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TABLE 1

LARGE (>$50 B)

MID-SIZED ($1-50 B) SMALL (<$1 B)

12 of 25 insurers>$50
B AUM
5 of the top 10 insurers

17 of the 200 insurers with 24 of the > 1,000 insurers with
$1-50 B AUM <$1 B AUM




TABLE 2 TABLE 3

PUBLIC MUTUAL LIFE P&C LIFE AND P&C




TABLE 4
A. LIABILITY
’ MODELING ,

F. RETURNS B. ASSET

ANALYSIS MATURITY PROFILING
E. BENCHMARK C. LiQuIDITY

CREATION MODELING

‘ D. ASSET 1
ALLOCATION




TABLE 5

INDIVIDUAL LIABILITY

BUSINESS
LINE

PRODUCT
GROUP




TABLE 6

<5
5-10
10-20
20-30
30-40 25%
40-50

>50
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TABLE 7

2 YEARS+
MONTHLY

ANNUALLY

SEMI-
ANNUALLY
QUARTERLY

TABLE 8

3 YEARS+

SEMI-
ANNUALLY

EVERY OTHER
YEAR

ANNUALLY




TABLE 9

NO MARKET
MEASURE

NO Formal Program Asset-Driven Performance Measure Liability-Driven Guidepost
Backward looking management reporting Forward looking asset management tool



TABLE 10

Investment Dept. Performance
Portfolio Manager Performance
3rd Party Manager Performance

PM/Manager Incentive Comp.
Investment Policy PM Guidance

Corporate Profitability Analysis

Risk Management
Business Line Profitability Analysis
Product/Liability Profitability Analysis

Regulatory/Compliance

96%
94%
74%
62%
56%
52%
50%
38%
24%
8%
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