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statement for March 31, 2011 ofthe C@NtUry Surety Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS. e | eeereeneeees 357,224,504 | ..o, LU I 357,224,487 | ............. 347,889,976
2. Stocks:
2.1 Preferred SIOCKS........urvererireciierrieceiserieesi ettt ennienes | sessiseeeseens 14,799,697 | oo 9,200 | c.oovvvrernes 14,790,497 | c.ovvvrnn 14,643,649
2.2 COMMON SHOCKS......courvrrerirerisresserissenisssseesssesss s esss e sssessssnenes | sesssnsessaens 49,454,323 | ...oovooreerncrnrenens | v 49,454,323 | .....ccooonu 48,307,314
3. Mortgage loans on real estate:
BT FIISEIENS. ...t | i | sebins bbbt | s (O PN
3.2 Other than fIrSEHENS.........cii s enes | corisnes bbb enes | sebisssisssi bbb b nsbns | sbsnebinns s (O PN
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)....cvvvvivetiecteie ettt ettt bbbt bbbt s s st s bt sssbe s s e sessnsebessns | sbebessssesssssesassetessssnsesns | bessesessssnsessssetessssesessnnss | ebessssesessssesessssesesnnd 0 [
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)....vovvveiiiiseiseiss ittt bbbt s s s st s s snsensens | sbsesstessessessssessessessnsnnses | assessessssastessesssessessassnss | esssssssessesessnsessessesnnd (0 R
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)....vveviiviieireiseiesreieissiessesesssssssens | sessessssessesssssssessesssssssens | sresessssssassessessssessessesens | sssesssssssesesssssssesesees (0 TR
5. Cash ($....4,577,894), cash equivalents (§.......... 0)
and short-term investments ($.....11,598,082)........cc...urereummmerisneesierisesessessisessssssessssees | sesssessssns 16,175,976 | .ooveorerirceeecrinerinennin | cevvireniiens 16,175,976 | ...ovvvvrenne. 5,062,332
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....vrierreirciiirieieiseiesseeissiesseesssssessessessssans | eessesssessesesssssssessessssssses | sssessesssssssessesssssssesessess | esssssssessessesssssssessesnd (0
T DBIVALIVES......ooeiiiiii b | Hie bbb | sebeen bbbt | shnei s (O ORI
8. OthEr INVESIEA @SSEIS.........cuuuiieeiie i | Cietbses e enes | sebeesbie bbbt | shnei s (O ORI
9. ReCEIVADIES fOF SECUMLIES..........vuuiiiiiiii s | Soesises bbb eses | sebesbi bbb nsb st | sbnessnsssens s (O PN
10.  Securities lending reinvested COlIAtEral BSSELS..........ciiuiiiiieie e eieseeseisiens | sereessssssesesessssessesssssses | sesessesnsssssesesssssssessessnss | esssssssessesesssssssesseses (0 R
11, Aggregate Write-ins fOr INVESIEA @SSELS.........cvevirieicciccee et ssesees | oessssessesssssssessassessneans {0 I {0 [0 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investmentincome due and @CCIUBM..........c.cocuumiiiiriiniiniisie e
15. Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccccevveviies | ververrinnnans 65,241,792 | woovvreirins 701,587 | cooverene. 64,540,205 | ...covvvne 59,775,615
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled Premiums)..........cccceeveeiieieees | eoerveereenenennd 670,996 | ..o | e 670,996 | ...cccvvrne 1,006,615
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireieierieeeieieise s sss e ssssessesssssssessess | sessssessessessessssassessessnsesse | tessesessssessessesssssssessessnss | sressssessesesessssessesesn (0 T
16. Reinsurance:
161.  Amounts recoverable from FEINSUTENS.............c.oviuiirimniinriiirineneneissesssesiesis | esvesssensiens 28074124 | e | i 24174124 | ... 27,467,940
16.2 Funds held by or deposited with reinSUred COMPEANIES...........cceireiruriirieieieieisseiieieieiss | cersesessesesessssessesessssesss | sessessessssessesesssssssessessnss | soesssssssessessessssessesesn (0 TR
16.3 Other amounts receivable under reinSUraNCE CONTACES.............covuuiueiviiiiiiiisriiniiniis | cerinsissississisiisieniies | e | onsesssssssssnssnssesees (O PN
17. Amounts receivable relating to UNINSUIEA PIANS..........c.cueiiieieieicrieicessese e sesssensees | eoessssessesesessssessesssssses | sesessesssssssesesssssssessessess | esssssssessesssssssessassesns (0 RN
18.1 Current federal and foreign income tax recoverable and interest thereon...........ccocveveevevicnns | cevvveiviveinnn. 1,536,204 | ..o | v 1,536,204 | .....coovee. 3,281,240
18.2 Net deferred taX @SSBL.........vrwiririrriceiceiesie st nnsenes | srieessenenens 18,234,699 | ...oovvvrriennn 4,600,989 | ....ocovvvenn. 13,633,710 | coovevvrrnns 13,124,592
19.  Guaranty funds receivable OF ON EPOSIL.........cccuiiiiiiieeeieieeieee et ssssssensens | sssesesssssssessessssnees 505 [ v | s 505 | oo 744
20. Electronic data processing equipment and SOftWAIE............cccueievenieieiiineieiesssssesesssssienss | serseesssessensennd 639,129 | oo 639,125 | oo L 3
21.  Furniture and equipment, including health care delivery assets ($.......... 0)ereerererrrrereseesenes | e 26,410 | oo 26,410 | oo (0 TR
22. Net adjustment in assets and liabilities due to foreign EXChanGe FateS.........ccovvieieiriieieiiiies [ e | cerrererssesssessssssesesees | seresessessesessnsessesesn (0 R
23. Receivables from parent, subsidiaries and affiliates...........c.cccoerrvieieniiiieieeeseeesseens | e 8,087 | .o | e 8,087 | oo 30,383
24. Health care (§.......... 0) and other amOUNLS FECEIVADIE............c.civriereieieieie et | creissiesies s sssssses | sesessesssssssesessssessessessnss | esssssssessessssssssssessesnd (0 TN
25.  Aggregate write-ins for other than invested assets...........coveieecienieeeeeeeee s | everisessienees 2,562,261 | oo (| I 2,562,261 | oo, 2,504,573
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGN 25)..........curiierreriniinrireieeesinseseessessssssessssessssesssssssssssssssssessns | seessssesens 554,659,373 | ..covvvveienns 5977,328 | ..o 548,682,044 | ............. 526,860,259
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........ccrerierrirees | vevrrernreeesesnsineesessseneens | ressesesesssssnssssesssssssnssess | seesessesssssssssssessssesenes (0
28, Total (LINES 26 @NG 27).....cuorrvrerirreireeieiieeississssessssesesssssssssssssessssssessessssssssssssessssssnssesssnssessasses | sessessessns 554,659,373 | ..ccovvvvvienns 5,977,328 | ...ccoounne 548,682,044 | ............. 526,860,259
DETAILS OF WRITE-INS
T, R R RSt R s st entes | £retsntensenset et antessesetensens | sressessnenesenseeesantensesnnns | sreeeeentens et ent e naees (0 R
T2, R R RS e Rt s et st entes | Hretsneansensee et st essesetensens | Sressetinenssenseeeenntensenenns | erseeeeentens et naees (0 R
103, AR Rt h st entes | Hretinsansensee et st essesetensens | cressetntensenseeeenetensenenns | ereeeeestess et naees (0 TR
1198. Summary of remaining write-ins for Line 11 from oVerflow Page..........co.vvurirrenrnrinirnsneininnes | sovvereeeesnsensisesssnennenns (0 (1 (0 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @D0OVE)....vurururrsrerrisressesressessssssssssssssssssssss | srsssssssessssssssssssasssnesns {0 0 | s {0 I 0
2501. MisCellaneous RECEIVADIE.............ccuviieeieiersee ettt snnens | sessssesesissenns 1,639,949 | ..o | e 1,639,949 | ...cccveee. 1,496,239
2502, GOOUWIIL. ...ttt ss sttt sttt ensnsnnts | sesessessasssnssnses 210,859 | oo | e 210,859 | oo 223,510
2503, SECUMEY DBPOSIES.......cvuevveiicicieie ettt ettt ettt ae s st saesesssssensenas | eveesssessessssanes 281,452 | oo | e 281,452 | oo 281,452
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccvvererreeneneenenennirnes | cereernesneenneeees 430,000 | ..o {1 430,000 | .o 503,372
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE).......ururrerrerresrensessessrsansssesnsesessessesnnes | serssesssssssnes 2,562,261 | .o (| I 2,562,261 | .o 2,504,573
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statement for March 31, 2011 ofthe C@NtUry Surety Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decen?ber 31
Statement Date Prior Year
1. Losses (current aCCident YEAr $.....22,672,172) ...t ssenses | sresssessaesssessaens s 179,967,167 | covovvvreerereieine 176,153,096
2. Reinsurance payable on paid losses and [0SS adjUStMENt EXPENSES.........coeiriiirieiiiriirieieissiesseiesesssessesssssssessessessssesesss | sresesssssssessesssssssesses 25,457,509 | oo 23,893,133
3. LOSS QAUSIMENE EXPENSES......cocviiiveiiicteietete ettt ettt s ettt b bbbt bbb es bbbt s st et bbb et e bt et s e st santes | bessebesinaesesinsetetanreaas 53,142,532 | oo, 51,814,429
4, Commissions payable, contingent commissions and Other SIMIIAr ChAIGES........ccvu i ssesessss | essessssssesessssssessesess 475,402 | oo 1,476,871
5. Other expenses (excluding taxes, iCENSES AN fEES)........cuvuiiiririeiiieee e seees 143,522 136,478
6. Taxes, licenses and fees (excluding federal and foreign income taxes) 794,524 666,315
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gaiNs (I0SSES)).......cccviirereiiieiireriieeriiees | et seseses | essesesssssses s st e s s st ss b bssebessnsees
7.2 Nt EfErTEd taX IADIIILY. ........vveveeeiicieiee ettt s s en s sees | Hestessesnntesseses s essessesessnsensesnsante | ensessesntesses et et ens e s s s nt s tene
8. Borrowed money §.......... 0 and interest thereon §.......... Dttt bbbt sens | Henbee sttt s e | Heebiie st bbbttt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....96,273,473 and including
warranty reserves of $......... 0ttt et a sttt bnnas | ebsesesentes et tensenae 100,883,002 | ...covvrrrreeireieine, 94,296,218
10, AGVANCE PIEMIUM. ......viirceriiseisetseesssesseesesssee s s sssessesses st e s s st etesse s s s eese s s e s s ee s s s s e b s s st e s s b e b st et bt ea s s s ssesnntessess | Hbetsessntnsessessnsansassessesantessesebnsans | Hhessessssssassessesassenses e s st ensessesnsans
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS....... bbb | HE bbb bbb | Sb et
11,2 PONCYNOIAETS. ...ttt sttt nn
12.  Ceded reinsurance premiums payable (net of ceding commissions)
13. Funds held by company Under reiNSUFANCE trEALES............c.vuiveireiiireieieie ettt testenss | sressessstessesssessessessessnssssessessnsen 0 | o 0
14, Amounts withheld or retained by company for aCCOUNt Of OtNEIS..........ciiieiiirec s snrenees | sressessesss st sensenns 2,600,858 | ....coooverrrieieireienins 2,693,387
15, Remittances and itemS NOt AlIOCATIEM. ..........c.cuuiiiiii bbbt | sebbs bbb | Shheee s
16, PrOVISION fOF FEINSUIANGCE.........ouviuiiriiriieii bbb bbb | Shbbe bbb | shbit bbbt bbb
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FAIES........cccieiiiiiiecee s | et be sttt ssse s bnsens | sbessessesessasses et sssens s e b s en b s nsns
18, Drafts OUISEANGING......cvvveiieieiiieieie et bbb s bbb 8t s s bse s s sente | Htessesantansessessessnsesses b entenses e bntens | Hhessebsetessan s et et esten s bbb tnn
19.  Payable to parent, subsidiaries and affliateS............oieiiiiiieie et | srensesee et 1,994,867 | ..oooveeieieeesiienes 1,807,261
20, DEIIVALIVES. ..ot | febE bbb | et
271, PAYADIE fOF SECUMEIES. ... .evvvieeieieiieiseiei ettt s st b st b s st ssesnta | 4bsebsessesassesses e b entes e bt ensessebsnsntas | aesessesesestes st en bbbttt
22, Payable fOr SECUMHES IENGING........ieveireieiiieieiessese ettt es s s s s s s sntensenses | sebestessessntessessesnsansans 2,663,568 |[.....coovviririeieiinieneeieese s
23.  Liability for amounts held UNder UNINSUIEA PIANS...........cccvueiiiiieiieicicieie ettt b bbbt ssesnts | stsessessessssessessesantesse s bensessessesnsas | sesessesssassessesesenses e bssssnsensensesante
24.  Capital notes $......... 0 and interest thereon §.......... Dttt ettt ntas | eebieesiee s bbb bbb s st sts | eebsesba b e e ettt neen
25, Aggregate Write-inS fOr [IADIIIHES. .........cceveieeieieieie ettt b st sensenses | setessesnssssassesssnsansans 1,369,167 | oo 1,167,099
26. Total liabilities excluding protected cell liabilities (LiNeS 1 throUgGh 25).........ccvieiinieieieseseessissesssesesssssssessssssssens | eovesssssssesesssssssenses 399,446,171 | oo 382,719,678
27, ProteCted CEIl HADIITIES..........cvuuieerieriiierii bbb bbb | HEeEEE bbbkt | Hb st
28.  Total liabilities (LINES 28 @NA 27).........cvuurreeririeeeieriieresessieeesiesis sttt ses st eensen | stnsssssstsesssssnssssnens 399,446,171 | oo 382,719,678
29.  Aggregate write-ins for SPECIal SUMPIUS fUNAS........c.cveiriiiieiieieciis ettt s st ssenans | sesessessessstessessesssassans 3,457,752 | oo 3,408,985
30, COMMON CAPIAI SLOCK. ......cvurvieiriteiieietc ettt st bbbt s st ensesnbans | sntessessnsensessessessnsanses 3,000,000 | covovereieereieies 3,000,000
31, Preferred CAPILAl STOCK.........eiueireieciiiieie sttt bbb s s renas | entesie b et st b et s bt st en e bente | enteseb st n ettt
32.  Aggregate write-ins for other than Special SUIPIUS fUNAS...........cviieiirieiesce et esntes | essesssssssesssssssessessessssensessessnsnd (0 TR 0
R S 11 o1 L3 10 (Y- O BSOSO U PSP TE DSOS
34.  Gross paid in and CONTDULEA SUIPIUS.........cvueveviieiieiciiisieicseiss ettt bttt st bsssnns | essessssassessessnsessesas 104,914,779 | oo 104,914,779
35, UN@SSIGNEA fUNAS (SUMPIUS)........cvuiueireireiseiiieiseisetssiei ettt st s bttt es bbbt ssensnnns | sentessessntensessnsnsassns 37,863,343 | ..o 32,816,818
36. Less treasury stock, at cost:
36.1 ..o 0.000 shares common (value included in Line 30 §.......... 0.ttt s e | eeaesses et s bbbt n s s s st nts | Sraebses et en s et n s s bbbttt
36.2 ......... 0.000 shares preferred (value included in Line 31 §......... 0]ttt t s | esier et ent sttt et st et ent st et st | entes et st s s bt n sttt
37.  Surplus as regards policyholders (LINES 29 10 35, 1855 36).........cveireuiirieieieiriieieieiseissessssssse s sssessessessssessesssssnes | sessesssssssessessssessenas 149,235,873 | coovovvieeiisienans 144,140,581
B8, TOAIS ... verceeareireei sttt | eenis et 548,682,044 | ......occovvvrerrienns 526,860,259
DETAILS OF WRITE-INS
2501, MiISCEIIANEOUS PAYADIES........co.cvuiviiiieisiiiieiieie ettt s sttt bbb st s bt s s st entensnns | bentessessssessessessessnsenses 1,221,263 | oo 970,836
2502, DEFEITEA INCOME......couovieiiiicteeete ettt ettt e a st s bbb s s s st n s st sbes s b sn s saenes | sestessssasssssssessssssassesansas 34,624 | oo 47,124
2503, ESCHEAE ClaIMS......vvvreeeeariiseeiseiieeesseesssesis st esss sttt | Hesneb sttt 113,280 | covooeecrieriererineriis 149,139
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAGE.........cruriierrieirireireiieesnsisisessssssesessessssssessesssssssssssssssssens | sessssssssesssssssssssessasssssessassnsnn 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........ccuuruuuireeriimeririeicniserssesnssseesssenssessessssssnsssesssssanssssesssssssessssnns | sesssssssssssssssnssesesssoas 1,369,167 | oo, 1,167,099
2901. Additional admitted deferred tax @sSetS — SSAP T0R..........cociiieiieeieeieesee ettt sssssaesaens | sevsesesensesseseesessssaenes 3457752 | oo 3,408,985
2902.
2003, AR R R8RSR RS £ £ RR AR oAttt s sttt nnte | nebetesses et ee s e ne et nt s tensenenns | nerae
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE)......ueereurerrereressersasssssssesansassssssesssssssssessssssssssssesssssssssesssssssssessassssssns
3201.
3202.
3203.
3298. Summary of remaining write-ins for Ling 32 from OVEMlOW PAGE.......vrurerrerrerireinrieieeineieiseeiseisessssseseessssesssssssssessssssessnns | snsesessessnsssssssssnsssessssesssnssessenssQ | eoeessssssssmssssssssnssessssssssessnssnnes 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0OVE)........ciiueieieiiiieieiiisiissieseisstesiesssssissss s esssssnsessesssssnssssessssnssnsenssssns | ssesssssssessesssssssassessesssssssessesnean 0 ] o 0
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statement for March 31, 2011 ofthe C@NtUry Surety Company

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.............. (written $ 46,840,156 48,923,283 188,026,756
1.2 Assumed........ (written $ ....49,610,257 ..44,023,857 191,815,354
1.3 Ceded............. (written $ 46,840,156 48,923,283 188,026,756
14 Net.....oonee. (written $ 49,610,257 |...ccovvveeee. 44,023,857 |......co...... 191,815,355
DEDUCTIONS:
2. Losses incurred (current accident year $.....24,284,930):
2.1 DIFECL. oottt R R ettt ents | eriestensnsiens 17,768,457 19,519,152
2.2 Assumed ....23,246,372 ..20,119,463

2.3 Ceded. ...17,703,550

2ANEL...o i ...23,311,279
. Loss adjustment EXPENSES INCUITE. ........c.viueirriiirrieieieisieie ettt s s ense s snsensenss | soessssessessesnes 7,288,404
. Other underwriting expenses incurred
. Aggregate write-ins for underwriting deductions..
. Total underwriting deductions (Lines 2 through 5)
. Net income of protected cells
. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)

INVESTMENT INCOME

9. Netinvestment iNCOME BAME..............cccuiveiueieiciiee ettt sttt s bbb ssesas | sesbssessesassad 4,024,821 | ..o 4,041,251 | .o 16,290,705
10. Net realized capital gains (losses) less capital gains tax of .. .. ...(68,192) 391,451
11. Net investment gain (10SS) (LINES 9 + 10)......cruurirrierrererreereereeineereesesreesseeeeseessesessssessssssssesssessessesssssesssssssssessesssnsnss | sesseeeneeessnes ;393,689 | covivrrinieneinns 3,973,060 | ..cooreeene 16,682,156

OTHER INCOME

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

(amount recovered $
13. Finance and service charges not iNCIUAEd iN PrEMIUMS..........ccvveiiiiinrieiesseieeis et sssensens | eosssessessesssssssessessessssasses B T
14. Aggregate write-ins for miscellaneous income............. ..26,836 | .o 12,845 ..65,599
15. Total other income (LINES 12 throUGN 14)........c.oiiiiiiirieicseeiee ettt ssens | crsstensesessnsnns (113,378) [ oo ([ 0] ] (753,021)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign iNCome taXeSs (LINES 8 + 11+ 15) ...ttt sas | ersessnsessessesas 4,896,797 | ..coovvrerrrnn. 5,320,803 |...cccovvernen. 23,405,752
17. Dividends to policyholders
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and

.19,373,170
..20,265,445

o0 ~No O W

.................... (818,620)

foreign income taxes (LiNe 16 MINUS LINE 17)........c.euieiiiiriiieiieieice ettt ssssenas | sesssssssessssas 4,896,797 | ..covvverne. 5,320,803 |...ccoovveee. 23,405,752
19. Federal and foreign inCOME taXeS INCUITEH. ..........evriuiueiieieieisie ettt nsentes | essssssessesanes 1,745,036 | ..ccoovcrnen. 3,519,622 |...ccovverrnnen 7,694,613
20. Netincome (Line 18 mMiNUS LiNE 19) (10 LINE 22)........cvevivieeieieiiesie sttt sttt bes s ssssessenas | evsssssessnsnsas 3,151,761 | .o 1,801,181 | .o 15,711,139
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year.. ..144,140,581 ...144.811,890 | ..... .144,811,890
22. Netincome (from LINE 20)........ccviueieeieiiiieeieieiseese ettt ettt es s bnsesaens | sbsesssseseesnsan 3,151,761 1,801,181 |..... ..15,711,139
23. Net transfers (to) from Protected Cell aCCOUNTS..........covueieiiiiieieeis et naen

24. Change in net unrealized capital gains or (losses) less capital gains tax of
25. Change in net unrealized foreign exchange capital gain (loss)

26. Change in et defErred INCOME taX..........cvevcvieeieie ettt sssnaas | sbessssaesssssnsanens 708,121 | oo 1,765,948 | ....oconveee. 2,285,053
(481,697) | ..ovverrrrnen. 1,292,269

27. Change in NONAAMILEEA ASSELS.........evuiiieiieieiiieieeie ettt bbbt s s snne | sbessessssensesesnsenes 6,514
28. Change in provision for reinsurance
29. Change in surplus notes
30. Surplus (contributed to) withdrawn from protected cells..
31. Cumulative effect of changes in aCCOUNtING PHINCIDIES..........cviviviireieiiieiee e
32. Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)..
32.3 TranSferrea 10 SUIPIUS......c..euiviieiieieiesieie ettt sttt bbb
33. Surplus adjustments:
33.1 Paidin
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital
34. Net remittances from or (to) Home Office
35. Dividends to stockholders

36. CANGE IN TrEASUNY STOCK. ... eurvuvecearesriseiseseiseiieeese e ssestss st s ettt s st ss st s s s st ssentnssess | sntsnssestasssssnssessanssnssestes | nessessassssssnssnssnsnnssessnes | sesessossnsssessessnssnssnnsanenns
37. Aggregate write-ins for gains and losses in surplus .A48,767 | .. ...265,539 ....894,716
38. Change in surplus as regards policyholders (Lines 22 through 37)...........eevrrurineenrineneensensiseensesseseesnsesssssessssssesnees | srsssssesssssssans 5,095,291 9,251,465) | ..ovvvvenrrrinns (671,309)
39. Surplus as regards policyholders, as of statement date (LiNeS 21 PIUS 38)......c..cvuviireieirieieeeeiee s | ceenesesnns 149,235,873 | ... 135,560,425 | ........c...... 144,140,581
DETAILS OF WRITE-INS
0501.
0502. ... .
0503, oo cee e | s
0598. Summary of remaining write-ins for Line 5 from overflow page... L0 .0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 BDOVE).........ciuiiieriiiiiisiesieiiisssesseeessseessesssssssessessesssssssessessssansessessssss | ossessessssassessessssessassens (O {01 0
1401, MISCEIIANEOUS INCOME..........veiviieieciceeteeeeeet sttt sttt bbb sa st es s s snsesans | evsssssessesinsensenes 26,836 | ..corierriernn, 12,845 | .o 65,599
1402.
1403.
1498. Summary of remaining write-ins for Line 14 from oVerflow Page.........cccccvieieiinieieiessssee e

1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE).......ouuirereirierreireieirsrsssessessss e ssnssss s ssssnsseees

3701. Miscellaneous surplus adjustment from merger integration rollover.
3702.
3703.
3798. Summary of remaining write-ins for Ling 37 from OVEIfIOW PAGE.........c.ewerururrerrereerisiseersiseeissteeseesssesessessssssssssssesens | sessessssssessssessnssssssesens (0 (0 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 BDOVE)......ueurreurrrurirurissiesseisseisseisseisseesssessesssesssesssssssssssssssssssssesssssns | sosesssssnssssssnees 48,767 | .o, 265,539 | ..o 894,716
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statement for March 31, 2011 ofthe C@NtUry Surety Company

CASH FLOW

Currer11t Year Prior2Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUIANGCE. ............rurirreemmririereieriseeisessiessseesi st sesssesssssssessssessssesssssnsessssenns | oneesseesenns 53,114,485 | ............... 46,988,770 | ............. 195,470,234
2. NetinVESIMENTINCOME........oueieiiiice ettt bbbt asse s sssenaenes | evesbessessesanes 4,347,685 | ...occoovnee. 4,081,956 | ............... 17,390,213
3. MiISCEIANEOUS INCOME.......vevecviieieericicre ettt sttt es bbb sttt es s sssaesse st sssessnsnsessassssanssnsassesanss | essssssesiesansas (113,378)] oo, (69,109) [ ..o, (753,021)
4. Total (LINES 1 tTOUGN 3)....cooeeeuceirreeieceeei ettt ettt snentenssnnnes | cesneesssneens 57,348,792 | ....ccovvennne 51,001,617 | .covveeeees 212,107,426
5. Benefit and [0S related PAYMENLS..........cccueireiiieieiseee ettt bs e sten s saenes | esssesansaenes 14,639,016 | ....ccccone. 10,141,677 | oo 64,824,031
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts... | e
7. Commissions, expenses paid and aggregate write-ins for deductions.............cc.ccuvvreriernereiseseseisssssssessssssessnsnnns | cevvenennennnnn29,220,341 | v 21,726,790 | .cvovrevrrrnnn 86,999,906
8. Dividends paid t0 POICYNOIAETS. ..ottt ss sttt ens st st ssensnns | sesssssssnssasssnssessassnssnssas | sestnsesessassnssessensnsnsssesss | sossssessessnnsssssessansnnssnssns
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES)........ccevuerrrrvrmrrerrerreiins eerieriessissiessesssssesssssnsss | arsessssssssans (2,698,084)( ......coocoe.. 6,277,447
10, Total (LINES 5 HIOUGN 9)..o.uvvrurircereiiceii ittt sttt ssnt s | ceesseensnens 39,859,357 | ovveernenne 29,170,383 | ..ovvvvrne 158,101,383
11. Net cash from operations (Line 4 MINUS LINE 10).........cccuriiiuriieieiieiieiesssesessssesse st ssessssssssesssssssssssssssessssssessessas | ossssssesonss 17,489,435 | .....ouc... 21,831,233 [ oo 54,006,043
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds... ..11,375,916 ..1,995,890 .37,393,529
12,2 SHOCKS...ouureverseeeiseensss ettt | beeeent st nsseni | senents et 136,803 | .ovvovvereernene 2,147,503
12.3 MOTIGAGE [0BNS........ecerieiiecieie ittt st s sttt en s ssess s st nsnssnns | aesassssssessassnssessessnssnssns | sestsssessestnssnssessnsnnssesss | sessssmssessnsssessassensnnssnssens
12,4 REAIESIALE. ...ttt | srisnes s | st | s s
12,5 Other iNVESIEA @SSEIS........vuuiiriirciiicieie bbbttt esssenisenes | stbsnessnessnessnesssessesiensnes | ntnieesientnssesssnnssnnseenss | sessesinesiesenessensenssensens
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES...........cccceicieieiceeeceseeieies | e | st ssenes | sressessessss s st sssens
12.7  MISCEIIANEOUS PrOCEEAS. ........vevevectiieicte ettt st bbb st es s ss s st s ssnsessesnsas | ebisssssassesans 2,663,568 | ..o 968,263 | ..o
12.8  Total investment proceeds (LINES 12.110 12.7).....cv ittt siessss st ssessssssssesssssss | sessessssesens 14,039,484 | ................. 9,100,956 | ..ccvvvrrrne. 39,541,032
13.  Cost of investments acquired (long-term only):
13.1 Bonds 20,768,394 17,069,947
132 SHOCKS. ..ottt bRttt | ettt | Heetre et
13,3 MOTEGAGE I0BNS......ouiiiiiieieieeie e st s s bbbttt st s st s bantenns | esstentessessnsensessessnssntante | sersesesastessesetntensessesnes | ensenseses st sttt naees
134 REAIESIALE ...ttt | steinesi et enis | nenteeni sttt snseenseenns | serie st
135 OthEr INVESIE @SSES........vvvueirireiicriireiriesi bbbt es st snes | Crnestenss et sssenseneses | eeseseesseessnenss e neenestens | Horensssess st seees
13.6  MISCElIANEOUS APPICATIONS. .....ceuvveeeerereirecieeeiseetests et ssees st ssss st sse st ess s st esssessessansesssessessnssessessesss | ssssssssssssensssssessenssnsssssns | oonsssssesssnssnssessenssnssessenss | sosmssessessanssessasssnssssassas
13.7 Total investments acquired (LINES 13.1 10 13.6)......ccueirirriieicieissse st ss st ssenes | sesesssssessas 20,768,394 | ...coovnven. 17,069,947 | oo 76,720,464
14.  Netincrease (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in surplus, less treasury stock.
16.3 BOITOWED fUNGAS........ooveeveniiriiieieii ettt nins | stesneesnessnessnessessessessnes | nentnentententnnssnnssnsssenss | sessessnesseseneseenssenssensens
16.4 Net deposits on deposit-type contracts and other insurance abIlItIES. .........cevivereieieiiseeeeree e [ e [ s [ s
16.5 DiVIdENdS t0 STOCKNOIAETS. .......ouvrverecereerereriiseeeteei et seess st sesss st ssssssesssssssssssnssssnsssns | svneessssssnessssssssnsssssesssns | sovessssesnes 14,328,136 | ....ccooovveenn 26,622,273
16.6  Other cash provided (APPHEA)........c.cviueieiieiceisece et b s bbb ensnes | sbbesssssssssessanes 353,120 | .o 316,331 | oo 1,380,910
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Lin€ 16.6).......cc... | coosvsrrrrnienns 353,120 |..coornnee. (14,011,805) ....ovovenes (25,241,363)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)......ccccovvevvervcnne | corirrirninnns 11,113,645 | .o (149,564) | ....coevvvnnen. (8,414,752)
19.  Cash, cash equivalents and short-term investments:
19.1 Beginning of year 5,062,332 ...13,477,083 13,477,083
19.2  End of period (LiNE 18 PIUS LINE 19.1).....ccvvrereeeeirerieeceirieiesseeceiseenis e seeesiseensssseesssssesnssssssesssesssnseees | aeeeeoseeeeens 16,175,976 | .....cocceevnn. 13,327,519 [ .o, 5,062,332
Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
200007 oot teiee ittt EE R EE £ EE LSRR EE AR eEEEE AR eneeE st nneetnnnsets | snresttseessneesstssesstennnes | eftiseesstsnenstnnens s nnnst s | sresetinnset st
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statement for March 31, 2011 ofthe C@NtUry Surety Company

NOTES TO FINANCIAL STATEMENTS

1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A.

Accounting Practices

The accompanying financial statements of Century Surety Company (“Company”) have been completed in accordance with the National
Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual except to the extent that Ohio state laws and
regulations differ. Effective January 1, 2001, the state of Ohio required that insurance companies domiciled in the state of Ohio prepare their
statutory basis financial statements in accordance with the NAIC Accounting Practices and Procedures manual — Effective January 1, 2001
(NAIC SAP), subject to any deviations prescribed or permitted by the state of Ohio Insurance Commissioner. The Company has no such
deviations as of March 31, 2011.

Use of Estimates in the Preparation of the Financial Statements
No significant change.

C. Accounting Policy

No significant change.

ACCOUNTING CHANGES AND CORRECTION OF ERRORS
No significant change.

BUSINESS COMBINATIONS AND GOODWILL
A. On June 1, 2005, the Company purchased ProCentury Insurance Company (ProCentury), formerly known as Fireman's Fund Insurance
Company of Texas from Fireman's Fund Insurance Company.

The cost of acquisition was as follows:

Statutory surplus $ 5,400,000
Purchase price above surplus 300,000
Finder's fee 50,000
Direct legal fees 156,049
Total cost $5,906,049
Total goodwill is calculated as follows:
Total cost $5,906,049
Less statutory book value 5,400,000
Total positive goodwill $ 506,049
Amortization as of March 31, 2011 $ 295,190
Unamortized balance as of March 31, 2011 $ 210,859

The total positive goodwill is considered to be admitted and is being amortized to unrealized gain/loss over a ten year period.

B. Statutory Mergers - Not applicable.
C. Impairment Loss - Not applicable.
4. DISCONTINUED OPERATIONS
Not applicable.
5. INVESTMENTS

A. No significant change.
B. No significant change.
C. No significant change.
D. Loan-backed securities

1.

Our asset manager uses a proprietary model for loss assumptions and widely accepted models for prepayment assumptions in valuing
mortgage-backed and asset-backed securities; inputs come from major third party data providers. The effect of interest rates, volatility, and
prepayment speeds are derived using Monte Carlo simulation. Credit loss analysis, resulting effective analytics (spreads, duration,
convexity) and cash-flows are reported to clients on a monthly basis. Model assumptions are specific to asset class and collateral types and
are regularly evaluated and adjusted where appropriate.

Securities recognized other-than-temporary impairment (“OTTI”), disclosed in the aggregate - Not applicable.

Loan-backed securities with an historical or current period recognized OTTI, currently held by the reporting entity where the present value
of the discounted cash flows was/is less than the amortized cost basis of the securities.

Book/Adj Carry Value Projected Recognized Amortized Fair Value | Date of Financial
CUSIP Amortized cost before Cash Flows OTTI cost after at time of Statement Where
current period OTTI OTTI OTTI Reported
00441RAJ6 $422,063 $355,309 $66,754 $355,309 $151,156 12/31/2009
05951KAX1 $415,185 $469,438 (854,253) $469,438 $442,296 09/30/2009
05951KAX1 $374,662 $291,695 $82,967 $291,695 $249,632 03/31/2010
05951KAX1 $271,197 $265,483 $5,714 $265,483 $239,361 06/30/2010
12628KAAQ $175,417 $129,228 $46,189 $129,228 $108,752 12/31/2009
12628KAA0 $99,596 $89,216 $10,380 $89,216 $77,774 03/31/2010
233046AB7 $292,480 $343,204 ($50,724) $343,204 $336,344 09/30/2009
301965CHO $660,244 $647,951 $12,293 $647,951 $274,451 12/31/2009
393505VY5 $303,167 $368,021 ($64,854) $368,021 $375,262 09/30/2009
589962CV9 $707,042 $683,785 $23,257 $683,785 $651,084 12/31/2009
BCCO00H341 $989,799 $1,208,847 ($219,048) $1,208,847 $940,572 09/30/2009
XXX XXX $ (141,325) XXX XXX XXX

4. All impaired securities for which an OTTI has not been recognized in earnings as a realized loss including securities with a recognized

OTTI for non-interest related declines when a non-recognized interest related impairment remains.

Book Value Market Value Unrealized Loss
Less than 12 Months $ 9,619,996 $ 9,262,954 $ (357,042)
Greater than 12 Months $ 7,049,361 $ 4,511,311 $ (2,538,050)
Total $ 16,669,357 $ 13,774,265 $ (2,895,092)
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statement for March 31, 2011 ofthe C@NtUry Surety Company

NOTES TO FINANCIAL STATEMENTS

10.

11.

12.

13.

14.

S.

There are a number of factors that are considered in determining if there is not an OTTI on an investment, including but not limited to, debt
burden, credit ratings, sector, liquidity, financial flexibility, company management, expected earnings and cash flow stream, and economic
prospects associated with the investment.

E. No significant change.
F. No significant change.
G. No significant change.

JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES
Not applicable.

INVESTMENT INCOME
No significant change.

DERIVATIVE INSTRUMENTS
No significant change.

INCOME TAXES
No significant change.

INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES
A. No significant change.

B. The following is a list of transactions between the Company and its affiliates on a pre-pooled basis, excluding reinsurance transactions and
any non-insurance transactions which involve less than 2 of 1% of total assets of the reporting entity:
Date of Amount Paid
Affiliate Transaction Explanation (From)/To Company
Meadowbrook, Inc. Various Internal Admin. Costs $(6,221,741)

C. The Management Services Agreement ("Agreement") currently is effective October 1, 2010 through September 30, 2013. If the Agreement is
not terminated by the parties, it automatically extends for additional three (3) year periods thereafter.

D. At March 31, 2011, the Company reported $8,087 due from parent, subsidiaries and affiliates and $1,994,867 due to parent, subsidiaries and
affiliates pursuant to the Intercompany Loan Agreement. Intercompany balances between parent, subsidiaries and affiliates are settled on a
monthly basis.

E. No significant change.

F. The Company does not directly hire employees. Rather, the Company entered into the Agreement with Meadowbrook, Inc. and affiliates,
which provides the accounting, financial reporting, underwriting, compliance, reinsurance, sales, claims, loss prevention, and general
management services for the Company. Fees paid to Meadowbrook, Inc. and affiliates are determined on a monthly basis, based on the actual
costs associated with overall administration of all programs. On a pre-pooled basis, the Company directly incurred $6,221,741 of such
expenses for the year ended March 31, 2011.

Effective October 1, 2009 the Company entered into a new Agency Agreement with Meadowbrook, Inc. and its affiliates or subsidiaries (the
"Agent") whereby the Company pays the Agent a commission for the production of premium. As of March 31, 2011, the Company has paid
the Agent $175,733 in commissions.

In addition, the Company's federal income tax return is consolidated with the entities referenced in Note 9(F) of the 2010 Annual Statement.
Pursuant to the Tax Allocation Agreement, the Company incurred $1,745,036 of tax expense during the year, to be remitted to the ultimate
parent, Meadowbrook Insurance Group, Inc. ("MIGI").

G. No significant change.

H. No significant change.

I.  No significant change.

J. Investments in SCA Entities - Not applicable.

K. Investments in Foreign SCA Entities - Not applicable.

L. Valuation of Downstream Holding Companies - Not applicable.

DEBT

No significant change.

RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND
OTHER POSTRETIREMENT BENEFIT PLANS
Not applicable.

CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

A. No significant change.

B. No significant change.

C. Dividends on common stock are paid as declared by the Board of Directors of the Company. Without prior approval of its domiciliary
commissioner, Ohio law limits dividends to shareholders to the greater of 10% of the prior year policyholders' surplus less dividends paid in
the prior twelve months or the prior year net income (excluding realized capital gains) less dividends paid in the prior twelve months. These
dividends are further limited by a clause in the Ohio law, which prohibits an insurer from declaring dividends unless the value of assets
remaining is at least equal to the aggregate amount of debts and liabilities, including capital.

D. The Company did not make a dividend payment to ProCentury Corporation as of March 31, 2011.

E. Within the limitations of (C) above, the maximum ordinary dividend payment allowed to shareholders as of March 31, 2011, without
prior regulatory approval, is $3,162,559 after considering the ordinary dividend payments per (D) above.

F.  No significant change.

G. No significant change.

H. No significant change.

I.  No significant change.

J. The portion of unassigned funds (surplus) represented by cumulative unrealized capital gains is $7,313,344.

K.  No significant change.

L and M. No significant change.

CONTINGENCIES

A. The Company has no material contingent commitments to a SCA entity, joint venture, partnership, or limited liability company, nor any

contingent commitments attributable to low income housing tax credit properties as of March 31, 2011.
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statement for March 31, 2011 ofthe C@NtUry Surety Company

NOTES TO FINANCIAL STATEMENTS

15.

16.

17.

18.

19.

20.

B. The Company is subject to guaranty fund and other assessments by the states in which it writes business. Guaranty fund assessments should be
accrued at the time of the insolvencies. Other assessments should be accrued either at the time the assessments are levied or in the case of
premium-based assessments, at the time the premiums are written, or in the case of loss-based assessments, at the time the losses are incurred.

The Company has accrued a liability for guaranty fund and other assessments of $10,925 and a related premium tax benefit asset of $505. The
liability is included in the taxes, licenses and fees liability. The asset is included in the guaranty funds receivable asset. The amounts
represent management's best estimates based on information received from the states in which the Company writes business and may change
due to many factors including the Company's share of the ultimate cost of current insolvencies.

C. The Company is unaware of any gain contingencies that could have a material financial effect.
D. The Company is unaware of any extra contractual obligation and bad faith losses that could have a material financial effect.
E. The Company has not encountered any contingent liabilities arising from litigation, income taxes or other matters, nor has any impairment of an
asset, that would be considered material in relation to the financial position of the Company.
LEASES

A. Lessee Leasing Arrangements
1. The Company leases office facilities under various noncancelable operating leases that expire June 2011, and October 2013.

2. AtMarch 31, 2011, future minimum rental payments are as follows:

Year Amount
2011 490,539
2012 615,960
2013 513,300
Total $ 1,619,799

3. The Company has not entered into any sale-leaseback arrangements.

B. Lessor Leasing Arrangements
Not applicable.

INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND WITH CONCENTRATIONS OF
CREDIT RISK

Not applicable.

SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
A. Transfers of Receivables Reported as Sales - Not applicable.

B. Transfers and Servicing of Financial Assets - Not applicable.

C. There are no wash sales as of March 31, 2011.

GAIN OR LOSS FROM UNINSURED PLANS AND THE UNINSURED PORTION OF PARTIALLY INSURED PLANS
Not applicable.

DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS
Not applicable.

FAIR VALUE MEASUREMENT
A. Inputs Used for Assets and Liabilities Measured at Fair Value
1. Fair Value Measurements at Reporting Date

The Company has categorized its assets and liabilities that are measured at fair value into the three-level fair value hierarchy as reflected in
the following table.

Level 1 - Valuations that are based on unadjusted quoted market prices in active markets for identical securities. The fair value of
exchange-traded equities and mutual funds included in the Level 1 category were based on quoted prices that are readily and regularly
available in an active market and are thus classified as Level 1.

Level 2 - Valuations that are based on observable inputs (other than Level 1 prices), such as quoted prices for similar assets at the
measurement date; quoted prices in markets that are not active; or other inputs that are observable, either directly or indirectly. The fair
value of securities included in the Level 2 category were based on market values obtained from a third-party pricing service. They were
evaluated using pricing models that vary by asset class and incorporate available trade, bid and other observable market information. The
third-party service monitors market indicators as well as industry and economic events. The Level 2 category includes corporate bonds,
government and agency bonds, asset-backed, residential mortgage-backed and commercial mortgage-backed securities and municipal bonds.

Level 3 - Valuations that are derived from techniques in which one or more of the significant inputs are unobservable and/or involve
management judgment and/or are based on non-binding broker quotes.
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statement for March 31, 2011 ofthe C@NtUry Surety Company

NOTES TO FINANCIAL STATEMENTS

Quoted Prices
in Active Mkts Significant
for Identical Significant Other Unobservable
Assets Observable Inputs Inputs Total Fair Value as
Description Level 1 Level 2 Level 3 of 3/31/11
Assets at Fair Value
Perpetual Preferred Stock
Industrial and Misc. $ 10,108,979 $ 517,650 $0 $ 10,626,629
Total Perpetual Preferred Stock $ 10,108,979 $ 517,650 $0 $ 10,626,629
Redeemable Preferred Stock
Industrial and Misc. $ 903,720 $0 $0 $ 903,720
Total Redeemable Preferred Stock $ 903,720 $ 0 $0 $ 903,720
Debt Securities
Industrial and Misc.
Issurer Obligations $ 0 $ 0 $ 78,013 $ 78,013
Other Multi-Class CMO/ABS $ 0 $ 0 $ 992,637 $ 992,637
Other Multi-Class RMBS $ 0 $ 2,077,719 $ 179,122 $ 2,256,841
Total Debt Securities $ 0 $2,077,719 $ 1,249,772 $ 3,327,491
Common Stock
Industrial and Misc. $ 9,626,945 $ 0 $ 0 $ 9,626,945
Mutual Funds $ 5,975,027 $ 0 $ 0 $ 5,975,027
Total Common Stock $ 15,601,972 $ 0 $ 0 $ 15,601,972
Total Assets at Fair Value $ 26,614,671 $ 2,595,369 $ 1,249,772 $ 30,459,812

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that
would cause an instrument to be transferred between Levels. During the current year, no transfers into or out of Levels 1 and 2 were

required.

2. Rollforward of Fair Value Measurements in Level 3

Commercial
Industrial & | Mortgage-Backed | Asset-Backed | Mortgage-Backed Total
Misc. Securities Securities Securitied
Beginning Balance $ 266,334 $955,822 $ 1,222,156
Transfer into Level 3 (End of Period)
Transfer out of Level 3 (End of Period)
Total gains or losses
Included in Net Income 22 (23,435) (23,413)
Included in Surplus (7,538) 60,250 52,712
Purchases, issuances, sales and settlements
Purchases (End of Period)
Sales (End of Period) (1,683) (1,683)
Ending Balance $ 257,135 $ 992,637 $ 1,249,772

3. Policy on Transfers Into and Out of Level 3

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would
cause an instrument to be transferred into or out of Level 3. During the current year, no transfers into or out of Level 3 were required.

4. Inputs and Techniques Used for Level 2 and Level 3 Fair Values
The estimated fair values of the Company's investments are based on prices provided by a third party pricing service and a third party
investment manager. The prices provided by these services are based on quoted market prices, when available; non-binding broker quotes, or
matrix pricing. The Company has not historically adjusted security prices.

For corporate, government and municipal bonds, the third party pricing service utilizes a pricing model with standard inputs that include
benchmark yields, reported trades, issuer spreads, two-sided markets, benchmark securities, market bids / offers, and other reference data
observable in the marketplace The model uses the option adjusted spread methodology and is a multi-dimensional relational model. All

bonds valued under these techniques are classified as Level 2.

For asset-backed, residential mortgage-backed and commercial mortgage-backed securities, the third party pricing service valuation
methodology includes consideration of interest rate movements, new issue data, monthly remittance reports and other pertinent data that is

observable in the marketplace. This information is used to determine the cash flows for each tranche and identifies the inputs to be used such
as benchmark yields, prepayment assumptions and collateral performance. All asset-backed, residential mortgage-backed and commercial
mortgage-backed securities valued under these methods are classified as Level 2.

For all assets where readily observable pricing methods are not available the third party investment manager will price the asset using a
combination of non-binding broker / dealer quotes, benchmarking techniques, and sector specific knowledge. All assets priced by using this
methodology are classified as Level 3.
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21.

22,

23.

24.

5. Derivative Fair Values - Not applicable

B. Disclosure was removed by the NAIC December 2010
C. Other Fair Value Disclosures - Not applicable.
D. Reasons Not Practical to Estimate Fair Values - Not applicable.

OTHER ITEMS

A. No significant change.

B. No significant change.

C. No significant change.

D. At March 31, 2011, the Company had admitted assets of $27,547,346 for amounts due from agents, and ($2,420) for amounts due from

insureds. The Company routinely assesses the collectibility of these receivables and, where necessary, establishes an allowance for estimated
uncollectible accounts. The potential loss associated with uncollectible accounts in excess of amounts non-admitted or otherwise provided for

through an allowance for estimated uncollectible accounts is not believed to be material to the Company’s financial position.
E. No significant change.
F. State Transferable Tax Credits - Not applicable.
G. No significant change.

EVENTS SUBSEQUENT
A. TypeI - Recognized Subsequent Events:

There were no events occurring subsequent to the end of the current quarter through the date of this filing meriting disclosure.
B. Type II - Nonrecognized Subsequent Events:

There were no events occurring subsequent to the end of the current quarter through the date of this filing meriting disclosure.

REINSURANCE
A. Unsecured Reinsurance Recoverables

The Company's unsecured reinsurance balances in excess of 3% of policyholder surplus with any one reinsurer are estimated at
March 31, 2011 are as follows:

Reinsurer Name NAIC Code Federal ID# Amount
Star Insurance Company 18023 38-2626205 358,793,258

This amount due from Star is related to the Intercompany Reinsurance Agreement noted in Note 26.
B. Reinsurance Recoverables in Dispute

No significant change.

C. Reinsurance Assumed and Ceded
1.  The following table summarizes ceded and assumed unearned premiums and the related commission equity at March 31, 2011.

Assumed Ceded Assumed less Ceded
Unearned Commission Unearned Commission Unearned Commission
Premiums Equity Premiums Equity Premiums Equity
a. Affiliates | $ 100,883,000 $ 0% 96,273,000 | $ 0[S 4,610,000 $ 0
b. All other $ 0 $ 018§ 0|$ 018 0|8 0
c. Totals $ 100,883,000 $ 0% 96,273,000 | $ 0% 4,610,000 $ 0
d. Direct Unearned Premium Reserve: $ 96,273,000

2. The additional or return commission, predicated on loss experience or on any other form of profit sharing arrangements in this annual
statement as a result of existing contractual arrangements is accrued as follows:

Direct Assumed Ceded Net
a. Contingent Commission $ 35,177| % 0 [$ 01$ 35,177
b. Sliding Scale Commission 0 0 0 0
c. Other Profit Commission Arrangements 360,903 0 0 360,903
d. Total $ 396,080 $ 0 |$ 0% 396,080

3. The Company does not use protected cells as an alternative to traditional reinsurance.

D. Uncollectible Reinsurance
No significant change.

E. Commutation of Ceded Reinsurance
No significant change.

F. Retroactive Reinsurance
No significant change.

G. Reinsurance Accounted for as a Deposit
No significant change.

RETROSPECTIVELY RATED CONTRACTS & CONTRACTS SUBJECT TO REDETERMINATION

A. Accrued retrospective premiums reported as an asset on the balance sheet have been determined based upon loss experience on business
subject to such experience rating adjustment. Accrued retrospectively rated premiums, including all of those relating to bulk IBNR, have
determined by or allocated to individual policyholder accounts.

B. The Company records accrued retrospective premiums through written premium.

C. Net written premiums for the current year on retrospective Other liabilities - claims made policies were $1,124,834, or 20.99% of total other
liabilities - claims made net premiums written.
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25.

26.

27.

28.

29.

30.

31.

32.

D. Ten percent of the amount of accrued retrospective premiums not offset by retrospective return premiums, other liabilities to the same party
(other than loss and loss expense reserves), or collateral as permitted by SSAP No. 66, Retrospectively Rated Contracts, has been
non-admitted.

a. Total accrued retro premium $ (1,806,526)
b. Unsecured amount 0
c. Less: Non-admitted amount (10%) 0
d. Less: Non-admitted for any person for whom agents’

balances or uncollected premiums are non-admitted. 0
e. Admitted amount (a)-(c)-(d) $ (1,806,526)

CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

Net incurred losses and loss adjustment expenses attributable to insured events of prior accident years decreased $0.9 million during calendar year
2011 as a result of re-estimation of unpaid loss and loss adjustment expenses. This decrease recognizes additional paid loss and loss adjustment
expenses of $23.1 million, offset by a decrease in reserves on prior accident years of $24.0 million. Original estimates of ultimate losses are
increased or decreased as additional information becomes known regarding individual claims.

INTERCOMPANY POOLING ARRANGEMENTS

A. Effective January 1, 2009, the Company and its United States affiliates (Star Insurance Company (Star), Savers Property and Casualty
Insurance Company, Williamsburg National Insurance Company, Ameritrust Insurance Corporation and ProCentury Insurance Company) are
participants in an Intercompany Reinsurance Agreement, whereby each participating affiliate cedes 100% of its business to the Company.
Thereafter, the Company cedes to each participating affiliate, which have agreed to reinsure the Company for their respective participation.
The participants and their respective participations as of January 1, 2009 are as follows:

Percentage
Name of Insurer NAIC Code Participation
Star Insurance Co. (Lead insurer) 18023 35.83%
Century Surety Co. 36951 29.07%
Savers Property and Casualty Ins. Co. 16551 13.04%
ProCentury Insurance Co. 21903 9.44%
Williamsburg National Ins. Co. 25780 6.72%
Ameritrust Insurance Corp. 10665 5.90%

B. All business written by each participant is subject to the Intercompany Reinsurance Agreement.
C. After pooling and before redistribution, the Company has the following reinsurance ceded with nonaffiliated reinsurers:

For Liability Lines ($6,000,000 xs of $1,000,000 retention)

For Workers Compensation Lines ($104,000,000 xs $1,000,000 retention)
For Public Entity Liability Lines ($9,000,000 xs $1,000,000 retention)
For Property Per Risk Coverage ($9,000,000 xs $1,000,000 retention)
For Property Catastrophe Coverage ($44,000,000 xs $6,000,000 retention)
For Medical Professional Liability Lines ($700,000 xs $300,000 retention)
For Commercial Truck Liability Lines ($1,500,000 xs $500,000 retention)
For Other Liability Lines ($750,000 xs $250,000 retention)

9. For Agriculture Lines —Property ($9,500,000 xs $500,000 retention)

10. For Agriculture Lines- Liability ($500,000 xs $500,000 retention)

11. For Awards Lines ($10,000,000 xs $5,000,000 retention)

12. For Clash Lines ($3,000,000 xs $0 retention)

13. For Ocean Marine lines (variable quota share maximum retained line $1,000,000 part of $5,000,000)
14. Various quota share treaties all lines

15. Various Facultative Agreements all lines

16. Various Umbrella agreements

PNAN RN

D. Under the Intercompany Reinsurance Agreement, only the Company has contractual rights of direct recovery from the excess of loss,
catastrophe, quota share, facultative and umbrella agreements noted above.

E. There are no discrepancies between the assumed and ceded reinsurance schedules of the pool participants.

F. Under the Intercompany Reinsurance Agreement, only the Company establishes a provision for reinsurance and write-off of uncollectible
reinsurance relating to the above noted reinsurance agreements.

G. Amounts due to/from lead entity and pool participants as of March 31, 2011:

Name of Insurer Amounts Receivable Amounts Payable Net Receivable/(Payable)
Star Insurance Co. (Lead insurer) $ 110,800,364 $ 122,379,542 $ (11,579,178)
Century Surety Co. $ 61,836,888 $ 55,411,562 $ 6,425,326
Savers Property and Casualty Ins. Co. $ 20,662,867 $ 19,087,358 $ 1,575,509
ProCentury Insurance Co. $ 15,479,451 $ 14,629,552 $ 849,899
Williamsburg National Ins. Co. $ 15,493,711 $ 15,728,944 $ (235,233)
Ameritrust Insurance Corp. $ 8,906,625 $ 5,942,948 $ 2,963,677

STRUCTURED SETTLEMENTS
No significant change.

HEALTH CARE RECEIVABLES
Not applicable.

PARTICIPATING ACCIDENT AND HEALTH POLICIES
No significant change.

PREMIUM DEFICIENCY RESERVES
No significant change.

HIGH DEDUCTIBLES
The Company has no high deductibles as of March 31, 2011.

DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES AND UNPAID LOSS ADJUSTMENT EXPENSES
No significant change.
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33. ASBESTOS AND ENVIRONMENTAL RESERVES
No Significant change.

34. SUBSCRIBER SAVINGS ACCOUNTS
Not applicable.

35. MULTIPLE PERIL CROP INSURANCE

No significant change.

36. FINANCIAL GUARANTY INSURANCE
Al. Unrecorded installment premiums and expected earnings - Not applicable.
A2. Recorded non-installment premiums and expected earnings - Not applicable.
A3. Changes in claims liability and discount rate used - Not applicable.
A4. Risk management activities - Not applicable.
B. The Company has no insured financial obligations.
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2.1

2.2

41

42

6.1

6.2

6.3

6.4

6.5

6.6
71

7.2

8.1

8.2

8.3

8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act?

If yes, has the report been filed with the domiciliary state?
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity?
If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y-Part 1 - Organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

Yes[ 1] No[X]
Yes[ 1] No[ 1]
Yes[ ] No [X]
Yes[ ] No [X]
Yes[ 1] No[X]

Yes[ ] No[X] NA[ ]

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Ohio Department of Insurance

12/31/2010

12/31/2005

11/9/2006..

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Yes[ ] No[ ] NA[X]

Yes[ ]

Yes[ ]

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Yes[ ]

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's
primary federal regulator].

Yes[ ]

No[ 1]

NIA[X]

No[X]

No[X]

No[X]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC OTS FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;

b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

c) Compliance with applicable governmental laws, rules and regulations;

d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

e)  Accountability for adherence to the code.

—— = —

9.11 If the response to 9.1 is No, please explain:

9.2

Yes[X]

Has the code of ethics for senior managers been amended?

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3

Code of Conduct revised as of 02/28/2011

Yes[X]

Have any provisions of the code of ethics been waived for any of the specified officers?

Qo7

Yes[ ]

No[ ]

No[ ]

No[X]
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9.31

10.1

10.2

1.1

1.2

14.1

14.2

15.1

15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

14.24
14.25 Mortgage Loans on Real Estate
1426 AlLOHNET ...ttt

GENERAL
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: B 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ 1] No[X]
If yes, give full and complete information relating thereto:
. Amount of real estate and mortgages held in other invested assets in Schedule BA: G 0
. Amount of real estate and mortgages held in short-term investments: B 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21
14.22
14.23

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26). .
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 aboVe............cocrvvrrerresrenrereeneeneens

17.2 If no, list exceptions:

Q07.1

Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ 1] No[ ]
If no, attach a description with this statement.
. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 3, Ill. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Chase Bank, NA P.O. Box 710634, Columbus, OH 43271-0634
16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ 1] No[X]
16.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
107423 Conning, Inc One Financial Plaza, Hartford, CT 06103-2627
106810 Munder Capital Management 480 Pierce Street, Birmingham, MI 48009
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [X] No[ ]




statement for March 31, 2011 ofthe C@NtUry Surety Company

GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.

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

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

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

than zero? Yes[ ] No[X]
4.2 If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
................................................................................................................................... 0 [ | | errissississnssnnns | coeessessessneeeni0
Total. e | e XXXoo. | e 0,0 S (] I [ [ [ (O (1 (O 0
5. Operating Percentages:
5.1 A&H loss percent 0.0 %
5.2 A&H cost containment percent 0.0 %
5.3 A&H expense percent excluding cost containment expenses 0.0 %
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No [X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date. 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No [X]
6.4 If yes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date
3

1
NAIC
Company
Code

2
Federal
ID
Number

Name of Reinsurer

Domiciliary Jurisdiction

5
Is Insurer
Authorized?
(YES or NO)

NONE

Qo9




statement for March 31, 2011 ofthe C@NtUry Surety Company

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid -
Active Currerft Year Prior3Year Curre:t Year Prior5Year Currer?t Year Prior Year
States, Efc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccoovriiniinrinn. AL|...... [SSUUSRTONY IO 751,034 | o, 391,993 | oo 134,865 [ oo 67,061 | e 1,947,237 | oo 1,503,477
2. Alaska......ccooeovriinrrrnirnenn AK SISO IO 274,833 | oo 164,695 [ ..oovverviereenenn 10,000 | covieiirirnen83,609 | o 633,178 | v 785,205
3. ANZONA...reeereeeree AL [ [T IO 290,363 [ .ovverierirrinnns 424443 | oo 430,312 [ 145,058 | 2,748,538 | covvverirnnn 4,145,028
4. Arkansas.........cccoevmene AR | | SIS IO 269,688 | ..ooovvrereiinne 234,309 | oo 31,926 [ 22,440 | 731,358 | oo 701,007
5. California.....cc..cooeerevrerrnrrnnnn. CA [ e E ...6,826,996 | .. 14,467,364 | .... . . .39,500,604 ..44,625,048
6. Colorado......c.ccoornrrrnriirrrennen. CO [ oo SISO IO 380,374 | oo 385,974 | ool 13377 | el 7387 | 2,607,907 | covvrerrrinnee 2,480,597
7. Connecticut..........cccocverrerernnn.CT [ oo ST IO 307,875 | o 106,525 [ cooovverrereeneen1.211 | 9,374 | 530,976 | oo 566,945
8. Delaware........ccccooocrmrverrennn . DE [ oo Bt s 12,737 | e (B13)[ vevvrrrerrerireeen 15,250 | oo 750 | e 192,236 [ cooooveerierinnns 133,627
9. District of Columbia................DC | ...... Bt s 34,397 [ oo 60,433 [ oo 3,190 | (5,327 | 410,142 | oo 336,993
10, Florida.......coovereeeceee. FL|...... | SIS 10,817,469 | ..ovvvriennene. 9,834,380 36,653,656 | ....coooenvn. 38,755,996
TR C e (o - OO GA|...... [ SISO IO 900,081 | .ovevereerieinnns 811,587 | oo 408,160 [ oo 200,939 | v 2,554,326 | ..oooovrrinnn 2,552,708
12, HaWali....oveoereeeeieeieeeeis HIl....... Bt e 62,352 [ oo 31,440 | oo 2,051 | 8,147 | 309,241 | v 355,424
13, 1daho.. e DJ.... Bt s 70,032 [ oo 93,648 | oo 14,933 | 11,455 | 201,598 | oo 146,503
14, liNOIS......ooveererrererireeiresiienires IL]...... [ SISO IO 824,245 | ..o 617,733 | coovveviereenrn 155,090 [ 234,802 | e 3,506,419 | oo 3,795,518
15, Indiana.....cc.ovvereerirnirerienis INJ....... Lo | s 98,447 | oo 112,556 [ oo (13,207) | 2,523 [ 1,222,455 | oo 1,709,754
16, 1OWa...oiveeeae IAf...... Bt s 93,340 [ oo 21,948 | ool AT704 | (25,780 | e 118,362 [ oo 101,576
17, Kansas......cooovnvvnerenrrennn. KS [ i [ SISO IO 221,594 | oo 176,265 [ .ovoovvevienennn 90,451 | 021,830 | 634,162 | oo 607,485
18, Kentucky......ocoovvvvrrrrnnrennenn KY [ [STOURTENY IO 309,360 | coovrrrrriinnene 239,811 | v 850 [ 81,269 | 1,182,914 | oo 1,142,652
19.  Louisiana.......ccccoeverrerrerenn LA [ oo E ...2,448,796 10,514,572 ...10,337,981
20. Maing....cccooermrrnnrrnernrreece. ME | oo Bt s 25421 | oo 27,837 | 35,316 | 5,564 | 48,850
21. Maryland.......ccccooevonmrvriinnee.MD | oo SISO IO 201,553 | oo 176,942 [ 49,794 | e 4,810 | 435,257
22. Massachusetts...........cccceee. . MA [ ... B[ s 406,501 1,071,330
23.  Michigan.......c.ccocconvrmrrrnnen ML ] oo E 1,364,083 3,527,835
24, Minnesota.........cooormvenrernernnnens MNJ....... SISO IO 184,542 528 | 8,000 | 758 [ 815,781 | v 677,748
25, MiSSISSIPPI....vovereerrerrirrireees MS ... | SIS IO 576,201 | covvvrrereernn856,823 | 117,359 | 40,265 | 1,388,103 | oo 1,289,000
26.  MiSSOUT.....cvouvererririerrirnens MO|....... [ SISO IO 848,133 | oo 770,538 | 1,726,051 | e 447,400 | o 3,450,025 | cooveernnne 3,354,266
27. Montana.........coecverrmrernrirerienns MT]....... SIS IO 139,655 [ covovverienreennn 156,043 | coveiieeieeened(2,798) [ e | v 276,809 | .o 310,578
28. Nebraska.........cccoovrvrrerrrunnn. NE ... [SHOURTONY IO 163,104 [ oo 97,727 | (87,887 [ 0000069,939 | 264,689 | oo 182,934
29. Nevada.....oomovmernrerneeenenn. NV ... SIS IO 329,546 | oo 125713 | i 148,759 | e (173,990) | e 2,028,163 | ..ovvverieriane 2,115,507
30. New Hampshire..........ccocoou.... NH{....... SISO IO 100,823 [ .oovoovvevverreeeenn(6,055) | oiviireire0n8,286 [ e 11,000 | 175,668 | .ooooverrierirnes 100,275
31, New JErsey......comvnrrerniennnn. I\ Eeovroonr| v 1,091,419 | 1,042,163 [ 245,836 | . 546,215 | 3,493,981 | oo 3,863,416
32, New Mexico........cocomremrernrinnns NM|....... B e 172,470 | 096,482 [ e 7,500 | e TOATT | 2,407,496 | .oovvverinne 1,478,823
33, New YOrK.....ooooovveereeirsniseinnns NY |....... E 13,180,966 | ....cccooevvvnee 10,678,590
34.  North Carolina..........ccccoe.eee....NC | ... B cireierreeeeen099,766 | oo 740,576 [ 99,241 | 112,365 | 1,502,013 | cooverrene 2,442,020
35.  North Dakota........c..coeeererere.ND | ... B 038,326 | o 1839 | e | s | e 128,594 | oo 110,804
36.  ONi0...coovreeeerieeieeienienen OH | L ...2,423,395 .2,988,339
37.  Oklahoma........cccccovvvrmrrnrrrnnn. OK | o E 1,686,616 1,731,704
38, Oregon.....ccooeveevnernriinnenn OR | i E 3,291,851 | oo 1,918,038
39. Pennsylvania..........cccccooeenne. PA | ... E 3,957,143 | oo 3,883,409
40. Rhode Island...........ccocconrrneen Rl ] oo B 20,188 | e 17,838 [ 00000023,962 | e | e, 20,358 [ .o 6,138
41. South Carolina.......................SC| ....... Evovvooie| e 445,207 | 357,661 [ 389,310 | 49,378 | 1447418 | oo 1,686,709
42.  South Dakota..........cccceevereeere.SD | .. B e 6,433 | 52,158 [ e 1,015 | el 1975 | 89,634 [ ..o 63,649
43, Tennessee.......ccecvmrvmerennee IN | v B 211,930 | iie00000208,972 [ 218,116 | 00000 38,188 | 1,025,634 | ..ooovrvvrennes 1,258,188
44, TeXaS...cmmrimrrirnrirnrisnrssrienie X e Evvrooir] 6,299,194 | ..........5,264 652 | ... 1,912,313 | 02,327,204 | e 20,697,711 | oo 20,323,366
45, Utah.eceeeecrecincenlUT B crrinriieneenennn85,207 | e 50,967 [ oo | cvvrineissnssneeneenn(338) | i 661,399 | oo 745,983
46.  Vermont.........ccoccoverevervnrrnneennn VT | . B cveeieeieeieneeeeD8ATT | e TLT64 [ 375 | 13,072 | e 270,683 | oovvverrerierinns 263,080
47, Virginia.....oooooeveeeeeeiseiseineienns VA[...... B 313,519 | 00000 259,857 [ 000000 26,527 | e QTR0 D] — 1,858,634 | ..ooovvrrrenne 1,748,887
48.  Washington...........ccccooverrnrenne. WA[....... E 177,200 5,773,934
49.  West Virginia........ccooovvvervencs WV]....... Lo | vrrvnrinrinninneenendB8 | 5,468 [ e (4,500) | e 182,234
50.  Wisconsin.. W L ..94746 | . . 16,007 ....363,135
51, Wyoming.....ccooeenvrnremrrmrennenn WY | E 127471 [ e 119,366 | oo [ e 947,752
52.  American Samoa..........cccveuen. AS|.... N......
53.  Guam.... .GU[...... [\ IS
54.  Puerto RICO......ovvvrrrrrririienes PRJ....... [\ IS
55.  US Virgin Islands..........c.c........ VI ... N.......
56. Northern Mariana Islands......MP {....... [\
57. Canada......coommrrreneeneinnnns CN|...... [\ IS
58. Aggregate Other Alien............. (O 1 [F.¢.0, S [ (] I (O] I (O I (O I (1N N 0
59.  TotalS......cccorvvvrerrrrrrererrrrrenns (a)......... 5 . 45233372 | .............. 47,715,202 | oo 17,390,253 | ..o 13,158,039 | ............. 186,118,615 | .............. 189,387,830
DETAILS OF WRITE-INS
B80T, s | oo XXX orvoe [ | e [ ersssiisssisssssssssssssssenns | osessssssessssssssssssssssesins | sessisssssssssesssssessesssns | ersesssesssessssss s sssessenes
5802, oot | o XXX v [ | o [ e [ e | et | cereest sttt nees
5803, e | oo XXX orvoe [ | o [ crssssssssisssssssssssssssenes | rneesssssnessssssesssssssssinsins | sesssssessnssssssssessesssns | srseessenssesssnss st essenes
5898. Summary of remaining write-ins
for Line 58 from overflow page.....| ..... XXX oo [, (0] TR (01 TN (U1 RO (U1 SO (01 O 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... XXX oo [, (O 0 [ 0 [ 0 i 0 [, 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;

L)-
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insertthe number of L responses except for Canada and Other Alien.
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Statement for March 31, 2011 of the Century Surety Company

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

NONE



statement for March 31, 2011 ofthe C@NtUry Surety Company

PART 1 - LOSS EXPERIENCE

Current Year to Date

i

1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
R OO PE O TEOTSPRUTOPPRI ISP 5,385,707 | covverrerrereireireeinnenns 241,774
2. ATTEA INES...cuveirereeireceneie ettt st essentensns | sresssssessessnsssnssnes 1,083,741 | oo 892,864
3. FarmOWNErs MUIIPIE PETIL.........cceuiiriieiiririeeieise et senens | seteeseeessstssse st sessssesns | feesessesessssesseesessssessenesessessees
4, HOMEOWNETS MUILIPIE PEIl......ouiviieiiiiiiecsiee st sssesseees | censiesseenes et ssssnses | setessessssssssssesssesssessessessssessenns
5. Commercial multiple peril.....
B. MOMJAGE GUATANTY. ......oeererierceeeeiseeseieee sttt sssssess st ssssessessness | sstesssessessassssssessasssssessassnssnss | sessessessssssssessanssessnssassnnssessns
8. Ocean marine....... 647,738 ..(184,529) | ....
9. Inland marine........ 455,453 ...8,755
10. Financial guaranty...........ccocoeeereunerneeneenns .
11.1. Medical professional liability - occurrence....
11.2. Medical professional liability - claims-made..

. Earthquake
. Group accident and health
. Credit accident and health....
. Other accident and health
. Workers' compensation

Other liability-0CCUITENCE. .......rvueererrerierrieirrereeie s

, 19.2 Private passenger auto liability.
, 19.4 Commercial auto liability..........
. Auto physical damage...........ccccoerunene
. Alircraft (all perils)

. Warranty.
. Reinsurance-nonproportional assumed property..
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of bUSINESS...........covvrverrerrenreneireinineins

Other liability-claims made....
Excess workers' compensation
Products liability-occurrence
Products liability-claims made

...19,681,218
..1,482,033

.4,439,498
1,485,055

55916 | .

.......... 4,

953,630
(240,877)] ....

....46,840,156

DETAILS OF WRITE-INS

: Sum. of remaining write-ins for Line 34 from overflow page............cccoccvvvnne.
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......cccouerierirrerierieisranaans

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. Mortgage guaranty...........cccocveviirnnnne
. Ocean marine
. Inland marine........

. Financial guaranty...........cccocovevvreineen.

. International..
- WaITanty......coceececeseese e

. Reinsurance-nonproportional assumed property..
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of bUSINESS.........c..oveverrerrinirnrnrininreneenns
s TOAIS o

Medical professional liability - OCCUITENCE..........ceererirrierireieireereireieeeseineines

Medical professional liability - claims made..
. Earthquake.......ccccoeviveninirne,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence
Products liability-claims made..............
19.2 Private passenger auto liability
19.4 Commercial auto liability......

. Auto physical damage............ccccevrvvnnne
. Aircraft (all perils)

..19,707,136
..... 1,124,834

4,823,174
A

. Sum. of remaining write-ins for Line 34 from overflow page...........ccccccovvivennee
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).....ccccorverririsriereririererenans

....................................................... L O
....................................................... o N




Statement for March 31,

w1ome Century Surety Company

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

€10

1 2 3 4 5 6 7 8 9 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2011 2011 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2011 LAE Reserves on Reserves on Claims Q.S. Date Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
QOccurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2008 + Prior.....c.. | ooverrrrrcrinaaes 41,398 | oo, 4,444 | . 82,842 | oo 6,355 | oo 115 | s 6,471 | oo 38,626 | oo, 808 | .o 36,755 | covoriereereereenn 76,189 | i 3,584 | (3,766) | ..vverrerereriscinaas (182)
2. 2009......cceiies [ crrrrrieisrieninnns 22,660 | ..oooovrerriann, 29,254 | oo, 51914 | e, 3,846 | oo, (N 3,962 | oo 21,025 | oo 808 | .o 25,875 | oo AT,708 | e, 2211 | oo, (2,456) | ..veveererersiieinns (245)
3. Subtotals
2009 + Prior........ | cooveeieiieeeeene04,057 | i 70,698 | i 134756 | 10,201 | 231 | 10432 | 59,651 | ovovieieieiina 1,616 | o 62,630 | .o 123,897 | o 579 |, (6,222) | ..o (427)
4, 2010, | eirieieee0eeen39,966 | v 57,646 | 93,212 | 10,557 | e ,076 | 12,632 | s 19,235 | oo 14542 | oo 46,291 | .ooooieieeeeee80,067 | i [CNAE) ] 5,263 | oo (513)
5. Subtotals
2010 + Priof...coo. | coovrceeeeeernn99,623 | i 128,344 | 227,968 | e 20,758 | 002,306 | 023,064 | 78,885 | oo, 16,157 | oo 108,921 | oo 203,964 | v 20 | [CL1e) ) (939)
6. 201 [ ). 0 S [ .0 ST [ .0 ST [ D0, 0 S [P 2,393 | oo, 2,393 | .o )0 S 7,236 | oo, 21,910 [ cooiiieeee29,146 | .0 S IR )0, 0 S P XXX
7. TotalS....ooeeeees | e 99,623 | ..o 128,344 | ... 227,968 | ..oovveereriins 20,758 | oo 4700 | oo 25458 | oo 78,885 | oo, 23,393 | i 130,831 | coieiieeeen233,110 | e 20 | oo (959) | coocvereerererereias (939)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line7 Line 7
Policyholders | ...cccocvvnnnen 144,141
PR 0.0% (2. woreerererinns (0.7)% | 3. oo (0.4)%

Col. 13, Line 7

Line 8

Ao s 0.7)%




statement for March 31, 2011 ofthe C@NtUry Surety Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? NO
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
4. Will the Director and Officer Supplement be filed with the state of domicile and the NAIC with this statement? NO
Explanation:
1.
2.
3.
4
Bar Code:

AT RO AR ATE AR
* 36 95120114 900000 1 =*
(et
* 36 9512011455100 00 1 =*
AR O RC O AR ARE AR
* 36 95120113 650000 1 =*
AT RC AR TR R AR OO
* 36 9512011505400 00 1 =*
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Statement for March 31, 2011 of the Centu ry

Additional Write-ins for Assets:

Surety Company

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Loan RECEIVADIE.........ccovvivieiecccse e ssssssensesssssssensessssssssssessesssssssessens | svessessssnrensess 30,000 [ oiiiiiieiieieisisieseiseiens | cvveverreiennennnned30,000 | oo, 503,372
2597. Summary of remaining Write-ins fOr LiNE 25........c.cciiisieiiiiisiiesisissiesississssssisssesesssssssessesssssssans | svesisssssessesees 430,000 | oo [V I 430,000 | .oovrerernae, 503,372

Q15




statement for March 31, 2011 ofthe C@NtUry Surety Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

-
- o

Book/adjusted carrying value, December 31 Of PHOr YEAT. ..ottt
Cost of acquired:

2.1 Actual cost at time 0f aCQUISIION..........ceeverrereirrerereecse e
2.2 Additional investment made after acquisition.............ccceceeevveeiieeiennn.)
Current year change in enCUMDBIANCES...........oveiererreirnreneieieeseeeeseeseeens
Total gain (I0SS) ON QISPOSAIS.......cu.vverreiiiiiireiseiiissieseiss ettt s bbbt s bbb en et
Deduct amounts received on disposals.............cccereererieenennees
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other than temporary impairment recognized.
Deduct current year's depreciation............ceeeeinieensssee e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted @MOUNIS..........c.oceurieniircreiiresee e
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

Book value/recorded investment excluding accrued interest, December 31 of PHOr YEar..........ovevrererenrreienrensenseseeseseeseeens
Cost of acquired:

2.1 Actual cost at time Of ACGUISIEION. ..........evvrererrecreriecesei ettt sttt nes
2.2 Additional investment made after acquisition
Capitalized deferred interest and Other...........cocvvervrrreieinrnrnenrneeeeeeens
ACCIUAI Of dISCOUNL........couieiieiiee e \
Unrealized valuation increase (decrease).
Total gain (loss) on disposals............
Deduct amounts received on diSPOSAIS..........curvrrrereirerienireireseee e

Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...

. Deduct current year's other than temporary impairment reCoOgNIZEd............ccvvurirereieirieiee e eses
11.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation allOWaNCE..........c.curriueiiieeieiseiesiese e

Subtotal (Line 11 plus Line 12)......

Deduct total nONadMItted @MOUNIS..........c.riiieiiiei bbbt bbb
Statement value at end of current period (Ling 13 MINUS LINE 14).......ovoieirueirieisiisie s snssse s ssssessssesees

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

Book/adjusted carrying value, DECembEr 31 Of PriOr YEAT. ..ot sessessnens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and Other...........cccovverrrrinrnrirrineneses s §
Accrual Of dISCOUNL.........ccuivriiirierererrcreieeeeeenieeeesss e e
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON QISPOSAIS...........uuwrreriuiirireieiiirireieee ettt
Deduct amortization of premium and dEPreCiation..............ccciueieiiiiieieccse e ess
Total foreign exchange change in book/adjusted Carrying VAIUE. ... ssessss e ssesssssssssessenenns

. Deduct current year's other than temporary impairment reCOgNIZE............cvvuriereiiinrieieseese s
11.
12.
13.

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccovverrerereerrrererereeeeeereee
Deduct total NONAAMItEEd AMOUNES..........c.cuiiieeiiiiiie ettt
Statement value at end of current period (Line 11 mMiNUS LINE 12)......cviuiieiieirinissessiisi st ssssssesesssssenssseses

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ok =

S2ze

Book/adjusted carrying value of bonds and stocks, December 31 0f Prior YEar..........ccvuvieieinieieeseeese s
Cost of DONAS AN SLOCKS ACGUIMED..........veveereeriieceeie ettt sttt entns
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM..........coiueiriciieie ettt s et en bbb nann
Total foreign exchange change in book/adjusted Carrying VAIUE. ... essssessessssessss e ssesssssssssesssnsnns
Deduct current year's other than temporary impairment reCOGNIZEd..........ccvuiveieieirisiecesee e

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........cccovrirerirrireieriereereee e
. Deduct total Nonadmitted @MOUNLS..........cccoiueieieiiirie et nnes
. Statement value at end of current period (Ling 10 MIiNUS LiNE 11)..... it sssssnsssesseses

............................... 11,375,916
.................................... 534,084

............................. 367,957,887
............................... 76,720,464
.................................... 403,439
................................. 6,889,827
.................................... 706,814
............................... 39,541,035
................................. 1,971,877

.................................... 315,363

............................. 410,850,156
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Statement for March 31, 2011 of the Century Surety Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
e CIBSS T ()eruererrarrerseerssseeeesseessssse sttt | sttt 321,048,262 | ......oooveerrrreriinnas 47,257,377 | oo 30,468,886 | .....cvevuerrrrrririnenns 873,536 | ..oevvrrrrririennns 338,710,289 | .oovevrevieeniseresisennissesesinnes | eessseess s sesssi s | s 321,048,262
2. ClASS 2 (@) eerrureerrueeresmeriisseeess s | bt 21,607,588 | .....cvvvrrrrrircriinnne 5,083,380 | .covvruurrvirreririnenes 3,560,056 |....ovvrmucrrerrrnriricrennns (23,661) | vveorerrircreeins 23,107,250 [ cvvvrmveeieenineresieeenisnesssss | seeesssesssssssssssssss s | e 21,607,588
3. ClASS 3 (8)urerrerrrrererrireereeeeseee sttt ent s | entensnsses st st enes 4,261,969 | ..o | s 100,000 | ..oovoverrreeererreens (1,303,823) | ..ovvrerrrrenrereireenns 2,858,146 [ ..o | vt ntenns | et sees 4,261,969
A, ClASS 4 (B).rrureerrmreeessrreesseeeessseeesseeess sttt sttt | eesessneest s 2,162,628 | ...ceeerrrerieeeeieeresneeeinenenes | cesssesesessesss e seseens 1,683 | covorrreeneeeereereenneees (VRN 1510) | 2,137,296 | .ooeveereeeereeeessnesessnessssneeeens | connesssissessssnesss s sssssssssssen | seessssssssssnssssansseen 2,162,628
B C1ASS 5 () eeruuvrersmeressaeeesseessssseeessse sttt ant s | bt s st 163,257 | cveeeeeerrneeesiseeniseeessnnenenes | cesesnnessssesssssssesssessens 3107 | (QREW2:) | B1,922 | oo | seees s | srineses st 163,251
B, ClASS B ().rerrurreruurrermeressacesssessss st | s 1,883,397 | oo | e ssenens LYY L 136,800 | ..oocvrerririscriienas 1,967,883 | ..oovoireerninissssinssssnissssissnes | eensssessssssssns s sssssssssssessens | sesesssssnns s 1,883,397
7. TOtAI BONGS.....cocvriiciciecse ettt 351,127,095 | ...ooovrvevriririnns 52,340,756 | ..covveerrriririinins 34,186,240 |...coovrerrrieeiriinns (459,025) | cvovvvvererrirrirrinns 368,822,587 | .....oovvvvvrrrrrrrenreneinnend v 0 351,127,095
PREFERRED STOCK
LT 01 . OO OO OO PO FOO OO OO DO OOl OOl TR
9. ClASS 2.ttt snns | estnsnsses st st enes 5,397,853 | ..ot | et etnns | ettt 60,071 | oo BABTT24 | ..ot | e sestnns | et aees 5,397,653
10, ClIASS B..ruvveerueeeesmeresseeessseesessseess s ses st ses s ess st ss sttt | sessssssst s ss st 5,921,426 | ..oeveererreerrneesneressneesssneseses | sonsessssnessssssessssnsssssensssssnssssns | sessssesssssssnessssnssssssneens 82,603 | ...orrreerrrrirrrreennne 8,004,029 |...cveermreeeireeeisneeessnneesnneeses | oreeeesnsessssesss st snnssen | seesssssssss s enssees 5,921,426
11, ClASS 4ottt ess bbbt | Shbsiessa et 2,829,930 |..uuveerererireerineresiseenisneneies | et nensses | et ses (P1510) 2,827,280 |...vevreererieeenineeesinnesisneeeses | sonneessseess s sssssen | seesssssssssnnssssssssees 2,829,930
12. Class 5 ....435,500 442,325 435,500
13, ClASS Bu.ovvrvvvrvrreirrceirerissests st st enenens | stir e 88,339 | ovvvuririeeris st | serees s | serese s s | cetnnns s e 88,339 | ovvuuririerriennrins s | e | e e 68,339
14, Total Preferred STOCK. ...ttt ssssssssessenes | ssessssssssssssssssssssas 14,652,848 | ... 0 | e [ 146,849 | ..o 14,799,697 | .o 0 | o [ 14,652,848
15.  Total Bonds and Preferrd StOCK..............curreerreeernrreesneeessneeessseessssnesesssssesssnees | ceessmeesssnesessnees 365,779,944 | ..o 52,340,756 | ..ooovveererrrernneens 34,186,240 | ..oooooeveeeereeereeenns (CIPA VL)) — 383,622,283 | ....veeeeeeirerenineeeinereeined 0 | coverereerneeneseeeesseeeesssneeens (U [ 365,779,944
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§....11,598,082; NAIC28§.......... 0; NAIC3S..... 0;

NAIC4S.......... 0; NAIC5S..... 0;

NAIC6S.......... 0.




statement for March 31, 2011 ofthe C@NtUry Surety Company

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS.......ccovrverrrererierrirecins | e, 11,598,082 |.......ccccc.... XXX v | ererereeeinerineniinnnes 11,598,082 | ..o 3 |
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.......ciuiurieieieieisie ettt sttt ess e s ensens | sossessessessssessessessssnsans 3,237,102 | oo 11,653,543
2. Cost of short-term iNVESIMENS ACQUITED...........cvuevcveeeie ettt bt a s s saessesnes | sessessessssesssssesssssnsnees 31,572,363 | oo 105,842,671
3. ACCTUAL OF BISCOUNL........oovioeiiiii itttk bR e et hbs | He0b s bbbttt | Hhbnb bbbt
4. Unrealized valuation iNCIEASE (AECTEASE)...........rurrerrerrrrereseisessssasresessssssessessssssessessasssessesssssssssessassssssessessssssessesssssessassasssnss | sessessssssssessasssnssessasssnssessessasssnssesss | ssesssrssesssssnssessenssnssessessnssessassnsans
5. Total gain (I0SS) ON GISPOSAIS........c.cvvvrrriiiieiieieiiiese ettt s et s e b bt s s st s b s st en bt bt nsensans | nebistessessssessesse s e s essess s et entes e banbense | Hensessessnsessesses et st e s s et s b s bt nnsns
6. Deduct consideration received 0N dISPOSAIS...........c.ccrueiieiiieieiiceiie st b e s b s s s s senns | sebensesessssesessnsesensetenen 23,211,382 | oo 114,259,113
7. Deduct @amOortization Of PIEMIUML..........ccieieiiiiieieieice ettt ettt b bbb bbb st ntessesnbas | netssessesssbessesse s e s s s ess s et s ses e banbense | Henbessebassessesses e s st e s et et s b s b s ensns
8. Total foreign exchange change in book/adjUStEd CArMYING VAIUE. ..ot ssssssessessssssssesssnsss | essesssssssssessesssssessesssssessasssssessons | sesssssessesssssnssessasssnssessasssnssnssessanens
9. Deduct current year's other than temporary impairMENt FECOGNIZEM. ..........ceuiuiireieieiiisie et ssssessesss | eetessesssssssessessesssssssessessssentessesstanss | essessesssssssessessesansessessntessensansnsansans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)..........coceurrrrrerrerererieeiseeseesesseeseesessens | evresesessessssssssesssnees 11,598,082 | ..o 3,237,102
11. Deduct total NONAAMIKEA MOUNLS.............civiiiiiiiiiii it | EfeEEE bbb bbbttt | sebb bbbt bbb
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuviiiviiiiieiesicictes e etseisstesesssstessesesesssssssssssssnsessnss | sessessessssssssssessessnsaneas 11,598,082 | ..o 3,237,102

Qslio3
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Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QsSI04, QSI105, QSI06, QSI07
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SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDETr 31 Of PHOM YEAI.........cuuririererrereirerereieesesiseieessssssessesessessssssessessssssesss | sessessassssssessesssssessesssssessesssssessessessnnens 0 | oo 4,266,440
2. Cost 0f CaSh EQUIVAIENTS ACUIFEH. .......vvurvrierirrireieceeee ittt ettt ssse st st ssestensnes | 4etsesssssessasssessessasssssessansnsessesssssessessansns | essossssssessosssssnssassnsnnssessnens 24,208,671
3. ACCTUAI OF BISCOUNL. ...ttt | H4es b st sttt enbes | Hhessnee s e bbbt 533
4. Unrealized valuation INCIEASE (ECTEASE). ... vererrrerrireisresreseessesessssesessessssssesseesesssessesssessessesssnssessessasssessessans | sesessesssssessessassssssessasssssessesssssessessasssnssns | eessessessssssssessassssssesssssnssessasssnssessessnssnes
5. Total GAIN (I0SS) ON GISPOSAIS........eureurerreriecerrirrereeeeseessseseeseeseee e eseesssssees st eses st ees s ssessees e ssessesseessessestansesss | 4etsesseesassssssestasssessessessaessessassaessessastanssnsss | £oreusessasssesseesasssssnssestassessessassessesssssnssn
6. Deduct consideration reCeIVEd ON GISPOSAS.............cuvueveiuiveiieieicieie ettt s snaes | stessessssssesses e s sessssse st sssessessssestessssnsenss | eesessesssssssasses st essesses s bnsesans 28,475,644
7. Deduct amOrtiZation OF PIEIMIUM. ..ottt e et ee et ee st sse st ss s st ses s st enesees | 4etseeseesaseseesesseessessesseesaessessesseesseesantansnss | £esetsessassaesseesasseesessestee s e st ess s s e sseesntnsaas
8. Total foreign exchange change in book/ adjUSEd CAMTYING VAIUE...........ovuvureriererrirriieeireise et sssseeessteseees | seesessssssssssesessessssssessessssssessessssssessassanssnsss | sesssessassssssessasssssessassanssnssesssssessesssssnssns
9. Deduct current year's other than temporary impairMENt FECOGNIZEA. .........c.vururrerrerirreeirtiriseieeeeseeeeeeseesseeeerseees | seeessesssesssessesssesesssesessssssssesessssesssssssassess | eoessessesssssssessesssssssessessssssssnssesssnsessessssnnes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccvurrurrirrininrirnninnineinns | vt ssessesssssssssesssean (0 OO 0
11. Deduct total NONAAMItEA MOUNES.........c.uuevuuiuuiuiirieieieeieeieeeeeee ettt | 6 EEE L b e e 8RRttt | ehbsenmens et s sen sttt ettt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....vuruiiiienriinisississisisssesssesssnessesssssnsssssssssnssns | sessssssssssssssssssssssssssssnsssssessasssssssssasssssans 0 | e 0

QsI08
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Sch. A-Pt 2
NONE

Sch. A-Pt3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QEO01, QE02, QE03



Statement for March 31, 2011 of the Century Surety Company

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

030

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - U.S. Special R and Special A t

31417Y RW [ FNMADB00. ......cvierimiiiesiiisisiissssssiss s sssssssssssss s sssssssssss s sssssssssssssssssssssssssssssssssssssses. | sesssssenns ...02110/2011 | J.P. MORGAN 1,983,690 1,911,702 3,717 |1

67919P  FQ 1| OKLAHOMA ST WTR RES BRD.........coocuuuiumismmsiriessssiansssssesssssessssssssssssesssssssssssssesssssssssssssssesssssssssssssnes | soveessenne ....03/24/2011 | MERRILL LYNCH 1,904,869 1,670,000
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 3,888,559 3,581,702 3,717
Bonds - Industrial and Miscellaneou:

037735 CR 6| APPALACHIAN POWER CO.....cvvuuummrreiummreiismnerssissnessssssessssssssssssssessssssssssssssesssssssessssssssssssssessssssnesssssnns. | sessesson ....03/22/2011 | MORGAN STANLEY. 997,210 1,000,000 2FE

039483 BB 7| ARCHER-DANIELS-MIDLAND C......covtrviurimmriimerimnresmesisessssesssesssesesssesssssesssssssssesssesssesessssesssesesssnessssesses | sesnessens ....03/30/2011 | BANK AMERICA 755,468 750,000 3,231 [1FE

06051G EG 0| BANK OF AMERICA CORP........cevvvierreriirmmeeresssessesssesssssssessssssssssssssessssssssssssssesssssssssssssssessessssssssssnsesses | osseveeses ....03/14/2011 | BANK AMERICA 996,740 1,000,000 1FE

24702R  AQ 4 DELL INC.....ooooireceoesecieeseecisss s ensssssnns | sosssnnsss ....03/28/2011 | DEUTSCHE BANK 995,410 1,000,000 1FE

263534 CE 7 |E.L. DUPONT DE NEMOURS........coocimmmmrriiniinssiiisnsssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sessessanns ....03/22/2011 | CREDIT SUISSE 623,681 625,000 1FE

375558 AQ 6| GILEAD SCIENCES INC........ocrviuimrireiimseresssssersessssessssssesssssssessesssseessssssesssssssesssssssessssssessssssnsssssssssnesssssnnns | sessessenne ....03/23/2011 | MORGAN STANLEY. 1,982,840 2,000,000 2FE

438516 BA 3 |HONEYWELL INTERNATIONAL ...02/114/2011 | BANK AMERICA 1,097,217 1,100,000 1FE

46625H HX 1|JPMORGAN CHASE & CO. .02/17/2011 | J.P. MORGAN 498,970 500,000 1FE

478366 AV 9 [JOHNSON CONTROLS INC ....02/01/2011 | J.P. MORGAN 849,720 850,000 2FE

494550 BG 0 [ KINDER MORGAN ENER PART.......ommmrrvimmmrrismmessisssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssses | sesssseses ....02/23/2011 | MORGAN STANLEY. 249,955 250,000 2FE

637432 MN 2| NATIONAL RURAL UTIL COOP.......correvrmmrresrmsressssssssssesssssssssssssssssssssssssssssssssssssssssssessssssssssssssssssnes | sessessenee ....02/14/2011 | DEUTSCHE BANK 673,684 675,000 1FE

78355H JQ  3[RYDER SYSTEM INC.......civiiiiiiireriiesimesiissise s s sssss s sssss sttt ssse st sssesssessssssesssesesssnns | conerssanes ....02/17/2011 | RBC CAPITAL MARKETS SECURITIES - US 1,003,655 1,000,000 2FE

92343V AX 2| VERIZON COMMUNICATIONS.........ooevreerueriermmsressisssssssesessessassesssssssessesssssssssssssssssssssesssssssesssssssesssssnsessssses | sovsessnnn ....03/23/2011 | J.P. MORGAN 495,725 500,000 1FE

949746 QU 8| WELLS FARGO & COMPANY.......coouumrrmummmrrrissmnessssssmsssssssessssssessssssssssssssssssssssssssssssssssssssssssesssssssessssssnns | sessessenee ....02/10/2011 | CREDIT SUISSE 780,224 775,000 16,792 [1FE

046353 AB 4|ASTRAZENECAPLC |- ....03/04/2011 | MIZUHO SECURITIES 2,278,400 2,000,000 57,033 | 1FE

2515A1 4E 8 |DEUTSCHE BANK AG LONDON ....02/15/2011 | DEUTSCHE BANK 1,755,777 1,775,000 5,929 [1FE

80105N AG 0| SANOFI-AVENTIS .03/22/2011 | J.P. MORGAN 445,392 450,000 1FE

88166D AA 4 |TEVA PHARMFIN Ill ....03/16/2011 | BARCLAYS AMERICAN 399,768 400,000 1FE
3899999. Total - Bonds - Industrial & Miscellaneous 16,879,835 16,650,000 82,985 |.......... XXX
8399997. Total - Bonds - Part 3 20,768,394 20,231,702 86,702 |.......... P
8399999. Total - Bonds 20,768,394 20,231,702 86,702 |.......... P
9999999. Total - Bonds, Preferred and Common Stocks. 20,768,394 XXX 86,702 |.......... XXX v

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
31398A T4 4|FANNIE MAE........cocomiimieniieinenisenisseenieninee | veees 03/24/2011| MORGAN STANLEY........cccoverres | corrrerrrmrerneriseerinens | vererneenns 506,565 | ........... 500,000 | ... 499,910 | ..oovvvvee 499,926 | ....ocvoiviirins | e, 0 [N ISR T | | 499,933 | i | e 6,632 | ... 6,632 | ........ 1,854 |06/26/2013|1...........
36202C 5D 1[G22644........coiiieee s | e 03/01/2011| MBS PAYMENT......cccooovvverinnrins [ cervmrinernneirneinenns | covrrnnnnnen 1,015 | 1,015 | 1,028 | e 1,015 [ | e [ | vervseieninnen0 [ | v 1,015 | i [ e [ v (U T 11 105/01/2027{1...........
36202E  BE 4| G244B9........ccve s | s 03/01/2011| MBS PAYMENT 03/01/2039| 1...........
36202W  KY 4 GN B11511 . oo | venes 03/01/2011| MBS PAYMENT. 03/01/2018] 1..
36211W  KC 1 GN 525091......ccorveriricirerieiieinnieissiesesssssesseseees | enes 03/01/2011| MBS PAYMENT 03/01/2028(1...........
362960 LB 2| GNB88022... ... | oo 03/01/2011| MBS PAYMENT 07/01/2038(1...........
36296P  BQ 9| GN BI7579. ... | s 03/01/2011] MBS PAYMENT......coooivviinniiinnins | corrnmniissinssisssniinnes | onveneinns 200,587 | ..ooovenee 200,587 | .o 204,411 | oo 200,679 | oo [ e {24 I [ (2] I [P 200,587 07/01/2038| 1...........
0599999. Total - BoNds - U.S. GOVEIMMENL.......vuuriuiissiiisiiisiisenserestiseisssss sttt snnens | coenessseeas 883,275 | ..o 876,710 | ............ 881,549 | .o 876,742 | oo 0 [ (99) [ v [0 [CLS)] - 0 [ s 876642 | .............0 | .......6,632 | ........6,632 | .......5,063 |...... XXX... |.XXX
Bonds - U.S. Special Revenue and Special A it
3128LA° 7D 6 |FG ATT192. . | oeees 03/01/2011| MBS PAYMENT 12/01/20371...........
3128M4  PX  5[FG G02838......eeoveeeeeeeeeeeeeeeeeeeeeseeeseesereesseeesessseenen | oo 03/01/2011| MBS PAYMENT 12/01/2035(1...........
312929 UA 8 |FG AB3277...cooiieieiieneiciseneeesssesesiseisninsiees | s 03/01/2011| MBS PAYMENT 05/01/2038(1...........
312935 RM 3| FG ABB592.......iveeveeeeeereereeeeseeseseesssesesesseessnnes | veres 03/01/2011| MBS PAYMENT 03/01/2039| 1...........
31294K RE 7 |FG EO1385. ... eeeeeeeeeeeeeeeseeeereeeeeeeeeeseesseeseeessenseiees | oeees 03/01/2011| MBS PAYMENT 11/01/2017
31294K  ZT  5|FG EO1654.......coiireiieniicnnieseeesssieseniees [ s 03/01/2011| MBS PAYMENT. 11/01/2018
312962 6K 4 |FGB10874........oieeericrierieeienieiseisesiesnnenies | veves 03/01/2011| MBS PAYMENT 03/01/2018
312962 WC  3|FGB10B43........oooeeeeerecreeecieeeeeeseeressiessesiens | oo 03/01/2011| MBS PAYMENT 05/01/2018|1...........
312964 6W 4 |FGB12685..........ccovvericrierieicnierissisesiessienies | oo 03/01/2011| MBS PAYMENT 04/01/2018|1...........
312964 UH 0 |FGB12384........ooeieieicrierineeeniseiseisessessnsenns | veees 03/01/2011| MBS PAYMENT 09/01/2018|1...........
312968 5L 0[FGB16251.....iiieeiiieieiseieeiseieesiseisseniees [ s 03/01/2011| MBS PAYMENT 17,370 03/01/2019{1...........
31297TH YK 9{FG A29714.....omiiicreieerieseessssseeissinees | cevee 03/01/2011| MBS PAYMENT. .68,671 03/01/2029]| 1..
31297U Y8  7|FG A38835.......cooiieririeiieeiseseisssiesisessssinsees | conee 03/01/2011| MBS PAYMENT 06/01/2034|1...........
3M371K 2R 1 |FN254684..........cooveceierereseniseiienins | e 03/01/2011| MBS PAYMENT 08/01/2017|1...........
BM371K Y4 T FN 254631 | veees 03/01/2011| MBS PAYMENT .....cccoovvvrnerrrnrinns | crvrmerrveniseinennnnes | vvernenerni 29,427 | v 29,427 | oo 29,955 | .o 29,438 06/01/2017|1...........
3M37IL Q2 B|FN 255273 | oo 03/01/2011| MBS PAYMENT .....cccoovrvmrimnrinns | covrmrineineeinseisennn | cereenen 151,102 | i 151,102 | v 149,265 | ...ccooonce 151,059 11/01/20181...........
31376K B3 9FN357458.......oocvrrrinierereeeeeissisenenin | veees 03/01/2011| MBS PAYMENT......cc.oovvvririnrnns | cerrerirnrinernennnnns | cvvverinenernen 0,693 [ i, 9,693 04/01/2018| 1...........
31385X  GU  5|FNB55BT1...eeieiireercererieeieniesieeissessssisensenins | veees 03/01/2011| MBS PAYMENT 11/01/2017{1...........
31390V K3 7 FNB57414. ..o [ s 03/01/2011| MBS PAYMENT 05/01/2017{1...........
31391H 22X 1 {FNBB7790. ... ceoeecierierieeiseesseiseniesieniesenee | cenne 03/01/2011| MBS PAYMENT 07/01/2017|1.....c..c..
31391Y  BW 3 FN 681361 ... [ s 03/01/2011| MBS PAYMENT 08/01/2017{1...........
31393C  HX 4 |FNR 2003-54 AD.......coovmerierirrerenisrineriereeseseeinns | covne 03/01/2011| MBS PAYMENT 02/01/2012
313930 L7 4|FNR2003-80 CA.......covomerrerirrirerrneinerieniesineennns | conne 03/01/2011| MBS PAYMENT. 09/01/2013
31393E B3 2|FNR2003-94 CE.......cocovvrirverriirerniseirenississessssennns [ s 03/01/2011| MBS PAYMENT 06/01/2024
31393M  ER  8|FHR 2591 PN....ccooviverierineeeeireicriesiesesennsninees | cenee 03/01/2011| MBS PAYMENT .....cccoovvvrerrnrins | covrmerrveniseineninnnes | overnenernni 37,428 | i 37,428 04/01/2011|1.....c.c.
31393M  FK 2 |FHR 2591 WB.....covoiieinieeieeesseisssissininns | conee 03/01/2011| MBS PAYMENT .....cc.ooovvvmrinnrinns | e | cerieenn 139,726 | o 139,726 06/01/2011|1...........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22

F 11 12 13 14 15 NAIC

o} Current Foreign Bond Desig-

r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation

e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or

i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market

CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)

31393N  TU  3|FHR 2597 DE.......coovirierinieniirineierieseseeieninens | o 03/01/2011| MBS PAYMENT ....cccoooevvrmviirins | correrirenirerernniinnnns | coverrinenienas 4,392 | oo 4,392 | oo 4,407 | oo 4,392 | i [ s ()] T SR ()] TN [P 4,392 | oo | e [ e 0 | v 29 109/01/2013|1...........
31393Q MH  2|FHR 2614 EQ.....ovoiiicrreescreeseeieeieinns | o 03/01/2011| MBS PAYMENT 05/01/2014|1...........
31393Q WR  9|FHR 2610 DG....coovevveeriercnieeresseeeniseicenenins | o 03/01/2011| MBS PAYMENT 07/01/20131...........
31393R 2D 1|{FHR 2611 A...coocieeecerseessseeeienine | e 03/01/2011| MBS PAYMENT 01/01/2012|1...........
31393U  QJ  5{FNR2003-117 MN....coorerererirerrienirererseireresiseerene | vevee 03/01/2011| MBS PAYMENT. 06/01/2012| 1..
31394C CH  3|FNR2005-3 HC......ccevervrrrrrirrrerenrssierssissienssines | veves 03/01/2011| MBS PAYMENT 10/01/20221...........
31394E  GN 2 |FNR2005-63 HA......ccvvveriirieriereneersniserierienins | veees 03/01/2011| MBS PAYMENT 04/01/2013|1...........
31395A S8  9|FHR 2812BG.....cccsviriiiicriscieeneceeeierssineienes [ s 03/01/2011| MBS PAYMENT 12/01/2011{1...........
31395A XT  7|FHR 2824 EG......ccooovrierrrerereeesssissisesesiesisnns | veves 01/01/2011| MBS PAYMENT 01/01/2011|1...........
31395G  FP 2|FHR 2856 TE......ccoeviieeierseiciesieissesssssssessienaens | e 03/01/2011| MBS PAYMENT 05/01/20121...........
31395K  BQ  5[FHR 2905 CU....c.ovuiriririririeisinniersniseesensssisesenens | ones 03/01/2011| MBS PAYMENT 10/01/2011{1...........
31395P EM 0 [FHR 2952 PA.......coviirierieeceiseiseresieneseesssinens | veves 03/01/2011| MBS PAYMENT 04/01/2025|1...........
31395R AR 9|FHRRROOT AE......cooiiimrieiieeieeireirssiseesenieninee | conae 03/01/2011| MBS PAYMENT 01/01/2012|1...........
31398N  XW 9| FNA 2010-M5 Al...ovvriiieieireriesieeieeissienenes | e 03/01/2011| MBS PAYMENT 05/01/2017|1...........
314000 GV 5| FNB8BB12.......cveivrerirerereererissiseniesiesisseessninens | e 03/01/2011| MBS PAYMENT 05/01/2017
31400P  BE 4 |FN B93137....ciiiriiiieriicenierseseenesiseiensnins | v 03/01/2011| MBS PAYMENT. 17,070 05/01/2017
31401B P58 |FNT703444.........oovieirrienirerrerieeesseissiserinenins | veves 03/01/2011| MBS PAYMENT.......cooovvvrvrrerine | crrvmrrnerrenirneenenes | coverrennenenn8,583 | 8,583 | oo 8,781 12/01/2017
31401L BB 6 |FN 711257 cecccieeieeienieeeeisessssisssienins | oo 03/01/2011| MBS PAYMENT 02/01/2018|1...........
31401M  CE 9| FN 712069.........cccriviriiirierieniieineisninenierienins | cenee 03/01/2011| MBS PAYMENT 01/01/2018|1...........
314020 2C O FN 730771 ccomcieeierieeineeneeissisessesiesesseesssinens | e 03/01/2011| MBS PAYMENT 02/01/2018|1...........
31402Q 4B 4 FNT735318.....cciiiiirnieennnseenesessisensnneens | e 03/01/2011| MBS PAYMENT 10/01/2018(1...........
31402R LY  3|FNT735743.....cciiiinierrenseesssissrsenesiesenes | cenne 03/01/2011| MBS PAYMENT. 08/01/2019| 1..
31404D  ED 6| FN 765232......cciiiieriineiicrieeiseissesissisesieseeeenns | conee 03/01/2011| MBS PAYMENT 07/01/2018|1...........
314048 TP OFNT777358.....civirriciirinniserirenieeesssissiseninenins | veves 03/01/2011| MBS PAYMENT , , 12/01/20181...........
314058 HL 1 |FNT797735...c.iieeerinereniesiseesesisssisesienin | veees 03/01/2011| MBS PAYMENT ....cocoovvirmrrrenins | cormrrnerinenineinenns | ovevneiiens 19,527 | oo 19,527 | oo 19,838 | oo 19,531 [ v | vevreeineenns (G T SR (03 RO [ 19,527 | oo | cevrnerinriinens | e [V I 161 |06/01/2019| 1...........
31412M M8 8|FN 929283........cooeiiieierieeiesseseie e | cenee 03/01/2011| MBS PAYMENT......cccoooerirnrrinrins | covrerrneiseninseiinnes | vevireeenns 543,005 | ..ooocvene 543,005 | ...........546,313 | ............ 543,103 [ .vveerireiiees | s (L)) —— 11/01/2022(1...........
314148 33U 5|FN 975211 e | veees 03/01/2011| MBS PAYMENT......ccoovvvrevinris | corverrerirneenceenens | cvererernnni 201,285 | 1000000 201,285 | .. 192,604 | ..iiir.201,076 [ oo | s 209 | oo 10/01/2037{1...........
31417Y  RW 9 [FN MADS00........curvueirerimeireriereneisessesesseeseninnens | venes 03/01/2011| MBS PAYMENT 05/01/2040|1...........
31418T  C4 7 FNADB490.......coiiriiereieieniseissisnisisssssssensnins | e 03/01/2011{ MBS PAYMENT.......oovvvernrvernnns | cevvvernnineniensnninenes | cvnverennnens 44715 | oo 44715 | oot BT076 [ i BA733 [ [ e (UE) ) T ISR [UL:) ) [ R 4715 [ v | e 02/01/2040(1...........
31419A K2 2|FNAED312....ciiiiirieriereseenseissnenieseseesessnnes | veves 03/01/2011| MBS PAYMENT 05/01/2040|1...........
31419F  FW 1| FN AE4B80.........cooieeriiieiciecinsssceenis | 03/01/2011| MBS PAYMENT 09/01/2040|1...........
31419G XX 7| FNAEB0I3.........cveoerieirerierieeeseesssissenienienene | e 03/01/2011| MBS PAYMENT 08/01/2025
38374B  5M 1 |GNR 2003-79 PH.......ovvvrremrrrrcrieeineieriseisesienns | veees 03/01/2011| MBS PAYMENT. 07/01/2013
38374B  LQ 4 |GNR2003-80 MA........ccoevmrriireririnienisersnssnisessnsnns [ ones 03/01/2011| MBS PAYMENT ) X , ) 11/01/2022
38374B UM 3|GNR 2003-66 NE...........ccoormerrerireererrsrrsereriienins | veees 03/01/2011| MBS PAYMENT .....cccoovvimrrrenins | crvmrrnerienineinenns | ovevneniens 43545 | .o 43,545 | ..o 41,653 | oo 43,459 | v | e 86 | oo | e 86 | oo | e 43545 [ .o [ e | e [V IO 278 [09/01/2011{1...........
38374F  CX 0| GNR 2004-5 VB.......oovvoririerricirsiineiieesiseiseisennes | s 03/01/2011 MBS PAYMENT.....ccooevinrrineins | cerrerrneiseisneiinnns | e 236,314 | ...cccoone 236,314 | .......c.... 244289 | ............ 236,412 | oo | e (L) IR I L) T IR 236,314 | oo | e | i (U I 2,439 |10/01/2012|1...........
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Statement for March 31, 2011 of the Century Surety Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
38374K DC 4 |GNR 2004-104 GA......c.covvvmrvreriirinriinerinnenenireniine | veves 03/01/2011| MBS PAYMENT........c.ovvvrerirnnne 12/01/2019{1...........
38374K  RA 3 |GNR 2005-3 AE........ccrvvemeererinirierienerssesenssssnnnnns | veves 03/01/2011| MBS PAYMENT........c..ovvvrerirnnne 01/01/2014|1...........
38374K  UT  8|GNR2005-13 PA.....cooiiriiiierinerirerseiseiensniseenes [ s 03/01/2011| MBS PAYMENT.....ccoocvvvrirnrins 10/01/2013(1...........
60415N  XR  8|MINNESOTA ST HSG FIN AGY.....cccovrrmmerrerirnrinnns | covee 01/03/2011| CALLED BY ISSUER at 100.000 |.... 01/01/2036
64468T ZN  0|NEW HAMPSHIRE ST HSG FIN AUTH. .|01/03/2011| CALLED BY ISSUER at 100.000 07/01/2023
880459 X2 3| TENNESSEE HSG DEV AGY. .101/03/2011|{ CALLED BY ISSUER at 100.000 |.... 07/01/2034
93978K 3L 0 |WASHINGTON ST HSG FIN COMMN......cccccocvrmvernee | vener 03/01/2011| CALLED BY ISSUER at 100.000 12/01/2025| 1FE......
93978K K2 3| WASHINGTON ST HSG FIN COMMN......cccoovvrnviinns | cenes 03/01/2011] CALLED BY ISSUER at 100.000 | ....ccoovvvenveenniiinnes | onvencinns 120,000 | cooovveneee 120,000 | cooovvennes 120,132 | oo 120,027 | oo [ i (20 I [ (V24 I [P 120,000 | oo | e | i [ I 346 [12/01/2033[ 1FE......
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMENL..........uruuuiiuuiiieiiiiiiierestissiisssissessensssnessssssensesssssenssenssssassesssnssssnssensssnes | eeseeses 4,275,176 | ......... 4,275,176 | ......... 4,249,206 | ......... 4,268,538 | ..o 0 [ e [20[0) ] IO 0 [ [P0[0) ] [ 0] e 4,275,176 | oo 0 [ e 0 ] i 0. 32,280 |...... XXX... [.XXX...
Bonds - Industrial and Miscellaneous
00253C GM 3| AMT 2001-1 A2.....ooverrieirereiersnieerenississrssssinnns | veves 03/01/2011{ MBS PAYMENT........ccvvvvirrnrinns 02/01/2012(1Zx......
00253C HW O AMT 2002-2 A2........ovvrrvrerrereesriesiessessssessssaenses | cvoes 03/01/2011| MBS PAYMENT........c..vvvrerirnnne 11/01/2032| 1Z*.......
004421  BK 8 |ACE 2002-HE3 M3.........oovieriirvrieiernnineienisinenees [ s 03/28/2011| VARIOUS.........oooerrrircereirriinine 03/25/2011(1Zx.......
00764M  AD 9| AABST 2003-1 M2.......cvorrirricrrinirierireerseneesinnnens | conee 03/28/2011| MBS PAYMENT........c..oovvrerirnnne 05/25/2010
030728 FA 8 |AMSI 2003-1 MV3.......comvviereeermrineenerierieeenennnns | veees 03/28/2011| VARIOUS, 04/25/2011
030981 AD 6 |AMERIGAS PART/FIN CORP......cccovvvvvrrrirrernnineirenes [ s 01/20/2011| TENDER OFFER 05/20/2015
048312 AB 8 |ACETF 2002-1 A2.......ovevererreirrernrireiserseeesssnssseienes | oees 01/20/2011| MBS PAYMENT 04/20/2011
05947U LH  9|BACM 2003-1 Al....orimierrrinerieriesineesseniseie s | conne 03/01/2011| MBS PAYMENT........c.ovvererirnnne 05/01/2012
05948X MU 2 |BOAMS 2003-5 1A36..........ccvorererierrrinrrirerirerirnrenns | veves 03/01/2011| MBS PAYMENT........c..ovvvrerirnnne 11/01/2011
05951K  AX 1 |BAFC 2006-7 T2AT.....coovvreriereneeriseiseiserienenennns | veees 03/01/2011| MBS PAYMENT........co.vvererirnnne 10/01/2036
12628K  AA 0| CSAB 2006-3 ATA.....cooiiiieriiirinrierseserssiseenes | vevee 03/01/2011| MBS PAYMENT 11/01/2036
126380 AB 0| CSMC 2006-9 2AT........overeereinirierierieneseeisninens | e 03/01/2011| MBS PAYMENT. 04/01/2035
191216  AH 3| COCA-COLA COITHE......c.oviumrireerreineirsneireerienies | e 03/15/2011| MATURITY. 03/15/2011
22540V HG 0 |CSFB 2001-HE25 B......c.oovvvererinrienienieierinniins | e 03/28/2011| MBS PAYMENT 09/25/2011
22540V UM 2|CSFB 2002-HE1 B......ccccorrerircrierineerenisniserienins | veees 03/28/2011| MBS PAYMENT......ccoovremerrenine | crrrmrrnerenineenenns | eovnernnninneen 122 | i 122 | i [ [ | v [ | e (VI PRI IVPUTRTRPRRTRRTIURPIU USRI IO 122 | s 122 | i 07/25/2010| 1Z*.......
22541N UA 5| CSFB 2002-30 DB1.......ccoomrrrrieirciinrineereesseinsens | conee 03/01/2011| MBS PAYMENT .....cccoovvvmrenrinns | crvvmrrnennnriseinnnes | covrrvenneee 3,784 | i BT44 | 5,851 | BT84 [ s | e [ | e 0 oo | e 5744 | s [ | e, 0 | v 60 | 11/01/2032| 1Z*.......
22541N UH 0| CSFB 2002-CP5 Al.......ocvurvrirriririrererinerineeienins | conne 03/01/2011| MBS PAYMENT 05/01/2012| 1Z*.......
2254IN  ZG 7 |HEAT 2003-1 B1....coouirrrirrircireeiseeserieeniesiseennens | conee 03/28/2011| MBS PAYMENT 03/25/2010| 1Z*.......
22541S U3 0|CSFB 2004-8 1A2......ccovmrrriirrnrreinnieiessssiseneninne | enes 03/01/2011| MBS PAYMENT 02/01/2014(1Zx.......
225458 PD  4|CSFB 2005-AGE1 B3.......occovvevirerieeieeieeieiinnnes | oo 03/28/2011| VARIOUS.........coooiririrerinirnens | cermerieniseensseinnens | coveerisenienes 3447 | o 3447 | oo 3,129 | oo 785 | oo 2,661 | oo [ | 2,881 [ | e, 3,447 09/25/2015| 5Z*.......
31846L BT 2 |FAMLT 1998-1F NOTE.......ccovvvirvmrererneirernsiensseeres [ s 03/01/2011{ MBS PAYMENT.....c.oovvovrrirernees | vevvernnirererneinenins | ervvrrerinenennnn029 [ i 029 [ 850 | 829 | i [ e [ e | vvrnnineienenn0 | e [ 629 03/01/2021(1Zx.......
32054Y AC 7 |FIB2000-1 A.....ooourremrirerirrereriseineriesienesseessninens | veves 03/16/2011| MBS PAYMENT. 07/15/2026
35729P FA 3 |FHLT 2004-C M8 .103/28/2011| VARIOUS... . [03/25/2013
456606 BJ  0|INHEL 2000-C MF1 03/01/2011| MBS PAYMENT. 09/01/2017
456606 DD 1 |INHEL 2001-C M2........ccoorrerrrerierirerersensssniserinenins | conne 03/28/2011| VARIOUS.........ooooirireierinninens | cevmerierinseeseniinnes | cvnernerenenn 23885 | v 2,885 | civiiiinni2,586 | oo 1,671 | i 1,213 [ e | v [ o 1,213 [ [ i 2,885 | s | v | e (V1 12/25/2010{ 6Z*.......
456606 DE 9 |INHEL 2001-C B.....cccoovvvumrirrrinrieriinsineisseiseieenens | covee 03/28/2011| MBS PAYMENT .......coovvvierinninns | crvmrinernneinseiennns | vy 132 | e 132 | e 188 [ e [ | e | | e (V1 SUUUPURTORTORN IVPURTORPORTIURRPUROUR BUURIPIRTORPORRRY EOVOOOOOR LK 4132 | s 05/25/2016| 1Z*.......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
466157 AC  8|WENT5 2001-AA A2......coouviirerierieeienieeaeiienees | covee 03/15/2011| MBS PAYMENT ....ccccoooevvrmviirins | cormerirenierirsniinenns | coverrineniensd 6,426 | ..covrverine 6,426 | ...cocvvrnvn. 6,459 | ..... 8,426 | ..o [ e | e | e (V1 IUOOORTONTOR ISV 8,426 | ..oovvveernn | e [ i 0 | v 75 103/15/2017| 1FE......
46625M LR 8|JPMCC 2002-C1 A2......ovvrvmererrererrirerseeseriensnennes | conee 03/01/2011| MBS PAYMENT......ccoovvvrmierernns | cevvrrrnerirerisenneens | vvernerenen 13,246 | 13,246 | i 13,746 | e 13,248 [ | e [ | v 0 [ | e 13,246 | e | e [ v (U T 86 |07/01/2011|1Z*.......
46625M TW  9|JPMCC 2003-C1 Al ..o | conee 03/01/2011| MBS PAYMENT .....cccoovvvmrinrins | cevvmrinennnnirseinenes | cvrrivenninnee [LBAT | e AT | 1,885 | e b TBAT [ | e [ | vervnnieninen0 [ | v 547 | e [ e [ i (U T 56 |07/01/2012
52108H 6T 6|LBUBS 2005-C5 A2 [SUPURRTRONO I 03/11/2011| MBS PAYMENT 02/11/2015
55265K T4  1|MASTR 2003-10 3A1. .103/01/2011| MBS PAYMENT. 11/01/2033
57643L CD 6 |MABS 2003-WMC2 MB........cocovvrrrvrermmreirernnireneninne [ enes 03/28/2011| MBS PAYMENT 05/25/2011(1Z*......
589929 YA 0|MLMI2002-AFCT BF1....coomierrieinerierienrieeeseennns | e 03/28/2011| VARIOUS.........coonvrrerrerinrriens , , , 703 | 1041 [ | e [ v 04T | s [ 8T | i | s | e (V1 R 01/01/2016| 6Z*.......
61746W MN 7 [MSDWC 2002-AM1 B1....cooreirernreeiceineieissnirenenes [ s 03/28/2011| MBS PAYMENT.....c.oocvvvvrcrnrins 07/25/2011(1Zx.......
61746W RT 9 [MSDWC 2002-HE2 B1.......cccvvverrrrerinrinerireninninnns | e 03/28/2011| MBS PAYMENT........c..ovvvrerirenne 07/25/2011|1Z*.......
61746W VU 1 [MSDWC 2002-NC4 B1.........oovvverierierincernrisernenens | veres 03/28/2011| VARIOUS, 10/25/2010{ 6Z*.......
64352V EB 3 |NCHET 2003-5 Al4........cooviviirnrinrieinnieisniseisensnnies [ enes 03/01/2011| MBS PAYMENT. 01/01/2012(1Zx.......
68389F EY 6| OOMLT 2004-1 M7......coorrvmerirrereereneserierierirenenes | e 03/28/2011| VARIOUS.........ccconvvrrrrerirnrriens 09/25/2009| 6Z*.......
68619A AG 2| ORGN 2001-A M1 oo [ s 03/28/2011| VARIOUS.........oooerrrircereirriinine 11/15/2017| 6FE......
69371R  J9  8|PACCAR FINANCIAL CORP........cocormrvrerirerirnrrinnnes [ covee 03/25/2011| HSBC SECURITIES LIMITED.... 06/17/2013
76110V BM 9 |RFMS2 1998-HI2 M2.........cooovverrrerereereeiessienins | e 03/01/2011| MBS PAYMENT .....ccocoouvvremmnins | covmerrneniseesneeinnens | coveevinennenes 5,505 | coovrverinns 5,505 | coovoerirenne 5,502 09/01/2011
76111X LT 8|RFMSI 2004-S6 1A5.........cooiverrereseiereriesiesesiensnns | s 03/01/2011| MBS PAYMENT. 228,008 | ... 228,008 | .. 229,861 08/01/2012
803111 AQ 6 |SARALEE CORP.......coovivirieineeinieninerersnieees [ s 01/19/2011| GOLDMAN SACHS........cccooovvviee | corvrrnrrerernirenins | v 1,546,650 | ......... 1,500,000 | ......... 1,386,825 06/15/2013
86358E ES  1|SAIL2003-BCT1 B...ovvvencierireercerseiseiienienineenns | veees 03/28/2011| MBS PAYMENT ....cocoumerverierins [ crvmerneeinenieeineens | coneenneeinnins 247 | e 247 | s 28 10/25/2033
86358E FR 2 |SAIL 2003-BC12 M4........coovvorieirrrinerrerireninceiins | e 03/28/2011| VARIOUS.........cooviriirineiiniinens | cerverierisnisnseinenns | coverinenienes 1,259 | v 1,259 [ v, 1,136 05/25/2009
86358E FT  8|SAIL 2003-BC12 MB.......ccoorerercercrrrinerierierirneenins | veees 03/28/2011| MBS PAYMENT ....cccoouevvmrirenins [ crrmrrnerienienineens | eoveesneninninns 173 | i (VAT 06/25/2009
86358E GG 5[SAIL2004-1 B...c.ocovverrirrerrierseieierseseieniseinens [ s 03/28/2011| MBS PAYMENT 11/25/2009
86358R EA  1|SASC 2001-SB1B1... .103/01/2011| MBS PAYMENT. 03/01/2022
86358R L7 0|SASC 2002-HF1 B.....ccooourrreririreirinrineiseiiesiseiens | cenee 03/28/2011| VARIOUS, . 03/25/2011
86359A 2T  9|SASC 2003-BC3 Mé.......ccovvvrrivirricrierrnneirenireninnes | veves 03/28/2011| MBS PAYMENT.......coovvvrerinrns | correrirerinrineniinens | cvvvrrirerrnen 3,399 [ i, 3,399 | i T [ e [ | e [ | e (V1 UOORTPORTOOPOR IVSUOOTOPPOORPOURPPURPOOR VORTRURTRTORPORRY EPPOOPOON 3,399 | ........ 3,399 | o 05/25/2013| 1Z*.......
86359A CS  0[SASC 2002-HF2 B1......cooueemrverrreereneieirneeserinniens | venes 03/28/2011| MBS PAYMENT......cccoovvvmrenenine | crvrmrrnerneninseesenns | cervinenen 104,670 | oo 104,670 | cooovvvrrennn 6,282 | ovorreeirerinrinens [ e | e | e | e (VI OO IO 03/25/2010 1Z*.......
86359A CT  8|SASC 2002-HF2 B2........coveuirerrierineirneiseirserinninns | ceves 03/28/2011| MBS PAYMENT......ccoovvemrrrneins | cereerrnrrseinnnnnnns | ceverrineninnen 1,592 [ i, 1,592 [ oo 12 | s | e [ | e | e (VI OO ISP 02/25/2011| 1Z*.......
86359A ME  0[SASC 2003-ALT A.....ouveuririerierereersniserierienens | veves 03/01/2011| MBS PAYMENT.....ccoovvvrevirerns | correrirerineennrnnnns | cverrinenerenn8,359 | i 8,359 | ... 8,009 11/01/2025| 1FE......
86359A TS 2|SASC 2003-AMT B2......coovrerrerericrireeirneessniseiienens | ceees 03/28/2011| VARIOUS.........ccoonrerrineinerinnnes | cevveriseenenineninseens | eovseersesennean 0 | s | ... 511 08/25/2010| 1Z*.......
88576P AB 9 |HENDR 2003-AA NOTE.......cocovuvimirieerneirsnnsisnisnies [ eres 03/15/2011| MBS PAYMENT......cooovvvernrieinnes | cevrinninerisnnninenes | wvvvininnins 19,317 08/15/2019| 1FE......
90928A AA  5|UAL 2007 PASS TRUST.....ccovvvrrurerrerinrerncnieniniee | veees 01/02/2011| MBS PAYMENT ....cocoouvvrenmirins | corrmerrrenineenseeinnens | coveerinenienes 1,683 | e 1,683 [ i 1878 | e 1,801 | 8 [ | e |81 s [ 1,683 | i | | e (U T 62 |07/02/2019| 4FE......
947074 AJ 9| WEATHERFORD INTL INC.....oevvvmrimriierineirnniinniins | ceves 03/25/2011| DEUTSCHE BANK.......coooovcireier | cormrrmeiineeineinenns | cevieees 2,214,040 | .........2,000,000 | .........2,115,600 | .........2,101,185 | .oooovvvrvrrvirnns | creeennn(3,282) | coveivrrniins | e 3,282) | v | 000000002,097,903 [ oo [ 116,137 |..... 116,137 06/15/2017| 2FE......
94981A  AB 9 |WFMBS 2003-14 1A2........ocoeveerereerrrirrrserierienenes | veves 03/01/2011| MBS PAYMENT 87,912 | v 87,912 | 83,722 | e BT 770 | s | v 142 | s | e 142 | i | 87,912 [ [ | e, 0 11/01/2018{1Z*.......
BCCOOH 34 1| AMHPT 1996-2 B2........cooooeveerresrreeerssrieriesrssriennss | e 03/15/2011] MBS PAYMENT 23,435)] ..... (23,435) 09/15/2026| 6FE......
3899999. Total - Bonds - Industrial & Miscellaneous...........ccc.ovvue 6,217,465 | ... 5998922 | ........5816,111 | ........5,825,207 | ........32,748 | ........(2,705) | .....co0on..0 | ......... 30,043 | o0 | .. 5,855,253 | 0 ] 362,212 |..... 362,212 2,362 |...... XXX... [.XXX....
8399997. TOtal = BONAS = PAM 4. | s 11,375,916 | ....... 11,150,808 | ....... 10,946,866 | .......10,970,487 | .......32,748 | ......(3,004) | ..o | 29744 | 0| 11,007,071 | 0 [... 368,844 |..... 368,844 |..... 109,704 | ...... XXX... |.XXX....
8399999. TOAI = BONAS. ...ttt | cniens 11,375,916 | ....... 11,150,808 | ....... 10,946,866 | ......10,970,487 | ......32,748 | .........(3,004) | .....coeeoeeen.0 | 129,744 | oiiinl0 ] 11,007,071 | 0].. 368,844 |..... 368,844 |..... 109,704 |...... XXX... [.XXX....
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B.JA.C.V. | Disposal Date Disposal Disposal Disposal |During Year| Date (a)
9999999. Total - Bonds, Preferred and COMMON SIOCKS..............cuuueiiuriimirimiriiriniiieiierisessesssiesesiessesesses s sesesssssssessssens | eveees 11,375,916 | ........... 99,9 T I 10,946,866 | ....... 10,970,487 | ........ 32,748 | ......... (3,004)' ................. 0 | .......... 29,744 | ............... 0 | ....... 11,007,071 | ............... 0 1 ..... 368,844 | ..... 368,844 1 ..... 109,704 | ...... XXX... | .. XXX.... |
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt A-Sn 1-Footnote
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt B-Sn 1-Footnote
NONE

Sch. DB-Pt B-Sn 1B-Broker List
NONE

Sch. DB-Pt D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
1 2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JPMorgan Chase. Columbus, OH 8,566,833 4,577,894 | XXX..
0199999. Total Open Depositorie 0 0 8,566,833 4,577,894 | XXX..
0399999. Total Cash on Deposit 0 0 8,566,833 v 4,577,894 | XXX..
0599999. Total Cash 0 0 8,566,833 | .........10,876,653 | ........... 4,577,894 | XXX..
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Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year

NONE
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