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Name of Companies: NAIC Company Code: State of Domicile:
LIBERTY MUTUAL INSURANCE COMPANY 23043 MA
LIBERTY MUTUAL FIRE INSURANCE COMPANY 23035 Wi
LIBERTY INSURANCE CORPORATION 42404 IL
LM INSURANCE CORPORATION 33600 IA
THE FIRST LIBERTY INSURANCE CORPORATION 33588 IA
LIBERTY NORTHWEST INSURANCE CORPORATION 41939 OR
NORTH PACIFIC INSURANCE COMPANY 23892 OR
OREGON AUTOMOBILE INSURANCE COMPANY 23922 OR
LIBERTY INSURANCE COMPANY OF AMERICA 10337 IL
LIBERTY MUTUAL PERSONAL INSURANCE COMPANY 12484 MA
LIBERTY SURPLUS INSURANCE CORPORATION 10725 NH
LIBERTY LLOYDS OF TEXAS INSURANCE COMPANY 11041 TX
LIBERTY COUNTY MUTUAL INSURANCE COMPANY 19544 X
GOLDEN EAGLE INSURANCE CORPORATION 10836 CA
SAN DIEGO INSURANCE COMPANY 10837 CA
MONTGOMERY MUTUAL INSURANCE COMPANY 14613 MD
LIBERTY MUTUAL MID-ATLANTIC INSURANCE COMPANY 14486 PA
LIBERTY PERSONAL INSURANCE COMPANY 11746 Ml
COLORADO CASUALTY INSURANCE COMPANY 41785 co
BRIDGEFIELD CASUALTY INSURANCE COMPANY 10335 FL
BRIDGEFIELD EMPLOYERS INSURANCE COMPANY 10701 FL
WAUSAU BUSINESS INSURANCE COMPANY 26069 Wi
WAUSAU GENERAL INSURANCE COMPANY 26425 Wi
WAUSAU UNDERWRITERS INSURANCE COMPANY 26042 Wi
EMPLOYERS INSURANCE COMPANY OF WAUSAU 21458 Wi
PEERLESS INSURANCE COMPANY 24198 NH
PEERLESS INDEMNITY INSURANCE COMPANY 18333 IL
INDIANA INSURANCE COMPANY 22659 IN
THE NETHERLANDS INSURANCE COMPANY 24171 NH
EXCELSIOR INSURANCE COMPANY 11045 NH
CONSOLIDATED INSURANCE COMPANY 22640 IN
AMERICA FIRST INSURANCE COMPANY 12696 NH
AMERICA FIRST LLOYDS INSURANCE COMPANY 11526 TX
LIBERTY INSURANCE UNDERWRITERS, INC. 19917 NY
THE MIDWESTERN INDEMNITY COMPANY 23515 OH
GLOBE AMERICAN CASUALTY COMPANY 11312 OH
AMERICAN AMBASSADOR CASUALTY COMPANY 10073 IL
HAWKEYE-SECURITY INSURANCE COMPANY 36919 Wi
NATIONAL INSURANCE ASSOCIATION 27944 IN
MID-AMERICAN FIRE AND CASUALTY COMPANY 23507 OH
LM PROPERTY AND CASUALTY INSURANCE COMPANY 32352 IN
LM PERSONAL INSURANCE COMPANY 36439 DE
LM GENERAL INSURANCE COMPANY 36447 DE

This annual statement contains combined data for the Property/Casualty insurance companies listed above,
compiled in accordance with the NAIC instuctions for the completion of annual statements.

a. Is this an original filing? YES[X]NO[ ]
b. If no: 1. State the amendment number
2. Date filed
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ASSETS
Current Year Prior Year
1 2 3 4
Net Admitted
Nonadmitted Assets Net Admitted
Assets Assets (Cols. 1-2) Assets

1. Bonds(ScheduleD) .| 28498846673 | 28498846,673|  26,659,338,981
2. Stocks (Schedule D):

21 Preferredstocks 438083821 438,033,521} 87,373,423

22 Commonstocks .| 2867919338} | 2667919333  2272,086,716
3. Mortgage loans on real estate (Schedule B):

34 Firstliens | 295811896 | 29551169 39,500,000

32 Otherthanfirstliens
4. Real estate (Schedule A):

4.1 Properties occupied by the company (less$ 0 encumbrances) | 366799143 | 366799143 355450,019

4.2 Properties held for the production of income (less$ 0 encumbrances) | - LA 11445 1,199,491

43 Properties held for sale (less$ 0 encumbrances) ||
5. Cash(§ 628,590,368, Schedule E-Part 1), cash equivalents (§ 490,976,767

Schedule E-Part 2) and short-term investments (§ 1,304,067 572 , Schedule DA) | 2423634707\ | 2423634707  1897,049,829
6. Contractloans (including$ 0 premiumnotes) b
7. Otherinvested assets (Schedule BA) | 3812210208} | 3812210208 2/423970,748
8. Receivables forsecurities ... 97865813 | 97865613 41,021,898
9. Agdgregate write-ins forinvested assets
10. Subtotals, cash and invested assets (Lines 1t09) ] 3860193233 | 38601932334 33776991105
M. Titleplantsless$  0charged off (for Tille insurers only) |
12. Investmentincome due and accrued | 318387015 316,337,015) 302,205,768
13. Premiums and considerations:

134 Uncollected premiums and agents' balances in the course of collecton | - 1072505027 42878472|  1,220646,555|  1,085,201,811

13.2 Deferred premiums, agents' balances and installments booked but deferred and

not yet due (including $ 45,170,256 eamed but unbilled premiums) | 2918535706| 4619,141| 2913916565  2,905576,307

13.3 Accrued retrospective premiums | 818268400 79096294|  739,172,106| 704,100,692
14.  Reinsurance:

144 Amounts recoverable from reinsurers | 703137003| | 703137003 574635588

142 Funds held by or deposited with reinsured companies | 8596238 |  859602378| 32535958

143 Other amounts receivable under reinsurance contracts | fo
15, Amounts receivable relating to uninsured plans | 3792 8217962 [
161 Current federal and foreign income tax recoverable and interest thereon | | | | 37280305
162 Netdeferedtaxasset | 1366,821621|  373719.784|  993,101,837|  1,037,149,666
17. Guaranty funds receivable orondeposit | BA777800( | 54777900 61970620
18 Electronic data processing equipment and software | 295470555 252650809 42819746| 44,392,678
19, Fumiture and equipment, including health care delivery assets (§ 0) | . 26417430| 26417430 |
20 Netadjustment in assets and liabiliies due to foreign exchangerates [ | |
21, Receivables from parent, subsidiaries and affiiates | 54113788 |  54113788| 122589565
2. Healthcare($  0)andotheramountsreceivable . f
23.  Aggregate write-ins for other than invested assets 868,062,424 136,305,543 731,756,881 715,511,861
24.  Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell

Accounts (Lines 101023) 47,385,579,543|  918.905435|  46466,674,108| 41400,141924
25.  From Separate Accounts, Segregated Accounts and Protected Cell Accounts
26.  Total (Lines 24 and 25) 47,385,579,543 918,905,435|  46,466,674,108|  41,400,141,924

DETAILS OF WRITE-INS

0901 AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
0902 AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
0903 AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
0998. Summary of remaining write-ins for Line 09 from overflow page =~
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 09 above)
2301. Otherassets .| 936336034 122927,001)  240433.273| 250,223,405
2302. Amounts billed and receivable under high deductible policies | 261,034456 13,378452| 247,656,004 250,203,929
2303. Cash surender value lfeinsurance | 243667604 | 243667.604| 215084527
2398. Summary of remaining write-ins for Line 23 from overflowpage
2399. Totals (Lines 2301 through 2303 plus 2398) (Line 23 above) 868,062,424 136,305,543 731,756,381 715,511,861
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1 2
LIABILITIES, SURPLUS AND OTHER FUNDS Curent Year o vear
1. Losses (Part 2A, Line 34, Column 8) 18,331,174,116) 16,975,228,760
2. Reinsurance payable on paid losses and loss adjustment expenses (Schedule F, Part 1, Columng) |~ 186,489,506 148,012,750
3. Loss adjustment expenses (Part 2A, Line 34, Column9) | 3823008104) 3515992134
4. Commissions payable, contingent commissions and other similar charges | 313807911 283,146,118
5. Other expenses (excluding taxes, licenses and fees) | 9175843t 519,936,252
6. Taxes, licenses and fees (excluding federal and foreign income taxes) | a43p8troal 419,625,725
7.1 Current federal and foreign income taxes (including$ 0 onrealized capital gains (losses)) | aonurT
7.2 Netdeferred tax liability
8. Borrowed money$ 961,000 andinterestthereon$ 345151 | 1306151 102,773,665
9. Unearned premiums (Part 1A, Line 37, Column 5) (after deducting unearned premiums for ceded reinsurance of
$1,000,795,141 and including warranty reserves of $ 0) | . 6264845628 5702782139
0. Advancepremium 45266654| 60027465
11. Dividends declared and unpaid:
1 1 1 StOCKhOIders AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
12 Policyholders | sl 4,647,529
12. Ceded reinsurance premiums payable (net of ceding commissions) | . 669415980 732737912
3. Funds held by company under reinsurance treaties (Schedule F, Part3, Column 19) | 1943829561) 2283925620
4. Amounts withheld or retained by company for accountof others | . 682415832 608776621
15 Remlttances and Items nOt allocated AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
16.Provision for reinsurance (Schedule F, Part7) | 163016283 186,202,986
17. Netadjustments in assets and liabilities due to foreign exchangerates |
18. Draftsoutstanding 494042969 560618933
19. Payable to parent, subsidiaries and affiiates
20. Payableforsecuies .| .. sw0220 147,227,370
21, Liability for amounts held under uninsured plans
22. Capitalnotes$ 0 andinterestthereon$ 0 |
23. Adgregate write-ins for fiabilities | (172,248 798) (720,565,999
24. Total liabilities excluding protected cell liabilities (Lines 1 through 23) | . 34335482168] 31,531,095,980
25 PrOtECted Ce” ||ab|||t|es AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
26. Totalliabilties (Lines24and 25) 34,335,482,168 31,531,095,980
27. Aggregate write-ins for special surplus funds ] 1219752836 1.174,770,646
28. Common capital stock .| 25100000 25000000
29. Preferred capital stock
30. Aggregate write-ins for other than special surplus funds | 2500000 2,500,000
31 Sumplusnotes 1013209431 1,012,986,455
32. Gross paid inand contributed surplus | 36668760105 2784,796,955
33. Unassigned funds (surplus) ... 020326958 4,868,991,888
34. Less treasury stock, at cost:
31 0 sharescommon (valueincludedinline28$ 0) Lo
342 0 sharespreferred (valueincludedinLline29§ 0)
35. Surplus as regards policyholders (Lines 27 to 33, less 34) (Page 4, Line39) 12,131,191,940 9,869,045,944
36. TOTALS (Page 2, Line 26, Col. 3) 46,466,674,108 41,400,141,924
DETAILS OF WRITE-INS
2301, Otherliabilities 475976893) 427,999,374
2302. Retroactive reinsurance reserve -ceded | (2295932,588)  (2,257,326,651)
2303. Amounts held under uninsured plans ., 730543,099) 710,867,662
2398. Summary of remaining write-ins for Line 23 from overflowpage 917,166,098 397,893,616
2399. Totals (Lines 2301 through 2303 plus 2398) (Line 23 above) (172,246,798) (720,565,999)
2701. Special surplus from retroactive reinsurance 1219752836 1,174,770,646
2102,
210,
2798. Summary of remaining write-ins for Line 27 from overflow page
2799. Totals (Lines 2701 through 2703 plus 2798) (Line 27 above) 1,219,752,836 1,174,770,646
3001. Guarantyfunds | 25000000 2,500,000
3002 AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
300,
3098. Summary of remaining write-ins for Line 30 from overflow page
3099. Totals (Lines 3001 through 3003 plus 3098) (Line 30 above) 2,500,000 2,500,000
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STATEMENT OF INCOME 1 2
Current Year Prior Year
UNDERWRITING INCOME
1. Premiums eamed (Part 1, Line 34, Column4) 14798631626 - 13,652912,028
DEDUCTIONS
2. Losses incurred (Part 2, Line 34, Column7) . ..................|.. .. »880886728| 8322967515
3. Loss expenses incurred (Part 3, Line 25, Column 1) . 2147740631 2,376,130,952
4. Other underwriting expenses incurred (Part 3, Line 25, Column2) 4,193478,504| 3715986991
5. Aggregate write-ins for underwriting deductions
6. Total underwriting deductions (Lines 2 through 5) 15150,086,421) 14,415,085,458
7. Netincome of protected cells
8. Net underwriting gain (loss) (Line 1 minus Line 6 plus Line 7) . (351484795)  (762,173,430)
INVESTMENT INCOME
9. Netinvestment income earned (Exhibit of Net Investment Income, Line 17) 1732980708 1,618,042,975
10. Net realized capital gains (losses) less capital gains taxof § 57,097,715 (Exhibit of Capital Gains (Losses)) 106,166,957 273,728,472
1. Netinvestment gain (loss) (Lines 9 +10) 1,839,147,665( 1,891,771,447
OTHER INCOME
12.  Net gain (loss) from agents' or premium balances charged off
(amount recovered § 2,368,593 amount charged off $ 23378950 ) | (210103%8) (38,695258)
13. Finance and service charges notindluded inpremiums | 70232006 72247251
14. Aggregate write-ins for miscellaneous income (144,353,090) (145,780,694)
15, Total otherincome (Lines 12through 14) (95,131,442) (112,228,701)
16. Net income before dividends to policyholders, after capital gains tax
and before all other federal and foreign income taxes (Lines 8+ 11+15) . f 1392561428 1,017,369,316
17. Dividendstopolicyholders 60,715,562 46,803,383
18. Net income, after dividends to policyholders, after capital gains tax
and before all other federal and foreign income taes (Line 16 minus Line 17) [ 1331845866 970565933
19. Federal and foreign income taxes inourred 464,902,820 50,238,128
20. Netincome (Line 18 minus Line 19) (toLine22) 866,943,046 920,327,805
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year (Page 4, Line 39, Coumn2) 9,869,045,943 8,739,369,790
22. Netincome (fomline20) L 866943046] 920327805
23. Net transfers (to) from Protected Cellaccounts .|
24 Change in net unrealized capital gains or (losses) less capital gains taxof § 98574408 [ 444817908 (571,876,791)
25. Change in net unrealized foreign exchange capital gain (loss) | 16,698629| . (3619,089)
26 Change innetdeferred income tax .| .. 65108492 (233218550)
27. Change in nonadmitted assets (Exhibit of Nonadmitted Assets, Line 26,Col.3) | (43856572 382639137
28. Change in provision for reinsurance (Page 3, Line 16, Column 2minus Column 1) | 25015009  (24914806)
20. Changeinsuplusnotes | 18 135,529
30 Surplus (contributed to) withdrawn from protected cells Lo
31. Cumulative effect of changes in accounting principles L 156,763,001
32. Capital changes:
8214 Paidin ... mogof
322 Transferred from surplus (Stock Dividend) Lo
323 Transferredtosurplus
33. Surplus adjustments:
384 Paidin .| . 81963148 585724963
332 Transferred to capital (Stock Dividend)
333 Transferred fomcapital
34. Netremittances from or (to) Home Office L
3. Dividends tostockholders .| (280189 (100851000
36. Change in treasury stock (Page 3, Lines 34.1 and 34.2, Column 2 minus Column 1) [ f
37. Aggregate write-ins for gains and losses insurplus 6,538,080 18,565,954
38. Change in surplus as regards policyholders for the year (Lines 22 through37) 2,262,145,997 1,129,676,153
39. Surplus as regards policyholders, December 31 current year (Line 21 plus Line 38) (Page 3, Line 35) 12,131,191,940 9,869,045,943
DETAILS OF WRITE-INS
080T
0502,
0808,
0598. Summary of remaining write-ins for Line 5 from overflow page
0599. Totals (Lines 0501 through 0503 plus Line 0598) (Line 5 above)
1401 Otherincomel(expense) . |..........(195263239)  (193,277,666)
1402. Retroactive reinsurance gain/(loss) . 908100490 47,496,972
1403 AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
1498. Summary of remaining write-ins for Line 14 from overflow page .
1499. Totals (Lines 1401 through 1403 plus Line 1498) (Line 14 above) (144,353,090) (145,780,694)
3701. Othersurplus gain/(loss) ... 65808 " 18,565,954
Q102
310,
3798. Summary of remaining write-ins for Line 37 from overflow page
3799. Totals (Lines 3701 through 3703 plus Line 3798) (Line 37 above) 6,538,080 18,565,954
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CASH FLOW
1 2
Cash from Operations .
Current Year Prior Year
1. Premiums collected net of reinsurance 15,098,804,186| 13,805,459,441
2. Netinvestmentincome 1820931073 1,748,687,986
3. Miscellaneous income (400,643,575) 158,943,244
4. Total(Lines Tthrough 3) 16,528,091,684 15,713,090,671
5. Benefitand loss related payments o 18097754320 7,066,215,749
6. Net transfers to Separate, Segregated Accounts and Protected Cell Accounts
7. Commissions, expenses paid and aggregate write-ins for deductions | 5934191063) 5551941412
8. Dividends paid to policyholders e S18es 3Tz 49,342,007
9. Federal and foreign income taxes paid (recovered)$§ 0 netoftax on capital gains (losses) 434,907,817 167,026,385
10. Total (Lines Sthrough9) 14,036,739,684 12,834,525,553
1. Net cash from operations (Line 4 minus Line 10) 2,491,352,000 2,878,565,118
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
124 Bonds | 11026096431 11,059,603,229
122 Stocks 442,357.586( 145,423,906
123 Mortgageloans
124 Realestate e seTse)
125 Otherinvestedassets ... 5%4Ba8To4l o 512,225,416
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments . f o (58347) . (810,866)
127 Miscellaneous proceeds 366,772,213 42,710,784
12.8 Total investment proceeds (Lines 12.1t012.7) | 8447040845 13,059,152,469
13.  Cost of investments acquired (long-term only):
184 Bonds | 8923151626) 13,341,136,529
18.2 Stocks | sa223304 1222,604,945
13.3 Mortgageloans | 2601169 39500000
184 Realestate | 8130438 82629751
13.5 Otherinvestedassets ] 1545071.969| 993035220
136 Miscellaneous applications 23,131,877 131,151,278
13.7 Total investments acquired (Lines 13.1t0136) 11,620,891,000 15,810,057,723
14. Netincrease (decrease) in contract loans and premiumnotes
15. Net cash from investments (Line 12.8 minus Line 13.7 minus Line14) (3,173,850,355) (2,750,905,254)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
164 Sumplusnotes, capitalnotes | ers) 135,529
162 Capital and paid in surplus, less treasury stock | 882863048 585724963
163 Bomowedfunds | (otders4) 73982015
164 Net deposits on deposit-type contracts and other insurance liabilites
165 Dividends tostockholders | 28088 100,850,998
16.6 Other cash provided (applied) 430,466,432 (121,545,524)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 166) 1,209,083,234 437,445,985
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and17) |~ 526584,.879) 5651053849
19. Cash, cash equivalents and short-term investments:
190 Beginningofyear | 1807040828 - 1,331,943979
19.2  End of year (Line 18 plus Line 19.1) 2,423,634,707 1,897,049,828

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

20.0001.

20.0002.

20.0003.
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UNDERWRITING AND INVESTMENT EXHIBIT

PART 1- PREMIUMS EARNED
1 2 3 4
Unearned Unearned
Net Premiums Dec. 31 Premiums Dec. 31 Premiums
Premiums Prior Year - Current Year - Earned
Written per per Col. 3, Last per Col. 5 During Year
Line of Business Column 6, Part 1B Year's Part 1 Part 1A (Cols. 1+2-3)

Lo R | 322804048 M327083 160671802 . 304,949,397
2. Aliedlines 10rer2rty o 96.083377) 66638360} 120,212,288
3. Farmowners multiple peril o f o de280 1Ba190r8) 16189897 . 30,551,583
4. Homeowners multiple peril 1853740672 881173504 1049679.250) 185,234,926
5. Commercial multiple peril 1351698308| 607831834 683323201 1,306,206,941
6. Mortgageguaranty b
8. Oceanmarine | 2asese 12789311} 12073722 . 25258490
9. Inlandmarine 4565376701 TAGSTBSS|  88120724) 445,074,601
10 Financial guaranty
1.1 Medical malpractice - occurrence | 8889 3539
1.2 Medical malpractice - claims-made |
12. Barhquake 8174386 18023073) . 232302%0) 42,967,209
13. Groupaccidentand health @O 83
14.  Credit accident and health

(ropandindiidval) [
15. Otheraccidentandheath | 398468 65505 180776 274197
6. Workers'compensation | 4606748405| 38085008 151937653 4,492,895,858
17 Other liabilty -occurence | . 856738303 255720108 354159727| 758298684
17.2 Otherliabilty - claims-made | 1735959039 Tose2se|  Me0797| 173,017 664
181 Products liabity - occurrence | 166890019 48404386 58a4se06t| 156,817,344
182 Productsliabity - claims-made | 7280827 2819 e4tM1s| 6642031
191, 19.2 Private passenger autoliabilty | 2438599127 - 1234178865 1223044852| 2446733140
193, 19.4 Commercial auto liabilty | 950460805 344774120 391467568 903767366
21 Adtophysicaldamage [ 1496.800934| 033443568 946210026 - 1,483,974,466
2. Arereft(alperls) | TAMsgee| 16598569 24804468 65970000
23 Fidely | 54s2875|  2348997| . 228417) 5566455
4. Swety | ottt 113916330 147088503 218652008
2. Bugayandtheft [ 1081803 525638 496893 1,110,548
21 Bollerandmachinery [ 830711 2173683 2669868| 4,824,796
28 Credlt AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
29 |nternat|ona| AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
30. Reinsurance-Nonproportional Assumed Property | 62670971| 4930945|  6249610| 61352308
31 Reinsurance-Nonproporional Assumed Liabity | 52086697\ . 5824984| . 2631482| 55250199
32. Reinsurance-Nonproportional Assumed Financial Lines | | L
33.  Aggregate write-ins for other lines

ofbusiness
34. TOTALS 15,366,584,527 4,889,450,700 5,460,429,822 14,795,605,405

DETAILS OF WRITE-INS

B0t b
3302
3308,
3398. Summary of remaining write-ins for

Line 33 from overflow page
3399. Totals (Lines 3301 through 3303 plus 3398)

(Line 33 above)
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UNDERWRITING AND INVESTMENT EXHIBIT

PART 1A - RECAPITULATION OF ALL PREMIUMS

1 2 3 4 5
Amount Unearned | Amount Unearned Total Reserve
(Running One (Running More Reserve for Rate for
Year or Than One Credits and Unearned
Less from Year from Earned but Retrospective Premiums
Date of Policy) Date of Policy) Unbilled Adjustments Based Cols. 1+2+
Line of Business (a) (a) Premium on Experience 3+4

10 Fire 159,145,789} 1526043 160,671,802
2. Aliedlines ... |... 06602918} 3442] | ... . . 66638360
3. Farmowners multiple peril 16184346) 5081 ol 16,189,397
4. Homeowners multiple peril ] 1049679250\ 1,049,679,250
5. Commercial multiple peril | . 648842767} 16,827,365 (12346,931) . . ... ... |. .. . 653323201
6. Mortgage guaranty
8. Oceanmarine . . . | 10,550,746 19229760 12,073,722
9. Inlandmarine | 83812140 25008100 86,120,724
10. Financial guaranty
11.1 Medical malpractice - occurrence ... L
11.2 Medical malpractice - claims-made ... |
12. EBarthquake ... 280328420 197608 .. 23,230,250
13. Group accidentand health
14. Credit accident and health (group and individual) . f
15. Other accidentand health .. . 1897760 189,776
16. Workers' compensation . ... | . 827522304 15,044,808 (14945243)l  (675684,316) 151,937,553
17.1 Other liability - occurrence ... ... .| . 376673357  22979262) (5166539) .  (40,326353) . 354,159,727
17.2 Other liability - claims-made | . 59089178} 21101622} ... .. .. | . .. 80160797
18.1 Products liability - occurrence | 727936810 211502 .\ (16422692) 58486,001
18.2 Products liability - claims-made (. ®4LMS) o 61t
19.1,19.2 Private passenger auto liability . ] 1223044852 1,223,044,852
19.3, 19.4 Commercial auto liability 424,047,887 8690514} . (41270833) . 391,467,568
21. Auto physical damage ). 946046916| 224713 ) (1,803) . 946,270,026
22. Aircraft (all perils) ... 24804468 | 24804468
23. Fidelity . |.....2051266( 183851) | 2,235
24 Surety 136,157.414) 9152384\ | 1,748,705 147,058,503
26. Burglaryandtheft 486,462\ 10431 496,893
27. Boilerand machinery . |.....2661364) 82041 | 2669568
28. Credit
29. Intermational
30. Reinsurance-Nonproportional Assumed Property | 62496101 o f | 6.249610
31. Reinsurance-Nonproportional Assumed Liability | . .2631482) o { | 2,631482
32. Reinsurance-Nonproportional Assumed Financial Lines ||
33. Aggregate write-ins for other lines of business

34 TOTALS 6,162,710,741 102,134,886 (32,458,713) (771,957,092) 5,460,429,822
35. Accrued retrospective premiums based on experience .| .. T"95709
36. Earned butunbilled premiums ] 32458713
37. Balance (Sum of Line 34 through 36) 6,264,845,628

DETAILS OF WRITE-INS

3301.

3302.

3303.

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

(a)

State here basis of computation used in each case

Daily pro rata
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UNDERWRITING AND INVESTMENT EXHIBIT
PART 1B - PREMIUMS WRITTEN

1 Reinsurance Assumed Reinsurance Ceded 6
2 3 4 S Net Premiums
Direct From To Written
Business From Non- To Non- Cols. 1+2+3-
Line of Business (a) Affiliates Affiliates Affiliates Affiliates 4-5
1ooFire A7.103942) - (173603)  2814859]  (1,085348)]  98406400) 322,404,146
2. Aliedfines | 193218,027)  (316,:888) 5044881  (1,060,319)f  68219.068| - 130,787,211
3. Farmowners multiple peril | 3219483%4) (73 81 48243r) 90354 31,621,901
4. Homeowners multiple peril ] 1889462751)  68,749496) 2962815|  324857) 107,109,533  1,853,740,672
5. Commercial multiple peril ] 1500383741} 160,347 35502123| 1965539 182,382,364  1,351,698,308
6. Mortgage guaranty e
8. Oceanmarine | SA133708  397242) 613402 (62)) 10601513 24,542,901
9. Inlandmarine | 0635466603 (263192) 28446028 - 1231138) 205880631 456,537,670
10. Financial guaranty e
11.1 Medical malpractice - occurrence .\ 3478 @) 68 ] 353
11.2 Medical malpractice - claims-made |
12. Barthquake | 5779088 = 1405} 3893) | 96218710| 48,174,386
13. Group accidentand health 9 e (88
14. Credit accident and health (group and individual) \ b
15. Otheraccidentand health 4e3864) | ,w0O) | 85676 398468
16. Workers'compensaton | 5580220524} - 108085) ~ 228723007|  173,654,927) 1028,648254|  4,606,748,405
17.1 Other liability - occurrence | 1238491503|  999098| 37431|  (15020,960) 397,810,689 856,738,303
17.2 Other liability - claims-made | 408878696 3083582 4329963| 320369 242375933 173,595,939
18.1 Products liability - occurrence | 171230062 (249 728727)  (3,751490) 8811011} 166,899,019
18.2 Products liability - claims-made o\ 7280%27{ || 1280527
19.1, 19.2 Private passenger auto fiability | 2505668521 201} 19.221,954|  306,604|  88,984,945)  2435599,127
19.3, 19.4 Commercial auto liabiity 1096115633 (11,040 15401,593|  36496,754|  124,548627) 950,460,805
21. Autophysical damage | 1965263720 (119,708) ~  6109,383|  419,197,387)  55255,074] 1,496,800,934
22. Aircraft (all perils) | 94930488 18854 11,682380| 18852) 32436971 74175899
23 Fidelty | (39484929 (200150) foroor) 4686|  (45035243) 5452575
24 Sueety ... .| 26042485 3500509| 64r4648| 82| 18,695639| 251,794,181
26. Burglayandtheft | 65730838 (94) 6486 13606) 6441921 1,081,803
27. Boilerandmachinery | 68028 - Voo (200 7784 1450444 5320711
28 Credlt AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
29 |nternat|ona| AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
30. Reinsurance-Nonproportional Assumed Property | XXX | 850000f ~ 69554906) | 7733835 62670971
31. Reinsurance-Nonproportional Assumed Liability | XXX {0 (878t 82074042 ] 1594| 52,056,697
32. Reinsurance-Nonproportional Assumed Financial Lines | XXXl
33. Aggregate write-ins for other lines of business
34. TOTALS 18,121,842,372 76,857,737 489,838,554 613,196,933] 2,708,757,203 15,366,584,527
DETAILS OF WRITE-INS

3301 AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA

3302 AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA

3303 AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA

3398. Summary of remaining write-ins for Line 33 from overflow page

3399. Totals (Lines 3301 through 3303 plus 3398) (Line 33 above)

(@) Does the company's direct premiums written include premiums recorded on an installment basis? Yes[X]No[ ]

Ifyes: 1.




Annual Statement for the year 2006 of the

UNDERWRITING AND INVESTMENT EXHIBIT
PART 2 - LOSSES PAID AND INCURRED

Losses Paid Less Salvage 5 6 7 8

Percentage of

1 2 3 4 Net Losses Losses Losses Incurred

Unpaid Net Losses Incurred (Col. 7, Part 2)

Direct Reinsurance Reinsurance Net Payments Current Year Unpaid Current Year to Premiums Earned

Line of Business Business Assumed Recovered (Cols. 1+2-3) (Part 2A, Col. 8) Prior Year (Cols. 4 +5 - 6) (Col. 4, Part 1)
10 Fire 185,170,496 | . ... ...2369823 | .. . 62260342} 125279977 ) ... 103,168408 | . ... 114,322,361 ) 114,126,024 ) ... 37425
2. Aliedlines 449531372 | .. ..8555372 | .. . 348425223 . 109,661,521 | . .. ... 65926661 | . . . 71667383 ) . . . 103920829 | . ... .. .. . 86448
3. Farmowners multiple peril . 13,785,600 | ... ... 2541399 ) . . 3831185 ) . 7 12495814 | . 7375437 | .. ... 59682588 | . . 13902993 | ... 45.507
4. Homeowners multiple peril 1,013488430 | .. ... 9563795 | .. . . 210636264 812415961 . 395561450 | . . 32279%,078 | . . 88181333 ) . . 5252
5. Commercial multiple peril . 720487703 ) 123872328 |\ ... 271,319826 | .. 566,740205 | . .. . 1,069,693,625 | .. . ... .. ... 902774970 . 733658860 | . .. . . ..  56.167
6. Mortgage guaranty .
8. Oceanmarine ... ... 16893403 | .. .. 111610 ) 4063410 |\ . 13941603 | . .. 39438737 | .. . 39126187 . . . ' 14254153 | ... .. 56433
9. nland marine .. 442826480 | ... 38817883 . ... . 131,006,602 | . ... . 350,837,761 | .. . . 85944799 | 103,794,210 ) .. 332788350 ) ... .. ... . ... .  TATI1
10. Financial guaranty ... ... e e
11.1 Medical malpractice - occurrence ... A A M3782. ) (64T 489846 ) . 13,841.368.
11.2 Medical malpractice - claims - made ... ... e
12, Earthquake . . 3184260 30218375 98091 ) (166,235) | 79T (868315) ) (2.014)
13. Group accidentand health . . . | 2274180 ) 4381 ) 1314226 | . 964335 ... 3398482 ) . . ..3712208 | . .. .. .. . .650609) . . . (103107.607)
14. Credit accident and health (group and individual) ... ... ... ...
15. Otheraccidentand health . . .. |.......350429 246039 ) 16,780 ) ... 579688 | . . .. 3191181 . . . 3439031 | .. . 33188/ 121.022.
16. Workers' compensation ... ... 2899825207 ) 179,024350 | ... .. 823490793 | . 2055358764 | . .. 9989116400 | . 8860742727 | . . 3183732437 ) . .. . 70861
17.1 Other liability - occurrence ... ... |........ 06598413} 48632222 | .. 322581046 . 382037589 | . ' 1,989.217,671 | ... 1,899,198,332 | .. ... 472,056,928 | ... 62252
17.2 Other liability - claims - made ... .. ... ). 261168851 | . . 7473109} . 199,300,064 | ... ... .. 6934189 | . 286018699 | . . 286929774 ) . . 68430821} . 39551
18.1 Products liability - occurrence ... 86016614 | 2696093 ) 126,782,192 | . .. . (38,069485) | .. . . . 424191461 | 414323503 | . (28201,527) ) ... (17.984)
18.2 Products liability - claims -made ... 402177 ) 8399409 BeT2 1321247 ) 7396314 ) 39315646 59192
19.1, 19.2 Private passenger auto liability ... ... 1,606,658,419 | .. ... 52572842 | 108,535,382 | ... ... 1,550,695,879 | . ... ...2112,002,732 | . 2229719507 | . . .. . 1432979104 | ... ..  58.567.
19.3, 19.4 Commercial auto liability ... . ... ). 521803314 | . . 32055488} . . . 123077274\ ... 436,781,528 | . . 1,024,491,855 | 1,031,950,148 | . 429323235 47.504
21. Autophysicaldamage ... ... ... 992440626 6374365 | . . 245217563 | . . 793597428 | . . (27,035986) . . . .. . . (27662428) ) . . .. 754223870 | .. . . .. 50825
22. Aircraft (all perils) ... 38892026 9802635 ) 13401,339 | ... .31993322 ( 69410801 . . 66496789 . . 34907334 | . 52914
23. Fidelity . 624850 ) 828808 e 14,984,846 | 10,177,724 | . 5404233 | . ... 97.086
240 SUrEly 45903993 | ... ... 5716829 | . .. .. . .38375591 | . .. 16245231 | . 91377992\ . 62931419 44691804 | . 20440
26. Burglaryandtheft . 132,358 | 2067 1,092 183373 ) 1282123 1. 1963276 | ... (G47,780) ) ... ... (49.325)
27. Boilerand machinery ... f220048 o (6982) |\ 228448 | . (14882) ) . ... .. 339066 . . . .5555108 | . . . . (5230024) ) .. . . . (108418)
28 Credit 14040 ) 14040 )
29. International ... e
30. Reinsurance-Nonproportional Assumed Property ... [ XXX oo f.......90604598 | 30987137 | . ... 59617461 ) . . 125,107,790, ) ... ... 140,454,489 | 44270762 | ... 72158
31. Reinsurance-Nonproportional Assumed Liability ... ... [ XXX 167,820,761 | ... 16,463,634 | . .. 181,387,127 441697891 | 414371588 ) 178683430 ) . ... ... 323408
32. Reinsurance-Nonproportional Assumed Financial Lines ... ... [ ... . XXX oo 88813 88833889152 ) 2333436 | 1941230 ).

33. Aggregate write-ins for other lines of business ...

34. TOTALS 9,757,599,015 790,449,411 3,084,957,750 7,463,090,676 18,331,174,107 16,975,228,761 8,819,036,022 59.606

DETAILS OF WRITE-INS

3301.
3302.
3303.

3399. Totals (Lines 3301 through 3303 + 3398) (Line 33 above)
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Annual Statement for the year 2006 of the

UNDERWRITING AND INVESTMENT EXHIBIT
PART 2A - UNPAID LOSSES AND LOSS ADJUSTMENT EXPENSES

Line of Business

Reported Losses

Incurred But Not Reported

Direct

Reinsurance
Assumed

3

Deduct Reinsurance
Recoverable from
Authorized and
Unauthorized
Companies

4

Net Losses Excl.
Incurred But
Not Reported

(Cols. 1+2-3)

Direct

6

Reinsurance
Assumed

Reinsurance
Ceded

Net Losses
Unpaid
(Cols.4+5+6-7)

Unpaid Loss
Adjustment
Expenses

© o> EwWh =

-
o
.

1.2
12.
13.
14.
15.
16.
17.1
17.2
18.1
18.2

19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability

Farmowners multiple peril
Homeowners multiple peril
Commercial multiple peril
Mortgage guaranty
Ocean marine

Inland marine. .. ...
Financial guaranty . ...
Medical malpractice - occurrence ... ... ... ...
Medical malpractice - claims - made
Earthquake .. ... . ...
Group accidentand health .. ... . .
Credit accident and health (group and individual)
Other accident and health
Workers' compensation ...
Other liability - occurrence
Other liability - claims - made
Products liability - occurrence ...
Products liability - claims - made

21 Autophysicaldamage ... ... ...
22.  Aircraft (all perils) ...
23 Fidelity ..
240 Surely
26.  Burglaryandtheft
27.  Boilerand machinery. ...
28 Credit.
29. ntermational
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
34. TOTALS
DETAILS OF WRITE-INS
B30T,
3302
3303,
3398. Summary of remaining write-ins for Line 33 from overflow page
3399. Totals (Lines 3301 through 3303 + 3398) (Line 33 above)
(@) Including$ . . ... ... .. 0 forpresent value of life indemnity claims




Annual Statement for the year 2006 of the

UNDERWRITING AND INVESTMENT EXHIBIT

PART 3 - EXPENSES
1 2 3 4
Other
Loss Adjustment Underwriting Investment
Expenses Expenses Expenses Total
1. Claim adjustment services:
TADIrRCt 12997778020 1,199,777,502
1.2 Reinsurance assumed .. 446730820 44,673,082
1.3 Reinsurance ceded ... 245,529,502 245,529,502
1.4 Net claim adjustment service (1.1 +1.2-1.3) | ........998921,082 b ... 998921082
2. Commission and brokerage:
2.1 Direct, excluding contingent. ... 1.108578,692) . . ... 1,108,578,692
2.2 Reinsurance assumed, excluding contingent ... 129,243957 ... | 129,243,557
2.3 Reinsurance ceded, excluding contingent ... ... ... | |.........698514514) ... | ... ... 698514514
2.4 Contingent-direct ... ... ... ... 214264509 214,264,509
2.5 Contingent-reinsurance assumed ... ...\ .........54608% | .. ... ... ...........|..... ... 546089
2.6 Contingent-reinsurance ceded ... ... 2784530 2,784,530
2.7 Policy and membershipfees
2.8 Net commission and brokerage (2.1 +2.2-2.3+24+25-26+27) | ... ... | ... 756248610 .. | ... . .. 756248610
3. Allowances to managerandagents . ... ... 2094 1,248884 | 1,251,678
4. Advertising. 13,133,353 . ... 131,041,006} .. .. ... 327,701} . .. ... . . 144,502,060
5. Boards, bureaus and associations ... ... 3491427 28883544 10,822). ... .. .. 32,385,793
6. Surveys and underwriting reports .. 10,941} 33785157 . ... ... ..333) ... ... . .. . 33796431
7. Auditof assureds' records 0302207 302,197
8. Salary and related items:
8.1 Salaries ... 620674850 1,462,321,851) . 74752,592| . 2,157,749,293
8.2 Payrolltaxes . . . ... .......3672169) 119,457,046) 3,365348( 159,550,090
9. Employee relations and welfare ... 125,859,870( ... ... 406,223,865 ... ... .3,380,733| . .. . . 535464468
10, Insurance ... ... 129528510 18,562,217|. ... ......260,600| .. . .. . . 91775327
1. Directors'fees ... 1,034 204457 .. 994) ... .. 206485
12. Traveland travelitems ... . ... .. 41,112,705) 116,215,644| .. 2577183 .. . . . 159,905,532
13. Rentandrentitems . ... . .. 41,467,655| . . . . 136,042,452) . ... ... 1,101,185 . 178,611,292
14, Equipment | 32,T43363) . 94,831,968 . 1,211,406 | ... 128,786,737
15. Cost or depreciation of EDP equipment and software .. .. .. | .. 18,138,536| .. .. ... 35653,239| . ... ... 635301 . . . .. 54427076
16. Printing and stationery .| .........930198) 28986923 . 172,763| ... 38461644
17. Postage, telephone and telegraph, exchange and express ... ... .| ... 26743162 . 82802621 . . . .. . . 399466| . . 109,945,249
18. Legalandauditing . ... .. ... .. ... 5,958,146 29,535,133 7,379,466 42,872,745
19. Totals (Lines3t018) ... .. .. . ... ... 1,048,320,000 ... 2726,098,204| . . .  95575893| . . . .  3,869994,097
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty association
credits of § - 11,469,032 561,898, T24) . 561,898,724
20.2 Insurance department licenses and fees ...l 10,695140) ol 10,695,140
20.3 Gross guaranty association assessments .| b (18102,93) | (16,102,193)
20.4 All other (excluding federal and foreign income and real estate) ... . 19,975,234 19,975,234
20.5 Total taxes, licenses and fees (20.1+20.2+20.3+204) ... ... .. .|....................\........576466905( . . . .. .. ... . ... . .| .. ... .. .. 576466905
21. Realestateexpenses. ... ... L. 36,206,870) .. 36,296,870
22, Realestatetaxes. ... ... ...........638002 . . 6385092
23. Reimbursements by uninsured plans ...
24. Aggregate write-ins for miscellaneous expenses ... ... ... 100,499,555 134,664,782 11,971,164 247,135,501
25.  Totalexpensesincurred . 2,047,740637) 4193478501 150,229,019| (a) ... ... 6,491,448,157
26. Less unpaid expenses-currentyear ... 3,823,008,105| . 1,275326183) . 59,847,798 .  5,158,182,086
27. Add unpaid expenses-prioryear .. ... ..3,515,992,132| . 1,173.278,840| . . . 49,429256| ... ... .. 4,738,700,228
28.  Amounts receivable relating to uninsured plans, prioryear ..l
29. Amounts receivable relating to uninsured plans, currentyear
30. TOTAL EXPENSES PAID (Lines 25 - 26 + 27 - 28 + 29) 1,840,724,664 4,091,431,158 139,810,477 6,071,966,299
DETAILS OF WRITE-INS
2401.  Change in unallocated expense reserves . ......................................|......... . 54348540\ . 430970} ... ... .553209). .. ... ... .. . 55332719
2402. Other eXpenses ... 46,151,015} . . . 134,233812) ... ... 1,417,955 ... 191,802,782
2403,
2498. Summary of remaining write-ins for Line 24 from overflow page . = . . .
2499. Totals (Lines 2401 through 2403 plus 2498) (Line 24 above) 100,499,555 134,664,782 11,971,164 247,135,501

(a)

Includes management fees of §

0 to affiliates and $

3,532,896 to non-affiliates.

11




Annual Statement for the year 2006 of the

EXHIBIT OF NET INVESTMENT INCOME

1
Collected Earned
During Year During Year
1. US.Governmentbonds @. .................23942260 . 230878106
1.1 Bondsexemptfrom US.tax @. . 165,569,852 199,340,409
1.2 Other bonds (unaffiliated) @. ..............998710274 . 984,116,381
1.3 Bondsofaffiiates @,
2.1 Preferred stocks (unaffiliated) O 13301,542) 15,511,158
2.11 Preferred stocks of affiliates )
2.2 Common stocks (unaffiliated) . 99282880 54,466,586
2.21 Common stocks of affiliates 87800000 10,200,000
3. Mortgage loans ©. ... ..3026365| 2468787
4 Realestate @. ... 71694862 | 77694862
5. Contractloans
6. Cash, cash equivalents and short-term investments €. ... .538%8282 56162923
7. Derivativeinstruments O
8. Otherinvestedassets 8880y 382,179,770
9. Aggregate write-ins for investmentincome 3,013,225 3,013,225
10.  Total gross investment income 1,971,809,282 1,986,032,207
T Investmentexpenses @ . 150,229,019
12. Investment taxes, licenses and fees, excluding federal income taxes @
13, Interestexpense M. . 82775122
14 Depreciation on real estate and otherinvested assets 0. ... . 2004735
15. Aggregate write-ins for deductions from investmentincome
16.  Total deductions (Lines 11through 15) 253,051,498
17.  Net investment income (Line 10 minus Line 16) 1,732,980,709
DETAILS OF WRITE-INS
0901. MISCELLANEOUS INCOME/EXPENSE) . .......301325 3013225
0002
0008,
0998. Summary of remaining write-ins for Line 9 from overflow page
0999. Totals (Lines 0901 through 0903) plus 0998 (Line 9, above) 3,013,225 3,013,225
LTSS OO OUUURPOI
002,
00,
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 through 1503) plus 1598 (Line 15, above)
(@) Includes$ 45,453,785 accrual of discountless § 46,633,187 amortization of premium and less § 52,353,963 paid for accrued interest on purchases.
(b) Includes$ . 39,541 accrual of discountless$ . 0 amortization of premiumandless$ 0 paid for accrued dividends on purchases
(c) Includes $ 0 accrual of discount less § 0 amortization of premium and less $ 0 paid for accrued interest on purchases.
(d) Includes $
(e) Includes $
() Includes $
(g Includes $

=
=3
[=X
=
S
D
»
»

(
(i) Includes $

EXHIBIT OF CAPITAL GAINS (LOSSES)

1 2 3 4

Realized Unrealized

Gain (Loss) Other Increases

On Sales or Realized (Decreases)

Maturity Adjustments by Adjustment Total
1. US.Governmentbonds . . 4241486 (2491848) | 1,749,938
11 BondsexemptfromU.S.tax |0 18474230 .. 2129887 3777310
1.2 Otherbonds (unaffiliated) ] 24106204)  (24030233) 3,538993| 3614964
1.3 Bondsofaffiliates
2.1 Preferred stocks (unaffiliated) [ . 7483185\ (2150289) 715845| 6,054,741
211 Preferred stocks of affiliates
22 Common stocks (unaffiliated) | 79070401 (5790,325)( 153,441,718) 226,721,794
221 Common stocks of affiliates . (662090)  (258001) 89711199} 88791108
3. Morgageloans
4 Realestate | 80878t ] 508,751
5. Contractloans
6. Cash, cash equivalents and short-term investments | (88347)] ). (5834])
7. Derivative instruments
8. Otherinvestedassets . ] 120,585,348| (39,531667) . . 293854674 374908355
9. Aggregate write-ins for capital gains (losses) 588,380 588,380
10.  Total capital gains (losses) 237,516,741 (74,252,063) 543,392,316 706,656,994

DETAILS OF WRITE-INS

0901. GAIN/(LOSS) - SALE OF MISCELLANEQUS ASSETS | 588360( | | 58380
0902 AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
0903.
0998. Summary of remaining write-ins for Line 9 from overflow page
0999. Totals (Lines 0901 through 0903) plus 0998 (Line 9, above) 588,380 588,380
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SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States ... .. ....5,618980,986| = 5548430,313| . 5637,304,393| . 5,558,586,273
Governments 2. Canada
. - 3. Other Countries 276,117,478 277,875,679 268,911,610 29,750,097
(Including all obligations guaranteed
by governments) 4. Totals 6,260,070,891 6,195,774,659 6,230,091,323 5,947,053,281
5.United States ... ..1,951,346,066 | 1,974,515,766) 1,950,865422) 1,965:870,000
o . 6.Canada ... ... ... ... [.. .. 103,458,157 110,546,425| . 86,532,877| . . . 103,395,701
States, Territories and Possessions :
: 7. Other Countries
(Direct and guaranteed)
8. Totals 2,054,804,223 2,085,062,191 2,037,398,299 2,069,265,701
9. United States ... ..1,295247,770) . 1,306,189,198| . 1,294,849,617| . 1,304,225,000
P0|Itlca| SUdeVISIOﬂS Of States’ TerrltOfles 10 Canada R R R K R R R R
: ) 11. Other Countries
and Possessions (Direct and guaranteed)
12. Totals 1,295,247,770 1,306,189,198 1,294,849,617 1,304,225,000
Soecial revenue and snecial assessment 13. United States | 10,008,229,17|  10,016,117,887|  10,101,283,954]  10,127,041,493
pecl e P 14.Canada . ... .. ... 27155807  28152533| . . 21451683 . 26,818,190
obligations and all non-guaranteed :
o . ” 15. Other Countries
obligations of agencies and authorities of
governments and their political subdivisions 16. Totals 10,125,384,964)  10,044,270,420| 10,122,735,637| 10,153,859,683
17. United States 892,218,115 876,702,216 897,610,018 883,184,264
Public Utiities (unaffiiated) 18. Canada
19. Other Countries 11,140,557 11,819,975 11,094,022 10,832,825
20. Totals 911,241,672 896,550,191 916,698,040 901,567,089
21.United States .. ....1,086,443212|  7,024156,548)  7,115834175|  7,089,287,970
industrial and Miscellaneous and 22.Canada . .. .......[.. 190963482 192329152 177,121,732| . 190,545,581
ustria’ and WISceraneous and 23, Other Countries 508,871,829 565,435,491 575,075,258
Credit Tenant Loans (unaffiliated)
24, Totals 7,852,097,156 7,815,357,529 7,858,391,398 7,854,908,809
Parent, Subsidiaries and Affiliates 25. Totals
26. Total Bonds 28,498,846,676) 28,343,204,188|  28,460,164,314|  28,230,879,563
PREFERRED STOCKS 27. United States .. .........|........ 2017774 2188733) . 1,719,838
o Uit " 28.Canada .l
Public Utilities (unaffiliated) 29 Other Countries
30. Totals 2,117,774 2,188,733 1,719,838
31.United States ... | ... .. 189,178,000 190,322,000 185,706,000
Banks T St and |ns ance Com an' S naﬁ'l'at d 32 Canada AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
T ur panies (unaffilated) | 33 Other Countries
34. Totals 189,178,000 190,322,000 185,706,000
35. United States ... ..........}...... 246,606,425)  246,861465| 244415951
: - " 36.Canada ...l
Industrial and Miscellaneous (unaffiliated) 37 Other Countries
38. Totals 246,606,425 246,861,465 244,415,951
Parent, Subsidiaries and Affiliates 39. Totals 131,322 131,322 131,322
40. Total Preferred Stocks 438,033,521 439,503,520 431,973,111
COMMON STOCKS 41.United States .| .. . 50574623| 50574623| 27,096,367
o Uit " 42.Canada b
Public Utiities (unaffiated) 43. Other Countries 2,552,019 2,552,019 2,906,251
44. Totals 53,127,542 53,127,542 30,002,618
45. United States
. " 46.Canada ... ... ............
Banks, Trust and Insurance Companies (unaffiiated) | 7" or Countries 40,863.248 40,863.248 28,007 494
48. Totals 189,518,169 189,518,169 93,533,948
49. United States ... ... . ..1,331,679,266 | . 1,331,579,266| . 716,084,675
Industrial and Miscellaneous (unafiiated) 50.Canada . ... .| ... 34s49| 3as40 14,428
51. Other Countries 420,664,755 420,664,755 316,113,810
52. Totals 1,752,278,570 1,752,278,570 1,032,212,913
Parent, Subsidiaries and Affiliates 53. Totals 672,995,050 672,995,050 1,686,800,360
54. Total Common Stocks 2,667,919,331 2,667,919,331 2,842,549,839
55. Total Stocks 3,105,952,852 3,107,422,851 3,274,522,950
56. Total Bonds and Stocks 31,604,799,528|  31,450,627,039| 31,734,687,264
Bonds and Stocks
Book/adjusted carrying value of bonds and 7. Amortization of premiuom 46,633,187
stocks, prioryear _29,018,799,114 8. Foreign Exchange Adjustment:
Cost of bonds and stocks acquired, Column 7, Part3 9,765,365,025 81 Column15,Part1 (2,728,300)
Accrual of discount 45453783 8.2 Column 19, Part2 Section 1 -
Increase (decrease) by adjustment: 8.3 Column 16, Part 2, Section2 16,833,568
41 Columns 12-14,Part1 = (6,787,853) 84 Column15,Part4 14,474,513 28,579,781
4.2 Column 15-17, Part 2, Section1 6,146,583 9. Book/adjusted carrying value at end of current period 31,604,799,528
4.3 Column 15, Part2, Section2 311,672,140 10. Total valuation allowance
44 Column11-13,Partd (88,721,238) 222,309,632 11. Subtotal (Lines 9 plus10) 31,604,799,528
Total gain (loss), Column 19, Part4 115,892,609 12. Total nonadmitted amounts -
Deduct consideration for bonds and stocks 13. Statement value of bonds and stocks, current period 31,604,799,528
disposed of Column 7, Part 4 7,544 967,229

22
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Annual Statement for the year 2006 of the

SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1

1 Year
or Less

2

Over 1 Year
Through
5 Years

3

Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over 20
Years

6

Total
Current
Year

7
Col. 6
asa %

of

Line 10.7

8

Total from
Col. 6
Prior Year

9
% From
Col. 7
Prior
Year

10

Total
Publicly
Traded

11
Total
Privately
Placed

(a)

U.S. Governments, Schedules D & DA (Group 1)

1.1 Class 1
1.2 Class 2
1.3 Class 3
1.4 Class 4
1.5 Class 5
1.6 Class 6
1.7 Totals

. 1,247,761,535| ..

1,751,888,576 |. ...

1,340,797,024| ..

.1,070,381,058

AAAAAAAAAAAAAAAAAAA

..5,795,652,103

... 5,821,468,961

..5,795,652,104

All Other Governments, Schedules D & DA (Group 2)

2.1 Class 1
2.2 Class 2
2.3Class 3
2.4 Class 4
2.5 Class 5
2.6 Class 6
2.7 Totals

AAAAAAAAAAAAAAAAAAAAAA

AAAAAAAAAAAAAAAAAAAAAA

AAAAAAAAAAAAAAAAAAAAAA

683,975,258

494,048,739

675,447,591

States, Territories and Possessions, efc.,
Guaranteed, Schedules D & DA (Group 3)

3.1 Class 1
3.2 Class 2
3.3Class 3
3.4 Class 4
3.5Class 5
3.6 Class 6
3.7 Totals

AAAAAAAAAAAAAAAAAAAAA

AAAAAAAAAAAAAAAAAAA

..1,663,321,176

..2,054,804,219

.. 1.679,771,413

..2,054,804,217

1,663,321,176

2,054,804,219

1,679,771,413

2,054,804,217

Political Subdivisions of States, Territories and

Possession

4.1 Class 1
4.2 Class 2
4.3 Class 3
4.4 Class 4
4.5 Class 5
4.6 Class 6
4.7 Totals

s, Guaranteed, Schedules D & DA (Group 4)

AAAAAAAAAAAAAAAAAAA

.. 1,141,679,811

.. 1,297,356,302

... 1,763,523,248

.. 1,297,356,302

13,168,210

106,736,978

1,141,679,811

32,647,795

1,297,356,302

1,775,523,248

Special Revenue & Special Assessment Obligations,

etc., Non-G

5.1 Class 1
5.2 Class 2
5.3 Class 3
5.4 Class 4
5.5 Class 5
5.6 Class 6
5.7 Totals

uaranteed, Schedules D & DA (Group 5)

AAAAAAAAAAAAAAAAAAAAA

..2,159,219,403]. .

2,531,318,692|. ...

3,575,325,952 . .

1,254,481174)

10,046,958,044

... 8,142,792,616

AAAAAAAAAAAAAAAAAAAAAAA

527,362,823

2,176,947,274

2,531,318,692

3,587,361,661

1,302,944,938

10,125,935,388

8,164,549,555

10,125,935,388
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Annual Statement for the year 2006 of the

SCHEDULE D - PART 1A - SECTION 1 (continued
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Col. 6 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 7 Total Privately
Quality Rating per the 1 Year Through Through Through Over 20 Current of Col. 6 Prior Publicly Placed
NAIC Designation or Less 5 Years 10 Years 20 Years Years Year Line 10.7 Prior Year Year Traded (a)
Public Utilities (Unaffiliated), Schedules D & DA (Group 6)
6.1Class 1. . 100,000 ... 0407685885 .. ... .. ] 19100 ... 817,840862) ...
6.2Class2. ... ... 46816,102) 0 183,867,592) 0 999895 ). 231,683280 . .. .. 0765] .. . . ' 188,407,110). .. . .........0666) . . 231683290 .. .. ... . .. .. . .
6.3Class3. e 52,576881 19,979,027 22959400) . 14813482 .  110328790| . . 0364) 102143476} 0361 106,389,911} . . 3,938,879
6.4Class 4. C....56039593) 098] 46,0349011. ...
6.5Class5 Soo.....85325000 0023 5831447
6.6Class 6. ... .. .. ... 1,612,875 0.006
6.7 Totals 100,000 198,375,308 564,075,020 75,861,863 73,307,097 911,719,288 3.010 895,503,839 3.164 907,780,411 3,938,879
Industrial & Miscellaneous (Unaffiliated),
Schedules D & DA (Group 7)
TAClass 1. ..1,930,802,324| . 1,389,420,996 | . 1,628,185,564| . . 612,143,502) 1,043,563,289| . . . 6,604,115675 ...6,228,207,112 ....8,274,148,761) . . 329,966,912
7.2 Class 2 2,56 654,568,282 .. 1,747,484,004 . 1,625,397,309| 122,086,695
73Class3 . ......23231943| 154,359897| 257,056,714|  18376,860| . . 4,018000| . . . 457,049,414 o 318637103 78412311
7.4 Class 4 .........552,408,893 o BTT.267497) 175,141,696
7.5 Class 5 ........63382,695 A63) 47,172,001 16,210,694
7.6 Class 6 7,781 22,691,017 0.080 1 7,780
7.7 Totals 9,424,448,462 31.110 9,470,765,905 33.464 8,702,622,372 721,826,088
Credit Tenant Loans, Schedules D & DA (Group 8)
81Class 1. ...
82Class2. ... ...
83Class3. . ...
8A4Class 4. .. e e
8.5Class 5. ...
86Class6. ... ...
8.7 Totals
Parent, Subsidiaries and Affiliates, Schedules D & DA (Group 9)
91Class 1.
9.2Class 2. ...
9.3Class3. ...
94Class4.
9.5C1asS 5. e e
9.6 Class 6

9.7 Totals
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Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Annual Statement for the year 2006 of the

SCHEDULE D - PART 1A - SECTION 1 (continued

Quality Rating per the
NAIC Designation

1

1 Year
or Less

2

Over 1 Year
Through
5 Years

3

Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over 20
Years

6

Total
Current
Year

7
Col. 6
asa %

of

Line 10.7

8

Total from
Col. 6
Prior Year

9
% From
Col. 7
Prior
Year

10

Total
Publicly
Traded

11
Total
Privately
Placed

(a)

10. Total Bonds Current Year
10.1 Class 1

.. 3,977,888,391) ..
2,56

5,803,622,628. ...

6,211,571,887|. ..

8,108,558,403 | .

2,844,240,3491

..26,945,881,658

AAAAAAAAAAAAAAAAAAAAAA

102CIaSS 2 719,112,255 .2,058,044.637( 6794 XXX XXX 1,936,057,9431 122,086,695
103Class 3 ... 622,199,008 L......82351,190
104 Class 4. . Co......098443794) 1976 XXX XXX 423,302,098) 175,141,696
10.5Class S So.69214142) 0 0228) XXX ) XXX .. 53,003448] 16,210,694
106Class 6. ... ... 7,781 7,780
10.7Totals ... 30,293,891,020 ... 734202634
10.8 Line 10.7 as a % of Col. 6 100.000 2424
11.  Total Bonds Prior Year
MAClass 1 3,158,109,183| . 6,035587,494|  5960596,303| . 6,790,133,868|  2,726,153,826| XXX oo XXX 24670,580674) . 87.070) . 24,175960897| 494,619,776
11.2 Class 2 780,501,880|. ... 1,016,358,051| ... 244442885 . 26571122( . . . XXX o XXX 2,154,267,838) 76120 2,035,315,236] ! 118,952,601
11.3 Class 3 ....291,930246( 48,708,934) 19971771 XXX b XXX 7324042260 . 2.588| .  580,510803) . 151,893,423
11.4 Class 4 ... 363442,526( . 23631,150| . .. .. 3010050 . . .. XXX ... ... 243,418,338
11.5 Class 5 ... 361745201, . 3,695,674| . .| XXX ... ... 8,539,760
11.6 Class 6 9,665,511 5,345,522 XXX 3,115,842
MTTotals ... 1684167,157|  7,115,958,033|  2,775706.769| XXX 1,018,539,740
11.8 Line 11.7 as a % of Col. 8 11.693 26.205 27.151 25.143 9.808 XXX 3.599
12.  Total Publicly Traded Bonds
124Class 1. |.....3957,202401)  5775769,534| . 6,173,045118]  7,949212761)  2,752,157,262| 26,607,387,076| . . . 87.831| . 24175960897| . 85422| .  26607387.076| XXX .
122Class 2 . . ...........1.......60245890]| .  700207,843| . 950,924,919 . 126768590 .. . . . 97910701| . .  1936,057,943| . . .. . .. .6.391| .. . 2035315236 . . . .. ... .. .7.192| . . 1936057943 . XXX
123Class 3. ... 23231943 214,509,442 241,842,691) 0 41,336,260) . 18,831,482) . . . . 539.847,818| .. .. .. .. .. . 1782 .. . . 580,510,803 . ... .. .. .. ... .2051| .. .. 539847.818| .. . . XXX
124Class4. ... ........24575830) . 184714717\ 194,754,833 19256,718) . . . . )........423302098| . .. .. 1.397) ... . 423,878,023 . .. . .. .. 1498| . 42330209 . . . XXX
125Class . ... 281478 22,863,811 12,118,841 12203,384) . 3,002625| .. . .. . .53003448| . . . . .. .0175| .. . . .46238909 . .. .. .. .. .0163| .. .. 53003448 . . . XXX
12.6 Class 6 XXX
127Totals o ...........[|. 4068076851 6898155347 | 7572686403  8148777,713) 2871902070 29,559,598,384| 97.576| 27.283001918) 96401} 29559,598,384) XXX
12.8 Line 12.7 as a % of Col. 6 . . . . J160 1000000 XXX XXX XXX 100.0000 XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10 13.429 22.771 24.997 26.899 9.480 97.576 XXX
13. Total Privately Placed Bonds
184Class 1 .....|........2068,.9%2 27853091 . 38526771 159,345642) . 92,083085| . . 338494581 ... 338,494,581
182Class 2 ... 3098673 189044121 19,277,584 ... 70,522,118| .. . .. 9685908 . . .. . 122,086,695( . ... .......0403] . 118,952,601 . . .. .. . ... 0420| XXX . f. 122,086,695
183Class 3. e 47 40, .....35193080(. ... ...} 82,351,190 ... 82,351,190
184 Class4. ... ] B6,679,546) 1184621500 175,141,696 . ... 0578) .. 243418338) . . ... 0860|. . . XXX .o f. 175,141,696
185Class 5. ... 162106941 16,210,694) . ......0054| .. .6539760) ... ........0023) . XXX .| 16,210,694
136Class6. . ... ... 7,780 7,780 7,780
187 Totals | 24382065 150,595,189) 227,678,029 229,867,760 . 101,768,993 734,292,636 ... 734202636
138Lline13.7asa%ofCol.6 .83 20509) 31006} 31305} 138591 1000001 XXX b XXX XXX XXX 100.000
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10 0.080 0.497 0.752 0.759 0.336 2424 2424

(@) Includes $

(b) Includes $

(c) Includes $

734,292,629 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year, $ 2,603,000 prior year of bonds with Z designations and $

17,089,131 current year, $ 3,471,842 prior year of bonds with 5* designations and $
reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

0 current year, $

7,780 current year, $

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by
the Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.

6,980 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in
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Annual Statement for the year 2006 of the

SCHEDULE D - PART 1A - SECTION 2
Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

Distribution by Type

1

1 Year
or Less

2
Over 1
Year
Through
5 Years

3

Over 5 Years
Through 10
Years

4
Over 10
Years
Through 20
Years

5

Over 20
Years

6

Total
Current
Year

7

Col. 6 as
a % of
Line 10.7

8

Total from
Col. 6 Prior
Year

10

Total
Publicly
Traded

1"

Total
Privately
Placed

U.S. Governments, Schedules D & DA (Group 1)

1.1 Issuer Obligations
1.2 Single Class Mortgage-Backed/Asset-Backed Securities
1.7 Totals

203,217,873

131,194,178

228,795,228

869,378,138

125,622,951

1,558,208,368

1,943,323,450

1,558,208,367

1,247,761,533

1,751,888,578

1,340,797,023

1,070,381,060

384,823,910

5,795,652,104

5,821,468,960

5,795,652,106

All Other Governments, Schedules D & DA (Group 2)

2.1 Issuer Obligations
2.2 Single Class Mortgage-Backed/Asset-Backed Securities .
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

2.3 Defined

2.7 Totals

States, Territories and Possessions, Guaranteed, Schedules D & DA (Group 3)

3.1 Issuer Obligations
3.2 Single Class Mortgage-Backed/Asset-Backed Securities .
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

33Defined
3A40ther
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
35Defined
3.6 Other

3.7 Totals

Political Subdivisions of States, Territories and Possessions, Guaranteed,

Schedules D & DA (Group 4)

4.1Issuer Obligations
4.2 Single Class Mortgage-Backed/Asset-Backed Securites . . ..
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

4.3 Defined

4.7 Totals

Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed,

Schedules D & DA (Group 5)

5.1 Issuer Obligations .
5.2 Single Class Mortgage-Backed/Asset-Backed Securities . .
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

53Defined
SAOther
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
5.5 Defined

5.7 Totals

527,362,822

2,176,947,273

2,531,318,694

3,587,361,660

1,302,944,937

10,125,935,386

8,164,549,558

28.848

10,125,935,387
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Annual Statement for the year 2006 of the

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by

SCHEDULE D - PART 1A - SECTION 2 (continued

ajor Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
Over 1 Over 10 % From
Year Over 5 Years Years Total Col. 6 as Total from Col. 7 Total Total
1 Year Through Through 10 Through 20 Over 20 Current a % of Col. 6 Prior Prior Publicly Privately
Distribution by Type or Less 5 Years Years Years Years Year Line 10.7 Year Year Traded Placed
Public Utilities (Unaffiliated), Schedules D & DA (Group 6)
6.1 Issuer Obligations 100,000) 198,375,308) 564,075,020 75861,863| . . 73307097 911719288}  3010f 895503838 3164}  907,780409| .  3,938879
6.2 Single Class Mortgage-Backed/Asset-Backed Securities 0 o
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
63Defined
6A40ther
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
6.5Defined
6.60ther
6.7 Totals 100,000 198,375,308 564,075,020 75,861,863 73,307,097 911,719,288 3.010 895,503,839 3.164 907,780,409 3,938,879
Industrial & Miscellaneous (Unaffiliated), Schedules D & DA (Group 7)
7.1 Issuer Obligations ... .2041420533| 2331936794 = 2917,886419| 763546927 181,266,864 8236,057,537| . 27.187| 8473602067 . 29940|  7,532074582| 703982954
7.2 Single Class Mortgage-Backed/Asset-Backed Securities b 663,331,440 23440
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
73Defined 1192647 4,180215( 14,398,031)  21452380) 52412157| 93635400( .  0309) 35146365  0124|  93635400/
TAOther e 25.5TA 3T 0090
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
75Defined o |.......2010268| 100,835,356) . 52,837,027) 55040,625| . 867460348/ 1,078,183624| 3559} 132,717,744 0469 1,080,340,492) 17,843,133
TOOther 7,994,509 8,577,388 16,571,897 0.055 140,393,906 0.496 16,571,897
7.7 Totals 2,044,623,448 2,444,946,874 2,985,121,477 840,039,902 1,109,716,757 9,424,448,458 31.110 9,470,765,906 33.464 8,702,622,371 721,826,087

Credit Tenant Loans, Schedules D & DA (Group 8)
8.1 Issuer Obligations
8.7 Totals

Parent, Subsidiaries and Affiliates, Schedules D & DA (Group 9)

9.1 Issuer Obligations .
9.2 Single Class Mortgage-Backed/Asset-Backed Securities .
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

93Defined
940ther
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
9.5 Defined

9.7 Totals
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Annual Statement for the year 2006 of the

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by

SCHEDULE D - PART 1A - SECTION 2 (continued

ajor Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
Over 1 Over 10 % From
Year Over 5 Years Years Total Col. 6 as Total from Col. 7 Total Total
1 Year Through Through 10 Through 20 Over 20 Current a % of Col. 6 Prior Prior Publicly Privately
Distribution by Type or Less 5 Years Years Years Years Year Line 10.7 Year Year Traded Placed
10. Total Bonds Current Year
10.1 Issuer Obligations . ... ... ..........................|. 3367628786 4717810409 5355317487 6293957886\  874,790,730| 20609505298 .  68.032| XXX XXX ] 19,893,095,795| . 716,449,500
10.2 Single Class Mortgage-Backed/Asset-Backed Securities | . 626322376  1384,237,054|  1152,052.277) 1,787,789,478) 715821.277| 5666222462 18.704) XXX XXX.....| ....5666222461
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
10.3 Defined ... 95167480 786410,742)  1,240157,639|  241857.483| 465940,628| 2829533972\ . 9340} XXX XXX .|.....2829833974)
104 0ther XXX XXX oo
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
10.5Defined | 33408700 152,297,825 52,837,027)  55040,625| . 908,541,040 1,172,057,387 . 3869) XXX XXX 1,154,214256| 17,843,133
10.6 Other 7,994,509 8,577,388 16,571,897 0.055 XXX XXX 16,571,897
10.7Totals 4092459512 7,048,750,539| ~ 7.800364430| 8378645472 2973671063  30293891016) 100.000| . . XXX XXX ] 2955959383 734202633
10.8 Line 10.7 as a % of Col. 6 13.509 23.268 25.749 27.658 9.816 100.000 XXX XXX XXX 97.576 2424
11.  Total Bonds Prior Year
1.1 Issuer Obligations ... . 2589147372\  4954740119|  5148916.227| 4,745898,749| 763416223 XXX XXX ] 18,202,118,690) . 64315)  17.228814.290| 973,304,397
11.2 Single Class Mortgage-Backed/Asset-Backed Securiies . | 718248632 2331888709  251729,241(  2357,917239| 1,776,385,960 XXX XXX .|.....9r01736781) 34280 9701736779 1
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
M3Defined 1,839,643 68642614) 13,714,689 11,089,000} 3530587| XXX ) XXX ... 98816623\ 0349} 98816623
MA40ther 1485368) | 1,052,957| 23036050} XXX XXX....|...... . .25574375) 0090 . 25574376
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
1.5Defined 18201763 114,789,825) XXX | XXX 132,901,288 . 0470  89662260| 43,329,028
T6O0ther 117,170 41,488,314 4,239,997 94,648 425 XXX XXX 140,393,906 0.496 138,487,591 1,906,315
M7Totals o .............|..3309352817 . 7416446887|  7,684167,154|  7,115958035| 2775706770\ XXX | XXX .| . 28301631663 100.000| = 27,283091,919) 1,018,539,741
11.8 Line 11.7 as a % of Col. 8 11.693 26.205 27.151 25.143 9.808 XXX XXX 100.000 XXX 96.401 3.599
12.  Total Publicly Traded Bonds
12.1 Issuer Obligations . ... | 3343246123  4567215219|  5127,639460|  6,064,090,128|  790,864,870|  19,893,055800( . .  65.667|  17,228814290| 60.876( . 19,893055800| XXX
12.2 Single Class Mortgage-Backed/Asset-Backed Securities | . 626322378  1384,237,053|  1,152,052.277) 1,787,789,477) 715821.277| 5666222462 18.704)  9701,736,779) .  34.280| . 5666222462| XXX ..
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
12.3Defined ... 95167480 786410,742)  1,240,157,639|  241857.483| 469,529,293/ 2833122637\ . 9352 . 98816623 . 0349|  2833122637| XXX
1240ther e D hrasTe 0090 XXX .
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
12.5Defined | 33408700 153,301,835 52,837,027) 55040626 .  890,697,906| 1,155,218264) 3813) 896622601  0317) 1155218264 XXX
126 Other 6,990,499 4,988,721 11,979,220 0.040 138,487,591 0.489 11,979,220 XXX
127 Totals 4,068,076,851|  6,898,155348|  7,572,686403)  8,148777,714|  2.871902,067|  29,559,598,383| 97576  27,283091,919| 96401  29559,598,383| XXX
128Line127asa%ofCol.6 13762 23336 . 28618| . 27567| . 9716} 100.000f XXX | XXX XXX 100.000} XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10 13.429 22.771 24.997 26.899 9.480 97.576 XXX XXX XXX 97.576 XXX
13. Total Privately Placed Bonds
13.1 Issuer Obligations ... |.. 24382665 150,595,189) 227,678,028 ~ 229.867,789| . . 83925889| 716449500 2365 973304397\  3439| XXX..|...... 716449500
13.2 Single Class Mortgage-Backed/Asset-Backed Securities | (N Y R XXX ool
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
183Defined XXX ol
1BA0ther XXX o
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES
18.5Defined 17,843134) 17,843,134 0059} 43329028 0153} XXX 17,843,134
18.60ther 1,906,315 0.007 XXX
B.7Totals | 243820665 150,595,189) 227,678,028| ~ 229,867.7%9| . 101,768,993 734,292634| 2424} 1,018,539,741) 3599 XXX | 7134292634
138Line13.7asa%ofCol.6 |33t 20509 . 31006f . 31305 13859 100.000f XXX | XXX XXX | XXX 100.000
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10 0.080 0.497 0.752 0.759 0.336 2.424 XXX XXX XXX XXX 2424
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SCHEDULE F - PART 1

Assumed Reinsurance as of December 31, Current Year (000 Omitted)

1 2 3 4 5 ) 8 9 10 1 12 13 14 15
Reinsurance On
Amount of
6 7 Assets
Funds Held By Pledged or Amount of
NAIC Paid Losses or Deposited Compensating Assets
Federal | Com and Loss Known Case Contingent Assumed With Letters of Balances to Pledged or
ID pany Domiciliary Assumed Adjustment Losses Cols. Commissions Premiums Unearned Reinsured Credit Secure Letters Collateral
Number | Code Name of Reinsured Jurisdiction Premium Expenses and LAE 6+7 Payable Receivable Premium Companies Posted of Credit Held in Trust
0199999 Subtotal - Affiliates - U.S. Intercompany Pooling
0299999 Subtotal - Affiliates - U.S. Non-pool 260 1,415 818 2,233
0399999 Subtotal - Affiliates - Other (Non-U.S.) 76,601 2,350 38,837 41,187 31 63,297 49,508
0499999 Total - Affiliates 76,861 3,765 39,655 43,420 31 63,297 49,508
0599998 Other U.S. Unaffiliated Insurers - less than $100,000 31,439 (443) 4,865 4,422 1,568 8,120 1,252
0599999 Total - Other U.S. Unaffiliated Insurers 135,143 117,076 546,511 663,587 289 16,753 23,990 17,232 21
0699998 Pools and Associations - less than $100,000 - Mandatory 3,642 (467) 1,882 1,415 29 5,643
0699999 Total - Pools, Associations - Mandatory Pools 234,563 56,852 701,219 758,071 131,576 88,265 4,028
0799998 Pools and Associations - less than $100,000 - Voluntary 21 73 269 342 2,064 21 3,281
0799999 Total - Pools, Associations - Voluntary Pools 43,093 6,114 108,461 114,575 61,867 13,999 9,436
0899999 Total - Pools and Associations 277,656 62,966 809,680 872,646 193,443 102,264 13,464
0999998 Other Non-U.S. Insurers - less than $100,000 32,797 (418) 3,220 2,802 542 12,059 1,859
0999999 Total - Other Non-U.S. Insurers 77,037 2,682 151,917 154,599 9,287 20,147 5,759
9999999 Grand Total - Schedule F - Part 1 566,697 186,489 1,547,763 1,734,252 289 219,514 209,698 85,963 21




Annual Statement for the Year 2006 of the Liberty Mutual Insurance Company and its Affiliated Property and Casualty Insurers

NONE

Schedule F - Part 2 Premium Portfolio
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Annual Statement for the year 2006 of the Liberty Mutual Insurance Company and its Affiliated Property and Casualty Insurers

Ceded Reinsurance as of December 31, Current Year (000 Omitted)
1 2 3 4 5 6 Reinsurance Recoverable On Reinsurance Payable 18 19
Reinsurance Net
Contracts 7 8 9 10 " 12 13 14 15 16 7 Amount Funds
Ceding 75% Recoverable Held By
NAIC or More of Other From Company
Federal Com- Direct Reinsurance Known Known IBNR IBNR Cols. 7 Ceded Amounts Reinsurers Under
ID pany Domiciliary Premiums Premiums Paid Paid Case Loss Case LAE Loss LAE Unearned Contingent thru 14 Balances Due to Cols. 15- | Reinsurance
Number | Code Name of Reinsurer Jurisdiction Written Ceded Losses LAE Reserves Reserves Reserves Reserves Premiums | Commissions Totals Payable Reinsurers [16 +17] Treaties
Co8302| 2t | 5091|1198
B3 s 808y
5,799 1,216 4,583 1,198
L ATO4| 07| | 1197| 404258
.....59%497) 198,766) .. .|....5799731) 1,389,369
3289110 182178) . ]...8106932)
. 3044 TAT3 | 292674 1,166
TR -1 | F a8
AAAAAAA 466,983\ 24652) | 442331 2969
10,064,536 418,285 9,646,251 1,394,702
oo aBt2| e | 18%9| 938
... 253540\ 34604) | . 218936 138,154
255,152 34,317 220,835 139,092
66 8 | 60l 31
UURUUUR =172 RN - 1 A UUUURUURIUN FUURRUE -1 177 | IO 14,335
8789 || ss18l
AAAAAAAAAAAA 102 818y (778 120,190
...2133008( 210543\ ] 1,922465] 395,699
1899999 Total Unauthorized 1,534,940 154,094 13,978 711,913 80,785 1,162,050 110,942 298,159 2,531,921 251,131 2,280,790 549,126
1999999 Total Authorized and Unauthorized 3,321,961 662,916 40,221 4,351,138 442,737 5,388,504 709,928 1,000,795 218 12,596,457 669,416 11,927,041 1,943,828
2099999 Total Protected Cells
9999999 Totals 3,321,961 662,916 40,221 4,351,138 442,737 5,388,504 709,928 1,000,795 218 12,596,457 669,416 11,927,041 1,943,828
NOTE: A. Report the five largest provisional commission rates included in the cedant's reinsurance treaties. B. Report the five largest reinsurance recoverables reported in Column 15, due from any one reinsurer (based on the total recoverables,
The commission rate to be reported is by contract with ceded premium in excess of $50,000: Line 9999999, Column 15), the amount of ceded premium, and indicate whether the recoverables are due from an affiliated insurer.
1 2 3 1 2 3 4
Name of Reinsurer Commission Rate Ceded Premium Name of Reinsurer Total Recoverables Ceded Premiums Affiliated
1) LLOYDS SYNDICATE #5000 51.00 2,526 1) NATIONAL WORKERS' COMPENSATION REINS 1,937,999 399,963 YES[ ]NO[X]
2) LLOYDS ATR SYNDICATE #0570 51.00 849 2) NATIONWIDE INDEMNITY CO 1,836,158 (3,144) YES[ ]NO[X]
3) LLOYDS ATK SYNDICATE #1183 51.00 722 3) SWISS REINSURANCE AMERICA CORPORATION 908,873 66,618 YES[ ]NO[X]
4) LLOYDS ATK SYNDICATE #2003 51.00 722 4) UPINSCO 482,238 88,393 YES[ ]NO[X]
5) LLOYDS SYNDICATE #2987 51.00 722 5) EVEREST REINSURANCE CO 396,332 32,980 YES[ ]NO[X]




Annual Statement for the year 2006 of the

SCHEDULE F - PART 4

Aging of Ceded Reinsurance as of December 31, Current Year (000 Omitted)

Federal
ID
Number

NAIC
Company
Code

Name of Reinsurer

Domiciliary
Jurisdiction

Reinsurance Recoverable on Paid Losses and Paid Loss Adjustment Expenses

Current

Overdue
6 7 8 9 10
Total
Overdue
11029 30-90 91-120 Over 120 Cols. 6+ 7+
Days Days Days Days 8+9

Total Due
Cols. 5+ 10

12

Percentage
Overdue
Col. 10/ Col. 11

13
Percentage
more Than

120 Days
Overdue
Col. 9/ Col. 11

1899999 Total Unauthorized 106,180 9,834 23,099 1,432 27,527 61,892 168,072 36.825 16.378
1999999 Total Authorized and Unauthorized 472,028 27,493 44515 6,030 153,071 231,109 703,137 32.868 21.770
2099999 Total Protected Cells

9999999 Totals 472,028 27,493 44515 6,030 153,071 231,109 703,137 32.868 21.770
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5

Reinsurance
Recoverable
all ltems
Schedule F
Part 3,
Col. 15

6

Funds Held
By Company
Under
Reinsurance
Treaties

1"

Sum of Cols.

6 thru 10 but

not in excess
of Col. 5

12

Subtotal
Col. 5
minus
Col. 11

13
Recoverable
Paid Losses

& LAE
Expenses
Over 90 Days
past Due not
in Dispute

20 % of
Amount in
Col. 13

Smaller of
Col. 11 or
Col. 14

16
Smaller of
Col. 11 or

20 % of
Amount in
Dispute
Included in
Col. 5

17
Total
Provision for
Unauthorized
Reinsurance
Smaller of
Col. 5 or Cols.
12+15+16

2,132,787

395,699

2,026,436

106,351

110,761

2,530,646

549,126

2,408,523

122,123

125,730

Provision for Unauthorized Reinsurance as of December 31, Current Year (000 Omitted)
7 8 9 10
Ceded Other
Letters of Balances Miscellaneous Allowed
Credit Payable Balances Offset Iltems
e 1435
o 31000) 3404 | 113639
31,000 34,317 127,995
Coooesgsf oeart| | 9260
oooomessl | 823
1,825,632 210,543 873,089
1,992,242 251,131 1,018,575
1,992,242 251,131 1,018,575

549,126

2,408,523

122,123

125,730

1 2 3 4
NAIC
Federal Com
ID pany Name of Domiciliary
Number Code Reinsurer Jurisdiction
(0199999 Total Affiates - U.S. Intercompany Pooling
10299999 Total Affliates - US. Non-Pool
10399999 Total Affliates - Other Non-U.S. Insurers
0499999 Total Affiliates
(0599999 Total Other US. Unaffiiated Insurers
(0699999 Total Pools and Associations - Mandatory
0799999 Total Pools and Associations - Voluntary
0899999 Total Other Non-U.S. Insurers
0999999 Total Affiliates and Others
1099999 Total Protected Cells
9999999 Totals
1. Amounts in dispute totaling $ 13,045 are included in Column 5.

2. Amounts in dispute totaling $




Annual Statement for the year 2006 of the

1 2 3
Federal NAIC
ID Company
Number Code Name of Reinsurer

4
Reinsurance
Recoverable on
Paid Losses and
LAE More Than
90 Days Overdue (a)

8

Amounts in Col. 4
for Companies
Reporting less than
20% in Col. 7

9
Amounts in Dispute
Excluded from Col. 4
for Companies Reporting
less than 20%
in Col. 7

20 % of Amount
in Col. 9

1"

Amount
Reported in Col.
8x20% + Col. 10

9999999 Totals

Provisions for Overdue Authorized Reinsurance as of December 31, Current Year
5 6 7
Total
Reinsurance
Recoverable on Amounts Col. 4 divided
Paid Losses and Received Prior by
Paid LAE (b) 90 Days (Cols. 5 + 6)
301,795,706 131,235,465 215

92,903,236

8,161,063

32,554,599

6,510,920

8,191,034

(a) From Schedule F - Part 4 Columns 8 + 9, total authorized, less $
(b) From Schedule F - Part 3 Columns 7 + 8, total authorized, less $

37,238,764 in dispute.

in dispute.
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4. Provision for Overdue Authorized Reinsurance (Lines 3 + 4)

5. Provision for Unauthorized Reinsurance (Schedule F - Part 5, Col.17 x 1000)

6. Provision for Reinsurance (sum Lines 4 + 5)(Enter this amount on Page 3, Line16) ... . . ... . . ..

Provisions for Overdue Reinsurance as of December 31, Current Year
1 2 3 4 5 6 7 8 9 10 11 12
Federal NAIC Reinsurance Funds Held By Sum of Cols. 5 thru Greater of Col. 11 or
ID Company Recoverable Company Under Ceded Balances Other Miscellaneous Other Allowed 9 but not in Excess Schedule F - Part 4
Number Code Name of Reinsurer All ltems Reinsurance Treaties Letters of Credit Payable Balances Offset Iltems of Col. 4 Col. 4 minus Col. 10 Cols. 8 +9
9999999 276,418,920 894,338 1,152,967 183,226,777
1TOtal
2.Line 1X.20

125,730,000

163,016,283
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SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT

Other Individual Contracts

Group Accident Credit A&H (Group Collectively Guaranteed Non-Renewable for Other Accident
Total and Health and Individual) Renewable Non-Cancelable Renewable Stated Reasons Only Only All Other
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18
Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount %
PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS

f. Premiumswritten | 307839 XXX | @9 xxx | | XXx_ || XXX | 83083| XXX | . 8380| xxx | | xxx || XXX | 311986 XXX
2. Premumsearned | 273g65| XXX | (@9 XXX | | XXX | XXX | 83109| XXX | 35| XXX | | XXX || XXX | 187,580 XXX
3ncuredciaims | 982446 350.1|  650608| (1034353) | | 80| | 201748| 2428|7963 22544| | ||| 49897| 266
4.Cost containment expenses | 51893 - 189 2n9m8| @ads)| | s 126
5. Incurred claims and cost containment

expenses (Lines 3and4) | 1034039|  3780|  e7esee| (1078833 | | 80| | 201748  2428|  7993| 22544| | | || 73st2| 302
6' Increase In ContraCt reserves o
7.Commissions (&) | . 39696%9|  14s1.1| 3903168| (6208355)| | | ||| eesst| 355
8. Other general insurance expenses | 42164 1543  10s428) (67612 | ||| rart| 08| 703 199 || 2eerez) 1593
9. Taxes, lienses andfees [ o218 8| | Al e 208 18
10. Total other expenses incurred | 4414016| 16135 | 400859 (637.2067) | ||| tr27s|  208| 78| o222| ||| | %7360 2085
1. Aggregrate write-ins for deductions | b
12. Gain from underwriting before dividends or

refunds | (5174490)  (18915)| (468781N)( 7452800| | | @00 | (3914 (1635)|  red| (@1ee)| | ||| (@) (457)
13 DIVIdends or rEfundS AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
14. Gain from underwriting after dividends

or refunds (5,174,490) (1,891.5)| (4,687,811)]  745,280.0 (500) (135,914) (163.5) (76,943) (2,176.6) (273,322) (145.7)

DETAILS OF WRITE-INS
1101 AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
1102 AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
1103 AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
1198. Summary of remaining write-ins for Line 11
fomoverflowpage
1199. Total (Lines 1101 through 1103 + 1198)
(Line 11 above)

Includes $

(a)

0 reported as "Contract, membership and other fees retained by agents."
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SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (continued)
2 3 4

1 Other Individual Contracts
Credit Accident and 5 6 7 8 9
Group Health (Group Collectively Guaranteed Non-Renewable for Other Accident
Total Accident and Health and Individual) Renewable Non-Cancelable Renewable Stated Reasons Only Only All Other
PART 2 - RESERVES AND LIABILITIES
A. Premium Reserves:
1. Uneamed premiums 189,776\ B2 B 188,903
2. Advance premiums
3.Reserveforratecredits
4. Total premium reserves, currentyear | 189,776\ B2 A 188,903
5. Total premium reserves, prior year | 088803 ) A48\ ) bAdeT
6. Increase in total premium reserves 124,273 (16) (147) 124,436
B. Contract Reserves:
1. Additional reserves
2. Reserve for future contingent benefits L
3. Total contract reserves, currentyear L
4. Total contract reserves, prior year L
5. Increase in contract reserves
C. Claim Reserves and Liabilities:
1. Total currentyear ... 6589663/ . 3398482\ | .. 101000 22000 100000 | 2,988,181
2. Total prioryear .| 7A51288| . 8712207( | 106000 ... .26000| .. 72000f .|| ... 32503
3. Increase (561,575) (313,725) (5,000 (4,000 28,000 (266,850)
PART 3 - TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES
1. Claims paid during the year:
1.1. On claims incurred prior to currentyear | 1,236,859 9633860 | anae2) 804 286,087
1.2. On claims incurred during currentyear | 307481 T80 1785986 ... 581389 o |..............10708
2. Claim reserves and liabilities, December 31, current year:
2.1. On claims incurred prior to currentyear | ... 6275004} 3383846( | 1010000 ..220000 1000000 ... 2068158
2.2. On claims incurred during currentyear | 314661 14638 ) . 300,023
3. Test:
3A.Linesttand21 . 191863y 4347202\ 101,001 49162} 100,304 2914195
3.2. Claim reserves and liabilities, December 31, prioryear | . 7151238\ 3712207) 106,000\ ... ..26000) 72000\ | 3235031
3.3. Line 3.1 minus Line 3.2 360,625 634,995 (5,000) 23,162 28,304 (320,836)
PART 4 - REINSURANCE
A. Reinsurance Assumed:
1. Premiums written @80 B30 280
2.Premiumsearned 3B BB0) e 2Ts
3.dncurred claims 10061 10067 | 8
4. Commissions 3,157 2,234 923
B. Reinsurance Ceded:
1.Premiums written 8RBT 80T
2. Premiumsearned 109,133V 105,133
S.dncurred claims B @BAIB) 14,262
4. Commissions 5,989 5,989




Annual Statement for the year 2006 of the

SCHEDULE P-ANALYSIS OF LOSSES AND LOSS EXPENSES

SCHEDULE P-PART 1-SUMMARY
($000 omitted)

Premiums Earned Loss and Loss Expense Payments 12
Yearls n 1 2 3 Loss Payments Defense and Cost Adjusting 10 1
Which . Number of
) Containment Payments and Other Payments .
Premiums 4 5 6 7 8 9 Totall Claims
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation | 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received | -7+8-9) | Assumed
A Prior 4 XXX | XXX | XXX
2..1997 | 10,612,575| . 1,601,370| 9,011,205
03,1998 | 11,356,417| 1,730,053 9,626,364
41999 11,143,621~ 1,839,719 9,303,902|
05,2000 | 11,489613| 1978121 9511492|
.6...2001 | 11,805,913] 1,884,068 | 9,921,845
7..2002 | 13,948,958| 2,820,606 | 11,128,352
.8..2003
.9...2004
102005 , , , ; : : : ,
11. 2006 18,187,044 3,388,456 | 14,798,588| 3,723,864 514,668 90,851 11,336 832,486 73,017 199,280] 4,048,180 XXX
12. Totals XXX XXX XXX 74,145,226] 13,189,836] 5,370,138 751,702] 9,388,457 484,991| 3,142,587 | 74,477,292 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Number of
Claims
13 1 15 16 7 18 19 2 Salvage Total Net | Outstanding
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated | Unpaid Assumed
1.Prior 1 5432995( 1,767,798 2171,358| 1455289)  270477)  222,697| 1,141618|  478010| 79089} 18611 39943] 5169,882) XXX
(21997 ) 349097 52318 74337| 20712} 20516] 10526 29189 . 7.001) 10585 . (386) . 3054| 393463 XXX
03,1998 | 479497|  81138| 164,863  85542) 8920 11790 35767 6519 20119  (1,694) 49391 536482 XXX
41999 511,715)  128,762|  130,935|  87,070) 10471 14591 428941 16,371 18123 (1,698)] . 9569| 481,850 XXX
05,2000 | 527,704|  175447|  207,042| = 145856 13,964 | . 6492) 494991 12,508 21.238)  (1175)) 11,916]  480319) XXX
.6.2001 | 728565| 363113/  306.223|  182174| 21668} 10,768| ~  88618] 31933} 2694 1201 19,844]  583920) XXX
7.2002 | 742299|  351,485|  542,023| 385187 . 33013} 18467| 121631} 8614  37657| . 615|  20451|  712255| XXX
08.2003 | 892804\  286574| 980,285  463528|  27,065) . 6362| 223990 42977| 68612  9.808] . 32620 1383507| XXX
09.2004 | 1,249435)  290493| 1,583,729  555685| 437691 15,105~ 381,087) ~ 54,200) 109,69 .  2236| 53184 2449997| XXX
10.2005 | 1,857,467 . 520,514| 2,567,557  960,267) 447631 11,076| 568272 84148  229,016| . 24107|  86,173| 3,666963) XXX
11. 2006 2,239,833 333491] 4,332,966| 1,049,110 42,522 9,450 825,551 90,740 345,632 8,173 239918| 6,295540] XXX
12. Totals | 15,011,411] 4,351,133| 13,061,318 5,390,420 536,824 313581] 3,508,116 833,111 966,721 41,967 521,611] 22,154,178 XXX
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
. Prior | XXX XXX L XXX XXX | XXX .. XXX XXX | 4,381,266| 788,616
02,1997 | 9,535,308 ... 89849 78506) 923981 || 100.000f  ~  350404) 43,059
03,1998 | 11,010,255 o.....9%6952| 86870 . 987641 || 100.000f 477,680| 58,802
4.1999 | 11,070,984 o.....99.348) 86.344) 101.8200 b 100.000f 426,818| 55032
05,2000 | 10,982,650 o.....95588) 97.053) 99283 || 100.000f 413443| 66876
.6.2001 | 10,876,285 L9226 124.959) 8891 || 100.000f 489,501 94419
7.2002 | 10,875,697 o 17968 80.854) 77312 | 100.000f  547.650| 164,605
.8.2003 | 10,827,290 ......B6732| 56802 69988 | | ] 100.000f  1,122,987) 260,520
.9.2004 | 11,154,413 ......B7404| 65005 68126 | .. | . .7 100.000|  1,986,986) 463,011
10.2005 | 13,004,317 ... 76602 99840 70045 || 100.000| ~ 2,944,243) 722,720
11. 2006 12,433,705 2,089,985] 10,343,720 68.366 61.680 69.897 100.000 5,190,198 1,105,342
12. Totals XXX XXX XXX XXX XXX XXX XXX 18,331,176 3,823,002

Note: Parts 2 and 4 are gross of all discounting, including tabular discounting. Part 1 is gross of only nontabular discounting, which is reported in Columns 32 and 33 of Part 1.
The tabular discount, if any, is reported in the Notes to Financial Statements which will reconcile Part 1 with Parts 2 and 4.

45
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SCHEDULE P-PART 2-SUMMARY

. Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Years in
Which 1 2 3 4 5 6 7 8 9 10 11 12
Losses Were
Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 One Year Two Year
A Prior | 14450,934) 14,155,023 13603649 13400721 14,002,135| 14,503280| 14994382| 15668056 16,180,874 | 16461912 281038 793856
2. 1997 | 6977,386| 6974090 7183700 7278341 7396516| 7A03731| TAITEYT| 7494920( 7,542781( 7579419|  36638| 84499
3. 1998 | XXX | 7669205| 7881415| 8040315| 8268067 8327258 8385942 8484903| 8572568| 8674616( 102048| 189,713
41999 | XXX | XXX | 7.864212| 7.783362| 8042398| 8236405 8373299 8444384| 8575943| 8619660( anrf 175,276
52000 | XXX | XXX | XXX | 7.288775| 7622236 70681048 7922207 8097414] 8159481| 8207205| 4a1724f 109,791
62000 | XXX | XXX | XXX | XXX | 7514206| 7345018| 7472131 7402168 7600352| 7677.004| . 76652| 27483
72002 | XXX | XXX | XXX | XXX | XXX | 7693054| 7372965 7378549 7558366| 7.679.594( 121228( 301,045
82003 | XXX | XXX | XXX | XXX [ OXXX | XXX | 8034063| 7348318| 7157323 7506919| 349596 - 158,601
9. 2004 | XXX | XXX | XXX | XXX [ OXXX | XXX | XXX | 8392596 70849488 7675530|  (173958)  (717,066)
10,2005 | XXX | XXX | XXX | XXX [ OXXX [ XXX | XXX | XXX | 9098928 8655677| . (443251) XXX
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 9,361,655 XXX XXX
12. Totals 441,432 1,370,551
SCHEDULE P-PART 3-SUMMARY
) Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED " 12
Years in 1 ) 3 4 5 6 7 8 9 10 Number of Number of
Which Claims Closed | Claims Closed
Losses Were With Loss Without Loss
Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Payment Payment
Ao Pror [ 000 | 2930013] 4694898 6008002 6810441| 7739518| 8460789| 9222172 9921790 10607858 XXX | XXX
2. 1907 | 2887952 4369038 5305843 5966601 6309734| 6672852 6840323| 7000481| 7.072120| 7.131309| XXX | XXX
3. 1998 | XXX | 3156527| 5015518| 6081734| 6842766 7,283,895 7560533| 7807660 7958063 8073333| XXX | XXX
41999 | XXX | XXX | 3163446| 4,990684| 6088258 6859217 7364986 7729442 7945317| 8088179| XXX | XXX
52000 | XXX | XXX | XXX | 3276299| 5139061 6089433| 6732102 7288491| 7527825 7.700908| XXX | XXX
62000 | XXX | XXX | XXX | XXX | 3414374| 5173636 6023052| 6545653| 6895708| 7095847| XXX | XXX
72002 | XXX | XXX | XXX | XXX [ XXX | 3240,160| 5023222| 6033437 6575043 6982617| XXX | XXX
82003 | XXX | XXX | XXX | XXX [ OXXX | XXX | 3120598 4780732 5580576| 6156623| XXX | XXX
9. 2004 | XXX | XXX | XXX | XXX [ OXXX | XXX | XXX | 2894948| 4504454| 5266829| XXX | XXX
10,2005 | XXX | XXX | XXX | XXX [ XXX | XXX | XXX | XXX | 3295982| 5,103404| XXX | XXX
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 3,288,711 XXX XXX
SCHEDULE P-PART 4-SUMMARY
) Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
Years in
Which 1 2 3 4 5 6 7 8 9 10
Losses Were
Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Ao Pror | 6085880(  4362712|  2861462|  2415956|  1896840(  1474430| 1471005  1234625| 1,527,106 | 1436213
21997 | 2216966| . 1087.040(  626809| 410876 321682 183695 93841|  84599| 86716| 98728
3. 1998 | XXX | 2400642| 1060425  614917| 369520 260116 - 122736( 128394 104433 142135
41999 | XXX | XXX | 2331362|  1100771|  559590( 336782| 194585 150868( 134483 103,045
52000 | XXX | XXX | XXX | 1935038| 783518 365809| 246079| - 191861( 120020( - 117,190
62000 | XXX | XXX | XXX | XXX | 2039352 868091 500054 282476| 208273 183011
72002 | XXX | XXX | XXX | XXX | XXX | 2417924|  1013021| 457.209|  339693| 273003
82003 | XXX | XXX | XXX | XXX | XXX | XXX | 3116351|  1308384| 642971 703675
9. 2004 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 3658330|  2061,098| 1401966
10,2005 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 4017212| 2165493
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 4,119,150
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SCHEDULE P-PART 1A-HOMEOWNERS/FARMOWNERS

($000 omitted)
Premiums Earned Loss and Loss Expense Payments 12
Y\Eir.s n 1 2 3 Loss Payments Defense and Cost Adjusting 10 1
ich ) Number of
Premiums Containment Payments and Other Payments Total Claims
4 5 6 7 8 9 .
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
e Prior XXX XXX L XXX | 2237 690 224 98 182 1865| XXX
2...1997 ... 608,026| 246,269
(3...1998 ... 765409| 263613
4. 1999 . 795971 231,791
.5....2000 ... 864075/ 237,093
6....2001 | 1,132,898 ... 919,750 244,620
T...2002 | 1,297,259 .. 781881 68461 29200} 3150) . 110,143) 4304)  16757| ~ 845399] 218,560
(8..2003 | 1,491,697 842222\ 78311 23178) 2904} 129103 9,577 . 13,595 906,711) 244,367
9., 2004 | 1,562,635 ... 868368  120890| 16,549 42491 127,280 8245) 14,379) 878,813 359,948
10,2005 | 1688319 CAA82022 247411 1419 1.805) 187,576) 12,968 9057 1072010} 202,993
11. 2006 1,840,437 , 715, 622,807 11,372 5,830 563 111,523 3,485 2,786 724,740 176,395
12. _ Totals XXX XXX XXX 7,688,437 595,394 229,094 17,190 1,079,877 42,055 118,016] 8,342,769 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded | Anticipated Unpaid Assumed
e Prior 28370 S 28T 8 mry 13).....3169) 261
2..1997 10090 182 28| ) 208 26 88| oo oo 14341 90
3.1998 14370 Mol 32y e 44| 3 845 oo 1985 135
41999 18820 (8 I 183 AT T 461 188 T ... 2843 186
5..20000 | 201761 782) 80\ 2y 12061 . 235) 160) 1323 3808} 203
62001 | 4664 120 818 St T8 2082 476| . 356( B8y 308
T..2002 0 9673) 238) 8491 5| oo 3679) 606 584| 100 .92 13927 408
82003 | 15,148 389) . 9574| 30| 43\ 2] 6491} 728} 9275 8621|892} 30761 710
9..2004 | 26014} 895) 830 2918\ 33| 28/ 8500 1,030) 4321\ 344|  768) 34488 1,164
10..2005 | 59580) 33108  183085| 135888| 18] 2252} 12,456 . 938 19.277| . 15000( 2194} 87,230} 4,444
11. 2006 156,506 1,109 105,556 4,585 2 (437) 30,860 517 24,803 805 2,804 311,148 26,270
12. _ Totals 280,467 35,818 301,922| 143,632 100 1,856 66,980 4,633 59,203 24,819 6,570 497,914 34,174
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
e Prior XXX XXX L XXX XXX XXX XXX XXX |..2789) 400
2..1997 | 626,156| 16,696 609460 69394 43938 70513} .l 100.000) 11450 289
(3...1998 | 793818| 26424  767,394)  80740| 60862 .  81658) . | .. | . 100.000) 19241 461
41999 770477| 11663 758814} 7AT81)  23743) 71336 || 100.000) 1,987 ... 86
(52000 | 882144 14261  867:883| . 82700( 23654} 86237\ || 100000} 2688| 1,120
6...2001 | 968529| 41658 926871 85491 47689 .  88654) | . | . 100.000) . 8176} 1,945
7...2002 1 936,100| 76,774 859,326 72160| . 51509) . 74841 {0 100.000) 10,279 . 3648
(82003 | 1,035034| 97,562 937472 . 69.386| 44295 73733) ... 100.000f 24303) 6458
09...2004 | 1,051.895| 138594 913301 67315 68108 67197 {0 100.000) 23,081} 11,457
10,2005 | 1,578,310 , , - - 210 100000} 73669} 13,561
11. 2006 1,057,887 21,999] 1,035,888 57.480 17.648 60.374 100.000 256,368 54,780
12. _ Totals XXX XXX XXX XXX XXX XXX XXX 402,939 94,975
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SCHEDULE P-PART 1B
PRIVATE PASSENGER AUTO LIABILITY/MEDICAL
($000 omitted)
Premiums Earned Loss and Loss Expense Payments 12
Ymr.s " 1 2 3 Defense and Cost Adjusting and Other 10 11
ich ) Number of
Premiums Loss Payments Containment Payments Payments Total Claims
4 5 6 7 8 9 .
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
o Prior XXX XXX XXX 1807 14234\ 644) 18] ...5848) (917 281 11,288) XXX
2..1997 | 2,204376| 112821  2091,555| 1534241} 112,125) 129513) 7,867 | 186946 2723 | 28633 1727,985| 538311
(3..1998 | 2,136,541 121644 2014897 1491627 112,809) 130,145} 11,200) 197,342} 4,393| 27,306 1,690712] 534,248
41999 1 2,002920| 142,039 1,950,881  1,550,682] 141.231) 130,999} 13199 205572} 6433|  25373| 1726390| 564,610
(5...2000 | 2,126,084| 159,166 1,966,918| 1674979 184,337) 145,286) 13,970 . 203879} 4388( .  26887| 1821449 640,626
6...2001 | 2,285270| 86,839 2198431 1771822) 127,833) 144813 6911) 217,560 2895|  35485| 1,996,556 734,661
1...2002 | 2,550,622| 175522 2375000 1874410 130,807 135131} 47441 232613 7205) 42,653 2,099.298| 739,830
(82003 | 2913650| 3322141 2581436| 1746585 131,531) 117,561) . 3,708) 266947 9,026| 50238 1986828| 761573
9., 2004 | 2,707,175 ... 70545\ 77037 5494  211131) 485| . 39177 1598706| 807,881
10,2005 | 2,624,460 ....36283(  37042) 708}  161383) 1629 25624| 1227,264| 478,246
11. 2006 2,534,552 30,806 13,431 2,430 182,742 1,649 6,064 754,083 460,429
12. _ Totals XXX 1,092,611 1,061,602 70,249 2,071,933 39,849 307,691] 16,640,559 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting aqd Other 2 2 2
Unpaid Number of
| CaseBasis Bulk + IBNR Case Basis Bulk + IBNR 21 2 Oﬁ:i{;”rf A
13 14 15 16 17 18 19 20 .
Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
1. Prior | 342119) 255270 18071 5942 A 8105 1917 24 87.3%6) 1,129
2..1997 | 25760 1) 869 828 4l B @) %4 3286) 308
3...1998 | 6243) 11090 10671 T st (] 105) 8677 . . 409
41999 8394 18500 837} 38| f | 8T 18 o1 M 219 187 58T
5..2000 15483 2478)  993) 68| | . 13).....5802) 2200 . 7AT) . (3)|.... . ... 632] 20049} 1,079
6,201 | 32291} 4075 . 2282 132 oo (N T 1065|374 1,809 (M) 1356 41667( 1,575
7..2002 | 62050) 6262 9391 364\ | | 19,866 . 789} . 3309| (... 2877 87230} 4,556
82003 | 136,024|  5452| .  20383| ~ 5888| 4l 41 481521 13400 7478 9] 6544  199347| 8067
9. 2004 | 245108} 11,786  58496| 9852 . . | . . 907(  96024| ~ 2002( 23874} 20| 11,941)  398,935) 9,376
10..2005 | 348653 6701) 197,350} 22671 . .26|  (1,035) . 128964 . 3901}  30571) . 74| . 22079| 673252 20,511
11. 2006 525,769 25,604 468,441 8,359 2,893 130,140 1,118 62,737 65 39,741] 1,149,048 123,473
12. _ Totals 1,724,710) 320,998 761,616 53,311 31 2,783 444,978 9,744 137,223 1,678 85,552 | 2,680,044 171,070
34
Total Losses and Loss and Loss Expense Percentage Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
. Prior 4 XXX | XXX | XXX | XXX | XXX | XXX XXX ... 827141 4,682
2..1997 | 1,854,599} 123328) 1,731.271) 84133} 109.313) 8774\ 100000} . 2534} 752
(3...1998 | 1828906) 129,517) 1,699,389 | 85601} 106.472) 843y 100.000f . 6201 2476
41999 | 1,800,112} 162,565| 1,737,547 | 90.788) 1144510 89.065) | 100.000f . 7546|3611
.5...2000 98219 129.002) 0 93624) | 100.000) 139301 . .6119
(6....2001 | 2,180,443 ... 954131 163.774) 92713 100.000f . 30,366 . 11,301
T...2002 | 2,336,770 o 91619 88897920840 ol 100000} 64815) 22415
(8...2003 | 2,343,134 ....80419) 47.246| 84688\ || 100.000) 145,067 . 54,280
9., 2004 | 2,098,732 o TT825\ 77607 7Tt 100.000f . 281966| 116,969
10,2005 | 1,971,418 ; L TAMTy 81865 74887 100.000f . 516631) 156,621
11. 2006 1,976,055 72,9241 1,903,131 77.965 83.039 77.783 100.000 960,247 188,301
12. _ Totals XXX XXX XXX XXX XXX XXX XXX 2,112,017 568,027
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SCHEDULE P-PART 1C
COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL
($000 omitted)
Premiums Earned Loss and Loss Expense Payments 12
Y\Eir.s n 1 2 3 Loss Payments Defense and Cost Adjusting 10 1
ich : Number of
Premiums Containment Payments and Other Payments Total Claims
4 5 6 7 8 9 .
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
. Prior ... 88921 XXX
2...1997 .. 679.208) 143,444
(3...1998 ... TA0201) 147,292
4. 1999 L T31044) 150,959
.5....2000 ... 618463 131,330
6..2001 | 636422|  122103] 514319  440925|  83102| 39603 5208 . 47956| . 1745| 1095 438429 102,503
T..2002 | 792928|  199,067) . 593,861| . 430801 101419 36527 7148 46913| 3719|1636 401,985 92,698
(82003 .....346823( 99988
9. 2004 o 387155) 123,000
10,2005 | , , , ; ; ; .. 266879) 113,250
11. 2006 1,078,699 174,561 904,138 114,953 9,653 2,841 293 45,569 658 1,036 152,759 115,534
12. _ Totals XXX XXX XXX 4,936,289 | 1,077,667 443,420 82,863 546,695 26,166 37,081] 4,739,708 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
. Prior 1 24602)  6523) 16460  5602| 183 M3). 7037 5372} 1220 Tf.......287) 30763 254
2..1997 4161 213) 2346|2077\ 220\ 987|383 92 T 88 4941 81
3..1998 1462) 205 11,353 97741 108 17641 1169 4y oo M)...3650) 11
41999 | 8398|2009 23086 20694 314 13654 29491 202 oo 28 10,0001 471
5..2000 | 11,543 26891)  23881)  21854| 333 221 3021} 19600 489 41 9T 12,537 519
62001 | 15,387| 44421 19,508 15648 303} 187) 7338} 3486( 89| 8 187) 19,694 537
7..2002 | 33676) 7628 27017 18122\ 362\ 7| . 7851 1.362) 1,760 18328 46,232] 755
8...2003 | 61262) 15380 57,898 24819\ 780f 2] 13,525) 46971 4036| 31| 799} . 92562) 1,346
9..2004 | 126,334 32,883| 73589 . 30,708| 10431 116) 24832}  8662| .  8804| 60| 1,206 162243} 2,620
10,2005 | 193,567| 35991| . 141,014|  32149| 15941 53]  35455| . 6836 17,888 21 1,703) 314368 5345
11. 2006 229917 26,397 288,814 57,958 654 44 53,012 5,061 30,028 194 2,796 512,771 34,825
12. _ Totals 710,309] 134,362 684,936] 236,405 5,764 724 158,176 41,887 64,434 437 7,495| 1,209,804 46,864
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
A Prior 4 XXX | XXX | XXX | XXX 1 XXX XXX XXX ... 2897 1,826
21997 | 811,900} 127,708) 684,192} 116.241) 97485} 1206661 L 100.000f 4217\ 767
03,1998 | 889,106} 145,255|  743851) 109.985) 104.440) TA38) 100000} . 2836} . 814
41999 1,005,981 264,837 741144} 136.521) 145.876) 183462 L 100.000) . 8781 1,219
52000 | 869,708) 238,708 631,000\ . 118.467) 126.599) 1158560 100.000) 10879 1,658
62001 | 571919 113,796]  458,123) ~ 89.865| . 93197| 89.074| 1| 100.000f 14805| 4,889
L 7..2002 | 584,607) 136,420)  448187) 73728 . 68.530| . 75470( || 100.000f  37,943) 8289
..8..2003 | 605830} 166,445|  439,385) 66.550| . 69404| 65529 || 100.000f 78961 13,601
.9..2004 | 681530 162,132) ~ 519,398) 66.020) . 71450 64490( | | 100.000) 136,302) 25941
. 10..2005 | 706969| 125722)  581247) 66732 . 77.680| . BATS8( || 100.000) . 266441) 47,921
11. 2006 765,788 100,258 665,530 70.992 57.434 73.609 100.000 434,376 78,395
12. Totals XXX XXX XXX XXX XXX XXX XXX 1,024,478 185,326
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SCHEDULE P-PART 1D-WORKERS' COMPENSATION

($000 omitted)
Premiums Earned Loss and Loss Expense Payments 12
Y\Eir.s n 1 2 3 Loss Payments Defense and Cost Adjusting 10 1
ich ) Number of
Premiums Containment Payments and Other Payments Total Claims
4 5 6 7 8 9 .
Were Salvage Net Paid Reported -
Earned and Direct Direct Direct Direct and (Cols. Direct
Losses Were and and and and Subrogation 4-5+6 and
Incurred Assumed Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
. Prior . A10737( 91611 28,058)  (2630)) 21,522  206) 2069|  371130| XXX
2...1997 ... 399561 193121} 22622)  261601) 12,721 32945  2,360918) 837,162
(3...1998 | 3,339,968 A ..525956|  224713)  29,383] 305293  36397| 41,048 2798375 911,340
41999 | 3,047,185|  766,113| 2281,072| 2643357) 453,262| 208,561 22,335) 290218  30163| 37.239| 2636376| 838733
.5...2000 | 3,180,022 ...2,346458|  506,600| 183,057 18100 228942) 16,095) 38084 2217662 762718
(6....2001 | 3,134,298 AT ....527,000| 137,571 17591 187.824) 10,536 35571} 1514178| 675135
T...2002 | 3,677,580 L AT2452| 554,882 141.648) 14111 243148} 6127| 36885| 1594.828| 677,034
(82003 | 4,496,495 ... 367,530 123023|  (5170)) . 2820695) . 5036|  32822| 1680021| 606019
9., 2004 | 4,896,022 ... 438076 120762\ 3745 215657 . 2897} 18,951) 1473350 611,074
10,2005 | 5303,745 .. 1,26969 | 332709| 100,295} 7452} 204018 3313 6971 1230535] 593418
11. 2006 5,811,227 127,726 50,764 4,431 166,217 (382) 864 736,979 575,551
12. _ Totals XXX 4,324913| 1,511,573 103,438] 2,407,135 123,109 283449| 18,614,352 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
1. Prior | 3,866316)  964,025|  579,388| 304,394\ 41453|  560|  117.299|  16629) 17518 . 263 12,102} 3,336,103] 30,785
21997 | 289816)  45196)  59710| 14322\  3108( 129) 11,2020 19300 6783 (403) . 2166|  309535| 2825
(3...1998 | 393593 68485|  128337|  58595| 4804 383 14135) 3,044 9199 (1,733)) . 379 | 421294} 3,837
41999 404,799 ~ 106,131) 61386 . 35913| 6144|  631| 16,225| 6112} 9542  (1,774)| . 7241 351,083} 4,629
(5..2000 | 364372) 127,967| 143603 104097\ 5372|601} 18,081 7,950} 12,288 (1,306)) . . 8573| 304407 5041
6...2001 | 345854) 188,683|  176491| 114,581 4600( . . 573| .  23399| 3188 14,335| . (758) 10,997 258472} 5758
A..2002 422,632 275041) 328317  283539| . 5378( . 807 47,019 . 8970 191791 . (39))........9.933| 264207 7538
82003 | 436,451 172,784)  542809| 251171\  7.865| 1,028 74145 9000| . 25816| . 398| 14,063 652,705) 9,867
(9..2004 | 562,083  184,917| 858740} 215230( 9767|  521|  102914|  5846|  34787) 487| . 20,864| 1161290 7151
10..2005 | 683,067 207,649| 1224708| 365155( 17,133) 834  153,030|  18065| . 87795| . 740| 31410 1,543.290| 35677
11. 2006 793,052) 194,714] 2,202,587 | 566,428 26,021 953 287,401 29,907 95,462 3971 71,521] 2,608,550 123,716
12. _ Totals 8,532,035 2,535,562 | 6,306,076 2,313,425 131,645 7,020 864,940] 110,611 332,704 (154) 192,666 11,200,936 236,824
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
. Prior 4 XXX | XXX | XXX | XXX | XXX XXX XXX L3728 158,818
21997 | 3,166,531| 496078 2670453 105339 84462 110408 | | 100.000f 200,008 19,527
(3...1998 | 3940179| 720510 3219669| . 117.971) 101.385) 122453 | | 100.000)  394,850| 26444
41999 | 3640232| 652773 2987459|  119462) 85206 . 130.967| | | .7 100.000) 324141} 26942
05,2000 | 3302173] 780,104 2,522,069 103841 94078} 107.285) . f ] 100.000) 275911} 2849
6...2001 |  2618152| 845502\ 1,772,650 83532 102.780|  76.683| | | ] 100.000f 219111} 39,361
7..2002 | 2,979,773|  1,130,738|  1,849,035| 81.025) 102575 . 71801| || 100.000) 192,369) 61,838
(82003 |  3,134503| 801777 2332726 . 69.710)  68477| 70144} || 100.000) 555305 . 97400
9..2004 |  3486359|  851719| 2634640 71.208) 65050 . 73456 | | ] 100.000 1,020676| 140,614
10,2005 | 3,709,742 - - 968 100.000) 1,304,971} 238319
11. 2006 4,273 277 927,748 3,345,529 73.535 70.370 74.464 100.000 2,234 497 374,053
12. _ Totals XXX XXX XXX XXX XXX XXX XXX 9,989,124 1,211,812
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 1E-COMMERCIAL MULTIPLE PERIL
($000 omitted)

Premiums Earned Loss and Loss Expense Payments 12
Y\Eir.s n 1 2 3 Loss Payments Defense and Cost Adjusting 10 1
ich ) Number of
. Containment Payments and Other Payments X
Premiums 4 5 6 7 8 9 Totall Claims
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
o Prior XXX XXX L XXX | 130491 5672 11.847) 3064} 862|517 289) 17,115) XXX
21997 | 628902|  100,762)  528,140| . 454480|  69467| . 72275| 6914 . 44405| 902| 14416) 493877\ 105,281
(31998 | 633539|  86090)|  547449|  433448|  59036| . 80387|  6210) .  43674|  189| 29948) 492,074 82454
41999 6111241 92,508)  518,616| 442669  80060| 74791} 5250 . 48313| 2968 12668) 477495 82,849
.5....2000 .....515697( . 82572
(6...2001 | 800816| 132477  668339| . 527446| 185159\  87516|  7.277| . 52951 . 10889 21312} 494,588| 77,209
7...2002 | 1,087272|  301656)| 785616| . 487459| 107,891\ 71312} 11338) 49456| 10330\ 30747} 478,668 . 67,690
(82003 | 12813421  357,141)  924201|  443373| 105399\ 61717} 9700 . 7015|5735 17,787} 4543711) ... 56,588
9., 2004 | 1357,286| 254989 1102297 | 441634  108418| 34232} 3424}  73318| 7517 . 12309) 429,825 . 85,309
10,2005 | 1,326512|  182128] 1744384|  570,604| 178,095  24576) 4351} . 73580| .  2035|  6036| 484219 . 52,249
11. 2006 1,466,136 , ,303, , , , , , , 289,145 76,848
12. _ Totals XXX XXX XXX 4,554,764 976,083 596,060 64,615 571,124 54,116 161,059] 4,627,134 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
. Prior L2y 4256 42,5041 11,401
2..1997 | 5812} 606 3256|702 243} (15)f . 1045 . 180f 1032} 100 .29 99%5) 228
(3...1998 L) 380 12,250 300
4. 1999 S 88 B3 26Ty 319
.5....2000 S8y 870)  21462) 326
(6...2001 L. 136039200 51,763) 540
A....2002 o....3260 3363 74910) 946
(82003 | 49384  10229) 37,908} 2641 1808 108f 21736 . 1206(  68%5| 1430 42101 103,404| 1,311
9. 2004 .48 64321  270360| 1,836
10,2005 Lnmy 8854 305695) 3452
11. 2006 ; , , ; , , , , 1,499 13,067 572,970 38,371
12. _ Totals 869,397 234,471 616,694] 181,908 34,426 16,991 349,656 29,229 90,037 10,571 46,164 | 1,487,040 59,024
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
. Prior 4 XXX | XXX | . XXX | XXX | XXX | ... XXX f XXX |......24123) 18,381
2..1997 | 582)548| 78,716 503832 92629| 78121} 98397 .l ... 100.000f 7,760 2195
(3...1998 | 571.821|  67197| 504324} 90.211) 78.084) 92123) .l 100.000f 8811} 3439
41999 | 593613| 94351  499262) 97135 101.892) 96.268) || 100.000) 15,750 . 6,017
(5,200 | 645819 108,660 537,159\ 95.245| 99739 94385\ | |0 100000} 12636| 8826
6,201 | 767579| . 221228| 546351} 95850| 166.094) 81748 || 100.000) 44232\ 1531
1...2002 | 689628) 136,050| 553,578 63427 45101 70464) b 100.000) . 51212] 23698
(82003 | 692936) 135,161 857,775) 54079 . 37.845| . 60352 || 0 100.000)  74422] 28982
(9..2004 | 843521} 143,336)  700185) 62148\ . 56213) 63521 || 100.000) 192,210 78,150
10..2005 | 1,206473| 416499 789,974)  90.951|  228685) 69.031| | . | . 100.000) 206,661 . 99,034
11. 2006 957,398 95,283 862,115 65.301 58.533 66.146 100.000 431,895 141,075
12. _ Totals XXX XXX XXX XXX XXX XXX XXX 1,069,712 417,328
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 1F-SECTION 1

MEDICAL MALPRACTICE-OCCURRENCE
($000 omitted)

Premiums Earned Loss and Loss Expense Payments 12
Y\Eir.s n 1 2 3 Loss Payments Defense and Cost Adjusting 10 1
ich ) Number of
Premiums Containment Payments and Other Payments Total Claims
4 5 6 7 8 9 .
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
. Prior 4 XXX | XXX | XXX o9 (N R TR FUUREURTOTI FUUUTREURRPIT ISR 101 XXX
2..0997 81 81 198 By 180 s 492
31998 18 (S1 RN FUURTURTION IURUURTUORE -3 FSUUURRTRITY ST (P D Y R 18] ......520
A 1999 Al 4l 4
5..20000 | ATl a6 (N U 04 1720 .8
62001 2886 @ TV e e
2002 1 185 1
82003 oo T
92004
102005 | S S a2 T
11. 2006 4 4
12. _ Totals XXX XXX XXX 219 (5) 31 829 1,084 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
o Prior o884 3000 7B (M By 103) .26
20997 BT M2
31998
41999 188 194
8.20000 9T T
62000 e
20020 e
82003 e
92004 e
102005 | BB
11. 2006
12. _ Totals 669 300 44 23 23 (13) 13 413 26
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
. Prior 4 XXX | XXX | .. XXX | XXX | XXX XXX | XXX 9 12
21997 365 | 365) 76047 ) 78047 100.000f 371 (13)
(3.1998 M8 M) 8822y 88T 1000000 L
41999 198) 198) 100.000) 18 .6
(520000 288 (D) 269 570213 ) 5723400 || 1000000 97|
62001 203 (4))......297) 10464200 ) 10807140 1000000
A..2002 A 185 185 1000000
82003 1 1000000
92004 1000000
102005 |22 400000 400000 100000 )0
11. 2006 100.000
12. _ Totals XXX XXX XXX XXX XXX XXX XXX 413
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 1F-SECTION 2
MEDICAL MALPRACTICE-CLAIMS-MADE

($000 omitted)
Premiums Earned Loss and Loss Expense Payments 12
Y\mr.s n 1 2 3 Loss Payments Defense and Cost Adjusting 10 1
ich ) Number of
Premiums Containment Payments and Other Payments Total Claims
4 5 6 7 8 9 .
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
. Prior 4 XXX | XXX | XXX ol XXX
20997
31998 4
A 1999
8.20000
62000
020020
82003
92004
102005 |
11. 2006
12. _ Totals XXX XXX XXX XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
A Prior
20997 e
31998 e
A 1999
8.20000 e
62000 1 A oyl IEUUUURUE FEUREUREUNY FRURTURINY IEUURUURTURTUTY IUURURRRURITY SRR
e e e e NONE - this
82003 e T T T
92004 e
102005 |
11. 2006
12. _ Totals
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
A Prior 4 XXX | XXX | XXX | XXX XXX | XXX f XXX ol
220997 1000000
J31998 1000000
CA999 1000000
28020000 1000000
S6.2000 TAARIFE™ 1000000
02002 N ON AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 1000000
28203 e RN R 1000000
292004 1000000 L
102005 1 1000000 L
11. 2006 100.000
12. Totals XXX XXX XXX XXX XXX XXX XXX
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 1G-SPECIAL LIABILITY (OCEAN, MARINE,

AIRCRAFT(ALL PERILS), BOILER AND MACHINERY)
($000 omitted)

Premiums Earned Loss and Loss Expense Payments 12
Y\Eir.s n 1 2 3 Loss Payments Defense and Cost Adjusting 10 1
ich ) Number of
. Containment Payments and Other Payments X
Premiums 4 5 6 7 8 9 Totall Claims
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
. Prior 4 XXX | XXX | XXX | 432\ 8T %) 9 o2 481 XXX
2..1997 1 99689| 35357  64332| 63950 15127 6142 14091 16911 1w 45411 55070} XXX
3..1998 | 101,409)  36074| . 65335 72393 18976 5344} 15381 2779} 312f 2,588)  59690( XXX
401999 1 99328| 35787 | 63541 77,089] 14,357 5032 19921 1426|222 3668| 67376 XXX
5..2000 | 106,910} 37948 . 68962 52802) . ° 18682) . 5346) . 211} 891 1210 2570} 38128} XXX
6,201 | 110872} 83101)  57.771| 110375) a1 10153 2457 | 879| 101 ....3688 )  73529] XXX
T..2002 | 253,509) 110618) 142,891 52891} 10,347 . 5600 13218 e 47081 46,985| XXX
8...2003 | 200858 71539 129.319( 52,889 13,523 3551|592\ 4801 A R 47621 42,664| XXX
92004 157,168) 66782| 90386| . 47.021) 9398 . 2503| 587| 1720 (184y 0 989) 40845| XXX
10..2005 | 187,968| 61488| 126,480( 38917) 19,8601 821 391 6893 . (8% . . . 480 ... 20235| XXX
11. 2006 139,816 43,523 96,293 28,449 7,009 882 193 3,068 (14) 236 25,211 XXX
12. _ Totals XXX XXX XXX 597,208 172,427 45470 12,190 12,993 843 28,230 470,211 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
o Prior 23310 177). . 3268] 588| 1Moy )83 32y B 421 5201 104
2..1997 846 19) 186 1820 58 mry (52 I 2 T 1,106 17
(3..1998 11820 1840 223 2T 7). 68 S 2 13100 7
41999 | 3743) 195 678) M4l 88 1330 491 3 e 4322\ 20
5..2000 | 40720  6848)  2019f &77( 7@ 11821 207 M2 8 81 59%9| .28
6..2001 | 58250 . 48922 5894 827\ . 376\ . 64] 19,006 17423 24| 67| . 819 16547 . 26
A..2002 10230 . 2229) 3713 48| 122 2) 3304 564|  219) ary 102) 14001 43
82003 | 10,89 | 19770 4014 1576 88} 18] .. 4037 7AYo 20Ty 193 (CXN I 18,709 46
9. 2004 12751 3617) 6954 1945 20 43351 17460 299 M8 218 16,935) .51
10,2005 | 27836) 17,754  18911| 11874 831 413980 1,730 936 84 431 199801 .9
11. 2006 29,914 8,427 3,578 169 27 9,490 2,448 1,239 129 551 32,329 276
12. _ Totals 161,751 84,089 21,339 1,022 116 46,077 25,019 3,187 741 1,971 133,599 716
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
. Prior 4 XXX | XXX | . XXX | XXX | XXX | XXX f XXX . 48641 427
2.1997 729441 16,768  86,176) 73172 47425\ 8r32) 100.000f 975} 131
(3...1998 | 82083  21083| 61000} 80.943| 58444 93365 | . ... 100.000) 12040 9%
41999 88187 16,489 71,698) 88784 46.075| 1M2837) 100.000) 41524 170
(5...2000 . 66441)  22347] 44004)  62147|  58.888) . 63.940( {0 100000} 4866 1,103
6...2001 | 204657| 114,581) 90,076 184.589|  215.779) 185.019) 100.000) 14895) 1,852
A..2002 | 762921 15,206  61,086) 30.004| 13.746 427500 100.000) 11.069) 2932
82003 | 77132) 18,7591 58,373| . 38401| 26222 451391 100.000) 12257 3452
92004 | 75067 17,2771 87,780) 47.756|  25871f 639260 [ | 100.000) 14143) 2792
10,2005 | . 91857| 51642 402151 48.868| 83.987( 31796 ... 100.000) 16819) . 37161
11. 2006 79,337 21,797 57,540 56.744 50.082 59.755 100.000 24,035 8,294
12. _ Totals XXX XXX XXX XXX XXX XXX XXX 109,189 24,410
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 1H-SECTION 1
OTHER LIABILITY-OCCURRENCE

($000 omitted)
Premiums Earned Loss and Loss Expense Payments 12
Y\Eir.s n 1 2 3 Loss Payments Defense and Cost Adjusting 10 1
ich ) Number of
Premiums Containment Payments and Other Payments Total Claims
4 5 6 7 8 9 .
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
o Prior XXX L XXX | XXX | 212885] 125,068\ 147,197) 53059 . 4194  10802| 3573) 175017) XXX
21997 | A77,555|  79.883) 397,702 401303  50905| . 87926) 10287 51778 . 1365| . 4729) 478450 104,283
(3...1998 ... 959,065) 116,981
4. 1999 .....606,680) 112,609
.5....2000 ...522,450( . 97,980
6...2001 | 574459| ~ 150,057|  424.402|  417253|  117,646|  76969| 20387 . 66412| 3507 805 419,094 296,394
A....2002 .....385,742( 71,204
(82003 LLL2a2201 55,690
09,2004 | 1,164396|  533995| 630401 . 160534| 61624\ 21483 4972} 64786| . 6735| 432) 173472) 53376
10,2005 | , , ; ; ; .....85082 45,367
11. 2006 1,123,653 340,949 782,704 11,093 581 2,416 325 38,771 936 974 50,438 43,678
12. _ Totals XXX XXX XXX 3,519,169 887,290 756,956 152,953 506,735 44,836 19,685| 3,697,781 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
1. Prior 893200} 131377)  887,537) ~625660(  31,843]  30272|  805761| 393385 31689 48| . . 6736 1169288) 14,962
2..1997 | 28862) 697 4679( . 2809| L e41)  7028) 0 3782) 19310 3] 8] 35669 235
(3...1998 | 40828) 3204 16,392 15627| 18311 . 836) . 6369| 12300 2990 7| 182 47806] .. . 3%4
41999 | 38386 7449  22182|  20480( 17811 582)  9409]  5961(  3338| 1/ 198 406091 453
5...2000 | 56963 12871 15,977 13799)  3918] 4856( . 7343)  (1,008)) . 3745| . 21} 221} 57,407 669
6..2001 | 101,522)  54,826| 42,865| 35025 8702|6370} 15480 5161} 3988 a4 49| 71131 869
A..2002 108,113 50,020|  96,765( . 75807| . 10049\ 716} 11,259 (3,703)) 6445) 96| . 356  10339%5| 1,252
(82003 | 97646| . 37,794|  178596| 138,345\ 5324} 1,568 31692 18834 9039|  279| 408| . 128477\ 1,99
9..2004 | 101,137]  30,832| 289,875| 197173| 5740) 1,727 34.834| 20999 16,274\ 388 1,845) 196,741} 3,006
10,2005 | 147,387)  43,266|  355344) 181,059\ 3893|  954|  73839| 23415 42640| 850 1,108)  373859) 3,787
11. 2006 89,231 11,599 579,992| 214,546 1,812 150 103,343 23,545 41,051 676 1,187 564,913 10,318
12. _ Totals 1,403,265) 383,935] 2,490,204 1,520,330 76,104 54,772| 1,106,357 491,601 163,130 2,127 12,755| 2,786,295 37,901
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
. Prior 4 XXX | XXX | . XXX | XXX | XXX | XXX f XXX | 723700 445,588
2..1997 | 584608 70489 514119} 122417\ 88273) 129272} 100.000f . 30025) 5644
(3...1998 | 703056| . 96,185| 606871} 128.921|  91.026) 138.029) b 100.000f . 38389) 9417
41999 | 759,099} 111,810)  647,289) 132650( 124.196) 134228) 100.000f 32639) 7970
05,2000 | 727,0101 147,153 579.857( 135.485| 133.584) 1389760 100.000) 462700 11137
6...2001 | 733191| 242966 490225 127632 161.916) 185100 100000} 54,536} 16,595
A...2002 | 750,774|  261637| 489137} 107.434| 113683) 104.365) 100.000)  79,081) . 24344
(82003 | 726744| 358976  367,768) . 86.829| . 99.021) .  77513) ol 100.000) 100103) . 25374
9..2004 | 694663 324450\ 370213 59.689| 60789 . . 88727 . | ... 100.000) 163,007| . 33734
10,2005 | 761,090| 302149\ 458941 67198 68247 66525) {0 100.000) 278406] . 95453
11. 2006 867,709 252,358 615,351 77.222 74.016 78.619 100.000 443,078 121,835
12. _ Totals XXX XXX XXX XXX XXX XXX XXX 1,989,204 797,091
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 1H-SECTION 2
OTHER LIABILITY-CLAIMS-MADE

($000 omitted)
Premiums Earned Loss and Loss Expense Payments 12
Y\Eir.s n 1 2 3 Loss Payments Defense and Cost Adjusting 10 1
ich ) Number of
Premiums Containment Payments and Other Payments Total Claims
4 5 6 7 8 9 .
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
. Prior 4 XXX | XXX | XXX |.....27300 2167 1700 87 14871 oo 2182 XXX
2..1997 | 33770} 8480)  25290f . 6333| 5576/ 13517 . 8880) . . 504 a4 1,989 . 5784 164
(3...1998 | 30634} 11,084 19,5501 19.673| 15261 40021 290 12600 232100 340
41999 329341 15,952 16,982 68463 46,7701 11,785) 5790} 18981 @39 41 ... 29625 1,150
5...2000 | . 52151(  31181) 20970} 53231| 32158 .  6264| 18981 969 (19 16 26427} 1,825
6,201 | 112,399)  82699| ~ 29700) 115168|  88204|  25529| 1917 2138 229 568| 35282| 454
T..2002 | 215,860} 126,623| 89237  242213| 195919) 30,763} 19703 2381 13770 398 58358 . 984
82003 | 440723| 325166 115857 . 32313 40630| 22265\  3862| 2815 19321 488 11,369 1,129
(9..2004 | 313460|  214327| 99133} 29686| .  20028| 29880} . 11,836 6775 (1,018)] . 314 35495 4,560
10..2005 | 376371| 209566 166805 16112 122841 11,992 5283 4208 44| 185) 14,406 3968
11. 2006 406,407 234,625 171,782 3,490 1,497 3,949 1,990 3,202 (70 26 7,224 3,493
12. _ Totals XXX XXX XXX 589,412 446,759 160,206 78,686 27,720 2,531 4,088 249,362 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
o Prior 14291} 4853|4894 19| . 1446) 1447|1379 469\ 2 15224\ 29
4. 1999 329 7)o 41531 17
.5....2000 L989) a9 ] 88ed 46
(6...2001 RIS -1 I 479\ 2 n2Ts 110
A....2002 @I s 15,406 312
(82003 ...56833|  2354( 66 | . 51645) 560
9. 2004 ....9860 35811 183 ). 69272) 1,019
10,2005 ; , ; ; 7891 15,8471 4546| . 318) ) 91882) 1,789
11. 2006 12,661 9,287 210,036] 129,200 11,594 5418 40,985 24,189 6,302 524 112,960 3,000
12. _ Totals 188,151 115,079 552,981 340,036 94,862 51,586 100,500 57,477 18,415 1,102 389,629 6,898
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
. Prior 4 XXX | XXX | XXX | XXX | XXX | XXX f XXX 14313 M
21997 | 38847|  25786| 13,061 115.034|  304.080) . 51645\ || 100000} 2981} 4,296
(3...1998 | 36955| 7747 29208} 120634|  69.894) 149402} b 100.000) . 5609) . . 389
41999 | 90836| 57,058)|  33778| . 275812  357.686| 198.805) b 100000} 3699} . 454
(5...2000 92193} 56,902 35291 . 176.781| 182489) 168293) 100000} 78781 1,286
6,201 | 168,807) 126,247) 42,5601 150.185( 152.658) 1433000 100.000) . 5281} 1,997
7...2002 | 309074| 235310 73764} 143.183( 185.835) . 82661) || 100000 . 9285 6121
82003 | 192,056) 129,042]  63014) 43.782| 39.962f  54831) | 100000} 38120 13,525
9. 2004 | 247613} 142,846 104767) 78993|  66.649| 105683) 100.000) 47,029| 22,243
10..2005 | 236348} 130,390) 105,958 62797 . 62219) 63522 | ... ... .0 100.000) 67912] 23640
11. 2006 292,219 172,035 120,184 71.903 73.323 69.963 100.000 84,210 28,750
12. _ Totals XXX XXX XXX XXX XXX XXX XXX 286,017 103,612
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 11
SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND
MARINE, EARTHQUAKE, BURGLARY AND THEFT)

($000 omitted)
Premiums Earned Loss and Loss Expense Payments 12
vearsin 1 2 3 Loss Payments Defense and Cost Adjusting 10 11
Which . Number of
. Containment Payments and Other Payments :
Premiums 4 5 6 7 8 9 Total Claims
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation | 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received | -7+8-9) | Assumed
A Prior XXX ] XXX | XXX | 39863)  25428|  5559) 2007( 1200 807 2835) 17,988 XXX
(22005 | 853727|  247,09) 606,631 .  850,002| 472434\ 12751 3961 15807 . 28] 3425) 402,142| XXX
3. 2006 1,335,194 417,874 917,320 460,414 71,567 2,903 189 8,279 89 2,425 399,751 XXX
4.  Totals XXX XXX XXX 1,350,279 569,429 21,213 6,247 24,207 142 8,685 819,881 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
. Prior 4 40417)  18037| 35007 12332 1453| 685 . 7252|  3142) 10487 174|635  60246| 73
22005 | 98428  36224)  27.282|  28163| 15191 438 13,533| 5373 | . (5843)] 8| 94| 64637  (89)
3. 2006 121,683 30,470 60,491 1,924 287 133 12,797 650 3,630 201 1,723 165,510 2,260
4.  Totals 260,528 84,731 122,780 42,419 3,259 1,256 33,582 9,165 8,274 459 3,342 290,393 2,244
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
. Prior 4 XXX | XXX | . XXX | XXX | XXX | XXX f XXX | 45085 15,191
(22005 | 1,013479| 546,700 466,779} 1M8.712| 221250) 789460 || 100.000f 61323} 3314
3. 2006 670,484 105,223 565,261 50.216 25.181 61.621 100.000 149,780 15,730
4.  Totals XXX XXX XXX XXX XXX XXX XXX 256,158 34,235
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Annual Statement for the year 2006 of the

($000 omitted)
Premiums Earned Loss and Loss Expense Payments 12
Years in —
Which 1 2 3 Loss Payments Deffanse and Cost Adjusting 10 1 Number of
. Containment Payments and Other Payments :
Premiums 4 5 6 7 8 9 Total Claims
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
A Prior XXX .. XXX | XXX | (1871)) 6154 1418 (1,003)) 6786 . (33 144200 (4785) XXX
(22005 |  1964326|  282008)| 1682318| 1019614| 140,383/ 42631 992} 244395 26378| 286,083 1,100519| 1,038,089
3. 2006 1,956,851 473,247] 1,483,604 982,004 236,135 1,867 582 193,584 57,656 182,868 883,082 875,786
4.  Totals XXX XXX XXX 1,993,747 382,672 7,548 571 444,765 84,001 483,371] 1,978,816 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
13 1 15 16 17 18 19 2 Total | Outstand-
Salvage Net Losses ing -
Direct Direct Direct Direct Direct and and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
o Prior 95 97 (3677) 1986 7). 3870) 313 3244 () P 19,297} 1,542 9,150
2..2005 | 590} 31} (7.858)) 3050 .. 7). ... ... .2%72| . 67| . 5767| 3] 16,354 (3,363)] 12,529
3. 2006 9,682 171 (4,684) 15,961 47 1 7,762 (3,364) 33,970 51 104,308 33,957 73,779
4.  Totals 10,367 579 (16,219 20,597 61 1 13,804 (2,374) 42,981 55 139,959 32,136 95,458
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
. Prior 4 XXX | XXX | . XXX | . XXX | XXX | XXX f XXX |....... (52685 6807
(22005 |  1,268950| 171,794] 1,097,156| 64.600( . 60918) . 65217| || ... 100.000f . (10,629) . 7266
3. 2006 1,224,232 307,193 917,039 62.561 64.912 61.812 100.000 (11,134) 45,091
4.  Totals XXX XXX XXX XXX XXX XXX XXX (27,028) 59,164
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Annual Statement for the year 2006 of the _Liberty Mutual Insurance Company and its Affiliated Property and Casualty Insurers

($000 omitted)
Premiums Earned Loss and Loss Expense Payments 12
Years in —
Which 1 2 3 Loss Payments Deffanse and Cost Adjusting and 10 1 Number of
. Containment Payments Other Payments :
Premiums 4 5 6 7 8 9 Total Claims
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
A Prior XXX XXX | XXX |98 (83 41491 10061 73| 31033825 XXX
2...2005 | 225%21|  37.047| 187,574 120,310} 40333| 2363|033} 17,798 (A . 100,106) XXX
3. 2006 207,107 (16,585) 223,692 6,722 35 622 1 5,179 26 12,487 XXX
4.  Totals XXX XXX XXX 126,934 40,015 7,134 1,040 22,904 (1) 413 115,918 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
13 14 15 16 17 18 19 20 Total | Outstand-
Salvage Net Losses ing -
Direct Direct Direct Direct Direct and and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
. Prior A 1215) 2472)  36719]  9360| 1131 64)  6602) 15190 3596 | TT2) 46,748 199
2...2005 | 7,713} 5880) 12,797 3093 1209 .8182) 16240 2145 )39 20573 49
3. 2006 8,018 1 55,817 6,336 57 6 7,856 1,113 2,199 102 66,491 56
4. Totals 27,846 8,023 105,333 18,789 1,200 79 22,640 4,256 7,940 913 133,812 304
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
. Prior 4 XXX | XXX | XXX | XXX | XXX | XXX f XXX |.......31002) 9746
22005 1713200 50641 120679 75.966| 133.452) BA33TI 100000} 11.867) . 8708
3. 2006 86,470 7,492 78,978 41.751 (45.173) 35.307 100.000 57,498 8,993
4.  Totals XXX XXX XXX XXX XXX XXX XXX 106,367 27,445
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 1L

OTHER (INCLUDING CREDIT, ACCIDENT AND HEALTH)

($000 omitted)
Premiums Earned Loss and Loss Expense Payments 12
Years in —
Which 1 2 3 Loss Payments Deffanse and Cost Adjusting 10 1 Number of
. Containment Payments and Other Payments :
Premiums 4 5 6 7 8 9 Total Claims
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
A Prior XXX .. XXX | XXX 2822y 98| 3T 1,586 XXX
2..2005 | 187 81 144\ 666 848 | 3T 9 XXX
3. 2006 382 104 278 322 17 28 27 360 XXX
4.  Totals XXX XXX XXX 3,510 1,638 65 64 2,001 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
. Prior 189420 6674) 4444 43| 1400 128) | 8BS
2...2005 T () I
3. 2006 17 1 299 100 415 642
4.  Totals 8,960 6,675 4,743 423 140 228 6,973 642
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
. Prior 4 XXX | XXX | XXX | XXX | XXX | XXX f XXX |.......6289 268
2..2005 | 7041 648| 56| 376471 1506977 . 38889) | . 100000} (N I
3. 2006 793 18 775 207.592 17.308 278.777 100.000 315 100
4.  Totals XXX XXX XXX XXX XXX XXX XXX 6,605 368
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 1M-INTERNATIONAL
($000 omitted)

Premiums Earned Loss and Loss Expense Payments 12
Y\mr.s n 1 2 3 Loss Payments Defense and Cost Adjusting 10 1
ich ) Number of
. Containment Payments and Other Payments X
Premiums 4 5 6 7 8 9 Totall Claims
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
. Prior 4 XXX | XXX | XXX ol XXX
20997 XXX
301998 XXX
A 1999 XXX
820000 XXX
62000 A NI XXX
2002 NONE AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA XXX
82003 e R T R XXX
92004 XXX
102005 | XXX
11. 2006 XXX
12. _ Totals XXX XXX XXX XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
A Prior
20997 e
31998 e
A 1999
8.20000 e
62000 1 A oyl IEUUUURUE FEUREUREUNY FRURTURINY IEUURUURTURTUTY IUURURRRURITY SRR
e e e e NONE - this
82003 e T T T
92004 e
102005 |
11. 2006
12. _ Totals
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
A Prior 4 XXX | XXX | XXX | XXX | XXX | XXX XXX ol
220997 1000000
S301998 1000000
CA999 1000000
2820000 1000000
S6.2000 1AARIFE™ 1000000
02002 N ON [ AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 1000000
28203 e RS R - 1000000
292004 1 1000000 L
102005 1 1000000 L
11. 2006 100.000
12. Totals XXX XXX XXX XXX XXX XXX XXX
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 1N-REINSURANCE

Nonproportional Assumed Property

($000 omitted)
Premiums Earned Loss and Loss Expense Payments 12
Y\Eir.s n 1 2 3 Loss Payments Defense and Cost Adjusting 10 1
ich ) Number of
Premiums Containment Payments and Other Payments Total Claims
4 5 6 7 8 9 .
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
. Prior 4 XXX | XXX | XXX | 1087 Y 2 10891 XXX
2..1997 51047 710 43937| . 37.296| 9997\ 61} || 21360) XXX
(3..1998 | 72597 12,3641 60233| 86032|  30247( 454 ] 86,239 XXX
41999 852291 10,933 742%| 104,593)  21,935) 22920 | 84950 XXX
5..2000 | 45932)  6009] ~  39923| ~  31652| 343} 57| 8Tee | XXX
6..2001 | 61402} 403311 21,071 140,800)  102627| 48| ] 3888 XXX
7..2002 | 85022) 16,000 48923 19201 2 19,314] XXX
82003 | 102,367) 16,754 85613 16,659 40 55 16,674| XXX
9. 2004 45909| 59991 39910| 36883 10,0001 1820 ] 21045 XXX
10,2005 | 417961 16,3501 25446\ 87541 38354 0} 493371 XXX
11. 2006 69,086 7,733 61,353 3,931 1 3,932 XXX
12. _ Totals XXX XXX XXX 565,765 213,543 4,065 356,287 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
. Prior A 1,359 94200 8000 | o] 2280 XXX
2.0997 0 960) o STs 1,535] XXX
3..1998 12040 228f 2430 o 1,310 XXX
41999 26100 849 2460 a1 2080 XXX
5..2000 | 4mar 612680 2 49431 XXX
6,201 | 14889 ) 89 BT 15,115) XXX
82003 | 2019 ) 9T 1O37 | 4050 10,598 XXX
92004 2020 ) 12820 190 13,082) XXX
102005 | 36388 . 2147| 20692 () I N R M2y ] 85026 XXX
11. 2006 2452 9,885 178 1,226 13,741] XXX
12. _ Totals 83,720 12,705 55,657 1,556 1,097 1,226 127,439] XXX
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
. Prior 4 XXX | XXX | XXX | XXX | XXX | XXX f XXX |22 1
21997 38892| 9997  28895| . 76.189) 140605) 65765 || 100.000) 18350
(3...1998 | 88024|  30475| 57,549} 121.250(  246482) 955441 || 100.000) 13090 1
41999 109,784|  22,784|  87,000) 128.811|  208.397) 7099y 100.000f 2007} 43
(52000 373y 404 36,709|  80.800| . 6723} 91980\ .l 100000} 49211 22
6,201 | 156,323) 102627)  53696| . 254.589|  254462) 254834 | |0 100.000) 15,078} 37
A.020020 278y 2018 41698 884200 ol 100.000f 77000 .99
(82003 | 28849) 1977 21212} 28482|  9413)  31855| .l | 100.000) 10193} 405
9..2004 | 50127) 10,000( . 401271 109.188( 166.694) 100.544) b 100.000) 12,883) 199
10..2005 | 144,883) 40,5201 . 104,363| . 346.643|  247.829) 40435) 100.000f 54914} 112
11. 2006 17,673 17,673 25.581 28.805 100.000 12,337 1,404
12. _ Totals XXX XXX XXX XXX XXX XXX XXX 125,116 2,323
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 10-REINSURANCE

Nonproportional Assumed Liability
($000 omitted)

Premiums Earned Loss and Loss Expense Payments 12
Y\Eir.s n 1 2 3 Loss Payments Defense and Cost Adjusting 10 1
ich ) Number of
. Containment Payments and Other Payments X
Premiums 4 5 6 7 8 9 Totall Claims
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
. Prior 4 XXX | XXX | XXX ... .825872) 16,465| 14441 14291 38 b | 6864401 XXX
2..0997 4332 43320 22011 22022 XXX
3..1998 8724 (). 8725 1879 B 15,933] XXX
41999 19030 . O 19,035 425011 105 43,552| XXX
5. 2000 | 37,346| 76)  37.270| 71043 | 40261 b ] 75069 XXX
6,201 | 64620} 27441  37179| 55258 | 19020 8160 XXX
T..2002 | 77448) 1,011 . 76437| . 58806| | 14560 | 80262 XXX
82003 | 137,963 (92 138,055( 21229} ) 0382) (4692 . . ... || .. 26303 XXX
9..2004 | 86558 26|  86532| 10051 183 10214) XXX
10,2005 | . 55647( 200 . .85627| . 2736| ... . | .20 ) 2788 XXX
11. 2006 55,251 2 55,249 82 4 86 XXX
12. _ Totals XXX XXX XXX 382,085 16,465 10,598 (3,263) 318 379,799 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
. Prior | 310,492)  215018| 476,257 436,739\ . 2288|  2288| 1741 167 2084 137,196) XXX
20997 A8 3 o T30 XXX
41999 6444 B3 Mo 8412 XXX
(5..2000 | 15689) ) 82370 | 4200 19,346 XXX
(6...2001 s ] 10,998 XXX
T..2002 | 30881} ) 24699 | 439 ] 98 T19 XXX
(82003 LB ] 38381 XXX
(9..2004 | 1548} ) 21884 18724 ] 38104 XXX
10,2005 | 5075) ) 396100 19501 46,635 XXX
11. 2006 , 1,473 2,099 31,990] XXX
12. _ Totals 455,247] 215,018 638,210] 436,739 2,288 2,288 9,057 1,671 4,233 453319] XXX
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
. Prior 4 XXX | XXX | XXX | XXX | XXX | XXX f XXX | 134992) 2204
2..1997 22782y | 22782) 5282081 o )..825208) ol 100.000f 7290 1
3.1998 1 24rAt) | 24741283597 2838640 100.000f . 8750 . .. .98
41999 1 51964) | 51964)  273064) . .272992) ol 100.000f 8297} 115
52000 | e4as) L 94415 252812\ ) 288327\ 100000} 189260 420
6,201 | 128158) ] 128,158) 198.326( | 344705) 100000} 70654) 344
A..2002 15881 ] 115,881) 149753\ 117340 100.000) 55280} 439
82003 | 59992| (4692)| . 64684} 434841 5100.000( 468541 | 100000} 37.737) . . 644
92004 45318 | 453181 52366\ ) 82371) 100.000) 33282 1,872
10,2005 | 49393 ... 49,393| . 88761| ) 88793 100.000) 44685) 1,950
11. 2006 32,076 32,076 58.055 58.057 100.000 28,418 3,572
12. _ Totals XXX XXX XXX XXX XXX XXX XXX 441,700 11,619
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 1P-REINSURANCE

Nonproportional Assumed Financial Lines
($000 omitted)

Premiums Earned Loss and Loss Expense Payments 12
Y\Eir.s n 1 2 3 Loss Payments Defense and Cost Adjusting 10 1
ich ) Number of
. Containment Payments and Other Payments X
Premiums 4 5 6 7 8 9 Totall Claims
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
. Prior 4 XXX | XXX | XXX f 08868888 XXX
20997 XXX
301998 XXX
A 1999 XXX
8.20000 XXX
62000 XXX
2002 OO XXX
82003 19 O XXX
92004 XXX
102005 | XXX
11. 2006 XXX
12. _ Totals XXX XXX XXX 586 586 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
e Prior 3889 A\ ] T8 XXX
20997 XXX
31998 XXX
A 1999 L XXX
8.20000 e XXX
620010 e XXX
20020 e XXX
82003 e XXX
92004 e XXX
102005 | XXX
11. 2006 XXX
12. _ Totals 3,689 43 3732] XXX
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
A Prior 4 XXX | XXX | XXX | XXX | XXX | XXX XXX |........3889) 43
220997 1000000
S301998 1000000
CA999 1000000
2820000 1000000
S6.2000 1000000
020020 1000000
282003 1 1000000
292004 1 1000000 L
102005 1 1000000 L
11. 2006 100.000
12. Totals XXX XXX XXX XXX XXX XXX XXX 3,689 43
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 1R-SECTION 1
PRODUCTS LIABILITY-OCCURRENCE

($000 omitted)
Premiums Earned Loss and Loss Expense Payments 12
Y\Eir.s n 1 2 3 Loss Payments Defense and Cost Adjusting 10 1
ich ) Number of
Premiums Containment Payments and Other Payments Total Claims
4 5 6 7 8 9 .
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
. Prior 4 XXX | XXX | XXX | 45,572| 27038| 94191} 58133} . 2593) .  2599| . 804 54586 XXX
2..1997 113.294)  5041) 108253( 78227} 12,236 47639 5103) 10,0781 1,180 . 607 114425) 36,297
(3...1998 | 88450 7505 ~ 80945| 52257 10,069 35971} 1,585( 8305} 1,036 1236 . 83843) 46,297
41999 1 93049) 72541 85795| 50454 11,574| . 39,446) 6244 6687 . 817| 539  77,952| 13,585
5..2000 | 85280| 10,846 74434\ 34402) 11,389 23424  33%8| 83%6| 1253 1,367 50,142} 23,431
6,201 | 99417 12439 86978 29641) 11,891 25440 4767 4515( 887|811 42,3511 9,571
T..2002 ) 97,106| 71841 89,922 13516 . 6024{ 19450 419 4ran| ey 380) 27102} 19,649
82003 | 123140} 39301 . 83839 11,308 13,549 15,344 7837 4766( 264|518 9778} 45,510
92004 127,633) 126,747) 886 8185 47,5401 6,086| 23438} 15,568 690} 208 (41,829)] . 29,154
10..2005 | 132213)  88226| 43987| . 2957|  35095( . 2117} 18847 12436 79} 46| . (36511) 7,353
11. 2006 155,596 18,762 136,834 979 492 301 68 7,290 90 15 7,920 4,830
12. _ Totals XXX XXX XXX 324,498 186,897 309,104 133,599 85,335 8,682 6,531 389,759 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
. Prior 1 221,342) 166,663 166,744) 52,153 |  175488) 173,085( . 175977|  46686( 17864 1| 16,331} . 318,857| 88,170
2...1997 822 13,585) 212
(3...1998 L2 15,3%| 172
41999 21900 106) 20190 1247 1170|140 5024} 222 681 | 163) 9339 107
5..2000 | 4965 1414} 2685 268\ 1831} 472| 4654| 493|704} AL 400 11891 152
(6...2001 L6t 21304) 202
A....2002 o........9800 25997} 253
(82003 L. 898 40677) 234
9..2004 | A1442) 11100 34495} 26| 663) | . 14827| 254 780 17| 1,330) 61800} . 29
10,2005 | 10767) . 1128) 38939} 52| 381 | . 20248| 3719|2712y 24| 14000 71464 372
11. 2006 , , , , , 2,110 113,264 1,000
12. _ Totals 287,020] 178,024 375,899 60,703 185,610] 174,053 286,452 50,644 32,133 116 24,190 703,574 91,170
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
. Prior 4 XXX | XXX | XXX | XXX | XXX | XXX XXX | 169,270} 149,587
2,197 148,393|  20383|  128,010) 130.880( 404.344| 8251 100.000f . 8327 8258
3..1998 | 113,042} 13,803 99,239 127.803( 183.917) 1226010 100.000) 47681 10,628
41999 107,641} 20350| 87291} 115682 280.535) 101744) 100.000f 2856 6483
(5...2000 | 80721) 18688(  62033) . 94654\ 172308) 833401 100000} . 5968| . 5923
6..2001 | 82560| 18905(  63655) ~  83.044| 191.882) 73485\ 100.000) 14,849) 6455
A..2002 | 68,091} 14,9921 83,009}  70.120| 208686 . 59080\ . . | ... ... 100.000) 18125) 1872
82003 | 75391| 24936|  50455) . 61224) 63449 60.181) {0 100000} 29212} 11,465
09,2004 | 93046| 73075 19971 72901 57.654) 2254063 | .. | 100.000) 4480101 16,999
10,2005 | . 90,557| . 55604 ~ 34953 68493 63025 . 79462) | | ... 100.000) 48,526| 22938
11. 2006 126,838 5,654 121,184 81.518 30.135 88.563 100.000 80,490 32,774
12. _ Totals XXX XXX XXX XXX XXX XXX XXX 424,192 279,382
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 1R-SECTION 2

PRODUCTS LIABILITY-CLAIMS-MADE
($000 omitted)

Premiums Earned Loss and Loss Expense Payments 12
Y\Eir.s n 1 2 3 Loss Payments Defense and Cost Adjusting 10 1
ich ) Number of
. Containment Payments and Other Payments X
Premiums 4 5 6 7 8 9 Totall Claims
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
. Prior 4 XXX | XXX | XXX | @40 T 93) XXX
2..1997 994 (U PR 74 4 IR - AOURUURUURITY FUURUOY - <:>'c | FEUUUUURUURI PSRRI -1 FESSR (N N IR 4100 168
(3..1998 |28 12026 e 189 1400 o268 . 689) 228
41999 | 670( . (732)] 14021 438|282y 194 Ty .95%2) 893 137
5..2000 | 561 76 485( 239 8D 90 B A 183
62000 o 282d 2020 88y 882 T @ a1e 13001 . 61
A..2002 19481 1548 8 e1s 228 Al BT 98
82003 | 1,050 (23 I 1,036 22r) 3 10820 o 249) 73 (N P 1653 11290 181
9...2004 24y 2MT At arfoo (N IO T 9 A8
10,2005 | . 3608( 126( 3482 397|397 .88} ar| (52 . oo B8
11. 2006 6,644 6,644 ) 4) (6) 23
12. _ Totals XXX XXX XXX 2,959 447 9,305 523 590 5 3,315 11,879 XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
. Prior A 1.805) a8l a8 120 a6 1337 4067( 7
2..0997 190 T 22 mry 4
31998 e 1
41999 o) oSS B4 kA2
820000 By 8.6
62000 1 O e s T
A..2002 A 13060 781 184 TAa) 22 e 16241 7
82003 822 T2 Ay sy T
92004 |30 12000 @nf ar M 1,708y 7
102005 | 9 18531 @M 2883 A arsy 29
11. 2006 3,793 1,701 5,494 11
12. _ Totals 3,294 751 7,583 (1,188) 420 12 3,627 (465) 1,359 17,173 115
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Ceded Net Loss Expense Percentage Unpaid Unpaid
A Prior 4 XXX | XXX | XXX | XXX | XXX | XXX f XXX | 18481 2219
L2099 T2y 17121y 716499\ 5882 728864 | |0 100000} 191,98
08,1998 | 690 1. 689) 231544\ 8333) 240909) || 1000000 L
CA41999 1238( N I 12371 184776\ (0A37)) 88231 || 100.000f 2100 134
2920000 186 186| 33550 ) 88381 100000} (] SO
62000 13821 " 13811 473.288| | 472945| 100000} 191,82
120020 2462|631 2399} 159.044\ 1949740 100.000) 14330 191
082003 | 2076|5207} 197.714| 38714} 199.803) b 100000} . 622} 320
092004 18021 18021 74585\ ) TASSS| 100.000) 12860 422
10,2005 | . 2805| 12804} 77744\ 0794) 80.528) || 100000} . 2069} . 712
11. 2006 5,488 5,488 82.601 82.601 100.000 3,793 1,701
12. Totals XXX XXX XXX XXX XXX XXX XXX 11,314 5,859
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 1S
FINANCIAL GUARANTY / MORTGAGE GUARANTY

($000 omitted)
Premiums Earned Loss and Loss Expense Payments 12
vearsin 1 2 3 Loss Payments Defense and Cost Adjusting 10 11
Which . Number of
. Containment Payments and Other Payments :
Premiums 4 5 6 7 8 9 Total Claims
Were Salvage Net Paid Reported -
Earned and Direct Net Direct Direct Direct and (Cols. Direct
Losses Were and (Cols. and and and Subrogation 4-5+6 and
Incurred Assumed Ceded 1-2) Assumed Ceded Assumed Ceded Assumed Ceded Received -7+8-9) | Assumed
A Prior XXX . XXX | XXX ol mn i | XXX
2205 b INICYN XXX
3. 2006 XXX
4.  Totals XXX XXX XXX XXX
Losses Unpaid Defense and Cost Containment Unpaid Adjusting and Other 23 24 25
Unpaid Number of
Case Basis Bulk + IBNR Case Basis Bulk + IBNR 21 22 Claims
Outstand-
13 14 15 16 17 18 19 20 Salvage Total Net ing -
Direct Direct Direct Direct Direct and Losses and Direct
and and and and and Subrogation | Expenses and
Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Assumed Ceded Anticipated Unpaid Assumed
e Prior ST, FURIURIIUUY IOVRIEUTIIOY FUCURIUUPITY FEUUTIUUTTY IOURUOUTIUURIT FURUURPIUUTY FOTRUTIROS
2,200 1 A A o
3. 2006
4.  Totals
Total Losses and Loss and Loss Expense Percentage 34 Net Balance Sheet
Loss Expenses Incurred (Incurred / Premiums Earned) Nontabular Discount Reserves After Discount
26 27 28 29 30 31 32 33 35 36
Inter-Company
Direct Direct Pooling Loss
and and Loss Participation Losses Expenses
Assumed Ceded Net Assumed Expense Percentage Unpaid Unpaid
. Prior 4 XXX | XXX | XXX | XXX XXX 0 XXX XXX ol
2,205 o NN 1000000
3. 2006 100.000
4.  Totals XXX XXX XXX XXX XXX
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 2A-HOMEOWNERS/FARMOWNERS

Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°f::jrr\2’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 One Year | Two Year
Ao Prior ) 173,610| . ... . 155,220| ... 147,346 143977(. . 133,091 .. . 134,569 . 135,554 . 135,371) ... 137,418 137,784 .. ... 366| ... . . 2413
2. 1997 |, ... . 554,033] . 540,109 .. 545515| .. .  544,165| . 543236| .. 544117 . 543,429 .  542,715( . 543,070| .. 543,546| . . . . . 476 ... ... . 831
3 1998 ... XXX...|..... 0668948 . 674896 .  680321| ..  682150] .  685508| . 684,857| . 681378| . 681,781 . 682252 . . . . a71)........ . 874
A 1999 ... XXX ... XXX, |.... . 642,773 . 648,328| . 658,598 . . 663191| . 663311 .  663,084) . 663410| .  664802| . . . ° 1,320 1,718
5....2000 | . . XXX ... XXX ... XXX . |.....699930| 752112} 769,716| 770,687 771,541\ 771891\ . 774067| . 2176| . 2526
62001 ). XXX ... XXX ... XXX ... XXX, .| 771,694) . 806396 . 819215 .  821,243| . 822,079| .. 824290 . . . . 2211} . . .. 3,047
72002 ) XXX ... XXX ... XXX ... XXX | XXX, |.....780,038] 750,645 . 733111 . .739916| .. 752913| . . ° 129971 . . 19,802
82003 ). XXX ... XXX ... XXX ... XXX | XXX ... XXX, |....828842) . 824154| . 811,259| .. 817,292| . . .6,033] . . (6862
9.....2004 ). XXX ... XXX ... XXX ... XXX | .. XXX ... XXX ... XXX...]... . 895783 . 815497| ..  790,289| . . (25208) ... . (105494)
10,2005 | XXX ... XXX ... XXX ... XXX | XXX ... XXX ... XXX .. XXX |....993,068]| 1,010355] . 17,287 XXX .
11. 2006 X X X X X X X X X X X X X X X X X X X X X X X X X X X 903,852] XXX X X X

12. Totals 18,201 (81,145)
Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°|Srfcelf"\g’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 One Year | Two Year
Ao Prior 0 1,611,746| 1445479 1,399,158 |  1,374,780|  1,351,120| 1,368,518 1,381,550 1,398,489| 1403262 1,371,516] .  (31,746)( .  (26,973)
2 1997 |.... . 1,694,859 | 1,570,937 | . 1,554,272 = 1,548,582 . 1,540,960 . 1,543,588 | 1,547,579 1,545,964 1,546,592 1,546,915 .. . . . . .323} ... . . . 951
3 1998 ... XXX...|...1,540,651| 1485849 | 1,487,893 |  1,492,738| 1505570  1,501,172] . 1,5( 1,502,499 | .1,506,128|. ... .. 3,629) ... . . 3,267
4 1999 ... XXX ... XXX...]...1,530,551) . 1,497,962 | . 1,494,010 . 1,522,415] 1,530,651]. . .1,634,338| 1,537,956 ... ..3618) .. . . 8422
5.....2000 ). XXX ... XXX ... XXX...]...1536,904 | 1568428  1603510|. .1,623914 “1636212 1,637,002 1,641,257 ... .. 4,165, ... . 5045
6.....2001 | . XXX ... XXX ... XXX ... XXX | 1,741,175)  1,741,092] 1,802,033] 1,801,238 1,809,235 1,822,048 . 12,813] .. 20,810
102002 ) XXX ... XXX ... XXX ... XXX | .. XXX...]...1,985774| 1,937,656 . 1,9 . 1,949,909| . 1,957,812 ... 7,903] .. . 27,043
82003 ). XXX ... XXX ... XXX ... XXX | XXX ... XXX...]..1,982,154] . )|.. 1,887,460 1,920,785] .. . 33325| ... . (13,875)
9.....2004 ). XXX ... XXX ... XXX ... XXX .| .. XXX ... XXX ... XXX, .. 1,821,869 |, 1,763,141 .. (58,728) ... (130,537)
10,2005 ). XXX ... XXX ... XXX ... XXX | .. XXX ... XXX ... XXX, .. ) 1771 561). 1,710,295 . (61,266)|. .. XXX .
11. 2006 X X X X X X X X X X X X X X X X X X X X X XXX 1659,367) XXX X X X
12. Totals (85,964)]  (105,847)
Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°f::jrr\2’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 One Year | Two Year
Ao Prior | 561,516|. ... 615512] . 629,692| .. . 639,499| .  664,315| . 677,120| . 658518 . 695115 .  683,848| 677,344| . .  (6,504)| ..  (17,771)
21997 447,203) . 533,556| . 567,961 .  602,995| .  625743| 629455  629,499|  629,585| 628407| . 627,736| .. . .  (671). . .. .  (1,849)
3 1998 ... XXX, .. |.... 544,567 . . 568,148 .  610,837| .. 669,243 .. 683,631 .. .693,412] .  679,286| .. 679,233 .  676316| . . . (2917)(. ... . (2970)
A 1999 ... XXX ... XXX, . ).....517,311). ... 577,525| . 617,958 . 665960 .  664,714| . 670,800\ . . 677,661| . . 674260| . . . (3,401)] ... . . 3,460
5.....2000 ). XXX ... XXX ... XXX ] 477,105( ... .514,388| ..  527,870| .. 560,893| . 564,441 .  576,701( .. 571,667 . . . .  (5034)]. .. . . . 7,226
62001 ). XXX ... XXX ... XXX ... XXX | 431,228| . 359,094] . 392,100] .. . 402,800| . 411436| . 411,021} . . .  (415). .. ... 8221
702002 XXX ... XXX ... XXX ... XXX ... XXX ] 429,015( 382,040( . 384,736| . 403,084 403248 . 164 . 18,512
82003 ). XXX ... XXX ... XXX ... XXX | .. XXX ... XXX ... 447,325| . 409,634 . 408,193 .  397,046( . . (11,147)|. ... . (12,588)
9.....2004 ... XXX ... XXX ... XXX ... XXX | XXX ... XXX ... XXX, |... . 517,764| . 484,874| .  452,683] .  (32,191).....(65,081)
10,2005 ). XXX ... XXX ... XXX ... XXX | .. XXX ... XXX ... XXX ... XXX...|....567,922] 523366| ..  (44556) .. XXX, . .
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 590,785] XXX XXX
12. Totals (106,672)  (62,840)
SCHEDULE P-PART 2D-WORKERS' COMPENSATION
Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°|Srfcelf"\g’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 One Year | Two Year
A Prior ... 7,931,856, 7,665,555 . 7,189,920 . 6,957,930 . 7,464,958| 7,523,585 7,800,046 . 8,057,255|. 8,233,209 . 8,463,588 .. 230379 ... 406,333
2. 1997 |..... 2,094,686 | . 2,098,132 | . 2,176,293 | = 2,232,607 | . 2,294814] 2,298,979 2,345885| 2406900 . 2447,308| 2480005 . .. 32697| ... .. 73105
3 1998 ... XXX...|...2407,071) . 2,509,532 . 2,603,865|. . 2,709275| . 2,745469| 2,807,739]. . 2,8 .2,949,760| . 3,026,455|. ... .76,695] .. 133,582
41999 XXX ... XXX . |...2294,802] 2,367,698  2502426|  2,537,460| 2,600,090]. . 2,6 )|, 2,752,289 2,785,540 . 33251] 123,731
5.....2000 ). XXX ... XXX ... XXX...]...1,951,873|...1,998,260 . ..2,029,243 | 2,144,393| 22 1]..2,304,109{ 2,344,021} . . 39912} .. . 65610
62001 ). XXX ... XXX ... XXX ... XXX...|...1,551,413| 1,496,282 1,478,238 14 . 1,555,271|..1,604,340| . . . 49,069|. ... . 161,432
702002 ) XXX ... XXX ... XXX ... XXX | .. XXX...]...1,633331] 1,560,927 1,5 .1,612,502|. 1,614,560, .. .. 2,058] .. . 75945
82003 ). XXX ... XXX ... XXX ... XXX | .. XXX ... XXX...]..2307,937|. 1,9 .. 1,805,005 .. ...250237) 131,512
9....2004 | . . XXX ... XXX ... XXX ... XXX ... XXX ... XXX ... XXX . 7| 2,449,167 | 24 53744 AAAAAAA 4,577 (128,033)
10,2005 ). XXX ... XXX ... XXX ... XXX | .. XXX ... XXX ... XXX, .. .2,930,379]. 2,576,284 . (354,005)[ . XXX
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX 3,202,305 XXX XXX
12. Totals 364,780 1,043,217
Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°frf:jrr‘2’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 One Year | Two Year
A Prior | 568,107| .  546,328) 521,972| . 529,120  561,346| 611,603 595067  615914|  622,374|  630,572| . . 8198( 14,658
2. 1997 ... 429.913|. .. 432,096 ... 452,574 450,486 .. . 454.577| ... 453,207| . . 453,903|. . 465308 . 457,937 . 459307 . . . 1,3701......(6,001)
3 1998 ... XXX ... 405,856|. ... 431,037(. ... 434,550( .. . 437914| ... 434,020 . 425161 . 459,284| 457,753| .  458,895| . . . . . 1,420 (389)
A 1999 ... XXX ... XXX, ..].....385792] .  396595| . . 410,682|. ... 437.975| . 434,674 . 445652 . 446491\ . 451,785) . .  5294| . 6,133
5.....2000 ). XXX ... XXX ... XXX ] 415152|. ... 457,139| ... 475,250| . 472,230|. . 482,204 = 488,352 . 491,136| .. .. . 2784| . 8932
6.....2001 | . XXX ... XXX ... XXX ... XXX . |....612250) 534,082 479,774 490,588) 493613| 502,047| . 8434| 11,459
702002 ) XXX ... XXX ... XXX ... XXX .| .. XXX...|..... 524452  503,169| .  502,831| .. 499,610 . 510658| . - 11,048). ... . 7.827
82003 | . . XXX ... XXX ... XXX ... XXX ... XXX ... XXX .|.... 503552  426599|  453.800| 486,643| 32843 60,044
9.....2004 ). XXX ... XXX ... XXX ... XXX .| .. XXX ... XXX ... XXX...|....634400] . 592225 .  624989| . 32764( . (9411)
10,2005 ). XXX ... XXX ... XXX ... XXX | .. XXX ... XXX ... XXX ... XXX, ). 712464] 704959) . (7.505) . XXX, . .
11. 2006 X XX X XX XX X XXX XX X X XX XX X XX X X X X 769,318] XXX XXX
12. Totals 96,372 93,252
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 2F-SECTION 1
MEDICAL MALPRACTICE-OCCURRENCE

Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°|Srfcelf"‘2’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 One Year | Two Year
Ao Pror oo 00389) . 270 239 376 304 469) ... 436). . ... 476) . ... 434) 49| LT R 44
2. 1997\ 38 LN PUTRTTTI AT, A ) 238236 234
031998 XXX | T8 183 BB BB BB
A 1999 ... XXX ... XXX o220 40 48 .85 ... . ... BT ... ... ..55| .. ... . . 198). ... .. 143) . 141
56,2000 | . . XXX ... XXX ... XXX o T T 105) ... 98| ... .. .98
62001 ). XXX ... XXX ... XXX ... XXX o6 My (A (A Mmoo M
72002 ) XXX ... XXX ... XXX ... XXX | XXX
82003 ). XXX ... XXX ... XXX ... XXX | .. XXX ... XXX
9.....2004 ). XXX ... XXX ... XXX ... XXX .| .. XXX ... XXX ... XXX oo
10,2005 | XXX ... XXX ... XXX ... XXX | XXX ... XXX ... XXX .. XXX o) XXX ..
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX

12. Totals 492 446
Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°|Srfcejrr\g’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 One Year | Two Year
A Prior LN N F RN [N ISR RTINS RN FEEUTENY ESUTUTEEY FUEETSUTE NS
2. 1907 L
3 1998 ... XXX ol
A 1999 ... XXX ... XXX oo
5.....2000 ). XXX ... XXX ... XXX oo
62001 ). XXX ... XXX ... XXX ... XXX
72002 XXX ... XXX ... XXX ... XXX | XXX o
82003 ). XXX ... XXX ... XXX ... XXX .| .. XXX ... XXX
9....2004 | . . XXX ... XXX ... XXX ... XXX | XXX ... XXX ... XXX oo
10,2005 ). XXX ... XXX ... XXX ... XXX | XXX ... XXX ... XXX ... XXX XXX,
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
12. Totals
SCHEDULE P-PART 2G-SPECIAL LIABILITY (OCEAN MARINE,
AIRCRAFT (ALL PERILS), BOILER AND MACHINERY)

Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°|Srfcejrr\g’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 One Year | Two Year
Ao Prior f 40,605) . 40,088| . . 43,800) . . 41,856 ... 36912 .  .36061] 48,690) . 38812 . 38081 . . 40,363 ... 2282 . 1,551
2. 1997 ... 41,030)......65502|. ... 60,573] .. . .57,092| .  .55352| . . . 54,027| . . 54821 . 54325\ . 54171 . 54650| .. . . . .. 479). ... 325
3 1998 ... XXX...|..... 35582 .. 62422\ .  57675| ..  .58888| .. 58427 .. 57586| . 58294 . 58442 . 58528| . ... . 86| ... . .. . . 234
A 1999 ... XXX ... XXX ) 43956 .. . .59257| ... .65223]| .. 65921 . . 68661| .. .70096| . 70,233 . . 70463| . . . . 230 ... . 367
5.....2000 ). XXX ... XXX ... XXX, .]......36150( .. ..29,089|. .. . .. 42268 ... 20,335(. .. .. 44662|. . ... 44344 | 432151, ... (1.129)]. ... (1,447)
6.....2001 | . XXX ... XXX ... XXX ... XXX | 48,306| .. 63,266| . 82266 .. 80161 . 81,709 . 89550} . 7841 . 9389
702002 ) XXX ... XXX ... XXX ... XXX .| .. XXX, ..]......72070} . . . 56,026) .. 55394| . 55461| . 60862] .. . . 5401 . . . 5468
82003 ). XXX ... XXX ... XXX ... XXX | XXX ... XXX .|..... 92654 .. 77,857 ... .62113) . 57,930|. ... . (4,183)]. ... . (19,927)
9.....2004 ... XXX ... XXX ... XXX ... XXX | .. XXX ... XXX ... XXX...].....69545] . 60854| .. 56293] . (4561) .. . (13,252)
10,2005 ). XXX ... XXX ... XXX ... XXX | .. XXX ... XXX ... XXX ... XXX ] 47977, ... 38615 ... .(9362)]. .. XXX ..
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 53348 XXX XXX

12. Totals (2,916) (17,292)
Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°|Srfcejrr‘2’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 One Year | Two Year
A Prior 2,264,938, .2,397,631| . 2,446,292 . 2,483,296 | .. 2,545542] 2,915,693 3,094,136  3,336,435| 3,742,556 . 3,798435| . . 55879 . .. 462,000
2. 1997 |, ... . 338,635| . 336753 . . 414224 432,792 02 N (7| PO 18,751
031998 XXX ... 384826 402,117) . 436,108| .  488,505| ~ 502,717| 500,524 523,101 . 549,091| . 550,781| . 1,690 . . 27,680
A 1999 ... XXX ... XXX...].....370,598] . . 364970 . (2,349)) . 23,156
5....2000 | . . XXX ... XXX ... XXX ] 407,552 (883 15,490
62001 ). XXX ... XXX ... XXX ... XXX .. . (5,200)) 12,017
72002 ) XXX ... XXX ... XXX ... XXX, .. ...24316) . 550095
82003 ). XXX ... XXX ... XXX ... XXX .. AT 47,391
9.....2004 ). XXX ... XXX ... XXX ... XXX .. .. (64,617) . (182,754)
10,2005 | XXX ... XXX ... XXX ... XXX .. ..(86,202)] . XXX
11. 2006 XXX XXX XXX XXX XXX XXX
(53521 478,736
Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°|Srfcejrr\g’§re 1997 1998 1999 2000 2001 2002 2003 2004 One Year | Two Year
A Prior o} . 57553| .. 60,119} ... 51958 .  .58924| .. 68098 .. 54648 . . 57,023| . 55133} . 63827| . 65624 . . 797, 10,491
2....1997 13,837 . . 11,182] . 45200) . . . 28133| . 11,079] 11,428] 13,600| . .. 16,746 03290 (4174)
3 1998 ... XXX, ... 21,736, .. .. 24154| . 23438| . 15439 . . 18,215). ... 28548 . 25696 ... 26217 ... .27,725) . . . . 1,508 ). ......2,029
A 1999 ... XXX ... XXX | 17,9211, .....20450( . . . 19,502| ... 20447) . . . 26,538 . . . 31147 6Ty 53T
5.....2000 ). XXX ... XXX ... XXX ] 14632 . .. 11,753 17,496 343941 41,361 o (148)) o (T.477)
62001 ). XXX ... XXX ... XXX ... XXX | 19,067 . .....24,006|. ... 49,8301, .. 44,058 .. (4152)) . (3,881)
702002 XXX ... XXX ... XXX ... XXX ... XXX . |..... 83257 . 28477 . 45265|  61,035( . 72537 . 11,502) . 27,272
82003 ). XXX ... XXX ... XXX ... XXX .| .. XXX ... XXX ] 40,3181, ... 71,916 . (10,576)f .. (12,473)
9....2004 | . . XXX ... XXX ... XXX ... XXX ... XXX ... XXX ... XXX |..... 96174 ..(6,081)) .. (2,618)
10,2005 ). XXX ... XXX ... XXX ... XXX .| .. XXX ... XXX ... XXX ... XXX...].....96827] ... .97859] .. . .° 1,032). . XXX, ..
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 11,134] XXX XXX
12. Totals (3,662) 9,706

69




Annual Statement for the year 2006 of the _Liberty Mutual Insurance Company and its Affiliated Property and Casualty Insurers

SCHEDULE P-PART 2|
SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND
MARINE, EARTHQUAKE, BURGLARY, AND THEFT)

Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°|Srfcejrr‘2’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 | OneYear | Two Year
TP | XXX | XXX | XXX | XXX | XXX | XXX | Xxx | totass| tssgre| trrser| (@rsed|  (20056)
2205 | xxx | XXX [ xxx | xxx | xxx | xxx_ | xxx | xxx | ats7is| asesz2| 41204 XXX
3 2006 XX X XX X XX X XX X XX X XX X XX X XXX | XXX 553642] XXX XX X
4. Totals 13622|  (20,056)
Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°frf:jrr\g’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 | OneYear | TwoYear
T Pior | XXX | XXX | XXX | XXX | XXX | XXX | XXX | (50| (as9| (7200 (1950 (22004
2205 | xxx | XXX [ xxx | XXX | xxx | xxX_ | xxx | xxx | ssoase| ersas|  2287| xxx
3 2006 XX X XX X XXX XX X XX X XX X XX X XXX | XXX 747192] XXX XX X
4. Totals 3525  (22,094)
FIDELITY, SURETY
Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°frf:jrr\g’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 | OneYear | TwoYear
T Pior | XXX | XXX | XXX | XXX | XXX | XXX | XXX |  ose4t| ssoos| wet| (22|  (61960)
2 05 | xxx | XXX | oxxx | xxx | xxx | xxx_ | xxx | xxx | 13| o7 seos| xxx
3 2006 XX X XX X XX X XX X XX X XX X XX X XXX | XXX 71600 XXX XX X
4. Totals (16,622 (61.960)
OTHER (INCLUDING CREDIT, ACCIDENT AND HEALTH)
Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°frf:jrr\g’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 | OneYear | TwoYear
TP | XXX | XXX | XXX | XXX | XXX | XXX | Xxx | 7ee| &5t ote2|  tos1| 1513
2005 | xxx | XXX [ oxxx | oxxx | oxxx | oxxx [ xxx | oxxx | e 0| s xxx
3 2006 XX X XX X XXX XX X XX X XX X XX X XXX | XXX 48] XXX XX X
4. Totals 381 1513
Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°frf:jrr\g’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 | OneYear | TwoYear
Ao Prior
2007
3. 1908 | XXX
4199 XXX | XXX o
5. 2000 | XXX | XXX | XXX o TANRIFE=
6 a0 | o | x| xc |oxo | NN AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
7. 2002 4 XXX | XXX | XXX | XXX | XAX T
82003 | XXX | XXX | XXX | XXX | XXX | . XXX ool
9. 2004 | XXX XXX | XXX 1 XXX XXX 1 XXX 1 XXX
1002005 | XXX | XXX | XXX | XXX | XXX | . XXX | . XXX | XXX o XXX
11 2006 XX X XX X XXX XX X XX X XX X XX X XXX | XXX XX X XX X
12. Totals
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SCHEDULE P-PART 2N-REINSURANCE
Nonproportional Assumed Property

Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°|S:::"\g§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 | OneYear | Twovear
A Pior | 2008t|  si78|  a7sis|  273m2| 2| 4920|  e90| 9| a4 tem| @ am
(2. 1997 1 32066|  27,286|  27,719| 27400 28272}  28299| 28639  28866| 28900\  28895|  (5) . 29
3 198 | XXX | 37761  57671|  55264| 57649 57477\  57278|  57903| 57928 57549 (379)  (354)
4 1999 | XXX | XXX | 63799  78317| 80231  81813|  84898| 86055  86121|  e7oo0| 79| w5
52000 | XXX | XXX | XXX | 12660|  24421)  26097|  31771) 35282\  36013) 36709 696 1427
6. 2000 | XXX | oXxx | XXX | XXX |  32663| 65895  46013|  48400|  55801|  53696| (2105 529
702 | XXX | oXxx | XXX | XXX | XXX | 6910|  16282|  23512|  29612| 27113  (2499) 3601
82003 | XXX | XXX | XXX | XXX | XXX | XXX | 58723) 47901)  33971| 27272  (6,699)| . (20,629)
9. 2004 | XXX | XXX | XXX [ XXX | XXX | XXX | xxx | 3879  s4g74|  40127| s3] (3752)
0. 2005 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX |  71408| 104363| 32955 XXX
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 16447 XXX XXX

12. Totals 27,094 (13,160)
Nonproportional Assumed Liability
Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End (3000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°|S:::"\g§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 o006 | OneYear | Twovear
Ao Prior 129,092 121,636 105,755 85505 107,138) 139,710} 128,508| ~ 251.870| ~ 256,032)  273,964| 17.932) 22,094
2. 1997 18430 2049} 2951 21199(  22816|  25903| 30,268 ~ 22580( 22737\  22782| Bl 172
3198 XXX |.......3181| . 6513) 6764 7848 9767 13017 . 22305)  24256) 24741} 485| 2436
4199 XXX | XXX | 1981 19,060 | ~ 22748|  30085| 39,993 44,582| 47.843) 51964 4121) 1,382
52000 | XXX | XXX | XXX |0 14537 24561 43237|  60,097) 79638 83231  94415) - 1184 14777
62001 | XXX | XXX | XXX | XXX |.......5773] . 20669) 41,570} 76,592 103,778)  128,1158| 24380 51,566
7...2002 ) XXX | XXX | XXX | XXX ... XXX |.......6048] 16,061] 46,514|  80,306] 115,981) 35675 . 69467
82003 | XXX | XXX | XXX .. XXX | XXX | XXX | 68928) 47273| 41649|  64684)  23035| 17411
92004 XXX | XXX | XXX | XXX ... XXX | XXX .. XXX | . 5549% 17,994 45318| 27,324| (10,178)
102005 | XXX | XXX | XXX | XXX ... XXX | XXX .. XXX ... XXX ... 42721 49,393 . 6666( XXX
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 20077] XXX XXX
12. Totals 150,817 175,127
Nonproportional Assumed Financial Lines
Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°|S:::"\£V§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 | OneYear | TwoYear
e Prior 28 3982 (103,873)  (103,267)  (101.327) 1940 2546
21997 22
3198 XXX oo
4199 XXX | XXX oo
5..2000 ) XXX | XXX | XXX oo
62001 | XXX | XXX | XXX | XXX ol
7...2002 ) XXX | XXX | XXX | XXX ... XXX o
82003 | XXX | XXX | XXX | XXX ... XXX | XXX oo
92004 ) XXX | XXX | XXX | XXX ... XXX | XXX .. XXX oo
102005 | XXX | XXX | XXX | XXX ... XXX | XXX .. XXX ... XXX oo XXX
11. 2006 X XX X XX X XX XXX X XX X XX XXX X XX X XX X XX X XX
12. Totals 1,040 2,546
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SCHEDULE P-PART 2R-SECTION 1
PRODUCTS LIABILITY-OCCURRENCE

Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End (3000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°|S::j"\g§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 | OneYear | TwoYear
A Prior ) 793,954) | 739,572|  689,887| 685616\ . 718,732|  716,050| 754,433  889,719|  808,917| 808124  (793)] . (81,595)
21997 ) 79807} . 59,012] 70,030 . 80,689 103,367) . 98,698| 109,281] 118479|  11469) 118628 3933} 149
3. 1998 | XXX | . .68279| 64144  63970|  72424| 74444\ 76671  77457( 79077\ 91,102 12025 13,645
4 199 | XXX | xxx | so7s|  s2430|  s5gs9| 53202  eses7| 83205  arses|  s0770| (6816 (2525
5200 | XXX | xxx | xxx | eoass|  steor|  4s7e7|  s3ee2|  51963|  50st3|  s4227|  a7ia| 2264
6 201 | XXX | xxx | xxx | xxx | 61630  2r92|  a7ast|  453038| 47030  s9088|  12058| 13785
72 | XXX | xxx | oxxx | xxx | xxx | eags|  s5057| 41408  ssore|  47618| 84| 6210
& 200 | XXX | xxx | oxxx | oxxx | xxx | xxx | esor2|  427es|  am72|  4agrs| 7258 2210
o 2004 | XXX | xxx | xxx | xxX | xxX | Xxx | xxx | sds3|  ad24| 3330|1084 (5169
0. 2008 | XXX | xxx | oxxx [ oxxx | oxxx | xxx | xxx | xxx | 2ss4e|  19908|  (6941)| XXX
11, 2006 XXX XX X XXX XXX XXX XXX XXX XXX XX X 109431 XXX XXX

12. Totals 31,081 (51,020)
Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°|S:::"\g§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 | OneYear | TwoYear
T pior | 4313]  44e4|  s08s| 298|  s019|  see2|  7ese|  8243|  8st1|  &715| (%) 472
2 teo7 | esar|  tnoer|  tases|  10317|  m472| 10104 eg21|  e921|  egwv|  7039| - 02| 118
3 198 | xxx | P I 48| ss0| 70| ose|  ose2| sl %) (12 (1)
4 99 | XXX | oxxx | eee| w2l 12| 73| ess|  toes| 153 1044| 09 (s
5200 | XXX | xxX | xxx | ess| 1744 2604  2s80|  781| 68| w| o e
6 201 | XXX | oxxx | oxxx | oxxx | es|  sw|  esa| 1s4|  128| 15| | (169
72 | XXX | oxxx | oxxx [ oxxx | oxxx | 1231  sor|  ss| 14| 2305|1031 1482
8203 | xxx [ oxxx | xxx | xxx | oxxx | xxx | 72| 4se| 1845 19| - 54| 543
o 200 | XXX | xxx | oxxx | oxxx | oxxx | xxx | xxx | 20| 1gs| 18| 51 @)
0. 2008 | XXX | oxxx | oxxx | oxxx | oxxx | xxx | oxxx | oxxx | sos| 2192|300 XXX
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 5492] XXX XXX
12. Totals 666 1370
Years in Incurred Net Losses and Defense and Cost Containment Expenses Reported At Year End (3000 OMITTED) DEVELOPMENT
Which 1 2 3 4 5 6 7 8 9 10 11 12
L°|S::j"\g§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 | OneYear | TwoYear
TP | XXX | XXX | XXX | XxX | xgxe Lo llTxxx ||| ||
2 0 | oo |oooc oo |oxxc | xINKCYINERR oo | oxooc | XXX
3. 2006 XXX XXX XXX XXX X - X XX XXX XXX XXX XXX
4. Totals
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SCHEDULE P-PART 3A-HOMEOWNERS/FARMOWNERS

Years in Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) Num1b1er of Num1b2er of
Which Claims Claims Closed
1 2 3 4 5 6 7 8 9 10 . :
Losses Were Closed With Without
Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Loss Payment | Loss Payment
A Prior |.....000 . | ... . 52670] . 84828| 102,601} 116,065| . 123,384) 127,403) 131,589]. . 132,965) 134,732). ... 220,685| . . . . 94,387
2.....1997 ). 389,367 . 490,080| .. 514,496) .. 526,190 .. 534,094| . 538,011| . 539,598 . 541,067\ . 541,978] . 542,169( . .~ 176,494] . 69,684
03,1998 | XXX . 496,349| 622,716) ... 651,529 . 668,185 . 676,384|  679,916| . 679,637| . 680,559| . 680,346( . . ° 185,807). ... . . 77,671
A 1999 ) XXX .. XXX | 475409] 601,608)  629,745| . 645253  653,938| . 659,609( . 661,122) . 662,120f . 167,904| . 63,696
5....2000 ... XXX ... XXX .. XXX ]....521,306) . 702,151) .. .736,390( .  751,215| . 763,907| ..  768,226| .. 770,406 . . . ° 172,079]. .. ... 64,812
62001 | XXX ... XXX .. XXX ... XXX .| .. 585337 . 765857| . 782,862| . 803535| . 812,666] . 817,512 178,409] . . 65904
72002 XXX ... XXX .. XXX ). XXX XXX, .|... 514430| . 686,046|  717,172| . 732,095 . 739,560( .. . . .° 160,117]........ 58,038
8....2003 | . XXX ... XXX XXX ). XXX XXX ... XXX..|... . 5780583) . 742,709) . 776,768| . 787,185| . . .~ 171,381). ... 72,217
29,2004 ) XXX | XXX .. XXX 1. XXX . XXX .. XXX 1. XXX . |... . 584,663|  750,190| 759,778 243392 115,393
10,2005, | XXX ... XXX .. XXX ] .. XXX XXX ... XXX ... XXX .. XXX |. 735465 . 927402f 135,960] .. .. 62,590
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 616,702 99,303 50,820
SCHEDULE P-PART 3B
PRIVATE PASSENGER AUTO LIABILITY/MEDICAL
Years in Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) Num1b1er of Num1b2er of
Which Claims Claims Closed
1 2 3 4 5 6 7 8 9 10 . :
Losses Were Closed With Without
Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Loss Payment | Loss Payment
A Prior |.......000 | ..  565976] . 900,115( 1,077,024| 1,159,080| 1,207,984 | 1,234,712 1,280,870|  1,284,245] 1,288,708 178,103]. ... 165,424
(2.....1997 | 527,945| ..  955,858] 1,196,900| . 1,3¢ 11..1,456,629| 31..1,520,375|..1,536,002] . 1,540,914 | 1,543,762 . . . 328817| . . 209,184
03,1998 | XXX..|..... 515590 . 921,469 1.1¢ L 1,327,126] /1..1,458,645 | 1,486,273] 1,494,597 | 1,497,763| . .  312,084] . 221,757
A 1999 ) XXX | XXX . |.... 516,854 (.. 1,191,358 1,442,683 1,497,233( 1,515,278| 1,527,251  324,764) 239,258
5....2000 ... XXX ... XXX XXX .. ..1,061,860] .. .. 1,439,530 1,562,406 1,603,641 1621958 . . 359374 . . 280173
62001 ) XXX .. XXX .. XXX, . ©'667,300| 1.186,031| 1440953| 1643642| 1740939 1781891 406,046 327,044
72002 XXX ... XXX XXX XXX ] XXX, .|... 688670 1275044| 1,589,364 1,769,816| 1.873,890| . . 410,784) 324,487
8....2003 | . XXX ... XXX .. XXX ] XXX ] XXX ... XXX..|....696,390) 1,291,133) 1,551,175( 1,728907| . . . 404,410} . 349,098
92004 | XXX ... XXX .. XXX XXX ] XXX ... XXX ... XXX .|... . 605388| 1,128,264| 1,388,060( . . . . 487,797\ ... ...310,710
10,2005, ... XXX ... XXX XXX XXX ] XXX ... XXX ] XXX . XXX, .| . . 591,225| 1,067,540 . . . 266734 . .° 191,003
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX 572,990 175,046 161,908
SCHEDULE P-PART 3C
COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL
Years in Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) Num1b1er of Num1b2er of
Which Claims Claims Closed
1 2 3 4 5 6 7 8 9 10 . :
Losses Were Closed With Without
Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Loss Payment | Loss Payment
A prior | 000 | 257457|  430962|  528024| . 578824|  615748|  629,105]  635746|  640486| 6a6702| . 315[ 334
21997 | 120,137) . 260,814| . 396,385| . 507.837| . 562,664| . 590,783| . 608,613 . 621077| . 622,856 . 622843| . . 86752| . . 56611
301998 | XXX | 129,505| . 293,136 . 445199 . 549,833| . 622,996| . 650433| . 664,752| 670520\ . 672,779| . . 87,878 . . 59,307
41999 | XXX | XXX | 126,139| . 295232|  443380| . 561,395| . 621,885| . 648,335 . 661929 . 664461| . 87979 . 62514
52000 | XXX | XXX | XXX | 119,303|  270467|  383411| . 471,266| . 524,544|  552,208| . 559615| . . 77,086| . . 53746
6. 2000 | XXX | XXX | XXX | XXX |  85488|  176700| . 271002| . 342520|  382189| 392218 . 62042| . 39923
72002 XXX ... XXX .. XXX ). XXX XXX...|.....66085) 157,264] . 264,085| . 319.812) 358,761) . .. 57,521( . . 34,425
82003 ) XXX .. XXX .. XXX 1. XXX . XXX .. XXX ). 14926] 167,255) 248,590 308489 59,992 38,653
92004 | XXX ... XXX XXX ). XXX XXX ... XXX ] XXX..|.... 8722 . 198,3701. .. 299.184| ... . 74580] . . . 45,799
10,2005, ... XXX ... XXX ... XXX ] .. XXX .. XXX ... XXX ] XXX XXX |.....90,750) 226,765 .. . .  62241| . . .. 45,666
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 107,848 44,020 36,690
SCHEDULE P-PART 3D-WORKERS' COMPENSATION
Years in Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) Num1b1er of Num1b2er of
Which Claims Claims Closed
1 2 3 4 5 6 7 8 9 10 . :
Losses Were Closed With Without
Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Loss Payment | Loss Payment
Ao Prior o000 | 1,076,486| 1,733,471| 2,273963| 2469854 2913.274| 3,335979) 3,683,051| 4,033,526 4383340 . (1458) . .. . 723
(2.....1997 | 831,716 1,123,771 1,445,762 1,6 CATTT027 71..1,962,264 | 2,024,638] 2,073,436 2,112,038 . .. . 602328] . . 232,010
31998 ) XXX .| 606937| 1312362 1,7 ..1,997,043) (.. 2,285,870 . 2,373,399| 2453198 2529479|  638321| . . 269,185
401999 | XXX ... XXX .| 562211 21..1,621,635|. 1,887,705 2,065,931} 2,191,062|  2,295186| 2376,321| .. . . 591,292| . 242,815
5....2000 . XXX ... XXX .. XXX ..1,133,205) . 1,503,190 | 1,697,329 | 1,857,889 . 1.926,616) 2,004,815| = 532,723 . .. 224,951
62000 XXX ... XXX .. XXX XXX ] 404,523| . 908,474| 1,132,603 1,210,749] 1,292,622 | 1,336,890| . .. 468,021} .. .. 201,357
72002 XXX ... XXX .. XXX ] XXX ] XXX ] 426,287| . 968,078 1,173,389 . 1,289,814| 1,357,807 .. . .. 452,672) .. .. 216,823
8....2003 ) XXX .. XXX .. XXX f XXX ] XXX .. XXX 414568 929264| 1231390 1402362 428235 167,919
92004 | XXX ... XXX .. XXX ] XXX ] XXX ... XXX ] XXX ] 459,118]. ... 974,003}  1,260,590| . ... 517,418| .. . . 86,503
10,2005, ... XXX ... XXX .. XXX XXX ] XXX ... XXX ] XXX XXX, .|. 510,161} 1,029,830 .. . . 397,688 . . .- 160,054
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX 570,380 281,635 170,201
SCHEDULE P-PART 3E-COMMERCIAL MULTIPLE PERIL
Years in Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) Num1b1er of Num1b2er of
Which Claims Claims Closed
1 2 3 4 5 6 7 8 9 10 . :
Losses Were Closed With Without
Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Loss Pavment | Loss Payment
Ao Prior | 000 | 172437| 288581  363,628| . 446,348| . 491656( . 521852|  544,630| . 572,609| . 589,679
21997 | 165779|  265347| . 324,099|  369.003|  404,387|  422729| . 433,167| . 443512|  445474| 450,374
3. 1998 | XXX | 158506| 264,754  323283|  367995| . 391759|  411786| 428,058 . 441262| 448589
401999 | XXX ... XXX | 151,820) .. 244,371| .. 307,767| . 352,809| 384,675 .. 411,853 . 425363 . 432,150
5....2000 ) XXX .. XXX .. XXX | 171,103) . 310,063( . 371,304) 405633  437,495]  461,095| 472,099
62000 | XXX ... XXX .. XXX ). XXX ] 176,903]. . 321,068| .. 361,770 .. 402,371\ . 431,121| . 452,526
72002 XXX ... XXX ... XXX ] .. XXX .. XXX | 152,678] .. 276,390 . 339,805| . 403,707| . 439,542
82003 | . XXX ... XXX .. XXX ). XXX XXX ... XXX ] 175414] . 286,070( . 338,2217| .. . 389,991
92004 | XXX ... XXX .. XXX ] .. XXX XXX ... XXX ... XXX ] 177,804]. . 307,368| . 364,024
10,2005 ) XXX .. XXX .. XXX 1. XXX .. XXX .. XXX 1. XXX .. XXX |....202432| 412734
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 231,027
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SCHEDULE P-PART 3F-SECTION 1
MEDICAL MALPRACTICE-OCCURRENCE

Years in Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) Num1b1er of Num1b2er of
Which Claims Claims Closed
1 2 3 4 5 6 7 8 9 10 . :
Losses Were Closed With Without
Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Loss Payment | Loss Payment
Ao Prior 0000 )3 TE ) 133) .. 181282 0329 33T 349y 389
20997 20T 21 492
31998 XXX e e BB 520
A 1999 ) XXX | XXX b a1 1 a1 41 2 P a1 ... 2
5....2000 ). XXX | XXX . XXX T T T 8B
6....2001 ) XXX ... XXX ). XXX 1. XXX f 120 My (AN IO (AN I My M
702002 ) XXX | XXX . XXX 1. XXX . XXX b 1
82003 XXX | XXX ... XXX .. XXX .. XXX ... XXX
9....2004 ) XXX ... XXX ). XXX 1. XXX . XXX ). XXX 1. XXX
10,2005 ] XXX | XXX ... XXX .. XXX .. XXX ... XXX | XXX .. XXX o8
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SCHEDULE P-PART 3F-SECTION 2
MEDICAL MALPRACTICE-CLAIMS-MADE
Years in Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) Num1b1er of Num1b2er of
Which Claims Claims Closed
1 2 3 4 5 6 7 8 9 10 . -
Losses Were Closed With Without
Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Loss Pavment | Loss Payment
A Prior 0000
20997
031998 ) XXX oo 4
A 1999 ) XXX | XXX
52000 ] XXX | XXX .. XXX o
62001 ) XXX .. XXX . XXX 1. XXX b
T..2002 00 XXX | XXX ... XXX .. XXX .. XXX ol
8....2003 ) . XXX .. XXX ). XXX 1. XXX ). XXX . XXX
9....2004 ) XXX .. XXX .. XXX 1. XXX . XXX .. XXX 1. XXX
10,2005 ). XXX | XXX . XXX 1. XXX . XXX . XXX 1. XXX ). XXX oo
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SCHEDULE P-PART 3G-SPECIAL LIABILITY (OCEAN MARINE,
AIRCRAFT (ALL PERILS), BOILER AND MACHINERY)
Years in Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) Num1b1er of Num1b2er of
Which Claims Claims Closed
1 2 3 4 5 7 8 9 10 . -
Losses Were Closed With Without
Incurred 1997 1998 1999 2000 2001 2003 2004 2005 2006 Loss Payment | Loss Payment
Ao Prior ) 0000 | 11,7131 ...25,120( . 30,804] . 32,590 .....34,806) . 36188|  34603) . 35085| . . XXX XXX, .
21997 | 19,681 .. 35904 43871) 50,933 . 51522 .....953432| . 53168) . 53454\  53,556| . . XXX XXX .
031998 ) XXX 17,887 . . 42421 47433 51,152 ....94,893)  55655| . .56448| . 57,223] XXX XXX, .
41999 XXX | XXX | .23316) 47,782) . 52,781 ....61841) 64695 . 65397 . 66172 . . XXX XXX .
5....2000 ). XXX .. XXX .. XXX ) 19,262) . 20,807 ...30,134)  33724| 35429 . 37,3%5] . . XXX XXX, .
62001 ) XXX .. XXX .. XXX 1. XXX ). 28139 ....99,200) . 65761| 70427 . 72,960] . . XXX XXX, .
7.0..2002 ) XXX | XXX .. XXX 1. XXX . XXX .. ....30,995)  39676) . . 431571 .. 46,833| . XXX XXX, .
8....2003 ) XXX .. XXX .. XXX 1. XXX . XXX .. ....23079) . 34913|  38998| . . 42325 . XXX XXX, .
92004 1 XXX | XXX ... XXX .. XXX .. XXX ] XXX | XXX ] 15,802) . 33453| 39,539 . XXX XXX .
10,2005 ). XXX | XXX .. XXX 1. XXX . XXX f XXX ] XXX . XXX 10,828 19487 XXX XXX, .
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX 22,129 XXX XXX
SCHEDULE P-PART 3H-SECTION 1
OTHER LIABILITY-OCCURRENCE
Years in Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) Num1b1er of Num1b2er of
Which Claims Claims Closed
1 2 3 5 6 7 8 9 10 . -
Losses Were Closed With Without
Incurred 1997 1998 1999 2001 2002 2003 2004 2005 2006 Loss Payment | Loss Payment
A Prior o000 .501,512f 867,785 . 1,524,499 1,852,507 | 2,070,898 | 2,255,810 2479,163| 2,660,788( . 3280 . . 369329
2.....1997 ). .31,066| . .  85148] . . 179,423 ...329731) . 368,090( . 392,412)  409,786) . 421161} ~ 428,037| . . 39305/ . 64,745
031998 ) XXX . )......32970) 123,708 ....338,840) 398160| 444,133)  470,812]  491,506) 505958| . . . 42987 . 73639
A 1999 ) XXX | XXX ). . 21,780 ...234314)  345614(  435237| 487965 530,843  553,937| . .  38233| . 73923
5....2000 ). XXX | XXX .. XXX . }.....20,348] 115199 214,541) 314,783) . 389,482  439,015) . 468403| . 35942| 61,368
62001 XXX | XXX ... XXX | XXX 12,031} 78681} . ° 174,110 260,351} 313,803 . 356,189 . . 26563 . 268962
7.0..2002 ) XXX | XXX ). XXX f XXX ] XXX ... 26557 100,240| . 189,449 266,980 . 341,300 . . 21882] . . 48,070
8....2003 ) XXX .. XXX .. XXX f XXX ] XXX XXX ... 25126 82459 154,228) 217,745 19,733} .. 33,963
9....2004 ) XXX .. XXX .. XXX f XXX ] XXX . XXX ] XXX ) 11,033). ... 54,850( . 115421 214741 29,200
10,2005 ). XXX .. XXX .. XXX f XXX ] XXX . XXX 1. XXX ). XXX 15,571} . 54.664| 13,527 ... 28,055
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX 12,603 9,881 23,480
SCHEDULE P-PART 3H-SECTION 2
OTHER LIABILITY-CLAIMS-MADE
Years in Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) Num1b1er of Num1b2er of
Which Claims Claims Closed
1 2 3 4 5 6 7 8 9 10 . :
Losses Were Closed With Without
Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Loss Payment | Loss Pavment
Ao Prior | 000 | . 26800| . 27932( . 28746| . 28,081| . 25548| . 34512| . 37,043 . 49706| . 50402| . . . 190 10,225
21997 | 810| . .2102| . .7.991| . 8326| . 8545/ 9170 . 9262| .  8837| . . 4694|  5394| 68| . 87
3. 1998 | XXX | . 5288| . 8918|  10272|  10519| . 10769| 13329 . 13793| . 20980( . 21949 60| . 272
A 1999 ) XXX .. XXX 151, 7456) 14,49 16,154) 19,597 19.614) . 24657  27,688) . . . 93| .. .. 1,038
5....2000 ). XXX .. XXX .. XXX 182 . ....5738] ... 9232, 16,736 . 17,789 . 19.038) . 25439 . 91| . .. 1,688
62001 ) XXX .. XXX .. XXX 1. XXX . f......9861) 17,993} 0 21,360 . 27,145 26826) . 33376\ .. . . .280) .. . . 61
702002 ) XXX .. XXX .. XXX 1. XXX ). XXX 12369 . .. .3298) 11,086 ... 17932} 57,354 ... 561} .. .. 111
82003 XXX | XXX ... XXX .. XXX .. XXX .. XXX | (8 142761 . (1,99)] . 10,086 ... 939] .. (369)
9....2004 ) XXX .. XXX .. XXX 1. XXX . XXX . XXX 1. XXX f......2684] 124341 27,702 . 23%4 ) 1,149
10,2005 ] XXX | XXX ... XXX .. XXX .. XXX .. XXX | XXX .. XXX ) 1.828] 10,537} . 1,764 415
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 3,952 674 (181)
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SCHEDULE P-PART 3|
SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND
MARINE, EARTHQUAKE, BURGLARY, AND THEFT)

. . . 11 12
Years in Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) Number of Number of
Which Claims Claims Closed
1 2 3 4 5 6 7 8 9 10 . :
Losses Were Closed With Without
Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Loss Payment | Loss Payment
e Prior XXX XXX | XXX | XXX | XXX | XXX ] XXX 000 103,567|  121.464) XXX | XXX
2. 2005 ) XXX XXX | XXX | XXX | XXX | XXX ] XXX | XXX | 198,525| 386358 XXX | XXX
3 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 391,561 XXX XXX
. . . 11 12
Years in Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) Number of Number of
Which Claims Claims Closed
1 2 3 4 5 6 7 8 9 10 . -
Losses Were Closed With Without
Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Loss Payment | Loss Payment
e Prior XXX XXX | XXX | XXX | XXX | XXX ] XXX 000 | (23895)  (35499)  6,986,522| 2598471
22005 ) XXX XXX | XXX | XXX | XXX | XXX ] XXX | XXX | 858716] 882502 697,820 265720
3 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 747,154 573,894 228,119
. . . 11 12
Years in Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) Number of Number of
Which Claims Claims Closed
1 2 3 4 5 6 7 8 9 10 . :
Losses Were Closed With Without
Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Loss Payment | Loss Payment
e Prior 4 XXX 1. XXX | XXX | XXX | XXX .. XXX .. XXX | 000 | (12869) (947N - XXX | XXX
22005 ) XXX XXX | XXX | XXX | XXX | XXX ] XXX | XXX | 71802)  82307) XXX | XXX
3 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 7,308 XXX XXX
OTHER (INCLUDING CREDIT, ACCIDENT AND HEALTH)
. . . 1 12
Years in Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) Number of Number of
Which Claims Claims Closed
1 2 3 4 5 6 7 8 9 10 . -
Losses Were Closed With Without
Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Loss Payment | Loss Payment
e Prior XXX XXX | XXX | XXX | XXX | XXX ] XXX .00 11671 2783 XXX 4 XXX
22005 ) XXX XXX | XXX | XXX | XXX | XXX ] XXX | XXX 38t 18] XXX XXX
3 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 333 XXX XXX
. . . 11 12
Years in Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) Number of Number of
Which Claims Claims Closed
1 2 3 4 5 6 7 8 9 10 . -
Losses Were Closed With Without
Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Loss Pavment | Loss Payment
Ao Prior 000 b XXX XXX
2 XXX XXX
31998 XXX XXX XXX
A 1999 XXX XXX 'Y N U T IUUtus IR UUUUUPRuuTY SRR B XXX XXX
5. 2000 ) XXX XXX | XXX NONE AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA XXX XXX
62001 ) XXX XXX | XXX | XXX R R XXX XXX
T 2002 XXX XXX | XXX | XXX | XXXooboo XXX XXX
8. 2003 | XXX XXX | XXX | XXX | XXX | XXX XXX XXX
9. 2004 XXX XXX | XXX | XXX | XXX | XXX ] XXX XXX XXX
102005 4 XXX 1. XXX | XXX | XXX | XXX | XXX .. XXX | XXX N XXX . XXX .
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
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SCHEDULE P-PART 3N-REINSURANCE
Nonproportional Assumed Property

. Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End (5000 OMITTED) " 12
Years in Number of Number of
1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Incurred Loss Payment | Loss Payment
Ao Pror | 000 | 3440|  4257|  2766|  4006| 3198  3456|  3996|  3%43|  5082| XXX | XXX
2. 1% | 10989|  22229| | 24402|  25264|  26957| 27432  214%2|  27387|  27.348|  21360| XXX | XXX
3. 198 | XXX | . 20042  46311|  58298| 85457  56035| 56026  863%0|  56076|  56239| XXX | XXX
4 1999 | XXX | XXX | 12606|  67837|  74769| 80674  82861|  84456|  84310| 84950 XXX | XXX
52000 | XXX | XXX | XXX | 3264| 12280  18571|  24407|  28349|  30697| 31766 XXX | XXX
6. 2000 | XXX | XXX | XXX | XXX | 24994  67579| 102188  28683|  36789|  38581| XXX | XXX
72002 | XXX | XXX | XXX |OXXX | XXX | 2674|  10908| . 16109| . 19277| . 19314| XXX | XXX
8. 2008 | XXX | XXX | XXX XXX | XXX | XXX | 4158|  11694|  15037| 16674 XXX | XXX
9. 2004 | XXX | XXX | XXX XXX XXX XXX [ XXX | 1748|  1957|  27.045| XXX | XXX
102005 | XXX | XXX | XXX XXX | XXX | XXX [ XXX | XXX | T84l 49387| XXX | XXX
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 3,932 XXX XXX
SCHEDULE P-PART 30-REINSURANCE
Nonproportional Assumed Liability
. Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End (5000 OMITTED) " 12
Years in Number of Number of
1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Incurred Loss Payment | Loss Payment
Ao Pror | 000 | 12008 10136| 17282  2964t|  48017|  s5463|  e3128|  72780|  138902[ XXX | XXX
2 1% | %) 111 1050| 4565\  1158|  16758|  21514|  21660|  21678| 22022 XXX | XXX
3. 198 | XXX | 100(  1348|  3364| 4791|6843  8450|  10910|  14261| 15933 XXX | XXX
4 1999 | XXX | XXX | 862|  5486| 11280  19032|  27407|  32102|  37791|  43862| XXX | XXX
52000 | XXX | XXX | XXX | 1066 6713  22178|  34819|  50756|  60487| 75089 XXX | XXX
6. 2000 | XXX | XXX | XXX | XXX | 849]  4690|  14273|  26664|  40079| 57,160 XXX | XXX
72002 | XXX | XXX | XXX XXX | XXX | 7| 4813|  188%0|  36600( 60262 XXX | XXX
8. 2008 | XXX | XXX | XXX [XXX | XXX | XXX | 427\ 2548|  12987|  26303| XXX | XXX
9. 2004 | XXX | XXX | XXX XXX | XXX | XXX [ XXX | 38| 2880(  10214] XXX | XXX
102005 | XXX | XXX | XXX XXX XXX XXX XXX | XXX | 1) 278| XXX | XXX
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 86 XXX XXX
SCHEDULE P-PART 3P-REINSURANCE
Nonproportional Assumed Financial Lines
. Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) " 12
Years in Number of Number of
1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Incurred Loss Payment | Loss Payment
Ao Pror | o000 | (D] (78928)| (106,083 (105741  (105645) (105,089 XXX | XXX
2 | XXX | XXX
3. 198 | XXX XXX | XXX
4 1999 | XXX | oxxx | XXX | XXX
52000 | XXX | oxxx|oxxx ] XXX | XXX
6. 2000 | XXX | XXX oxxx L ooxxx | XXX | XXX
72002 | XXX | XXX | XXX oxxxfoxxx | XXX | XXX
8. 200 | XXX XXX | XXX | XXX | XXX XXX XXX | XXX
9. 2004 XXX | XXX | XXX ] XXX | XXX | XXX ] XXX XXX XXX
10,2005 ) XXX | XXX | XXX ] XXX | XXX | XXX ] XXX | XXX XXX XXX
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
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SCHEDULE P-PART 3R-SECTION 1
PRODUCTS LIABILITY-OCCURRENCE

. Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) " 12
Years in Number of Number of
Which i i
Losses Were ! 2 3 4 6 ’ 8 9 CIcS:limVSVith Clal\ll:l]i?h?t?t%d
1997 1998 1999 2000 2002 2003 2004 2005
Incurred Loss Payment | Loss Payment
A Prior |00 ] 102878  155026] 199717 293936] 292,168  381952] 452538 . 3559[ 381757
2. 1997 | 2088 10900| 26604 36293 | T253|  82831|  96676|  101334| 105527| 4056 32028
3. 198 | XXX | 2001|  9833|  20024|  32731| 40486|  49971| 61514 68,986 osgof 42,223
41999 | XXX | XXX | 2M1] 599 4770|4742 55200| 63319 o 2995| 10481
5. 2000 | XXX | XXX | XXX | 1834  7512| 14033|  23737| 31111 39412 o 328| 20085
6. 2001 | XXX | XXX | XXX | XXX | de4| 482| 7870  13392|  24136|  38423| 1993 7,376
7202 | XXX | XXX | XXX | XXX | XXX | 488| 1382  5013|  11327|  22458| 1636 17,759
8. 2003 | XXX | XXX | XXX | XXX | XXX | XXX | . 654| . 3022|  10683|  5266| 1401 43,876
9 2004 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 254] 1961 o 353| 25317
0. 2005 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX | . 62 24| 4522
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX 1,491 2,335
SCHEDULE P-PART 3R-SECTION 2
PRODUCTS LIABILITY - CLAIMS-MADE
. Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End (5000 OMITTED) " 12
Years in Number of Number of
Which i i
Losses Were ! 2 g 4 6 ! 8 ° CIcS:limVSVith Clal\ll:l]i?h?t?t%d
1997 1998 1999 2000 2002 2003 2004 2005
Incurred Loss Payment | Loss Payment
A Pior |00 [ 7st] 298] 3007 3023 5158  5539| 6178 a2
2. 1997 | 1603 43| 6017|6903 6921 6921| 6921|691 . 6944| 7 147
3. 1998 | XXX | ] 486 580|580 562|562 8| 20
41999 | XXX | XXX | 49 66 U -1 . 462| 580|681 ™| 8
5. 2000 | XXX | XXX | XXX |18 492 2%2|  285| 152 82| 13 163
6. 2001 | XXX | XXX | XXX | XXX 81| 280 807| . 826| . 1304 2 43
7202 | XXX | XXX | XXX | XXX W e 2| 42 om| 2| 79
8. 2003 | XXX | XXX | XXX | XXX | XXX | XXX | (2| 209 652 1057 7 157
9 2004 | XXX | XXX | XXX | XXX | XXX | XXX | oxxx | . 46
0. 2005 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | oxXxxo |20 o) 1.9
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX 11 2
SCHEDULE P-PART 38
FINANCIAL GUARANTY/MORTGAGE GUARANTY
. Cumulative Paid Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED) " 12
Years in Number of Number of
Which Claims Claims Closed
Losses Were ! 2 S 4 6 ! 8 ° Closed With Without
1997 1998 1999 2000 2002 2003 2004 2005
Incurred Loss Payment | Loss Payment
A Pror [ Xxx | xxx_ [ oxxx | Xxx P TN N R e Xxx [ XXX
2. 2005 | XXX | XXX | XXX | XXX %Bxx AAAAA XXX | XXX | XXX
3 2006 XXX XXX XXX XXX XX XXX XXX XXX XXX
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SCHEDULE P-PART 4A-HOMEOWNERS/FARMOWNERS

v . Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
ears in 1 2 3 4 5 6 7 8 9 10
Which
L°|Srfcelf"\g’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Ao Pror ) 43602|. . ... 24622 . . . 17,9520 ... 142000 . ... .. 70| .. ... . .874| ... . . . . . 1,268, .90 ... 156 ... 520
2....1997 ). 62685 . . 13,072 .. . . 8488( . . . 3361 ... .. 1,007 819y 642 L 15) ... . 368
30198 | XXX | .. 57498| 12649|  6138| - 1553 . 2418| - 1551 @8l @ 480
41999 XXX XXX |........53567| . ... . .981 . . . 4389 . ...2389) . 1,981 ... @) . ... (56 . .. ... . . 80
5.....2000, ). XXX o XXX o XXX o|........3979%]. ... ...5206) .. .. . .6867 .. . . . . 4890 . ... ... .. 478\ . ... (35 ... ... 1,703
602001 ) XXX o XXX o XXX o XXX o] 33541 ... 7039 . . 10011, ... 329, ... ... .. 117302130
102002 ) XXX o XXX o XXX o XXX o XXX o 100,951) . ....... 20,346 . . .. . (8,154)] ... .. .(6572)....... .. 3917
82003, ). XXX o XXX o XXX o XXX o XXX | XXX o 113995) . ... . 35283 ... . . .. 11.844) 15,307
9....2004 | XXX XXX .. XXX . XXX .. XXX . XXX . XXX 170,655) ... 22,740| . . . 5382
10....2005, . | XXX o XXX o XXX o XXX o XXX | XXX | XXX o XXX ... |.......220870| .. .. . . 58715
11, 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 131,314
SCHEDULE P-PART 4B
PRIVATE PASSENGER AUTO LIABILITY/MEDICAL
v . Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
ears in 1 2 3 4 5 6 7 8 9 10
Which
L°frf:jrr‘2’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Ao Prior ) 519,886 ... 216,764 105475| .. 46,350( .. ... .23,549) 16,723 . 2447( 6017} . 2319} . (4,041)
21997 ). . 557,051). . ... 240,860) .. . . 112623 . ... .38228| ... . . .8525| .. .. . . .. 1,249 4286 .. ... .. 1,031 . M3 1,188
301998 XXX oo 473,032 . ... .220,702) ... ... . 84128] .. ... . 22319 ... . . . .° 13.648| ... ... 2199 .. .....2726) ... ... ..283| ... ... . .3231
41999 XXX o XXX oo 483335) . . . 193090 .. ... . 66,183 . ... .. 24415] 10431} ... 4489 1,723 ... 3,961
5.....2000, ). XXX o XXX o XXX 392407, . . 124360 . ... . 56,525| .. .....20531| .. ... . .7596| ... . . . .2376| .. ... . . 6307
62001 ) XXX XXX .. XXX . XXX 436,527 .. 196,114) . 92433| . 2973|7244 11,941
102002 ) XXX o XXX o XXX o XXX o XXX...|.......598339| .. . 243866( . ... 83144( . .37903| .. . . 28134
82003 ... XXX XXX . XXX .. XXX . XXX . XXX . |......651366 . 247965( . ' 100,831}, ... .. 61,306
92004, ). XXX o XXX o XXX o XXX o XXX | XXX | XXX, |...... 723484 . 324761 . . . 142,666
10,2005, ) XXX o XXX o XXX o XXX o XXX | XXX | XXX o XXX ... |...... 675875 ... . 299,742
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 589,105
SCHEDULE P-PART 4C
COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL
v . Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
ears in 1 2 3 4 5 6 7 8 9 10
Which
L°f::jrr\2’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pror ) 167,726| . ... 71,501 . . 33011) . .. . . 13,7790 ... .. 18842) ... .. 19474\ . (1.874)]. ... ....30526|. .. ... ..20997| . . . . . 12,523
20997 146,112) . ... . 94314 . . 30577) ... .. . . 15,606 ... .. 17,7000 ... 12463|. ... .. 6486 .. .. . . . 121600991928
301998 XXX, . |.......207581 . . ... . 71,373| . .. .28341| . . . .° 14816). . ... . 9876] .. . . . 18,420(. ... .. . 1,652). ... .. 2061) ... .. . 2174
41999 XXX o XXX o 187,241 . ... 78470 . . . . 74170 13,653 | ... .. .3,661| ... .....3907| .. .. .. 6511 .. .. . . 3097
5....2000 . | XXX XXX . XXX 166,250) . ... . 65000( . . 18,046| 16,389 . . .....5901| . . . . 6982 . 3088
62001 ). XXX o XXX o XXX o XXX oo ... 209073 ... 48981 ... ... . 30674 . . . . 15,064 . ... 8732} ... .. .71712
702002 ) XXX XXX . XXX .. XXX . XXX | .. 242237\ .  97946)  37508| . 31195| . 18,084
82003, ). XXX o XXX o XXX o XXX o XXX | XXX | 235641 .. . 124613). ... 80191} . .. 41,907
92004, ). XXX o XXX o XXX o XXX o XXX | XXX | XXX | 211.878]. .. .. 156,097| . ... ... 59,021
10,2005, ) XXX o XXX o XXX o XXX o XXX | XXX | XXX o XXX oo|.0317.901 137,484
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 278,807
SCHEDULE P-PART 4D-WORKERS' COMPENSATION
v . Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
ears in 1 2 3 4 5 6 7 8 9 10
Which
L°|Srfcelf"\g’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Ao Prior o) .3,042,000) 02,182,209 .. 1,275,679 . ... 1,192,964 . 1,088,182 . .. . 602660 .. . . 511681 .. . . . 457,409 . . 372511 ... .. 431,200
2001997 ). .0900,061) .. 437,590| ... . 275505 . .. . 226,620} .. . . .° 189,761 ... . . 88837 . .. ... . .61649| . .. .58304| ... . . .57,710( ... .. . 77,755
3...01998 XXX ... 1,067,039 ... 481421 .. 334207 . . 237,212} . .. . . 168,283 ... .. . 88665 . ... .. 87573 . . . .69832] . . . 114,399
41999 XXX XXX | 995772) . 547,091 . 345438 186,397 .. .. 108,136 .. . 103,165 .. . 84,654 68243
5.....2000, ). XXX o XXX o XXX .. |...... . 841764 .  356549| . . 160,225) . ... .. 116,448 100,214} .. ... .64,544) . 68,650
602001 ) XXX o XXX o XXX o XXX |.......645123| . . 339633] .. . 171,046) .. . 98874| . . 78112| . .. . 84,428
12002 ) XXX o XXX o XXX o XXX o XXX .| . 6716619 .. . .321732) .. . . . 137,408 .. 121,292 ... 85977
82003, ). XXX o XXX o XXX o XXX o XXX | XXX ... 1,378,674 . . 524505| . . .  214,081( . . . 362,688
9....2004 | XXX XXX .. XXX . XXX .. XXX . XXX . XXX .. 1,565,549 | 1,013,604 787,613
10,2005, ) XXX o XXX o XXX o XXX o XXX | XXX | XXX o XXX....|.....1867,693] . . 1,068,597
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 1,994,136
SCHEDULE P-PART 4E-COMMERCIAL MULTIPLE PERIL
v . Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
ears in 1 2 3 4 5 6 7 8 9 10
Which
L°frf:jrr‘2’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005
Ao Prior ) 267,673). 152,741 ... 63525 . . . .37078] . . . . 17,928 ... . 35664| ... .. . 23075 ... . .° 15,695(. ... ... 21434
20997 136,091) ... 84114 434100 ... . 25951 .. . .. 15,759 ... 7,202|. .. ... . 9499 .. .. .. 3776 .. .. . . . 5035
031998 XXX 124,429 . 65408( . . 44501\ 24261 0 9962 . (8,189)] .. . . . . . 14,231] ... 5804
41999 XXX o XXX o 114414 79277 .. .. 41204 . 34863 ... . . 17,355, ... 9,99 .. .. . . 8769
5.....2000, ). XXX o XXX o XXX o 106,773 ... ... 49916 ... ... 40,585 ......20891) ... . . . 12412).. ... 8879
62001 ) XXX o XXX o XXX o XXX | 261822) .. . 109,460 ... ... 43675, ... 23799 .. . .. 12,632
T..02002 ) XXX o XXX o XXX o XXX o XXX ... 249,785 .. . 115974 ... . 54807 ... . .. 40,569
82003 ... XXX XXX . XXX .. XXX . XXX . XXX 161,329 ... 79096 . . 45,983
92004, ). XXX o XXX o XXX o XXX o XXX | XXX | XXX | 211,309). . 169,808
102005 ) XXX XXX . XXX .. XXX . XXX . XXX . XXX XXX .].......210,024
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 304,641
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SCHEDULE P-PART 4F-SECTION 1
MEDICAL MALPRACTICE - OCCURRENCE

Years in

Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)

Whioh 1 2 3 4 5 6 7 8 9 10
L°|3393 Were 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
ncurred
A Prior 4V 2 8T8
200997 Db (88) . (209). 24
03,1998 XXX o
4. 1999 . XXX ] XXX oo 22 43 (3883 (3.6
5.....20000 ) XXX ] .. XXX | XXX M
62001 XXX ] XXX o XXX o XXX oo A
02002 XXX ] XXX | XXX o XXX o XXX M
82003 XXX ] XXX . XXX . XXX . XXX . XXX oo
9....2004. .. XXX ] XXX o XXX o XXX o XXX | XXX | XXX
10,2005 ) XXX ] XXX . XXX . XXX . XXX . XXX . XXX . XXX o5
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SCHEDULE P-PART 4F-SECTION 2
MEDICAL MALPRACTICE - CLAIMS-MADE
Y . Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
ears in 1 2 3 4 5 6 7 8 9 10
Which
L°|Sses Were 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
ncurred
A Prioro o (N P F N PO NS R BT RN NN R
200097
3 1998 . XXX o
4. 1999 XXX ] .. XXX oo
5.....20000 . ) XXX ] .. XXX | XXX
62001 XXX ] XXX o XXX o XXX oo
102002 XXX ] XXX . XXX . XXX . XXX o
8....2003. ... XXX ] .. XXX | XXX | XXX | XXX o XXX
9....2004. .. XXX ] .. XXX o XXX | XXX | XXX | XXX | XXX
10,2005, ) XXX ] XXX o XXX | XXX | XXX o XXX o XXX o] XXX oo
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SCHEDULE P-PART 4G-SPECIAL LIABILITY (OCEAN MARINE,
AIRCRAFT (ALL PERILS), BOILER AND MACHINERY)
Years in Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
e 1 2 3 4 5 6 7 8 9 10
ich
L°|Srfcejrr\g’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
1. Prior 8,095 3,227 5,052 4,432 316 522 11,536 1,062 1,369 3,014

-
—

2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 9,590
v . Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
ears in — 45 1 1 1 £ ]
A 1 2 3 4 5 6 7 8 9 10
Which
L°f:§j"\2’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Prior 1,389,447 (1,212,859 ... 975547\ ... .. 798527|. . .. . . . 526448| . 509,753| .. 542,649 . 391,386| . . 691,092| . . 674,253
21997 o.......90419| . . 53608| .. .. ..56328| .. .. 64330| ... . (2556). ... ... .6149] .  .° 11,335}, ........5,116
31998 ) U XXX ). 267463 17,784 . 57,237 ... .. 36434 . 31857( . . . . . . 1036 . ......9552) .. . .21724) .. 5904
A1999 .....218251 108,582| . ... .. 49841( .. .. 39040 . ... . .. 29480| .. . . .° 12321 ... 13,637).........5,150
6020000 ) XXX XXX XXX | 209413 166,901) . . . . 54,085( ... 38980 . . 27,744 29106 . 10,529
62001 XXX XXX XXX XXX....|..... 343235| . 124,888 . ... .85151| ... . 59480| .. . . 47,735) . 18,159
T02002 XXX XXX XXX XXX XXX...|...... 214829 . . . 142,213| ... . 87,268| .. ... . 62563| . . . 35920
82003, U XXX XXX XXX XXX XXX XXX...|..... . 245849 . ' 118,882|.......70,946| .. ... .. 53,109
92004 ) XXX XXX XXX XXX XXX XXX XXX.o|......391,781| . 219,563| . . . 106,537
1002005, ) XXX XXX XXX | XXX | XXX XXX XXX ] XXX.|...... 394001 224,709
11. 2006 XXX XXX XXX XXX XXX XXX XXX 445,244
v . Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
ears in — 4 1 1 1 £ ]
A 1 2 3 4 5 6 7 8 9 10
Which
L°|Srfcejrr\g’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
1 Prior 20,280 17,628 17,969 8,988 1,920 2,099 9,820 6,973 3,308 5,785

1.
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Annual Statement for the year 2006 of the

MARINE, EARTHQUAKE, BURGLARY AND THEFT)

SCHEDULE P-PART 4|
SPECIAL PROPERTY (FIRE, ALLIED LINES, INLAND

y . Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
earsin — a1 1 1 £ 1
: 1 2 3 4 5 6 7 8 9 10
Which
L°|Srfcejrr‘2’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Ao Phor XXX | XXX XXX XXX XXX XXX XXX ) 72185 48680 26,785
22005 ) XXX | XXX XXX XXX XXX XXX XXX ] XXX | 78537} 7219
3. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 70,714
Y . Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
earsin
: 1 2 3 4 5 6 7 8 9 10
Which
L°frf:jrr\g’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Ao Phor XXX | XXX XXX XXX XXX XXX XXX . (26735) 5497 (1,706)
22005 ) XXX | XXX XXX XXX XXX XXX XXX ] XXX | (7778)  (9413)
3. 2006 X X X X X X X X X X X X X X X X X X X X X X X X X X X (9,519)
y . Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
earsin Y
: 1 2 3 4 5 6 7 8 9 10
Which
L°|Srfcelf"\2’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Ao Phor XXX | XXX XXX XXX XXX XXX XXX ... 75988 51790| 32442
22005 ) XXX | XXX XXX XXX XXX XXX XXX ] XXX | 24086 16,262
3. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 56,224
OTHER (INCLUDING CREDIT, ACCIDENT AND HEALTH)
y . Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
earsin Y
: 1 2 3 4 5 6 7 8 9 10
Which
L°|Srfcejrr‘2’§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Ao Pror XXX | XXX XXX XXX XXX XXX XXX 1805 4326 4,161
22005 ) XXX | XXX XXX XXX XXX XXX XXX ] XXX | 308
3. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 299
y . Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
earsin — a2 1 1 1 £ 1
: 1 2 3 4 5 6 7 8 9 10
Which
L°|Sses Were 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
ncurred
Ao Pror
20007
3188 ) XXX o aonn ommmm |
O xxx_ | xxx || NQDNE AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
5200 ) XXX | XXX XXX N W R
6. 2001 ) XXX | XXX XXX XXX b
2002 ) XXX | XXX XXX XXX XXX o
82003 ) XXX | XXX XXX XXX XXX XXX ol
9. 2004 ) XXX | XXX XXX XXX XXX XXX XXX b
102005 ) XXX | XXX XXX XXX XXX XXX XXX ] XXX o
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 4N-REINSURANCE
Nonproportional Assumed Property

Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)

Years in
Which 1 2 3 4 5 6 7 8 9 10
Losses Were 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Incurred
A Pror o f 8520} 1482 880 (MO T 1184 301
2 %97 18486 2086 867\ 642y o\ 561 702|575
319 XXX ) .8720| 5157 My 6T Tis| 244
41999 XXX | XXX | 36080 rvory 38 19 128) 289
5. 2000 XXX | XXX | XXX \o2m3) 2085 463) 640|290
6. 2001 XXX | XXX | XXX | XXX ) (42329  (54%4) (@515 ns) 2013 226
72002 XXX | XXX | XXX | XXX | XXX d 8 1144 3436 1,026
82003 XXX | XXX | XXX | XXX | XXX | XXX | 48321)  32730( 16,891 8579
9. 2004 XXX | XXX | XXX | XXX | XXX | XXX | XXX | 8tro2| o 8240f 12,820
102005 ) XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 19112} 20,785
11, 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 10,063
SCHEDULE P-PART 40-REINSURANCE
Nonproportional Assumed Liability
Years in Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
Whish 1 2 3 4 5 6 7 8 9 10
Losses Were 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Incurred
A Pror o 88615) 4713)  55478| 26961| 38731 36944) 20107 131404 128741 39,588
2 1% (YA o2 1438 4934 820 419 312
319 XXX . 2%2) 3105 2480 8B |80 1414 412
41999 XXX | XXX | ...e20 6612 el o sorp 806 1,968
5. 2000 XXX | XXX | XXX\ 7683 2402y 1488 1456 3657
6. 2001 XXX | XXX | XXX | XXX ey 1277|3781 23449
7o 2002 XXX | XXX | XXX | XXX | XXX | 1548 (VAN . 4282 25138
82003 XXX | XXX | XXX | XXX | XXX | XXX | .. 64038 33379 10166 19,645
92004 XXX | XXX | XXX | XXX | XXX | XXX | XXX | . 53106| 5243 23556
102005 XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 42180 41,560
11, 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 29,512
SCHEDULE P-PART 4P-REINSURANCE
Nonproportional Assumed Financial Lines
Years in Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
Whish 1 2 3 4 5 6 7 8 9 10
Losses Were 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Incurred
A Pror b 18882 1086331 @9 L 43
299
319 XXX 0
41999 XXX | XXX
5. 2000 XXX | XXX | XXX o
6. 2001 XXX | XXX | XXX | XXX o
72002 XXX | XXX | XXX | XXX | XXX o0
82003 XXX | XXX | XXX | XXX | XXX | XXX
9. 2004 XXX | XXX | XXX | XXX | XXX | XXX | XXX 0
102005 XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX 0
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 4R-SECTION 1
PRODUCTS LIABILITY-OCCURRENCE

Years in

Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)

o 1 2 3 4 5 6 7 8 9 10
L°|S:::"\g§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Ao Pror 548804 422482) 3114583 274530| 168,293 162,176 . 200210f - 183,771) . 271,7598) 243882
21997 | 68769} 34083| 25450} 19783 22289 . TA422) 10,034 . 6758} . 5069| 6715
31998 XXX | .. 58363| . 36446(  24969| 22663} 16,569 11997 . 7303 . 5421|8807
41999 XXX ... XXX o )......7m3) 62687 26125| 16282 10789 18275 16,100| . 5574
52000 . XXX ... XXX .. XXX ). .50834)  37430|  23490| 19544 15690 . 5937 . 6578
62001 f XXX ... XXX .. XXX ). . XXX ... . 60207 2686  21657| 18764 10,364 12,681
72002 XXX ... XXX .. XXX .. XXX .. XXX )........60321) 41,018 . 26728] 17873 19,731
8....2003  f.. . XXX ... XXX .. XXX .. XXX .. XXX ). XXX ). . 61392} 35242| 22277 33341
9....2004 . XXX ... XXX .. XXX .. XXX .. XXX ). XXX ). XXX o ).......1812) 2233 49,042
102005 {. . XXX ... XXX .. XXX .. XXX .. XXX ). XXX ). XXX .. XXX ). .27,128] 58756
11, 2006 XX X XX X XX X XX X XX X XX X XX X XX X XX X 105,807
SCHEDULE P-PART 4R-SECTION 2
PRODUCTS LIABILITY-CLAIMS-MADE

) Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
Years in
. 1 2 3 4 5 6 7 8 9 10
Which
Losses Were 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Incurred
e | 22| 2001 | @ | &% G 1223 1182 519
2 | sg0|  sesm| s e 148 wl | s
R xxx | el W el wo| |
T Xxx | xxx | ao| o an| s | | 2| s 2
50 | Xxx | xxx | xxx | en| sl x| 2213 s 1 15
6 20 | Xxx | xxx | Xxx | XXX | am| ws| s eos| 2| s
A Xxx | xxx | xxx | xxx | xxx | 10|  ex|  es| sy - 1,069
T Xxx | xxx | xxx | xxx | xxx | Xxx | sl e8| ams| e
o 0w | Xxx | xxx | Xxx | Xxx | xxx | xxx | XXx | 20| - 158 1,678
0 05 | Xxx | xxx | xxx | xxx | xxx | xxx | xxx | XXX | 288|270
11, 2006 XX X XX X XX X XX X XX X XX X XX X XX X XX X 5,494
SCHEDULE P-PART 4S
FINANCIAL GUARANTY/MORTGAGE GUARANTY
) Bulk and IBNR Reserves On Net Losses and Defense and Cost Containment Expenses Reported At Year End ($000 OMITTED)
Years in
. 1 2 3 4 5 6 7 8 9 10
Which
L°|S::j"\g§re 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 5A-HOMEOWNERS/FARMOWNERS

SECTION 1
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Ao Pior | 04e3) 2909  5906|  - 126 (9 s8] (728 9662 7181 220685
21 151691 173982 17s177| 75363 175835 75867 172363 17610 176453| 176494
318 | XXX | 174484|  181761)  184586| 186054 186472( 182223 186.227| 185751 185807
B XXX | XXX | 142505 164270) 167649|  168987| 164336 167.026| 167701| 167,904
5 2000 | XXX | XXX | XXX | 130.726|  165781)  169.107| 167824  170270| 171888| 172079
62001 | XXX | XXX | XXX | XXX | 147014|  ATIN24) 17377\ AT5E27|  178105| 178409
roaz | XXX | XXX | XXX | XXX | XXX | 131385 152945|  156304|  159647| 160117
8 2008 | XXX | XXX | XXX | XXX | XXX | XXX | 193562 151512)  170288| 171381
9 2004 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 178963 238575 243392
10205 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 110463 135960
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 99,303
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pror 12027 6683 2381 1AT9| 98 6838 48| 219|298 261
L2009 288000 830 1815 9% s s 1920 e %
R R I XXX | 84070 4486 22841 IO 804 29T 158 L I 135
DRI XXX XXX 21910 5459) 2498 124 588 228|365 186
52000 XXX XXX XXX | 386ty 5489 2332\ 985 %45 34208
L8200t XXX XXX XXX XXX |....28923 5461 1887 %420 460 303
L2002 XXX XXX XXX XXX XXX ... 28282 4266| 0 929) T8 408
082008 XXX XXX XXX XXX XXX | XXX 14646) 22000 1480 110
092004 XXX XXX XXX XXX XXX | XXX | XXX 18713 3023 1,164
102005 XXX XXX XXX XXX XXX | XXX | XXX XXX | 23819 4,444
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 26,270
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pror 15775) 766} . 23%)  (402)  (89ST)| . TM o (1089) 1n3rz) 8724 315029
L2099 234765 246843 247.750)  247.448| 243423\ 244002\ 241,083\ 245688 246230 246269
IR R I XXX | 28912\ 272201 272,346\ 263424]  263904) 259381 262853) 263563| 263613
DRI XXX XXX | 220715\ 229624) 232389\ 283122} 227,535\ 230517 231725) 231,791
52000 XXX XXX XXX ... 221,589\ 235108 236,092 232048) 234600} 236959 237,093
L8200t XXX XXX XXX XXX |.....229820f 241201 238817\ 240827) 244382\ 244,620
L2002 XXX XXX XXX XXX XXX |....208200) 211194 212032} 218.250| 218,560
082008 XXX XXX XXX XXX XXX | XXX 199.852) 218071} 243738 244367
092004 XXX XXX XXX XXX XXX | XXX | XXX | 304881 381423| 359,948
102005 XXX XXX XXX XXX XXX | XXX | XXX XXX | 190.173| . 202993
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 176,395
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Annual Statement for the year 2006 of the  Liberty Mutual Insurance Company and its Affiliated Property and Casualty Insurers

SCHEDULE P-PART 5B
PRIVATE PASSENGER AUTO LIABILITY/MEDICAL
SECTION 1
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
AP 120819 45208 - 16408| 15960 120605 - 1404|  (079)  14758|  156864| 178,103
21997 | 203034 280085| 206232 304599 310633 312460 309225 318684|  328441| 328817
3198 | XXX | 194443 271120|  286369| 206651 297804| 295267 303560 311532 312084
B XXX | XXX | 194664|  273504|  200089| 302521 303615 311681 323705 324764
5 2000 | XXX | XXX | XXX | 200763 3043%2|  323651| 320214 339210|  357.787| 359374
62001 | XXX | XXX | XXX | XXX | 238924| 348250 362637\ 374303 403436| 406,046
roaz | XXX | XXX | XXX | XXX | XXX | 249946| 340431 385466| 405388 410784
8 2008 | XXX | XXX | XXX | XXX | XXX | XXX | 231250 297312|  304664| 404410
9204 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 3008%| 430243 487,797
10205 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 186.408| 266,734
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 175,046
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pror 100511 51103) 23936 - 12361 14T 4776 2957| 1533 1589 1,129
2 1 133426 4220|2044 11320 5925|  3487| 10| 7| set| 308
3108 | XXX | 124925 36663| 21465 - 11144|  6072|  2883| (LTI /(] I 409
B XXX | XXX | 125600 39890 18725 10462  5091|  2102| 1344|587
52000 | XXX | XXX | XXX | 136560 39200|  21744| - mast| 41%| 2486 1,079
62001 | XXX | XXX | XXX | XXX | 143712 39405 10827  184| a0m | 1575
roaz | XXX | XXX | XXX | XXX | XXX | 145716 aw821| 16679| 10421 4,556
8 2008 | XXX | XXX | XXX | XXX | XXX | XXX | 9s012| 32704 18330 8067
9 2004 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 96718| 27438 9376
10205 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX | ee024| 20511
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 123,473
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
L Prior Aa575)  (48025)) 445 20825 o3y &3 @A) 151,358 167,505 343,306
L2 e 495159) 517813 514875 513768 514095 517.366| 514107 524532 538086) 538,311
BTN XXX 485014]  507.168|  509289)  513163|  515071|  513807) 522504 533918 534,248
JA19 XXX XXX | o84z 522932 534424)  541.330| 539100  546708| 564,094 564610
o5 2000 XXX XXX | XXX | 52948 581.080) 604851 605809) 612629] 640006 640626
(62001 XXX XXX | XXX | XXX | 613011y 683217) 683955 689440 733850) 734,661
ST 2002 XXX ) XXX XXX XXX | XXX | 640138) 653767 656,946 738940 739830
(8 2008 XXX XXX | XXX | XXX | XXX XXX | 555307 585511 760.221) 761573
92004 XXX XXX | XXX | XXX | XXX XXX XXX | 6345431 790808| 807,881
102005 XXX XXX | XXX | XXX | XXX XXX XXX | XXX ae3ar) 478,246
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 460,429
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 5C
COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL
SECTION 1
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
JAPror ) 27298 8869 20988} 24181) 9183 176091 38 7019 8226 315
L2009 548040 T4MSS| 79792 82080 83282 83441 82733 85000| 86738 86752
IR R I XXX | .....88229| 71383 83202 BABS6| 85340\  84533) 86445 87.844] 87878
R XXX XXX | %1830 75418)  80835| 84235 84246) 86456 87768 87,979
5.2000 XXX XXX XXX 49923 68573) 72894 73362) TS779)  76904) 77,066
L8200t XXX XXX XXX XXX 42835 56433) 58126 60457 | 61787 62,042
L2002 XXX XXX XXX XXX XXX |, 38354} 51422\ 54622\ 56831 57,521
082008 XXX XXX XXX XXX XXX | XXX 40697)  S4535) 583811 59992
092004 XXX XXX XXX XXX XXX | XXX | XXX 418231 56823) 74580
102005 XXX XXX XXX XXX XXX XXX XXX XXX 44854| 62241
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 44,020
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
AP [ 19908] 10473 5545|2800 tdot e[ e[ ost7| 2% 254
21997 | 28948 9524|  520(  2784| 181|838 w4 w8
3108 | XXX | 3048| . o8s4| . s316| 2413 95| 607|244 <] 111
B XXX | XXX | awt67| 16180 8349| 4322|2248 T\ 678| 471
5 2000 | XXX | XXX | XXX | 20828 o04| 4788|  2885| 1168 6% 519
62001 | XXX | XXX | XXX | XXX | 19800 6325|  3264| - 15%5| o T97| 87
roaz | XXX | XXX | XXX | XXX | XXX | 20272|  58%| 2884 1423 7%
8 2008 | XXX | XXX | XXX | XXX | XXX | XXX | 14620|  5798| 2866| - 1,346
9 2004 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 19250 54%| 2620
10205 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 19165| 5345
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 34,825
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
JAPror 18398 (2832 3S513) 2289 am 10208) o TATV 9992 12916} 620
L2 % 121449) 133,566 136,409) 136.170) 137768 138,104) 138,198 140865) 143429) 143,444
IR R I XXX 125539 139897 141964 143,546) 143994 143212} 145360) 14r2i2) 147,292
DRI XXX XXX | 131514 145831 147.967) 148754 147633 149400) 150,900} 150,959
S50 XXX XXX XXX 118816 130017} 130491} 128,554| 130,189} 1312701 131,330
L8200t XXX XXX XXX XXX | 93839 101,756 100192} 1014200 102444 102,503
L2002 XXX XXX XXX XXX XXX | 86852 90048} 90945 92490| 92698
082008 XXX XXX XXX XXX XXX | XXX |, 88096 97452\ 99572f 99,988
092004 XXX XXX XXX XXX XXX | XXX | XXX |.....99183) 110675 123,000
102005 XXX XXX XXX XXX XXX | XXX | XXX XXX | 103317 113,250
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 115,534
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 5D-WORKERS' COMPENSATION

SECTION 1
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Prior | e43dol eor221|  04510|  e870s0|  773694| 673372 728546| 684207 691351 (1459)
21997 | 291923 373922 528498| 533560 598405 601117 600259 600645| 602122| 602328
3108 | XXX | . 815326 538447|  563299| 620401 626624| 634243 635771| 63| 638321
B XXX | XXX | 3788A7|  489140|  SSB5MM|  570324| 584271 5B7560|  500428| 591292
5 2000 | XXX | XXX | XXX | w8746|  4843%9|  507402|  522016|  527349| 530726 532723
62001 | XXX | XXX | XXX | XXX | 320035\ 427591|  450480|  460014| 465285 468,021
roaz | XXX | XXX | XXX | XXX | XXX | 315836|  418107|  438440|  44786| 452672
8 2008 | XXX | XXX | XXX | XXX | XXX | XXX | 305664|  4003%6|  419962| 428235
9 2004 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 310457| 412867 517418
02005 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 3064s7| 397688
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 281,635
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
JA Pror 109,326} 89660| 80556| 68093 57.309| 51883} 4400 40516 36003) 30785
L2009 98008 420260 22719 152341 9580} 7032\ 8312\ 42601 3414) 2825
R R I XXX ) 49766 30574 18091 17981 st en9 ATS| 38T
DRI XXX XXX | 106,370)  52706| 28434 AT R 12968 7918} 5849 4,629
52000 XXX XXX XXX 102892) 450421 25670( 16959) 9875 6858 5041
L8200t XXX XXX XXX XXX |.....9%0976) a1062) 251301 12889 8250} 5758
L2002 XXX XXX XXX XXX XXX | 9204 41865 19990 12002 7538
082008 XXX XXX XXX XXX XXX | XXX | 82205 27027 17.557) .. 9.867
092004 XXX XXX XXX XXX XXX | XXX | XXX | 8931ty 22400 TSt
102005 XXX XXX XXX XXX XXX | XXX | XXX XXX | 85876 35677
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 123,716
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
JAPrior o) 8850310 801411 797,543 841896| 885066 802432) 859,792 812958} 820739 (4:820)
L2009 T099)  755454)  762997) 766,487 839,045 838202) 837,986  836815) 837,560 837,162
IR R I XXX | ... 772320 818930} 82835  903023) 902545 912090| 910841} 911710| 911,340
DRI XXX XXX |, 652242 759962) 823015 824142} 838958|  838248) 839132 838733
S50 XXX XXX XXX | 684%566] 748213 751809| 762529| 762259| 762979| 762718
L8200t XXX XXX XXX XXX | 631,626 663123) 674039  674655) 675211 675135
L2002 XXX XXX XXX XXX XXX | . 618383 67447\ 676710 677413| 677034
082008 XXX XXX XXX XXX XXX | XXX | 580234\ 605026 607,061 606019
092004 XXX XXX XXX XXX XXX | XXX | XXX | 591885 624446| 611,074
102005 XXX XXX XXX XXX XXX | XXX | XXX XXX | 569747\ 593418
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 575,551
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 5E-COMMERCIAL MULTIPLE PERIL

SECTION 1
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pior | sasr) o sgeo| 27| arof o @eo) o ent| 10626 4729|309 e
21997 | 28040 20762)  31498|  B1591|  31777| 32486  36178|  3.929|  37997| 38129
3108 | XXX | 26104| 3025 31833|  32325|  33103| 37| 40292| w32 40529
B XXX | XXX | 24816|  30012|  30098| 30862 37115 35| 38g18| 3897
5 2000 | XXX | XXX | XXX | o4862)  28M1|  28278|  34509| . 36012|  36679| 36,908
62001 | XXX | XXX | XXX | XXX | 2231 24802 30183|  312%2|  33004| 33432
roaz | XXX | XXX | XXX | XXX | XXX | 21218| 26522 27.084| 2970|2009
8 2008 | XXX | XXX | XXX | XXX | XXX | XXX | 21089 23633 25131| 26079
9 2004 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 20267| 24128 21521
02005 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 20303 30686
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 22,354
SECTION 2
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pror 13012) 37882 432041 483201 27186) 38531 20626) 27,103) 10399 11,401
L2 % 10466) 4819) 2y 1890 818 10877 4145 4990 0428
R R I XXX 11460\ 2989 2182 1300 88 S8 406 . 38) 300
DRI XXX XXX 0971 4613|327y 1433 ATy 629 394 319
52000 XXX XXX XXX 12843) 827 52 1076 8420 a9\ 35
L8200t XXX XXX XXX XXX 1788 3839 ] 1838 1097 .88 540
L2002 XXX XXX XXX XXX XXX |......9688| 3943} 2773\ 1AeT| 94
082008 XXX XXX XXX XXX XXX | XXX ... 9308 2664 1883 1311
092004 XXX XXX XXX XXX XXX | XXX | XXX | 9384 28T 1,836
102005 XXX XXX XXX XXX XXX | XXX | XXX XXX 10371 3482
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 38,371
SECTION 3
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
JAPror nam 4656 1882 454350 a 13683 31081 23797\ 20286 50922
L2009 ) 98313 62499 64208 63963| 62434 69778| 82905 91188 95155 105,281
IR R I XXX | ... 54366| 60810\ 63613) 64247} eeAlt| 79847} 81931 82247 82454
DRI XXX XXX suaty 61088 62612y 65356 80080} 81783  82372) 82849
S50 XXX XXX XXX S4415)  B1744f  64039)  79.549)  81250|  82207| 82572
L8200t XXX XXX XXX XXX | S\377) 96835\ TATA3) 73700\ 76,596\ 77209
L2002 XXX XXX XXX XXX XXX 41022 62826 63898 66236 67,690
082008 XXX XXX XXX XXX XXX | XXX 432951 49754 55816) 56,588
092004 XXX XXX XXX XXX XXX | XXX | XXX 443471 51985 55309
102005 XXX XXX XXX XXX XXX | XXX | XXX XXX 46.641) 52249
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 76,848
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 5F
MEDICAL MALPRACTICE-OCCURRENCE
SECTION 1A
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pror B
L2 % T
IR R I XXX 2
R XXX XXX L8 L8 L8 L8 L8 1
5.2000 XXX XXX XXX
L8200t XXX XXX XXX XXX
L2002 XXX XXX XXX XXX XXX
082008 XXX XXX XXX XXX XXX | XXX
092004 XXX XXX XXX XXX XXX | XXX | XXX
102005 XXX XXX XXX XXX XXX XXX XXX XXX
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SECTION 2A
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pror 8l 8y TS 8%y 22828
L2 1900 Te
R R I XXX 00
DRI XXX XXX L R L DO RSN IO UOUY FORUSTROURRRUITY NN OUEE R FOURRPRRRPRR
52000 XXX XXX XXX | L DO RSN IO UOUY FORUSTROURRRUITY NN OUEE R FOURRPRRRPRR
L8200t XXX XXX XXX XXX
L2002 XXX XXX XXX XXX XXX
8 2008 | XXX | XXX | XXX | XXX | XXX | XXX |
9 2004 | XXX | XXX | XXX | XXX | XXX | XXX | XXX
10205 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX |
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SECTION 3A
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pror W T L DO LA N U UUTOEs "4 ROURROURRREUUN O oM
L2 439 485 485 87 489 492\ 492\ 492\ 492\ 492
IR R I XXX s seny sy sy 80 520y 820) 820y 520
DRI XXX XXX L 4 4 4 Al Al 4 4
S50 XXX XXX XXX 8 e 888
L8200t XXX XXX XXX XXX
L2002 XXX XXX XXX XXX XXX L R L R L R L R 1
082008 XXX XXX XXX XXX XXX | XXX
092004 XXX XXX XXX XXX XXX | XXX | XXX
102005 XXX XXX XXX XXX XXX | XXX | XXX XXX L
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 5F
MEDICAL MALPRACTICE-CLAIMS-MADE
SECTION 1B
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pror
L2099
IR R I XXX CAREANR I |
R XXX XXX NONE AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
5.2000 XXX XXX XXX L
L8200t XXX XXX XXX XXX
L2002 XXX XXX XXX XXX XXX
082008 XXX XXX XXX XXX XXX | XXX
092004 XXX XXX XXX XXX XXX | XXX | XXX
102005 XXX XXX XXX XXX XXX XXX XXX XXX
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SECTION 2B
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pror L DU FEUEUEURRRITY IUUUURRREREUTUY FORNREOEEUURRTRY IUUUURURNUEENY FUURRRRUREUURN FERRORI
L2099
R R I XXX
DRI XXX XXX
52000 XXX XXX XXX
L8200t XXX XXX XXX XXX
L2002 XXX XXX XXX XXX XXX
8 2008 | XXX | XXX | XXX | XXX | XXX | XXX |
9 2004 | XXX | XXX | XXX | XXX | XXX | XXX | XXX
10205 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX |
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SECTION 3B
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pror L F NN FEUUEURURUNEN UURURURERTUUUY AU UTPRNUY UURURRRUNEONOY IR oo
L2099
IR R I XXX Al 4 4 4 Al Al 4 4
DRI XXX XXX
S50 XXX XXX XXX
L8200t XXX XXX XXX XXX
L2002 XXX XXX XXX XXX XXX
082008 XXX XXX XXX XXX XXX | XXX
092004 XXX XXX XXX XXX XXX | XXX | XXX
102005 XXX XXX XXX XXX XXX | XXX | XXX XXX L
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 5H
OTHER LIABILITY-OCCURRENCE
SECTION 1A
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
AP [ 13354]  ssa2| 28307 41s| 185t | 1901] 11998 12753 3280
21997 | 21083 30442)  36820|  38493|  3B467| 38414 38820|  30154|  39252| 39305
3108 | XXX | 28717|  380s4| aeds| aes| aest| 38| 1| wur| 42,987
B XXX | XXX | 22M2|  35043| 5009|3810 37M7|  37800|  38066| 38233
5 2000 | XXX | XXX | XXX | 21683| 2023|3185  33887| 34967|  35488| 35042
62001 | XXX | XXX | XXX | XXX | 14932 21549|  23862|  25186| 26044 26563
roaz | XXX | XXX | XXX | XXX | XXX | 11809 17743 19706|  20981| 21882
8 2008 | XXX | XXX | XXX | XXX | XXX | XXX | 10840 16626 18369 19733
9 2004 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 10015 15353 21174
02005 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX | os4s| 13,527
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 9,881
SECTION 2A
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
AP [ 10351) 224049 273064|  202776| 225406 284935 120707 183823) s 14,962
2 16684)  6738| 4878| 3130| 1434 87| %3 204 244|235
3108 | XXX | 20837 . 9002|  6686| 4075 1631 el am| 1 3%
B XXX | XXX | 25386 ots4l agot| o 8021| 1489 o8| e 453
5 2000 | XXX | XXX | XXX |28 o T214f agio| o 2292| 1553 1077|669
62001 | XXX | XXX | XXX | XXX | 12823| 5499|2813 2288| 1382| 869
roaz | XXX | XXX | XXX | XXX | XXX | 10997| 3704  375| 2120f 1,252
8 2008 | XXX | XXX | XXX | XXX | XXX | XXX | . 88|  5567|  2043| - 1,996
9 2004 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 12103 4119|3008
10205 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 88| 3787
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 10,318
SECTION 3A
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
JAPror 1483y (3 186y 201881 24523|  60191f 173,358) 204426 96535| 342843
L2009 ) B4R 98568 101923) 102933) 1028%) 102,700) 103432) 103.946) 104151 104,283
IR R I XXX 98808 11854 15347 15205) 15009 ne2m| nerns) 116857 116,981
DRI XXX XXX | 98298 109589 109432) 109,585) nosr) oy 1237 112,609
S50 XXX XXX XXX 93825 93884f  93579| 95776| 96790| 97,585 97,980
L8200t XXX XXX XXX XXX | 58105 65807} 81514\ 85902 180,286 296,394
L2002 XXX XXX XXX XXX XXX | 52453 58363} 62220\ 70,522 71204
082008 XXX XXX XXX XXX XXX | XXX 45564]  52484) 54259 55690
092004 XXX XXX XXX XXX XXX | XXX | XXX Argtr) 53781 53376
102005 XXX XXX XXX XXX XXX | XXX | XXX XXX | 39878 45,367
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 43,678
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 5H
OTHER LIABILITY-CLAIMS-MADE
SECTION 1B
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
B R O ) I o3 o vl os e 19
21 | U I (I t2| 2| |28 8 s 68 68
3108 | XXX | 2| (AT L L L 8| 8| 60
B XXX | XXX | % s s @wlm e
5 2000 | XXX | XXX | XXX | 4l sl |89
62001 | XXX | XXX | XXX | XXX |8 tof s e 280
roaz | XXX | XXX | XXX | XXX | XXX |88 o4 406 561
8 2008 | XXX | XXX | XXX | XXX | XXX | XXX | 72| sof 9%
9 2004 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 4 o Tot| o 230
02005 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 1,764
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 674
SECTION 2B
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pror B sl TATU 2288 2y 92 19859 9T ), .8
L2 % 3 20 s 20 4 A s s T
R R I XXX T8 a1 LB 4 888
DRI XXX XXX 103) S8 4 "o Al 7
52000 XXX XXX XXX 88 S eSS s 46
L8200t XXX XXX XXX XXX | ) s ] IO 18 110
L2002 XXX XXX XXX XXX XXXl aa 43| 90 49 312
8 2008 | XXX | XXX | XXX | XXX | XXX | XXX | el 19 81 560
9 2004 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 1940| 1019
10205 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX |20 1,789
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 3,000
SECTION 3B
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
JAPror [ R A w28 L5 IR - FOU 1639 . ...8028  3128) 10,228
L2 %8080 2y na ey ey 126 1290 184 164
IR R I XXX |88 %) %8y %8y R0 388838 340 340
DRI XXX XXX 1086 1106 12 L4 v LIS L 1,150
S50 XXX XXX XXX 1rdzy 1rdzy 12y 1784 1813) 18231 1,825
L8200t XXX XXX XXX XXX L I 187 a8l 48| 48| 454
L2002 XXX XXX XXX XXX XXXl 482 902|924 98 984
082008 XXX XXX XXX XXX XXX | XXX T 1026 L6 1,129
092004 XXX XXX XXX XXX XXX | XXX | XXX 80 st 4,560
102005 XXX XXX XXX XXX XXX | XXX | XXX XXX |.....3801 3968
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 3,493
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 5R
PRODUCTS LIABILITY-OCCURRENCE
SECTION 1A
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pior | 2248] 1987( 48| 3e2| 1649 wrl 4369|  3de7|  s172[ 3559
B I 1084 2004 2561|  2849|  2994| 3184|3412 3739|  3919| 4,056
3108 | XXX | 1009 2104|  2438|  2474|  2776|  3051|  3593|  3790| 3900
B XXX | XXX | 1184| 2168|231 2474|2690 2840| 2920|2995
5 2000 | XXX | XXX | XXX | 1789| o 2831| 2728|2891 3072 3159|3218
62001 | XXX | XXX | XXX | XXX | 1303 19| 1659 (ZCT I 1911 1,993
roaz | XXX | XXX | XXX | XXX | XXX | 8% 190| 1329| 1462| 1636
8 2008 | XXX | XXX | XXX | XXX | XXX | XXX | sms| (BLLA T 1283 1401
9 2004 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 2008 2874|3543
02005 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 1769|2456
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 1,491
SECTION 2A
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
JAPror 42145) 338257 423104)  S14477) 368583 536,163] 219976\ 275061 109,538) . 88170
L2 e 1635 2082 2823| 1O37 | B4 1390 1867 8100 38212
R R I XXX Lrar 1098 14610 Lot 1A07) 883 89 172
DRI XXX XXX | 2824 10800 983 LTI s18y o e2r) moy 107
52000 XXX XXX XXX |...2918) 2448 16820 1383 34020 (L 152
L8200t XXX XXX XXX XXX | LIS sy 2888 248202
L2002 XXX XXX XXX XXX XXX | 1403|288 %843 258
8 2008 | XXX | XXX | XXX | XXX | XXX | XXX | et 40| 30| 234
9 2004 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 1185 30 2
10205 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 1088|372
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 1,000
SECTION 3A
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
JAPror 14555 10215) 247 511483| 5568} 169,777} 193009] 239660, 160,351 363949
L2009 8T8y 8T8 10204) 11459 12412) 13791 15.067) 18.193) 19.890) 36297
IR R I XXX |58 7840 8592 97101 10340) 12419) 17221 208020 46,297
DRI XXX XXX | ..66e| 8069} 8679 9063 10448) 1881 1n.er8) 13,585
S50 XXX XXX XXX 78601 10751 181301 18725|  22466)  203%6| 23431
L8200t XXX XXX XXX XXX 4987|5934 5759 6179) 8988 9571
L2002 XXX XXX XXX XXX XXX 4942 65%| 12983 14505) 19,649
082008 XXX XXX XXX XXX XXX | XXX |..2882) 81200 3275 45,510
092004 XXX XXX XXX XXX XXX | XXX | XXX 5584 12478 29154
102005 XXX XXX XXX XXX XXX | XXX | XXX XXX .81y 7353
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 4,830
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 5R
PRODUCTS LIABILITY-CLAIMS-MADE
SECTION 1B
CUMULATIVE NUMBER OF CLAIMS CLOSED WITH LOSS PAYMENT DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pror 6 (s 8% s o a0es T2
L2 % Vo8 LA R (24 U L4 L4 e T (24 IS 7
IR R I XXX 2y L (24 U L4 L4 e (L DT L) IO
R XXX XXX L I 21 2y oo oo vl 20
5.2000 XXX XXX XXX 8B s8] 120 L] I 13
L8200t XXX XXX XXX XXX s8] e 12
L2002 XXX XXX XXX XXX XXX T2 A8 12
082008 XXX XXX XXX XXX XXX | XXX 20 7
092004 XXX XXX XXX XXX XXX | XXX | XXX L R 1
102005 XXX XXX XXX XXX XXX XXX XXX XXX o 1
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 11
SECTION 2B
NUMBER OF CLAIMS OUTSTANDING DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pror 4000 1289 S8 w2y A 070 2 w1
L2009 S L R T2 oo 4
R R I XXX 4 S e L U UURRUUURRDRRRN PR L R 1
DRI XXX XXX LA R 20 120 S L R o2
52000 XXX XXX XXX 183 8T W8
L8200t XXX XXX XXX XXX |28 “eo L R L R 4
L2002 XXX XXX XXX XXX XXX |3 Bl w1
8 2008 | XXX | XXX | XXX | XXX | XXX | XXX | T L] R (AT |
9 2004 | XXX | XXX | XXX | XXX | XXX | XXX | XXX || sl T
10205 | XXX | XXX | XXX | XXX | XXX | XXX | XXX | XXX | 12
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 11
SECTION 3B
CUMULATIVE NUMBER OF CLAIMS REPORTED DIRECT AND ASSUMED AT YEAR END
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10
Earned and Losses
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Pror D B @Al 15282) 406 2088 o 2) . 2105)  (1748) 9709
L2 LU an A1 S0 s 183 183 183 184 168
IR R I XXX 189 189 1870 1920 2 202y 208 228228
DRI XXX XXX |80 aryo ) S0 Te T8 9] 137
S50 XXX XXX XXX L) L) o7y o7y mye e 183
L8200t XXX XXX XXX XXX |88 ol I an aryo S8t
L2002 XXX XXX XXX XXX XXX | T9 808 s %8
082008 XXX XXX XXX XXX XXX | XXX 98 moy oo 1620 181
092004 XXX XXX XXX XXX XXX | XXX | XXX |8 2858
102005 XXX XXX XXX XXX XXX | XXX | XXX XXX B39
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 23
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 6C
COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL
SECTION 1
Cumulative Premiums Earned Direct and Assumed At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
A Prior ] .50433) 48625( 14,139] 14332)  (1,898)|. . (4400)) .  2307|  (8612)| .. (2196)] . 30566( 30566
L2197 . ]...638000| . 711,523| 701,856 . 699,254  704,660|  688460) 695305  687,972| 688,584 688393 . (191)
301998 XXX | 695244)  738287| 734297 738322 725646 731,680|  719,905|  721400f 720977\ . (423)
A9 ] XXX 1. XXX | 689169 701,485  702196| 702,685  702,349| 705064  710,093|  711249) 1,156
0520000 ] XXX 1. XXX | XXX | 714049  719,892|  725417) 725631  725663| 720,761} 721,066 305
6201 ] XXX 1. XXX | XXX .. XXX | 622303)  741,975| 748810}  748900|  748,702| 740,085  (8,647)
72002 ] XXX 1. XXX | XXX .. XXX ] .. XXX . |....700519)  676,275| 701478 701602 701,571} . (31)
282003 ] XXX 1. XXX | XXX .. XXX ] .. XXX .. XXX | 912754 917,073] 913570} 913615 . 45
29204 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX . XXX .. 1,027,606 1,031,057 1,027,236} (3:821)
102005 XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX .. 1,059,503 | 1,059,409) (%)
2006 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX .. XXX ].1,059831) 1059831
2. Total ] XXX 1. XXX | XXX | XXX | .. XXX .. XXX ] XXX .. XXX ... XXX .. XXX |.... 1078696
13. Earned Premiums (Sc P-Pt 1) 698,461 808,385 736,870 734,136 636,422 792,928 910,341, 1,032,314 1,059,416, 1,078,696 XXX
SECTION 2
Cumulative Premiums Earned Ceded At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
A Prior ] 16.115] 1186 | (188)) 8| ... (441) . (674) 100 . @0) . (831) . 31348 31348
S2.09097 110,088| 128,579 . 129,050] 128,880) . 128,851 128,810] 128,856| . 128,630 128,137) . 128137) ...
301998 XXX | 128,930| . 139,845 140,376)  140,610|  141,006] 141,092|  141,304) 141,305 141.305)
A9 ] XXX 1. XXX |0 170,146] 173,580) . 176,566  176,971] 176,984\ 177,168) 176,021} 176,020) . (1)
2820000 ] XXX ... XXX | XXX 4 184,756)  192,084) ~ 193633)  193626|  193,527|  193,560| 193699 139
6201 ] XXX 1. XXX | XXX .. XXX | 112,024|  176,794| 7713 A7921) 179,015 178,775| (240)
72002 ] XXX 1. XXX | XXX .. XXX ] . XXX ] 132,663] 137,308| . 138,892 140,083} 140,633| 550
282003 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX | 234180 235219 237134  237,706| 572
292004 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX |....222800) 232606| 236602 3,99
102005 XXX 1. XXX | XXX ... XXX ] .. XXX .. XXX ] XXX .. XXX |0 151,183) 149179, (2,004)
12006 ] XXX ... XXX | XXX 1. XXX . XXX | XXX | XXX | XXX | XXX | 140,198} 140,198
2 Total ] XXX 1. XXX | XXX | XXX ] XXX .. XXX ] XXX .. XXX .. XXX ... XXX |0 174,558
13. Earned Premiums (Sc P-Pt 1) 131,448 139,080 181,549 188,554 122,103 199,065 239,818 226,916 161,846 174,557 XXX
SCHEDULE P-PART 6D-WORKERS' COMPENSATION
SECTION 1
Cumulative Premiums Earned Direct and Assumed At Year End (5000 OMITTED) 11
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
A Pror | (121,942)) 0 (26,375)| . (13,809)(  103836| . (6,765)| . 74649| . 44479)  57,250( 45331} 147,050] 147,050
22,1997 ] 2,949,639| 3,071,900 3,094,975 | 3,134,324 3,131,740 3,188,322 10,577
31998 ] XXX |..2897,088| 3,070,946 3113263| 3,141,571 0.3,145186) 16,252
A9 ] XXX 1. XXX | 2676643 2829514| 2,895,660 2875417 21,045
0520000 ] XXX 1. XXX | XXX | 2726292 2,936,549 2,998,268 24,083
S62001 ] XXX 1. XXX | XXX .. XXX |..2773651 ..3,050,110 . (84,329)
72002 ] XXX 1. XXX | XXX | XXX ] . XXX . . 3420,935) . 988
282003 ] XXX 1. XXX | XXX .. XXX ] . XXX . 4,259,783 | . (10,553)
292004 ] XXX 1. XXX | XXX ... XXX ] . XXX ..4900,895]  (2123)
102005 XXX 1. XXX | XXX .. XXX ] . XXX . 5,301,833 . TATTT
2006 ] XXX 1. XXX | XXX .. XXX ] . XXX . 5,613,457 5613457
2 Total ] XXX 1. XXX | XXX | XXX | . XXX ] XXX XXX | XXX XXX XXX | 5811224
13. Earned Premiums (Sc P-Pt 1) | 3,006,047 | 3,339,968 | 3,047,185] 3,180,022 3,134,298| 3,677,580 4,496,495, 4,896,022| 5,303,745| 5,811,223 XXX
SECTION 2
Cumulative Premiums Earned Ceded At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
A Prior ) (9,968) | (11,781) 141713 155,944| 15412} 12751] 15,189 14,760|  (8,386)] . ° 123,263 123,263
2.9 ] 466,860(  481,903|  474,505| 478,682  482,807| . 485028  ~ 486,047  484,392|  477,223|  477,086| .  (137)
301998 ] XXX |...362913|  431.888|  436,632|  428874| 430354 431,061|  417,952|  418050| 418,092 42
A9 ] XXX 1. XXX | 375389 474190  466,353| . 467,278|  467,393| 454,380 432652  432,708| 56
2820000 ] XXX ... XXX | XXX 1 450,163 540,692|  540,870) 541286  542364|  533546| 529,083 (4,463)
62001 ] XXX 1. XXX | XXX .. XXX | . 662915|  971,628| 978,048  951,935) 955,035| 956,797 . . 1,762
72002 ] XXX 1. XXX | XXX .. XXX ] . XXX |....761249)  888,726|  930,030| . 954452 980,807 . . 26,355
282003 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] 1,030,414  1,039,580| 1,040,018| 1,039,150} . .  (868)
292004 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX ] 1,306,018 1,325,550 | 1,314,529| (11,021)
102005 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX ] 1,347,738 | 1,370,912 23,174
12006 ] XXX ... XXX | XXX 1. XXX . XXX | XXX | XXX | XXX | XXX ] 1,160,224 | 1,160,224
2 Total ] XXX 1. XXX | XXX | XXX | .. XXX .. XXX ] XXX .. XXX .. XXX ] XXX |....1318387
13. Earned Premiums (Sc P-Pt 1) 587,338 710,664 766,113 829,208 822,632 1,102,353| 1,170,865] 1,309,333] 1,339,326 1,318,386 XXX
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SCHEDULE P-PART 6E-COMMERCIAL MULTIPLE PERIL

SECTION 1
Cumulative Premiums Earned Direct and Assumed At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
A Pror ) 179,791 B313)| .. (297) .. 20779} . (140) . (17621)) . 2f . (D). (8 IO 8 FORRRR 1
S22 ] 439397( . 613.279|  614268)  622,564|  622474|  614,541|  614,541| 614539  614)539| 612,998 (1,541)
31998 ] XXX | 472,013| 638,268 642,099  642,082| 634,917  634917(  634913) 634914  634914)
A9 ] XXX 1. XXX | 445194)  463,784|  A73370| . 464,983|  464,979| . 464965 = 464.684|  464,684)
0520000 ] XXX 1. XXX | XXX | 662590  691,483|  686,737| . 686,730  686,736|  686,736) 686,735 (1)
6201 ] XXX 1. XXX | XXX .. XXX | . .762235) 1,018893| 1,018503| 1018526 1,018,527 1018527 ) .
ST2002 ] XXX 1. XXX | XXX .. XXX ] . XXX | .. .800332) 805958 805300\ . 805329 805323} .. (6)
282003 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] 1,276,116| 1,284,708 1283912 12839100 (2
29204 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX ] 1,349,343 | 1,357,176| 1,356,851| . (329
102005 XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX ] 1,319,721 1,329,107} 9,386
2006 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX . XXX .. XXX .. XXX ].1458626) 1458629
2 Total ] XXX 1. XXX | XXX | XXX ] . XXX .. XXX ] XXX .. XXX .. XXX .. XXX ] 1,466,141
13. Earned Premiums (Sc P-Pt 1) 628,902 633,539 611,124 678,061 800,816] 1,087,272 1,281,342, 1,357,286 1,326,512 1,466,137 XXX
SECTION 2
Cumulative Premiums Earmned Ceded At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
A Prior ) BAB9T| (47T 58] . . 20366) 19].(17.828) . N IO T @9
22,1997 ). 2689 83315| 87,237 . 95939 95303| . 87,293| . 86827| . 86959 . 85028) . 83514) (1514
301998 ] XXX | 44,087| . 86430) . 95293)  92071| . 84836| 84545\ 84515  84514| 84514}
A9 ] XXX 1. XXX | 46,224 71,070) . 66076|  57,267) . 57,336( . 57,363 . 57,3%9| . 57359 . . .
2820000 ] XXX ... XXX | XXX ... 82211) 84903} 79634 80698  80819| 80810 . 80810|
S62001 ] XXX 1. XXX | XXX .. XXX | 138,252)  213,655| . 215875  216317| . 216,318| 216319 1
72002 ] XXX 1. XXX | XXX .. XXX ] . XXX ] 197,272|  202410) 202,281) 202,280 = 202,281\ . 1
282003 ] XXX 1. XXX | XXX ... XXX ] . XXX .. XXX | 349399  351977|  385180| 355173} . .  (7)
29204 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX | 251845| 255847  267.862| 12,015
102005 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX |0 177,083) 165,054 (12,029)
12006 ] XXX ... XXX | XXX 1. XXX . XXX | XXX | XXX | XXX | XXX | 164,320 164,320
2. Total ] XXX 1. XXX | XXX | XXX ] XXX .. XXX ] XXX .. XXX .. XXX ... XXX |0 162,787
13. Earned Premiums (Sc P-Pt 1) 100,763 86,090 92,508 108,946 132,477 301,657 357,140 254,988 182,127 162,786 XXX
SCHEDULE P-PART 6H
OTHER LIABILITY-OCCURRENCE
SECTION 1A
Cumulative Premiums Earned Direct and Assumed At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
A Prior 16,380 ( . (764)] .. 49562 . 8605) . 2,056 (2422)| . 2143 . 6970| 2969 757|757
2.9 ] 461,317(  482,975|  466296| 461,327  469337| . 464441|  465152| 462,631  464797|  464816) 19
301998 ] XXX ... 530262  553437| . 555,366 . 559,105( . 567,699|  568410| . 562421 ~ 566492  566,492)
A9 ] XXX 1. XXX |....516200) 524,639  538,755| . 540,987|  541,287| 530,705 534,054| 535897 . ' 1,843
0520000 ] XXX 1. XXX | XXX | 522588 . 530,400|  530,980| . 532,740|  532,591| . 515074  515180| . 106
S62001 ] XXX 1. XXX | XXX .. XXX | . .538715|  577,085|  573,991) 576,091 575354| 580,890 . 5536
ST2002 ] XXX 1. XXX | XXX .. XXX ] . XXX | 827207  599,563| 623470 627,726 624,011} (3,715)
282003 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX | 862094)  847443)  846930| 844,594 (2,336)
292004 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX ] 1,165,315 1,164,544 1,122898|  (41,646)
102005 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX . XXX .. XXX .. 1,108,593 |  1,102818| (5,775)
2006 XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX .. XXX .].1,168.864] 1,168,864
2 Total ] XXX | XXX | XXX | XXX | . XXX .. XXX ] XXX .. XXX .. XXX .. XXX |....1,123653
13. Earned Premiums (Sc P-Pt 1) 477,555 545,337 572,259 536,598 574,458 698,825 836,985 1,164,396 1,132,600 1,123,654 XXX
SECTION 2A
Cumulative Premiums Earned Ceded At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
A Prior 8508 Ty 825 (3.234))  (15)f. . (861)). .. .. ()] .. 5883|  (8433) . . 44000 4,400
S2.0997 ) T304 82 7TT | 83,983 84564 83461  83372| . 83464| 83403  81022( 81022}
301998 ] XXX |...89743| 97,921\ ~ 97857| . 98542| 98829 98867|  98766| . 98808|  98926| 118
A9 ] XXX 1. XXX |.....79993)  84410| 86,804  87.253(  87,046) . 88420|  87323| 87859 536
282000 ] XXX ... XXX | XXX 4 108,459)  117.184|  117.985) 118201} 117,158)  115854)  112485)  (3,369)
62001 ] XXX 1. XXX | XXX .. XXX | 139,365| . 150,393 154,569|  155116) 183,721} 157,730 4,009
72002 ] XXX 1. XXX | XXX .. XXX ] . XXX ] 189,070] 196,990|  192,928) 194,009 192,326 (1,683)
282003 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX | 350202}  350,542)  353854| 351661 (2,193
292004 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX |....531,206)  532,048|  497243| (34,805)
102005 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX | 452,056| = 451,949)  (107)
12006 ] XXX ... XXX | XXX 1. XXX . XXX | XXX | XXX | XXX | XXX | 374044| 374044
A2 Total ] XXX 1. XXX | XXX | XXX | XXX .. XXX ] XXX .. XXX .. XXX .. XXX ] 340950
13. Earned Premiums (Sc P-Pt 1) 79,854 105,666 90,027 110,158 150,056 230,146 362,524 533,993 442,725 340,950 XXX
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SCHEDULE P-PART 6H
OTHER LIABILITY-CLAIMS-MADE
SECTION 1B
Cumulative Premiums Earned Direct and Assumed At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
DA Prior o R08) O D)
I L SRR PR < 14 A DN < 4 A N O < A DO < NN IS < A DR < A DO < A N O < /A D X AN DO < 4 1 R
31998 ] XXX .. .30633| 30633 30633 30633 . 30633  30633] 30633 30633 30632 . (1)
A9 ] XXX 1. XXX |.....32934) 32934  32934| 32934 32934 32934 32934 32934
0520000 ] XXX 1. XXX | XXX |.....5251) 52151 52,151) 52151} 52151 52151}  52150( . (1)
6201 ] XXX 1. XXX | XXX .. XXX | 133,399| 133399 133,399|  132,899) 133,192) 132,897 . . (299)
ST2002 ] XXX 1. XXX | XXX .. XXX ] . XXX ] 194,299] 194,299| 194299 193,530} . 194.314| . 784
282003 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX | 440,708|  440677|  440,723|  440,730) 7
29204 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX | 314299)  314207) 314252 45
102005 XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX .| 376879 37694 715
2006 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX . XXX .. XXX .. XXX ... 405,801 . 405,801
2 Total ] XXX 1. XXX | XXX | XXX ] XXX .. XXX ] XXX .. XXX .. XXX .. XXX | 406,408
13. Earned Premiums (Sc P-Pt 1) 33,771 30,633 32,934 52,151 112,399 215,861 440,724 313,788 376,371 406,408 XXX
SECTION 2B
Cumulative Premiums Earmned Ceded At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
DA Prior
o297 ... .. . .8480| 8480 . 8480| 8480 .  8480| . 8480| 8480| . 8480 . 8480( 8480 . . . . .
301998 ] XXX | 11,084 11,0841 11,084| 11,084 11,0841 11,084 11,084 11,0841 11,084
A9 ] XXX 1. XXX | 15952 15,952| 15952 15952 15952 15952 15952 15952 .
2820000 ] XXX ... XXX | XXX .. 81181) 31181} 31181)  31.181) 31181 31345| 31345\
S62001 ] XXX 1. XXX | XXX .. XXX | 82699  82699|  82699| . 82699  82699| 82699
72002 ] XXX 1. XXX | XXX .. XXX ] . XXX ] 126,062] 126,062| ~ 125814) 125,138) . 125138 ..
282003 ] XXX 1. XXX | XXX ... XXX ] . XXX .. XXX | 325150  325150| 325280  325281| . 1
29204 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX |....214575)  214285| 214255 . (30)
102005 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX |....210236)  209,936| . (300
12006 ] XXX ... XXX | XXX 1. XXX . XXX | XXX | XXX | XXX | XXX | 234956| 234,956
2. Total ] XXX 1. XXX | XXX | XXX ] . XXX .. XXX ] XXX .. XXX .. XXX ... XXX ... 234621
13. Earned Premiums (Sc P-Pt 1) 8,480 11,084 15,952 31,181 82,699 126,624 325,166 214,655 209,566 234,627 XXX
SCHEDULE P-PART 6M-INTERNATIONAL
SECTION 1
Cumulative Premiums Earned Direct and Assumed At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
DA Prior
S22 o mmmm |
301998 ] XXX o NE B
A9 ] XXX 1. XXX | NS I |
0520000 ] XXX 1. XXX | XXX o
S62001 ] XXX 1. XXX | XXX .. XXX
ST2002 ] XXX 1. XXX | XXX .. XXX ] . XXX
282003 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX
292004 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX
102005 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX . XXX .. XXX
2006 XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX .. XXX
2 Total ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX . XXX .. XXX .. XXX .. XXX o
13. Earned Premiums (Sc P-Pt 1) XXX
SECTION 2
Cumulative Premiums Earned Ceded At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
A Prior
S22 o |
301998 ] XXX o N
A9 ] XXX 1. XXX | NN I |
282000 ] XXX ... XXX | XXX
62001 ] XXX 1. XXX | XXX .. XXX
72002 ] XXX 1. XXX | XXX .. XXX ] . XXX
282003 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX
292004 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX
102005 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX
12006 ] XXX ... XXX | XXX 1. XXX . XXX | XXX | XXX | XXX | XXX
A2 Total ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX . XXX .. XXX .. XXX .. XXX o
13. Earned Premiums (Sc P-Pt 1) XXX
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SCHEDULE P-PART 6N
REINSURANCE - Nonproportional Assumed Property
SECTION 1
Cumulative Premiums Earned Direct and Assumed At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
A Pror ) T 3AT 830 23 (26)) . (202) 430 @) (R Y DU A FUUUDRURENS "} PRS-
S2.0997 43702 45,169| 47,988| 47,994 47,757 47,718] 47,681] 47,678) 47,687 47,685 ... (2
31998 ] XXX |....70580|  74634| 76537 . 76757| . 75342 . T7A550| . 74712)  TAT20\  TAT21| 1
A9 ] XXX 1. XXX |.....78160) 81,105 84387 83850|  83214)  83243| ~ 83270|  83125| . (149
0520000 ] XXX 1. XXX | XXX ... 41,079 44,605] 45498| 45598] 45273) 49211 4946\ 19
6201 ] XXX 1. XXX | XXX .. XXX | 54824) 57224\ 61177  63863|  62992) 63265 273
ST2002 ] XXX 1. XXX | XXX .. XXX ] . XXX | .. 63679) . 71878  66,968| . 65419| 65570\ . 151
282003 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX | 91631 91631 89897 . 90227| 330
29204 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX ... 48139) 48,142 50,692 2,550
102005 XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX ... 46,251 45289| . (962)
2006 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX . XXX .. XXX .. XXX | 66861 . 66861
2 Total ] XXX 1. XXX | XXX | XXX ] . XXX .. XXX ] XXX .. XXX .. XXX .. XXX |.......69085
13. Earned Premiums (Sc P-Pt 1) 51,047 72,597 85,229 45,932 61,403 65,022 102,365 45,910 41,796 69,085 XXX
SECTION 2
Cumulative Premiums Earmned Ceded At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
A Prior 02y 93T 1600 181 20 2T 2
S22 o ..|.....5046| 5277 . 587| . 587 . 587 . 587| 58|  587| . 58| 587 . .
301998 ] XXX | 12,060 12293 12465| 12736 12736 12,794 12796 12796 12816 .. ... 20
A9 ] XXX 1. XXX | 10457 10,395| 10939 10934 11,109 15 111931 193
2820000 ] XXX ... XXX | XXX ... 5449  5748)  5747)  5838| 5838  588|  588|
S62001 ] XXX 1. XXX | XXX .. XXX ].....39087| 39096 39,096 . 39096 39096 |  390% . . . .
72002 ] XXX 1. XXX | XXX .. XXX ] . XXX .. 16,085| 16,139 16,139 16,1391 16139
282003 ] XXX 1. XXX | XXX ... XXX ] . XXX .. XXX . 16377 16377 16377 16377
29204 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX |......593| . 5963| 593
102005 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX . 16272 17,034 762
12006 ] XXX ... XXX | XXX 1. XXX . XXX | XXX | XXX | XXX | XXX ... 6951| 691
2. Total ] XXX 1. XXX | XXX | XXX ] .. XXX .. XXX . XXX .. XXX .. XXX .. XXX . |........1733
13. Earned Premiums (Sc P-Pt 1) 7,108 12,364 10,933 6,010 40,331 16,099 16,761 5,999 16,350 7,733 XXX
SCHEDULE P-PART 60
REINSURANCE - Nonproportional Assumed Liability
SECTION 1
Cumulative Premiums Earned Direct and Assumed At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
A Prior 1805 2120 (D). 22y 6T 139y 225 683 ... . (9. .3} . ... .30
S2.0997 2809 2,792 2,839) 2,838 2857) . 3027| 4358 4516 45721 4669 97
301998 ] XXX |.....8270| .8802( 10,326| 10,620 10,720 1671 12,018 . 11,932 12009 .77
A9 ] XXX 1. XXX | 18452) 20928\  25193| . 25451| . 25914| . 26178) 26260 26311 . 51
0520000 ] XXX 1. XXX | XXX |.....33313) 39224 41,591) 42,756 43100} 43657 443401 683
S62001 ] XXX 1. XXX | XXX .. XXX |  54053| . 59437| 65385 . 65114|  66,685| 68968 . 2283
ST2002 ] XXX 1. XXX | XXX .. XXX ] . XXX | 69038  79476| 83294  83117(  85012) 1,895
282003 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] 117448|  117,518) 113454| 115877 2423
292004 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX | .81748)  81748| 8529 . 3,548
102005 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX . XXX .. XXX | . 57,716) . 57994 278
2006 XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX .. XXX ... 43888| 43,888
2 Total ] XXX 1. XXX | XXX | XXX | . XXX .. XXX ] XXX .. XXX .. XXX ... XXX | 5525
13. Earned Premiums (Sc P-Pt 1) 4,331 8,724 19,030 37,346 64,624 77,448 137,955 86,553 55,646 55,253 XXX
SECTION 2
Cumulative Premiums Earned Ceded At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
A Prior 289 ()
20007
301998 ] XXX
A9 ] XXX 1. XXX |0 (0 DR 1 N ERUURUR:  FRRUUNE- 1 N FUUURUPRUE: 1 FUSRRRUNE<A § FOUURRUE: 1| SRR
282000 ] XXX ... XXX | XXX ....6r}) .8} & 8| 8 8| 8|
62001 ] XXX 1. XXX | XXX .. XXX | 27394 27394  27,394| 27394 27,394\  27.3% .
72002 ] XXX 1. XXX | XXX .. XXX ] . XXX ] 10110 1,010 1,010 1.0100 120000
282003 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX | (86)]..... . (360) . . (360) . . (360) . .. . . .
292004 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX o260 2328
102005 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX | 8l (] I
12006 ] XXX ... XXX | XXX 1. XXX . XXX | XXX | XXX | XXX | XXX |8 .3
A2 Total ] XXX 1. XXX | XXX | XXX ] .. XXX .. XXX .. XXX .. XXX .. XXX .. XXX .2
13. Earned Premiums (Sc P-Pt 1) (1) (5) 76 27,441 1,011 (86) 26 22 2 XXX
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SCHEDULE P-PART 6R
PRODUCTS LIABILITY-OCCURRENCE
SECTION 1A
Cumulative Premiums Earned Direct and Assumed At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
A Prior 3217 (5270) | 323392 459 (2208)) . (764) . 3AT) o (199)f . (199)
L2099 110,006| ~ 109.482|  110,037] 109,562) 113,999 . 110,185] 110,185| . 108,949) 109,577, . 110,029 452
31998 ] XXX ... 94331 92609 ~ 93121} 94763 ~ 96993| ~ 95280 . 93,583| 94704  94953| 249
A9 ] XXX 1. XXX |.....90931) 915000  97,369) . 94512(  94213) 91,002 ~ 92460|  92862| . 402
0520000 ] XXX 1. XXX | XXX |.....84320) ~ 79393| 80,398 . 80088 80430\ 74607  74811( 204
6201 ] XXX 1. XXX | XXX .. XXX ). 91855 94772  94486)  92696| 92988 = 89353 . (3,639
ST2002 ] XXX 1. XXX | XXX .. XXX ] . XXX ].....99789)  98213|  99126)  96800( 99501} . . 2701
282003 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] 127,323| 131,370} 131,349} 131,338) . (1)
29204 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX ] 131,029) 134,294| 136,461 2,167
102005 XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX .. 133,266)  134,083| . 797
2006 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX . XXX .. XXX .. XXX ] 152,465 152,465
2 Total ] XXX 1. XXX | XXX | XXX ] . XXX .. XXX . XXX .. XXX .. XXX .. XXX |0 165,592
13. Earned Premiums (Sc P-Pt 1) 113,294 88,450 93,049 85,280 99,418 97,106 123,140 127,633 132,213 155,593 XXX
SECTION 2A
Cumulative Premiums Earmned Ceded At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 2002 2003 2004 2005 2006 Earned
A Prior 2 e
C2.1997 ) 4541 4665 4705) 4705 4705 47051 4705 4,708 46411 4641
S301998 ... 8799 6799( . 6803) . 6803 683
CA1999 ... 6642)  6642(  6615) . 6615 6615
2820000 ) XXX XXX | XXX | 10680)  10,803) 10821 10821 10821 10821 10821
C6..2000 XXX XXX XXX XXX 12475 12405 12402 12402 12402 12402
L7202 o891 7300( . 6916) . 6916 6916,
82003 XXX XXX XXX XXX XXX XXX |.....38980)  38988| . 39018 38267| . .  (751)
292004 XXX XXX XXX XXX XXX ] XXX ] XXX ] 127,139) 127,166| 128,784 1,618
1002005 XXX XXX XXX XXX XXX XXX ] XXX .. XXX ].....88302) 88223 (79
12006 XXX XXX XXX XXX XXX XXX | XXX | XXX | XXX | 17,973 17,973
20 Total XXX XXX XXX XXX XXX ] XXX . XXX .. XXX .. XXX .. XXX | 18,761
13. Earned Premiums (Sc P-Pt 1) 7,187 39,304 126,750 88,222 18,761 XXX
SCHEDULE P-PART 6R
PRODUCTS LIABILITY-CLAIMS-MADE
SECTION 1B
Cumulative Premiums Earned Direct and Assumed At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
DA Prior
C2.0907 9% 994004 9% 994 994) 994 994)  9%4( 994y
301998 ] XXX (.02 298 310} 30 310 30 310 . 30f 30} .
A9 ] XXX 1. XXX | ..670) 670 . 670y 670f 670\ 670, 670 670}
0520000 ] XXX 1. XXX | XXX |51 . 561 . 561} 561 561} . 961|561} . . ...
S62001 ] XXX 1. XXX | XXX .. XXX \o.....292) 0292|2920 0 292) 41929 (128)
ST2002 ] XXX 1. XXX | XXX .. XXX ] . XXX |0 15481 1.548) 1.548) 12120 1.547) 338
282003 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX |0 1,050 1,080 1,080 1,080
292004 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX |......2388) 2388|2388
102005 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX . XXX .. XXX ]......3819) . .3800) . (19
2006 XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX .. XXX | . .6482) 6452
2 Total ] XXX 1. XXX | XXX | XXX ] . XXX .. XXX . XXX .. XXX .. XXX .. XXX ]....... 6640
13. Earned Premiums (Sc P-Pt 1) 994 298 670 561 292 1,548 1,050 2,419 3,608 6,640 XXX
SECTION 2B
Cumulative Premiums Earned Ceded At Year End (5000 OMITTED) 1
Years in Which
Premiums Were 1 2 3 4 5 6 7 8 9 10 Current Year
Earned and Losses Premiums
Were Incurred 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 Earned
A Prior
S22, VA 7 (VA IO (VA IR (VA I (VA T VA I (VA I (VA I VA IR
301998 ] XXX | 120 20 120 20 20 120 20 20 20
A9 ] XXX 1. XXX o 782y . (732, (132). ... (732)) . (732 . (732 .. (73 . (732 . ... . .
282000 ] XXX ... XXX | XXX .76} .76} 78] 76f 76| 76| . 76| . .
62001 ] XXX 1. XXX | XXX .. XXX
72002 ] XXX 1. XXX | XXX .. XXX ] . XXX
282003 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX | ) I (L Ml £ IR
292004 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX
102005 ] XXX 1. XXX | XXX .. XXX ] . XXX .. XXX ] XXX .. XXX | 126) 1260
12006 ] XXX ... XXX | XXX 1. XXX . XXX | XXX | XXX | XXX | XXX
A2 Total ] XXX 1. XXX | XXX | XXX ] .. XXX .. XXX . XXX .. XXX .. XXX .. XXX o
13. Earned Premiums (Sc P-Pt 1) 17 12 (732) 76 14 126 XXX




Annual Statement for the year 2006 of the

SCHEDULE P-PART 7A-PRIMARY LOSS SENSITIVE CONTRACTS

($000 OMITTED)
SECTION 1
1 2 3 4 5 6
Net Losses Net
and Expenses Premiums
Total Net Unpaid on Loss Written on Loss
Losses and Loss Sensitive as Total Net Loss Sensitive as
Expenses Sensitive Percentage Premiums Sensitive Percentage
Schedule P - Part 1 Unpaid Contracts of Total Written Contracts of Total
1. HomeownersFarmowners L ometdl 1885363\
2. Private Passenger Auto LiabilityMedical | 2680044} 30| 0001 2435599} |
3. Commercial Auto/Truck Liability/Medical | 12098041~ 91390)  7.554| 950461 51568 5426
4. Workers' Compensation | 11,200936|  3406886|  30416|  4606750| 719893 15.621
5. Commercial Multiple Peril 14870400 13518981
6. Medical Malpractice - Occurrence | adl A
7. Medical Malpractice - Claims-made: L
8. SpecialLiabilty 183899 1040401
9. Other Liability - Occurrence | 2786295 260273 9341 85738 56366| 6579
10. Other Liabilities - Claims-made [ 3896829 17359, 3807|225
1. Special Property 0398 9888y
12 Auto Physical Damage | %1% 97| 2916) 14968011 1e8t) 0112
13 Fidelity/Surety 183812 AT
14.0ther B8 4000
15 Internatlonal AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
16. Reinsurance - Nonproportional Assumed Property | XXX XXX XXX XXX XXX XXX
17. Reinsurance - Nonproportional Assumed Liability | XXX XXX XXX XXX XXX XXX
18. Reinsurance - Nonproportional Assumed Financial Lines | XXX XXX XXX XXX XXX XXX
19. Products Liability - Occurrence | 703574 68610 9782} 166,899| 19721} 11.820
20. Products Liability - Claims-made | WA sy 2156 29611
21. Financial Guaranty/Mortgage Guaranty
22. Totals 21,569,736 3,828,126 17.748 15,251,863 855,298 5.608
SECTION 2
Incurred Losses and Defense and Cost Containment Expenses Reported At Year End (5000 OMITTED)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Ao Prior ) 78443 751242)  761288)  795800)  825957| 792538) 811538|  825375| 816921} 862,972
2o 468792 878715)  809845| 818995 886911|  861428)  892337|  O18918] 1044134} 1,111,432
L XXX ] %09090) 842705 733198 822330)  794357|  843126| 856369 995259) 1,083,604
A 199 XXX ). XXX | 534242 896030 849.484)  794736) 851063)  O14310]  1040254| 1,171,226
520000 XXX ). XXX | XXX ... 473781\ 780637)  T18722) | 756517)  BATA7S|  TS5702) 899,349
60 XXX .. XXX | XXX ... XXX o 423165)  B92217)  656,515) 781589 706528 845315
o002 XXX ). XXX | XXX | XXX | XXX ... 42279 T56706)  931624)  770812) 908821
82003 XXX ). XXX | XXX | XXX | XXX ... XXX | 532468/ 1060638 809726 880,960
92004 XXX ). XXX | XXX | XXX | XXX ... XXX ... XXX | %668760]  1009943| 892,547
102005 XXX ). XXX | XXX | XXX | XXX ... XXX ... XXX | XXX | 575084 1026785
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 588,108
SECTION 3
Bulk and Incurred But Not Reported Reserves For Losses and Defense and Cost Containment Expenses At Year End ($000 OMITTED)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Ao Prior | 309088 150605 87485| 76505 75285| 27485| 15225 18497 14903) 15,037
2o M%) 254963 334426) 142811 TTTST( o 9AT98|  38170) 17.863) 21840} 16776) 18,541
L XXX ] 308474) 348928 120608 122259 48607) 17811 28400} 22062 21,669
A 199 XXX ). XXX | %1% 31042t 198.004)  T3der|  32421) 50188 16214 26714
520000 XXX ). XXX | XXX | 309186 335113) 144155 51918} 85335 373 44,567
62000 XXX ). XXX | XXX | XXX |...281118) 304468 101410] 147.604) 98519 92166
o002 XXX ). XXX | XXX | XXX | XXX | 255040) 267,790 315880| 182,101 158,567
82003 XXX ). XXX | XXX | XXX | XXX ... XXX | 320240 600573 354638 252,175
92004 XXX ). XXX | XXX | XXX | XXX ... XXX ... XXX | %98yt 671912 37189
102005 XXX ). XXX | XXX | XXX | XXX ... XXX ... XXX | XXX ... 450654 616268
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 409,670
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 7A
PRIMARY LOSS SENSITIVE CONTRACTS (continued)
SECTION 4
Net Earned Premiums Reported At Year End ($000 OMITTED)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
Ao Prior ) 931,556 9r4227| 982400 992957| 981,520 965280) 983185 983495  989.280) 1,085,858
(21897 . 575576 980723) 955782} 973661\ 977.571| 937347} 948724\ 938401 949876) 1,008,522
31888 XXX . |.......500007| 829268 863461) 861299 821034 835264) 771,565 784.803| 935346
41999 XXX XXX |.......579338| 800271| 850364 861652) 890438|  840733) 807,824 787842
520000 XXX ) XXX | XXX | ... 560098 900086 876634 928781 946411) 898,863 786977
62001 XXX ) XXX | XXX | XXX | 8020685 1,005.808| 880,027) 1,0855410) 1,043,176] 906,608
L2002 XXX XXX XXX XXX XXX | 548346 1155299} 1,174,562} 1,216,647} 1,050,681
82003 XXX ) XXX | XXX | XXX | XXX XXX | 741823) 1,355.897) 12247210 1,194,527
92004 XXX ) XXX | XXX | XXX | XXX XXX XXX | 628053 1,221697) 1,253,831
102005 XXX XXX XXX XXX XXX | XXX | XXX XXX | 595594 1,113459
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX 453,730
SECTION 5
Net Reserve For Premium Adjustments and Accrued Retrospective Premiums At Year End ($000 OMITTED)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Prior o (24858)) 142627\ 96588 61192} 29187 5030} 16863 9081} 1241 10,998
21897 L (32345) 71,0200 150,861( 112,303 . 82863| . 27408| 3128} 10486} 16565 . 24,158
3198 XXX | (15809)  84TST| 172,533) 137,269)  76657| 86942) 12477) 20894 3455
41999 XXX ) XXX ... 83383 89759} 154,489( 122,146( 142115\ 65789 26782} 42,767
52000 XXX ) XXX | XXX 47.288) 119,613 176,522 1748711 160,041( 105,149} 53,832
62001 XXX XXX XXX XXX | 83138 131221 137842) 252562 217.992) 155,297
2002 XXX ) XXX | XXX | XXX | XXX ne 42956 192,189( 197,080( 183,376
82003 XXX ) XXX | XXX | XXX | XXX XXX AT38T) . 55476( 120,084{ 129,184
92004 XXX XXX XXX XXX XXX | XXX | XXX | 23360 @70 47,450
102005 XXX ) XXX | XXX | XXX | XXX XXX XXX | XXX ) (28275) . (25394)
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX (23,328)
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 7B-REINSURANCE LOSS SENSITIVE CONTRACTS

($000 OMITTED)
SECTION 1
1 2 3 4 5 6
Net Losses Net
and Expenses Premiums
Total Net Unpaid on Loss Written on Loss
Losses and Loss Sensitive as Total Net Loss Sensitive as
Expenses Sensitive Percentage Premiums Sensitive Percentage
Schedule P - Part 1 Unpaid Contracts of Total Written Contracts of Total
1. HomeownersFarmowners L ometdl 1885363\
2. Private Passenger Auto LiabilityMedical | 2680044} 30| 0001 2435599} |
3. Commercial Auto/Truck Liability/Medical | 12098041~ 91390)  7.554| 950461 51568 5426
4. Workers' Compensation | 11,200936|  3406886|  30416|  4606750| 719893 15.621
5. Commercial Multiple Peril 14870400 13518981
6. Medical Malpractice - Occurrence | adl A
7. Medical Malpractice - Claims-made: L
8. SpecialLiabilty 183899 1040401
9. Other Liability - Occurrence | 2786295 260273 9341 85738 56366| 6579
10. Other Liability - Claims-made [ 38982 17359, 3807|225
1. Special Property 0398 9888y
12 Auto Physical Damage | %1% 97| 2916) 14968011 1e8t) 0112
13 Fidelity/Surety 183812) s
14.0ther B8 4000
15 Internatlonal AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
16. Reinsurance - Nonproportional Assumed Property | 127430 e
17. Reinsurance - Nonproportional Assumed Liability | 4833191 s0sT
18. Reinsurance - Nonproportional Assumed Financial Lines | 3782| b
19. Products Liability - Occurrence | 703574 68610 9782} 166,889 19721} 11.820
20. Products Liability - Claims-made | WA sy 2156 29611
21. Financial Guaranty/Mortgage Guaranty
22. Totals 22,154,226 3,828,126 17.279 15,366,581 855,298 5.566
SECTION 2
Incurred Losses and Defense and Cost Containment Expenses Reported At Year End (5000 OMITTED)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Prior 438500 88000 3300 3300f 3300f 3300) 3300) 3300 33004 3300
2o Meer oy M2 2008 2096 2096 2096 209 2096 2096 209 209
SN SRR XXX
A 199 XXX ). XXX L e
520000 XXX ). XXX | XXX Lo
62000 XXX ). XXX | XXX | XXX Lo
o002 XXX ). XXX | XXX | XXX | XXX Lo
82003 XXX ). XXX | XXX | XXX | XXX ... XXX Lo
S04 XXX .. XXX | XXX ... XXX ... XXX ... XXX ... XXX
102005 XXX ). XXX | XXX | XXX | XXX ... XXX ... XXX | XXX Lo
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SECTION 3
Bulk and Incurred But Not Reported Reserves For Losses and Defense and Cost Containment Expenses At Year End ($000 OMITTED)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Prior e
2o VoA
L XXX b
A 199 XXX ). XXX L e
520000 XXX ). XXX | XXX Lo
62000 XXX ). XXX | XXX | XXX Lo
o002 XXX ). XXX | XXX | XXX | XXX Lo
82003 XXX ). XXX | XXX | XXX | XXX ... XXX Lo
92004 XXX ). XXX | XXX | XXX | XXX ... XXX ... XXX Lo
102005 XXX ). XXX | XXX | XXX | XXX ... XXX ... XXX | XXX Lo
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
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Annual Statement for the year 2006 of the

SCHEDULE P-PART 7B
REINSURANCE LOSS SENSITIVE CONTRACTS (continued)
SECTION 4
Net Earned Premiums Reported At Year End ($000 OMITTED)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Prior 4342) 43421 43421 43421 43421 43421 43421 43421 43421 4,342
21897\ STTy 6566 6566 6566|6566 6566| 6566 6566) 6566/ 6566
31888 XXX
41999 XXX XXX
520000 XXX ) XXX | XXX
62001 XXX ) XXX | XXX | XXX
L2002 XXX XXX XXX XXX XXX
82003 XXX ) XXX | XXX | XXX | XXX XXX
92004 XXX ) XXX | XXX | XXX | XXX XXX XXX
102005 XXX XXX XXX XXX XXX | XXX | XXX XXXl
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SECTION 5
Net Reserve For Premium Adjustments and Accrued Retrospective Premiums At Year End ($000 OMITTED)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Prior 3
21897 LOAT )
3198 XXX
41999 XXX ) XXX
52000 XXX ) XXX | XXX
62001 XXX XXX XXX XXXl
2002 XXX ) XXX | XXX | XXX | XXX
82003 XXX ) XXX | XXX | XXX | XXX XXX
92004 XXX XXX XXX XXX XXX | XXX | XXXl
102005 XXX ) XXX | XXX | XXX | XXX XXX XXX | XXX
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SECTION 6
Incurred Adjustable Commissions Reported At Year End (5000 OMITTED)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Prior
21897 e
31888 XXX
41999 XXX ) XXX
520000 XXX ) XXX | XXX 0 R) B
62001 XXX ) XXX | XXX N;QN AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
2002 XXX ) XXX | XXX DXAXT T RRX
82003 XXX ) XXX | XXX | XXX | XXX | XXX
92004 XXX ) XXX | XXX | XXX | XXX XXX XXX
102005 XXX ) XXX | XXX | XXX | XXX XXX XXX | XXX
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX
SECTION 7
Reserves For Commission Adjustments At Year End (5000 OMITTED)
Years in Which 1 2 3 4 5 6 7 8 9 10
Policies Were
Issued 1997 1998 1999 2000 2001 2002 2003 2004 2005 2006
A Prior
2099 e
31888 XXX
41999 XXX ) XXX e L
052000 XXX XXX XXX N Mhm |
62001 XXX ) XXX | XXX I I
2002 XXX ) XXX | XXX | XXX | XXX
82003 XXX XXX XXX XXX XXX | XXXl
92004 XXX ) XXX | XXX | XXX | XXX XXX XXX
102005 XXX ) XXX | XXX | XXX | XXX XXX XXX | XXX
11. 2006 XXX XXX XXX XXX XXX XXX XXX XXX XXX

102




Annual Statement for the year 2006 of the

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

1 Gross Premiums, Including Policy 4 5 6 7 8 9
Is and Membership Fees Less Dividends Finance Direct Premium
Insurer Return Premiums and Premiums Paid or Direct and Written for
Licen- on Policies Not Taken Credited to Losses Service Federal
sed? 2 3 Policyholders Paid Direct Direct Charges Not Purchasing
(Yes or | Direct Premiums | Direct Premiums on Direct (Deducting Losses Losses Included in | Groups (Included
States, Etc. No) Written Earned Business Salvage) Incurred Unpaid Premiums in Col. 2)
1.Alabama AL | YES
2.Naska AK) YES
3.Arizona AZ | YES
4. Arkansas AR YES
5. California CA| YES
6.Colorado . CO| YES
7.Connecticut CT| YES
8.Delaware DE| YES
9. Dist. Columbia DC| YES
10.Florida FL | YES
11.Georgia GA| YES
12. Hawaii HI | YES |
13.1daho ID | YES
4. llinois IL | YES
15. Indiana IN | YES
16.lowa IA | YES
17.Kansas . KS| YES
18.Kentucky KY | YES
19. Louisiana LA} YES
20.Maine ME| YES
21.Maryland MD| YES
22. Massachusetts MA| YES
23.Michigan . ME|YES
24.Minnesota MN| YES
25. Mississippi . MS| YES
26.Missouri MO} YES
27.Montana MT| YES
28.Nebraska NE| YES
29.Nevada NV} YES
30. New Hampshire NH| YES
31.NewJersey . NJ | YES
32.New Mexico . NM| YES
33.NewYork NY | YES
34.No. Carolina . NC| YES
35.No.Dakota . ND| YES
36.0hio OH| YES
37.Oklahoma . OK | YES
38.0regon. . . OR| YES
39. Pennsylvania PA| YES
40.Rhode Island RI | YES
41.80. Carolina SC| YES
42.80.Dakota SD| YES
43.Tennessee TN | YES
44.Texas . TX | YES
45.Utah UT| YES
46.Vermont VT | YES
47.Virginia VA YES
48. Washington WA| YES
49. West Virginia WV| YES
50. Wisconsin WE| YES
51.Wyoming WY| YES
52. American Samoa AS| NO
53.Guam . ... GU| YES
54.PuertoRico PRI YES
55.U.S. VirginIslands = VI | YES |
56. Northern Mariana Islands =~ MP | ~ YES |
57.Canada . . CN| YES
58. Aggregate other
alien OT | XXX 131,749,500 131,773,436 (61,866) 63,488,166 44,433,734 402,289,331
59. Totals (@) 55| 18,121,842,367| 17,660,367,736 57,868,440] 9,757,599,024| 10,048,366,157 25,132,720,27 69,276,394 11,804
DETAILS OF WRITE-INS
5801. Otheralien | XXX | 131749,500) ~ 131,773436) (61,866)  63488,166| 44433734| 402289331
8802 .| XXX |
03 XXX |
5898. Summary of remaining
write-ins for Line 58
from overflow page XXX
5899. Totals (Lines 5801
through 5803 + 5898)
(Line 58 above) XXX 131,749,500 131,773,436 (61,866) 63,488,166  44,433,734| 402,289,331

Explanation of basis of allocation of premiums by states, etc.

(a)

Insert the number of yes responses except for Canada and Other Alien.




Annual Statement for the year 2006 of the

OVERFLOW PAGE FOR WRITE-INS
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Annual Statement for the year 2006 of the

OVERFLOW PAGE FOR WRITE-INS

Page 3 - Continuation
LIABILITIES, SURPLUS AND OTHER FUNDS

1

Current Year

2

Prior Year

REMAINING WRITE-INS AGGREGATED AT LINE 23 FOR LIABILITIES

. Collateral held for securities loaned

. Totals (Lines 2304 through 2325) (Page 3, Line 2398)

REMAINING WRITE-INS AGGREGATED AT LINE 27 FOR SPECIAL SURPLUS FUNDS

. Totals (Lines 2704 through 2725) (Page 3, Line 2798)

REMAINING WRITE-INS AGGREGATED AT LINE 30 FOR OTHER THAN SPECIAL SURPLUS FUNDS

3097. Totals (Lines 3004 through 3025) (Page 3, Line 3098)
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Annual Statement for the year 2006 of the

SCHEDULE D - PART 1

Showing all Long-Term Bonds Owned December 31 of Current Year
1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates

4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

0 Rate Year's

r Used Current Other Total

e To Book/ Unrealized Year's Than Foreign Admitted
CUSIP i NAIC Obtain Adjusted Valuation (Amort- Temporary Exchange Effective Amount Gross Amt.
Identi- g Bond | Desig- Actual Fair Fair Par Carrying Increase/ ization)/ Impairment Change in Rate Rate How Due & Rec. During
fication Description n | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired | Maturity
0199999 Subtotal-Issuer Obligations 3,860,372,416 XXX | 3772310,787 3,779,784,959 3,838,650,850 (5,132,560) 716,724 XXX XXX XXX 45,106,001 129,037,976 XXX XXX
0299999 Subtotal-Single Class Mortgage-Backed/Asset-Backed Securities 1,759,497,945 XXX 1,758,874,656 1,761,367,277 1,762,896,110 227,436 XXX XXX [ XXX 19,709,523 88,802,503 XXX XXX

M L[] M M
0399999 Subtotal-U.S. Governments 5,619,870,361 XXX | 5531,185443 5,541,152,236 5,601,546,960 (4,905,124) 716,724 XXX XXX XXX 64,815,524 217,840,479 XXX XXX
0499999 Subtotal-Issuer Obligations 592,786,928 XXX 647,344,351 388,467,010 641,089,898 (57,566) 21,628,545 (2,722,802) XXX XXX [ XXX 3,958,427 16,793,679 XXX XXX
0899999 Subtotal-Defined Multi-Class Commercial Mortgage-Backed Securities 9,281,229 XXX 9,190,781 9,281,229 9,281,229 XXX XXX [ XXX 99,813 357,971 XXX XXX
0999999 Subtotal-Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities 8,152,807 XXX 8,054,084 8,152,807 8,152,807 XXX XXX XXX 68,503 345,107 XXX XXX
L[] M

1099999 Subtotal-All Other Governments 610,220,964 XXX 664,589,216 405,901,046 658,523,934 (57,566) 21,628,545 (2,722,802) XXX XXX [ XXX 4,126,743 17,496,757 XXX XXX
1199999 Subtotal-Issuer Obligations 2,037,398,299 XXX | 2,085,062,191 2,069,265,701 2,054,804,223 (169,486) (2,120) | XXX XXX [ XXX 21,288,744 55,697,421 XXX XXX
1799999 Subtotal-States, Territories and Possessions 2,037,398,299 XXX | 2,085,062,191 2,069,265,701 2,054,804,223 (169,486) (2,120) | XXX XXX [ XXX 21,288,744 55,697,421 XXX XXX
1899999 Subtotal-Issuer Obligations 1,294,849,617 XXX 1,306,189,198 1,304,225,000 1,295,247,770 308,285 XXX XXX [ XXX 14,850,865 30,198,684 XXX XXX
2499999 Subtotal-Political Sub. of States, Terr. and Poss. 1,294,849,617 XXX 1,306,189,198 1,304,225,000 1,295,247,770 308,285 XXX XXX [ XXX 14,850,865 30,198,684 XXX XXX
2599999 Subtotal-Issuer Obligations 3,188,174,326 XXX | 3229,169,650 3,199,446,384 3,188,672,900 67,190 XXX XXX | XXX 43,795,255 88,459,736 XXX XXX
2699999 Subtotal-Single Class Mortgage-Backed/Asset-Backed Securities 4,107,152,877 XXX | 4,050,191,976 | 4,123,030,747 | 4,108,013,609 1,024,652 XXX XXX [ XXX 18,200,394 185,342,396 XXX XXX
2799999 Subtotal-Defined Multi-Class Residential Mortgage-Backed Securities 2,740,215,193 XXX | 2,672,891,770 2,738,938,251 2,735,898,581 (1,266,524) XXX XXX | XXX 11,516,617 133,654,968 XXX XXX
2999999 Subtotal-Defined Multi-Class Commercial Mortgage-Backed Securities 87,193,241 XXX 92,017,024 92,444,301 92,799,873 (57,552) XXX XXX [ XXX 297,821 3,827,594 XXX XXX
3199999 Subtotal-Special Revenue 10,122,735,637 XXX 110,044,270,420 |10,153,859,683 | 10,125,384,963 (232,234) XXX XXX [ XXX 73,810,087 411,284,694 XXX XXX
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Annual Statement for the year 2006 of the

SCHEDULE D - PART 1
Showing all Long-Term Bonds Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3] 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

0 Rate Year's

r Used Current Other Total

e To Book/ Unrealized Year's Than Foreign Admitted
CUSIP i NAIC Obtain Adjusted Valuation (Amort- Temporary Exchange Effective Amount Gross Amt.
Identi- g Bond | Desig- Actual Fair Fair Par Carrying Increase/ ization)/ Impairment Change in Rate Rate How Due & Rec. During
fication Description *1 n | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired | Maturity
3299999 Subtotal-Issuer Obligations 917,075,656 XXX 896,927,807 901,944,705 911,619,288 796,746 (1,939,668) XXX XXX [ XXX 12,778,406 46,554,890 XXX XXX
3899999 Subtotal-Public Utilities (Unaffiliated) 917,075,656 XXX 896,927,807 901,944,705 911,619,288 796,746 (1,939,668) XXX XXX [ XXX 12,778,406 46,554,890 XXX XXX
3999999 Subtotal-Issuer Obligations 6,676,945,073 XXX | 6,658611,947 6,686,991,584 6,673,010,365 935,069 (11,233,383) 7,745,378 (3,378) | XXX XXX [ XXX 105,662,253 343,020,156 XXX XXX
4199999 Subtotal-Defined Multi-Class Residential Mortgage-Backed Securities 93,607,872 XXX 95,146,082 96,036,231 93,635,400 45,059 XXX XXX XXX 488,379 2,370,644 XXX XXX
4399999 Subtotal-Defined Multi-Class Commercial Mortgage-Backed Securities 1,085,164,280 XXX 1,058,934,707 1,069,267,079 1,082,776,261 (964,229) XXX XXX [ XXX 5,459,226 49,047,720 XXX XXX
4499999 Subtotal-Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities 2,296,555 XXX 2,287,171 2,236,298 2,297,512 2,330 XXX XXX [ XXX 115,619 466,839 XXX XXX

M [ [ 1 M
4599999 Subtotal-Industrial and Miscellaneous (Unaffiliated) 7,858,013,780 XXX | 7,814,979913 7,854,531,192 7,851,719,538 935,069 (12,150,223) 7,745,378 (3,378) | XXX XXX [ XXX 111,725,477 394,905,359 XXX XXX
M L[] M

5499999 Total Bonds-Issuer Obligations 18,567,602,315 XXX 118595615931 |18,330,125,343 | 18,603,095,294 1,674,249 3,528,923 8,462,102 (2,728,300 XXX XXX XXX | 247,439,951 709,762,542 XXX XXX
5599999 Total Bonds-Single Class Mortgage-Backed/Asset-Backed Securities 5,866,650,822 XXX | 5,809,066,632 5,884,398,024 5,870,909,719 1,252,088 XXX XXX [ XXX 37,909,917 274,144,899 XXX XXX
5699999 Total Bonds-Defined Multi-Class Residential Mortgage-Backed Securities 2,833,823,065 XXX | 2,768,037,852 2,834,974,482 2,829,533,981 (1,221,465) XXX XXX [ XXX 12,004,996 136,025,612 XXX XXX
5899999 Total Bonds-Defined Multi-Class Commercial Mortgage-Backed Securities 1,181,638,750 XXX 1,160,142,512 1,170,992,609 1,184,857,363 (1,021,781) XXX XXX [ XXX 5,856,860 53,233,285 XXX XXX
5999999 Total Bonds-Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities 10,449,362 XXX 10,341,261 10,389,105 10,450,319 2,330 XXX XXX [ XXX 184,122 811,946 XXX XXX
6099999 Grand Total Bonds 28,460,164,314 XXX ]28,343,204,188 |28,230,879,563 | 28,498,846,676 1,674,249 2,540,095 8,462,102 (2,728,300 XXX XXX XXX | 303395846 |1,173,978,284 XXX XXX




Annual Statement for the year 2006 of the Liberty Mutual Insurance Company and its Affiliated Property and Casualty Insurers

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's
r Share Current Other Total Total
e Par Book/ Used to Amount Nonadmitted Unrealized Year's Than Change Foreign
CUsIP i | Number Value Rate Adjusted Obtain Declared Received Declared Valuation (Amort- Temporary in Exchange NAIC
Identi- g of Per Per Carrying Fair Fair Actual but During But Increase/ ization)/ Impairment B./A.C.V. Change in | Desig- Date
fication Description Code | n | Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
6199999 Subtotal - Preferred Stock - Public Utilities 2,117,774 XXX 2,188,733 1,719,838 21,883 118,668 150,403 150,403 XXX XXX
6299999 Subtotal - Preferred Stock - Banks, Trust and Insurance Companies 189,178,000 XXX 190,322,000 185,706,000 1,469,980 3,499,371 3,472,000 3,472,000 XXX XXX
6399999 Subtotal - Preferred Stock - Industrial and Miscellaneous 246,606,425 XXX 246,861,465 244,415,951 861,955 8,636,796 2,524,180 39,541 2,563,721 XXX XXX
6499999 Subtotal - Preferred Stock - Parent, Subsidiaries and Affiliates 131,322 XXX 131,322 131,322 XXX XXX

6 03

6599999 Total Preferred Stocks 438,033,521 XXX 439,503,520 431,973,111 2,353,818 12,254,835 6,146,583 39,541 6,186,124 XXX XXX




Annual Statement for the year 2006 of the

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F Current
0 Rate per Year's
r Share Other Total Total
e Book/ Used to Amount Nonadmitted Unrealized Than Change Foreign NAIC
CUsIP i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Exchange Market
Identi- g of Carrying Fair Fair Actual but During But Increase/ Impairment B./A.C.V. Change in Indicator Date
fication Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. () Acquired
6699999 Subtotal - Common Stock - Public Utilities 53,127,542 XXX 53,127,542 30,002,618 163,262 1,344,864 7,143,245 7,143,245 134,488] XXX XXX
6799999 Subtotal - Common Stock - Banks, Trusts, and Insurance Companies 189,518,169 XXX 189,518,169 93,533,948 219,792 4,250,891 25,673,458 24,979 25,648,479 1,843286] XXX XXX
6899999 Subtotal - Industrial and Miscellaneous 1,409,853,338 XXX 1,409,853,338 701,923,028 3,309,959 20,768,044 185,327,987 3,207,692 182,120,295 14,528,279] XXX XXX
6999999 Subtotal - Parent, Subsidiaries and Affiliates 672,995,050 XXX 672,995,050| 1,686,800,360 800,000 10,200,000 90,044,406 90,044,406 39297 XXX XXX
7099999 Subtotal - Mutual Funds 342,425,232 XXX 342,425,232 330,289,885 1,677,895 23,008,971 3,422,065 3,422,065 XXX XXX
7199999 Subtotal - Money Market Mutal Funds XXX XXX XXX
[
7299999 Total Common Stocks 2,667,919,331 XXX 2,667,919,331] 2,842,549,839 6,170,908 59,572,770 311,611,161 3,232,671 308,378,490 16,545,350f XXX XXX
7399999 Total Preferred and Common Stock 3,105,952,852 XXX 3,107,422,851] 3,274,391,628 8,524,726 71,827,605 317,757,744 3,232,671 314,564,614 16,545,350] XXX XXX
(@) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues 234 , the total § value (included in Column 8) of all such issues $ 466,902,691 .



Annual Statement for the year 2006 of the

SCHEDULE Z
PART 1 - COMPANIES INCLUDED IN THE CURRENT YEAR THAT ARE CONSOLIDATED OR COMBINED

Name of Company

NAIC Code

Ownership Interest

Current

Basis for Inclusion




Annual Statement for the year 2006 of the Liberty Mutual Insurance Company and its Affiliated Property and Casualty Insurers

SCHEDULE Z
PART 2 - COMPANIES INCLUDED IN CURRENT YEAR AND EXCLUDED IN THE PRIOR YEAR

Ownership Interest

Name of Company NAIC Code FIT Current Prior Reason for Inclusion
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SCHEDULE Z
PART 3 - COMPANIES EXCLUDED IN CURRENT YEAR AND INCLUDED IN PRIOR YEAR

Ownership Interest

Name of Company NAIC Code FIT Current Prior Reason for Exclusion
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INSURANCE EXPENSE EXHIBIT
FOR THE YEAR ENDED DECEMBER 31, 2006

(To Be Filed by April 1)

NAIC Group Code O NAIC Company Code 01112
Federal Employer's Identification Number (FEIN) 00-0000000
Contact Person  DOUGLASLINK = Title SR MGR, FINANCIAL ANALYSIS
Telephone 617-574-5668

IF MODIFICATIONS AND/OR CHANGES AFFECTING THIS EXHIBIT ARE MADE TO THE ANNUAL STATEMENT
SUBSEQUENT TO THE FILING OF THIS EXHIBIT, AN AMENDED ANNUAL STATEMENT AND INSURANCE EXPENSE

EXHIBIT MUST BE FILED IN WRITING WITH THE APPROPRIATE INSURANCE DEPARTMENT.

(1) Refer to Annual Statement Instructions appendix for Uniform Classification of Expenses for definition of Expense Groups and instructions for allocation of expenses
to lines of business.

Compute all ratios to nearest fourth place and express as percentages, e.g. 48.3.

There should be submitted in Interrogatory 4 a detailed statement or footnote with respect to any item or items requiring special comment or explanation.

Parts I, Il, and Il only: Report all amounts to the nearest thousand or through truncation of digits below a thousand. (Example: $602,503 may be reported as $603 by
rounding or as $602 by truncation.)

Interrogatories only: Report all amounts in whole dollars. Do NOT omit thousands.

Each individual insurer whether or not a member of a group must submit this exhibit.

ESB

GG



Insurance Expense Exhibit for the year of 2006 of the Liberty Mutual Insurance Company and its Affiliated Property and Casualty Insurers

INTERROGATORIES

1. Change in reserve for deferred maternity and other similar benefits to be reflected in:

11 Premiums Bamed [ ]
12 Losseslnourred [ ]
1.3 Not Applicable [X]

2. Indicate amounts received from securities subject to proration for federal tax purposes. Report amounts in whole dollars only:

2.1 Amount included on Exhibit of Net Investment Income, Line 1.1, Column2 $ 169,529,125
2.2 Amount included on Exhibit of Net Investment Income, Line 2.1, Column2 $ 8,675,626
2.3 Amount included on Exhibit of Net Investment Income, Line 2.11, Colump2 $
24 Amount included on Exhibit of Net Investment Income, Line 2.2, Column2 $ 13,239,926
2.5 Amount included on Exhibit of Net Investment Income, Line 2.21, Columpn2 $
3. Indicate amounts shown in the Annual Statement for the following items. Report amounts in whole dollars only:
31 NetInvestment Income, Page 4, Line 9, Column 1 $ 1,732,980,708
3.2 Realized Capital Gain or (Loss), Page 4,Line 10, Column 1 § 106,186,957
4.1 The information provided in the Insurance Expense Exhibit will be used by many persons to estimate the allocation of expenses
and profit to the various lines of business. Are there any items requiring special comment or explanation? YES[ ]NO[X]
4.2 Are items allocated to lines of business in Parts Il and IIl using methods not defined in the instructions? YES[ ]NO[X]

statement may be attached.

4.3 If yes, explain:



Insurance Expense Exhibit for the year of 2006 of the

PART | - ALLOCATION TO EXPENSE GROUPS

000 OMITTED
( 1 )OtherUnderwriting Expenses 5 6
2 3 4
Loss Acquisition, Field Taxes,
Operating Expense Adjustment Supervision and General Licenses Investment Total
Classifications Expense Collection Expenses Expenses and Fees Expenses Expenses
1. Claim adjustment services:
14 Drect 1999777 1,199,777
1.2 Reinsuranceassumed | 446750 44,675
1.3 Reinsurance ceded | 2888290 ] 245829
1.4 Netclaim adjustment services (Lines 1.1+1.2-1.3) | 998923 1] 998,928
2. Commission and brokerage:
2.1 Directexcluding contingent 1008336 ). 24 1,108,577
2.2 Reinsurance assumed excluding contingent 1 120244 129,244
2.3 Reinsurance ceded excluding contingent | 898272 24 ] 698513
24 Contingent-direct 214340 W) 214,264
25 Contingent - reinsurance assumed | 54600 ] 5460
26 Contingent - reinsurance ceded | 2882 T8 2786
2.7 Policy and membershipfees
2.8 Net commission and brokerage
(Lines2.1+22-23+24+25-26+27) | ... .186246) || .. 7156246
3. Allowances tomanagersand agents 2 2460 2 1,250
4. Advertising 1318398381 32660) .80 144,501
5. Boards, bureaus and associations ) 34910 7429 21488 ... 32386
6. Surveys and underwriting reports My 6469 21315 ) 33798
7.Auditof assureds'records 802802
8. Salary related items:
81 Salares .|, 62085 82194 638128 | 74785  2157,752
82 Payrolitaxes | 88T 44697\ TATS9) 3364 159,547
9. Employee relations and welfare 125889| 153,098 283123 | 3382 535462
10.Insurance e 12988 8409 10066 ). 288 91774
M. Directors'fees oo s 420
12. Traveland travel tems a“€asy . B8B67T| . 57849\ 25760 159,905
13.Rentand rentitems 41468 49988|  86057) (LU R 178,614
T4 Equipment 82743 8921 8eetA 12100 128,784
15. Cost or depreciation of EDP equipment and software | 18138} 9473 26181 | 6835 54427
16. Printing and stationery 9804 19360 982 173| . ... 38464
17. Postage, telephone and telegraph, exchange and express | . 26744\ 52916  29889( ) . a1 109,950
18.Legaland audiing . ... 898 13728) 188101 TRT8 42,869
19. Totals (Lines3to18) ] 1048320 13872591 1,338842) | 95571 3,869,992
20. Taxes, licenses and fees:
20.1 State and local insurance taxes deducting guaranty
association credits of § 468 ] e8] 561,898
202 Insurance department licenses and fees | 10695 10,695
203 Gross guaranty association assessments | asaoty ] (16,101)
204 Al other (excl. Fed. and foreign income and real estate) | .. ... .. ). 19978 19,975
20.5 Total taxes, licenses and fees
(Lines20.1+202+203+204) | f b sTeder| | 576467
21.Realestateexpenses . 36296 36,29
22.Realestatetaxes 6388 6,385
23. Reimbursements by uninsured accident and health plans | XXX XXX XXX XXX | XXX | XXX ..
24. Aggregate write-ins for miscellaneous operating expenses 100,499 98,673 35,988 11,971 247131
25. TOTAL EXPENSES INCURRED 2,147,742 2,242,178 1,374,830 576,467 150,223 6,491,440
DETAILS OF WRITE-INS
2401. Change in unallocated expense reserves .| . 54348 83 38} ] 883 553
2402. Otherexpenses | 461510 .. 98B40f 38590 nag 191,799
2408
2498. Summary of remaining write-ins for Line 24 from overflow page
2499. TOTALS (Line 2401 through 2403 plus 2498) (Line 24 above) 100,499 98,673 35,988 11,971 247,131
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Insurance Expense Exhibit for the year 2006 of the

PART Il - ALLOCATION TO LINES OF BUSINESS NET OF REINSURANCE

(000 OMITTED)
PREMIUMS, LOSSES, EXPENSES, Premiums Premiums Incurred Unpaid Unearned Premium
RESERVES AND PROFITS, Written Earned Dividends to Loss Defense and Cost Adjusting and Losses Defense and Cost Adjusting and Reserves
AND PERCENTAGES TO PREMIUMS EARNED (Pg. 8, Pt. 1B, (Pg. 6, Pt. 1, Policyholders (Pg. 9, Pt. 2, Containment Other Expenses (Pg. 10, Pt. 2A, Containment Other Expenses (Pg. 7, Pt. 1A, Agents'
FOR BUSINESS NET OF REINSURANCE Col. 6) Col. 4) (Pg. 4, Line 17) Col. 7) Expenses Incurred Incurred Col. 8) Expenses Unpaid Unpaid Col. 5) Balances
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22
Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount % Amount %
1.0 Fire |, 322405 XXX | 304947 1000| ... 83} . .. . ] .. 114123} 374 6775). 22| 7021} 23 103,170} . 338 . . 11,387 37 1,046 03] 160,672 . 52.7 | . . 44,568| 14.6
21 AliedLines | 130,841} XXX | 118,094) 1000} - 191 104,361) 884 . 7,009) 60| 219 1.8 . 65898) 558 7324 62|  2425|  21| 66638 564  22917| 194
2.2 Multtiple Peril Crop ... .| XXX 100.0
23 FederalFlood (GNP XXX ) 2416) 1000 (440 (208)) 312y AT 28 130 ... 401 190 88 260 o f | (11,499 (5434)
3. Farmowners Multiple Peril .~ | 31622 XXX | 30,852 1000 ... ] 13904|  455) 13421 441 22200 73| . 7377|240 . 6A3) 24 718) 257 16,189| 5830|8917 . 292
4. Homeowners Multiple Peril -~~~ | 1,853,743 XXX | 1,685234) 1000) 294} | 885181 525|  21,625( 1.3 126901 7.5 395561)  235|  59,949| 36|  33597) . 20| 1049680|  623| 506680  30.1
5.1 Commercial Multiple Peril (Non-Liability Portion) | . 681,111) XXX | 655791  100.0| . . - 1720 ). 393362) 600} 14,089} 210 83779) . 82|  231153| 352 . 31643} 48| . 19.867| .. 3.0 . 352948 538 177,785) . 27.1
5.2 Commercial Multiple Peril (Liability Portion) | . 670,590| XXX |  650417| 1000} 170 ] 340299)  523| 117,325|  18.0|  44389) 6.8 838538 1289 306216| 471 ~ 59593} 92|  300374|  462|  201629| 310
6. Mortgage Guaranty ... ... | XXX 10000
8. OceanMarine | 24543] XXX | 25259| 1000} Al 14,256 5641  626) 25| . 3529| 140} 39439} 1561} 7389) 2903|2580 102 12,072 478 25282 100.1
9. nland Marine .. | 456,537 | XXX | .. 445,075| . 100.0| .. ... .64} . .. .332789| 748 2731 06| . 982 02| 85944} 19316686} .. 1.5,)......3902) 09|  86122) 1931 .....99301) . 223
10. Financial Guaranty ... | XXX 10000
11. Medical Malpractice ... ... | 3 XXX | 3] 10000 ] 489116,300.0 | 414113,8000 (... ... (12)  (400.0)} .. . . 1)..4333) 1]....333
12. Earthquake | 48174 XXX | 42966| 10001 6} ... .(864)  (20) . .328] 08| an| 10 aee) . 04)) 26 01 39 01)  232382| 541|  9965| 232
13. Group A8H (See Interrogatory 1), ... || XXX ] 100.0 (88228 200340082000
14. CreditA&H XXX 10000
15. Other A8H (See Interrogatory 1) ... |... ... . 400 XXX | 273] 10004 o] 33 2020 23] 84 3 114703191 11689 72| 264 29} 106 .. 1891 . .69.20 . 108 .. 39.6
16. Workers' Compensation . |. 4,606,749 | XXX | 4,492,895( 1000} 57,112} 1313183737} 709 369027 82| 316985/ 7.1} 9989116} 2223]  878958| 196 332860/  74] 151,937) 34 882289 196
17. Other Liability ... ... 1,030,335 | XXX | .. 931,315) . 1000| . . 348 . | 540489 580 155365( . 16.7(  102216| . 11.0| 2275237| 2443 722380 T76| . ° 178,309 . 19.1 ) 434320 466 . 115,099} . 124
18. Products Liability | 1741810 XXX | 163,460) 1000 31} ] (24271))  (14.8)|  67406| 412 13595|  831) 435512| 2664  251857) 1541 33371 204| 59128 36.2) 442311 211
19.1,19.2  Private Passenger Auto Liability ... ... . 2,435,601 XXX | 24467321 1000 . 403 1,432981) 586 141421} 58| 234216) 96| 2112003| = 863 | . 432481} 177 135,545 . 5.5 | 1,223045|  50.0| . 658,043( . 26.9
19.3,194  Commercial Auto Liability | 950489| XXX | ~ 903,767| 1000 279} | . 420323\ 475 53715| 59|  87,760) 971 1024492\ 1134  121322) 134} 63999 71|  391467|  433|  207535| 230
21.1° Private Passenger Auto Physical Damage ... ... . 1,281,303 | XXX | 1,272903] 1000| . .. 202| . | 640388 . 50.3| . (5,151)( .. (04)(  183224| 120 . (33451) . (26)| . ... .6912) 05} . 41,271 32 . 848932| 667 . 329966| . 259
212 Commercial Auto Physical Damage . | .. 215495 XXX | 211,068/ 1000} (23 IR 113868/ 539 . 2088 1.0 15,587 741 6413} 30} 9325 441 1.657) 08 . 97337| 461 58537 217
22. Aircraft (all perils) .| TAITT XXX | 689700 100.0) . B .34008| 529 . 6,086] 92| . 738 1400....89412)105.2) 14489 2200 . (128)....(02)f .. 24804 376 . 13452 204
23. Fidelity .| 5451 XXX | . 5564| 1000 TV 5403 97y (69N (124)] . (98)] (1.8} 14,987 2694) 892 160 805\ 91 2233} 401, (979) (17.6)
24 Surety | 281793 XXX ) 218,654 ) 1000 1,659 ... 081 . 44,692) 204} 5589 . 26| 1,757 84 91377 418 18612f 85| . 7428)  34) 147,057} 67.3 | . 32475 ' 14.9
26. Burglaryand Theft 1,082 1 XXX | LA 10000 ) (550) . (49.5)f  854) 769  (164)  (14.8)] 12810 1153) 991|892 344|310 49| 4481  (2172)] (195.9)
27. Boilerand Machinery ... [ 58320 XXX | 48241 10004 . T (5230)) (1084)) . (383)... (7.3)|....... .85} . .. 1803400 70} 100020 . (6)].. (01| ... 2671 . 554| 1,451 . 30.1
28. Credit ] XXX 10000 By e
29. International ] XXX 1000
30,31,32.  Reinsurance - Nonproportional Assumed | 114.727) XXX | 116,601) 1000 . 200 ] . 224897| 1929|  2280f 20| 507} ~ Q4]  570494| 4893|  8533| 73| 5459 4718883 76} 47.875| 411
33. Aggregate write-ins for Other Lines of Business XXX 100.0
34, TOTALS (Lines 1 through 33) 15,366,591 XXX | 14,795,591 100.0 60,712 0.4 ] 8,819,048 59.6 969,627 6.6 | 1,178,112 8.0 ] 18,331,173] 1239 2,898,251 19.6 924,742 6.3 ] 5,460,428 36.9 3,473,462 235
DETAILS OF WRITE-INS
3801 XXX 10000
3302 XXX 10000
3303 XXX 10000
3398. Summary of remaining write-ins for Line 33 from
fromoverflowpage XXX 100.0
3399. TOTALS (Lines 3301 thru 3303 plus 3398)
(Line 33 above) XXX 100.0
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Insurance Expense Exhibit for the year 2006 of the

PART Il - ALLOCATION TO LINES OF BUSINESS NET OF REINSURANCE (continued)
(000 OMITTED)

PREMIUMS, LOSSES, EXPENSES, RESERVES AND PROFITS,
AND PERCENTAGES TO PREMIUMS EARNED
FOR BUSINESS NET OF REINSURANCE

Commission and
Brokerage
Expenses

Incurred (IEE Pt. 1,

Line 2.8, Col. 2)

Taxes, Licenses
& Fees Incurred

Other Acquisitions,
Field Supervision,
and Collection
Expenses Incurred
(IEEE Pt. 1, Line 25
minus 2.8 Col. 2)

General Expenses

Other Income Less
Other Expenses
(Pg. 4, Line 15
minus Line 5)

Pre-Tax Profit or
Loss Excluding All
Investment Gain

Investment Gain on

Profit or Loss
Excluding Investment

Investment Gain

18

191 ,. 19.2  Private Passenger Auto Liability
19.3,19.4 Commercial Auto Liability

211

29

30: 31,32. Reinsurance - Nonproportional Assumed

33.
34.

. Aircraft (all perils)

Multiple Peril Crop
FederalFlood . . . ...
Farmowners Multiple Peril |
Homeowners Multiple Peril -~
Commercial Multiple Peril (Non-Liability Portion)
Commercial Multiple Peril (Liability Portion)
Mortgage Guaranty
Ocean Marine

Inland Marine. ...
Financial Guaranty ...
Medical Malpractice
EBarthquake .
Group A&H (See Interrogatory 1)
CreditA&H
Other A&H (See Interrogatory 1)
Workers' Compensation
Other Liability ... ...

Products Liability

Private Passenger Auto Physical Damage
Commercial Auto Physical Damage

Fidelity
Surely
Burglaryand Theft
Boiler and Machinery

. Credit

International

Aggregate write-ins for Other Lines of Business
TOTALS (Lines 1 through 33)

23 24
Amount %
22,798 75
o..9649) 82
. (4430)| (209.4)
AAAAAA 12,995) 425
AAAAA 165,057 . 98
AAAAA 103,173} 15.7
AAAAA 119,103} . 183
96| 7T
....(3609)]....(0.8)
. 3580[ 83
3808
... 66| 242
....53994) 1.2
L22219) 24
373623
~..95509) 39
....66403) 73
... (40,658)] ... (3.2)
26792 127
AAAAAA 15,590) 236
C.3.023) 543
... 51,670 264
... (5,044)]  (454.0)
AAAAAAAAA 13,23
.22602| 194
756,249 5.1

(IEE Pt. 1,

Line 20.5, Col. 4)
25 26
Amount %
AAAAAA 10913} 3.6
S 340729
R 724 - X )
... 618 22
AAAAA 40,335) 24
....20603) 3.1
AAAAAA 17494 27
AAAAAAAAAAA (N IR
369 1.5
AAAAAA 10,890) . 24
1297|030
2| s
...288912) 64
.....33952) 36
AAAAAA 417125
...92,081) 21
...25446) 28
AAAAA 49,803 . 3.9
o....5000) 24
2901 38
o (678)) . (12.2)
L T043) 32
AAAAAAA 1,242 1118
AAAAAAAAA 19,25

576,464 3.9

27 28
Amount %
22524 T4
... 1695 65
... 3331 1574
AAAAAA 1,552 . 5.1
...206944| 123
...60,200) . 92
o ATAB2) T3
AAAAAAA 408( 1.6
...8,048) 18
AAAAAAAAAA 11....333
L2293 583
.261,027| 5.6
....68067| 73
AAAAA 10499 64
..410,100( 16.8
...80539| .89
...286,243) 225
AAAAA 15,754 75
AAAAAAAA 46) 0.1
o 831 1.3
AAAAAAAAA a1
204 184
...2,340) 485
1,485,932 10.0

Incurred
(IEE Pt. 1,

Line 25, Col. 3)

29 30
Amount %
511420 16.8
AAAAA 14,390 122
1325|626
o..2,788] 9.1
95715 6T
... 68153) 104
482421 T4
.5098] 202
.. 42658] . 9.6
13
819 1.2
AAAAAAAA 104}
316 1158
..312,004( 69
76,3791 18.9
22497 138
... 164,061] . 6.7
109,615 121
...109,835| . 8.6
o..23401) 1.1
....26345] 399
R 0] I )|
L9774 444
...2934( 2641
......266] . 55
6D 0
1,374,834 9.3

Gain Attributable to

Capital and Surplus

37 38

Amount %
... 81,073) . 266
.. (24,211)) . (20.5)
2
AAAAAAA 1,359 642
L3387 (11.)
AAAAA 194,024) 115
... (24,996) . (3.8)
... 61856) 95
IR ()] B
AAAAAA 4,261 169
... 57,886| 130
... (489) (16,300.0
....36332) 846
AAAAAAA 1,308 ...
... (308)) . (112.1)
AAAAA 154,285 34
oo (12222)) 0 (1.3)
...92045) 563
AAAAA 120,634) 49
AAAAA 184,356) 204
... 88363) . 69
9833 47
... (15,615)] ... (23.7)
(1,010 (18.2)
L2187 13
o....2,226) 2004
L T991) 1857
AAAAAAAAAAA 8 P
..(124,191) - (106.5)
3,817

898,011 6.1

Attributable to
Capital and Surplus

39 40
Amount %
....25125) 82
o....9632) 82
978|462
AAAAAAA 16271 .53
AAAAA 128,382) 76
AAAAA 46,367| 7.1
... 56858) 87
s 124
.....26265) 59
AAAAAAAAAAA (N
D] (333)
....2998) 6.0
AAAAAAAAA 108) ...
112|410
. AT6631) 10.6
AAAAA 141,638) 152
...28483) 174
...238352) 97
....10250) 7.8
o 94454) 74
AAAAAA 12444 5.9
. 6139) .93
L T88) 136
AAAAAA 19414} 89
(81T
30
29365 252
1,419,419 9.6

DETAILS OF WRITE-INS

3398.
3399.

Summary of remaining write-ins for Line 31 from overflow page
TOTALS (Lines 3301 thru 3303 plus 3398) (Line 33 above)

31 32
Amount %
...3488) 1.1
AAAAAA 1,056) 0.9
(] 00).
o TA 02
AAAAA 11,5801 .. 0.7
...3923) 06
AAAAAA 1.873). ... 03
3203|127
AAAAAA 1,783 ... 04
52|12
L TA3
..o 88
(133,200 (3.0)
. (15,392)1 . (1.7)
. (6126)) (31)
AAAAA 14,400} . 0.6
AAAAA 4593 05
o..1281)0 06
AAAAAAA 4521 02
16001
U A | I 13
L2364 1.1
2002
AAAAAAAA 40 .08
AAAAAAAAAA N
L A076] 09

(33)

(95,127) (0.6)

U )] I
(33)

33 34
Amount %
... 13089) 240
... (29,589) . (25.1)
AAAAAAA 1,190) 562
... (4853)]. . (15.9)
AAAAA 154,762) 9.2
... (53,817)) ... (82)
... (82,061)] . (12.6)
ARTIRN ()] FT
L...2216) 88
..92,338) 18
.......(488)](16,266.7
....35858) 835
L 39268))
... (492)] . (180.2)
_..(473,103)  (10.5)
. (183.172) . (19.7)
... 60724} 374
... (69,640)) . (2.8)
....55280) 6.1
.....86328| 68
o..8926) 42
_...(20,181)] .. (30.6)
S (1,895) (34.1)
L 4570)) o (2.1)
AAAAAAA 1,637 147.3
o 1.523) 1559
AAAAAAAAAAA 8 P
. (132,562)  (113.7)
(33)

(520,514) (3.5)
L33
(33)

Funds Attributable
to Insurance
Transactions
35 36
Amount %
L T.984) 26
....5378) 46
20
AAAAAAAAA 169] . 8.0
AAAAAAA 1466 48
o..039262) 23
o..28821) 44
AAAAA 143917) 221
o....2045) 8.1
L5581 12
(D] (333)
AAAAAAAA 4741 11
5234
AAAAAAAAA 186|. . 68.1
...627,388) 140
AAAAA 170,950 . 184
LA 19.2
AAAAA 190,274} 7.8
AAAAA 129,076) 143
....2035) .02
o907 04
AAAAAA 4566) . 69
... 885 159
L T387) 34
o......989) 830
AAAAAAAA 468| .97
8311 T2
3,850

1,418,525 9.6

3800
3,850

Total

Profit or

Loss

41 42
Amount %
AAAAAA 106,198 = 34.8
. (14579)( 0 (12.3)
20
o.....2331) 1104
o (1,760) - (5.8)
....322406) 194
AAAAAA 118,714) 183
DRI ()| I
... 1405) 293
L 8anstf 18.9
AAAAAAAAAAAA A
... (490)((16,333.3
.....38930) 906
AAAAAAAA 14160
e (7
.....630916] 140
AAAAAA 129,416) 139
AAAAAA 120,528) 737
... 358,986( 147
....254606) 282
AAAAAA 182,817 144
22217 10.6
. (9476)( . (144)
... (255) . (4.6)
2200 10.2
L2410 1927
o..8.3440 1730
TR 1 B
. (94,826)[  (813)
3,817
2,317,430 15.7
38T
3,817

NOTE: THE ALLOCATION OF INVESTMENT INCOME FROM CAPITAL AND SURPLUS BY LINE OF BUSINESS MAY NOT ACCURATELY REFLECT THE PROFITABLITY OF A PARTICULAR LINE FOR USE IN THE RATE MAKING PROCESS.
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Insurance Expense Exhibit for the year 2006 of the

PART Il - ALLOCATION TO LINES OF DIRECT BUSINESS WRITTEN
(000 OMITTED)

PREMIUMS, LOSSES, EXPENSES,
RESERVES AND PROFITS,
AND PERCENTAGES TO PREMIUMS EARNED
FOR DIRECT BUSINESS WRITTEN

Premiums

Written
(Pg. 8, Pt.
Col. 1)

1B,

Dividends
to
Policyholders

Defense and Cost

Defense and Cost

Unearned Premium

18.
19.1,
19.3,

211

. Aircraft (all perils)

Multiple Peril Crop
Federal Flood . .................................
Farmowners Multiple Peril
Homeowners Multiple Peril
Commercial Multiple Peril (Non-Liability Portion)
Commercial Multiple Peril (Liability Portion)
Mortgage Guaranty
Ocean Marine

Inland Marine
Financial Guaranty ... ... ... ...
Medical Malpractice
Earthquake . .. . ...
Group A&H (See Interrogatory 1)
CreditAH
Other A&H (See Interrogatory 1)
Workers' Compensation
Other Liability .~
Products Liability ... ...
19.2 Private Passenger Auto Liability
19.4 Commercial Auto Liability . .. . . . ..
Private Passenger Auto Physical Damage

Commercial Auto Physical Damage

Fidelity
Surety
Burglaryand Theft
Boiler and Machinery

. Credit

. Aggregate write-ins for Other Lines of Business

TOTALS (Lines 1 through 33)

1
Amount

18,121,840

Incurred
Loss
(Sch. T, Line 58,
Col. 6)

7 8

Amount %
o 127.925) 0 325
o..92401) 631
... 182,403) . 6132
AAAAA 15,085 . 485
.. 946,733) 528
... 386,063| 496
343814 526
AAAAA 19,304) 629
... 384,385 614
_.....(600)f (20,000.0
o314 06
DR -7 FE
o 34310900
.3,681,778|  66.1
01,002,038 674
. (147,282)( . (74.4)
1,398,680 | . 55.7
.517,192) 487
... 884828 512
o 1467 529
...93789| 602
L. (893)....30
o A0759) 17.8
L1534 139
o (2992)| . (47.4)
10,048,365 56.9

Containment
Expenses Incurred

9 10
Amount %
L 1730020
L..8829) 4.7
a1 43
...25620) 1.4
AAAAA 12,3581 1.6
. 121,075) 0185
Lo se0| 12
... 581708
. 55185333
AAAAAAA 462| . 09
VRT3 I
390802 70
...239328) 161
. 112674) 0 56.9
... 139,566 56
... 57,893 . 54
..(9294)) 1 (0.9)
AAAAAA 18991 .09
LT3 82
L.2753)..(92)
... 54831 24
.. (1.807)). .. (3.3)
L (344) 0 (59)
1,128,246 6.4

Adjusting and
Other Expenses
Incurred
1 12

Amount %
L1186 1.8
ORI 1K1 U 1.1
L2198 T
.. 139831) 7.8
81823 T4
....508633) 1.7
L3464 1.3
AAAAAA 11891 .02
L9102
en
L8284
... 320,665 . 58
1136901 76
AAAAA 16,209 8.2
.235228| 94
....88091) 83
...210,898| 122
AAAAA 15,708 7.3
L. 1381008
AAAAAAAA 100} .. (0.3)
AAAAA 11,6991 5.1
L. (98))....(02)
AAAAAAAA 7y 27

1,278,757 7.2

Unpaid
Losses
(Sch. T, Line 58,
Col. 7)

13 14
Amount %
AAAAA 123,113) . 313
... 84789 579
AAAAAAA 1227 . 41
... 8880] 285
... 568,923)  31.7
....523020)  67.2
... 888,508|  135.8
....62,180)  202.6
AAAAA 129,832)  20.7
........300}10,000.0
882 1.0
AAAAAA 10436
........535] 1404
13,478,425 2421
.. 4,521,539] 3041
... 656,983 3317
.. 2452620)  97.6
1,361,945] 1281
... (15,333) . (0.9)
o....8533) 4.0
AAAAA 127431 1427
....25267|  (84.7)
AAAAA 103,662) = 45.2
o...8901) 164
AAAAAAAA 4731 T8
25,132,721 142.3

Containment

Expenses Unpaid

15 16

Amount %
AAAAAA 12223 3.1
L1812 53
AAAAAAAAA 41 .01
L. e 2
.....065833) . 37T
....35824) 4.6
... 343,167) 525
.....8945) 291
AAAAAA 13801 22
L.......24] 8000
AAAAAAAAAA 181
88
ORI A7 B 19.2
....985838| 177
.. 1,365,009 91.9
471,810 2382
... 446220)  17.8
AAAAA 159,325)  15.0
......3645) 02
9967 46
.....20,535] 230
o...3,968)  (133)
AAAAAA 19.656( 86
AAAAAAA 19211 .35
AAAAAAAAA 105} 1.7
3,977,372 225

Adjusting and
Other Expenses
Unpaid

17 18
Amount %
AAAAAAA 10751 03
L e 02
... 666 21
... 049301 31
... 29805 38
.....60460) . 92
AAAAAAA 14121 46
o..3729) 06
AAAAAAAAAA 411333
AAAAAAAAAA 18 ..
L2000
L2916
....332.888) . 6.0
AAAAA 175383) 118
... 334870 16.9
AAAAA 128280) 5.1
....64501) 6.1
AAAAA 41251 24
AAAAAAA 1,739 ... 08
o (126) 0 (0.)
AAAAAAAA 491). . (1.6)
... 1430032
AAAAAAAAA 126|102
98 1.6,

941,284 5.3

Reserves
19 20

Amount %
AAAAA 179,902)  45.7
... 68,087| 465
. 15137| 509
AAAAAA 16,206 . 521

1,006,196 | 56.1
397, 794) 51
...319,339) 488
1547|493
...96,140) 153
2556|486
190|499
420126 7.5
....808,095) 543
....60,151) 304

1,256,724 | 500
..439964) 414
....870,495) 503
... 98,526) 457
...38143) 427
... 5418]  (184)
AAAAA 139,468)  60.8
AAAAAA 12,037} 222
.....3190) . 506

6,291,689 35.6

Agents'
Balances
21 22

Amount %
... 976201 248
o...35129) 240
AAAAAAAAAA 173].....06
AAAAAAA 48481 156
... 320,356 179
AAAAAA 159,503} . 20.5
AAAAAA 186,420) . 28.5
o300
... 35364 1152
L 42814) (6.8)
AAAAAAAAAAAA 11,333
AAAAAAA 13,896 .. 268
L (99)] 0 (24.9)

1,184,669 21.3
AAAAAA 140,380) 94
32319 16.3
... 846067 337
.....253183) 238
...592,103) 342
527220 245
o 81209
... (2455)) 82
AAAAAAA 44341 19
AAAAAAAAAA 121) .02
AAAAAAAA 1,658 . 26.3

3,916,714 222

DETAILS OF WRITE-INS

3301.

Other income

3302.
3303.

3398

3399

. Summary of remaining write-ins for Line 33
fromoverflowpage

. TOTALS (Lines 3301 thru 3303 plus 3398)
(Line 33 above)

Premiums
Earned
(Sch. T, Line 58,
Col. 3)

3 4
Amount %
~...393,734) 1000
AAAAA 146,530 . 100.0 .
AAAAAAAAAAAAAAA 100.0 .
....29,745) 1000
~....31,130) . 100.0
1,794,027 100.0
... 178,853 100.0
... 654,129)  100.0
AAAAAAAAAAAAAAA 100.0 .
.....30,695| 1000
....626,342)  100.0
AAAAAAAAAAAAAAA 100.0 .
C.....3]..1000
.....51,805 1000
AAAAAAAAAAAAAAA 100.0 .
AAAAAAAAAAAAAAA 100.0 .
o......381).100.0
5,567,445] 100.0
.. 1,486,948| 100.0
AAAAA 198,052)  100.0 .
..2,512,493 | 100.0
1,063,068 | 100.0 .
. 1,729,770) 1 100.0
_...215,631)..100.0
....89314) 1000
~...(29.828)| 1000
....229,575) . 100.0
....54.211).100.0
.....8,307) 1000
AAAAAAAAAAAAAAA 100.0 .
AAAAAAAAAAAAAAA 100.0 .

100.0
17,660,360 100.0
AAAAAAAAAAAAAAA 1000
AAAAAAAAAAAAAAA 1000
AAAAAAAAAAAAAAA 1000
100.0
100.0
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Insurance Expense Exhibit for the year 2006 of the

PART Il - ALLOCATION TO LINES OF DIRECT BUSINESS WRITTEN (continued)
(000 OMITTED)

PREMIUMS, LOSSES, EXPENSES, RESERVES AND PROFITS,

Commission and

Other Acquisitions,
Field Supervision, and

Pre-Tax Profit or Loss

AND PERCENTAGES TO PREMIUMS EARNED Brokerage Expenses Taxes, Licenses Collection Expenses General Expenses Other Income Less Excluding All
FOR DIRECT BUSINESS WRITTEN Incurred & Fees Incurred Incurred Incurred Other Expenses Investment
23 24 25 26 27 28 29 30 31 32 33 34
Amount % Amount % Amount % Amount % Amount % Amount %
Lo R 28803 T3 10922 28| ... .22821) 5T ... 51274} 180 1,286 03] 138,583| . .352
2.1 AliedLines 12209 .83\ ... ... . .35%45| 24| 7695 53| . .. 14424 98 ... .28 02} . . . 650] . 45
2.2 Multiple Peril Crop e
23 FederalFlood . . . 27239 .828) 28 . 3331 . L 1,328 . 4510 . Q)] 00) ] . . (159633) . (536.7)
3. Farmowners Multiple Peril 5882y 182 ... 538 170 18500 800 2788 90 183) 050 2131} 68
4. Homeowners Multiple Peril - 181451 1040 .. 37.869) 21, . 206944} M5 98591 54 19730 07 170,961( ... 95
5.1 Commercial Multiple Peril (Non-Liability Portion) 126,134) 162 17692\ 23| ... 60200} 77} . 67867 . 87| ... . . 1,769 .02} . 52644 68
5.2 Commercial Multiple Peril (Liability Portion) 120,695 185] .. TAT3) 270 47480( 73| 48223( T4 855 . 01} . (94609) .  (14.5)
6. Mortgage Guaranty e
8. OceanMarine 3048 99 1491 05 408 130, .........5033( 1640 08 03 . (1167)] . (38)
9. Inland Marine 42061 67 ... 11143 180 ... .8046f 131 41483 66 ... (6839 . (1)) 125779| . .20.1
10. Financial Guaranty
1. Medical Malpractice 1833 T 333 45)  1,500.0
12. Barthquake 4241 82| . .. . 131625 . .2298 44 .. .836) 10, .36} 07} . . 42910( 828
13. Group A&H (See Interrogatory 1) 380 108) o TAA 3868
14 Credit A&H
15. Other A&H (See Interrogatory 1) T2 8O s 82282 66 (129)) . (33)9)
16. Workers' Compensation ... |.......217305) . 39) . 311858} . 56) 251,024 45| . 33677 . 56 . (30461 (05| .. .. ... . (5856) .  (0.1)
7. OtherLiability 148,282 100 . 27,085 180 ... 680685 461 175,528) M8 @284 (03)f . (291,613) . (19.6)
18. Products Liability . 38T 190 ... 4122 24 10931, .85 ... . 22453| M3y (214 0.6)) 173,854 . 87.8
19.1,19.2 Private Passenger Auto Liability 18,7200 47 .........82386| 25| 410302} 163 164,539) 65 . 12023| 05 .. (4905  (0.2)
19.3,19.4  Commercial Auto Liability 98443 93| .. 26875 . .25\ .. .80128) 75| . 109,500( 103 .39 . .85151) 80
21.1 Private Passenger Auto Physical Damage . 91890 83 41,205 24| . 286223) 165 109988} . 647 8562 . 05) . 1225941 7.1
21.2 Commercial Auto Physical Damage . . 28291 B8 4841y 22| 15547 1.2 . 23385) 108 @4 0N 11,523 8.3
22. Aircraft (all perils) e 0k82r) 230 28000 28 ary o0t 2818 292 (1309))  (1.8) ) (23,027)) . (25.8)
23 Fidelity e 22280)) TAG Y 982) 32 830 @) e 03 s 04 (9,242)) 310
240 SUTRlY e 59809289 7043 3 41 98597 a4 BTe) (1) 3893 1.6
26. Burglaryand Theft 2800 820 1240 23 208 04 293 54 9. 00 | 16,004] 295
27. Boilerand Machinery 802 e AE] IO 190 . ....2340f 3T 266) 42| 20003 . 6175) 979
28. Credit oo @@
29. Intermatiomal e e
33. Aggregate write-ins for Other Lines of Business . ... ... (122) (1,961) (1,839)
34. TOTAL (Lines 1 through 33) 1,322,848 7.5 589,767 3.3 1,485,923 8.4 1,374,735 7.8 (11,155) (0.1) 362,698 2.1
DETAILS OF WRITE-INS
3301. Otherincome a2 e (839
3302
3803
3398. Summary of remaining write-ins for Line 33 from overflow page .
3399. TOTALS (Lines 3301 thru 3303 plus 3398)(Line 33 above) (122) (1,961) (1,839)
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