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Statement for March 31, 2006 of the AM EX ASS U RAN C E COM 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 nnne | feeserennneens T45T82T | | veereeiieens T4578127 | oo 80,622,182
2. Stocks:
2.1 PrEfErTed STOCKS. ......vuureereeieiiiecisriie ittt | ersbeesssesb st net e nties | seeni sttt nenes | erieni sttt (1
2.2 COMMON SLOCKS........evveiveiirceerictecicee ettt st st sse s sssestesentenes | oesesessessssessssns 81,547 | oo | e 81,541 | oo 81,541
3. Mortgage loans on real estate:
BuT FIESEENS ..ottt as | £essensene s e e s s s Rt e st ensentas | Hressessenesesess st et e nsentnes | ersessentesentestenssenserad (1 U
3.2 Other than fIFSEHENS. ... ...cu ettt se st estessenes | essessasssessessestasssessessansns | sressesssnssessnssesssnssessessnnes | sesessesssnssnssessesssessessnd (1 T
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES)......cvvicviviieciciit ettt ettt bbbt bbb ssents | evsnbesssssessssssssssesssessenss | essessssnsesssesssnsesssssssnnes | sessessssssessesssssssssesand (0 TR
4.2 Properties held for the production of income (less $.......... 0
ENCUMDBIANCES)......cvvicviviiee ittt st b bbb bae s ssestes | ebssbesssssesssssssstessssessenss | evsessssnsessssesssnsessssssssnes | sessesssssessessssssssesand (0 TR
4.3  Properties held for sale (less §.......... 0 ENCUMDBTANCES)......cvevecviiiciieieiseteie sttt | eretesssse s ssssessssesenss | cessesssssssessssesssssessessssnnss | sessessssssessesssssessssesand (0 TR
5. Cash ($.....2,201,978), cash equivalents ($.....34,856,407)
and short-term investments (§.......... 0) 1ttt sttt enans | erereninans 37,058,387 | ..o | e 37,058,387 | ...ccevnne. 29,026,305
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....cvevveireieieiseiiie ittt sssessessesnss | sresesesssssessssessessessssessens | sresesesssssessesasssssessnsessens | sremesssssssessessnsnssesesed (0 TR
7. Other INVESIEA @SSELS.........cuueiiriieiiiiiiiir it rains | eesbessisesbs st sbi s sb s stie | sbebsnsissestsesssns st sesisnnes | esbesisesiestsesieentaesed (O ORI
8. Receivables fOr SECUMEIES..........c.iuiiiiiieirrie s | erbiessnsieessiesnes 10,500 | oo | e 10,500 | oo 4,125
9. Aggregate write-ins for INVEStEA @SSELS.........cciviriviiiieieieieie et snns | sersssesisssssssessssssssand (0] I (O I (O I 0
10. Subtotals, cash and invested assets (LINES 110 9)...c.vvevieicieiieieceeieie e | serensenenns 111,728,556 | oo (1 I 111,728,556 | ............. 109,734,153
11. Title Plants less §.......... 0 charged off (for Title INSUFETS ONIY)........ciueueieiiieiriieinisieiesiissiens | ceeissiesiesiesesessesssessesses | soessssssssssessssessesssssssesses | sesessesssssssessssessessesnss (0 TR
12.  Investment income due and @CCIUB............ouuriiriiniiiiirierrrrs s ssessseinies | creeesienseenens 1,041,767 | oo | v 1,041,767 | .coovvvrnne. 1,340,099
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection............cccvvcvevees | vovvvvrriennens 19,753,932 | covvveeis 12,748 | oo 19,741,184 | ... 14,114,549
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.......... 0 earned but unbilled PrEMIUMS)........covivririniins | e | cereressssesnsenessssnses | seesesssessessssessessesnns (0 R
13.3 Accrued retroSPeCtive PrEMIUMS..........cvviieiriueiireiesise st ssssesse e ssssessessessssessessess | sressssessessessssessessessssessens | sressssessensessssesssssessssessons | sressesssssssasesssssssesesd (0 R
14. Reinsurance:
14.1 Amounts recoverable from FEINSUIES...........c.ccocuiiiiiiiiiicii s | e 10,075 | oo | e 10,075 | oo 10,075
14.2 Funds held by or deposited with reinSUred COMPEANIES............cccvevivireieiiieieeeiesiieieiiees | cereiisieiis e snsses | evssies e sessssessssssesens | svessesesesesesssssssessesens 0 [
14.3 Other amounts receivable under reiNSUranCe CONTACES. ... | erieisssssneies s | s (O O
15.  Amounts receivable relating to UNINSUIEA PIANS............ccuiiireieiiiiiceeisee ettt | cereaeseiesesesssessssssesesenses | cresessssssssssesesssesesssssens | sesesessesissssssesessesessnnd 0 [
16.1 Current federal and foreign income tax recoverable and interest ther€oN............c.ouccveiieiriieies [t | e eeessssesssieses | creresssiesssesee e 0 [
16.2 NEt dEfErTed tAX @SSEL........urercerrierciecieeieecre ettt | srebest sttt ntss | seenseestsent et nents | rerinennente st O
17.  Guaranty funds receivable or 0N AEPOSIt...........ccccvieviivcieiireeecece s
18. Electronic data processing equipment and software
19.  Fumiture and equipment, including health care delivery assets ($.......... 0)rerrerererrererseeeressnsees | sereeesees s sesenens | ressesenssesesessssesesnnes | sressessesessesensessesned (0 T
20. Net adjustment in assets and liabilities due to foreign eXChange rAtES...........cceeiieiicieiiiies [ | ceeresesrese s ssseresesseses | sresesssiesssssseseseesesened (O R
21. Receivables from parent, subsidiaries and affiliates.............cccevveverrereriereeieeeeeeseeeeeeeeens | e 1,857,757 | cooeeeeeeeveereeeesees | cvveisiieiniinns 1,857,757 | oo 2,097,527
22. Healthcare (§.......... 0) and other aMOUNES FECEIVADIE............ocuu v sessesesresienes | creessssenesessessesssessessesssees | sesessesssessnssessenssessessnssnns | essessesssessessessnsssnssnses (0 TR
23. Aggregate write-ins for other than invested assets...........ccceevcriiieeeiseeeeeceece s | e 14,268,940 | ..o (U 14,268,940 | ............... 14,142,683
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 10 through 23).........ceeuerieieieinsese st ssssessssenes
25.  From Separate Accounts, Segregated Accounts and Protected Cell Accounts............ccccevneee.
26. TOTALS (LiNES 24 @NG 25)........coomrverriririmiecriserissssesiesssssesssssessssesssessstsesssesss s ssssssseesson
DETAILS OF WRITE-INS
0907, ettt | sttt | seseeees et enstnnnns | st (O
0902, ..ottt Rt | ettt | eeseness et enstnnnns | st (O RN
0903, ..ottt | ettt | eeseness st enss st enstennns | s st (O R
0998. Summary of remaining write-ins for Line 9 from oVerflow Page...........coveeunieeninisiensenie | coerviesienessseienssenned (0 (0 (0 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LiNe 9 @DOVE)..........c.ccecvevivieriiiiieriieeeieieieseieenes | cvereninnissreenreiensnens {0 R (O] R (O RN 0
2301. Premium Accrual EBNR - IBNR OffSEL............ccoeveirrirriierirreierennisesisssssesssesssessssesssssesens | eossnsesnenees 14,081,875 | oo | cevereeeenenns 14,081,875 | c.oovvvveen. 14,081,875
2302. MISCENANEOUS ASSELS.........oucviiiiiciiiei s sssesssns | sbessisssssnsisssnnees 1,021 [ | v 1,021 | s 1,269
2303, Other RECEIVADIES............cvvurcriaerireriressseiseessesseessss st ssssess s sssesssessssnsss | essessssssssesssanns 72,097 | | ceveieesnieesinennes 72,097 | oo 59,539
2398. Summary of remaining write-ins for Line 23 from overflow Page.............coeevernnierenrnsininennens | veveeenesinenns 13947 | oo (01 13,947 | oo 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 @DOVE).......ccerrrerreemersriesssrisssrssssresesnesannes | covsreesnnees 14,268,940 | ..o, () 14,268,940 ....14,142,683




Statement for March 31, 2006 of the AM EX ASS U RAN C E COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year §.......... 1) O OO PSSP BTEO O P ST P TTRSTPRR
2. Reinsurance payable on paid [05ses and [0SS adjUSIMENT EXPENSES.........ciiuririirieiirieireerere et ssesessessees | seretessesessssssssssessssessessessssessnssssaes | sestsessssssssssessmssssessessssssessssnssssens
3. LOSS AUJUSIMENE EXPENSES. ...ceuvevuiririreiieireeseteeseeseteseeees et ese e sttt b8 r s R s a8tk eb s | Hesebet et s bR R ee st b et et b ettt een | Shetaeb Rttt
4. Commissions payable, contingent commissions and Other SIMIIAr ChATGES..........coiurerirrerrirrirircssrs e sseseesesss | sesessssssesessessenssssessessssssssssssnssnes | sssessessesssssessmsssssssssesssssssssesssnsnes
5. Other expenses (excluding taxes, lICENSES AN EES).........rrirririinrieieiriereieee ettt ettt sssssanssenes | sressessnsesssssssssnsnsnnes 7,661,693 | oo 13,398,206
6.  Taxes, licenses and fees (excluding federal and fOreign iNCOME tAXES).........vururrerrerimrereireiierie et esssesstsanses | ssessessssesssssssessseenesnes 2,550,460 | ..ooveeeereeeriieeeeeenn 4,059,975
7.1 Current federal and foreign income taxes (including $.....240,994 on realized capital gains (I0SSES))........c.rvvrrvmrermrermriinees | ovvrrireseesssiesnnesenens 1,501,862 | ..o 787,722
7.2 Net deferred taX ADIlity.............cccoiiiiiisicee ettt bbbt bbb ense s nsessens | stebestestesseses e ssaenaa 119,813 | o 106,782
8. Borrowed money §.......... 0 and interest thereon §.......... ettt a st s sesaeentan | eesaeesieesaeesaessees e s e st s s sestenan | erveesieess s es s es e eese e en e een e
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §........... 0 and including
warranty reserves of $.......... ) ettt bbbt ARt s E bbbt ee s bRt bbb b st b e s s tns | 4biebsseeaebie s s st s et e s et e b st s s tns | Shessebnb e s s s s et bbb et bbb ns
10, AGVANCE PIEIMIUM. ....ouieieiereieeiseeesees e tssee s ss et E £ e84 8 42 E 2884584 £ 842 R0 284282 Ese e E R e R A e s e R bbb e ek e b et s | H4eEseEseebsee e s e st et b s e e b bbb et et | £1ebsesseet e b e b see bbbttt
11.  Dividends declared and unpaid:
111 SHOCKNOIABTS. ...t | Heb Rt bE bbbttt tb | Shsn bR
11,2 POICYNOIABIS. ......voivieeieciteete ettt s bbb bs b as bbbt s bbb a sttt | ebssssass e b st e s et et es s b e s st e s s ssessnbas | seaessesans et e s et en b s s bt en st nas
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccviiueurireiiiriiriieieetes e sssenes | eoessssesssssessssessesinees 18,041,934 | oo 5,506,339
13.  Funds held by company under reinsurance treaties
14, Amounts withheld or retained by company for aCCOUNE Of OLNETS............c.iueiiireiiieceecs et ess s sstens | essbesesse s st bbb sss b snse e s sns | cbessebesssssesses st st s b esb bbb naes
15, Remittances and items NOT AlIOCALE..............riiiiiii e | Hoebb bbb bbbttt | bbb
16 PrOVISION fOF FEINSUIANGCE. ......ouvuuiieiiriieiieii ettt bbbttt | sbsesb et 213,792 | oo 213,792
17.  Net adjustments in assets and liabilities due to foreign EXChaNge FatES...........oceiciiiieiciiee e | ereeesie e nees 2,708 | oo 16,910
18, Drafts OUESTANAING. .. ....eveiiieiiicieiei etttk s bbbt s st s s ssentens | 4bsetesseesebae s s s ee ettt es et en s s s bns | Hbesaebnt et sttt nes
19.  Payable to parent, subsidiaries and affiliates............ccciiiriieiieces st | srsesss et nes 1,891,388 | oo 2,140,157
20, PAYADIE FOr SECUMHIES. ...vuvuiveireteetiiieiseise ittt st se st s bbbt s s bbb s e b st s entestess | ebsesassnnseesnt et et et e s e b sse s s sentessnsas | sebassesans et es et ee b s s bbb s s s st
21.  Liability for amounts held UNder UNINSUIEA PIANS..........c..euiuiieiriiiiiieiiieitssieisses e tsssesse ettt sse s sssss s sntestess | essesessnssessntessessesessessssssssssessessesas | sesessessnsssessesenssssessssanssssessssnesasses
22. Capital notes §.......... 0 and interest thereon §.......... 0ttt bttt et e b st st s | sbiestiees e es s s s s s e ess b | Stiestssts ettt e
23, Aggregate Write-inS fOr ADIIIES. .........cveviiririeiiice ettt st est s s | sesessssessesssensansansnsantentas (23,903) | .o (23,654)
24, Total liabilities excluding protected cell liabilities (LINeS 1 through 23)..........ccuieieieiiriceieeeee e ssnieses | eessssssssessssessessesaees 31,959,747 | oo 26,206,228
25, ProteCted Cell HADIIHIES...........c.cvuiiiiieiiic bbb | £hb bbb bbb | Shis b
26.  Total liabilities (LINES 24 @NG 25)...........coevceurrirereieeiriieesreisieeses sttt | oenssnnss e 31,959,747 | oo 26,206,228
27.  Aggregate write-ins fOr SPECIAI SUMPIUS FUNAS...........vvieiriieiiieicieis et | ssesessessessesessesse s st s s snsessenses L0 TR 0
28.  Common capital stock
29. Preferred capital stock
30.  Aggregate write-ins for other than Special SUMPIUS fUNGS...........ccuiiviiiieieiicecce et ens | sesssssssssesebessesesss s bssstesesnaas 0 [ oo 0
31, SUIPIUS NOLES.....veveveceieieeicieete sttt sttt et st bbb bee s st 2 bbb et s s b b s s s s st et s st s b st et en b s s bensentanes | seetastestessebassebeessssessest et et essnssesanes | Sentessebiebeseebnsee s s ettt n 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)......cvueviiveririeieie ettt ses st se st ses bbb et s s bae bbb bas b s s s sssssssssnnsanes | sbessssessssssssnssssansesnees 1,455,673 | oo
34. Less treasury stock, at cost:
341 0.000 shares common (value included in Line 28 §.......... ) O OO OO
342 .. 0.000 shares preferred (value included in Line 29 §.......... ) tteereeseeee ettt ettt ss s s st | ensentens et st s s e s st ses et ntns | nestes sttt sen e s et
35.  Surplus as regards policyholders (LINES 27 10 33, 18SS 34)........vruruieerrirreneirsereesseissesseseesessesssssessssssessesssessesssssssssesssssssnsnns | sassssssssssssessasssssess 116,688,531 | oooviveieiiscinas 115,232,858
36, TOTALS. .. oeeeeeeiseereeees et e85 5885888858 E 8RRt | Seseesteeess st 148,648,278 | ..o 141,439,086
DETAILS OF WRITE-INS
2301, MISCEIANEOUS LIBDILIES. ........uuveeerceeeieisetcsei sttt nsenn | seseeebeebessebess st anseenntnetas (23,979) | o (23,731)
2302 UNCIAIMEA PIOPEIY.......ceurieieeieiersiseiseeeiseiseee et a sttt es e85 s 8t sttt enbentns | fessstenssessessesssesses et et enies 7B | oo 76
2803, et e8RS E 8RRS8R0 | £41e ARt ees | R et
2398. Summary of remaining write-ins for Line 23 from OVEMIOW PAGE........c. vttt ettt see bt snstens | ssessessesssessssssssese s ssnsssssssenes 0 | v 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 8D0VE)......ruuiueereiieriereissiessessissssesssssssessesssssssssssesssessssssssssssssssssssssssssssssnsss | sesessessssssesssssassssssssesssns (23,903) | oo (23,654)
2700, et RS 81£E £ R £ E £ R AR R e | £41e ARt ees | R R et
2702, oS8R E RS R R0 | £41 Rt | bR
2703, et E R4 E 8RR R R0 | £41e R Rttt | R R et
2798. Summary of remaining write-ins for Ling 27 from OVEMOW PAGE..........ccueiiveiiieiieceicee ettt sssas | ssessssessesseses s ssse s s sennas 0 | oo 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)........c.iuiuiiririiriieiisiisiissietstsstssiessssesassssssssssssssessssessessssesssssessssesssssess | ssessssessessssessessessssesssssessssessssses 0 ] oo 0
300, oottt RS8R R R E e | HeEE R R en s | Shiee R
3002, oottt R8RSR | HeR SRR Rt | Shi R
3003, oottt RE RS E R R | SeRE R Rt n s | Shiee R
3098. Summary of remaining write-ins for Ling 30 from OVEMIOW PAGJE........ceiririieieeireie ettt snsees | etsbesisssesessessss s ss e 0 | oo 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (LINE 30 @DOVE)........cuiueiuirsirieisiiesetestessessiesesssessasssssssesssssssessesesssssessssesssssessssessasses | srsssessessesssesssssessssessnssesassesesas 0 ] oot 0




Statement for March 31, 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 earned:
(Written $.....225,953,480).........cccmvvuiirriiiieieeiessie sttt | sensiensienes 204,755,856 |.....co.e... 182,539,733 | ...coveenee. 759,801,761
(WIHEEN $.....1,084,876)....c.vcveviriceeeisisississssiesses sttt ssssnsses | svsssssnnssanns 1,084,676 | ......cooeeenee. 2,655,395 | ...oovvininn 7,047,451
. (written $ ..205,840,531 115,892,502 ..636,445,702
(written $ 0 [ 69,302,626 | .............. 130,403,510
DEDUCTIONS:
2. Losses incurred (current accident year §.......... 0):
2.1 DIFEC. .ottt ettt A RS e SRttt snns | enteneniiees 113,917,633 | ..o 98,562,472 | .... 391,124,746
2.2 Assumed . ..(1,045,742) |. ...(1,045,713)
2.3 CAB. ...ttt et es s nens | snreneneeens 113,917,604 | ..coooovenee 79,088,962 | .... 401,346,971
18,427,768
3. LOSS EXPENSES INCUITE. .....coucviiiveice ettt sttt b bt b bbb bbb s sttt s s s b s sassesnas | ensesessssessnsesnssesssassnnes | sbssessessesnsesans 825,839
4. Other underwriting expenses incurred............. ..12,189,103
5. Aggregate write-ins for underwriting EAUCHIONS............c.cviiueiieicieiciee et sssessessesns | crsnsessnssessssensnssssensersnsD | croserissssessesssssssssesans 0
6. Total underwriting deductions (LINES 2 throUGN 5).........cciiieieiieieiceeee e et 31,442,709
7. Netincome Of PrOtECIEA CEIIS........vuiviiireiiciiicie ettt bbbt b s sessens | ebsssesssssessntessessesensesnses | ebssessnssessssesensesansessesas
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)....vvveiieieirieieicssiesee et ssnesssesssensens | sbsesssssssessssesn 896,156 | ...ocorvrrene 37,859,917
INVESTMENT INCOME
9. Netinvestment iNCOME EAMEM...........ccoveivieecieecies et ssssssssssssesessesessnnnns | ensnseseneesnns 1,080,314 | vrviviviieririns 2,762,197 | ..covveinnee 10,604,400
10. Net realized capital gains (losses) less capital gains tax of $....240,994...........c.ccoocerververeerrecreniereeseensesseesenies | eeeressseenenresnd7,561 | oo, 1,078 | .o 4,550,609
11. Net investment gain (I0S) (LINES 9+ 10)......ceviiiiiriiiieccsiee et ses e sessssesssssesessesenns | sessnerensereess 1,O2T,8TD | vrrerererrsarinns 2,763,274 | .... ....15,155,008
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off

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.

(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 12 throUGN 14).......vu vttt
Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Lines 8 + 11 + 15)
Dividends to policyholders

Net income after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Line 16 minus Line 17)
Federal and foreign income taxes incurred......

Net income (Line 18 minus Line 19) (to Line 22)

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year
Net inCOme (from LINE 20)..........cviiiiieciiiiteiietsete ettt st bbbttt

Net transfers (to) from Protected Cell accounts

Change in net unrealized capital gains or losses less capital gains tax of $....
Change in net unrealized foreign exchange capital gain (10SS)..........c..ce....
Change in et deferred INCOME taX........orvu ettt ettt
Change in NONAAMILEA ASSELS........cvviuriirireee bbbt

Change in provision for reinsurance.
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 surplus (Stock Dividend

33.2 Transferred to capital (Stock Dividend)...

33.3 Transferred from CAPItAl. ..ottt
Net remittances from or (10) HOME OffICE..........eveieiiieiieisics st

Dividends to stockholders

Change N rEASUNY STOCK........cuiveiiiieiiieicicisie ettt bbbttt as
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)

)

32.3 TranSfErred t0 SUMPIUS.......vvuevuueerrereieieieisee ettt ss sttt sns s ess s sttt
Surplus adjustments:
331 Paid iN..oceeci s

..................... 791,822 | ...

1,843,882

..................... 791,822 | ...

1,843,882

................ 41,415,013 | ....
545,170 | ..

..15,066,537

94,371,290
69,501,793

2,178,880

26,348,476 | ....

24,869,497

115,232,856

.............. 216,752,991

.............. 216,752,991

.................. 2,178,880

................ 26,348,476 | ....

....24,869,497

(11,792)
23,221

1,455,673

................ 27,793,704

...(101,520,135)

116,688,529

.............. 244,546,695

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

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page

Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)..........

1401.
1402.
1403.
1498.
1499.

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

Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3701.
3702.
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)




Statement for March 31, 2006 of the AM EX ASS U RAN C E COM PANY
CASH FLOW

Curre;t Year Prior Yeir Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums COlECtEd NE O FBINSUIANCE. ......c.cvurerririiirisieisesiestees st b ettt snines | ensessnnstenssensanntae 6,908,004 | .....ocooovirerrrine 124,294,919
2. NEtINVESIMENT INCOME.......coviiveeiiecteccte ettt ettt a et a ettt se et e s s s s e et st en st es s st e st et et et et sssstssntetessnanss | stesesssnsssesesessesens 1,697,326 | ..coovevererrrene 13,073,381
3. MISCEIIANEOUS INCOME.........ucvvieteiiciiessetet sttt et s bbb s s st s s sb s bR s ee s e s b sR et s s e ses et et es et s s snsessnsetesesanss | ehebessssssssssssessnsetessssnsasnns 18 1,843,882
4. TOtal (LINES T ATOUGN 3)..couvuieeieeieiiieiiets ettt bbb bbbttt bsns | ebbsbsensbsssessssesta 8,605,348 139,212,181
5. Benefit and 10SS related PAYMENTS.........cc.irirrirrireicssisie sttt s sttt sn st | ansensanstessensentenssentestenssesrensents | sessessenssnsesestas 24,308,150
6.  Net transfers to Separate, Segregated Accounts and Protected Cell ACCOUNIS...........c.cvueviveuiieeieieisiieeiessiesesis st tessssesees | sebessssesssssessssessessessssssssssessssas | sebessessnssessssesssssessssessessesesseses
7. Commissions, expenses paid and aggregate write-ins for dEAUCHIONS...........c.vurrviirriirrinries st sssnsesessenens | stessssssnssessessenssenes 6,349,872 | ..o 62,123,957
8. Dividends paid t0 POCYNOIAETS. ..ottt bbbt bbb ssessntes | nebessssansasses s besben s s s ensensesentae | ebinteses et s s st s st nee
9.  Federal and foreign income taxes paid (recovered) §......... 0 net tax on capital gains (I0SSES).......v.vreverrrrerrnieeeenisseseessisesesees | srsssessssssssssssssssssssasens 72,025 66,964,279
10.  Total (Lines 5 through 9) ..153,396,386
11, Net cash from operations (LiNe 4 MINUS LINE 10)........ccururirierirrieieireieinsise et sss sttt ssss st et snssessessenssessassns | sssesssssessassessnssee 2,183,452 (14,184,205)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONGS.... ettt bbbttt | ettt ees 10,380,157 | .ooovverercienne 160,927,596
12,2 SHOCKS..vureeeeereeeeeeaesreeeeese st ee e ese et es s s sse et s et a s8££ 420282 E £ 82 E 2R RE R4 E 4R ER SRR E oA R s et s s s essentrs | esiesreesestaeteat st st et sent st entane | estetestentens s st en s st st e s s st entns
12,3 MOTGAGE I0ANS........oieieieeciiieie ettt ettt ettt s bbbt b s e ase s et bbb bbb et es b et e s st et st sssnbessebebesssesassnsetensns | sbesebasansesssesessssetebesstesnsnaetes | ebebassesssetetessntes st et en st et s s
124 Real estate....
12.5  OthEr INVESIEA @SSEES........uceuuiiueirciteiseisseee ettt es st b8 E bbb bbbt | eebse bbbttt | Sebesses st
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS.............ccriiirirriririreieeese e eiseiees | reereeeee et eseseseseeeeens (11 (1,492)
12.7  MISCEIIANEOUS PIOCEEUS..........cvcveieiieiiireie ettt ettt s bbb s s s bbb aebes s b e b s s st st esaebes et s s s sasbesessesesasanses | ehesessssessssnsesessesesesssntessnsnsesse | abessssessssesesessnsesssnsetensesessanes
12.8 Total investment ProCeeds (LINES 12.110 12.7) ...ttt s st ss st et esssessenns | sessssesssssesssssnees 10,378,471 | oo 160,926,104
13.  Cost of investments acquired (long-term only):
1301 BONAS.. ettt s £ 8RS A RS E £ AR ARt en et ntrenne | eesenensient st enseentend 4,387,962 | .oooveeeereeenne 20,664,977
13,2 SHOCKS..vuvvereresireeseisseeee et se e ss s s s s s ss s s et E RS RE R8RSR R R R s st st s sentas | Hnsuesieesen s et st st st st st ententans | estntestentensen st st st st st st
13.3 MOMGAGE I0BNS.......coveivciiietite ettt bbbt s e s bbbttt s bbb s st b bt n s bbb essebsens | ehsssessnssstensesans s tessebestensesansans | ebsesensest et st et en et s ettt nan
1304 REAIESIAE. ...ttt R ARt RR s Rt s s Rr et ntes | Heesetee et n st et et et bent e s nnnnans | seseeestent ettt ettt
13.5  ONEI INVESIEA @SSELS........vueeuircisiecicte ettt eeb et s bbb bR E 88ttt as | £ttt et b et bbb bbb sesb st asbans | feebsebesb st esb e bt es bbbt ent s
13.6  MiISCEIIANEOUS APPICALIONS. .......cvveieireriircieteiete ettt a bbb st b s ssb s s ssebensebessssnssssnstesenses | bessssssessssesessssnsessssnsenns 6,375 | oo 1,194,741
13.7 Total investments acquired (LINES 13.110 13.6).....c.uiuiiriiriieieiicieie ettt saesssnne | sstessessessssesssssssad 4,394,337 | oo 21,859,718
14.  Netincrease (decrease) in contract loans and premium notes
15, Net cash from investments (Line 12.8 minus Line 13.7 @nd LINE T4).......cccuuriuiiminiinireeininneeiseiseiseisssss s
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUMPIUS NOLES, CAPIAI NOMES.....vvveciisiiciiie ettt s bbbt n s s tntes | ebssessnssetansesansntessetensnsansnsans | absesassessesssessnssesesensensesntensns
16.2 Capital and paid in SUPIUS, €SS trEASUNY STOCK..........vuriurerrireireiirieieiiee ettt ettt ss st nsesssense | eesasssnessssessssssessessessanssessassans | sesessssssessessessone 117,414,063
16.3 BOITOWEH FUNGS. ......cveveiecti ettt | Hitbe bttt b bbbt n bbb rns | Hrebebes bbb bbbttt
16.4 Net deposits on deposit-type contracts and other INSUrANCE IADIIIES.............cov.reririerrirrire s ssreesesireenes | reerseeessssssesessessessssssnssessessans | estsssssessessssssessessassanssnssassons
16.5  DIVIAENAS 10 STOCKNOIAELS. ..ottt bbbt | ebb sttt b bttt 243,600,000
16.6 Other cash provided (applied)... .(135,503) ....23,872,950
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6)..........ccccevvvermeerrererinnnnn, (135,503) ....(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 Line 15 pluS LINE 17).....c..cueereieeierirerenieiiieeieiies | cvveveienseissiesssenns 8,032,083 | ...ccovverererrna 22,569,193
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING OF YBAI.......uviiieticts ettt sttt b bttt s sttt b s st s senaenns | sesbessessesansesnsaees 29,026,305 | ..cvcveiireiiiiina 6,457,112
19.2 End of period (LINE 18 PIUS LINE 19.1).......cvuierriirieieieiei ettt bs ettt ensenes | sesesesessansasesssnsees 37,058,388 | ......coovvvrrnne 29,026,305
| Note: Supplemental disclosures of cash flow information for non-cash transactions: | ‘
20,0007 et E R RS £ R R E LS8 E £ Rf LSRR LR E LR RE 4R E 4R R EE 4R eEEeREseeEs | HEeEieeRE Rt Rt st ekttt nnnns | SenkenE Rt nR ettt




Statement for March 31, 2006 of the AM EX ASS U RAN C E COM 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

A. Components of Deferred Tax Assets (DTAs) and Deferred Tax Liabilities (DTLs):

B.

C.

Mar. 31 Dec. 31
2006 2005
Total gross deferred tax assets 18,622 29,529
Total gross deferred tax liabilities 138,435 136,311
Net deferred taxasset/(liability) (119,813) (106,782)
Deferred tax asset non-admitted 0 0
Net admitted deferred tax assets (119,813) (106,782)
Increase (decrease) in nonadmitted deferred tax assets 0 0
All deferred tax liabilities are recognized.
The change in net deferred income taxes was comprised of the following:
Mar. 31 Dec. 31

2006 2005 Change
Total deferred taxassets 18,622 29,529 (10,907)
Total deferred tax liabilities 138,435 136,311 2,124
Net deferred tax asset/(liability) (119,813) (106,782) (13,031)
Deferred tax on change in unrealized gains 112,113 109,989 2,124
Net change in deferred taxes (7,701) 3,207 (10,908)

The Company’s income tax expense and change in DTA/DTL differs from the amount obtained by applying the federal statutory rate
of 35% to net Gain from Operations After Dividends to Policyholders for the following reasons:




Statement for March 31, 2006 of the AM EX ASS U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

Effective
2006 Tax Rate

Pretaxincome 2,965,045
Provision computed at statutory rate 1,037,766 35.0%
Tax exempt interest (238,570) -8.0%
Other (2,124) -0.1%
Total 797,071 26.9%
Federal income taxes incurred 545,170 18.4%
Realized capital gains tax 240,994 8.1%
Change in net deferred income taxes 10,908 0.4%
Total statutory income taxes 797,071 26.9%

E. The Company had no loss carry forwards.
F. Consolidated Federal Income Tax Return

1) The Company’s federal income tax return will be consolidated with Ameriprise Financial, Inc. (Ameriprise) and its qualifying
subsidiaries.

2) The Company’s federal income tax will be allocated based upon an inter-company tax allocation agreement that sets forth the
manner in which the total consolidated federal income tax is allocated to each member of the consolidated group. Under the
procedure, each member will record an income tax expense or credit equal to the U.S. federal income tax rates on its pretax
income or loss and adjusted for any applicable tax credits except to the extent of any losses or tax credits which cannot be

utilized on the consolidated tax return as filed after giving effect to carrybacks. The member will be permitted to record a credit
for any unused losses and tax credits to the extent they are subsequently utilized by the consolidated group.

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.

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.

6.1



Statement for March 31, 2006 of the AM EX ASS U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

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.

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.

6.2



Statement for March 31, 2006 of the AM EX ASS U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 34 - Subscriber Savings Accounts

No significant change.

Note 35 - Multiple Peril Crop Insurance

No significant change.

6.3



Statement for March 31, 2006 of the AM EX ASS U RAN C E COM PANY

2.1

22

41
4.2

6.1

6.2

6.3

6.4

71

72

8.1
8.2

83
84

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:
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] No[ 1]
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] NAT[ ]
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.......coovevrienen
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........oovereren.
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.........coorvvrrenen
By what department or departments?

Illinois 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[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ] 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 0CC OTS FDIC SEC

American Enterprise Investment Ser{ 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




sstementorian st z0s e 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
INVESTMENT
10.1 Has there been any change in the reporting entity's own preferred or common stock? Yes|[ ]
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]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: S
13.  Amount of real estate and mortgages held in short-term investments: B
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ 1]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Statement Value

1,857,757

No[X]

No[X]

14.21

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

14.24 Short-Term Investments...........
14.25 Mortgages, Loans or Real Estate
T4.26  AllONBI ..ottt sttt ss st ss s s s e see st st ssan s sen

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 @bOVE  ......ccovveververrerneereireireereeneenes

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?
15.2 Ifyes, 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? 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[ ] 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 March 31, 2006 of the AM EX ASS U RAN C E COM PANY

31
3.2

4.1

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.oerereieeeereeieeieenes | e XXXt | o .0 S [ (V] I (V] I ()] I (V] I (1 I (V1 I (V] I




sstementor it z0s e 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 PHOK YT ..ottt

Increase (decrease) by adjustment

Cost of aCqUIred.........cocvvurreriveeeeieseeesiennns
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...........ovureureririneireie 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...............cccceveveeeeiieieeecieseees

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..............ccoeueeevevcirieeiennenns

Cost of acquisitions during period:

2.1 Actual cost at time of acquisitions
2.2 Additional investment made after acquisitions
Accrual of discount...........cccoeverenne
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)......cccceererersisnicnsiinnnas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© © N A WD =

- 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...........cc.eveirieininriee st

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

Consideration for bonds and StOCKS dISPOSEA OF..........cuuvreruririririreriss st st

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

Book/adjusted carrying valug, CUITENE PEFIOG. ........c..rurrerririrriireisieisssississises sttt ss s st ensnsnes

Total valuation allowance..............
. Subtotal (Lines 9 plus 10)..............
. Total nonadmitted amounts...........
. Statement value.........cooovrvinirninnes

....80,703,722

................................. 4,387,962

...216,771,482

................................... (709,219)

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

............................... 80,703,722
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Statement for March 31, 2006 of the AM EX ASSU RAN C E COM 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

Class 1.

Class 2......ovuervriereeeiineereireinns

Class 3.

ClasS 4.

Total Bonds.........ccoevvvvreivriinnnns

105,769,822

....1,697,250

107,737,355

....1,697,180

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

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

10.

1.

12.

13.

14.

15.

PREFERRED STOCK

Class 1.

Class 2......ovveerrneereineisieiieis

Class 3.

Class 4.....ooueeerireieeesieieis




Statement for March 31, 2006 of the AM EX ASS U RAN C E COM PANY

Sch. DA-Part 1
NONE

Sch. DA-Part 2-Verification
NONE

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

Sch. F
NONE

11,12, 13, 14



sstementorian st z0s e AMEX ASSURANCE COMPANY
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.......ccooomevmivnrcnneen AL | YES o] v 1435475 | oo 1,318,353 | oo 264,070 | oo 242,519 ....1,598,654 1,156,652
2. Alaska.....ooomrninrneneennAK A =55 T 202,295 | oo 192,104 | oo 12,396 | oo 13,741 70,089 78,466
3. ANZONa......ocnecel AZ | YES o] v 7,937,254 | oo 7,956,005 | ...ooovvieeinnee 3,684,302 | ..ooovvienee 3,356,653 | ..ovevrennen 13,338,522 | ..coovvuenne 10,274,756
4. Arkansas........cocoeemeenn AR | YES. oo | e 818,960 | ..o 830,317 | v 366,296 | ..o 737,987 | oo 1,548,459 | ..o 1,075,548
5. California.......c.ccosecrmerrerneenn. CA | e ] = N 59,763,968 | .......ccoo.uc. 53,221,264 | .....ccoueenne. 30,254,300 | .coovvvnenee 23,953,462 79,660,747 ....56,961,171
6. Colorado.........ccoeevrrrrrinnenn.CO | e A =55 T O 4,937,058 | oo 4787473 | e 3,168,811 | oo 2125115 | oo 9,419,197 | oo 6,932,435
7. Connecticut........ccocevvvrmrrneenen CT | e YES o] v 3,901,600 | .ooovvrrriennes 3,818,095 | ..o 1,493,900 | ...ooovvvrnneene 1,608,695 ....6,284,868 6,786,935
8. Delaware.......c.cocovvvveneerne DE | A =55 T O 869,289 | ...ocoverrrenes 812,221 | oo 271,140 | o 327,775 | v 1,263,803 | o 1,124,763
9. District of Columbia................. DC|...... YES oo | e 667,474 | .ovvrren 619,539 | .o 199,906 | ...cvovvercrinnne 105,846 | ...coovvvrrinnn. 383,209 | .o 168,496
10, Florida......ocooveeeenernereeeneenn FL | A= S 17,278,572 | oo 15,282,015 | oo 8,790,181 | oo 6,557,942 24,705,374 ....25,826,000
11, GEOrgia.....ccverrveririreernennnen GA | e YES....... ....1,447,635 6,764,383 | ... ..3,798,800 | .. ...2,480,073 8,605,353 ..7,635,582
12, Hawaii....ccccooovrveerererncnenecen H YES. .| v 1,029,056 837,140 | oo 210,085 | ..o 172,471 770,736
13, 1daho...ccovvcvncnisencieeeenD | YES oo | e 438,712 | oo 388,776 | .oovvererrcrinns 67,133 | oo 89,127 431,605 288,054
14, NOIS.......cvevevrererereeerieriineeenenll | e (=S T IS 6,110,337 6,106,261 | ... ..2,092,300 ...1,770,366 6,088,441 ..6,221,087
15, Indiana.......cccovvvrvrrevrneirsennen N (= TN I 2,265,075 2,391,257 | oo 877,613 | oo 876,691 ....3,001,120 2,412,981
16, 1OWa...oeeereeeeee A | YES. oo | e 1,004,305 | ..ovvreenee 1,079,268 | ..ovvvrrenne 202,594 | ..o 334,783 | v 1,420,249 | ...coovvvne. 731,491
17, Kansas......cocovenreneereenneennennens KS|....... YES oo | e 954,357 | coovverrrireinns 961,274 | oo 682,186 | ..oovvverrenes 112,058 922,512
18.  Kentucky.......occoovverrrenerernieinnn. KY ... YES o] i) 624,963 | ...ooorrinnns 422,301 | oo 54,868 | ...coovverririin 54,858 ....1,264,526 (24,748)
19.  Louisiana.......cccveevremneeneennnns LA|..... YES oo | s 818,696 | ...oocovvrrrrnnen 718,841 | oo, 185,793 | oo 93,470 | v 250,041 | oo 551,957
20.  Main€....cooveureereneeiieseeeieens ME |...... YES o] e 291,196 | coovvrneireinnes 297,496 107,302
21, Maryland........cccoovvervenrennennens MD |...... YES. oo | v 5,468,648 | ...cccovvrenenn. 5,003,086 | ..ocovrrrrreenne 2,572,148 | oo 1,818,344 ....7,058,632 ..6,701,953
22.  Massachusetts.........ccccococune. MA]....... YES o] v 3,597,539 | oo 3,649,676 | ...ooovvvrnnnn: 432,163 | oo 381,879 | e 987,341 | v 1,810,217
23, Michigan.......ccccovruverrrmrencneinnns MI....... A =5 T O 9,628,302 | ..oovvrrrienns 9,783,257 | oo 5,679,207 | .oovvirrrenne 5,117,144 24,282,557 ..25,417,247
24, Minnesota.........cccooerrrnriunienne MN |....... (= T IS 4,988,024 | .....cccoevenee. 5442974 | v 2,058,557 | .ooovvereinne 2,094,696 8,666,739 6,975,624
25, MiSSISSIPPI....vevererrerreerrrerrneens MS|....... A =55 T O 532,341 | oo 439,385 | ..ovvrrrrnns 175,058 | .oovoeveverirns 91,643 | oo 325,015 | o 411,843
26, MISSOUM......ccourremrerierieriines MO |....... YES..ooooo| v 1,954,249 | ..o 1,864,494 | oo 887,633 | .oierreins 397,499 | .o 2,611,470 | 2,355,463
27. Montana.........ccoeeeeeereeneeennene MT | i YES..ooi| v 254,885 | ...overreeenes 153,338 | coirereeie 18,493 | oo 94,331
28. Nebraska........cccooerneerrrnecnn. NE | o YES o] e 671,825 | oo AT7124 | o, 178,132 | v 274,720 | oo 883,161 | 885,691
29. Nevada......cocomrverrcrmreneene NV [ A =S T O 3231713 | e 3,025,706 | .ooverrrerenne 1,623,991 | oo 1,381,398 4,503,435
30. New Hampshire NHJ....... YES....... ...601,057 | .... ....642,981 ...33,017 203,417
31, New Jersey....oomenneee NJ [ i YES....... 7,237,465 | .oovereeene 5,555,596 858,394 | .................5,300,686 | ..coovrrrenenee 2,272,741
32, New Mexico........ccocrnermeenee NM | e A= N T 657,525 | oovvireiein 602,968 142,783 661,981 354,052
33.  New York...... LNY YES....... 16,179,374 | ... ...16,756,149 ...6,999,981 ..23,032,802 22,791,143
34, North Carolina.........c.coocereunnee NC|....... (= T I 2,657,423 | oo 2,504,548
35.  North Dakota.........c..coeeveeee.ND | e YES. oo | e 100,822 | ..o 118,225
36.  Ohi0....ooevereerernirnernenne . OH [ YES....... 4,620,183 | ... 4,476,805 | ... .1,239,037 | .. ...1,525,680 4,658,033 .4,335,277
37. Oklahoma.........ccconeenirneen . OK | oo = N [T 788,274 | .o 739,903 | oo 189,412 | o 124,010 800,777 | coveveerrens 1,034,264
38, Oregon.....covemeeneeseenneenenns OR|.... (= TN I 4573,239 | oo 4,166,526 | ....cocoveenne. 3,045,729 | ..o 1,754,077 | oo 9,802,818 | ..vvevrrirnes 6,149,416
39.  Pennsylvania.......c.ccoeemrinenne PA ... YES. oo | v 5,778,694 | ...covvveeenes 6,160,208 | ...cccovrurenee 1,713,022 | oo 1,908,497 9,763,026 | ..o 8,633,438
40. Rhode Island........c..cccovrvrnrnnnes RIT....... A =55 T S 448,774 | .o 449,319 | oo 26,981 | oo 32,404 147,550 153,261
41.  South Carolina........ccc.coveuerenee SCl....... YES..oooo| v 1,668,680 | .....cccovvenee. 1,768,532 | oo 556,945 | ...ovirrriinnn 491,481 | oo 1,208,893 | ...cccovrrene. 1,912,052
42.  South Dakota...........coceereerrrenee SD|...... YES oo | s 501,115 | v 506,536 | .covrrrrireireins 9,389 | o 38,147 113,725 89,010
43, Tennessee.......omvmecnmeeneen IN | (=S TN IS 2,189,405 | ..covvrriinn 2,183,617 | oot 618,258 | ...coovvvvrrinnns 566,112 ...3,072,776 ..2,008,079
44, TeXS..ormerereirereriseernirenen X | i YES oo | v 8,357,451 | ooevrrenn 7,852,085 | .ovovirrinenne 2,628,909 | ...coovvernns 1,894,052 | ..ooovvnne 7,032,225 | oo 6,009,572
45, Utah...ccoovocnenincncceneUT YES o] v 1,767,541 | oo, 1,645,486 | ...ooovrreinnns 422,405 | oo 297,884 ....1,406,696
46, Vermont.......ccoeeeneonneenennn VT | i YES. oo | v 164,199 | oo 113,575
47, Virginia......cooeeceenevnercncennn VA YES o] v 4418,044 | .....ccceeeee.. 3,790,725 | oo 1,534,247 | oo, 1,242,098 | ....ccovevenee. 3,424,006
48.  Washington........cc.coccevcnnreene . WA | oo YES. .| s 11,495,883 | .oovvrveirenne 9,820,001 | vvveerreenne 7,018,198 | oo 4,024,261 21,876,404
49.  West Virginia.........cocoveeenee WV | YES o] s 189,302 | ..ovveveinene 205,819 | oo 42,103 | oo 8,906 | ..covorrrrne. 6,137,462
50.  Wisconsin........ccoeverrrmreneeneene W YES | 1,646,214 | 1,741,882 | oo 466,136 | ..ovovveerrnnes 590,688 | ...cocvvverene 1,937,103
51, Wyoming.......ccoovveerererrennennnns
52.  American Samoa..
53, GUAM...ooeiircreree
54.  Puerto Rico......ccccosvvrerrnece. PR | i A =I5 T S 118,997
55.  US Virgin Islands..........cc.. VI | oeeoo NO......... .30,884 30,134
56. Northern Mariana Islands........ MP|....... NO Lo [t | et esesssnens | seesessenesee s s aseennans | reeeeneetees st ss st enes
57. Canada.......omerinerenerennnnns CN|....... (= N TR 444,499 | .....cooovven. (153,949) | ..o 4,207 | oo 7,200
58. Aggregate Other Alien............. OT|....... XXX oo | e 81,076 | .ovvveeereine 146,297 | oo 92,228 | e T2,675 | a0 | 0
59, TotalS.....oovvererreeririerircisinene [C) 52 | v 225,953,480 | ............. 210,648,733 | .............98,673,971 | ..............79,888,533 | ............317,538,516 | ............ 258,925,014
DETAILS OF WRITE-INS
5801, AlIEN(01).eeereeeeereireeeiereereereirneens | vevees ) 9,9, G U 81,076 | .o 146,297
5802, ot | s XXX.......
5803, s | s XXX v [ eorreirnnrineineiseisssiesiinees | sevtssiessssssssssssesssesssssss | eessesssessssssessses s esssensss | eesssstensssessesssensssesssstiens | seessess et es e st st enntas | Stestenss sttt enees
5898. Summary of remaining write-ins
for Line 58 from overflow page..... | ....... D0 GO KRR 0 [ oo 0 | oo (0 AR 0 [ oo 0 | e 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | .co.ue. )0 T [ 81,076 | .oovvinniens 146,297 | oo, 92,228 | ..o 72,675 | o 0 [ ! 0

(@) Insert the number of yes responses except for Canada and Other Alien.
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Statement for March 31, 2006 of the AM EX ASSU RAN C E COM PANY

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

Ameariprise Financial Inc.

(13-31806831)

Company
(41-6009975)

Ameriprise Certificate

|

American Enterprise
Investmant Servicas,
Inc.
(A1-1667036])

Ameriprise Financial
Sarvices, Inc,
{41-0973005)

ICS Life Insurance Company
(41-0823832)
GS005 - MM

RiverSource

Advantaged
In£415$3t;'1|;|;{: Investments, Inc.
(13-6178563)

Ameriprise Trust

Comparny
{41-6219355)

DS Property Casualty
Insurance Company
(39-1173498)
20068 - W1

S

AMEX Assurance Company
— {36-2760101])
27928 - IL

Amernprise Auto & Home
L Insurance Agancy Inc.
{82-0541142)

Amenprise Insurance
— Comparny
{B5-1261374)

Amearican Enterprise Life
Imsurance Company

(D4-2T8E905)
SBA234 - IN

| Amencan Enterprise
REC 1, LLC

(41-0218159)

IS Life Insurance Company
of Mew York

(41-D0B7T41)
80594 - MY

Amaerican Parners Life
Insurance Company

(03=0Z281692)
93653 - AZ

Amencan Centurion Life
Agaurance Cormgany

(13-263BE2E)
TTTOE - MY

IDS REC 1, LLC

(01-0620238)

IDSREOQ2,LLC

(41-2081571)

RiverSource Tax

Securities America
Financial Corporation
{47- QG127 5)

Threadneedle Asset
Management
Holdirgs L.

—

Securities
—_ Armerica, lnc.
{11- 2551174)




sstementorian st z0s e 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 INIANA MAMNE......coeieei e
. FINaNCial qUaranty..........coeeieiiieiesinesse s
11.1. Medical malpractice-occurrence...
11.2. Medical malpractice-claims made
12, BarthQUAKE.......oeeieiceic 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.............c.cccceeeeriiiieeiiieeieeeiiieens | e 61,958,143
19.3, 19.4 Commercial auto liability.............ccceeveiirereeiieeiiceeee s [ e
21. Auto physical damage......
22. Aircraft (all perils)......
. Fidelity..

—
SO U~ WN =

1300424 | .
5,551,626

. Reinsurance-nonproportional assumed Property...........oceoereenenenenerennees | vereenemenneeee XXXt
31. Reinsurance-nonproportional assumed liability.............cccoreurenenenneniines | vevereinririnnnee D09, S
32. Reinsurance-nonproportional assumed financial lines. . XXX e |
33. Aggregate write-ins for other lines of business......... .0
B4, TOMAIS..ceuececeeeceee ettt | cresseniensrensenaenen 204,755,856
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 MUIiple PEril.........coeuveiririrneiees s
. Commercial multiple peril.
. Mortgage guaranty.......
. OCBAN MAMNE.....ovuiiieeireireieiee ettt sse s ss s sesessess | 4ebessessnssesessssansse s e s b en b ese b e sse s ee s s s bebesse | essesesssnses et et e s s s b s st s et nr st
. Inland marine........ . .
. FINANCIAI QUANANEY..........cviveiiiieiiisee et es s seas | ebesssss s s s s es e st s s s s st en b s s s s naes et bens
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. Workers' compensation.... et ren
17.1. Other liability-occurrence.. ..3,635,305
17.2. Other liability-claims made...
18.1. Products liability-occurrence.
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

_
WOk, WN

22. AIrCraft (all PEFlS).........cereereeeeerreeeiereiss et enens

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.....cuviciieceee et

. Sum. of remaining write-ins for Line 33 from overflow page...........ccccovuveveveces | venee 0
3399. Totals (Lines 3301 thru 3303 plus 3398) (LINE 33).......ccvuererrirrereriniiresreciins | cvvrsineesisresensissssssensssssnsesssssssnsessesd | eorevesrossesssssssisssssesssisssssessssssssssssnsnns

17
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Statement for March 31, 2006 of the AM EX ASSU RAN C E COM 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 + Prior | | enissississsssssssssnsnnss | assiessssssssssssssasssseans 0 [ | eresssiessssnssssesesssnssessens | ssreesssssssss s 0 [ eorierieeiseiesnsesesssienes | srresisssisss s ssssssssnsnnes | erssessesss s sensensensssnsss | srisssssssiessssnssnsssssssn [0 O [0 0
2. 2004 i | e | st 0 [ |erressessssssssseesssssesessens | ssseessssssss s 0 [ eoieiieieeiessessesisienes | srriesisssisss s essssssenes | erseessessssenssessenssnsnnses | srisssesssiesssssnssssnsn [0 [0 [0 0
3. Subtotals
2004 + Prior | e [0 R (O {01 PO [0 (O {01 P {0 [0 {01 {0 0 [ oo 0 [ oo 0
4. 2005 s | e | et 0 [ e | e 0 [t seisiinnes | e | srssens sttt | sesnsssss s [0 [0 (01 O 0
5. Subtotals
2005+ Prior | oo (O (O {01 P [0 (O {01 P (O [0 {01 (O O [0 0
6. 2006 [ DO, S [ ) .0, S D ) .0, S PO XXX ivieries | erreeresssesississssssssssens | evssssssssssssssssssssseans [V XXX o iivrriies | erreniiniisissiessssssessessssesses | eresssssssssssssssssssssssssses | sesssssssesssssssssssssssness 0 [, ) .0, T P .0, S P XXX
7. Totals | (O] [ [V [ (O [P (O [ [V [ (O [P (O [ [V [ (O] [V [ [V [ (1) [ 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 | ..occoovvrene. 115,233
1 e, 0.0%[2. oo 0.0% (3. oo 0.0%

Col. 13, Line 7

Line 8

L 0.0 %




statementor Marcn 31,2006 ore. 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 1 »
* 2 7 92 8 2 006 4500000 1 =
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Statement for March 31, 2006 of the AMEX ASSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2304, Prepaid EXPENSE. .......ccocieieiicietcte ettt bbbttt
2397. Summary of remaining write-ins for Line 23

20




Statement for March 31, 2006 of the AM EX ASS U RAN C E COM PANY

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



vo03

Statement for March 31, 2006 of the AM EX ASSU RAN C E COM PANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
3 4 5 6

1 2 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 - States, Territories and Possessions

683234 UX 4|ONTARIO PROVINCE OF 4.000% 05/19/09.......0ccsuemresesmsnressessrssmssseseessssssessesessnss [ [.......01/31/2006...... [COMPANY TRADE........cccooosrrereesssrsssessssssesssesessssesssssssassesssssssssessesssssneeees | 4,387,962 | ...coovverene,390,157 [ oo
1799999. Total - Bonds - States, Territories & Possessions... E et eeteeE et eeL s et et eeE e oL AR e R AR R R R R e RS Ao E A E R AR R AR R ettt ..4,387,962 |...
6099997. TOLAI = BONGS = PAIE 3.ttt ettt sttt 8 st 8 a8 eee8 28 e et e R et ees et se 4e4aeEeeEsesaesseEsoesaesoe Rt eesaeE e st eeEeeEoesoesEoeseeEeee e 4Lt oes et EEeeE R e AR AR At Rttt E st en et ann st st ent ...4,387,962 | ...
6099999. ORI = BONGS. ....1u1evuertetsitet et see et st eee s e st es st et et Es e 8 n 8t 28 e 8 ee a2 8 ee s e2 84 e 8 e s 8 es s s 8 eeE st e enR s s et et et aes e4Estaessessestassiesistestiestestessiessessessosssesiestecssesiessicsisssessestisssesiestssistsstostastissiostastantiestestantanstestastantsessastantaen ...4,387,962 | ...
7499999, Total - Bonds, Preferred and Common Stocks

4,387,962

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................
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Statement for March 31, 2006 of the AMEX ASSU RANCE COMPANY
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)
Bonds - States, Territories and Pc ions
658256 GT 3|NORTH CAROLINA ST GO 5.000% 03/01/ ... | .03/01/2006 | Maturity. . 735,000 735,000 735,000 OISR IR | I I 18,375 |03/01/2006 | 1FE......
683234 JE 9| ONTARIO PROVINCE OF 7.500% 01/19/0] C | .01/19/2006 | Maturity. v | | s 4,390,157 | .........4,390,157 ..(643,831)] ..........4,390,157 | ....689,981 ....165,387 |01/19/2006 | 1FE......
1799999. Total - Bonds - States, Territories & Possessions........... 5,125,157 | .......... 5,125,157 ..(643,831) ] .......... 5,125,157 | ....689,981 ..183,762 | ...... XXX..... | .XXX...
Bonds - Political Subdivisions of States
871702 CP_ 9| SYRACUSE NY GO-AMT 4.500% 01/01/0(\ ...|.01/01/2006 |Maturity 435,000 435,000 | ... 439,572 | iiirr435,000 | i [ 0 435,000 . 0 [ 9,788 |01/01/2006 | 1FE......
2499999. Total - Bonds - Political SUbdiVISIONS...........oveerrerimressreeneneenns 435,000 435,000 .0 0 0 0 435,000 0 0 0 [ 9,788 |...... XXX..... | . XXX...
Bonds - Special Revenue and Special Assessment
16007T AR 6|CHARLESTON CNTY SC RES 4.950% 071 ... |.01/01/2006 | Maturity........c..cccrmrveerrmrerrmmeeenns | cevermneeens 735,000 735,000 | ..cccceoeee. 761,225 | 0. 735,000 | oo [ e 0 735,000 . 0 01/01/2006 | 1FE......
373539 CT 0|GEORGIA STHSG & FIN AU 5.300% 06/C) ... | .03/17/2006 |Call  100.0000 15,000 15,000 | .covvrrereeeec15,000 | covoiirieresn15,000 | oo | e 0 15,000 . 0 06/01/2033 | 1FE......
419818 FW 4|HAWAII ST HSG FIN & DEV 5.350% 07/01 ... |.01/01/2006 | Call ~ 100.0000 20,000 20,000 .o 19,688 | e 19,740 | s | e 0 19,740 . 260 260 07/01/2018 | 1FE......
45129W BF 6|IDAHO HSG & FIN ASSN SG 5.550% 01/ ... |.01/01/2006 | Call ~ 100.0000 . 15,000 15,000 | .ooerrrreec 15,000 | oo 15,000 | oo | s 0 15,000 . 0 01/01/2033 | 1FE......
452252 AK 5|ILLINOIS STATE TOLL HWY 5.200% 01/0] ... |.01/01/2006 | Maturity..........coocoerervrrsrernrenns 370,000 370,000 JROTRN I 0 370,000 . 0 01/01/2006 | 1FE......
491026 RH 5|KENTON CNTY KY ARPT BRD 5.000% 05 ... | .03/01/2006 | Maturity. 735,000 735,000 B [ (1,659) [ ooerrrerriieins | cervieeens (1,659) 735,000 0 03/01/2006 | 1FE......
544628 GH 7|LOS ANGELES CA 5.000% 01/01/06........ ...|.01/01/2006 | Maturity. 370,000 370,000 | ....c.c..en.384,759 | 370,000 [ oo [ e 0 370,000 0 01/01/2006 | 1FE......
57563R EK 1|MASSACHUSETTS ED FIN AU 3.650% 01 ...|.01/01/2006 | Maturity. 660,000 660,000 660,000 0 01/01/2006 | 1FE......
57583T BK 6|MASSACHUSETTS ST DEV FI 5.250% 01 ...|.01/01/2006 | Maturity..........cccccoevereermvereneneens | vovererenns 735,000 735,000 735,000 0 01/01/2006 | 1FE......
60636X RG 0|MISSOURI ST HSG DEV COM 4.700% 09| ... | .03/01/2006 |Call  100.0000 5,000 5,000 5,000 0 09/01/2030 | 1FE......
60636X RJ 4|MISSOURI ST HSG DEV COM 4.750% 03] ... | .03/01/2006 |Call  100.0000 5,000 5,000 5,000 0 03/01/2036 | 1FE......
647199 F9 4|NEW MEXICO MTG FIN AUTH 5.400% 09| ... | .03/01/2006 |Call  100.0000 10,000 10,000 10,000 0 09/01/2033 | 1FE......
64988P R2 4|NEW YORK ST MTG AGY SGL 4.800% 1( ... | .01/12/2006 |Call  100.0000 5,000 5,000 5,000 . 0 10/01/2030 | 1FE......
849089 DG 9|SPOKANE WA RES REC 6.500% 01/01/0f ... | .01/01/2006 | Maturity...........cccrmveeerrereermmeeenns | cevernneeens 735,000 735,000 735,000 . 0 01/01/2006 | 1FE......
882750 HL 9|TEXAS ST DEPT HSG & CMN 5.350% 07/ ... | .01/01/2006 |Call  100.0000 . . 15,000 15,000 15,000 . 0 07/01/2033 | 1FE......
917436 NU 7|UTAH HSG CORP SINGLE FA 4.750% 07 ... |.01/01/2006 [ Call ~ 100.0000........cccccormmveees | corermrrnens 5,000 5,000 5,000 . 0 07/01/2027 | 1FE......
920284 EH 5|VALPARIASO IN MULTI-SCH 4.000% 01/( ... |.01/05/2006 | Maturity...........ccoceseverererneerrenens [ werreeeeens 365,000 365,000 365,000 . 0 01/05/2006 | 1FE......
97689P Y8 5| WISCONSIN HSG & ECON DE 4.950% 09 ... | .03/01/2006 | Call  100.0000........c.ccoucrmeveees | coreraneees 20,000 20,000 20,000 . 0 03/01/2025 | 1FE......
3199999. Total - Bonds - Special Revenue&Assessment ................... ettt s st sasntentnnes | sresienes 4,820,000 821 A0 | (167D | 0 | (1671 | 0 [ 4,819,740 0 260 260 ....120 737 ... XXX..... XXX...
6099997. TOtal = BONAS = P 4.ttt | snbines 10,380,157 | ........ 10,380,157 | ........ 10172 603 | ... 10,339,075 ..(643,831)] ........ 10,379,897 |....689,981 | ............260 | ..... 690,241 |....314,287 | ...... XXX..... [ .XXX...
6099999. TRl = BONAS. ...t s | s 10,380,157 | ........ 10,380,157 | ........ 10,172,603 | ........ 10,339,075 ..(643,831)] ........ 10,379,897 |....689,981 | ............260 | ..... 690,241 |....314,287 | ..... XXX..... | .XXX...
7499999, Total - Bonds, Preferred and COMMON SEOCKS............cc.civerrrriririiieriiieiiisseeesssnsiseeesessis s ssssssesesssssssssnssseees | conneens 10,380,157 |............ XXX v | v 10,172,603 | ....... 10,339,075 ..(643,831)] ........ 10,379,897 |....689,981 | ............260 | ..... 690,241 |....314,287 | ...... XXX..... | . XXX...

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




Statement for March 31, 2006 of the AM EX ASS U RAN C E COM 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



Statement for March 31, 2006 of the AM EX ASS U RAN C E COM PANY

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 LOS ANGEIES, CA.....ovevieeieieies | ceveieiieiiins | veversiesisies | sevevssessssssssssssins | eosssesisssssessssssssess | svessssessesssssssesses | sssessssssssssesissenss | sresessessessessssesees XXX
Norwest Bank Wisconsin, N.A..... Green Bay, Wlh......cooovevevcveeens | ceveeieiiens | eoereveseieenns | eevveesiesissesssisnens | eveesesessesessssesens | ooees (8,558,810)| ........(355,098) | ...... 1,048,330 | XXX
The Northern Trust Company............ccccceeeee. ChiCAQO, IL..veveieieieeiiciciciees [ ..12,285329 | ... 15442 | .......... 26,389 | XXX
The Northern Trust Company.. .. Chicago, IL..... e | e XXX
Royal Trust Bark................. .. Toronto, Ontario, Canada.. v 19,261 | XXX
Royal Trust Bank..... .. Toronto, Ontario, Canada.......... [ ceeeeeeeeees | cevereeeeseiens | ceereeenenn 3,980 [ v | +.....1,068,668 | ......1,059,465 | ...... 1,107,931 | XXX
Royal Trust Bank. .. Toronto, Ontario, Canada.. | . XXX
PCMU...coviiieeenreiae . Green Bay, WI... R . [ XXX
0199999. Total Open Depositori ......2,201,978 | XXX
0399999. Total Cash on Deposit.... Ll XXX ek XXX ] e 7433 | e 0...9,388,835 | ... 746,227 | ... 2,201,978 | XXX
0599999, TOtaAl CASN.........cvvereiicrriecrci sttt sees XXX e XXX ] i 7,433 | 0] 1..9,388,835 | ... 746,227 | ..... 2,201,978 | XXX

EO8
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Statement for March 31, 2006 of the AM EX ASSU RAN C E COM 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

03221K D4 1| ABCP-AMSTERDAM FUNDING CORP.........oorrereeeeeeeeeeeeesesesseses e sees s sessssssssesssns s s sssssssssssssssssssssessssssessesssssens | sesserens 02/22/2006 04/04/2006
11765K DL 8| ABCP - BRYANT PARK FUNDING LLC.......ooiiriiciciceietsiccsstese et sssssssssssssssessssssnns | avsessens | oens ..03/20/2006 | .. ....04/20/2006 | ...
15963U D6  O|ABCP - CHARIOT FUNDING LLC......oooeeeeeeeeeeeceeeese ettt sss s sss s ssssssssssssssssssssssssessssssessssssssanssnss | sesserens ..03/10/2006 | .. ....04/06/2006 | ...
AT17TM  DJ B[ ABCP-CIESCO-LLC........ oottt tees ettt ss s sss st sttt es s s s sensasssans | evsenens ..02/27/2006 | .. ....04/18/2006 | ...
23002M DM 0| ABCP - CULLINAN FINANCE CORP........ccoerrrirrrieirssiessesesiesse e sissss s ssss s sssssssssssssssssessssssssessanss | aveessens | oens ..03/14/2006 | .. ....04/121/2006 | ....
30601W DA 4| ABCP - FAIRWAY FINANCE CORP........cooocerrecreteeeeeeieeteeeessensssssssssssssssssses s ssessssssesssssssssssssssssssssssssssesssssssnsssnsns | sevsenees | sssssssesend 03/03/2006 04/10/2006
30603B DC  4|ABCP - FALCON DTC PV....oooiiteiseieeecssiesesieste sttt st stessssssessessssssessessesssnsas | sessensns | seessessaesens 03/10/2006 04/12/2006
313397  VF 5 FREDDIE MAC........ st essteses s sessss s es s ssssesess s sasssssssssssessssssssssesssssssssessssssanssessessssssnssessssssnssnssons | sessesens ..03/02/2006 | .. ....04/07/2006 | ...
313397  VZ 1| FREDDIE MAC........ ettt sass st bbb bbb bbbttt bae st es b e st s s bassanssns | essesins ..03/27/2006 | .. ....04/25/2006 | ...
313589 VB 6| FNMA COLLATERAL = MUNL....coiiiiriririeieiieisteiins st ssssssssssssssssssssssssassessssssessessessssssessessssssessessensssssessonss | sessesens ..03/02/2006 | .. ....04/03/2006 | ...
65409S DH  8|ABCP - NIEUW AMSTERDAM........oooruriciteetectee et asstes s ssesses st ssss st sss sttt sns s s snsanns | sessenens ..03/28/2006 | .. ....04/17/2006 | ....
65409S  DJ 4| ABCP - NIEUW AMSTERDAM........ecsireieiteieieitessss s ssssssstessssssessessssssesss s ssse s sse st ssssssssssssssssssssssssssssssssnsssnss | sessesens ..03/07/2006 | .. ....04/18/2006 | ...
8342E3 DC  7|ABCP - SOLITAIRE FUNDING LLC......oooeieeeeeeeeeeeeeee ettt sa st ssssses s ssessesssnssnsannas | seveerens ..03/13/2006 | .. ....04/12/2006 | ...
88324M DM 4| ABCP - THAMES ASSET GLOBAL SEC........c ittt stessss e ssessessessesssssssssessesssssessssssssssses | avsessens ..03/21/2006 | .. ....04/121/2006 | ...
90262D D4 4|UBS FINANCE/DELAWARE................. ..03/03/2006 | .. 04/04/2006 ...

0199999. TOMAIS ..ottt ettt be st sttt ee s estees e beeb s b bses et e s e bR et et Et et Rt et st ees kst st eessebsesseesessestes | ebsetsessissiesiessstistsssinstistttiottottistamtsessastastestesteetsessebsesese b et sttt bttt et ettt reee
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