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Statement for September 30, 2006 of the AM EX AS S U RAN C E C 0 M PANY
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 oottt ettt | feesereennens 90,214,885 | ..o | e 90,214,885 | ..ovvven 80,622,182
2. Stocks:
2.1 PrEferTed STOCKS. ..ottt enine | eebesteess sttt | seensesen sttt nenieents | esieni et O
2.2 COMMON SLOCKS........oeuuveivcirieeiiciecicee ettt st be s ss st sse s ssssesaesensenes | eesesessossssesassns 81,547 | oo | e 81,541 | oo 81,541
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)... ..ottt ittt bttt b s b sa s s ssests | ebsntesssssessssssssssessstestanss | essessstsssessssessssssssssnsanss | sessesssssessesssssssessesans (O TR
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 ($.....1,927,253), cash equivalents ($.....23,752,491)
and short-term investments (§.......... 0) ettt ettt ins | enerensnans 25,679,744 | oo | e 25,679,744 | ... 29,026,305
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..........c.iuiiiiiieirrie s | erbiessnsieessiesnes 14,250 | oo | e 14,250 | oo 4,125
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.vvevieicieiieieceeieie e | serensenenns 115,990,419 | oo (1 I 115,990,419 | ............. 109,734,153
11. Title Plants less §.......... 0 charged off (for Title INSUFETS ONIY)........ciueieieieiiirieisiieieieisniisen | crreissiesiessesesessesessssssses | sesessssssssssessssessessssssssses | sssessesssssssessssessensesnns (0 TR
12.  Investment income due and @CCIUB............couuriiriieririirirerns s reenies | cvesssienseenens 1,273,832 | oo | v 1,273,832 | oo 1,340,099
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection............cccevveevies | vovvvvrrvennens 20,184,134 | oo 20,916 | oo 20,163,218 | .cooveve 14,114,549
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled PrEMIUMS)........ccoerrieinniinns | e | ceressessssseessnsesessssenes | seesesssssssesssssssssesnns (O R
13.3 Accrued retroSPECtive PIEMIUMS..........ciurireiiieieieisseiie e sesse st sssssssessesssssssenss | essessssessssesssssssesesessnss | sossessessessssessssesessessnssnss | sossessssiessssessssessssesns (0 R
14. Reinsurance:
14.1 Amounts recoverable from FEINSUIES...........ccocuiiiiiiiiii s | e 10,075 | oo | e 10,075 | oo 10,075
14.2 Funds held by or deposited with reinSUred COMPANIES...........c.ccovueveiirireiiieeieeeeeiieeieei | et ssiesens | eveeeies s sesessssesssssesnss | oeessesesesesesssssssessesens 0 [
14.3 Other amounts receivable under reiNSUraNCe CONTACES............c..ciuiiiiniiiiiiciiieeis | nrsirsssisssiens s | s (O O
15. Amounts receivable relating to UNINSUMEA PIANS...........euiiririrrinrieeeeeesesee s essssens | resessesnesssseesssssesssssssenss | eeesessssssssssssssessssessssnnss | seesessesesnssesssssessssesnns [0 R
16.1 Current federal and foreign income tax recoverable and interest ther€oN............ccoccvveceiiees [ | e | creresssiessses e [0 R
16.2 Nt EfErred tAX @SSEL........rerirueercireciieisceiire ettt | srsbest st sb sttt | weesssest sttt nsienes | st O
17.  Guaranty funds receivable or 0N AEPOSIt...........ccccvieviivcieiireeecece s
18. Electronic data processing equipment and software
19.  Fumiture and equipment, including health care delivery assets ($.......... 0)rtrerereereernsenesersessnns | serseeseneee s seseens | essessenssesesess s essessnes | sssessessesessessensessesees (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............ccccevvereirererierieeeeeceese s | e 48,919 [ | e 48,919 | .o 2,097,527
22. Healthcare (§.......... 0) and other aMOUNES FECEIVADIE............cvririrrierieieiieeirereessieeseensisees | cresssssesesessessesssessessssssees | sesessesssessnssessonsssssessnnssns | essessesssessessessnnssnssnees (0 T
23. Aggregate write-ins for other than invested asSets............ccoveviiiieiicerievee s | cvvvierinseninas 2,211,330 | oo (O 2,211,330 | v 14,142,683
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 10 throUugh 23).........cceueierimieiieinsesse e snees
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. Premium Accrual EBNR = IBNR OffSEL...........ccoimiiiiiiiiiiiininii s | connisssssssssisssssssssssns | sossssssisssssssssssssssssns | sosssssssnsssssnsnne: (O 14,081,875
2302. MISCEHANEOUS ASSELS.........ouvriiciiiiieiec bbbt nns | sbenssssssess s nnesees T15 [ | s 715 | s 1,269
2303, Other RECEIVADIES............cveuerirreirerireieieeseesssss st ssssses st sssssssesssssessness | evsssessmsesens 2,210,615 | .o | cerieeeeeeninns 2,210,615 | v 59,539
2398. Summary of remaining write-ins for Line 23 from overflow Page..........cccouueveieireirenrinnreineens | vreseernsessissessssessnsennns (0 (0 [0 T 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 @DOVE)........vceurmruerrenirierreserissesssisssenseees | coessreesnaseenns 2,211,330 | o (O I 2,211,330 ....14,142,683




Statement for September 30, 2006 of the AM EX AS S U RAN C E C 0 M PANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year §.......... ) T OO PO U U TP
2. Reinsurance payable on paid [05ses and [0SS adjUSIMENT EXPENSES.........ciiurirririirieireerere et ssesessessees | sesstesssesesssessssseesssesessessssesssssssnes | seessessssssssssessssssessesssssssesssenssssens
3. LOSS AUJUSIMENE EXPENSES. ...ceuvvveiririereiieireeseieeseesesei e ees et es et s bbbt s s s R s a8tk eb s | 4esebet et s bR R s et bt b Rttt es | Shetaeb Rttt
4. Commissions payable, contingent commissions and Other SIMIIAr ChAIGES..........ccoiurerirreriirririresssssesesseseesseseesesss | sesessssssesessessesssssessesssssssssssssssnes | sssessessessessessmsssssssssmsssssssssssssnes
5. Other expenses (excluding taxes, lICENSES AN fEES).......currrriririnrieie ettt sttt snssenes | sressessanssessessesssnesnens 15,074,377 | oo 13,398,206
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........vururrerrrreererrereirneie et sseeseessennes | sresseesssesesessesesseenaees 3,018,415 | s 4,059,975
7.1 Current federal and foreign income taxes (including $.....246,766 on realized capital gains (I0SSES)).........covvrrrerrirrrrrrererins | cerrreiereireieeiiissiseianne 1,140,723 | oo 787,722
7.2 Net deferred taX HADIlItY.............cc.ceieiiiciieee ettt s bbbt s et s s benaens | sbebastessne s ettt bnee 96,417 | oo 106,782
8.  Borrowed money §.......... 0 and interest thereon §.......... ettt et n s e ens s ensnsas | eesieesieesaeesaeesees e s ene s s s eestenan | ervaesiaeesaen s es s es e ens s er e eer e
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....161,221,318 and including
warranty reserves of $.......... )ttt bbbt A e AR s bRt bbb e s bR s bbbt n s s e s s tns | 4binbesaeeaebie s s s et bbb s b st s s tns | Shersebnbes s sttt s ettt ns
10, AGVANCE PIEIMIUM. ....oeieierieeiseeesees e tsseee s eee bbb s8££ e84 2842 E 2R84 8 £ 842 R0 E 84282 E s e se R8s R A8 eEb b ek e b e b s | H4eEseEseebseEes e Rt et b s e et e bbb nb et | £rebsesseee e b e b s et et b st ettt
11.  Dividends declared and unpaid:
111 SHOCKNOIABTS.......ooveee e b b | Hhb bbb bbbttt | Shis bbbt
11,2 POICYNOIABIS. ......voivieeeciteete ettt s bbb bs b as bbbttt b st e st s et | ebsnasasseb st e s et et essesse s st essessesnbas | seassesens et e st en b s bbbt nan
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........ccoviveiiviiiiiieiriieieie et ssssesnaes | sevesssssssssessssessesesenns 2,248,671 | oo 5,506,339
13.  Funds held by company under reinsurance treaties
14.  Amounts withheld or retained by company for @CCOUNE Of OLNETS............c..cueiuireiiiecie et esbese s siens | essbesesse s sttt ses b ss s se s sens | cbessebassssssss s st st s e b e b s st nans
15, Remittances and items MO AlIOCALE..............iiiiiiii e | Hoebb bbb bbbttt | bbb
16 PrOVISION fOF FEINSUIANGCE. ......ouvuuieeiiniieiieii ettt | sbsesb et ies 213,792 | oo 213,792
17.  Net adjustments in assets and liabilities due to foreign eXChange rates.........c.coviiiiiiriereeee i | et sees (969) | ovvverrererereireeieeieis 16,910
18, Drafts OUESTANAING. .. ...eeueiiiieiii ittt e s bbb s s bbb ssentens | 44setetseese b e s R s ettt s et en s s s bns | Hbesaebnt ettt a s
19.  Payable to parent, subsidiaries and affillates...........ccviiiiieiiiiiiecis e | seresss ettt benes 1,844,023 | oo 2,140,157
20, PAYADIE fOr SECUMHIES. ...v.evurverretietiieiseise ittt et se st s bbbt s sk s s n b n s en st ens | ebsesassansesant et et e b s s e bt s s s s sestessnsas | sebssesanssnt et et e b s s e bne s s s bt enrs
21.  Liability for amounts held UNAer UNINSUIEA PIANS..........c.. ittt se s ansestens | essesessnssessntessessesessessasssssssessessnsas | sesessessnsssessesenssssesssssessssessnssnsasses
22. Capital notes §.......... 0 and interest thereon §.......... 0ttt bttt et e bt s tns | ebiestiess et es s b eess b ess b | Stiestests ettt e
23, Aggregate Write-inS fOr ADIIIES. .........cveviieeirieiiicie et ss st est s s | sesessnsessesesensansansnsantneas (35,196) | vovovverrieieiieieseisnians (23,654)
24, Total liabilities excluding protected cell liabilities (LInes 1 through 23).........c.cieirieiinree e ssresnes | eersesnssssesssessssnsesees 23,600,252 | .oovvieieieeias 26,206,228
25, ProteCted Cell HADIIHIES............c.cvuiiiiieiii bbb bs bbb | Hhs b ed bbb | Shis bbbt
26.  Total liabilities (LINES 24 @NA 25)...........vwweeerirriiieriririeeeie sttt | esenssnnss s 23,600,252 | .....oooeneriniricnininnns 26,206,228
27.  Aggregate write-ins fOr SPECIAl SUMPIUS FUNAS..........vuvieireieiieiieicieie ettt | ssesessestessssessesse s esessesnsensenses L0 T 0
28.  Common capital stock
29. Preferred capital stock
30.  Aggregate write-ins for other than Special SUMPIUS fUNGS...........couiuiviiieieiicecee et ens | sesesssesssesebessesessssssessnsstesessnaas 0 [ oo 0
31, SUIPIUS NOLES.....euveveceieieeiceeete ettt ettt sttt st bbb be s s st et b b ee b s s b e s s s s st b s st s b st et en b s s bensensanes | Huetastestessebessebeessssessees et et essnssebnes | Sstessebiesen e bnaes s e s ettt s ettt
32, Gross paid in and CONHDULEA SUMPIUS..........cveviveiecrieictes ettt st s s ss st st en s s s sssssnsasanns | seesssessesnsessesaesanes 110,634,983 | ..ocovvvvveeien 110,634,983
33, UN@SSIGNEA fUNAS (SUIPIUS)......uivvevrieieeriereie sttt et ees bbb ss et b st bbbt sttt b es et s ssnsessssnssnns | stessntessssessssssessessseneas 864,684 | ..o
34. Less treasury stock, at cost:
341 0.000 shares common (value included in Line 28 §.......... 0) ettt ettt | netsessese ettt ettt tns | seeses sttt sttt
342 .. 0.000 shares preferred (value included in Line 29 §.......... 0] tereerreseeeetee ettt es st ss st s enne | ensentent s st s s s s st ses et ntes | destes st et s n et et en st
35.  Surplus as regards policyholders (LINES 27 10 33, 1855 34)........vruruirerririineireereenseissiseeseesessessssssessessessesssessessssssesssssesssssnsses | sassssssssssssessassssssens 116,097,542 | .ooovovieiiiieinns 115,232,858
3B, TOTALS. ...ttt sttt r st nen | ensstensaestestensientens 139,697,794 | oo 141,439,086
DETAILS OF WRITE-INS
2301, MISCEIANEOUS LIBDIILIES. ........euveeerceeeecsctcrei ettt ssenn | seseeebeetessetees st anseenniets (35,703) | veovereerereeneereereeenernnennes (23,731)
2302, UNCIAIMEA PIOPEIY. ......cerveieieiereise ittt et s8££ ekt bbbt st entns | feebsteessessessessse s st es bt enes 507 | oo 76
2303, bR R e £ oA R e 8 EEEE e £ AR RE SR RE £ Rt R RR R s b essent | HhebeEeRE et Rt RR R e R Rt R s ee Rt et | £eE et bRt bRttt
2398. Summary of remaining write-ins for Line 23 from OVEMIOW PAGE........c.. vttt sttt ssstens | ssessessssssessssess e s s st ssessseees 0 | oo 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 8D0VE)......cruriuurierreiresiiisseseessesssessssseseessssssesssssssssssnsssssssssnsssssssssssessssssessessns | sesessessssssessessasssssssssssesns (35,196) | ..overrerrrrnrennrsnrreeesninnees (23,654)
2700, eS8 E R R R | £41e ARt ees | R R et
2702, oS ER £ E £ SRR | £48 R Rt | bR
(0 OO U OO PP P PP DUPO OO P PPTPPO
2798. Summary of remaining write-ins for Ling 27 from OVEMOW PAGE..........ceiueiiieiiieiieceiciee ettt sssnas | ssessssessesseses e ssessssessseseneas 0 | oo 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)......c.cucviieiiiiiisiieiiiststietsst ettt ss s essssessessssessssessssesssssessnsensnss | ssessssessessssessessessssessssssssssessnsses 0 ] oo 0
300, oottt RS8R RR SRR R R R | HeRE R RE Rt | Shiee R
3002, oot R4 RER £ 1E£RR Rt | SRR Rkt | Shiee R
3003, ettt RR R | HeRE Rt Rt | Shiee R
3098. Summary of remaining write-ins for Ling 30 from OVEIOW PAGJE........ceiiiriiieiricsece ettt sessbssess | etsbesiessesessesssse s nse e 0 | oo 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (LINE 30 @DOVE).......ccuuiuireieersieeiiessersseessesssssssassassessssessessssessassessssessssessssessasssssssessns | srsssessossesssesssssessssessassesassesesas [0 OO 0




Statement for September 30, 2006 of the AM EX ASS U RAN C E COM PANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums eamned:
(WELEN $.....626,074,344).......coooieeveeieiee ettt | senssensiensd 620,187,227 |...cocrvuen 560,722,226 |.............. 759,801,761
(WHHEN $.....2,975,381)...ccoveveiirriciseisiisssisessssss s sstsssss sttt sttt sssessssnsses | svssssssanssnnns 2,975,381 | .o 6,198,362 | ....covvvrrenne 7,047,451
. (written $ ..623,162,608 | .. ...436,517,078 ..636,445,702
(WIEEIN $..00.0).oo ettt | st s st [(0) 1 [ 130,403,510 | ...ccovvnnee. 130,403,510
DEDUCTIONS:
2. Losses incurred (current accident year §.......... 0):
2.1 DIFEC. .ottt ettt A RS seteRenteenresensentnsnns | entenentieen 322,052,514 | ... 288,946,133 | .... 391,124,746
2.2 Assumed . (1,045,634) |. ...(1,045,713)
2.3 CAB. ..ottt R s et s et s s nens | snpeneneeens 322,052,341 | .coovienne 299,168,437 |.... 401,346,971
............... (11,267,938)
3. Loss expenses incurred................... ....1,620,279
4. Other underwriting expenses incurred............. ..63,972,432
5. Aggregate write-ins for underwriting EAUCHIONS.............c.cvieiieicieiciee ettt sssessessesns | crsnsessnssessssensnssssensersnsd | croresissossesssssssssssesan 0
6. Total underwriting deductions (LINES 2 throUGN 5)........ccciiiiieiiesicreeee e 54,324,773
7. Netincome Of PrOtECIEA CEIIS........vuiviiiveiiciiicie ettt sttt bbbt b s sessens | ebsnsesssssessntessesssbensesseses | ebssessnssessnsesses et ensessenas
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)....vuvvevrireiieieicseieisesce e eessessssesnnnes 76,078,737
INVESTMENT INCOME
9. Netinvestment iNCOME EAMEM...........ccoveiviieciceee et ssssssssssssssssssesesessesessnsnnns | ensnserenererss @O T2 | i 9,054,409 |.....cccoeenee. 10,604,400
10. Net realized capital gains (losses) less capital gains tax of $.....246,766...........ccc.cocveruerrecrrerreeresreerecsenseesseessennes | coverressseensenreeni58,280 | ovvoieerieen. 4,540,906 |.................. 4,550,609
11. Netinvestment gain (I08S) (LINES 9 + 10)......civeiiieriiiiiriiceeee et sesss s sessesesssssssssnsenes | erensnnersnnnnen 899,992 [ o, 13,695,315 | .... ....15,155,008

13.
14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24,
25.
26.
27.
28.
29.
30.
31.
32.

33.

34
35.
36.
37.
38.
39.

OTHER INCOME

. Net gain or (loss) from agents' or premium balances charged off

(amount recovered §.......... 0 amount charged off $.......... ) ST

Finance and service charges not included in premiums
Aggregate write-ins for miscellaneous income

Total other income (Lines
Net income before dividen

foreign income taxes (Lines 8 + 11 + 15)

Dividends to policyholders

T2 HIOUGN T4t
ds to policyholders, after capital gains tax and before all other federal and

.................. 1,843,856 | ....

1,843,882

.................. 1,843,856 |....

1,843,882

Net income after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNE 16 MINUS LINE 17).......vvirrrurirririeeieesiereeseie sttt sttt sttt essessssssessnes

Federal and foreign incom

e taxes incurred......

Net income (Line 18 minus Lin€ 19) (10 LINE 22).........cucrururirrireeeireeieeiseereeiseiseise ettt et sse st ssses e ssessssssssses

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDET 31 PrOT YEAT........cvvvireiiieiirireissiesieseseiesse st ssesnes

Net income (from Line 20)

Net transfers (to) from Protected Cell accounts...........cccccvevevivecvicveiennnas
Change in net unrealized capital gains or losses less capital gains tax of §.....(15,908).
Change in net unrealized foreign exchange capital gain (loss)

Change in et deferred INCOME taX........orvu ettt ettt
Change in NONAAMILEA @SSELS........cuvveuriiiirrrreee bt nr e

Change in provision for rei
Change in surplus notes...

Surplus (contributed to) withdrawn from protected cells..
Cumulative effect of changes in accounting principles

Capital changes:
32.1 Paidin
32.2 Transferred from sur

nsurance.

plus (Stock Dividend)

32.3 TranSfErred t0 SUMPIUS.......vvuevuueerrereieieieisee ettt ss sttt sns s ess s sttt

Surplus adjustments:

33,1 Paid iN.coeeeeeiceee s
33.2 Transferred to capital (Stock Dividend)...

33.3 Transferred from capital
Net remittances from or (to) Home Office

Dividends to stockholders
Change in treasury stock..

Aggregate write-ins for gains and losses in surplus
Change in surplus as regards policyholders (Lines 22 through 37)

Surplus as regards policyholders, as of statement date (Lines 21 plus 38).........cccevvveveiereveirieeeee s

7,220,927

.1,842,875 | ..

..68,792,827

91,517,908 | ....

94,371,290
69,501,793

...... 5,378,052 22,725,081 24,869,497
.............. 115,232,856 |..............216,752,991 | .............216,752,991
.................. 5,378,052 |...............22,725,081 ....24,869,497

.. 117,414,063

...(243,600,000) | .

(11,792)
..23,221

............. (103,661,454)

...(101,520,135)

.............. 113,091,537

.............. 115,232,856

0501.
0502.
0503.
0598.
0599.

Summary of remaining wri
Totals (Lines 0501 thru 05!

te-ins for Line 5 from overflow page
03 plus 0598) (Line 5 above)..........

1401.
1402.
1403.
1498.
1499.

Administration Fees......
Miscellaneous Income..

Summary of remaining wri
Totals (Lines 1401 thru 14

te-ins for Line 14 from overflow page
03 plus 1498) (Line 14 above)

3701.
3702.
3703.
3798.
3799.

Summary of remaining wri
Totals (Lines 3701 thru 37

te-ins for Line 37 from overflow page
03 plus 3798) (LINE 37 @DOVE).......cciuieiriiriieresieisiies sttt et ssnneas




Statement for September 30, 2006 of the AM EX AS S U RAN C E C 0 M PANY

CASH FLOW

Curre;t Year Prior Yegr Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums COllected NEt O FBINSUTANCE............cccvcveeieee ettt sttt s st a s a st s b st s e bn s s ssssnsenaes | evssessnssssssesnsanes (9,315,462) | ..cvvvvrvercrren. 124,294,919
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 4,570,859 | ..coovevererrrne 13,073,381
3. Miscellaneous income 1,843,882
4. Total (Lines 1 through 3) 139,212,181
5. Benefit and 10SS related PAYMENTS.........cc.virirrirrirricseicie sttt sttt sn st | antensanstensensentens st st enssessensents | sressessenssnensestas 24,308,150
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.crreiirrirrienrnrsriecsssss s ssssesnns | sesseesssssssssssssnsens (2,959,458) | ...vovverrireireirene 62,123,957
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) $ 1,736,640 66,964,279
10.  Total (Lines 5 through 9) ..(1,222,818) ..153,396,386
11, Net cash from operations (LiN€ 4 MINUS LINE 10)........ccurvririirrerieirieieeseseeeess s sssssse ettt ees s ssessessssssessens (3,521,697) (14,184,205)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS.... oottt bttt | eebseeb et ees 14,929,907 | oo 160,927,596
12,2 SHOCKS...vureeeeeceeereeaeesseiesese st ee e ase s esse s sss e s s e s s8££ 4280282 E 42 E 82 E 42 RE 284 E 4RSS R SR e £ AR s nRsen s s sentrs | esueeseesent et eat st st eest st st entans | estetestent st s st st st e st s sent st
12,3 MOTGAGE I0ANS.........oieieieecicieie ettt ettt e b s bttt s e ase s et bbb bbb et es b et e s st et s sessbessebebesssesasansetensns | sbetebasassesnsesessssetebesetesnsnaetee | sbebsnsesssetetessst et ss et e bt b et s s
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 eieeiees | reeseeeee st eesseseeeeeees (G 25) | (1,492)
12.7  MISCEIIANEOUS PIOCEEUS..........cvcveieiiiiiteii ettt sttt bttt s s e b es s s bbb ae b es st et s s st sebesae b et s ss s s sasbesessesetasnses | ehesessssessssnsesessesesessssesennsnsesse | abessssesssesesessnsesssnsesansetessanes
12.8 Total investment ProCeeds (LINES 12.110 12.7) ...ttt sttt sttt esstenes | sesssssessssssssssnees 14,924,582 | c.ooovvivne 160,926,104
13.  Cost of investments acquired (long-term only):
131 BONAS. ..ottt sttt E R f RS RR ekttt | eebsenb ettt 24,411,608 | ..o 20,664,977
13,2 SHOCKS..vuruvereresiriseisseeee et se e sse s ssse s s s e s s et RE RS RE 8RR R RS E e R R s R st s s s s sentas | nsiesinetentanteat st st e st st st entans | entnsententensen st st st nRr e st st
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
1304 REAIESIAE. ...ttt ARt R R kRt s s Rr e tes | Heesetee et en st net ettt en s e s nnnnane | seseeesteet ettt sttt
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  MiISCEIIANEOUS APPICALIONS. ... .cvcveieiriieisiieteteetetet ettt sae b a e s e sb b s ses st b st b s s e s s snsebesessnsesessnsensns | esesessssessssnsesessnsssasans 10,125 | oo 1,194,741
13.7 Total investments acquired (LINES 13.110 13.6).......cucuiiiurireieiiieicie ettt s bse s e | sissessssessssessnsaees 24421733 | oo, 21,859,718
14, Netincrease (decrease) in contract loans and premium notes.
15.  Net cash from investments (Line 12.8 minus Lin€ 13.7 @Nd LINE T4)........covieiiinirieienissessiestes sttt sses
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..........vuriurerrireiriirireisie ettt sa st ss st st enssenne | eesestsnessssessenssessessesssessessassans | sesessesssessessessne 117,414,063
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  DiVIAENdS 10 STOCKNOIAELS.........ouvuvicirircriciercier i bbb etinens | sebnebsssen s nene e 4,000,000 243,600,000
16.6 Other cash provided (applied)... ..13,672,285 ....23,872,950
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Ling 16.5 plus LiN€ 16.6).........ccccevivrrreererieriiiens | covrsrerisiinsninsnnas 9,672,285 ....(102,312,987)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Ling 15 pluS LINE 17).....c.vvveirireerreieieeiieiieiins | cevvevesisieissseiiennes (3,346,562) | ...oovvevvercrerrnans 22,569,193
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING OF YBAI.......oveiieticties ettt bbb bbbt bbbttt st st s st s senaenns | sesbessessesansesssaees 29,026,305 | ..cvcveiireiiiiina 6,457,112
19.2 End of period (LiNe 18 PIUS LINE 19.1).......c.ciuuiueriiiirriiiii ittt sess ettt esinsias | seisesssessssesnssnees 25,679,743 | ..o, 29,026,305

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

[ 20.0001




Statement for September 30, 2006 of the AM EX AS S U RAN C E C 0 M PANY

NOTES TO FINANCIAL STATEMENTS

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

No significant change.

Note 5 - Investments

No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

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
No significant change.

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.

Note 15 - Leases

No significant change.



Statement for September 30, 2006 of the AM EX AS S U RAN C E C 0 M PANY

NOTES TO FINANCIAL STATEMENTS

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

C. Not applicable.

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

No significant change.

Note 21 - Other Items

No significant change.

Note 22 - Events Subsequent

No significant change.

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

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

6.1



Statement for September 30, 2006 of the AM EX AS S U RAN C E C 0 M PANY

NOTES TO FINANCIAL STATEMENTS

Note 31 - High Deductibles

No significant change.

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant change.

Note 33 - Asbestos/Environmental Reserves

No significant change.

Note 34 - Subscriber Savings Accounts

No significant change.

Note 35 - Multiple Peril Crop Insurance

No significant change.

6.2



Statement for September 30, 2006 of the AM EX AS S U RAN C E C 0 M PANY

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

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|[ ] No[X]
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). 06/15/2005.........cccvvvrrnne.
By what department or departments?

lllinois Insurance Department
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[X] No[ ]
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

American Enterprise Investment Sery Minneapolis, MN YES

American Express Asset Manageme| Minneapolis, MN YES

American Express Asset Manageme| Minneapolis, MN YES

Ameriprise Certificate Company Minneapolis, MN YES

Ameriprise Financial Services, Inc. | Minneapolis, MN YES

Ameriprise Financial, Inc. Minneapolis, MN YES

IDS Capital Holdings, Inc. Minneapolis, MN YES

Kenwood Capital Management LLC | Minneapolis, MN YES

RiverSource Investments LLC Minneapolis, MN YES

RiverSource Service Corporation Minneapolis, MN YES

Securities America Advisors, Inc. Omaha, NE YES

Securities America, Inc. Omaha, NE YES

IDS Life Insurance Company Minneapolis, MN YES

American Enterprise Life Insurance ( Minneapolis, MN YES

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]

7




sitementorsepomser 30206 AMEX ASSURANCE COMPANY
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

9.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount. G 48,919
INVESTMENT
10.1 Has there been any change in the reporting entity's own preferred or common stock? Yes|[ ] No[X]

10.2 If yes, explain.............

11.1 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[ 1] No [X]

11.2 If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: B 0
13.  Amount of real estate and mortgages held in short-term investments: e 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Statement Value
14.21

14.22
14.23 Common Stock.............

14.24 Short-Term Investments...........
14.25 Mortgages, Loans or Real Estate
T4.28  All O ......coeieecieeceee et

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 10 14.26 aDOVE  .....cc.ccvevevvrveererrsnenrennirsninnenns

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
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? Yes[X] No[ ]

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

1 2
Name of Custodian(s) Custodian Address
The Northern Trust Company 50 South LaSalle Street, B-7, Chicago, IL 60675

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.

1 2 3
Name(s) Location(s) 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? Yes[ 1] No [X]
16.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change 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 3
Central Registration Depository Name(s) Address
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

17.2 If no, list exceptions:

71




Statement for September 30, 2006 of the AM EX AS S U RAN C E C 0 M PANY

31
3.2

41

42

GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[X] N/A[

If yes, attach an explanation.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.

Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ | No [ X]
If yes, give full and complete information thereto:

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation liabilities tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater

]

than zero? Yes[ | No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
................................................................................................................................... 0 | eooeereeieeereeenes [eereesiinseinierenns | evereereniiessieiines | cvrerensessaneenad
Total.uerereeeeeereeieeieenes | e XXXt | o .0 S [ (V] I (V] I ()] I (V] I (1 I (V1 I (V] I




sitementorseporser 302060 AMEX ASSURANCE COMPANY
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.........cocovvvvverrrieeirrese s
Cost of additions to and permanent improvements.............ccccvveveererrerennnnn.

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

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 interest points and commitment fees
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 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...........ccceeerenee
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............cccoeuveenee
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.........cooovrrrniinienes

....80,703,722

...216,771,482

................................... (514,610)
.................................... 710,371
............................... 14,929,907
.................................... 102,927

................................. 4,571,527
............................. 160,927,596
.................................... 561,952

............................... 90,296,425

............................... 80,703,722
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Statement for September 30, 2006 of the AM EX ASS U RAN C E C 0 M PANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

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

1

Book/Adjusted Carrying
Value Beginning

of Current

Quarter

2
Acquisitions
During
Current Quarter

3

Dispositions
During
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

ClassS B......cocuevevrireireriereersiereians

Total Bonds.........ccccvveveervirennnns

105,283,122

....1,105,000

187,374,520

...1,105,000

107,737,355

...1,697,180

105,283,122

....1,105,000

........................ 105,769,822

............................ 1,697,250

10.

1.

12.

13.

14.

15.

PREFERRED STOCK

ClasS 4......oouevverieeeereereeeisieis

Class B.....ovvveveeriereieiiseseseins

ClasS B......ovvverrevrrerrrereresisieieis

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

Total Bonds and Preferred Stock




Statement for September 30, 2006 of the AM EX AS S U RAN C E C 0 M PANY

SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quarter

Book/A1djusted ’ Ac:t;ual Interest éollected Paid for Acc?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
8299999, TOtalS.......vvvererreeirririeireeene | et 1,381,357 | oo XXX ettirvineinensinnins | reeeeetssisssesssnsessseesssnssssssssssnssns | sreenssessessessssassassesssseseas 18,643 | .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 PHIOT YEAI........c.vuivreireiiirieieisisie e sess s sns st senssssesses | essssessnssesessesssssssessessesssessessesnn (0 RN
2. Cost of short-term inVeStMENLS ACUINET. .........cieriveireiiie ettt bt s ssessnns | sessessssssessessnsnsesesenes 1,381,357 | oo
3. Increase (Aecrease) by AQJUSIMENL..........cccoieiiriec ettt ten s | stessetentn st ent e st ente 18,643 | .o
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............ccciviiiiiiccece s | erinesreress s es et bennaens 1,400,000 | ..o
7. Book/adjusted carrying value, CUITENE PETIOM. ..........v.wuererrireiririsisreessisssesssssssssesse st sssssss st sssnssessessesssessessesssessessesssessessesss | snsssssmssssssssssssssnssnssessassssnssn 0 [ oo 0
8. Total ValUBLION AlIOWANCE..........couiiiiieriiiieii bbb | 0Lttt | bt
0. SUDLOAL (LINES 7 PIUS 8)....vuveerreiieiririirise e sieres ettt n s ss st es st enssessentes | snstssssssssssssnssantenssnstensansansanssa [0 TN 0
10.  Total nonadmitted amounts

11.  Statement value (Lines 9 minus 10)

12, Income COllECEd AUIING PEIIOU. ......cuvreererrieieicerireisee sttt ettt s s sensessenns | sesessssesssssesssansansesnntansneas 18,643 | .o
13, INCOME €AMEA AUING PEIIOU. ... ..o cvrrivierieeicirie ettt ettt ettt ettt ns s assensesnsans | aesessstnsessseensseesanseenstetaeas 18,643 | .o
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Statement for September 30, 2006 of the AM EX AS S U RAN C E C 0 M PANY

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

Sch. F
NONE

12,13, 14



Statement for September 30, 2006 of the AM EX AS S U RAN C E C 0 M PANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Is Insurer 2 3 4 5 6 7
Licensed? Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (Yes or No) to Date to Date to Date to Date to Date to Date
1. Alabama........ccccoonevniveiinnee AL | i YES o] v 3,762,730 | oo 3,410,803 | ..o 1,458,577 | oo 897,775 ...1,237,523 1,191,793
2. Alaska.......cccoorrnierirnncnnn AK A = N T 591,122 | oo 518,170 | oo 62,228 | ..o 32,495 66,914 59,319
3. ANZONa......ocnecel AZ | = TN 20,905,412 | oo 24,117,710 | oo 12,263,562 | ..cooovvvnne. 11,011,558 | oo 11,915,473 | oo 13,180,152
4. Arkansas..........cccooorenreee AR [ YES..ooooo| v 2127814 | oo 2,155,279 | oo 1,026,928 | ....coooeeenee. 1,275,931 | oo 1,092,115 | v 1,496,921
5. California.......c.ccosecrmerrerneenn. CA | e YES .| v 177,976,307 | ...ccooueee. 157,651,877 | coovvvennne 85,678,114 | ...cccovvennee 73,809,495 78,757,293 ....69,517,617
6. Colorado.........ccoeevrrrrrinnenn.CO | e YES..coooo| s 13,188,261 | .coovvrnee. 13,884,438 | ...ccoovvenee. 7,162,052 | ..o 6,549,817 | oo 9,281,760 | .veevereeenes 8,793,573
7. Connecticut........ccocevvvrmrrneenen CT | e YES .| s 10,908,677 | ..cvvvvennees 11,176,273 | oo 4,687,294 | ..covviinnes 5,530,260 ....6,965,864 6,802,163
8. Delaware.......c.coovvevenecrne DE | YES. .| v 2,126,345 | .o 2,158,950 | .ovrerririnnd 995,922 | ..ot 910,376 | .o 2,261,981 | e 1,152,582
9. District of Columbia................. DC|...... YES..oooo| v 1,912,785 | oo, 1,810,579 | covovveereis 594,881 | oo 286,444 | ..o 457,335
10, Florida......ocooveeeenernereeeneenn FL | YES....... 51,332,688 | ........c...... 44,978,821 | ..o 22,585,990 | oo 19,461,347 27,379,815
11, GEOrgia.....ccverrveririreernennnen GA | e YES....... ..20,885,472 | ... ..18,953,447 | ... 9,569,366 | .. ...7,894,470 ..11,684,624
12, Hawaii......cooooovvcvnrrrirneenee HE | = T IS 2,765,491 | oo 2,145,585 | .o 936,892 | ..o 565,610 | ..oovvrerenne 2,477,606
13, 1daho...ccovvcvncnisencieeeenD | (= T IS 1,134,776 | oo 1,029,201 | oo 369,437 | oo 268,913 285,896 352,233
14, NOIS.......vevevrerenereerieriineeeeenll | e YES....... .15,730,788 | .... ...16,074,109 ..6,006,069 ..5411,428 6,117,475 ..5,598,802
15, Indiana.......cccovvevvvrevrnersecnen N YES..oooo| v 5,497,708 | .oovvriir 5,984,086 3,220,587 2,364,238 ....4,066,754 2,506,044
16, 1OWa. oo A | YES o] o 1,933,085 | ..ccovnrrenne. 2,155,089 | ..oooovieinnns 797,117 | oo 773,736 | e 639,211 | e 1,374,402
17, Kansas.........coevvmvrerrenernrnnnns KS|....... A = T IO 2,037,104 | ooovernn 2,081,657 | ooovererieenne 1,236,324 | ..o 476,685
18.  Kentucky.......occoovverrrenerernieinnn. KY ... YES..oooo| v 1,536,499 | .ooovvnriinns 1,244,013 | oo 161,154 | oo 125,732 \
19.  Louisiana........cccveerreneeniennnns LA|...... 1= N I 2,486,418 | ..o 2,101,038 | ..o 395,103 | oo 446,607 | ..o 268,160 | ...ocooverrreenneen 204,651
20.  Main€....cooveureereneeiieseeeieens ME |...... YES o] s 519,951 | oo 445,826 156,426
21, Maryland.......ccc.coovvrenrinrienns MD ... A = S 15,522,106 | ......coone.. 13,722,860 | coovvvrernes 7,187,644 | ..o 5,014,412 ....1,574,639 ..6,967,248
22.  Massachusetts.........c.ccccuennee. MA]....... YES o] v 8,057,510 | .oovvrrrinne 7,310,549 | oo 1414514 | e 1,433,186 | oo 792,153 | oo 1,521,259
23, Michigan.......cc.cooevevvmnreriennnn. MI]....... A= N 24,986,907 | ....coeerrenee 26,919,133 | oo 17,111,690 | oo 14,577,642 24,952,080 ....26,090,771
24, Minnesota.........cccooerrrnriunienne MN |....... = N 12,169,733 | oo 12,792,075 | oo 6,054,101 | ooovvvereine 6,197,755 10,580,760 9,136,390
25, MiSSISSIPPI....veverereerrereererrneens MS|....... YES. oo | e 1,584,965 | ...cccovvrene. 1,260,286 | ....ccvoerrrrrnnes 349,868 | ...cocoovrrirrnnn 623,722 | oo 1,947,116 | 712,437
26, MISSOUM......ccoerverrerieneirienes MO |....... YES o] v 4,911,561 | oo 5,120,044 | .o 2,866,112 | .coovvrrrrinnes 1,953,061 | ..ocoeeerern 2,762,043 | i 2,226,461
27. Montana.......ccccooevrmreronmnenn MT | i A = N U 592,550 | oooveererrireinns 385,023 | ooviivreeeeen85,534 | 119,326
28. Nebraska........cccooevneemrrnecn. NE | i YES o] v 1,601,090 | .coooovvrrenne. 1,557,422 | ooooviiereeen 867,092 | o 645,723 | ...ooiiieeeeenn536,533 | 866,772
29. Nevada........ccoccomevmrrmrrreecn NV | i A = T O 8,761,833 | oo 9,170,218 3,916,251 5,644,928
30. New Hampshire..........ccccoee..NH | oo YES....... ...1,233,879 | ... A135,952 | 99,197 | 113,668 .266,126
31, New Jersey....oomenneee NJ [ i YES....... 21,373,634 | .ccovrene 13,842,949 2,163,332 | .o 3,568,051 | e 1,918,154
32, New Mexico........ccocrnermeenee NM | e YES o] v 1,885,744 | ....cccovvvenne. 1,755,344 | oo TT2,785 | 483,540 845,923 535,820
33.  New York...... LNY YES....... 48284145 | ... ..47,042,720 17,797,125 ..25,210,109 22,619,450
34, North Carolina.........c.coocereunnee NC|....... (= TN I 6,581,767 | oo 6,183,052
35.  North Dakota.........c..coceeveeee.ND | e YES..oooo| i 156,507 | .eoveveeeeenene 163,567
36.  Ohi0...ovverrrerrernrerrerenen. OH [ YES....... .10,836,620 | ... ..10,608,428 | ... 4,473,298 | .. 4,777,983
37. Oklahoma.........ccconeenirneen . OK | oo YES..ooooo| v 2,142,231 | o 2,070,208 | ...cooovrennne 802,279 | .o 856,917 | 1,024,619 | 1,309,592
38, Oregon.....covemeeneeseenneenenns OR|.... 1= N 12,142,405 | .......c....... 12,289,705 | ..oovvvivrnnee 8,118,246 | ................5,401,090 | .................9,686,451 | ...ccecvvvrnne. 8,158,762
39.  Pennsylvania.........c..cccooeenee. PA ... YES......| oo 14,401,428 | ............. 14,526,568 | ................. 5,762,364 | .................5,486,260 | .................9,042,577 | .cooevvrernn. 8,409,406
40. Rhode Island............ccoo.vrvevunnee RIf....... YES. oo | v 1,019,332 | oo 900,209 | .oooovererrieinns 105,513 182,365
41.  South Carolina........ccc.coveuerenee SCl....... YES o] v 4,593,205 | ..ocovvrerrenns 4,294,663 | ....coooovvenne. 1,540,546 | ...coovnvvnnen. 1,352,792 | oo 1,944,386 | ...cccovvvenee. 1,781,524
42.  South Dakota...........coceereerrrenee SD|...... YES..ooooo| v 1,241,466 | ...ocoovvvenne. 1,299,225 | ..oovvvvviriinnns 97,198 | oo 102,398 104,086 158,511
43, Tennessee.......omvmecnmeeneen IN | YES o] v 5,888,985 | ...ocoovniinne 5,624,491 | oo 2,120,901 | ooovveines 1,586,304 ...4,073,938 ..2,800,092
44, TeXaS....oomvmrcnerersmsrisnienees TX | e YES..oooo| oo 21,180,291 | .ovvvienee 20,269,687 | ..oovvvrrrenns 6,670,085 | ...covovvernnn 6,046,785 | ..covoerirrenn 7,398,633 | oo 6,966,261
45, Utah...ccooovioenennnccneUT YES o] v 4,358,666 | ......coovene. 4,340,180 | ..ocovvverrennee. 1,643,878 | ...coovrvennen. 1,265,848 1,982,534 | 1,811,791
46.  Vermont.........ccccceeeereerrenennnn VT | e, A= N U 408,507 | ..o 325,042
47, Virginia......cooeeceenevnercncennn VA = N 12,938,106 | .....cccoenee. 11,787,003 | .ooooienne 4,668,882 | ....cccovvvnne 3,613,807 | oo 4,858,233 | ..oovvverenn. 3,489,570
48.  Washington........cc.coccevcnnreene . WA | oo A =55 T 30,884,710 | ..ovvvvrnne 29,564,458 | ............... 17,968,722 | ...cvoevenee. 12,286,702 26,022,196 ....19,429,720
49.  West Virginia.........cocoveeenee WV | A= N U 448,926 | ....oovvernen 410,009 | ..ooorririrnn. 278,802 | ..ovieririenn. 32,795 | oo 3,847,942 110,362
50.  WiSCONSIN......oorrurerrerrrerrireenes WI....... YES oo | v 3,816,148 | oo 3,833,489 | .................1,860,642 | .................1,336,049 | .................2,006,869 | .......cce.... 1,847,043
51, Wyoming......ccomeeerernrrrmneenn WY | (= N 267,855 | oovieeeieinnen 224,275
52.  American Samoa...........c........AS | ...... NOLcoivie| = s [ e
53, GuUaM....ccccomevrrrcrneriinnneenenGU [ NO .| v 74,209 | s 75,706
54.  Puerto RicO........cccooevmnrnnen. PR | i A =55 T O 359,801 | oo 393,879 | oo 255,259 | .o 280,366 105,385
55.  US Virgin Islands...........cc.. VI | .ecoo NO......... ...116,755 ...148,133 ...53,167 54,486 5,139
56. Northern Mariana Islands........ MP|....... NO.........
57. Canada.......omerierencennennns CN|....... YES o] v 1,658,477 | ooovvvverinns 1,009,934 | oo 42,620 | .oooovrnieiins 14,808 | oo 93 | 59
58. Aggregate Other Alien............. oT|....... ) .0 Y O 232,855 | oo 266,825 | ..o 289,295 | ..o 293,751 | oo | 527
59, TotalS.....oovrerrrrirereriericieeiene [C) 52 | v 626,074,344 | ............. 586,700,264 | ............. 281,588,893 | ............. 238,508,624 | ............342,758,476 | ............. 290,688,585
DETAILS OF WRITE-INS
5801, AlIEN(01)...cvvrieereeiereieerereeisneiens | ceve ) 0.0 R O 232,855 |..covcorririnnn 266,825
5802, v | e XXX.......
5803, et | e XXX v [ eorrrirnneineineinsiissisesiiees | sevtsssessssessssssesssesssesss | esssessssssssssesssssssesssnesss | setsestensssessesstensssessssssens | seessess et es e sst bt stas | Sbestenbi sttt anes
5898. Summary of remaining write-ins
for Line 58 from overflow page..... | ....... XXX evvver | v 0 [ oo 0 | e [0 T [0 TR 0 | e 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | .co.ue. )0, S [ 232,855 | .o 266,825 | oo 289,295 | .o 293,751 | s 0 [ e 527

(@) Insert the number of yes responses except for Canada and Other Alien.
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Statement for September 30, 2006 of the AM EX ASS U RAN C E CO M PANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART




sitementorsepomser 30206 AMEX ASSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty.......
. Ocean marine....... .
L INMANA MAMNE......coeieicee s
. FINaNCial qUaranty..........coeeieiiieiesinesse s
11.1. Medical malpractice-occurrence...
11.2. Medical malpractice-claims made
12, BarthQUAKE.......oocieiiicc ettt
13. Group accident and health
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....
17.1 Other liability-occurrence..
17.2 Other liability-claims made
18.1 Products liability-0CCUITENCE...........cceveecreecrcecee e
18.2 Products liability-claims made .
19.1, 19.2 Private passenger auto liability..............cccoevveiviriereieeeieiicccesiens | e 190,082,353
19.3, 19.4 Commercial auto liability.............cccceveiiuereeiieeiecec e | e
21. Auto physical damage...... .
22. AIrCraft (All PEIS).......cccveviecreieiiees et ssstes | sreveses s es st .
. Fidelity..

—
SO U~ WN =

1,222,351

. 350,000
15,415,573

12,679,985

. Reinsurance-nonproportional assumed Property.........c.ceeeneneenernenennees | verenemenneeee XXX
31. Reinsurance-nonproportional assumed liability.............cocorereneenenirenees | ceveeinnereennnee D09, S
32. Reinsurance-nonproportional assumed financial lines. . XXX e |
33. Aggregate write-ins for other lines of business......... .0
B4, TOMAIS...ceueceereeeceee ittt | cressessenssessenaenes 620,187,227
DETAILS OF WRITE-INS

. Sum. of remaining write-ins for Line 33 from overflow page
3399. Totals (Lines 3301 thru 3303 plus 3398) (Line 33)...........

PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3

Current Current Prior Year
Quarter Year to Date Year to Date

. Allied lines....
. Farmowners multiple peril....
. Homeowners MUItipIE PEril.........coeuieririereceer e
. Commercial multiple peril.
. Mortgage guaranty.......
. OCBAN MAMNE......veiiieeiriseieiree sttt ss e s st ssess | sebessessnssesessesansse b e s bre b ese b e sse s ae s s s bsetense | essesessnsessntes e s b e s ss s st st st nr s
. Inland marine........ . . .
. FINANCIAI QUAKANEY........ocviveiriieiiiiisee ettt es s seas | ebesssss s s eseses e st s st s s st s st s es s s naes et ns
11.1. Medical malpractice-occurrence
11.2. Medical malpractice-claims made
12. Earthquake
13. Group accident and health..............ccoeererirrnrrrnncnee s
14. Credit accident and hgalth..............cccevveveveverieceseeeceee e
15. Other accident and health .
16. WOTKErS' COMPENSAON........cvuiuieriirieireisieseieiseiesesese st ssssessessetesees | sesesssseesessssessessessssessesssssssessssssssssssnssses | 1esessssessassessssessessesnssssessesessnssesnsessnssesns et ren
17.1. Other liability-occurrence.. | A, 10,573,473
17.2. Other liability-Claims MAUE..........cocveveereeiieiceeiee et aesenaes | cetesse sttt ss e sesans 23,904,014
18.1. ProdUCtS Iability=0CCUITENCE. .......c.cveveiiicis ettt sesas | sesesesassesssessesss s e sesessesessssssessssstesessnsesns | £esssssnssssssesessnsesessnsessnsesesesansesesnsessnnns
18.2. Products liability-claims made
19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability
21. Auto phySiCal damAGE. ........cvurererrieieeereere ettt
22. AIrCraft (All PEFlS).........ccrrereeeeiercereieeie et

_
WOk, WN

30. Reinsurance-nonproportional assumed property
31. Reinsurance-nonproportional assumed liability
32. Reinsurance-nonproportional assumed financial lines.
33. Aggregate write-ins for other lines of buSINESS..........cc.cccveerierrisieeceii,

B4, TOtAlS.....oucvieesice et

. Sum. of remaining write-ins for Line 33 from overflow page...........ccccoevevivices | venee 0
3399. Totals (Lines 3301 thru 3303 plus 3398) (LINE 33).......ccvuererrrerinrerinierinisens | cversinsesisresensissessssossssssssessssesssnsessesd | eovevesrossssssssssessssesssssssssessssssssssssssnns
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Statement for September 30, 2006 of the AM EX ASS U RAN C E CO M PANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2006 2006 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2006 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4+ 7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2003 + PHOM | oeieciciieicissiisiisiiens | evssiesssssssesssssessssses | avsessesssessssssssnesssssanes 0 | oot eeiesiesisiiesaes | eerssississsss s ssisssssasnes | essessssseesessessesaesaens 0 | oo siesiesissiisnis | errsssssssesissssnsssssssessssiens | evsesisnssessssessesessessiess | sressessessessssessessaneeld | eeressiessisssssssssessssaans (01 P (0] 0
2. 2004 s e sesesiesenenis | ererisssiessniesse s e 0 | et | vt esssstessasnes | essessssssesiensensssiesaens 0 | ooeeeeeeeeiesesiesiisnies | erteeiessiesiesssssesssssesssniens | erensenssesssssensesessessiess | sressensessesssssensensenield | eereeriesiessesssssessssesaans (01 I (0] 0
3. Subtotals
2004 + Prior | o {01 [0 P {0 (O [0 P {0 (O [0 [0 oo o I OO [0 P {01 0
4, 2005 s | | esessassesssiess s 0 | ot sesssae | eeeer st sssssnsanes | essessasssesessensesaesaens 0 | oot ieiesiesiesisnes | errsrisssesssssssssessessensieniens | ensssssnssesssssessesessensiess | sressessessensansensessenseld | seriesiessisssesisssssssssssans (01 P (0] 0
5. Subtotals
2005+ Prior | o (01 [0 P (0] I (01N I [0 P {01 I (O] I (01 P {01 RO o I [P SOOOO (01 I (0] O 0
6. 2006 | 20,0 ST .0 S 0,0 S D S OO [P U (V] XXX orveevees [ errrreseieeiensessiensesiensissaens | eevessensaessensssssssssnssnsenns | cvessesssessenssessnssnsonsssd | eovesresssenses )., SO I ., S P XXX
7. Totals | (0 [0 (0 (01 [0 R (0 (01 N [0 O (0 (01 [V T (01 0
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ..ocoooercnnn. 115,233
1o s 0.0% (2. oo 0.0%3. oo 0.0%

Col. 13, Line 7

Line 8

L 0.0 %




statement for september 30,2006 ot AMEX ASSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

Response

NO

2. Will Supplement A to Schedule T (Medical Malpractice Supplement) be filed with this statement?

NO

Explanation:

Bar Code:

* 2 7 928 2 0064 900000 3 =
* 2 7 92 8 2 006 4500000 3 =«

19



Statement for September 30, 2006 of the AM EX AS S U RAN C E C 0 M PANY

Overflow Page
NONE

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

Sch. D-Part 3
NONE

20, EO01, E02, EO3, E04
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Statement for September 30, 2006 of the AM EX ASS U RAN C E C 0 M PANY

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
Ccusip g| Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B.JA.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) | B/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year|  Date (a)
Bonds - States, Territories and Pc
574192 TD 2| MARYLAND STATE OF 5250% 07/15/06 [...[.07/15/2006 [MatUFiY......c...corsocrsscrscerscens [ 735,000 735,000 (7,386) | .. ...735,000 . 0] 38,588 | 07/15/2006 | 1FE......
1799999. Total - Bonds - States, Territories & Possessions. 735,000 735,000 ..735,000 0 0 0. 38,588 |...... XXX..... | .XXX...
Bonds - Special Revenue and Special Assessment
373539 CT 0|GEORGIA ST HSG & FIN AU 5.300% 06/C) ... | .08/09/2006 [Call ~ 100.0000.........c.cccovvrmreens | crrvrraerens 5,000 5,000 5,000 (V1 I 183 |06/01/2033 | 1FE......
419818 FW 4|HAWAII ST HSG FIN & DEV 5.350% 07/01 ...|.07/01/2006 | Call ~ 100.0000.........cccrmvweeves [ werrrrrrnnne 10,000 10,000 9,874 126 126 535 [07/01/2018 [ 1FE......
523494 DS 8|LEE CNTY FL SCHBRD COP 5.000% 08/ ... | .08/01/2006 | Maturity. 370,000 370,000 | ..o 374,492 | 370,315 [ [ erireeeennd315) e [ eeiieennd315) [ | i 370,000 0] 18,500 |08/01/2006 | 1FE......
57585 NH 0|MASSACHUSETTS ST HLTH & 5.500% 01 ... |.07/01/2006 | Maturity. 380,000 380,000 380,000 0 .. 20,900 |07/01/2006 | 1........
592090 AP 9|METRO GVTN&D CNTY TN S 5.600% 07| ... | .07/03/2006 |Call  101.0000. 373,700 370,000 368,694 5,006 | ......... 5,006 | ...... 20,720 |07/01/2010 [ 1FE......
60636X RG 0|MO STHSG DEV COMM 4.700% 09/01/3( ... | .09/01/2006 |Call  100.0000. 5,000 5,000 5,000 0 235 [09/01/2030 [ 1FE......
60636X RJ 4|MO STHSG DEV COMM 4.750% 03/01/3¢ ... | .09/01/2006 |Call  100.0000. 5,000 5,000 5,000 0 238 [03/01/2036 | 1FE......
647199 F9 4|NEW MEXICO MTG FIN AUTH 5.400% 09 ... | .09/01/2006 |Call  100.0000. 10,000 10,000 10,000 0 540 |09/01/2033 [1FE......
880459 SV 5| TENNESSEE HSG DEV AGCY 5.450% 01...|.07/01/2006 [Call ~ 100.0000........cccoooemmrrens | crrerrrrrens 10,000 10,000 10,000 0 545 01/01/2033 [ 1FE......
882750 HL 9|TEXAS ST DEPT HSG & CMN 5.350% 07)| ... | .07/01/2006 [ Call ~ 100.0000........cccccoemmvvees | crvvreenens 25,000 25,000 25,000 0 [ 1,338 [07/01/2033 | 1FE......
917436 NU 7|UTAH HSG CORP SINGLE FA 4.750% 07| ... | .07/01/2006 |Call  100.0000 5,000 5,000 5,000 0 238 |07/01/2027 |1FE......
920284 EJ 1|VALPARIASO IN MULTI-SCH 4.000% 07/( ... | .07/05/2006 | Maturity..........ccooesmmeemsmmenmnneinne | coreinssnens 370,000 370,000 | ..o 374,311 | 100 370,552 | v | eiinennnnd(552) [ | eiiinenennd552) | i | i 370,000 . [V 14,800 |07/05/2006 | 1FE......
3199999. Total - Bonds - Special Revenue&Assessment .......................... 1,568,700 | ......... 1,565,000 |..........1,568,643 | ........1,564,191 | ....c..ccce..0 | orrereereen(623) | o0 | (623) | 0 ... 1,563,568 0 5,132 5132 |...... 78,772
6099997. TOtal = BONAS = P 4.ttt 2,303,700 2,300,000 0 2,298,568 0 5,132 5,132 |...117,360
6099999. Total - Bonds. 2,303,700 2,300,000 0 2,298,568 0 5,132 5,132 |...117,360
7499999. Total - Bonds, Preferred and Common SHOCKS ...ttt ettt et 2,303,700 |........... XXX......... 0 2,298,568 0 5,132 5132 |...117,360

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:




Statement for September 30, 2006 of the AM EX AS S U RAN C E C 0 M PANY

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



sitementorsepomser 30206 AMEX ASSURANCE COMPANY
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
First Interstate Bank, LTD..........cccccoovvererennne LOS ANGEIES, CA.....oovieiereveies | ceeiieiesinins | vverisiisssnes | seesssiesiessssesessens | eessesssssssesssssssenss | oesesiesessssesens XXX
Wells Fargo, Wisconsin, N.A..........cccoevevennee Green Bay, Wl.......ccocoooevvvvverens | coverrieennn. ..(28,179,152) XXX
The Northern Trust Company..........c.cccccuuene. Chicago, IL.....cccvveeerreeiieieens | coeirrieninns ....21,720,501 XXX
Royal Trust Bank................. .. Toronto, Ontario, Canada.. XXX
Royal Trust Bank..... .. Toronto, Ontario, Canada.. XXX
Royal Trust Bank...........ccccccuevnnnas ._Toronto, Ontario, Canada.. XXX
0199999. Total Open DepPOSIONIES........v.rvrerreereririerrarririnnas XXX
0399999. Total Cash on Deposit . XXX
0599999, TOtAl CASN.........cvvereeerceeeectei ettt seees XXX e XXX | e b TLT54 |0 ] ...1567,427 | .....1,927,253 | XXX

EO8
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Statement for September 30, 2006 of the AM EX ASS U RAN C E CO M PANY

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
Cash Equivalents

2441X1 KP 9| ABCP - DEER VALLEY FUNDING LLC........oooueiteeeecteete ettt ssesssesseessssssessssssssssesssssssssssssssssssssssssssssnns | avsessens | svsessesersand 09/13/2006 10/23/2006
25810P KL 4| ABCP-DORADA CORP/DORADA FINANC.........oocteeeeeereeereeetessesessssesss st ssss s sssssssssssssssssssssssssesssssssnssssssssssssssesses | sessersss | seessessensen 09/19/2006 10/20/2006
27873K L3 4|ABCP - EBURY FINANCE LLC......oooieoeieceeeeeeeeecvieeeesses ettt ssss st st ssssss st sessssssssans | cveessens | oone 09/12/2006 ....11/03/2006 | ....
30601W K5 7| ABCP - FAIRWAY FINANCE CORP.......cccosiiiiriiiseiseise st ssss sttt ssessssssssssns | svsessons ..09/27/2006 | .. ....10/05/2006 | ....
313589  J9 5| FNMA COLLATERAL = MUNL....coiiuiitireiieiieiiesesesee ettt sb s sa s b bae st es st ssessesssessenes | evsesens ..09/06/2006 | .. ....10/10/2006 | ....
65409S KK 3| ABCP - NIEUW AMSTERDAM.......c.ooivteiecite ettt sttt st st sssesssessssssesssessssssesssesssasssessssssssssasssnns | srsessns | cvsessessssan 09/12/2006 10/19/2006
88324M K5 3| ABCP - THAMES ASSET GLOBAL SEC........ooimieisieeeeeieetesessseiessssssssssssssssssisssssssssssssssssssssssesssssssssnsssssssssnssnssns | avsssens | eerserssnsenns 08/25/2006 10/05/2006
88602U KG 4[ABCP - THUNDER BAY FUNDING LLC.......coouiieeeeeiecicee ettt ss s s sssessaessssssesssesssnes | eevsenins ..09/18/2006 | .. ....10/16/2006 | ....
96432F K2 7[ABCP-WHITE PINE FINANCE LLC...... ..09/07/2006 | .. 10/02/2006 | .... ...3,513

0199999. TOMAIS.....o oottt et tee e eeeseeseeeseeseeseestses e beeseeesebeeses s s et eesses e et eebe e ee s s eeees st et eeessessesseessessesseesessesses | etsetsessassessessistssastnsettastiettastas aetseseeetese s s essenseeseetses et et seet et tee s et ntret s tnsareee 77,675




