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Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE 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
T BONGAS ..ttt nnns | eeeenniennes 172,860,390 |..ovoveereeeerieieireiveennes | cvrvereiniens 172,860,390 | ...coove.. 183,121,897
2. Stocks:
2.1 PrEfEITEA SIOCKS. ... veuieecerciritetieti ettt | sesbiess e sttt | cerent st | sttt eenes L0
2.2 COMMON STOCKS.....o.rerrerresrssrssesssessessesie sttt | Hreebssesssess s ssessessnenen | eebiessisestsest st st entnstans | sbseessesssnsssesssnessnneseed L0
3. Mortgage loans on real estate:
B0 IS NS e | ereeseenetenaeens 4,006,307 | ..oeoveeeerreenereeeireerenene | ceerereieiens 4,006,307 | .oovrrernnene 4,036,825
3.2 Other than fIrSEHENS. ... ...ttt enes | soetessessnesssees s sessnesssesen | eebiessisenisestsentestnstnstans | sbseessesssesssesssesss s (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....veocereereeseeeeeeseeseeesetseesessee e ese s eeesessess s ssees e s esess st sns st esseessessessantsns | sressasssnesessassnssnssessnsnnes | sesessnssessessasssnssessassnssns | foessessessassnsssessansnnesans (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......cvocvrerecieiieeieiesesie e ssvesiesens | srevsssssesiesnnas T14,497 | oo | eeeeveeeieeneis 714,491 | oo, 714,491
5. Cash ($....(4,323,084)), cash equivalents ($.......... 0)
and short-term investments ($.....21,868,403)........ccc.orverververereeereeeeee e sesaessensenseens | eerveesieeniens 17,545,319 | oo | e 17,545,319 | oo 5,974,911
6. Contract loans (including $.......... 0 PrEMIUM NOLES).....covvereeicreieieieiseie ettt sssssaens | evsesesessesans 3,310,207 | oveveererereiereiesrieneis | ererieieineas 3,310,207 | oo 3,261,046
T DBIVALIVES......couoieieie it | Sieb ettt | ehbeenb ettt | sbeei s (O OO
8. Other iNVESIEd @SSEIS.........cuivieiiiiiiiiirii s | sbeessiessensiens 3,701,936 | ..o | v 3,701,936 | ..oooverierinane 3,703,129
9. ReCeivables fOr SECUMLIES..........c.vcuiiiiiii s nesnees | sbeessiessenenens 2,131,590 | oo | v 2,131,590 | .o
10.  Securities lending reinvested COlIAtEral BSSELS. ..o seisiens | eeessssessesessssssessesssssses | sesessesssssssesessssssessesess | esssssssessessssssessessesnd (0 RN
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cvviviieicicieieeest et | oersssessesssssssessasssssens (0] I {0 [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cuvieieiieieieeeesieeessese s | evvssessenns 204,270,240 | ..ooovevereieieinns (1] 204,270,240 | ............. 200,812,299
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and @CCIUBM............cocuuuiiiiriiriiniiniess s | ereinesnisnees 2,301,568 | ..o | v 2,301,568 | ..cocovvverinaee 2,488,747
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccceevevees | vovvrvrrennns (15,868,186) | ....ovvveerrrnnn 444437 | ... (16,312,623) | ...cvvvvvvee (16,161,653)
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........c.ccceverereeiniieens | voverereienenens TTT3A87 | oo | vveenreeeinnins 1,773,467 | oo, 1,737,667
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
161.  Amounts recoverable from FEINSUTENS............cccvuiiieiiiis s
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS.............ccevieiiiiieiicie et sesesens | cretesssesss e ssssse s sssesens | esesesesissesssssesesssesssnss | esessssssessssesessssesessna 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccccevveevivciens | cevervivevevieennn, 165,600 | ..oocvevieerirereieiieesieeens | e 165,600 | ..ooovevvrernnnnes 597,799
18.2 Net deferred taX @SSEL........ovvrrrrrerreirresie st esssenes | eesseneseseees 27,889,000 | ..oovvvvennn 21,336,000 | ..coovvvrennen 6,553,000 | ..ooovrernrennn. 9,028,000
19.  Guaranty funds receivable Or 0N EPOSIL............cccvvieeieevieirieieie e sssresssess | eveesesessesiesenes 545,201 | oo | e 545,201 | cvevveeeenns 711,590
20. Electronic data processing equipmMEeNt @Nd SOfWAIE...........c.evurerirrinrieinisrisiesissieessissssesens | sessessssssssssssesssssssssesssssss | sressessssssessessssssnssesssnsnss | sesssssesssssssssessenssnsseses 0 [
21.  Furniture and equipment, including health care delivery assets ($.......... 0) rtreierireireessteseeeresss | creeessess e sesssntnes | eeessensnssstesssssessesssnsaes | essesessesssssessenssssens 0 [
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........c.vevrrurririnrirriines | cevreinreeissnsieessesennens | ressesesessesssssssssessesssssess | sessessessssssessessessssseses (0 U
23. Receivables from parent, subsidiaries and affiliates............ccooerverreereiieeeseeseeeeeeeeesens | e 104,544 | ... | e 104,544 | oo 44,054
24. Health care (§......... 0) and other amounts reCEIVaDIE..............c.oceevvevevreveeeieeeeee e | v 1,074,531 | oo 1,074,531 | oo [0 T
25.  Aggregate write-ins for other than iNVEStEd @SSELS...........cvrrererrnrirrninrisesiseseiesssesesssnnens | ssessssssssssessas 459,533 | s 459,533 | i [0 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throuGh 25)..........ccccvirreemrimreeeeiresnereeesiseseessssessssesssessssssesseess | reeessneeens 241,209,800 | ...ocvvvneen. 23,314,501 | coovvenn 217,895,299 | ............. 216,269,233
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NG 27)......oourverrrircrirririereieesiseesieesisesssee s sessssesssssessesesssesssesssssssssessssnens | oeessseeens 241,209,800 | ...ccvvvnevn. 23,314,501 | oo 217,895,299 | ............. 216,269,233
DETAILS OF WRITE-INS
1100, bRt | HEseet sttt | neeetee st ettt | eres ettt (O R
1102, et | Heseet ettt | et ettt | eresreens s (O RN
1103, ettt | HEseet ettt | seeebee ettt | eresreens s (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)...........ccccvveverreieriiereiceieresesreseines
2501. Other AmMOUNtS RECEIVADIE.............rvvereirerircieierei s
2502, SUSPENSE.....covuieveiiieteiiete et s bbbt b bbbt s bbb st bbbt b s bbb bt ben et
2503, PrEPAIAS. .......ocveviiiveiicte ettt ettt bbbttt nas
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccccveueieeniccersiceniiees | v 0 [ oo 0 | e 0 [ oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......cererrvrrrerrsrireisrissessesssssssssssssenssness | seseesessanessesenes 459,533 | i 459,533 | .o {01 0
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Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1

Current

Statement

Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21.
22.

24,

25.
26.

28.
29.

31,
32.

34,
35.
36.

37.
38.
39.

Agaregate reserve for life contracts $.....(76,769,924) less §.......... 0

included in Line 6.3 (including $.......... 0 MOACO RESEIVE)......ouirieeriiiierise ettt sttt nes
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $
Contract claims:

41
42  Accident and health

Policyholders' dividends §..........

Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1  Dividends apportioned for payment (including $.......... L0 To (o0 ) OSSR
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including $..........

Contract liabilities not included elsewhere:

9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including §..........
9.3  Other amounts payable on reinsurance, including §$.....
9.4 Interest MAINENANCE RESEIVE..........c.vuveiiieeteieteteee ettt bbbt et saenas
Commissions to agents due or accrued - life and annuity contracts §. .0, accident and health $.
and deposit-type contract funds §.......... 0ttt bR bbb bbbttt n
Commissions and expense allowances payable on reiNSUraNCe @SSUMEM.............civeiueireviveiesieieissiese st ssnes
GENEral EXPENSES QUE OF ACCTUBT. .......vuuveureririeeereiseesseeesseessstse sttt es e es st £ E bR bbbt br e
Transfers to Separate Accounts due or accrued (net) (including §$.......... 0 accrued for expense

allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including §..........

NEt AEFEITEA taX HADIIILY. .........eviveerieicteiieie ettt bbbt bbb s sttt s bt nes
Unearned investment income
Amounts withheld or retained by company as agent OF trUSEE............cvereiiieieeesse s
Amounts held for agents' account, including $.......... 0 agents' credit balances

Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign exchange rates...........cccueieiiiiicee s
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... [
Dividends to stockholders declared and unpaid
Miscellaneous liabilities:

24,01 Asset valuation reserve
24,02 Reinsurance in unauthorized companies
24.03 Funds held under reinsurance treaties with unauthorized reinsurers
24,04 Payable to parent, subsidiaries and affiliates
24,05 Drafts OUESTANGING......c.evriviiieiseicieieie ettt sttt en
24,06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIIVALIVES.....vuiviieiriisieise ettt s s s s8R Rt
24.09 Payable fOr SECUMEIES. ........cceveviveiiieie ittt ettt bbbt b bbb s b bbb s b bbb b st bbb st et s b bnee
24.10 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon §.......... 0TS
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)...
From Separate Accounts statement

Total liabilities (Lines 26 and 27)
Common capital stock
Preferred CapItal SEOCK.........ccciiivevieecieice ettt bbb bbbt bbb b e bbb bbbt b et s e b s ae b e
Aggregate write-ins for other than special SUMPIUS fUNGS...........c.ceeiieiricic e
SUMPIUS NOES......vvvrvceereretees et nes
Gross paid in and CONHDULE SUMDIUS..........uvuureriiererriseisecissieis ettt sttt s st s st st
Aggregate Write-ins for SPECIal SUMPIUS fUNDS...........ccvivieeieictces ettt s st es s senanes
UNASSIGNEA fUNAS (SUIMDIUS).....cvueveveierieeeieeiies ettt et s sttt b ettt et e b s bbb s s st es s b s e et bt n st anen
Less treasury stock, at cost:

36.1 .. 0.000 shares common (value included in Line 29 §......... 1) OO
36.2 .. 0.000 shares preferred (value included in Ling 30 $..........0).cecereeeeereeeieeeeeeeeseeseiniens
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement).............cccocvvereeeiereerinnnnns
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

........................ 76,769,924

..93,796,712 | ..

261,806

785,846
4,539,613

...964,285
....... 1,214
..518,138

1,003,314

77,451,061
.91,222,205
272,869

809,026

....4,794,860

..................... 709,337

........... 1,659
479,041

.18

3,696,158 | ..

18

3,696,158

........................ 2

........................ 3

4,196,559 | ..

2,638,870
1,375,000
5,988,712

0,002,582

....2,638,870
2,201,000
27,484,750

32,324,620

........................ 3

4,199,141

36,521,179

...................... 21

7,895,299

....216,269,233

2501.
2502.
2503.
2598.
2599.

ESCREAL. ..ottt sttt R bR AR AR A AR R s bR s et a bt es

Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above).......

1,003,314

............ 0.

957,187

...957,187

3101. .
3102. .
3103.
3198.
3199.

Summary of remaining write-ins for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above).......

3401.
3402. .
3403.
3498.
3499.

SSAP 10R Additional SUrPIUS..........ccvrererreerrereirsieeeenens

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE). ... ... ouuiruiuieieieieiieiieie s ses sttt

Qo3




Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health Contracts.............cccoceieierieiiieiecceieeeseenes | e 14,604,157 |...covvvue. 16,032,528 |.............. 60,474,990
2. Considerations for supplementary contracts with life CONNGENCIES. ........ccuiiiiiiieie et | seressesessssesessssssssseses | srsesssssstesessssessesesssssns | ersssessessessssessesessssssans
3. NEtINVESIMENEINCOME........ovieicieciii ettt bbbttt n bbb ssesas | snbensessesanes 2,837,810 |.ocverrnee. 2,963,141 | ..cooovnne. 12,447,486
4. Amortization of Interest Maintenance Reserve (IMR).........ccocveviereneinienenennns ..(13,708) | ... (77,608)]... ...(281,150)
5. Separate Accounts net gain from operations excluding unrealized gains or losses.
6. Commissions and expense allowances On reiNSUrANCE CEAEBM. ..ot
7. Reserve adjustments ON reINSUIANCE CEABM. ..........cuiiuiiriiiieiieieicteeie ettt s st b s bbb st s ssntenss | snsessessessstessessessnssssesses | assesssssstessessssessessesnsnns | sbssssssessesssessessessssssans
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

from Separate Accounts

8.2 Charges and fees for deposit-type contracts

8.3 Aggregate write-ins for MISCEIlANEOUS INCOME..........vvireiiiiiiiieieisrieie sttt bbbt ssessssensens | sbssssssessesnsanees 24,559 | .o, 38,833 | .o 103,232
9. Totals (Lines 110 8.3).....cvererrercicireireierierireins 23,746,011 ...89,171,574
10, DAt DENEMIES. ...ttt ns s snssnsensesnnnts | nesensesesses 12D 3,823 | vereerrerrreeens 1,205,187
11. Matured endowments (excluding guaranteed annual pure eNAOWMENES)..........ccoueueiiriieiereinisieesseseessses e ssssssesseses | sressessssessessssnnees 2,910 | oo
12. Annuity benefits 248,209 | ...
13. Disability benefits and benefits under accident and health CONtracts.............ccccevieeiiicreieeeses e
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts
16. Group conversions
17. Interest and adjustments on contract or deposit-type CONtract FUNAS............ccevevreeeieiiciceee e | seeveessssseesnsenees 2,309
18. Payments on supplementary contracts with life contingencies ..31,406 | ..
19. Increase in aggregate reserves for life and accident and health CONracts.............ccceierivccicccicce s | e 1,893,370
20. TotalS (LINES 1010 19)..u.cuuiieeireieiiscisiisiseiss sttt sttt en s ssessenss | Sentnssessens 14,713,063
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 1,913,135 | ..
22. Commissions and expense allowances on reiNSUranCe aSSUMEM...........ciueiiueiieveviiseresiese e ssssesessesessssesessssesessses | sveesesessssesasans 204,355
23, General iNSUraNCE EXPENSES.........cvreveererereesesssesssssesssssssessesenas 2,069,517
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES...........ccvuiveveicvrier et sssens | eereseesessnsenen 617,111
25. Increase in loading on deferred and uncollected premiums............ 12,396
26. Net transfers to or (from) Separate ACCOUNLS NEt OF FEINSUTANCE............c.cvivevevciiesie et sses s ses e ses | eetesessssssssssessss s sessenes
27. Aggregate Write-inS fOr ABAUCHONS...........cciiieriirieiieiise sttt ettt ensnssenns | festasssssessanssnsans 2,216
28. Totals (Lines 20 to 27)............ 19,531,793
29. Net gain from operations before dividends to policyholders and federal income taxes ( 1,313,978
30. Dividends t0 POICYNOIAETS. ........cvuevreiriireiiricirie ettt ens s nntensens | feesstsssessnssesnsansnes 519 |..
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30) 1,313,459 | ..
32. Federal and foreign income taxes incurred (excluding tax on capital gains)............overerererrermernrenrereneenseseessensessesessesesesseess | ssessessssessssens 122,135
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (10SSes) (LiNE 31 MINUS LINE 32).......ovurururrrirriririineerisiiseessessssesssessesssssssssesssssssssessessesssessessassssssessassssssessens | sessesssssessns 1,191,324 | .o 2,530,877 | .ccovverenee 13,695,038
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(56,937) (excluding taxes of $.....56,934 transferred to the IMR)............ccccverererreeriieseieciessiessesssissssesssins | srvssessssssseseses 19431 | (1,282,095) | ...ovoerenne (1,219,386)
35. Netincome (Line 33 plus Line 34).......... .1,210,755 | .. 1,248,782 | ... ...12,475,652

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHOE YEAI........c.eeurierreireissieieieeeessiessess sttt sessessesssssssessessssnsessesses | assessessesas 36,521,179 | oo 32,144,441 | .............. 32,144,441
37. Netincome (LiNe 35).......cuuiueieicieieseesee st .1,210,755 |.. 1,248,782 | ... ...12,475,652
38. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0t entns | erernsiene e nentens | enreeee e 907,859 |..cooovreirenne (385,949)
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax. (25,000)] ... ...(98)]... 2,054,746)
41, Change in NONAAMITEEA @SSELS............cciuiveiiiiiicet ettt b et se bt ss st s st e s s s s ssnaetans | densstesensnans (1,766,219) ..(1,381,994) | ................ 2,901,703
42. Change in liability for reinsurance in unauthorized companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change in asset VaAlULION MESEIVE...........cccuiueuicieieiee sttt bbb bbbt s bbb s s b naebenas
45, Change iN trEASUNY STOCK.........coeiiiueiiicieiicce ettt bbb bbb st s s bbbt et n et nas
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNtS StALEMENL.............ccceviviviieereicteee e
48. Change in surplus notes

51.

. Cumulative effect of changes in accounting principles
50.

Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend
50.3 TranSTEITEA 10 SUIMPIUS.......cvurvrieieeiciictese ettt et b st e bbb a sttt s e b b s e see s st nais
Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital

51.4 Change in surplus as a result of reinsurance (860,272) 3,855,204)
52. Dividends to stockholders (3,200,000)
53. Aggregate write-ins for gains and [0SSES iN SUMPIUS.........cvuverurrirrireieieesreesreseisesesseessesssseseesssssssseesessessssssessessssssessessesssnssess | sessssessssssenes (826,000) (1,216,000)
54. Net change in capital and surplus (Lines 37 through 53).... (2,322,038)]...
55. Capital and surplus as of statement date (LINES 36 + 54)...........orrrureirrireieireiieieessiseesseieseseie e sssssessessssesssessessessns | ssesenseeenns 34,199,141
DETAILS OF WRITE-INS
08.301.  MISCEIIANEOUS INCOME........vuieiiriiiieiseieiiie ettt bbbt n s s ssensesnnas | ebsebssessessesnsansenses 33 | e | e 69,166
08.302.  Other INCOME--MEICAre Part D.........cccoceieiiiiiieieieisiieieessese st sessssssse e ssssessesssssssessssssssssessesssssssessessssensenss | sesessessssensessesss@ A0 | coveirisieseiessesenen 65,909
08.303. Interest on Agent Balances...........covevenieneinieseens (31,843)
08.398. Summary of remaining write-ins for Line 8.3 from OVErloOwW PAGE.........cceirirrierrrieeceie s | cerensensessnsnensssnnienses0 | eovennenrensesnsnennenn0 | i 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 103,232
2701, PENAMLIES....cccveeveiieeeseee s ..3,434
2702, OHNEI EXPENSES. ....cvvrieriirieiseissieise ittt ss s s sttt en s bt ssassessesnnsessesnsantanss | svessessssessessessnsensesse 1O | avseessssssesessssessessessnssns | esessessssassessessnsanees 16
2703, bR AR R AR AR R R e AR AR R AR e bR e s s b st s ntentns | nestentete st es s st s st entns | sessesteeses st ens e s st entns | sestenseses st s st et
2798.  Summary of remaining write-ins for Line 27 from overflow PAge.........ccccvcueeeeeiiccrciiecerieeseeereeeesssesssssesensenens | sveresreessnsssssssssesnnssQ. | evveveveiereisisieiseenens | v 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)........ccccuiericririiieierieisiecesieensssssessssressssesesssesessssesesseenss | evenseverensnierenensndy @10 | orveversnieierinennenn 1,098 | eiiiiriiiiiiiiianas 3,450
5301.  SSAP 10R Additional SUPIUS.........cccevrereererererirarirnines 1,216,000)
D302, et R SRR RS A RS RS R et R st b R st tas | Hressentesses st et e st st st | Srentensnssesten et s s tentas | srersensses st sttt en e
D303, bR RS R R AR AR SRR Rt s R st bt s s s tas | Hressentes s st et e st est st | Sestentnsesten et s s tentas | srersantses sttt nt st
5398.  Summary of remaining write-ins for Line 53 from oVerflow PAgE...........cccevierricvereicreieesee et essiessnnies | eresiss e . 0 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE).......rerrereirerirrerissesrsesssssesessssssesssssssssssesssssssssessssssssessansens | sessssessassnsans (826,000) | ...oorerenns (2,339,000 [ ..oovrrerenes (1,216,000)
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Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected et of FEINSUTANCE. ............vvverreimriceieriereii st sess st ssssessssessessssssssssssenss | onsessseessnns 14,401,296 | ..o 16,284,645 | ..........c.... 59,415,768
2. NetinVESIMENTINCOME........c.cuiieiieciceeeec ettt ettt st et ss s es et ss st ssantesssssessnsnsnssnns | evevissesessesens 2943172 [ oo 3,024,768 | ............... 11,178,520
3. MISCEllANEOUS INCOME........oorrrereeiraerieesserisesssesseess st en st nenes | erreensnessseens 2,557,240 | ..oovvveee. 3,864,149 12,675,045
4. Total (Lines 1 through 3).. 19,901,708 ..23,173,562 | ...............83,269,333
5. Benefit and 0SS related PAYMENLS...........c.ciuiveveeiciceeice ettt esensnaes | evaesenaesnees 14,580,926 | ............... 14,070,880 | ............... 49,937,419
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............cccueeieeiveeirerieciseieieiens | coreieiieiesisee e | cestessessssss s sseses | sresssssssssssssessessssssseens
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........c.ccuiviiiciiirieieeeeee e | v 4,246,262 | ................. 6,804,671 | ..cooevueee. 24,486,791
8.  Dividends paid t0 POICYNOIAETS..........cuiueiieieieirieice e ss st snsensesnsns | evsessssessesnssntessesns 519 | e A58 | e 4,898
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES)........rvrveererrerreenrermeens [ corersresiinnans [CRIVK0CYA] — (3,739,046)| ....coovenneen. (2,064,204)
10 Total (LINES 5 HrOUGN 9)...c.vvouuiverrrresieesiserisieesis e ssssesesssse s sst s sst s ssst s ssssnnns | svsssssssennne 18,517,640 | ....ococvvvnnn. 17,136,963 | ..coooovvveennn 72,364,904
11.  Net cash from operations (Line 4 miNUS LiNE 10)..........ccceuirireieieiiiieieeeiesese et besse s sssssssesssssessesssseses | svessessesssnns 1,384,068 | ................. 6,036,599 | ....cccooenee. 10,904,429
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121
12.2
12,3 MOTEGAGE I0ANS......coocvieiecictsctete ettt e a s bbb en s et s s bt
12,4 REAIESIALE ...ttt | sttt esies | sttt nssnnes | ceree et
12.5  OthEr INVESIE @SSELS........veeurrisceircriresiceseri sttt snnns | reresssesssne st sssensssnensses | sestseesssessnenssnensensssenes | neessseessesessens st enesns
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS..........ccoiririrrenrenereeees | et | st sseess | coreeeessessstsesessestseesessees
12.7  MISCEIIANEOUS PrOCEEAS.........cvvevecreeieeir ettt sttt es et b st sse st s s s b sesssssessssessessessesnsenes | sssissessessnnas 1,998,050 [ ..o [
12.8 Total investment proceeds (LINES 12.1 10 12.7).......ccuiiueieiiieieeesie ettt ssseses | sresssssaenens 15,527,775 | ..o 4,733,827 | ..o 27,277,131
13.  Cost of investments acquired (long-term only):
130 BOMAS..cveeeeeeetsaeesteeess st ees ettt | enbbsnenent e 2,998,050 | ..oovvreennns 1,076,149 | ..cccvvreens 31,423,976
1312 SHOCKS.ouruueurereeisressseseeeesssess st s st E st n et entensnsses | autentnsestentansessensanssnssns | nestesssnssentenssnssentensanssenns | srestsessessentnsent st s nstens
13,3 MOTEGAGE I0BNS.......ouieieciciiie ettt bbb bbbt s b s st n st ent e tntes | ensesebeten sttt
13.4 Real estate
13.5  OthEr INVESIE @SSELS........cvvuriisieircrieeticei sttt sttt | etebsses st
13.6  MiSCEllANEOUS APPNICAtIONS.........c.cvieercicreeie ettt sttt sae s s s s b s sesssssnsenans | srsssssassessneas 2,131,590 oo L oo
13.7 Total investments acquired (LINES 13.110 13.6)......c.eiuriieieiiieieiesseie ettt ssessssssessessssssesessessnns | asssesssssssaess 5129,640 | ..o 1,076,149 [ ... 31,423,976
14.  Netincrease (decrease) in contract 10ans and PremMiUM NOLES...........ccucvevcvieiieerceierees et stesesessessessses | sesesssssesessessenes 49,161 | oo 89,613 | oo 216,494
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoeveieiceeersieceieesecevestesssessssesesesssssssssenes | cevessessnenns 10,348,974 | ... 3,568,065 |.......oo....... (4,363,339)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPItAl NOLES.......eevererieriieiriei ettt sttt et en s st st s ssessessns | svsessssssnssessasssnssessanssnssns | sestsssessessanssessessassnssnsss | soessseesessonssnssnssessnssnssens
16.2 Capital and paid in SUrPIUS, 18SS trBASUNY STOCK..........cceveicreeerieieises ettt ssses s sessessssssssnans | ervessessesissessessssssssssseses | cessesisssssessssssessessssnssnes | evsessessssssessessssessessssenes
16.3 BOITOWEA FUNGAS........oocveuiriiiriiicri ittt sinentnes | stisnesssessnessnessnessnessessnes | eestnsssessnenssssnesnessnees | sevsnessnessnessneseseneestensns
16.4 Net deposits on deposit-type contracts and other insurance abilities............ccvcveverevereieericeeeeeeeereeesee s | e (13,389) [ .o (18,800) [ ...vocvererrrean (71,787)
16.5 DivideNds t0 SLOCKNOIAETS. ...........ocveiiiveiieictitcic ettt s s bensens | sesestessesesssesssssessssssenss | sessesissessesessssessesessssnes | sresesensensenas 3,200,000
16.6 Other cash provided (applied) .2,052,149
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)......c... | ceoeevsvvennneee. (([ZXRK) ] — (638,631)]................. (1,219,638)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......c.cccoevvveviens | cevvereirennn 11,570,409 | ..........c..... 8,966,033 | ..ccovverrnne 5,321,452
19. Cash, cash equivalents and short-term investments:
19.1 BEUINNING OF YBAI.......ouiiiici ettt sttt sae st saessenbannes | eevsessssassaens 5974911 | e 653,459 | oo 653,459
19.2  End of period (LiNe 18 PIUS LINE 19.1)......c.urverereerreeeeecreeeseeeeseerseeee e seeeeseeesseeeseeesseessseesssessssessssssssssssnsesnnnee | coseeeseeeees 17,545,319 | ..coovverennn 9,619,492 | ................. 5,974,911
| Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
200000 iR EE LRttt | snenetessnee e ssnner s | tnenes e et | sepee e
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Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1. INAUSEREL TIfE. ..o
2. Ordinary life INSUTANCE. ..o s
3. Ordinary individual @nNUItIES...........cveeververrerrerirrinreeeeseeseeeees
4. Credit life (group and individual)............cccoverreerreensreiesinnnns
5. Group life iINSUFANCE. .......ceervererereererereireieerseeeeseessseeeeeseseseeees
6. Group anNUItIES........cvevrrrireirrisisriee e eses
7. AZH = grOUD.....oeiveiceiecte e
8. A&H - credit (group and individual).............cccceeererrieriricrereienens
9. ABH - Other e
10. Aggregate of all other lines of busiNess..........ccccevecveeiriennines
110 SUBIOTAL ..o

12.

13.

1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
.............................. 3241114 | 003,599,869 | oeen.. 12,801,819
.............................. 1,009,034 | oo 593,546 | el 1,889,303
.................................................................................. 36,006 | ...ccovveverrririrenennen... 78,802
................................. 119,536 | covevieiee000.6,299,422 | e 14,288,005
............................ 25,985,493 | ...coovveieeeeennnn 32,201,746 | .. 117,618,853
............................................ 0 [ coorveierieriseerisnissesneneee0 | cesssessssessesseeseneen0
............................ 30,355,177 | coveverereeierennn 42,730,589 | ... 146,676,782
............................ 30,355,177 | covvvevreieererennn 42,730,589 | ... 146,676,782

1003, s

1098. Summary of remaining write-ins for Line 10 from overflow page

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)............
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Statement as of March 31, 2011 of the CONT'NENTAL GENERAL |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

a. Accounting Practices and Procedures

The financial statements of Continental General Insurance Company ("CGIC" or "the Company") are presented on the
basis of accounting practices prescribed or permitted by the Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the State
of Ohio for determining and reporting the financial condition and results of operations of an insurance company, for
determining its solvency under the Ohio Insurance Law. The National Association of Insurance Commissioners’
(“NAIC”) Accounting Practices and Procedures manual, (“NAIC SAP”) has been adopted as a component of prescribed
or permitted practices by the State of Ohio.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D. Loan-Backed Securities

1. The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities at
the date of purchase to determine effective yields; significant changes in estimated cash flows from the original
purchase assumptions are accounted for on a prospective basis.

2. The Company does not currently hold any securities with a recognized other-than-temporary impairment where
there is an intent to sell or an inability or lack of intent to hold the securities for a sufficient period of time necessary
to recover the amortized cost basis of the securities.

3. The following table shows each security with an other-than-temporary (“OTTI”) impairment recognized:

Present OTTI Charge
Amortized Value of Recognized in Amortized

Cost Before Projected Income Cost After Date
CUSIP OTTI Cash Flows Statement OTTI Fair Value Reported
12667GAC7 694,147 686,699 7,448 686,699 664,548 3/31/11

4. The following table shows all loan-backed securities with a an unrealized loss:

Less Than 12 Months 12 Months or More
Unrealized Unrealized
Fair Value Loss Fair Value Loss
$ 5,754,693 $ (129,292) $5,556,015 $ (433,872)

5. Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of
historical payment data, management believes that the Company will recover its cost basis in all securities with
unrealized losses at March 31, 2011. The Company has the intent to hold such securities until they recover in value
or mature.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

a. No significant change.

b. No significant change.
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Statement as of March 31, 2011 of the CONT'NENTAL GENERAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

Not applicable.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant change.

Note 11 - Debt

No significant change.

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other

Postretirement Benefit Plans

No significant change.

Note 13 - Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

Not applicable.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

Not applicable.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

c. The Company was not involved in any wash sale transactions in 2011.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

Not applicable.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable.

Note 20 — Fair Value Measurements

The Company does not have any assets or liabilities carried at fair value.

Note 21 - Other ltems

No significant change.
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Statement as of March 31, 2011 of the CONT'NENTAL GENERAL |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 22 - Events Subsequent

Management has evaluated the financial statements for subsequent events through May 13, 2011, the date financial
statements were available to be issued.

Note 23 - Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2010 were 28,179,685. As of March 31, 2011, $4,224,469 has been paid for incurred claims
and claim adjustments expenses attributable to insured events of prior years. Reserves remaining for prior years are now
$23,416,378 as a result of re-estimation of unpaid claims and claim adjustment expenses principally on Medicare
Supplement and Long Term Care lines of insurance. Therefore, there has been a $538,839 favorable prior year
development since December 31, 2010 to March 31, 2011.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

Not applicable.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

No significant change.

Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

Not applicable.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

2.1

22

4.1

42

6.1
6.2

6.3

6.4

6.5

6.6
7.1

72

8.1
8.2

8.3
8.4

9.1

9.11

9.2

9.21

9.3

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? Yes[ | No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity? Yes[ ] No[X]
Ifyes,dateof change:
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ 1] No [ X]
If yes, complete the Schedule Y-Part 1 - Organizational chart.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.
1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NAT[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2006..........c..covevnee
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2006..........cc0cvverneee
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). 1/25/2008.........coevererne.
By what department or departments?

Ohio Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ 1] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ 1] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's
primary federal regulator].

1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0CC 0oTS FDIC SEC

Great American Advisors Cincinnati, OH NO NO NO NO YES
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? Yes [ X] No[ ]
(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
()  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No [X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

9.31

10.1

10.2

1.1

1.2

141

14.2

15.1

15.2

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
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: $....

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[ ] 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: B 0
. Amount of real estate and mortgages held in short-term investments: G 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14,21 BONGS......cvivieiieiicte ettt bbbt bbbt ns

1422 Prefermed SEOCK.......ovevvrieiieriisiesesissieisssssse sttt sttt enssssennas
14.23 Common Stock..............
14.24 Short-Term Investments............
14.25 Mortgage Loans on Real Estate
1426 AllOHNET ...ttt s st es st st es s ss s sens st s s sens

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 t0 14.26 @bOVE..........cocvvvervrieninreireencnninns

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[ 1]
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
The Bank of New York Mellon One Wall Street, New York, NY 10286

16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]

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

1 2 3 4
0ld 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
N/A American Money Management Corporation One East Fourth Street, Cincinnati, OH 45202
17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X] No[ ]

17.2 If no, list exceptions:
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Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY
GENERAL INTERROGATORIES (continued)

3.1
32
3.3
34

PART 2 - LIFE & HEALTH
Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Long-term mortgages in good standing Amount
I B T - T 1 1110500 TSSOSO s
1.12  Residential mortgages s
1.13  Commercial mortgages e 4,006,307
114 Total MOrtgages in OO SEANGING.........ccieireuriiriieireieise ettt et s bbb R s s R s s bbb en G 4,006,307
Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With rESrUCIUIEM TEIMS...........cuiiiirieiciriee et enns s
Long-term mortgage loans upon which interest is overdue more than three months
1,31 FAIM MOMGAQES. ....o.cvvecveecieeciesciaseiesssssee st s s s s bbb bbb bbb s e et bbb st e bt ettt s
1,32 RESIABNTAI MOMGAGES. ... . veererrereieeeeeiseese et eteeeseese et as st ees st es e E e R8s R8s eS8 E 28422824 A AR R e E e ee st s s st s
1,33 COMMEICIAl MOMGAGES. ... cvcvivecvctiecteiit ettt ettt a bbb bbb s st bbb b s s s b bR b s A b A b b s A b b s b bRt b s bbb bbb ae bt s et bbb st s e nee B
1.34  Total mortgages with interest overdue more than thre@ MONTNS. ...ttt G 0

Long-term mortgage loans in process of foreclosure
141 FAIM MOMGAQES. ...e.cveocveecieceesceeeeseesseesees s ssesssesssesssesssesssees s e st ees s essees e ee s e bbb e s s e st es et s e st st st s s ssenbe e sa s e saessns e s

142 Residential mortgages T
1.43  Commercial mortgages et
144  Total MOrtgages iN PrOCESS Of FOrECIOSUIE. .......vuruuririeririe st sttt s s s s s st s st en G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNES 3.1 # 3.2) ..viuoiiiiiiieieiese ettt b G 4,006,307
Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61 Farm mortgages s
1.62  Residential mortgages... s
1.63  COMMEICIAl MOMGAGES. .. ..vuivuiverieiscteiieise ettt ettt et s bt s s s s e s s bt s R s bbb bR s bbb bbb bbb st e
1.64  Total mortgages foreclosed and transfErred t0 FEAI ESTAE. .........ru ettt ettt G 0
Operating Percentages:
2.1 ABH LSS PEICENE.......ceuceuiececereiseeseesee st e et es e esee sttt s s esees s s e85 8 248842 E 4R s 28RS 848 E 4R E SRS £ E e R R s esE s SEeEieEiesEessseiestentane et st st nens 110.8
2.2 A&H COSt CONTAINMENT PEICENL........vueiriviiiireiiciscissie ettt b bbb st s s s s ee e e R s s b s a8 8 8 e b e e AR b et e s b b en b s bsebens | Eiedssesses et ent et et et et es bt en s st st ante
2.3 A8H expense percent eXcluding COSt CONLAINMENT EXPENSES. ... vuurerrirrerrereirererseseeseessesseesesseseseesessesssessessessssssessesssessessassasssessessasssessessasssessessasssnsss  sessssssssssssssasssassanssnssessesssssssssns 13.5
Do you act as a custodian for health SAVINGS @CCOUNTS?............c. it Yes[ ] No[X]
TSSO
Yes[ ] No [X]
TSSO

Qo9



Statement as of March 31, 2011 of the CONT'NENTAL GENERAL INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2
Federal
ID
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE

Q10




Statement as of March 31,

2o CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

States, Etc.

Direct Business Only

Life Contracts

2

Life Insurance
Premiums

3

Annuity
Considerations

4
Accident and Health
Insurance Premiums,

Including Policy, Mem-

bership and Other Fees

5

Other
Considerations

6

Total
Columns
2 through 5

Deposit-Type
Contracts

1.
2.
3. Arizona....
4. Arkansas.....
5. California.
6. Colorado.
7. Connecticut. .
8. DEIAWAIE......cooveeeeireestse s
9. District of Columbia...........ccoerrrrerrererseienieiessssieseseesiennens DG | o L
10. Florida................. el
11.  Georgia... I
12. ii L
13. L
14. el
15. o
16. el
17. o
18.  Kentucky.. o
19. Louisiana. o
20. Maine...... o
21.  Maryland o
22. Massachuse o
23.  Michigan...... b
24. Minnesota.... . JO
25, MISSISSIPDI......cveveeriercreresieeieisise et bes s aenes MS]|...... L
26, MISSOUI.....vvorierereiiesisiesiesses ettt enes MO|...... L
27. Montana.. WMT L
28.  Nebraska. WNE|....L...
29. Nevada............ NV L
30. New Hampshire... vl
31.  New Jersey..... o
32.  New Mexico. o
33.  New York..... ..N..
34.  North Carolina. o
35.  North Dakota... o
36. Ohio............ bl
37.  Oklahoma . Lo
B T 010 o OO L
39, PennSyIVania..........ccoeeirinenee s L
40. Rhode Island... o
41.  South Carolina. I
42.  South Dakota L
43. L
44, o
45, o
46. el
47. S 112,894
48. S ...32,707
49.  West Virginia... o ..57,675
50. Wisconsin.... oL
51, WYOMING...oitiieeiciiecee et [
52.  AMENCAN SAMOA.........cccccvvvrvrirererrriereiseressesesesssssesesesssnseneedAS i T
53, GUAM...oiicicieieieesseeevssiese s ssesssssssessessssenens s OU [ i N
54, PUEIO RICO.......coevereeeieceesiceseese s PR | N
55.  US \Virgin IsIands...........ccoevrenrnrernenennireenneeneneennenenseseessnenneen Vi Lo [
56. Northern Mariana ISIands.............ccoceveievecreisreiesieeseisins MP]...... N
57. Canada......cccccoevererennee
58.  Aggregate Other Alien.
59, SUBOAl..co i ..1,009,034 |...
90. Reporting entity contributions for employee benefit plans.............. XXX
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES..........c.ccceriverreiiireeie e e XXX s [ e [ | s | s | e (01
92. Dividends or refunds applied to shorten endowment or
premium paying PEHOd.........cceuevcueeeireieiiiseee e e XXX s [ e [ | s | sreseressesese s | e 0
93.  Premium or annuity considerations waived under disability
or other coNtract ProviSIONS...........ccvvveveevneeiercisssse s
94.  Aggregate other amounts not allocable by State
95.  Totals (DireCt BUSINESS)......c.cviurirerreiriierieieieessee s
96.  Plus Reinsurance ASSUME..........cccovvviverrerevneieneieisesseesesseseneenns
97. Totals (All Business)............ 27, 043 593 | ..
98. Less Reinsurance Ceded ....15,239,510 |...
99. Totals (All Business) less Reinsurance Ceded 11,804,083
B80T, e 0
BB02. s | eee 0
5803, et | neee 0
5898. Summary of remaining write-ins for line 58 from overflow page.... | .... G0
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................ L0
9401. G0
9402. G0
9403. G0
9498. Summary of remaining write-ins for line 94 from overflow page.... | .... .0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(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.
Insert the number of L responses except for Canada and Other Alien.

(a)

Q11
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Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

NONE



Statement as of March 31, 2011 of the CONT'NENTAL GENERAL INSURANCE 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 the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? NO
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXX VI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? NO
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? NO

Explanations:
1.

N kR wbd

Bar Code:

AN L0 ARRC O A AL ATR AR ARE AR AR AR O IR AR ARAL
* 71404201 14900O0O0O01T = * 714 042 01 144700O0TO0 1 *
AN L0 AU O A TR AN ERC O U A IR AR
* 714 042 01136500001 * * 714 042 01144800 UO0O0 1 =*
AN AR ARRAC AR AR AR AR AR AR AR R SRR ARARL
* 714042 01144510000 1 = * 714042 01144900001 =
(L

* 714 042 01144600001 *

Q13



Statement as of March 31, 2011 of the CONT'NENTAL GENERAL INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q14



Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other than temporary impairment reCOGNIZEA..........covuiueieieiiinieeese s
Deduct current YEar's depreCiatioN. ...ttt
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

.................................... 714,490

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvvevvievevevvevrerereeseeereins
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount.............cceevivnne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON QISPOSAIS.........c.uuwrrerriririeieineiceie sttt
Deduct amortization of premium and mortgage interest points and commitment fe€s.........ccovvreieieirieeeseee s
Total foreign exchange change in book value/recorded investment excluding accrued interest............cocovevevevviercerrevennne.

. Deduct current year's other than temporary impairment reCOgNIZE............cvvuriereiiinreieieese e
. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total VaAlUGHON GIOWEANCE. ........cvuiiieireiciie ettt bbbttt s s

. SUDLOLAl (LINE 11 PIUS LINE 12)....euveieierrireeieeeisiieeise ettt sttt ettt
. Deduct total NONdMItEEd @MOUNES..........curiierieiiiciceci bbbt
. Statement value at end of current period (Line 13 MiNUS LiNE 14)....... i sssssesssssssssessenas

................................. 4,036,825

................................. 4,461,653

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

Book/adjusted carrying value, DeCember 31 Of PHOT YEAT............ccviueiveiciiireeie ettt s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount

Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation....................
Total foreign exchange change in book/adjusted carrying value.......

. Deduct current year's other than temporary impairment recognized.............ccocovvereenee
11.
12.
13.

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted @mMOUNS..........c.cvrireirririreee e .
Statement value at end of current period (Line 11 MINUS LINE 12)......ccveuiiiiieiieiisiesesisisissiessessssssiesssssssssesssssesssssssesssssneas

................................. 3,703,129

................................. 5,349,826

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...
Cost of bonds and SLOCKS ACQUITEA...........c.cvcuiveiiieiiiee ettt bbb bbbt aena
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM............ccueiiiiieie ettt nans
Total foreign exchange change in book/adjusted Carrying VAIUE............c.ccueveveeveieeireeieesesee et
Deduct current year's other than temporary impairment reCOGNIZEd...........covuiveieiirreieieicese e

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........ccccevvierierrirereriereeesee s
. Deduct total Nonadmitted @MOUNLS...........ccovueieiciieic ettt nes
. Statement value at end of current period (Line 10 MINUS LINE 11).....ovuiirsioreisiisiesissiissssesss s sessensssssssssnssssssssssssnssseses

............................. 183,121,897
................................. 2,998,050
.................................... 192,338

162,670
13,499,207
.................................... 107,914

............................. 176,383,459
............................... 31,423,976
................................. 1,603,958

.................................... 974,254
............................... 26,852,303
.................................... 389,089




Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

20IsO

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

CIASS 1 (8)-rvvvuuererseressaseessssesessseessssesessssests s ses st sst s st sssns st | sesesesssssenessseens 148,922,004 | ....ccooovvvrmrrrirrrenns 27,035,010 | .oooncveererrirenennn 21,393,370 [ oo 62,137 | oo 154,625,787 | .ouevvererevieerinesisssesssneneses | onsesssssesssssssssssessssssssssnsesssns | sessssnssssssnnessssns 148,922,004
2. ClASS 2 ()rermuererereeeresmeresieesis sttt | st e 40,201,159 | oovvvrreiicenicrriiseenisesssies | e 2,754,697 | covvorerieeerineriiineens 11,904 | oo BTA58,372 | ovveorieneeriesienneenisnssssins | oreessisessissssissssssessssssssnns | sesessssssessssend 40,201,159
3. ClASS 3 (8)rerrerererereeirrisnsinsesee sttt ettt essns | fessensentenensessentnes 1,961,000 | 1o | et snreneees | eerenee et enrenas 1673 | o 1,962,783 | ..vveeiceeieierereeireisereieineiees | crveeessinsessisssesessessssessssssennes | eessssesssnsneseenssennes 1,961,090
A, CIASS 4 (B).rurvereeeeerseeressreeesseeeesssseees e ses st s sttt | eneesssrnsss s 1,566,978 | .veovoeverreeerreeeessneessnesessnee | sesneeessssesssnessssanneees 914,000 | .ooorverrreeereeeeseeeeene 1,505 | ooorveereeeeeeeernneeeens B54,483 | ...ouveernrreeirreesseenesiseesssnenes | sessneesss s eesss st sssssanenes | enesessesnssseesessaneees 1,566,978
B ClASS 5 () reruureeruueresmeeeisseessssee st sss st sttt | ettt 29,974 | oo | ceeineni s 2,359 [ (V23 ) 27374 | ooooeeeeeeeeeseeeissesesssesssns | sreeesssesssssssssse s ssssssssesssns | sesssnesssssssss s sesses 29,974
B, CIASS B (8).rvruurveeruererseressaeessssesisseest s st | it 18 | eieereeeresseine s senneneness | eesseens s st | et et | st s e 18 | ceeierrinerni s senne s | ersssenne s e e | s 18
7. TOtI BONGS........cocviriiiiicieerccerseceesniersenenissinenneeninssenesenseninessenesnssnenns | voneeesonennneneenenns 192,681,223 | vvvvievnrineneeen20,035,010 | oo 25,004,420 | oo 76,978 | e 194,728,793 | 0 | ) 0

PREFERRED STOCK
L 01 - PO OO OO PO OO OO OO OO OO PPN
0. ClASS 2..onvereireiie ittt ettt r s n st ssens | 4esestensessesses s et s st st e s e ssestens | sessesEess et essee s st et s st st s sesres | essietsessessantesses st st et e st essantas | Hiessessastiessessentens e ssessensansessente | Seuessessentantesestes s st e ss s s st e snes | eesstnsses st ensan s st essen s nssessentens | nessessestens et sessen s st et s s st st nsres | entsneestent st s n st n et
0T 0 T O o o O o oo OO OT P PO OO TETE) DT PT T
140 CIASS 4.ttt b s | etbee s bbb b nee | eeebeeeb bbb bbbt sb et | Seeb s bbbt tes | Sehee R bbb hes | Sebeee bbb iR e bbb bbbt nhes | Shb bbb bbb | Shbeb e | chbe b
12. Class 5
13, ClASS B..vvvvoeereeirreere et | SRR | fEtEeE Rt Rt | SRRt rer et e | £EfenEE et ran et nnnts | CeeeRE ettt en s | Sertenr Rttt nnns | neE e e | sreseens e
14, Total Prefermred SIOCK..........viuuiririieiiiireieiesie e nisenieneens | coesesese s 0 i 0 e 0 e 0 | o [0 N [0 RN 0 [ o 0
15, Total Bonds and Preferred SIOCK..........ccuuuuurreemreeerrreernneeeiseeeesseesesesseessneeessens | seeesssssesssssessnans 192,681,223 | ..o 27,035,010 | .oooreeerereeereeeenn 25,004,420 | ..oovverreererenererenneeens JCRCIL ) — 194,728,793 | covvvoveeeereeeeeseeeeeseeenneens ([P (0 ST 192,681,223

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 18.....21,868,403; NAIC2§.......... 0; NAIC3S...... 0; NAIC4S..... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TotalS........ovveveereerrrrrrerreirisies | e 21,868,403 |........co..... 9,0 R [T 21,868,403 | ..o T12 | oo
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.......civieieieiiieieie sttt bensessens | sosssessessessssessessessssssans 9,559,326 | ..ovoveeieeieeris 4,855,919
2. Cost of Short-term INVESIMENS ACAUITE. ..........cvueiciciiecicece ettt b s s ssesnns | bevtessesassessesaesesssnsesee 24,036,960 | ...oovverireierciinnns 90,287,436
3. ACCIUAL OF BISCOUNL. ..o bbb bbb bbb | Hesb s bbb bbb bbb | Shbinb bbb
4. Unrealized valuation INCIEASE (ECTEASE)...........wururrereererruseesreereiseesseeseeseesessasesesseesseseesesseessessessessessessessessessessasssessesssssnes | 1essesssssessessassssssessasssessessessasssnssasss | 2esssnessssossssssessanssessessassnsssnssassnenns
5. Total gain (I0SS) ON QISPOSAIS........ccueviriiiiietiiiteiit ettt ettt bbbt b et a bbbt s et e bbb b s et s s s e s s sssebessstebessns | nbsebessssesessnsesesssebesses et s sesesanssbesanss | sbsssebessstetessnseses et ebesseb et s st bannebenan
6. Deduct consideration received ON dISPOSAS............c.urviuiveieicicieieeeiseie ettt b bt s s bensenaes | sestesesssesae s s enaenees 11,727,883 | oo 85,584,029
7. Deduct amOrtiZation Of PIEMIUM.........ccciiieircte ettt ettt bbb se b s s bbb se b b s et s s ae b basaebessnne | nesebebsstesessnsesesssebessebes s sesesasssbesanss | sbsesebessstesesssseses et et esseb et s et bnaebenen
8. Total foreign exchange change in book/adjUStEd CArTYING VAIUE............ccuiururiiieieireieiisciei ettt ettt | reesestessss st eeesessess s b bs s s st s sessans | sebsessessess e b e st es s et s b st et ens e
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........oueuiurirriiiririieeireeeeseiseeeee e tesseseens | setsssessssssssesesssssssssenssesessnssssesssanes | essessesssssssensesessnsessessessssessessssnsane
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9)..........cccceurririreiiniierieieieesssseesssiesiens | eviesesissessssesessssenees 21,868,403 | ...coevcieeein 9,559,326
11, Deduct total NONAAMILIEA @MOUNTS.........c..cviieerieiiiirerrse ettt s s eees | HfeEb s e neE e E sttt nns | sersne st sn e en bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....vuiviiieriiiiiisiesieiistssissiessesssssssesssssssssessesssssssassesssssnsessens | sossessesssssssassessessssanses 21,868,403 | ..o 9,559,326

QsI03




Statement as of March 31, 2011 of the CONT'NENTAL GENERAL INSURANCE COMPANY

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

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

QSI04, QSI05, QSI06, QSI07, QSI08, QEO01
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Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

SCHEDULE B - PART 2

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
e te of at Time Made After Land and
Loan Number City State i rest of Acquisition Acquisition Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type |  Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages With Partial Repayments
2005-03-1104........cocvenee LENEXA.....iiviieirieieiieiseee s [ TR DO 09/26/2005.... | 03/04/2011.... TB5 | oo |ttt | s | s | e 765 TB5 | coveeiieeeeieeeiiienes | e | e 0
2005-03-1108........c.ccvvnnee Charlotte NC..oovvveiiee [ e 10/03/2005.... | 03/09/2011.... BO4 | oo | e | e | s | e 504 BO4 | oo | e | e 0
2005-03-1107......ccvvurennee South Portland.............cc.cccvevivnrnnes ME...oieis | e 10/17/2005.... | 03/02/2011.... 2,158 2,158 2,158
2005-03-1108. . | Albuquerque.. NM..oovieri [ e 10/28/2005.... | 03/09/2011.... 849 849 849
2005-03-1109. . | Albuquerque.. NM..ovvvonvees | e 11/04/2005.... | 03/03/2011.... 1,410 1,410 1,410
2005-03-1110.....coocvvrnene Albuquerque.. NM..ireis [ e 11/04/2005.... | 03/03/2011.... 910 910 910
2005-03-1111...cvorirnnes CONCOM. ..ot NC..oovvverres [ e 09/26/2005.... | 03/09/2011.... 876 876 876
2005-03-1113....00cvvenee Bakersfield [ 07 YOO IR 11/17/2005.... | 03/09/2011.... 998 998 998
2005-03-1115.......cvveenne. Naples FLiviiiiieiiins | v 11/02/2005.... | 03/02/2011.... 1,514 1,514 1,514
2005-03-1116. . | Escondido. CA 11/30/2005.... | 03/02/2011.... 1,019 1,019 1,019
2005-04-1118.....cocvvrrnen. Kansas City MO, | e 12/05/2005.... | 03/02/2011.... 1,734 1,734 1,734
2005-04-1119......c0vvrrrene Austin . TR I 12/29/2005.... | 03/01/2011.... 1,638 1,638 1,638
2005-04-1120.......c00cvrvnnee Prattville AL | s 12/21/2005.... | 03/08/2011.... 2,903 2,903 2,903
2005-04-1121 02/09/2006.... | 03/08/2011.... 2,211 2,211 2,211
2005-04-1122. 01/18/2006.... | 03/04/2011.... 2,357 2,357 2,357
2005-04-1123. 02/01/2006.... | 03/09/2011.... 1,769 1,769 1,769
2005-04-1124. Tulsa 02/28/2006.... | 03/04/2011.... 1,209 1,209 1,209
2005-04-1125......ccvvvrrnnee LV IO [0] TR IR 03/17/2006.... | 03/03/2011.... 821 821 821 | oo | e | s 0
2005-04-1126........coevuenee COlUMBUS.....oovveerririeirerieieirnines [0 FRURRRIN IR 03/02/20086.... | 03/02/2011.... 1,298 1,298 1,208 | oo e | e 0
2005-04-1127....coovvrvrrrnnes QUICY....ovvereerrireireeeeeiee e MA. e [ e 03/16/2006.... | 03/04/2011.... 2,266 2,266 2,266 | ..o | e | e 0
2005-04-1128......cccccvvvnnes Columbus 03/06/2006.... | 03/01/2011.... 1,310 1,310 1,310 [ o [ | s 0
0299999. Total - Mortgages With Partial Repayments... 30,518 30,518 30,518 .0 0 0
0599999, TOtAl MOMGAUES. .......ecvverereererieiset it sesiseisiee | aetsesasesss st bbbt stenen 30,518 0 [, (0 [ 30,518 30,518 .0 0 0
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Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUSIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CusIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

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. Political Subdivisions of States, Territories and P

126775 TJ 4| CABARRUS CNTY NC 5.10 04-01-23 C21 | ........... | ....03/31/2011 | SOUTHWEST SECURITIES 1,000,000 1,000,000 1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 1,000,000 1,000,000 | oo | P S
Bonds - U.S. Special Revenue and Special A t

09089T AY 7| BIRMINGHAM AL B 6.00 04-01-22 C20A18 | ...02/16/2011 | GOLDMAN SACHS & CO. 1,000,000 1,000,000 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 1,000,000 1,000,000 | o0 | DS S
Bonds - Industrial and Miscell

55608X AA 5| MACQUARIE BK LTD 6.625 04-07-21 NC | R | ....03/31/2011 I BANK OF AMER / ML 998,050 1,000,000
3899999. Total - Bonds - Industrial & Miscellaneous 998,050 1,000,000
8399997. Total - Bonds - Part 3 2,998,050 3,000,000
8399999. Total - Bond 2,998,050 3,000,000
9999999. Total - Bonds, Preferred and Common Stocks 2,998,050 XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE D - PART 4

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

6030

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
¢} 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) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
3128GL WV 0| FGCI E84260 PT 6.0 7-01-16........ccouveeerevrrrerirenins [ o 03/15/2011| PAYDOWNS 3,285 07/01/2016|1...........
31298W  FC 4 |FGLMC C59163 PT 7.0 10-01-31...covvuverreerveircrnns [ 03/15/2011| PAYDOWNS .38,586 10/01/20311...........
31388T QZ 9|FNCL 614372 PT 7.0 1-01-32 N 03/25/2011| PAYDOWNS 7,831 01/01/2032|1..
31389C FZ 7 |FNCL 621284 PT 6.50 12-01-31....c.vvvueremrrrcrienines | ceene 03/25/2011| PAYDOWNS 3,846 12/01/2031{1..
31389N N7  6|FNCL 630514 PT 6.0 1-1-32 N 03/25/2011| PAYDOWNS 950 01/01/2032(1..
36203R TF  6|GNSF 357050 PT 8.0 5-15-23.....cccvvvverermrercriieirenns | ceens 03/15/2011| PAYDOWNS 444 05/15/20231...........
36204C U6 9| GNSF 365785 PT 7.0 1-15-24.....cvvvvivicisirins | e 03/15/2011| PAYDOWNS 408 01/15/2024{1...........
36204H EF 3| GNSF 370134 PT 6.50 12-15-23.......cccoevvverrmriivernes | ceeee 03/15/2011| PAYDOWNS 776 12/15/2023(1...........
36205A KB 9| GNSF 384690 PT 7.50 8-15-25 R 01/18/2011| PAYDOWN 25404 | oo 25,404 (VN ORI ISV 25,404 | .ovvreeieinns [ 08/15/2025| 1..
36205C FH  8|GNSF 386368 PT 7.0 2-15-24. N 03/15/2011| PAYDOWNS 231 231 0 231 02/15/2024(1..
36205C KY  5|GNSF 386511 PT 7.50 5-15-24........ccovvvmeverevencennns | ceene 03/15/2011| PAYDOWNS 1,569 1,569 | s 1,624 | oo 1,523 46 LT O (R 1,569 [ coovecrreeeinee | eerrrerieninne | eererererneenns (V1 IO 19 |05/15/2024/1...........
36205F YX 5| GNSF 389626 PT 8.0 10-15-24.........cccovvvvmricnrinnis [ 03/15/2011| PAYDOWNS 846 846 885 30 30 846 | oo [ | e (V1 IO 12 [10/15/20241...........
36205P 5) 6| GNSF 396949 PT 8.0 8-15-24.........ovvvevrrverrnrivcrrans | oo 03/15/2011| PAYDOWNS 106 106 111 0 VLI [PPURROTRPOOTRN PPUROORPORPPOR ISV (V1 IR 1 08/15/2024|1...........
36206A HZ 9| GNSF 405348 PT 8.0 11-15-24 e 03/15/2011| PAYDOWNS 299 299 313 12 12 299 11/15/2024(1..
36209C 6Y 7 |GNSF 468087 PT 7.0 7-15-28........cocoverimrivirinrinins | e 03/15/2011| PAYDOWNS 399 (6) (6) 399 07/15/2028|1..
36209U AE 6| GNSF 481605 PT 7.0 7-15-29... i 03/15/2011| PAYDOWNS 104 0 104 07/15/2029| 1..
36224T NQ 9| GNSF 337999 PT 7.0 3-15-23.....ccvvreerrireinerinenins | e 03/15/2011| PAYDOWNS 2,044 | 2,084 | 2,098 [ 2,041 [ | e 3 K0 (RO (TR 2,044 | oo | e | e (V1 IO 23 |03/15/2023|1...........
36225B PV 4|GNSF 781336 PT 6.0 10-15-31......cooveveriverrivnrrinens [ 03/15/2011| PAYDOWNS A0,716 | v 10,716 | 10,910 | e 10,879 | s | i (163) (183) | evevevereriiees | e 10,716 [ oo | v | cevirerireenne (V1 IS 95 | 10/15/2031|1...........
36241K  BU 1| GNSF 781851 PT 7.50 12-15-28.......cccosvmnnniscriinnins | coene 03/15/2011| PAYDOWNS 1,059 25 25 | | e 1,059 [ i [ | ceneeneseenns (V)] [ 12 [12/15/2028)1...........
0599999. Total - BONAS = U.S. GOVEIMMEN. ....vuieuiesesissiisiisseisese sttt bttt | crisnisnssans 98,903 | ...c..0......98,903 | oo 101,367 | ciiern99,993 | i 0 [ s (1,090) | cvoovvrerins 0 |, (1,090) | ..o [ P 98,903 | oo, 0 | v [ I 0 [ o 946 |...... XXX... [ XXX....
Bonds - U.S. Special Revenue and Special A t
31340Y FN 4 |FHR 19 F PAC 8.50 3-15-20.......c0comuumerierircernennnnes | ceeee 03/15/2011| PAYDOWNS TATY | e AT | 1,210 | el AT | [ | e [0 [ [ 7T [ e | e (V1 IO 16 [03/15/2020(1...........
31392E 4T  4|FNR 2002-72 DB SEQ 4.50 11-25-17......cvvvevevrinnns [ v 03/25/2011| PAYDOWNS 33427 | 33,427 | 32,314 | 33,169 | s | 288 [ | 288 | e | 33827 | i [ [ (V1 I 237 112512017 1...........
31392W 4L 1|FHR 2508 UL SEQ 5.0 12-15-16.......cccvvrrrrvrrrirerins | e 03/15/2011| PAYDOWNS.......cooovrererrmeirernns | crereeerneessssrnensienes | veeiseenns 169,468 | ............ 169,468 | ..........170,553 | ...cc.0cee 189,531 | oo | evrrernenena(83) [ | vevrerieennd(83) | o | e 169,468 | s [ i [ i (V)N I 1,585 [12/15/2016|1...........
31393T G3  4|FNR 2003-108 HA SEQ 5.0 01-25-2027........cccconvvnes | o 01/25/2011| PAYDOWN 3,072 | v 3,072 | 3,099 | 3,072 [ | e e | 0 [ [ 3,072 e | | e (V1 IS 13 [01/25/20271...........
31393V MS  7|FHR 2628 AD NSJ ZX 4.0 6-15-18 I 03/15/2011| PAYDOWNS T5455 | e 75,455 | i 76,110 [ e 76,873 | s | e (LA18) [ e | e (LA18) i | e 75885 | s [ [0 [ 484 |06/15/2018(1..
31393Y Q6 5|FNR 2004-46 WB SEQ 4.50 1-25-18 e 03/25/2011| PAYDOWNS 249,379 | ... 249,379 | 232,857 | i 285,137 | s | e 242 | s | 282 | i | 289,379 | [ [ 0| 1,737 [01/25/2018(1..
31394L FA  5|FHR 2691 OR PAC 4.50 11-15-26........ccrvvvvvrverminnns | e 01/18/2011{ PAYDOWN 61,252 | 01,252 | 81,913 | 81,252 [ [ | | [ | 81,252 | [ | (1[N 230 | 11/15/2026|1...........
31394M  JG  6|FHR 2721 PD PAC 5.0 4-15-21......ccovvumverrvrrverrcrins | oo 03/15/2011| PAYDOWNS.......cooovvvrermmrirerins | crereeerneeissersneninenes | veeiieenns 181,400 | .oveeer 181,400 | e 181,493 | i 181,400 | i [ v [ e | o0 | | e 181,400 | v [ [ v (V)N I 1,598 |04/15/20211...........
31395A ZP 3 |FHR 2823 EL SEQ4.55-15-18....ccovvmrirnviriiniieeis | eene 03/15/2011| PAYDOWNS.......c.ooeverirreirnerinns | croerirnseinssiesiinnes | oveisninns 139,958 | .oovvvnne 139,958 | .oovvvnees 132,008 | ..covvnne 137,749 2,209 2,209 | oo | i 139,958 | .ooovveveiieis [ e [ e (V] IO 974 | 05/15/2018|1...........
313956 AH  5|FHR 2852 D PAC 3.75 11-15-25.... I 01/18/2011| PAYDOWN .19,458 0 11/15/2025(1..
31395M  RP  6|FHR 2933 BC PAC 5.50 7-15-17... e 03/15/2011| PAYDOWNS .38,455 (303) 07/15/2017
3199999, Total - Bonds - U.S. Special REVENUE & ASSESSMENL.........vuuieieriiiiriaiessisisisesersssesessssssesesssssssssasssessesssssssnssssssssasssassanssssenses | serosssosees 972,495 | ..........972495 | ............950,586 | ...........967,570 | ......ccco..0 | 004,925 | ol (V) 4,925 | ............... 0.....972495 | ...........0 | ool | o0 | 7,287 XXX..

Bonds - Industrial and Miscellaneous

006346 AK  6|ADMSO 2010-1 A ABS 5.438 12-20-40..................... ‘ ..... ‘03/21/2011‘ PAYDOWNS 2,955 2,955 | 2,955 | ... 2,955 0 ’




Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE D - PART 4

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
¢} 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) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
05948X L9 0 |BOAMS 2003-10 1B1 SUB 5.50 1-25-34.........ccccouure | eene 03/25/2011| PAYDOWNS.........oovvvreriirinriinns | coerererneeisnineiienes | vvviininne 147,634 | ......... 147,634 | ......... 148,130 | .......... 144,072 | oo | v 3,562 3,562 | oo | e TAT,834 | s [ [ i) (VN I 1,066 |01/25/2034(1Z*.......
07383F FP  8|BSCMS 2001-TOP2 A2 SEQ 6.48 021535.........cccovees | vonee 03/15/2011| PAYDOWNS 335,970 | ............335,970 | ...........369,605 | .........356,270 | .ooovvvrvrrrvrrnns | corrnnd J1010) ) RN R ,300) [ coveerrerirerns | rerreerenn335,970 [ o e | e (V] I 3,241 |02/15/2035( 1Z*.......
07383F XH 6|BSCMS 2003-PWR2 A3 SEQ 4.834 051139........ccc. | vurne 03/11/2011| PAYDOWNS 27,310 05/11/2039(1Z~.......
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5-25-35. e 03/25/2011| PAYDOWNS 30,792 | 30,792 | 28,905 | 28,964 | | 1,828 | | e 1,828 [ 05/25/2035| 1Z*.......
12669E  UJ 3| CWHL 2003-29 M MEZ 5.50 8-25-33.......c.ovcervrennnns | cevne 03/25/2011| PAYDOWNS 18,612 .18,612 08/25/2033
14574K  AE  2|CAUTO 2010-1A AABS 5.73 12-38... e 03/15/2011| PAYDOWNS 3,298 ....3,298 12/15/2038
172973 RR  2|CMSI 2003-8 A14 SEQ 5.50 8-25-33........c.cccvvvvurenes [ e 03/25/2011| PAYDOWNS 219,273 | cieieni219,273 | 1ii212,900 | oo 214,850 | oo [ e 823 | s [ 823 | | s 219,273 08/25/2033(1Z*.......
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08-36.........ccccrvrvvers [ e 03/25/2011| PAYDOWNS 65,279 | coieeeeen05,279 | e B3TTE | it 53947 [ i | e 11,332 | | e 11,332 [ | e 65,279 08/25/2036(1Z*.......
17312H  AF 6| CRMSI 2007-2 A6 NAS 6.265 06-37.........ccccrevererenrns | coene 03/25/2011| PAYDOWNS 21,320 | e , , 804 | oo [ e 716 | s | e 716 | i | e 21,320 06/25/2037| 1Z*.......
186108 CF  1|CLEVE ELEC ILLUM 5.70 04-01-17 NC.... e 03/30/2011| WELLS FARGO BROKERAGE.... | ....coovvereerrrineins | cvereens 2,130,640 | ......... 2,000,000 .1,997,883 04/01/2017| 2FE.......
201730 AC 2 N 03/17/2011{ PAYDOWNS.......oovemrvrinnrnnienns | crrversinsirernninsees | overerinens 124,227 | oo 124,227 ....124,227 01/17/2032(1Z*.......
241912 AA 2|DWMC 1 P-O SEQ 6.50 12-1-16.......ccoovremrrrcrirerins | e 03/02/2011| PAYDOWNS 12 12 12 12/01/2016| 5Z........
260543 BX 0|DOW CHEMICAL CO 8.55 05-15-19 NCl.......cccovverere [ vonee 03/23/2011{ CASH TENDER OFFER........cccce. | covervenirervnncrns | v 136,721 | oo 107,000 | .cooerers 106,780 | wvveiveenn 106,804 | oo | v | | e e | e 106,808 05/15/2019| 2FE......
36186C BM 4| GMAC LLC 7.25 3-2-2011 NC......oovvvrvvvririnrircrinenes | e 03/02/2011| REDEEMED.......cccovvvrrricrirnns 264,000 | ............ 264,000 | ...........229,680 | ............261,008 | .coovrovrivirirns | veerern2,992 | v [ 2,992 | | s 264,000 03/02/2011| 4FE.......
36962G WB  6|GEN ELEC CAP CRP 6.125 02-22-11... e 02/22/2011| REDEEMED, 190,000 | coovvernene 90,000 90,000 02/22/2011| 1FE......
38141G  AZ 7| GOLDMAN SACHS 6.875 1-15-11 NC......cccovvvvrvrns | vorne 01/15/2011| REDEEMED <o 1,300,000 ,300,000 | . . .1,300,000 01/15/2011| 1FE......
40429C CX  8|HSBC FINANCE CORP 5.25 01-14-11 NC [ 01/14/2011| REDEEMED........ccoovvvvmrrmerirerns [ crrerirereneernsinenes | cvereens 1,300,000 | ......... 1,300,000 | ........ 1,297,933 | ... 1,299,983 17 A7 [ | s 1,300,000 01/14/2011
41011W  AH 3| JOHN HANCOCK 6.50 03-01-11 NC.....ccoevvvmrrrcrirns | ceene 03/01/2011{ REDEEMED.........c.ccovvvvririrnrines 2,270,000 2,270,000 2,373,287 | ......... 2,272,529 | oo | v (2,529) (2,529) 2,270,000 03/01/2011
466247 AV 5|JPMMT 2003-A2 2A2 SEQ CSTR 11-25-33........cccooe. | weeee 03/25/2011| PAYDOWNS.........oovvvriririrnriinns | coererernseisninennenes | vvvieninns 100,177 | ovvvene 100177 | v 99,394 0 11/25/2033
46625H AJ  9|JP MORGAN CHASE 6.7502-01-11 NC.....c.ccoververns [ o 02/01/2011| REDEEMED.........cconvvvmrrnerienins | corerirereneerissiiseins | cvereens 1,500,000 | ......... 1,500,000 | ......... 1,520,280 (248) 02/01/2011
46625M CU 1 [JPMCC 2001-CIB2 A3 SEQ 6.429 041535.... i 03/15/2011| PAYDOWNS 60,373 | v 60,373 68,025 | .iiiiein65,264 | i | e (4,891) | i | e (4,891) | e 04/15/2035
46625M GQ  6|JPMCC 2001-CIB3 A3 SEQ 6.465 111535..........cocoo. | oo 03/15/2011| PAYDOWNS 8,668 .8,668 (95) 11/15/2035
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 37RE......... | ..... 03/29/2011| PAYDOWNS 27,654 | i 27,654 | 20,603 [ 20,791 [ i | 8,883 [ | 6,863 | ..oovrierirens 07/27/2037
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 37 RE......... | ..... 03/29/2011| PAYDOWNS 55,516 2,527 05/26/2037| 1Z*.......
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 37RE.......... | ..... 03/09/2011| PAYDOWNS 32,303 | e 32,303 | .o 29,800 | .ovvrrrneene 30,093 2,210 2,210 | o | e 32,303 [ oo [ e | e (V] I 190 | 03/26/2037| 1Z*.......
478366 AQ 0[JOHNSON CONTROLS 5.250 01-15-11 NC L....ccoeee | .. 01/15/2011| REDEEMED.......c.covvrvrnrircrirncns 650,000 | ............ 650,000 | ............ 649,916 | ............ 649,999 | ..o | e 1 I ST IS 650,000 [ ...vouvereriines | v | e 0 . 17,063 |01/15/2011| 2FE......
55262C AB 6 o 02/15/2011{ REDEEMED..........cccovvvvrirernninne 650,000 | ............ 650,000 | ............842,281 | ............651,248 | oo | oreenn(1,248) | s [ e (1,248) [ ..ovvvvvevvne | eerreeren850,000 | 1o | e | e | e 30,469 | 02/15/2011| 4FE......
617451 AC 3 |MSC 2005-1Q10 A2 SEQ 5.126 091542. N 03/15/2011{ PAYDOWN 619,516 | ...ccco..c 619,516 (3,080) 09/15/2042(1Z*.......
76111X  HN 6 |RFMSI 2004-S4 2A6 PAC 4.50 4-25-19.......c.cvrvvverns | e 03/25/2011{ PAYDOWNS.......oovemririnnrnninnns | crrversirnsirernnineeres | oveeninens 151,255 | v 151,255 867 04/25/2019(1Z*.......
76111X  J4 6 |RFMSI 2006-S1 1A3 SSNR NAS 5.75 0136.......cccovee | oo 03/25/2011| PAYDOWNS 1478 | s 11,478 49 49 [ [ v THAT8 | i | e | e (V] I 130 | 01/25/2036| 1Z*.......
77876N  AK 4 [LFR61PAC 9.4 08-20-19.......cccovvvrnrrimrrmrrieriiciinns | ceene 03/21/2011| PAYDOWNS 2,347 2347 | 2,506 | 2,587 | i [ s (240) (240) | ovvvverrrrnenn | e 2,387 | s [ [ i) (V1 IS 27 | 08/20/2019) 5*.........
86359D SW  8|SASC 2005-17 B1 SUB CSTR 10-25-35 e 03/25/2011| PAYDOWNS A3 | e | (TA431) | oo | s (7,431) 10/25/2035( 1Z*.......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11-16-39.......covvverermerrins | ceeee 03/16/2011| PAYDOWNS 12,472 12,472 0 11/16/2039
89656C AA  1|TRL 2010-1A A ABS 5.194 10-16-40, IO 03/16/2011| PAYDOWNS 8,621 8,621 . 0 . 10/16/2040
94983Q AL  0|WFMBS 2006-3 A11 SSNR NAS 5.50 03-36............. | ...e. 03/25/2011| PAYDOWN 10,288 | oo 10,288 | oo 9,964 | ..ovvvrn. 10,017 27 Y2/ (RS I 10,288 [ ..oeouvveriene | vereerineniiens | eevrerineenns (V] I 141 | 03/25/2036| 1Z*.......
949832 AA  7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12-35......ccccceee | e 03/25/2011| PAYDOWNS 39,098 | i 39,098 | .ooovrrine 37,660 | .oovrernen. 37,908 | oo | e 1,190 [ v | s 1,190 [ | s 39,098 | ..ovveriveiins [ | e (V1 IO 342 | 12/25/2035| 1Z*.......




Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE D - PART 4

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

2’5030

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
¢} 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) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
3899999. Total - Bonds - Industrial & MISCEIIANEOUS.............riuuiiiuiiiririiiiiiiisiriesi et snsenssenes | onnees 12,427,809 | ....... 12,407,392 | ....... 12,819,998 | ... 12,263,866 | ....coocorneend 0 ] s 1,273 | i 0 | s 1,273 | s 0] . 12,265,139 | .o 0. 162,670 |..... 162,670 |..... 289,115 |...... XXX... [.XXX....
8399997. TOtal = BONAS = PAM 4.ttt | s 13,499,207 | ....... 13,478,790 | ....... 13,871,951 | ....... 13,331,429 | oo [ I 5,108 0 5,108 0] . 13,336,537 | .ooovvreinnnnd 0. 162,670 |..... 162,670 |..... 297,348 |...... XXX... [ XXX....
8399999. TOAI = BOMAS. ettt | sniia 13,499,207 | ....... 13,478,790 | ....... 13,871,951 | ....... 13,331,429 [ oo [ 5,108 0 5,108 0. 13,336,537 | .oovvrvnnenad 0. 162,670 |..... 162,670 |..... 297,348 | ...... XXX... [ XXX....
9999999. Total - Bonds, Preferred and COMMON STOCKS..............vueuriiuerirririiiiieiieiieniiessesissisessessiessessssessssessssssssenssesessssssssenns | svvees 13,499,207 |.......... ) 0.9, T I 13,871,951 | ....... 13,331,429 | oo 0 | v 5,108 0 5,108 0. 13,336,537 | ooovvvvrnnnd (V) 162,670 |..... 162,670 |..... 297,348 | ...... XXX... | . XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




Statement as of March 31, 2011 of the CONT'NENTAL GENERAL INSURANCE COMPANY

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-PtD
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10



Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JP Morgan Chase. AUSHN, TXeororrvvvvoreeesieeessiessssssnssssinns | evsvsssnssssssnns | vnsmsessssssenessses | svssmmsesssssnssssssssssssens | svssssnsssssssessssssssesssses | sessssnn (4,514,350) | .........r (4,971,808) | .......... (4,535,496) | XXX..
UMB Bank Kansas City, MO (148) (148) XXX..
Wachovia Bank Winston Salem, NC 350,500 480,144 86,015 | XXX..
Bank of New York Mellon...........cc.ccocounirinniinnciicniinnens New York, NY. 4,904 49,114 503 | XXX..
Wachovia Bank Columbia, SC 125,894 125,894 125,894 | XXX..
0199999. Total Open Depositories XXX | XXX 0 0 .(4,316,804) | ...........(4,323,084) | XXX..
0399999. Total Cash on Deposit. 0.0, S XXXeee 0 0 corn(4,316,804) | ..........(4,323,084) | XXX..
0599999, Total Cash KK | e XXX...... 0 0]....(4,033200) ] ... (4,316,804) | ........... (4,323,084) | XXX..

QE11
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Statement as of March 31, 2011 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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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