California
Services,Inc.

95-4640531 (DE)

—

Cerulean Companies,

Inc.

58-2217138 (GA)

RightCHOICE

Managed Care, Inc.

Blue Cross of California

95-3760980 (CA)

L

Blue Cross of California
Partnership Plan, Inc.

20-2994048 (CA)

Blue Cross Blue Shield
Healthcare Plan of
Georgia, Inc.
58-1638390 (GA)
NAIC 96962

47-0851593 (DE)

Healthy Alliance Life

Insurance Company

86-0257201 (MO)
NAIC 78972

RightCHOICE
Insurance Company
36-3506910 (IL)
NAIC 83640

UNICARE
National Services,
Inc.
95-4635507 (DE)
See NextPage

Crossroads Acquisition

Corp.
20-0334650 (DE)

Arcus Enterprises, Inc.
95-4640529 (DE)

1

BC Life & Health Insurance

Company

954331852 (CA) NAIC 62825

Group Benefits of
Georgia, Inc.
58-1364729 (GA)

Golden West Health Plan, Inc.| |

95-2907752 (CA)

Atlanta Healthcare
Partners, Inc.
51% ownership

58-2127998 (GA)

Diversified Life
Insurance Agency of
Missouri, Inc.
43-1394810 (MO)

R & P Realty, Inc.
43-1595640 (MO)

UNICARE

Specialty Services,

Inc.
77-0494551 (DE)
See NextPage

Blue Cross Blue Shield of

Wisconsin —
39-0138065 (W) NAIC 54003
I
Claim Management Services,
Inc. -

39-1413702 (W1)

1

Government Health Services,
LLC (W1) H
(no tax ID#)

SellCore, Inc.
20-0473316 (DE)

L

CSRA Healthcare

Partners, Inc.
58-2234121 (GA)

Preferred Health
Plans of Missouri, Inc
43-1795610 (MO)

Forty-Four Forty-Four
Forest Park

Redevelopment Corp.

43-1047923 (MO)

Comprehensive
Integrated Marketing
Services, Inc.
94-2785058 (CA)

I

Group Benefits Plus, Inc.

95-3727534 (CA)

Blue Cross and Blue
Shield of Georgia, Inc.
58-0469845 (GA)
NAIC 54801

C&S Properties, Inc.
43-1590976 (MO)

Summit
Administrative
Services, L.L.C.
20-3806260 (MO)

WellPoint
Pharmacy

Management, Inc.
95-4510036 (CA)

TrustSolutions, LLC
43-1967924 (WI)

United Government Services,
LLC
39-1946735 (W1)

Insurance4 Agency, Inc.

95-4613835 (DE)

Greater Georgia Life
Insurance Company
58-1473042 (GA)
NAIC 97217

Park Square Holdings, Inc.

954249368 (CA)

Park Square |, Inc.

BCCHolding Corporation

94-4147867 (CA)

HMO Missouri, Inc.
37-1216698 (MO)
NAIC 95358

HealthLink, Inc.
43-1364135 (IL)

95-4386221 (CA)

Park Square Il, Inc.
95-4249345 (CA)

HealthLink HMO, Inc.

43-1616135 (MO)
NAIC 96475

Compcare Health Services
Insurance Corporation -
39-1462554 (WI) NAIC 95693

CC Holdings, LLC
(no tax ID #) (WI)

Meridian Resource Company,
LLC
39-2013971 (W)

United Heartland Life
Insurance Company —
31-1311460 (WI) NAIC 83500

HMO-W, Incorporated

39-1582567 (W)

Highway to Health, Inc.
— 17.5% ownership
23-2903313 (DE)

HTH Re, Ltd.
98-0408753 (Bermuda)

Arcus Financial Services, Inc|
20-2858325 (IN)

ARCUS HealthyLiving
— Services, Inc.

20-2858384 (IN)

Health Core, Inc.
51-0365660 (DE)
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Anthem Holding Corp.

61-1459939
| |
UNICARE UNICARE
N ational Services, Inc. Specialty Services, Inc.
95-4635507 (DE) 77-0494551 (DE)
UNICARE National Capital Preferred Provider Organization, Inc.

82% ownership
52-1519940 (MD)

Life & Health Insurance Company
52-0913817 (IN) NAIC 80314

Professional Claim Services, Inc.
16-1279199 (NY)

WellPoint Dental Services, Inc.
95-4657170 (DE)

National Capital Health Plan, Inc.
54-1759184 (VA)

WellPoint Development Company, Inc.
95-4454589 (DE)

WellPoint Association Services
Group, Inc. ——
91-1132750 (WA)

UNICARE Service Co.
95-3550920 (CA)

HealthKeepers, Inc.
NICARE Health Plan of Oklah Inc. '
UNIC ea an of Oklahoma, Inc 54-1356687 (VA) NAIC 95169

73-1580767 (OK) NAIC 52616 (11.11%)

MCS Health Management Options, Inc.
50% ownership
66-0411947 (PR)

TriState, Inc.
40% owned by Cost Care, Inc. |
33-0567409 (DE)

UNICARE of Texas Health Plans, Inc.
76-0427315 (TX)

Cost Care, Inc.
33-0413979 (MA)

AHI Healthcare Corporation UNICARE Health Benefit Services of
Texas, Inc.

76-0402108 (TX) 76-0665853 (TX) o
I Precision Rx, Inc. | |
74-2974964 (DE)

WellPoint Pharmacy IPA, Inc.
20-1027630 (NY)

S R | |
Systems, Inc. Company 7?56:;;:;(;2' I;; UNICARE Health
(TX) 76-0112232 (TX) B (M) UNICARE Health Plans Insurance Comeaan of Texas Managed Care
of Texas, Inc. Texas pany Administrative | | WellPoint Behavioral Health, Inc.
74-2151310 (TX) 76-0646301 (TX) Services, Inc. 95-4613835 (DE)
Health Ventures Partner, LLC NAIC 95420 NAIC 10076 76-0628924 (TX)

36-3897701 (IL)

UNICARE Health Plan of West Virginia,
UNICARE Health Plans — Inc

75% ’

—— 36-3897080 pea 84-1620480 (WV) NAIC 11810
(Partnership)

UNICARE Health UNICARE — Congress Acquisition Corp. (MD)
Insurance Company Illinois

of the Midwest Services, Inc. —

UNICARE Health
Plans of the
Midwest, Inc.

36-3899137

36-3897076 (IL)
NAIC 95505

36-3304416 (IL)
NAIC 70700 (L)




satementas of March 31, 20060 ANthem Health Plans of Maine, Inc.

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2304. Leasehold Improvements

2305. Automobiles

2397. Summary of remaining write-ins for Line 23

...6,557
...................... 80,225

20




satementas of March 31, 20060 ANthem Health Plans of Maine, Inc.

Sch. A-Part 2
NONE

Sch. A-Part 3
NONE

Sch. B-Part 1
NONE

Sch. B-Part 2
NONE

Sch. BA-Part 1
NONE

Sch. BA-Part 2
NONE

EO01, E02, EO3
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SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market

Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government

3134A2 DT 2|FHLMC Notes 5.750% 04/15/08.........cocrrurmrrrrinrirnirsriesssssessesssssessessssssssssessesssssssss | asessessiens | seviens 03/20/2006...... GOIAMAN SACKS & CO...vuvuiririeeieieiisisis sttt ssessses | esssssssssesssssssssessessasssessens | sssssesssessessonens 6,097,488

31359M E4 1|{FNMA Notes 3.875% 07/15/08....... veee | e 03/20/2006...... Banc of America Securities. e ....7,820,696 |.

36241K JP 4| GNMA Pool 782070 7.000% 06/15/32... IR I 03/21/2006...... GOoIdMAN SACKS & CO..vuvvvviririeiie ettt ..182,927

36241K JR 0|GNMA Pool 782072 7.000% 07/15/33.... IO I 03/22/2006...... GOIAMAN SACKS & C0..vuvuiririeeireeseirseississsrsssssssssssssesssssessessessenssessessessses | nssssssmssesssssssssessessanssessens | sessssssssssesssnssnssns 51,669

36241K JT 6|GNMA Pool 782074 7.000% 01/15/33 IO I 03/23/2006...... Goldman Sachs & Co. O T 84,482

912828 BH 2|US Treasury Note 4.250% 08/15/13........ccoevereerrereererieeiee e ssseesssssssssssenees | eeene I I 03/08/2006...... Various................ ...942,973 . .2, .
912828 BV 1|US Treasury Note 3.250% 01/15/09.. ... rerrrieirersiisiessessessesssessssesssnsssssssssesssssnssness | snsssssnsens | seesees 02/02/2008...... [MEITIll LYNCH. ... oottt sss st ssssess s s snsssnnsens | osnssssssssssssssssssssssssssnsssenss | sossessonssssssnees 9,065,125 ..9,400,000 | ..o 16,035 | 1o
0399999. TOtAl - BONAS = U.S. GOVEIMMENT..........cvitieeeieeeeeiveeteeteeetaese s stesstsss s tstssssestssssessees et st sssssesessesssessessesssessessesssessesess | o4setsessssssssssssnsssssssssossassasssessassaesanssessessenssesseesestsesses et sses et ettt ee bt et et et aee b st et anesensessanssessstesssessessessnnss | aetsssasssessnses 24,245,360 |.................. 24,680,778 |......ccooeuueee 226,345 |......... XXX..........
Bonds - States, Territories and Pc ions

13062R 3D 8| California St Var Purpo 5.000% 03/01/13.......cooucvereirererericiesiesissessesiesssssssssssnes | eerssassians [.......03/07/2008...... [MOFGAN SEANIBY........ccooorrvrociessersisessesessisesseseesssssssseesesssssseneesssssseesesssssnnes | eesssssssaseessssssssseesssssssseess | cosssssssaneessssnas 1,064,070 [ ..oovovvrirans 1,000,000 [ .cooverrerererireens 1,250 [1FE....cvorernene.
1799999. Total - BONAS - StAtS, TOITIHOMES & POSSESSIONS. .. ... rtetietsititseieetsiestsessesseessessessseessessesessessasseesssessessesesseesessesessessessase | s1esssessessesassossessssesseesessesessassessesensassesessensessesas et essesesens et setestes et eesensessesesseet et setes st ssbentensessnsensansesantentes | tebessessessesasnans 1,064,070 1,000,000 | ..o 1,250 |.......... XXX,
Bonds - Special Revenue and Special Assessment

01F042 64 O|FNMA TBA 4.500% 04/01/35.......coeirerrirrieieisrieise e sesesssssssssssssssssssssns | essessassaes | evvand 03/01/2006...... HSBC SECUMHES........cveviirrieeieiiesierie et ses 2,061,242 2,195,000

01F062 64 8|FNMA TBA 6.500% 03/01/32 TR IO 03/01/2006...... HSBC Securities. . e ...2,245,759 |. ...2,195,000
3199999. Total - Bonds - SPecial REVENUE & SPECIAI ASSESSIMENES.............cccviiuerirecieieeiesterissetssiissstssssssessesessessesssssesssssssssssins  ssessssessessssassessessssessassssssssssasssssesessessesassessessssssssssessssessessessssessassssassasssssssssssesessnsessessessssessassssssessassesassenses | oesesessesssosaess 4,307,001 4,390,000
Bonds - Industrial and Miscellaneous

004421 VT 7 |Ace Securities COrp 4.888% 12/25/35........coevveerverierereeeeeesieieseessssesesesssssssssenns | svvesssnnees | vevenns 01/25/2006...... DEULSCHE BaNK......c.cevviieriiiceeccse e ...1,785,000

040104 RD 5|Argent Securities Inc. 4.898% 03/25/36. v [ e 01/27/2006...... Citigroup Global Markets . ..900,000

07387A GZ 2 |Bear Stearns Adj Rate 4.625% 11/25/35.... I I 02/07/2006...... Bear Steams............... 2,790,000

07387B CL 5|Bear Stearns 2005-T20 A 5.156% 10/12/42.........ooeoveceeeeeeeeeeeeeeiieeeeeeeeeeserenens | coveerees | enrad 03/21/2006...... DEULSCNE BANK.........ceceiicveeeeee e 2,500,000

105340 AE 3|Brandywine Oper Partner 5.750% 04/01/12......cc.curimrureirernrireeneireeeneeneeseieseeseisessnnes | creesnesieens | eoneens 03/24/2006...... GRSttt

126670 TT 5|Countrywide Asset-Backe 4.898% 02/25/36.. IS 01/27/2006...... Bank of New York.......

17307G T5 7|Citigroup Mortgage Loan 5.783% 12/25/35.... v [ e 02/03/2006...... Citigroup Global Markets

22540A SN 9|CS First Boston Mortgag 7.545% 04/15/62...........cccoveveiiesiieisiesieiesseseiesssessnns | aveessneees | vevenes 03/15/2006...... Credit LYONNAIS SECS.......civeiiieieiieiieicisie et ssssessesseses

36185M DN 9|GMAC Mortgage Corp Loan 5.663% 04/19/36...........ccoceerveerrveereiieieieeereeeeienes | evvreesnens | eeveens 02/09/2006...... Goldman SAchs & CO.......ccuevieeiiccecce e

396789 ER 6|Greenwich Capital Comm 4.533% 01/05/36.. vere [ e 03/15/2006...... Goldman Sachs & Co..... .

396789 LL 1|Greenwich Capital Comm 5.224% 04/10/37.. OO I 03/21/2006...... Banc of America Securities.

466247 UG 6|JPMorgan Mtg Trust 2005 4.985% 08/25/35...........overremmrenreneirmreneensinnsssssnsessessssesennes | eoees oo [ 02/09/2006...... Various.......oveeeveeveerernrenns

681919 AS 5|Omnicom Group 5.900% 04/15/16............. IO IO I 03/24/2006...... Citigroup Global Markets....

70645J AS 1|Pemex Proj Fdg Master 1 5.750% 12/15/15.......ceveverveeereirereseesessesesseesseseesesenses | aeene ISR I 01/26/2006...... Credit Lyonnais Secs..........

92925C DQ 2 |Washington Mutual 2006- 5.334% 03/25/37... [ESUSTION [ 02/03/2006...... WAMUCapital Corp Seattle

94983R AD 6| Wells Fargo Mortgage Ba 5.552% 04/25/36... [T [ 03/03/2006...... Goldman Sachs & Co..... . e
4599999, Total - BoNdS = INAUSHAI & MISCEIIANEOUS............oocuiveviveeeereeeieceveteteeeeeet ettt e sessesesasassesassesenessesesaseesasssassss  eavessssassssasssasessasessasssses s sssssastesssssessssnsssasssessansnessasssassnssassassssassssnsassensssteessensssnsssnssssansnnassssansasessnnsinns | ovreseserinessines 28,607,601
6099997. TOtAI = BONAS = PAIE 3.........coeoceecie ettt ettt ettt et s e seseses s ss st e s st ees e bsessess st es et ees et et sessensenseessessansas | oebsesssetssssssssssasssssosssossossasssessassassaessessessoessee s sees et e st eet et tsees et et st et et et eess et et eessententesssessessanssesssssentans | tonssssessessnes 58,224,032

6099999. TOEAI = BONGS........cveitititstieitettestesss ettt st essebeesse b b sess s ses s st st es s st s ses s et st ens s st et eess et ses st et e ssesssessesses et essessans | e4sebsessssssssssssnsssssssssestassassanssassastens st estens st essestsesses e s tse s et et bt et R et b et e b et et ne b st st et s st st st ntententaens | nnbsesiestentantes 58,224,032

Common Stocks - Mutual Funds

922020 10 2| Vanguard ASSEt AlIOCALI. ... ...c.uuierirsrinieerierieierse st | crienseniaees [.......03/03/2006...... [DIFECL. . oooevveveveeeccsesssseeeeeeessssssemsssssssensseeesssssmsssssnsnssneeessssssssssssssssseneesssess | eesssssesssssssnnsscBy8 14000 [ eovvvvvossseeessssons

7099999. Total - Common Stocks - Mutual Funds

7299997. Total - Common Stocks - Part 3..........

7299999. Total - Common Stocks.........coevrreeas

7399999. Total - Preferred and Common Stocks............ ...232,850

7499999. Total - Bonds, Preferred and COMMON STOCKS............ccivuiuieeireiceicseieicteiteiie ettt et s s s s ssesssssstesaes sebassesssssessessesssssssses et as s et sessebas s s e s s s s e st s et s s ee s s s s ee st as s e s et s e st et et s s seesan s s sresesssse s ssesasses et s tasseseass | sressessssssseseas 58,456,882

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

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
cusIp g| Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B./A.C.V. | Changein Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year|  Date (a)
Bonds - U.S. Government
36200F NB 0|GNMA Pool 599886 6.000% 03/15/33....... ..|.03/01/2006 | PaydOwN..........ccmrvrveeermrrrinnnns | voverrernnes 16,697 16,697 16,697 [V I 154 103/15/2033 | 1..........
36200Q H2 3| GNMA Pool 569149 6.000% 03/15/32....... .|.03/01/2006 | PaydOWN..........cvveeerecrrmiermrennies | wevviernes ..887 887 ..887 0 8 03/15/2032 | 1..........
36200Q WS 9| GNMA Pool 569557 6.000% 01/15/32....... .1.03/01/2006 | Paydown ..230 230 ..230 0 3101/15/2032 | 1..........
36200R Q9 6| GNMA Pool 570280 6.000% 01/15/32. ...|.03/01/2006 | Paydown 28,284 28,284 28,284 [V I 151 |01/15/2032 | 1..
36200R WX 6| GNMA Pool 570462 6.500% 11/15/31. ...|.03/01/2006 | Paydown 3,296 3,296 3,296 0 35 [11/15/2031 | 1..
36200S A2 6|GNMA Pool 570725 6.000% 01/15/32. ...|.03/01/2006 | Paydown 10,207 10,207 10,207 0 77 |01/15/2032 | 1..
36200U BY 0|GNMA Pool 572555 6.500% 09/15/31....... .{.03/01/2006 | Paydown..........ccvvveereeermerennns [ werneerennne . A73 173 .A73 0 2 109/15/2031 | 1..........
36200V EQ 2| GNMA Pool 573543 6.000% 01/15/32....... ..{.03/01/2006 | Paydown...........cveverreeermreennns [ wernereennne 8,770 8,770 8,770 0 45 101/15/2032 | 1..........
36200V G4 9| GNMA Pool 573619 6.500% 02/15/32. ...|.03/01/2006 | Paydown ...850 850 ...850 0 5 02/15/2032 | 1..
36200V H6 3| GNMA Pool 573653 6.000% 03/15/32....... ..|.03/01/2006 | PaydOWN.......c..ocmmmrreeerrrrernins | crverrennnns 30,490 30,490 30,490 (VN [ 455 103/15/2032 | 1..........
36200W 2C 4| GNMA Pool 575071 6.000% 12/15/31....... .| .03/01/2006 | Paydown..........ccveveerrvernerrenens [ werrereennne ..145 145 ..145 0 1 112152031 | 1..........
36200W TE 1|GNMA Pool 574849 6.500% 11/15/31. ...|.03/01/2006 | Paydown .. 140 140 ..140 0 1 [11/15/2031
36200X JR 1| GNMA Pool 575472 6.000% 12/15/31....... ...03/01/2006 | Paydown...........coovvverveeramrreinns [ cerereennns 127 721 127 0 8 |12/15/2031
36200X V6 3|GNMA Pool 575837 6.500% 11/15/31....... ++1.03/01/2008 | PAYAOWN.......crvvvvermrrrrirmenireeenns | rovneereisireesssissnsenses | sevesnenssssninnssens 5 T PSSRSO T [SVUOURNORROPROON - OSSPSR EOSSNNURRRSUOPRR BOPRORRRRRRROR ESSNRRRR | OSSR IR 5 0 11/15/2031
36200X XP 9| GNMA Pool 575886 6.000% 12/15/31. ...|.03/01/2006 | Paydown ..486 486 ..486 0 5 [12/15/2031
36200X ZY 8|GNMA Pool 575959 6.000% 02/15/32. ...|.03/01/2006 | Paydown 1,205 1,205 1,205 0 12 |02/15/2032
36200Y N8 6|GNMA Pool 576515 6.500% 02/15/32. ...|.03/01/2006 | Paydown ..305 305 ...305 0 3 102/15/2032
36201A T6 5| GNMA Pool 577573 6.500% 06/15/32....... ..{.03/01/2006 | Paydown..........ccmreermreeernmreeinee [ eermereennne ..167 167 .67 0 1 106/15/2032
36201B B5 4|GNMA Pool 577960 6.000% 03/15/32....... ..|.03/01/2006 | Paydown..........ccveeerrrceernmrernnns [ wernereennns 22,368 22,368 22,368 [V IR 149 |03/15/2032 | 1..........
36201F HH 3 |GNMA Pool 581732 6.000% 03/15/32. ...|.03/01/2006 | Paydown ..312 312 ..312 0 3 103/15/2032 | 1..
36201F LR 6|GNMA Pool 581836 6.000% 01/15/32....... ..{.03/01/2006 | Paydown..........ccoeverrreeermrernnns [ wernereennns 379 379 ..379 0 4 101/15/2032 | 1..........
36201F ZG 5|GNMA Pool 582243 6.500% 07/15/32....... ..|.03/01/2006 | Paydown ..418 418 ..418 0 5 107/15/2032 | 1..........
36201H JB 0 |GNMA Pool 583558 6.000% 03/15/32. ...|.03/01/2006 | Paydown 214 214 214 0 2 03/15/2032 | 1..
36201M D2 5| GNMA Pool 587021 6.500% 04/15/32. ...|.03/01/2006 | Paydown 1,443 1,443 1,443 0 12 | 04/15/2032 | 1..
36201M YW 6| GNMA Pool 587625 6.500% 03/15/32. ...|.03/01/2006 | Paydown ..129 129 .129 0 2 03/15/2032 | 1..
36201S RL 5| GNMA Pool 591891 5.500% 02/15/33....... ..|.03/01/2006 | Paydown 28,676 28,676 28,676 (VN [ 192 |02/15/2033 | 1..........
36202S BX 5|GNMA Pool 607654 5.500% 02/15/33....... ..|.03/01/2006 | Paydown..........ccovveerrreeernmreernnns [ wernereennne 5,339 5,339 5,339 0 28 |02/15/2033 | 1..........
36205L WA 4| GNMA Pool 394041 7.000% 12/15/27. ...|.03/23/2006 | Goldman Sachs & Co.. 84,460 80,944 83,809 652 652 |........ 1,826 [12/15/2027 | 1..
36205L WA 4| GNMA Pool 394041 7.000% 12/15/27....... .{.03/01/2006 | Paydown...........cooveeerreeernmeeernnee [ werereennne 20,666 20,666 20,666 0 241 [12/15/2027 | 1..........
36207C FG 8| GNMA Pool 427767 7.000% 11/15/27....... ..|.03/21/2006 | Goldman Sachs & Co........cccoce. [ erereennn. 99,114 95,016 (S50[SO S 1,605 | ..oee 1,605 |....... 2,051 |11/15/2027 | 1..........
36207C FG 8| GNMA Pool 427767 7.000% 11/15/27. ...|.03/01/2006 | Paydown ..606 606 ..606 0 7 | 111152027
36207L J2 5| GNMA Pool 435081 6.500% 04/15/31....... .{.03/01/2006 | Paydown..........ccvveerreeernmrernnne [ wernereennns 8,201 8,201 8,201 0 76 | 04/15/2031
36207M NY 8| GNMA Pool 436107 7.000% 12/15/27....... ..|.03/01/2006 | Paydown ..321 321 ..321 0 4 |12/15/2027
36208E C7 6|GNMA Pool 448394 6.500% 05/15/31. 1| :03/01/2006 | PAYAOWN........vveureerreererrennne [ eereeeesseresnesissneens [ ceveessseessneeess 12 12 | e 12 i 12 e [ e [0 e s 12 0 05/15/2031
36208L NU 7| GNMA Pool 454103 7.000% 12/15/27. ...|.03/21/2006 | Goldman Sachs & Co.. 83,772 80,308 83,152 620 620 |........ 1,733 | 12/15/2027
36208L NU 7| GNMA Pool 454103 7.000% 12/15/27. ...|.03/01/2006 | Paydown .563 563 ..563 0 7 [12/15/2027
36208P TJ 7|GNMA Pool 456953 6.500% 06/15/28....... ..|.03/01/2006 | PaydOwN.......c..vomrerveeerereriinnn | coverrernnes ..101 101 ..101 0 1 |06/15/2028
36208P YR 3| GNMA Pool 457120 6.500% 01/15/29....... ..|.03/01/2006 | PaydOWN.......c.ovveerrreeerrrrennens | crverrennnns 3,343 3,343 3,343 0 44 101/15/2029 | 1..........
36208Q TB 2| GNMA Pool 457846 6.000% 12/15/28. ...|.03/01/2006 | Paydown 2,705 2,705 2,705 0 16 |12/15/2028 | 1..
36208Q X7 6|GNMA Pool 458002 6.500% 01/15/29....... ..|.03/01/2006 | Paydown..........comveerrrreernmrreinne [ wernereennne ...206 206 ...206 0 2 101/15/2029 | 1..........
36208S 4P 4| GNMA Pool 459930 7.000% 02/15/28....... ..|.03/22/2006 | Goldman Sachs & CO.........ccouee | crververeees 51,660 49,509 50,761 899 899 02/15/2028 | 1..........
36208S 4P 4| GNMA Pool 459930 7.000% 02/15/28. ...|.03/01/2006 | Paydown ...255 255 ..255 0 02/15/2028 | 1..
36208T FM 7 | GNMA Pool 460172 6.500% 09/15/31. ...|.03/01/2006 | Paydown 16,669 16,669 16,669 0 09/15/2031 | 1..
36208Y 2Z 1|GNMA Pool 465292 7.000% 02/15/28. ...|.03/01/2006 | Paydown 8,413 8,413 8,413 0 02/15/2028 | 1..
36209B HT 8| GNMA Pool 466542 6.500% 02/15/29....... ..|.03/01/2006 | Paydown 2,151 2,151 2,151 0 02/15/2029 | 1..........
36209B JK 5| GNMA Pool 466566 6.500% 04/15/29....... ..{.03/01/2006 | Paydown.........cccveeeerevernvreeinns [ werrereennne 8,955 8,955 8,955 0 04/15/2029 | 1..........
36209E 7C 0| GNMA Pool 469891 6.500% 01/15/29. ...|.03/01/2006 | Paydown ..189 189 ..189 0 2 101/15/2029 | 1..
36209F UG 2| GNMA Pool 470483 6.500% 06/15/29....... .1.03/01/2006 | Paydown..........c.covvevernmveermverins | corvnnenens 2,650 2,650 2,650 0 29 |06/15/2029 | 1.........
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36209G VK 0|GNMA Pool 471418 6.500% 06/15/31....... +[.03/01/2008 | PAYAOWN. .......crvvvvrrrrevirerreees | werreeeriissssesssisinnenns | coveessesssssesssanees 18 18 [ e 18 [ 18 s | e e | eeveisenennens0 e [ s 18 0 06/15/2031 | 1..........
36209U DH 6 |GNMA Pool 481704 6.500% 11/15/28. ...|.03/01/2006 | Paydown 5,382 5,382 5,382 0 30 |11/15/2028 | 1..
36209V 4R 2| GNMA Pool 483332 6.500% 01/15/29....... .| .03/01/2008 | PAYAOWN........vvveermcrrrivmrereniins | coerreesiesrsesesesissenens | ceveesmmesssssnssnees 57 57 | oo D8 | B8 | e | e (1) | e | e (1) [ | e 57 0 1 101/15/2029 | 1..........
36209Y NW 4| GNMA Pool 485605 6.500% 07/15/31....... ..|.03/01/2006 | Paydown ...861 861 ...861 0 9 107/15/2031 | 1..........
36210A ZH 3| GNMA Pool 486844 6.500% 01/15/29. ...|.03/01/2006 | Paydown ...891 891 ...891 0 10 [01/15/2029 | 1..
36210B BC 8| GNMA Pool 487035 6.500% 03/15/29. ...|.03/01/2006 | Paydown 4,728 4728 4,728 0 55 |03/15/2029 | 1..
36210B BZ 7|GNMA Pool 487056 6.500% 03/15/29. ...|.03/01/2006 | Paydown 4,683 4,683 4,683 0 47 103/15/2029 | 1..
36210B DP 7| GNMA Pool 487110 6.500% 04/15/29....... .{.03/01/2006 | Paydown..........ccvvveereeermerennns [ werneerennne 1,246 1,246 1,246 0 14 |04/15/2029 | 1..........
36210B NG 6| GNMA Pool 487391 6.500% 12/15/28....... ..{.03/01/2006 | Paydown...........cveverreeermreennns [ wernereennne ..338 338 ...338 0 4 112/15/2028 | 1..........
36210B PM 1| GNMA Pool 487428 6.500% 03/15/29. ...|.03/01/2006 | Paydown 2,435 2,435 2,435 0 14 103/15/2029 | 1..
36210B QF 5| GNMA Pool 487454 6.500% 04/15/29....... ...01/01/2006 | PaydOwN.........vvmrvrveeerenrrennns | coverrennnns 10,231 10,231 10,231 0 55 |04/15/2029 | 1..........
36210C VE 0|GNMA Pool 488513 6.500% 04/15/29....... .| .03/01/2006 | Paydown..........ccveveerrvernerrenens [ werrereennne ..892 892 ..892 0 10 |04/15/2029 | 1..........
36210F U4 6| GNMA Pool 491203 6.500% 02/15/29. ...|.03/01/2006 | Paydown 8,051 8,051 8,051 0 87 |02/15/2029
36210F Y4 2|GNMA Pool 491331 6.500% 03/15/29....... .| .03/01/2008 | PAYAOWN........vvvvermcrrrivmineeeniins | ovrrereierssssesessssenens | covessmmseessisssneed 86 86 | covveerrirrenenn 90 |90 | | errenrrienne(3) [ | i3 e | 86 0 1 103/15/2029
36210F YZ 3|GNMA Pool 491328 6.500% 02/15/29....... .| .03/01/2008 | PAYAOWN.......cvvvvvrmcrrrivminerenines | oorrereiesssssssesissenens | covessnseessisssnees 50 50 | covvvverrrrerrreenne B0 | e B0 | s [ | |0 | |, 50 0 1 102/15/2029
36210H B7 6|GNMA Pool 492462 6.500% 03/15/29. <.+ .03/01/2008 | PAYAOWN........vvveermcrrriiniereinies | rreesiiissesenesisnenens | ceveessneesssssssneed 67 67 | coovrrrriieecennB9 [ B9 | s | eerrieeieeen(1) | e | (1) | s | e 67 0 1 103/15/2029
36210 EJ 3|GNMA Pool 493437 6.500% 06/15/29. ...|.03/01/2006 | Paydown ..506 506 ...506 0 5 |06/15/2029
36210 GL 6|GNMA Pool 493503 6.500% 08/15/29. 1| :03/01/2006 | PAYAOWN........veeueeerceernreenne [ eereeeesneeessmeesssneenn [ ceeeesneesneeesnn 29 29 | ooeieei28 | 28 | e oo | oo | eeerieeeneeseen0 e | e 29 0 08/15/2029
36210 JX 7 |GNMA Pool 493578 6.500% 07/15/31....... ..{.03/01/2006 | Paydown..........ccmreermreeernmreeinee [ eermereennne .498 498 ..498 0 5 |07/15/2031
36210L RU 9| GNMA Pool 495599 6.500% 05/15/29....... ..|.03/01/2006 | Paydown..........ccveeerrrceernmrernnns [ wernereennns 217 277 L2117 0 3 105/15/2029 | 1..........
36210L RW 5| GNMA Pool 495601 6.500% 05/15/29. ...|.03/01/2006 | Paydown 14,980 14,980 14,980 (V1 I 162 |05/15/2029 | 1..
36210L YJ 6|GNMA Pool 495813 6.500% 01/15/29....... ..{.03/01/2006 | Paydown..........ccoeverrreeermrernnns [ wernereennns 3,104 3,104 3,104 0 39 (01/15/2029 | 1..........
36210M GA 3| GNMA Pool 496193 6.500% 03/15/29....... ..|.03/01/2006 | Paydown 1,082 1,082 1,082 0 12 103/15/2029 | 1..........
36210M YT 2|GNMA Pool 496722 6.500% 01/15/29. ...|.03/01/2006 | Paydown 167 167 ..167 0 2 [01/15/2029 | 1..
36210Q HS 4|GNMA Pool 498941 6.500% 04/15/31. ...|.03/01/2006 | Paydown 3,922 3,922 3,922 0 64 |04/15/2031 | 1..
36210Q QD 7| GNMA Pool 499152 6.500% 02/15/29. 1o+ [ .03/01/2008 | PAYAOWN.......cvvvvermrrrinmieeninnes | rnereisssssnesessssnnens | cevesrmssssssnsssneed 91 91 |93 [ 93 | s | e 2) | e | e 2) | e | e 91 0 1102/15/2029 | 1..
36210U WJ 8| GNMA Pool 502949 6.500% 02/15/29....... ..|.03/01/2006 | Paydown 2,274 2,274 2,274 0 16 |02/15/2029 | 1..........
36210U YN 7| GNMA Pool 503017 6.500% 03/15/29....... ..|.03/01/2006 | Paydown..........ccovveerrreeernmreernnns [ wernereennne 141 141 141 0 2 103/15/2029 | 1..........
36210V TY 7|GNMA Pool 503767 6.500% 08/15/29. ...|.03/01/2006 | Paydown 2,086 2,086 2,086 0 12 |08/15/2029 | 1..
36210V VK 4| GNMA Pool 503818 6.500% 03/15/29....... .{.03/01/2006 | Paydown...........cooveeerreeernmeeernnee [ werereennne .165 165 ...165 0 2 103/15/2029 | 1..........
36210V VM 0| GNMA Pool 503820 6.500% 03/15/29....... ..|.03/01/2006 | Paydown..........ccvveeerreeermreennee [ wernereennns 116 116 116 0 1 103/15/2029 | 1..........
36210V WH 0| GNMA Pool 503848 6.500% 04/15/29. ...|.03/01/2006 | Paydown 191 191 ..191 0 2 |04/15/2029
36210V WJ 6| GNMA Pool 503849 6.500% 04/15/29....... .| :03/01/2006 | PAYAOWN........vvvrererrceirnreninne [ eereeresnerisnneeensnninns [ cereeseneesseeeed 64 B4 | coveerriirennn B4 | B4 | i [ [ | 0 [ | 64 0 1 104/15/2029
36210Y XD 2| GNMA Pool 506576 6.500% 05/15/29....... .{.03/01/2006 | Paydown..........ccveveerreermrreinns [ werrereennne 4,053 4,053 4,053 0 24 |05/15/2029
36211A U3 8| GNMA Pool 507402 6.500% 05/15/31. ...|.03/01/2006 | Paydown 5,270 5,270 5,270 0 57 |05/15/2031
36211C 2N 1| GNMA Pool 509381 6.500% 07/15/29. ...|.03/01/2006 | Paydown 3,962 3,962 3,962 0 43 |07/15/2029
36211C Z2 1|GNMA Pool 509361 6.500% 07/15/29. ...|.03/01/2006 | Paydown ..374 374 ..374 0 4 |07/15/2029
36211E FJ 2| GNMA Pool 510569 6.500% 10/15/29....... .| .03/01/2008 | PAYAOWN........vvvvermcrrrirmieeeniies | oornersiesnssssresinsenens | covessmmseesssssssneed 67 67 | coovirerriieecennB9 |89 | s | i) | e | e 2) | s | e 67 0 1 (10/15/2029
36211E T5 7|GNMA Pool 510972 6.500% 05/15/29....... ..|.03/01/2006 | PaydOWN.......c.ovveerrreeerrrrennens | crverrennnns 29,707 29,707 29,707 0 318 |05/15/2029 | 1..........
36211G PD 9| GNMA Pool 512620 6.500% 06/15/29. 1o+ .03/01/2008 | PAYAOWN.......crvvvermcrrrivniecennnes | rreesisissssesessssenens | coveesnesssissnanees 72 T2 | e T e 71 | | v i | e s | i 72 0 1 (06/15/2029 | 1..
36211L KJ 0| GNMA Pool 516097 6.500% 09/15/29....... ..|.03/01/2006 | Paydown..........comveerrrreernmrreinne [ wernereennne ..364 364 ...364 0 4 109/15/2029 | 1..........
36211U MN 9 | GNMA Pool 523365 6.500% 01/15/30....... ..|.03/01/2006 | PaydOowN............onrervveerecrreiens | crverrerenes ..215 215 .215 0 2 101/15/2030 | 1..........
36211U RS 3| GNMA Pool 523497 6.500% 08/15/31. ...|.03/01/2006 | Paydown 28,333 28,333 28,333 (V1 I 191 |08/15/2031 | 1..
36212A DA 0| GNMA Pool 527597 6.500% 06/15/31. ...|.03/01/2006 | Paydown 3,103 3,103 3,103 0 17 06/15/2031 | 1..
36212D HD 4| GNMA Pool 530428 6.500% 07/15/31. ...|.03/01/2006 | Paydown 30,502 30,502 30,502 0 360 |07/15/2031 | 1..
36212D RE 1| GNMA Pool 530685 6.500% 08/15/31....... ..|.03/01/2006 | Paydown .101 101 ..101 0 1 108/15/2031 | 1..........
36212G 6Z 0|GNMA Pool 533788 6.500% 05/15/31....... ..{.03/01/2006 | Paydown.........cccveeeerevernvreeinns [ werrereennne ..299 299 ...299 0 5 05/15/2031 | 1..........
36212J Y7 5|GNMA Pool 535434 6.500% 01/15/32....... .1.03/01/2006 | Paydown.........ccomvvermrrimnrninns | corvnseriessninsesinnenns | o 68 68 | covvcereeeeriieessnB9 | oiiricieiiiieennn89 | | v (1) e | e (1) oo | v 68 0 1101/15/2032 | 1..........
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36212K BY 8| GNMA Pool 535655 6.500% 02/15/31....... 1o+ [ .03/01/2008 | PAYAOWN.......crvvvermcrrrinmiecennies | rreesisissssesesisseenns | ceveessesssissnnees 18 18 A8 e 18 e e e [0 i | 18 0 02/15/2031 | 1..........
36212M 4N 6| GNMA Pool 538229 6.500% 08/15/31. ...|.03/01/2006 | Paydown ...600 600 ...600 0 5 08/15/2031 | 1..
36212M 6W 4 | GNMA Pool 538285 6.500% 12/15/31....... ...|.03/01/2008 | PaydOWN.........ooveerrveerecrriierns | coveerernnes 25,076 25,076 25,076 0 239 [12/15/2031 | 1..........
36212Q H8 6|GNMA Pool 540355 6.500% 05/15/31....... ...|.03/01/2006 | Paydown ATT 477 LATT 0 5 105/15/2031 | 1..........
36212R R4 2| GNMA Pool 541507 6.500% 07/15/31. 1| :03/01/2006 | PAYAOWN........voourirrieernreines [ eereeresneierneeessnneins [ eeeeeseseessneeesnn 24 24 | 2B | 2B | | | e | o0 i [ 24 0 07/15/2031 | 1..
36212T SS 4 |GNMA Pool 543329 6.500% 06/15/31. 11| :03/01/2006 | PAYAOWN........vverreeerceernreernne [ eereeeermneeesmeeennneenns [ aeeeesmeeesneeesnans 49 49 | B0 [ B0 | s [ e | e | eevnreeennnenn0 | s | e 49 0 06/15/2031 | 1..
36212U 4R 9| GNMA Pool 544532 6.500% 05/15/31. ...|.03/01/2006 | Paydown 2,322 2,322 2,322 0 36 |05/15/2031 | 1..
36212U BB 6| GNMA Pool 543734 6.500% 12/15/30....... .| :03/01/2006 | Paydown...........ooeveerevererreinns [ wernerrennne ..202 202 ..202 0 2 (12/15/2030 | 1..........
36212U CR 0| GNMA Pool 543780 6.500% 01/15/31....... ...|:03/01/2006 | Paydown...........cvereemreverereennns [ werneerennne 3471 3471 3471 0 46 [01/15/2031 | 1..........
36212V SX 8| GNMA Pool 545134 6.500% 03/15/31. ...|.03/01/2006 | Paydown 4,577 4577 4,577 0 26 |03/15/2031 | 1..
36212W L6 2|GNMA Pool 545849 6.500% 07/15/31....... ...|.03/01/2006 | PaydOWN........ovevermrrerrrnrriinn | coverreennes 25,718 25,718 25,718 0 279 | 07/15/2031 | 1..........
36212W M8 7| GNMA Pool 545883 6.500% 08/15/31....... .| .03/01/2006 | Paydown...........cvervvrvrrirerieians [ werreerennne 4,247 4,247 4,247 0 24 108/15/2031 | 1..........
36212Y G9 8| GNMA Pool 547524 6.500% 04/15/31. ...|.03/01/2006 | Paydown .. 142 142 .. 142 0 2 |04/15/2031
36213A KY 9| GNMA Pool 548511 6.500% 07/15/31....... ...|.03/01/2008 | PaydOWN.........ovveermrrvrermnrriinns | coveerirnnes 66,155 66,155 66,155 0 [t 1,031 | 07/15/2031
36213D 5P 9 |GNMA Pool 551754 6.500% 04/15/32....... <.+ .03/01/2008 | PAYAOWN.......cvvvvermcrrrimminereinens | covneerrisisessnisnsnenens | sevesnesssssnmnensnend 6 B | covrrrirrrrrrriennen® | e | [ | | o0 | | 6 0 04/15/2032
36213D GB 8| GNMA Pool 551094 6.500% 11/15/31. ...|.03/01/2006 | Paydown 7,640 7,640 7,640 0 86 |11/15/2031
36213D K5 6|GNMA Pool 551216 6.500% 02/15/31. ...|.03/01/2006 | Paydown 7,777 7,777 7,771 0 83 |02/15/2031
36213D UD 8| GNMA Pool 551480 6.500% 06/15/31. ...|.03/01/2006 | Paydown 45,897 45,897 45,897 (I [ 737 |06/15/2031
36213E 2C 9| GNMA Pool 552571 6.500% 05/15/32....... .| :03/01/2006 | Paydown..........ccorreeerreeernreeinee [ eerereennne 7,226 7,226 7,226 (VN [ 112 | 05/15/2032
36213E CQ 7|GNMA Pool 551879 6.500% 11/15/31....... ...|:03/01/2006 | Paydown..........ccvereerreeernmreennns [ wernereennne 6,532 6,532 6,532 0 69 |11/15/2031 | 1..........
36213E SK 3| GNMA Pool 552322 6.500% 01/15/32. ...|.03/01/2006 | Paydown ..369 369 ...369 0 5 101/15/2032 | 1..
36213E UQ 7|GNMA Pool 552391 6.500% 02/15/32....... .| :03/01/2006 | Paydown..........ccovereerreeermreennns [ eerneeeennne 537 537 ..537 0 4 102/15/2032 | 1..........
36213G AK 7| GNMA Pool 553610 6.500% 02/15/32....... ...|.03/01/2006 | Paydown ...155 155 ...155 0 1 102/15/2032 | 1..........
36213G UZ 2| GNMA Pool 554200 6.500% 12/15/31. ...|.03/01/2006 | Paydown 6,239 6,239 6,239 0 68 |12/15/2031 | 1..
36213H KW 8| GNMA Pool 554809 6.500% 05/15/31. ...|.03/01/2006 | Paydown 1,655 1,655 1,655 0 9 |05/15/2031 | 1..
36213H M7 1|GNMA Pool 554882 6.500% 06/15/31. ...|.03/01/2006 | Paydown 1,236 1,236 1,236 0 17 |06/15/2031 | 1..
36213H XE 4 |GNMA Pool 555177 6.500% 12/15/31....... ...|.03/01/2006 | Paydown 3,753 3,753 3,753 0 61 (12/15/2031 | 1..........
36213K AB 8| GNMA Pool 556302 6.000% 12/15/31....... .| .03/01/2006 | Paydown...........cooeveemeeermmreeinne [ wererrennne 1,647 1,647 1,647 0 17 [12/15/2031 | 1..........
36213L NJ 5| GNMA Pool 557593 6.500% 07/15/31. ...|.03/01/2006 | Paydown .106 106 ...106 0 1 (07/15/2031 | 1..
36213Q RS 0|GNMA Pool 561297 6.500% 08/15/31....... .. .03/01/2006 | Paydown...........cooeveemreeernmreirinne [ eereeeennne .855 855 ..855 0 9 |08/15/2031 | 1..........
36213Q YE 3|GNMA Pool 561509 6.000% 07/15/31....... 1| :03/01/2006 | PAYAOWN........vveurreerceernreenns [ eereeeesmeeesmesessneens [ ceeeesneesneeesnn 87 87 | cevvvrrrrrririnesnnB0 |88 | v | e [ | T s | e 87 0 1 107/15/2031 | 1..........
36213R QK 6| GNMA Pool 562158 6.500% 07/15/31. 1| :03/01/2006 | PAYAOWN......c..vverreereeernresrnee [ eerreeeemmeeemsneessnneenns | eevessseeesneeesneees 4 A | e [ | | e | e | 0| s | s 4 0 07/15/2031
362135 GT 6| GNMA Pool 562810 6.000% 07/15/31....... 1| :03/01/2006 | PAYAOWN........vveureerceerereennne [ eereeeesserersneninsneinns [ ceveesnneesseeeen 82 82 | o8 | i 81 | o | e | oo | e | e | e 82 0 1 107/15/2031
36213T XM 0 |GNMA Pool 564184 6.500% 07/15/31....... ...|.03/01/2006 | Paydown 52,894 52,894 52,894 0 294 |07/15/2031
36213U TU 4| GNMA Pool 564963 6.500% 07/15/31. ...|.03/01/2006 | Paydown .319 319 319 0 3 07/15/2031
36213V H4 3| GNMA Pool 565551 6.500% 08/15/31. ...|.03/01/2006 | Paydown 1,133 1,133 1,133 0 16 |08/15/2031
36213Y PC 0| GNMA Pool 568419 6.500% 09/15/31. ...|.03/01/2006 | Paydown 31,738 31,738 31,738 0 334 109/15/2031
36219C TN 4 |GNMA Pool 245457 7.000% 11/15/27....... ...|.03/01/2006 | Paydown 1,006 1,006 1,006 0 12 | 1111512027
36225B EA 2| GNMA Pool 781029 6.500% 05/15/29....... ...|.03/01/2006 | Paydown 9,375 9,375 9,375 0 99 |05/15/2029 | 1..........
36225B EV 6| GNMA Pool 781048 6.500% 06/15/29. ...|.03/01/2006 | Paydown 10,576 10,576 10,576 [V [ 112 |06/15/2029 | 1..
36225B ND 6| GNMA Pool 781288 6.500% 05/15/31....... ...|.03/01/2006 | Paydown 10,737 10,737 10,737 (1N I 115 |05/15/2031 | 1..........
912828 BD 1|US Treasury Note 1.875% 07/15/13 ...|.03/08/2006 | Various 805,351 765,000 802,734 2,617 2617 | ...... 10,005 |07/15/2013 | 1..........
912828 BV 1|US Treasury Note 3.250% 01/15/09 .1.03/16/2006 | Merrill Lynch........coooveennriinnnn | o | covnnneens 9,044,563 9,078,206 | ....vvvivisnrines [ o (33,644) | ....... (33,644) | ...... 51,479 |01/15/2009
0399999. Total - Bonds - U.S. GOvernment............cooovvoeceeeeecvvserrrssnnnes .10,926,126 11,227,983 | .......10,957,318 | ..........1,928,712 | .......(37,626) | ........(2,832) | cccevccvevcnnc0 | oo (40,458) | o0 [ i 10,953,377 .(27,251)] ....... (27,251)] ...... 76,049 |..... XXX.....
Bonds - Special Revenue and Special Assessment
13067J AZ 4| California St Economic 5.250% 07/01/12.. | ...|.03/07/2006 | National Financial Services...... | ........... 629,451 580,000 621,082 8,369 8,369 |...... 21,061 {07/01/2012 [1FE......
31283H S8 9|FHLMC Gold Pool G01443 6.500% 08/01/4 ...|.03/01/2006 | Paydown...........cccewemmeeernmeeennns [ werneeeennae 7,891 7,891 7,891 0 80 |08/01/2032 | 1..........
31287Q LM 1|FHLMC Gold Pool C64832 6.500% 03/01/3 ... | .03/01/2006 | Paydown 9,250 9,250 9,250 (V1N I 100 |03/01/2032 | 1..
31287S 3C 9|FHLMC Gold Pool C67095 6.500% 05/01/3 ... | .03/01/2006 | Paydown..........c.ccouevverneveermvnnins | covvrnsenens 10,337 10,337 10,337 (V1 I 163 |05/01/2032 | 1..........
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31287V 5R 7| FHLMC Gold Pool C69856 6.500% 08/01/3 ... |.03/01/2006 | Paydown............cccocwwemmrvermenrins | covvrnernees ..192 192 ..200 ..192 0 2 108/01/2032 | 1..........
31287X G5 9|FHLMC Gold Pool C70220 6.500% 08/01/3 ... | .03/01/2006 | Paydown 1,052 1,052 1,094 1,052 0 11 108/01/2032 | 1..
31287X QT 6| FHLMC Gold Pool C70466 6.500% 09/01/3 ... |.03/01/2006 | Paydown.............ccocovmevermeveins | ceveriernees 13,157 13,157 .13,681 13,157 0 79 109/01/2032 | 1..........
31287Y DE 1|FHLMC Gold Pool C71001 6.500% 09/01/3 ... |.03/01/2006 | Paydown 14,512 14,512 14,512 0 231 [09/01/2032 | 1..........
31287Y MX 9|FHLMC Gold Pool C71274 6.500% 04/01/3 ... |.03/01/2006 | Paydown 2,118 2,118 2,118 0 24 104/01/2032 | 1..
31287Y MZ 4|FHLMC Gold Pool C71276 6.500% 04/01/3 ... |.03/01/2006 | Paydown 3,285 3,285 3,285 0 52 |04/01/2032 | 1..
3128H3 YL 9|FHLMC Gold Pool E96115 5.000% 05/01/1| ...|.03/01/2006 | Paydown 24,749 24,749 24,749 [V I 194 |05/01/2018 | 1..
31292H G4 0|FHLMC Gold Pool C01119 6.500% 11/01/3 ...|.03/01/2006 | Paydown............cceeeermreernmeeennes [ wermeerennae 1,148 1,148 1,148 0 18 [11/01/2030 | 1..........
31294C 7M 9| FHLMC Gold Pool C36300 6.500% 02/01/3 ...|.03/01/2006 | PaYdOWN.........cccrmrwrrreerrmrernes [ wereeremsememeneensneies | ceeeessnessnneeesnn 81 81 | o8 |81 | e | e | | e | e | e 81 0 1 102/01/2030 | 1..........
31294C SN 4| FHLMC Gold Pool C35925 6.500% 01/01/3 ...|.03/01/2006 | Paydown 21,304 21,304 21,304 0 231 [01/01/2030 | 1..
31294D GQ 8|FHLMC Gold Pool C36507 6.500% 02/01/3 ...|.03/01/2006 | PaydOWN..........ccmruerrrirerriiens [ woereemeeriieeninnesiins [ ceeriossssiseseinns 9 (SN USRI SUUOSNURRPRRNNPOIN I NNOONPRPRRR USRNSSR DU ENOPRRNPRRPON N OSSOSO (OO 9 0 02/01/2030 | 1.........
31296L PC 9| FHLMC Gold Gold Pool A1 6.500% 08/01/ ... | .03/01/2006 | Paydown..........c.ccoeveverereemerninns | covvrnnenens 12,689 12,689 12,689 0 204 |08/01/2033 | 1..........
31297C SG 6| FHLMC Gold Pool A25019 5.000% 07/01/3 ... |.03/01/2006 | Paydown 106,292 106,292 106,292 (1 I 467 |07/01/2034
31297G WN 7| FHLMC Gold Pool A28753 5.000% 11/01/3 ... | .03/01/2006 | Paydown...........cccoeevemervermereins | coverneenens 6,468 6,468 6,468 0 53 [11/01/2034
31297Y PU 0|FHLMC Gold Pool C41335 6.500% 08/01/3 ... | .03/01/2006 | Paydown ...365 365 ...365 0 4 108/01/2030
31298A F5 7|FHLMC Gold Pool C41988 6.500% 09/01/3 ... | .03/01/2006 | Paydown .210 210 .210 0 2 109/01/2030
31298D 3K 1|FHLMC Gold Pool C45302 6.500% 12/01/3 ...|.03/01/2006 | PAYOWN..........ccrrrermreerrreennne [ eereeremneeesneneinnneens | ceveesnesesnnenesnns 9 91 | e 91 | | ] | | v | | e 9 0 1 112/01/2030
31298D XL 6|FHLMC Gold Pool C45183 6.500% 12/01/3 ...|.03/01/2006 | Paydown .137 7371 137 0 8 |12/01/2030
31298E L9 4|FHLMC Gold Pool C45752 6.500% 12/01/3 ... |.03/01/2006 | Paydown..........c.ccouveeermmeeermmceenns | cevermneeens 2,554 2,554 2,554 0 12/01/2030
31298F WY 4 |FHLMC Gold Pool C46963 6.500% 01/01/3 ... |.03/01/2006 | PAYAOWN..........c..cveemmreemrreernnnees | vorerenneeeessseesneesennne | cevsseessmsssssnnees 90 90 | o8 |89 | | ] | | | | 90 0 01/01/2031 | 1..........
31335H RZ 8|FHLMC Gold Pool C90504 6.500% 12/01/2 ...|.03/01/2006 | Paydown 12,110 12,110 12,110 0 12/01/2021 | 1..
31371K BS 9| FNMA Pool 253949 6.500% 09/01/31........ ... :03/01/2006 | Paydown..........ccvereereeernerrennns [ werneerennne 1,455 1,455 1,455 0 09/01/2031 | 1..........
31371K DL 2| FNMA Pool 254007 6.500% 10/01/31........ ...|.03/01/2006 | Paydown 3,231 3,231 3,231 0 10/01/2031 | 1..........
31371K F3 0 |FNMA Pool 254086 6.500% 11/01/21.. ...|.03/01/2006 | Paydown 9,228 9,228 9,228 0 11/01/2021 | 1..
31371K LU 3| FNMA Pool 254239 6.500% 03/01/32.. ...|.03/01/2006 | Paydown 42,832 42,832 42,832 0 03/01/2032 | 1..
31371K UC 3| FNMA Pool 254479 6.500% 10/01/32.. ...|.03/01/2006 | Paydown 43,346 43,346 43,346 0 10/01/2032 | 1..
31371L EV 7 |FNMA Pool 254948 6.500% 10/01/33........ ...|.03/01/2006 | Paydown 22,919 22919 22,919 0 10/01/2033 | 1..........
31371L RR 2| FNMA Pool 255296 6.500% 06/01/34........ ... .03/01/2006 | Paydown...........omereerreeernrreeinns [ eerrereennne 48,612 48,612 48,612 0 06/01/2034 | 1..........
31371M M7 9| FNMA Pool 256082 4.500% 01/01/21.. ...|.03/01/2006 | HSBC Securities... 238,355 245,845 238,955 | ..oovrvrrrrei [ i ((0[0) ) pe— (600) 01/01/2021 | 1..
31371M M7 9| FNMA Pool 256082 4.500% 01/01/21........ .. .03/01/2006 | Paydown...........cooeveerreeernrreirinne [ wereeeennne 4,155 4,155 4,155 0 01/01/2021 | 1..........
31375K GZ 4|FNMA Pool 336916 6.500% 02/01/26........ ... :03/01/2006 | Paydown...........oveeeerreeerereeinne [ eerereennne 104 104 ..104 0 02/01/2026 | 1..........
31377Q ZK 1|FNMA Pool 384246 5.880% 10/01/11.. ...|.03/01/2006 | Paydown ..669 669 ..669 0 7 110/01/2011
31377R C4 0|FNMA Pool 384491 5.655% 11/01/11........ ... :03/01/2006 | Paydown..........ccvereerrevermreennns [ eereeeennne ..107 707 ..707 0 7 {11/01/2011
31377R JC 5|FNMA Pool 384659 6.190% 01/01/12........ ...|.03/01/2006 | Paydown 1,020 1,020 1,020 0 11 101/01/2012
31377R M6 4|FNMA Pool 384781 5.950% 03/01/12.. ...|.03/01/2006 | Paydown ...649 649 ..649 0 7 103/01/2012
31377R PS 3| FNMA Pool 384833 6.070% 03/01/12.. ...|.03/01/2006 | Paydown ..635 635 ..635 0 7 103/01/2012
31377R RX 0| FNMA Pool 384902 5.880% 03/01/12.. ...|.03/01/2006 | Paydown ..656 656 ..656 0 7 103/01/2012
31380J PB 3 |FNMA Pool 441518 6.500% 08/01/28........ ... .03/01/2006 | Paydown...........cooevvemervirnereeiens [ wevrereennne ..108 108 ..108 0 1 108/01/2028
31382G U9 6|FNMA Pool 482208 6.500% 04/01/29........ ... .03/01/2006 | Paydown...........cververrverereiiens [ werrereennne ...160 160 ...160 0 2 104/01/2029 | 1..........
31382P 4C 8| FNMA Pool 488719 6.500% 03/01/29.. ...|.03/01/2006 | Paydown .424 424 424 0 5 103/01/2029 | 1..
31382R NY 5|FNMA Pool 490107 6.500% 03/01/29........ ... .03/01/2006 | Paydown...........covvrevrreeernreeinns [ eerrereennne 6,663 6,663 6,663 0 57 |03/01/2029 | 1..........
31383C U6 0|FNMA Pool 499305 6.500% 08/01/29........ ... .03/01/2006 | Paydown...........ccccvvemervienmreirnens [ werrereennas 1,109 1,109 1,109 0 12 108/01/2029 | 1..........
31383D 5S 8| FNMA Pool 500457 6.500% 06/01/29.. ...|.03/01/2006 | Paydown 195 195 ..195 0 2 106/01/2029 | 1..
31383J 6U 9 |FNMA Pool 504983 6.500% 08/01/29.. ...|.03/01/2006 | Paydown ..280 280 ...280 0 3 108/01/2029 | 1..
31383J XE 5|FNMA Pool 504777 6.500% 10/01/29.. 11| :03/01/2006 | PAYAOWN........vvvrrreerceernerinnes [ eereeressersseessnsseinns [ ceeeessessneessnn 36 KIS T FUUURTUTOURRTRN: A SVOUSUURRORRPRRUURPOS Y A INSOPRUUURPORRRRROR SUUUUUPPURRRORNY ) 1 DUUSOPOUURRRRROPORS VRSURPOURROPRRUN | J UUUNOOPUSURROURN [SSOPPROPROTOOt 36 0 10/01/2029 | 1..
31383L TV 7|FNMA Pool 506464 6.500% 08/01/29........ 1| :03/01/2006 | PAYAOWN........cveuereerreernreennns [ eereeresneeessnesessseens [ ceveesssesssseeess 14 14 | 15 |15 [ [ (1) [ [ (1) [ | o 14 0 08/01/2029 | 1..........
31384V YU 0|FNMA Pool 535423 6.500% 07/01/30........ ... :03/01/2006 | Paydown...........ovevevrrvererreians [ eernerrennne 1,989 1,989 1,989 0 23 |07/01/2030 | 1..........
31385H QR 6| FNMA Pool 545064 6.500% 06/01/31........ .. .03/01/2006 | Paydown...........cvcvvvrrvererreians [ werrerrennne 6,255 6,255 6,255 0 60 |06/01/2031 | 1..........
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31385 K8 0|FNMA Pool 545819 6.500% 08/01/32........ ... .03/01/2008 | PaydOWN.......covveemmrrvrernecrriinen | coveerirnnes 48,708 48,708 .(1,973) 48,708 [V I 499 |08/01/2032 | 1..........
31386U ZE 5|FNMA Pool 574141 6.500% 05/01/31.. ...|.03/01/2006 | Paydown ..553 553 ..553 0 6 |05/01/2031 | 1..
31387N 3G 0 |FNMA Pool 589499 6.500% 08/01/31........ ... .03/01/2006 | PaydOWN.........ovvemerrveerecrriieens | crveererines 17,524 17,524 17,524 [V I 179 |08/01/2031 | 1..........
31387P QN 5| FNMA Pool 590061 6.500% 06/01/31........ 1| :03/01/2006 | PAYAOWN........veourerrieerereenee [ eereeeemneessneeeessneens [ eereesseeesneeess 73 W< T SRRSO - N IUUSRRRROTORPRURY o N VSTV ISP () i IVSTUUOPRRROUR) ISR () ISR IO 73 0 1 106/01/2031 | 1..........
31387T W5 9 |FNMA Pool 593868 6.500% 07/01/31.. ...|.03/01/2006 | Paydown .599 599 ...599 0 5 107/01/2031 | 1..
31388A RS 5| FNMA Pool 599097 6.000% 12/01/31.. ...|.03/01/2006 | Paydown 101 101 ..101 0 1 [12/01/2031 | 1..
31388D NP 9| FNMA Pool 601698 6.500% 08/01/31.. 1| :03/01/2006 | PAYAOWN........vveuereerreernrernnns [ eereeeeiserensneeessneenns [ ceveessneesseeesnnn 27 27 | evrrrrerririnennn28 |29 | | cevvnsenereenne(1) [ | v (1) [ | v 27 0 08/01/2031 | 1..
31388K KZ 4|FNMA Pool 607012 6.500% 10/01/31........ ...|:03/01/2006 | Paydown...........cveveerevercreennns [ werneerennne 572 572 .572 0 9 {10/01/2031 | 1..........
31388L CK 4|FNMA Pool 607674 6.500% 11/01/31........ 1| :03/01/2006 | PAYAOWN........vvvureerceerereennes [ eereeresseessneeissneens [ ceeeesnsesssneeeens 11 | e T e 1T L [ [ [0 e s 11 0 11/01/2031 | 1..........
31388N PT 7|FNMA Pool 609834 6.500% 10/01/31.. ...|.03/01/2006 | Paydown ...396 396 ...396 0 2 {10/01/2031 | 1..
31388U CU 2|FNMA Pool 614883 6.500% 11/01/31........ 1o+ [ .03/01/2008 | PAYAOWN......ocvvvvermcrrrinmieeniines | rnereissssssesessssnnens | cevesnmssssssssssanees 15 15 | e 15 |15 [ [ e (1) [ [ e (1) [ | o, 15 0 11/01/2031 | 1..........
31388Y ZU 9|FNMA Pool 619155 6.500% 03/01/32........ ... .03/01/2006 | Paydown...........cververrvirnerreians [ werrerrennne 8,836 8,836 8,836 (VN — 121 03/01/2032 | 1.........
31389A CX 9|FNMA Pool 619386 6.000% 12/01/31.. ...|.03/01/2006 | Paydown 418 418 418 0 4 112/01/2031
31389B G6 2|FNMA Pool 620421 6.000% 12/01/31........ 1o+ .03/01/2008 | PAYAOWN.......crvvvermerrinmiecrniies | reesisissssesesisnenens | coveesmaesssisssnees 48 48 | o8 |88 | i [ [ | e [ | 48 0 12/01/2031
31389G 4E 7|FNMA Pool 625521 6.000% 01/01/32........ 1o+ [ .03/01/2008 | PAYAOWN.......crvvvermcrrrirmieenrnees | rneesisissssssesinnenens | ceveesmesesssisssanees 72 Y 725 SUTUURPPPRRROOY £< I SFPUORSOORROOOY £< I IVOPOPOUOPPOPPUUN DUVOOTOPPPUOROPPPORY IOVPPSPUORORPSTOURES ISRPPPPORPPPOOS N OVPPTTROROPOTION IOPPTORPRTORON 72 0 1 (01/01/2032
31389H XA 1|FNMA Pool 626273 6.000% 03/01/32.. ...|.03/01/2006 | Paydown 12,128 12,128 12,128 [V I 126 | 03/01/2032
31389L V5 5|FNMA Pool 628936 6.000% 02/01/32.. 1| :03/01/2006 | PAYAOWN.........veeuererrceernriernee [ eereeeemneeesneeeesnneess [ cereesnseesneeesn 80 80 | o800 |80 | oo | oo | eerrceeeeeesnenens | eeereenceeneeen0 | oo | oo 80 0 1 102/01/2032
31389N 5W 1| FNMA Pool 630961 6.500% 02/01/32.. ...|.03/01/2006 | Paydown 29,220 29,220 29,220 [V 167 |02/01/2032
31389P DU 1|FNMA Pool 631115 6.000% 02/01/32........ 11| :03/01/2006 | PAYAOWN.......ovveereeeereeernreennne [ eermeeeesmeesssnmeeesnneenen [ eeeeessnneesneeesnan 84 84 | ovrerriieennn B4 | B4 | i [ [ e | e [ e | e 84 0 1 102/01/2032
31389W Q5 7|FNMA Pool 637776 6.000% 03/01/32........ ... :03/01/2006 | Paydown..........ccvereemreeerrereerinns [ werneerennne 8,096 8,096 8,096 0 41 103/01/2032 | 1..........
31389Y QS 3| FNMA Pool 639565 6.500% 04/01/32.. ...|.03/01/2006 | Paydown ..244 244 ..244 0 3 04/01/2032 | 1..
31390L J4 9|FNMA Pool 649283 6.500% 08/01/32........ ... :03/01/2006 | Paydown..........ccvereereeernerrennns [ werneerennne 40,215 40,215 40,215 0 346 |08/01/2032 | 1..........
31390N 6X 5|FNMA Pool 651686 6.500% 08/01/32........ ...|.03/01/2006 | Paydown 5816 5,816 5,816 0 32 |08/01/2032 | 1..........
31390N UC 4 |FNMA Pool 651379 6.000% 07/01/32.. ...|.03/01/2006 | Paydown ...362 362 ...362 0 4 107/01/2032 | 1..
31390P GD 3| FNMA Pool 651896 6.500% 08/01/32.. ...|.03/01/2006 | Paydown 26,113 26,113 26,113 0 267 |08/01/2032 | 1..
31390Q NG 6|FNMA Pool 652991 6.000% 08/01/32.. ...|.03/01/2006 | Paydown 2,939 2,939 2,939 0 35 |08/01/2032 | 1..
31391B 6D 4 |FNMA Pool 662468 6.500% 10/01/32........ ...|.03/01/2006 | Paydown 97,293 97,293 97,293 0 [t 1,054 [10/01/2032 | 1..........
31391K 5X 1|FNMA Pool 669662 6.500% 05/01/32........ ... .03/01/2006 | Paydown...........omereerreeernrreeinns [ eerrereennne 76,431 76,431 76,431 0 891 |05/01/2032 | 1..........
31391L AP 0| FNMA Pool 669714 6.500% 11/01/32.. ...|.03/01/2006 | Paydown ..343 343 ..343 0 2 [11/01/2032 | 1..
31391L X7 5|FNMA Pool 670402 6.500% 06/01/32........ .. .03/01/2006 | Paydown...........cooeveerreeernrreirinne [ wereeeennne 22867 22,867 22867 0 219 [06/01/2032 | 1..........
31391Q TB 0|FNMA Pool 673846 6.500% 10/01/29........ ... :03/01/2006 | Paydown...........oveeeerreeerereeinne [ eerereennne ..125 125 .125 0 1 110/01/2029 | 1..........
31391S 5M 8| FNMA Pool 675952 6.500% 04/01/32.. ...|.03/01/2006 | Paydown 7,201 7,201 7,201 0 42 |04/01/2032
31391V BB 8| FNMA Pool 677834 6.500% 01/01/33........ ... :03/01/2006 | Paydown..........ccvereerrevermreennns [ eereeeennne 24,497 24,497 24,497 0 282 [01/01/2033
31393R ZN 3|FHLMC 2627 BG 3.250% 06/15/17............ ...|.03/01/2006 | Paydown 5,284 5,284 5,284 0 28 |06/15/2017
31400C GQ 1|FNMA Pool 683407 6.500% 02/01/33.. ...|.03/01/2006 | Paydown 4,419 4,419 4,419 0 28 |02/01/2033
31400V KR 2| FNMA Pool 698804 6.500% 04/01/33.. ...|.03/01/2006 | Paydown 46,089 46,089 46,089 0 611 |04/01/2033
31400W RF 9 |FNMA Pool 699886 6.500% 04/01/33.. ...|.03/01/2006 | Paydown 105,944 105,944 105,944 0 [t 1,713 | 04/01/2033
31401X CY 1|FNMA Pool 721087 6.500% 10/01/33........ ... .03/01/2006 | Paydown...........cooevvemervirnereeiens [ wevrereennne 57,587 57,587 57,587 0 624 110/01/2033
31401Y DB 8|FNMA Pool 721998 6.500% 06/01/33........ ... .03/01/2008 | PaYdOWN.......cvvvvermrrrrirrrriine | coverreennes ..826 826 ..826 0 9 [06/01/2033 | 1..........
31402C 4B 5|FNMA Pool 725418 6.500% 05/01/34.. ...|.03/01/2006 | Paydown 108,448 108,448 108,448 0 [t 1,070 |05/01/2034 | 1..
31402C WF 5| FNMA Pool 725246 6.500% 01/01/34........ ... .03/01/2006 | Paydown...........covvrevrreeernreeinns [ eerrereennne 2,621 2,621 2,621 0 28 |01/01/2034 | 1..........
31402D C9 9 |FNMA Pool 725596 6.500% 03/01/34........ ... .03/01/2008 | PaydOWN.........ovverrveercrriiees | crveevernnes 30,738 30,738 30,738 0 317 | 03/01/2034 | 1..........
31402Q TR 2|FNMA Pool 735060 6.000% 11/01/34.. ...|.03/01/2006 | Paydown 6,240 6,240 6,240 0 60 |11/01/2034 | 1..
31402R HX 0|FNMA Pool 735646 4.500% 07/01/20.. ...|.03/01/2006 | HSBC Securities... 118,847 122,582 119,137 | s | e (291) | e (291) | e 1,149 [07/01/2020 | 1..
31402R HX 0|FNMA Pool 735646 4.500% 07/01/20.. ...|.03/01/2006 | Paydown 3,719 3,719 3719 | e | e | o0 [ 487 |07/01/2020 | 1..
31403G SS 2|FNMA Pool 748529 6.500% 10/01/33........ ...|.03/01/2006 | Paydown 107,872 107,872 107,872 588 [10/01/2033 | 1..........
31403N QD 2| FNMA Pool 753852 6.500% 12/01/33........ ... :03/01/2006 | Paydown...........ovevevrrvererreians [ eernerrennne 3,501 3,501 3,501 0 45 112/01/2033 | 1..........
31403V S8 3| FNMA Pool 759343 6.500% 01/01/34........ .. .03/01/2006 | Paydown...........cvcvvvrrvererreians [ werrerrennne 10,855 10,855 10,855 (V1N I 102 |01/01/2034 | 1..........
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SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Dlsposed of by the Company During the Current Quarter

1 2 3 4 7 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
cusIp g| Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B./A.C.V. | Changein Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year|  Date (a)
31404B R7 9|FNMA Pool 763810 6.500% 11/01/33........ 1| .03/01/2006 | PAYAOWN........vvoorverieernriiinns [ eoreeeesneiesnnsissnneins [ orveessssesnesess 75 75 T ] e T [ i (@) [ [ eviinriiieed(@) [ | v 75 0 1 [11/01/2033 | 1..........
31404E N6 9| FNMA Pool 766413 6.500% 03/01/34.. ...|.03/01/2006 | Paydown 44,503 44,503 I 44,503 (V1 I 475 |03/01/2034 | 1..
31404F V6 7 |FNMA Pool 767537 6.500% 02/01/34........ ... .03/01/2006 | Paydown...........coovveemreeeremreerines [ oo 5,858 5,858 ....6,046 5,858 0 95 |02/01/2034 | 1..........
31404H K7 3|FNMA Pool 769018 6.500% 12/01/31........ ...|.03/01/2006 | Paydown 17,433 17,433 17,994 17,433 (V1 I 187 |12/01/2031 | 1..........
31404Q D3 0|FNMA Pool 775122 6.500% 05/01/34.. ...|.03/01/2006 | Paydown 61,244 61,244 ..63,857 61,244 0 833 [05/01/2034 | 1..
31405A CF 8| FNMA Pool 783170 6.500% 06/01/34.. 11| :03/01/2006 | PAYAOWN.........vvereeereeeranreennee [ eereerermeessneeessneenn [ aeeeesseeesneeesnans 45 45 B | BB | [ (1) [ e (1) [ | s 45 0 06/01/2034 | 1..
31405B JM 4| FNMA Pool 784268 4.500% 07/01/20.. ...|.03/01/2006 | HSBC Securities... 110,879 114,364 111,139 07/01/2020 | 1..
31405B JM 4| FNMA Pool 784268 4.500% 07/01/20........ ...|:03/01/2006 | Paydown...........cveveerevercreennns [ werneerennne 14,493 14,493 14,493 07/01/2020 | 1..........
31405D CR 6|FNMA Pool 785880 6.500% 07/01/34........ ... :03/01/2006 | Paydown..........covereemeeernereennns [ werneeeennne 2,045 2,045 2,045 07/01/2034 | 1..........
31405D KN 6|FNMA Pool 786101 6.500% 07/01/34.. ...|.03/01/2006 | Paydown 34,001 34,001 34,001 07/01/2034 | 1..
31405L L7 2|FNMA Pool 792450 4.500% 11/01/19........ ...|.03/01/2006 |HSBC Securities............ouvuerres [ revvrvrneens 718,464 741,042 720,273 11/01/2019 | 1..........
31405L L7 2|FNMA Pool 792450 4.500% 11/01/19........ ... .03/01/2006 | Paydown...........cververrvirnerreians [ werrerrennne 10,568 10,568 10,568 11/01/2019 | 1..........
31405R 3F 1|FNMA Pool 797398 4.500% 12/01/19.. ...|.03/01/2006 | HSBC Securities... 250,555 258,429 258,233 12/01/2019
31405R 3F 1|FNMA Pool 797398 4.500% 12/01/19........ ...|.03/01/2006 | Paydown...........ovevvvrreeremriiinns [ e 13,554 13,554 13,554 12/01/2019
31405V H2 6|FNMA Pool 800449 5.000% 10/01/34........ ...|.03/01/2006 | Paydown 52,582 52,582 52,582 10/01/2034
31405V KD 8| FNMA Pool 800492 5.000% 10/01/34.. ...|.03/01/2006 | Paydown 10,019 10,019 10,019 10/01/2034
31405W VF 9| FNMA Pool 801714 5.000% 10/01/34.. ...|.03/01/2006 | Paydown 17,407 17,407 17,407 10/01/2034
31406D WQ 5| FNMA Pool 807155 4.500% 04/01/20.. ...|.03/01/2006 | HSBC Securities... 292,111 301,291 292,847 04/01/2020
31406D WQ 5| FNMA Pool 807155 4.500% 04/01/20........ ... :03/01/2006 | Paydown...........coreeeerreeernnreennne [ eerereennne 31,695 31,695 31,695 04/01/2020
31406N H2 3|FNMA Pool 814849 4.500% 04/01/20........ ...|:03/01/2006 | HSBC SeCUrties.........vrverrrreers [ werrerrernne 435,449 449,134 436,527 04/01/2020 | 1..........
31406N H2 3| FNMA Pool 814849 4.500% 04/01/20.. ...|.03/01/2006 | Paydown 5,865 5,865 5,865 04/01/2020 | 1..
31406P TD 1|FNMA Pool 816048 4.500% 03/01/20........ ... .03/01/2006 | HSBC SeCurities.........ocverereers [ wernerrernne 387,110 399,275 388,063 03/01/2020 | 1..........
31406P TD 1|FNMA Pool 816048 4.500% 03/01/20........ ...|.03/01/2006 | Paydown 16,840 16,840 16,840 03/01/2020 | 1..........
31407J RE 4 |FNMA Pool 832185 5.000% 12/01/35.. ...|.03/01/2006 | Paydown 40,428 40,428 40,428 12/01/2035 | 1..
31407V CL 7|FNMA Pool 841675 4.500% 09/01/20.. ...|.03/01/2006 | HSBC Securities... 112,110 115,633 112,374 09/01/2020 | 1..
31407V CL 7|FNMA Pool 841675 4.500% 09/01/20.. ...|.03/01/2006 | Paydown 6,356 6,356 6,356 09/01/2020 | 1..
31408F UR 8|FNMA Pool 850292 4.500% 12/01/20........ ...|.03/01/2006 | HSBC Securities... 953,428 983,391 955,843 12/01/2020 | 1..........
31408F UR 8|FNMA Pool 850292 4.500% 12/01/20........ ... .03/01/2006 | Paydown...........omereerreeernrreeinns [ eerrereennne 16,609 16,609 16,609 12/01/2020 | 1..........
31408G KT 3|FNMA Pool 850906 4.500% 12/01/20.. ...|.03/01/2006 | HSBC Securities... 190,749 196,744 191,223 12/01/2020 | 1..
31408G KT 3|FNMA Pool 850906 4.500% 12/01/20........ .. .03/01/2006 | Paydown...........cooeveerreeernrreirinne [ wereeeennne 3,256 3,256 3,256 12/01/2020 | 1..........
31408X C3 2|FNMA Pool 863290 4.500% 11/01/20........ ... .03/01/2006 | HSBC SeCUtieS.........vverrrreers [ werrrrrernne 399,372 411,923 400,393 11/01/2020 | 1..........
31408X C3 2| FNMA Pool 863290 4.500% 11/01/20.. ...|.03/01/2006 | Paydown 5,090 5,090 5,090 11/01/2020 | 1..
38374L 5Y 3|GNMA 2005-74 HB 7.500% 09/16/35........ ... :03/01/2006 | Paydown..........ccvereerrevermreennns [ eereeeennne ..226 226 ..226 06/16/2028 | 1..........
38374L 5Z 0| GNMA 2005-74 HC 7.500% 09/16/35........ ...|:03/01/2006 | Paydown...........cvervemeverereiinns [ werneeeennne 1,962 1,962 1,962 10/16/2031 | 1..........
60636X LD 3|Missouri StHSG Dev Com 5.150% 09/01/3 ... | .02/01/2006 |Call  100.0000 5,000 5,000 5,400 09/01/2034 | 1FE......
880459 R2 0| Tennessee Hsg Dev Agy A 5.000% 07/01/ ... | .01/03/2006 | Redemption  100.0000 5,000 5,000 5,088 07/01/2034 | 1FE......
3199999. Total - Bonds - Special Revenue&Assessment ................... 6,633,326 | .......... 6,716,099 0 6,643,023 |............0 |........(9,698) | ........(9,698) | .....96,261 |...... XXX..... XXX...
Bonds - Industrial and Miscellaneous
004421 VT 7|Ace Securities Corp 4.888% 12/25/35....... ... [.03/27/2006 | Paydown..........cccovvvveverneeecies | cvverernnns 83,684 83,684 83,684 12/25/2035 |1FE......
040104 RD 5|Argent Securities Inc. 4.898% 03/25/36..... | ... | .03/27/2006 | Paydown 37,156 37,156 37,156 03/25/2036 | 1FE......
05949A UW 8| Bank of America Mortgag 4.786% 11/25/34 ... | .03/01/2006 | Paydown............ccoovveemereermmceens | covermneeens 2,272 2,272 2,272 10/25/2034 | 1FE......
07387A GZ 2 |Bear Stearns Adj Rate 4.625% 11/25/35... | ...|.03/01/2006 | Paydown..........ccccoceeveermercernens | coversennns 20,128 20,128 20,128 11/25/2035 | 1FE......
12613X BN 0 |CNH Equipment Trust 200 2.570% 09/15/0 ... | .03/15/2006 | Paydown 34,010 34,010 34,010 09/15/2009 | 1FE......
126670 TT 5 |Countrywide Asset-Backe 4.898% 02/25/3( ...|.03/27/2006 | Paydown 17,392 17,392 17,392 02/25/2036 | 1FE......
12669G NL 1| Countrywide Home Loans 5.088% 03/25/34 ...|.03/25/2006 | Paydown 47,409 47,409 47,409 03/25/2035 | 1FE......
139732 CS 8| Capital Auto Rec Asset 3.580% 10/16/06. | ...|.02/15/2006 | Paydown 15,106 15,106 15,106 03/15/2006 | 1FE......
161505 CW 0 | Chase Commercial Mortga 6.390% 11/18/3 ...|.03/01/2006 | Paydown............ccceeevermerernnnees | vovevennnees 4,784 4,784 4,784 11/18/2030 | 1FE......
163762 AL 1 |Chemical Master Credit 5.980% 09/15/08 |...|.01/15/2006 | Paydown 500,000 500,000 500,000 01/15/2006 | 1FE......
17307G T5 7| Citigroup Mortgage Loan 5.783% 12/25/35 ...|.03/01/2006 | Paydown...........cccccermeeverneeeernnns [ woreveennae 26,922 26,922 26,922 11/25/2035 | 1FE......
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19416Q CW 8| Colgate-Palmolive Co 5.340% 03/27/06.... | ...|.03/27/2006 | MAtUIity...........coovvvrerreerrmreerinens [ werrerrernne 350,000 350,000 ....350,000 350,000 03/27/2006 | 1FE......
205887 AZ 5| Conagra Foods Inc 6.000% 09/15/06......... ...|.01/20/2006 | Call ~ 100.8060 I 504,030 500,000 |. 534,460 505,965 09/15/2006 | 2FE......
25466K AY 5 |Discover Card Master Tr 6.050% 08/18/08 | ...|.02/15/2006 | Paydown.........ccccocueeveerurercereens | covernennns 500,000 500,000 | (281) | e | e 500,000 |.... 02/15/2006 | 1FE......
33901H BJ 1|Fleet Credit Card Maste 2.400% 07/15/08. | ...|.01/15/2006 | Paydown 180,000 180,000 180,000 07/15/2008 | 1FE......
36185M DN 9| GMAC Mortgage Corp Loan 5.663% 04/19) ...|.03/01/2006 | Paydown 32,701 32,701 12/01/2035 | 1FE......
36242D H5 5|GSR Mortgage Loan Trust 4.619% 04/25/3] ...|.03/01/2006 | Paydown 9,543 9,543 02/25/2035 | 1FE......
41283A AV 1| Harley-Davidson Bike Tr 2.630% 11/15/10 | ...|.03/15/2006 | Paydown [ 13,971 13,971 05/15/2009 | 1FE......
441798 AV 7 |Household Affinity Cred 2.180% 02/15/08. | ...|.02/15/2006 | Paydown............ccccceemrvernmreennees [ werneveennne 170,000 170,000 02/15/2008 | 1FE......
449182 AN 4 |Hyundai Auto Receivable 2.800% 02/15/07] ...|.01/15/2006 | Paydown...........ccccceerreernmreennnes [ worereennne 3,611 3,611 02/15/2007 | 1FE......
466247 UG 6| JPMorgan Mtg Trust 2005 4.985% 08/25/3{ ...|.03/01/2006 | Paydown [ 27,044 27,044 08/25/2035 | 1FE......
49228R AE 3|Kern River Funding 144A 4.893% 04/30/18| ... |.02/28/2006 | Redemption ~ 100.0000.......... | cccevrvneee 4,000 4,000 04/30/2018 | 1FE......
571748 AD 4|Marsh & McLennan Cos 5.375% 03/15/07 |...|.01/12/2006 | Merrill Lynch.........cccccevverrrmern [ covvrnncnens 150,593 150,000 03/15/2007 | 2FE......
69361Y AC 7|PSE&G Transition Fundin 5.980% 06/15/0¢ ... | .03/15/2006 | Paydown P 135,130 135,130 06/15/2006 | 1FE......
76110N AA 4 |Residential Mortgage Lo 6.125% 09/25/29 | ...|.03/27/2006 | Paydown............ccouvvveeermecerennnns | coveevernnes 12,550 12,550 01/25/2027 | 1FE......
81744F EV 5| Sequoia Mortgage Trust 5.096% 11/20/34 | ...|.03/20/2006 | Paydown 5,962 5,962 11/20/2034 |1FE......
86387U AV 7 |Sallie Mae Notes 5.250% 03/15/06............ ... |.03/15/2006 | MatUrity........cvvvvermmerriverccerinnns . 700,000 700,000 03/15/2006 | 1FE......
92925C DQ 2|Washington Mutual 2006- 5.334% 03/25/37 ...|.03/01/2006 | Paydown 27,426 27,426 03/25/2037 | 1FE......
92926E AD 9| WFS Financial Owner Tru 3.500% 02/20/1( ... | .03/20/2006 | Paydown [ 18,187 18,187 02/20/2008 | 1FE......
94981N AH 8| Wells Fargo Mtge Backed 4.531% 04/25/3Y ...|.03/01/2006 | Paydown.........ccoorreermsceernmmeernnne [ eorerrennas 6,319 6,319 . 04/25/2035 | 1FE......
4599999. Total - Bonds - Industrial & MISCEIIANEOUS................cvevveevereererieeeeiieeeeee e eeeeeesees e seeneesaesesessesessessseseesenssnessne | oeveerees 3,639,930 |.......... 3,635,307 | 0 . ) 3,641,101
6099997. Total - Bonds - Part 4 .21,199,382 | ........21,579,389 ..21,237,501 (38, .
6099999. Total - BONAS. ... e et | e 21,199,382 | ........ 21,579,389 21,237,501 | .0 [ (38,121)] ....... (38,121)] ....233,796
Common Stocks - Mutual Funds
922020 10 2|Vanguard Asset AllOCat.............ooovcccrse [..] .03/27/2006 [ DireCt........oorversemscesersessess | comsrreees1,348.000 [ ervrrerr:35,359 [ covrscese XXXorrrme | eovrrsrnsenB2y 764 | cvvrnsiesnn21,349 [ oo (1,819) 32,764 ... ] 259 25% 204
7099999. Total - Common Stocks - Mutual Funds. .(1,819) ] . 32,764 0 2,594 2,594 204
7299997. Total - Common Stocks - Part 4 32,764 0 2,594 2,594 204
7299999. Total - COMMON SHOCKS. ... 32,764 0 2,594 2594 204
7399999. Total - Preferred and Common Stocks 35,359 32,764 |.... 0 2,594 2,594 204
7499999, Total - Bonds, Preferred and Common Stocks.. 12,017,877 |....... (39,445) | .........(58,339) | .cooevvvriernn0 | i (97,784) | o0 [ 21,270,265 | ............... 0. (35,527) | ....... (35,527) | ....234,000




satementas of March 31, 20060 ANthem Health Plans of Maine, Inc.

Sch. DB-Part A-Section 1
NONE

Sch. DB-Part B-Section 1
NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE

E06, EO7
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During|  at Current
Depository Code Interest | Current Quarter | Statement Date | First Month | Second Month | Third Month *
Open Depositories
Mellon Bank...........c.cccueeereerrceveeseseeeeneines Pittsburgh, PA.......c.ocveieieeiceiees [ ereeieeiees [ | eeeseieesssiesieniens | eeveevessessesssssinsees | seveens (266,757)] .....(1,114,736) | ........ (173,868) [ XXX
Chase Manhattan Bank...........c..cccccevevnnnee. NEW YOrK, NY .....oioiicireeeieiins [vreeeiieies [ eeeinieiniins | ceeersiessisnisisnins | voveresesesesssssssenns ....26,421,700 | ...... 2,792,694 | ...... 6,751,155 | XXX
Bank of AMEriCa.........ccovevereierieeieieans Hartford, CT......ccovvverervererinne ...16,467,273 | ...18,839,392 | ...... 5,585,713 | XXX
Bank of America.. v HArford, CT oo [eevrirriisninns | cevennnieeiens | errssessssssssssssssnsns | veesessnsssssssssssnnes | eeerens (548,437)] ........ (560,439)| ........ (666,556) | XXX
Bank of America.. ... Hartford, CT... ...(48,244,057)| ...(48,640,032) | ...(17,124,440) | XXX
Bank of America.. v HarfOrd, CTe.eoeccvreeriscines | e [ eevrereisnninsens | crneressmnssssesnssines | sessssssssssssssssssnssns | seees (1,709,962) | ......... 271,098 | ......... 546,714 | XXX
Bank of America...... HAMOrd, CT.....vveeeeeieiieiies | e [ evesiesieiienns [ erveiveiinsissisesiesiens | eevessessssesesienes | evvennes 663,295 | ......... 641,188 | ........ (138,860) | XXX
0199998. Deposits in.....3 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositories............. XXX [ XXX ot [ everereieesenisienes [ evsenisssssenienins | veeieneenn 39,204 [ oviiiins (12,460)| .......... (25,325) | XXX
0199999. Total Open DEPOSItOMIES. ...vvx.rerrerrrresresrsssrsarssssssessssasenesas XXX XXX.. ..(27,783,295) | .....(5,245,467) | XXX
0399999. Total Cash on Deposit.... XXX XXX... ...(27,783,295) | .....(5,245,467) | XXX
0499999. Cash in Company's Office... LXXX PO D .0 T D o O L 650 [ .oorreenane 650 [ XXX
0599999, TOtAl CASN........cvverectrcreiicrcie sttt seees XXX XXX.. ...(27,782,645)] .....(5,244,817) | XXX

EO8
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned at End of Current Quarter

1 2 3 4 5 6 7 8 9
CUsIP Date Rate of Maturity Book/Adjusted Amount of Interest Gross Investment
Identification Description Code Acquired Interest Date Carrying Value Due & Accrued Income

603

NONE
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