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statement for September 30, 2011 ofhe Mid-Continent Casualty 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 | erensenneed 434,058,084 | ..o | e 434,058,084 | ............. 490,015,466
2. Stocks:
2.1 PrEfEITEd SIOCKS. ......uveecereeiiecieie ettt stentnen | eressessenennes 13,401,500 | ..o | e 13,401,500 | ..o 16,313,663
2.2 COMMON SIOCKS. ....vrvrrenrerrisressesseseessssssssssessessssssessesssssssssessessssssessessassssssessassnssessessensnss | sessessasssnes 54,329,540 | ...vveeireinieerernnens | e 54,329,540 | ....ccovenn 52,156,664
3. Mortgage loans on real estate:
B0 FISEIENS ettt nns | setessesetens st nnsesseennts | nesessesetnntee et tenne s etnns | eenetesseeetentenne s tnneens [0
3.2 Other than fIFSEHENS. ......cvueireeiiireieiscieese sttt ettt ensnes | feesessessassssssessessassnssnsse | stessssssssessanssnssnssassansnnes | sesssssessassssssssessessnens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....-earereeeencereiseeseeeeseeseeseeesesseesesssesseesessessse st esseesessessastsssessessasssessessases | setsesssssessssnessessasssssnssns | sestessssssessessassnessessassanens | sesesssssessassnsssnssassnsnns [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES). ... eeerereeeeseiseeseteeseeseseeeesessesses st eesess st ss s s s ss s en b e b sessent st e ssessanes | sebssesessassastssssessassasssnssns | sestastssesessessasssessessastanens | sbssesessessosssssnssassnsnn (0
4.3  Properties held for sale (less §.......... 0 NCUMDIANCES)......cevveceeireereeeiseesneeeeseesessessssias | reesessessesssessessesssssssssesss | stesssssssssessssssssesssssessnes | sesssssessessssssesssssessanens [0 OO
5. Cash ($.....4,892,116), cash equivalents (§.......... 0)
and short-term investments ($.....8,029,655)..........ccoeruururererereeereeeseeeseeseessee e ssesssesssesssessssenes | erveesinrianes 12,921,771 | oo | e, 12,921,771 | oo 12,177,237
6. Contract loans (including §.......... 0 PrEMIUM NOLES)......ovveveevecteiieieicisie ettt sssessessssssessens | eressessessssessessssessessesssssns | sressessessssessesssssssesssssssens | svosssssessesssssssessssssenes [0 T
T DIIVALIVES.......cooiieieiiiei ittt | etbineb ettt | Sbrent sttt enns | s (01 N
8. OHher INVESIEA @SSELS........ouuiiiiiiiiici e | sebies bbbt | ertb bbbt | erieni e (0
9. RECEIVADIES fOF SECUMHIES. .......urvueriiiiriicie et | srbiessis bbbt | rnsbns sttt s | eriressseni s isenisa (V18 I 17,542
10.  Securities lending reinVested COIALEIal @SSELS..........cvieriiiirieieseeie et eses | seesessessessssessessssessessesenss | estessessssessessessssassessessnss | soesessessesessssessessssanee [0
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)....cvcucieiciiirieiseieseieseseeissensesssienes | srevesnenns 514,710,895 | ..oovcveeieeirinae (V1 I 514,710,895 | ............. 570,680,572
13. Title plants less §.......... 0 charged off (for Title insurers only)
14. Investment income due and accrued
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccoceeveves | vovverreininns 21,367,686 | ..ccvrrrennen 3,294,968 | ............... 18,072,718 | wovvvvne 16,211,753
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccocevrereinienees | vevrerieirinnns 3,386,095 |....oveierrrieiereiesiees | e 3,386,095 | oo 3,157,690
15.3  Accrued retroSPECtive PrEMIUMS.........cuuevueviirrieiseisitesieissssesessssssessesesssssssesssssssessssssens | sssssessessssessesssssssesessssens | sessessessssessessessssessessssens | srssssssessesssssssessessssenns [0
16. Reinsurance:
161.  Amounts recoverable from FeINSUIENS............c.cvuriiririnriniris s
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS............cccvviviveiiieieiriceeiee e bessseaes | sevesessesesssessesesssessssssess | cressssssessssesessssssesssssesens | sessssessssesessssssesssssenns 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon..............cocceveiciiiies [ | e | cveviesesesies s {1 252,126
18.2 Net deferred taX @SSEL.........cc e eess s eress st esssenssans | eesssseessnees 27,751,119 | oo 8,330,876 | ..coevvvrnn 19,420,243 | ....cooeeee. 19,550,609
19.  Guaranty funds receivable Or 0N AEPOSIL...........cc.evrveieeieieisieieiseese et ssssssees | sevssssessssseenas 336,233 | .o | e 336,233 | .o 261,263
20. Electronic data processing equipment and SOfWAIE..............ccueveeveeveeeieeeiseeeeeveeeses s | cvveveseesensnes 2,442,652 | ... | e 2,442,652 | .....ccovvenen 2,558,396
21.  Furniture and equipment, including health care delivery assets ($.......... (0) SO IS 118,358 | oo 118,358 | oo 0 [
22. Net adjustment in assets and liabilities due to foreign EXChange rAtES..........ovrurirrnrirrininrins | correrinensessessesssssesssees | eesneenseesssssssssssssesssnsns | essssessssessssssssesssssnes [0
23. Receivables from parent, subsidiaries and affiliates.............c..cceevveveireriierierreeeceeeeeesieeees | e 356,806 |..vcverererereiieersieieeins | e 356,806 | ..coocverrrernne 172,687
24. Health care (§......... 0) and other aMOUNES FECEIVADIE.............curveerererririierereie e isessesseees | cereesessesssssssessssesssssnssens | sesessssssnssnsssssssssssessnssnns | sessssssessesssssnsssessnssnnes [0
25.  Aggregate write-ins for other than invested aSSets............cceuevviecrceiecceeee s | crveieserenines 4431838 | ..o 4,375,326 | .o 56,512 | oo 91,115
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throuGh 25).........c..everevirrrmireierirereessiessssssseessssesssssssessssessessesses | sessesessons 582,589,704 | ...ccooverenn. 16,119,528 | ...ccvevnve 566,470,176 | ............. 619,326,802
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........cccovvieviens [ covrieieiieieieieiesieieinns [ | cversssensenssssssessessssenns [0 T
28.  Total (LINES 26 AN 27)........cvvumrrirerircriieriiessieesiessssesisessssessssess s essssesssessssesss | sesssseeenns 582,589,704 | ..o 16,119,528 | ...cccvouvve 566,470,176 | ............. 619,326,802
DETAILS OF WRITE-INS
10T, RS R | setet ettt | ettt | st [V RN
T102. Rkt | seneb st n st | ettt | st [V RN
1103, etk | setetee et s s | ettt | st [V RN
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @b0OVE).......ccoevivirireriiieieesceenee e
2501, AULOMODIIES........oooiiiciic e
2502. NOtES RECEIVADIE. ........oouveeiieiiii bbb
2503. Software in DEVEIOPMENL............ccvverericreeeie ettt sttt s b en e sees
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccccovveviveeviicieeieesieens | v 0 [ oo 0 [ oo 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......corurerirrrsrersessiessessesssressssessesesssnsens | sesssssassssesas 4,431,838 | oo 4,375,326 | oo 56,512 | oo 91,115
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statement for September 30, 2011 ofhe Mid-Continent Casualty Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident YEar $.....32,144,076)...........covreueererercerenreesseesissessssssssssssssssssssssessesssssssssssssssssssssssssssssssssssssessns | sssessssssssssssessassssses 210,266,584 | ......ccoovvvierriiinns 223,355,407
2. Reinsurance payable on paid [05ses and (0SS adjUSIMENT EXPENSES.........cuururirriiririeieireirce et sesssseeessntees | sesessssesssseesssssesseesssessessessssessesses | seetssssssessssnssessessessssessessssssessnenes
3. LOSS QQUSIMENT EXPENSES........cucvveiiiveiiscie ettt sttt s st s e s st s b a s s s b s st s s ses s nnetenanne | sbesssesesnsetesnsessanes 98,163,049 | ..o 111,496,554
4. Commissions payable, contingent commissions and other SIMIIAr ChATGES..........c..vuriiererririnirerres e esseseieesstenes | sesssesesessssesssssessssssessessessssssessens | sssessssssessesssssssssessasssssnssessensnessees
5. Other expenses (excluding taxes, ICEBNSES NG FEES)..........cuucveviveieeieieeeie ettt snssnes | eesessessssssessesessessssaess 6,947,882 | ..o 6,420,239
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........cvuveveiriviieeieiiieie ettt | evvessessssssese s sessssaens 2,690,756 | ..covvivreeieiieieinas 2,938,655
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......vererrrrrermrerrerrenernrereerees | crvereereeesserenseeesessnnes 2,004,435
7.2 INEEAEEITEA TAX TADIIEY. ... . ve e ettt ettt st s £ E e fees e tss | 1428 eeE e e s s eesee e e e ses s st e s e st ent et esses | £eeseetsessessent e s es st en e ssessen s s tnre
8.  Borrowed money§.......... 0 and interest thereon §.......... 0T DSOS P OO SO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....8,409,179 and including
warranty reserves of §.......... )ttt bbb bbb e ettt bbb bt tesenans | ebaessesnsestes st esaesas 54,205,043 | oo 55,771,836
10, AGVANCE PIEIMIUM. ....cooieerircieieecieeseese ettt ee et es s s e ss e b8 s8££ RS £ eS8 42812 E SRR e2 £ b e R E 42 E e R b eeEeebesseebantas | £EeebaetsesseesantaebessesEeeb e b s essenbeebseess | £hetietses st eessebaessen et es st st enee
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ... | £eb bbbttt | Shbe bbbttt
11,2 POICYNOIELS. .. ..o ettt st s s8££ b8 E e84 b e e b e et sests | H42Eet e e e sEeesee b e e see s st e e s b esb e s estes | eebetsebsee s b et s s bbb s bbb
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........c.cciuiireiiiiiieieieeie e | sevessessssssesesssessesaens 1,947,609 | oo 1,535,731
13.  Funds held by company under reinsurance treaties
14. Amounts withheld or retained by company for aCCOUNt Of OLETS..........coeuiuiiieiciirisce st eses | seressesiss e ssaes s anes 193,518 | oo 179,746
15, Remittances and itemS NOT AlIOCALE. ... | Hoet bbb bbbttt | it bbb
16. PrOVISION fOF FEINSUIANGCE..........vuuiiuiiuitiiteite ittt | sbsesbses bbb 500,000 | .ooovveerirriiieiriies 200,000
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FALES..........coieieiiviiieie e esssnes | eoebesess e ss st es s s b s s s sses | sbssssssessesssest e st es bbb s s seesses
18, Drafts QUESTANMING........cvueiieeiicicicee ettt s s bttt s b s s s bbb n b st b entans | 4bsebastessess e s et es s e s st en bbb st s s naes | 4bietenaesr ettt et aes
19.  Payable to parent, subsidiaries and affiliAtes............cccceiiiieieiiis ettt | eebesten sttt 3,025 | oo 3,025
20, DEIIVALIVES.......oooieuiiiiiiiiee R b e | Hhb bbb | Shb bbb
271, PAYADIE fOF SECUMHES. ... .cvurvevieiiciiieiseicisie sttt ettt bbb bbb s ss s entes s ntens | bntessessssensassesnssntenses 2,077,700 | oo
22, Payable fOr SECUMLIES IBNAING........civveireiiierieieietie ettt s e b s st s et n s bbb essebsesas | essessesantessesntesses e s et essessesnsensesas | febsesantessesantesses e b st essesses st st esntan
23, Liability for amounts held UNAEr UNINSUIEA PIANS..........c.cviueiiireiiiiieiieieissies ettt bbbt ss st s e snbens | essessesantessessssessessesnsessessessnsessesas | sessssantessessntessessesnsessesses st ensesntan
24.  Capital notes §......... 0 and interest thereon §.......... Dttt | Siiest ettt
25, Aggregate Write-iNS fOr ADIIES. .........vieieieirieieicise e sttt s st s b nnbense | bsebessassessssnsensessntansensnsanes 6,326
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25)..........ccueiiniiieirieesee et ssesssnses | evseessssssesessssessenns 379,005,927
27, Protected Cell NADIIHIES. ..o | SE b
28.  Total liabilities (LINES 26 @NG 27).........cvurrreuerirririreieerieseeseesiseess sttt sss s 379,005,927
29.  Aggregate write-ins for SPECIal SUMPIUS FUNAS..........cevveiiiiiieieicieie et sntenas | svsessssstesessssessessesnaans (382,949)
30, COMMON CAPIEAI STOCK.........cuevecveciieeiieiciscte ettt bttt s e bttt s st stes st ensesansanans | svessessessnssssessesnsesseses 3,506,250
31, PrEfEITEA CAPItAl STOCK........icviieitcieiicte ettt bbb bRt bbb s et b s s bbbt s s e s s s bt sseaesns | ebetebess et et es et e s s s b s et bsaebesnas | Shaebetesnaet bt e b e s et b s b b a et n s
32.  Aggregate write-ins for other than Special SUMPIUS fUNGS...........c.cciveieieiiiis ettt es e ssbenes | sressssssessesssessessessssseesssssnsenees 0 | o 0
33, SUIMIUS MOLES.....ovuvecieciieeieciete ettt ettt et st bbb ss s st st s bbb s b bt s s b s s b s sttt es e bt nsessesansnstessnss | seessetastessesessssssssesassassessessetessesnss | S1ebastessesassensessesensnntesses b en st bares
34, Gross paid in and CONHDULEA SUMPIUS. ..........evveveeiireeesieteee ettt st et s e s s st sas s ssnsans | sresinsssessssessessesanss 100,527,608 | ...ccvvverrercrene 100,467,987
35, UN@SSIGNEA fUNAS (SUIPIUS).......cvuevieriieiieieeeie sttt st s bbbt s s st s st et es s st s s s senssssesansanss | sbessesassensssssssssnssases 83,813,340 | oooovreeererae, 106,237,779
36. Less treasury stock, at cost:
36.1 oo 0.000 shares common (value included in Line 30 §.......... 0) e rtererrtre ettt | sestese e sttt s et ettt nrs | SessesEe R st n ettt
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)utteerreeeeeseesese et sttt s esne | entensses st st s st ent st s st st et entes | fentensestens st e s sttt aneten e
37.  Surplus as regards policyholders (LINES 29 0 35, IESS 36)........evverrurririinrieieinississiseiesiessssssessesssssssssessesssssssssessessssssessesses | sssssssssssssssssssssassens 187,464,249 | oo 217,425,609
38, TOHAIS ettt R £ Rttt nenneen | steeseseetenses e tensenaees 566,470,176 | .ovoveererereieins 619,326,802
2501. Equities & Deposits in Pools and Associations
2502.
2503.
2598. Summary of remaining write-ins for Ling 25 from OVEMlOW PAGE.......c.cuiieiriiiiiieieieisiee ettt sssssseseses | sressessssessesssessessesssssssessessssanses 0 [ e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... ruuieereiririsaissses s sseseesesssessse s eessnssse e ssssnsssssssssnssssssnssnsssssnsss | ssessesssssssssnssssssssssssnsssaes 6,326 | oo 0
2901. Additional admitted deferred taxes aSSEts = SSAP TOR ..ottt sesse s ssssnses | essesssessesssssssassesssanees (382,949) | ..vvveieeieine 7,213,593
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from OVEIMIOW PAGE.........curuuririerirrisiincireieiiecise ettt ssssesstens | ssesssssssssesssssessssssesssssssssessesennes 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LiNE 29 BDOVE).......c.cuerurirriressiirieresssrsssresssssssssasssenssssenesesessssnsssesssssssssssssssssssnssss | ssessssssssssssssssssessnees (382,949) | .oovvrrerinrinries 7,213,593
7 OO OOP OO OO PTOOTS PPTOP OO RTRORRRON
3202, RS R RS R S R R SS R EE R f R R | HeeE iRt | ettt
3203, RS SRR R R | HeRE Rt | Shbs Rt
3298. Summary of remaining write-ins for Ling 32 from OVEMIOW PAGE........c.civiieieeieicsete ettt sses s sesssnes | evssissesssssssssssesssssssessessssesseses (0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @DOVE).......ccvuiviriierieiisietiesietesiesstessssessesssssssessessssessesssssnsessessssssssnsessessnses | svssssssessesssssnssssesssssssessessnsnsasas 0 | o 0
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statement for September 30, 2011 ofhe Mid-Continent Casualty Company

STATEMENT OF INCOME

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

UNDERWRITING INCOME

1. Premiums earned:
(written $
(written $

97,000,339 |.............. 109,683,076 |.............. 143,309,550
L A1169,737 | 13,951,653 18,148,235

. (written $ 14,486,301 | ..ooovvnenee. 16,084,890 ....21,054,925
(written $ ....93,683,775 107,549,839 | .... 140,402,860
DEDUCTIONS:
2. Losses incurred (current accident year $.....37,973,791):
2.1 Direct 27187916 | .o (3,530,706) | .... 3,432,395

2.2 Assumed ..2,508,520 | .. ....1,142,404 ..2,697,665

2.3 CBUABH. ...oo oottt ...10,299,955 |...coovviinnnn. (1,405,054) | ....
2 INEL. ... 19,396,481 | ..o (983,248)] ...
3. Loss adjustment expenses incurred..... 16,856,555 | .. ..47,573,525
4. Other underwriting expenses incurred............. 33,048,104 | .. ..37,415,888
5. Aggregate write-ins for Underwriting ABAUCHIONS.............c.ccviueicvcieie ettt sese s sensenaes | crsssesesenssssnsesssssnessesD | erisresesississsssessssssenens 0
6. Total underwriting deductions (Lines 2 through 5) 84,006,165
7. NetinCOME OF PrOtECEA CEIIS........vuveiererrireie ettt ettt s st enis | sebestsnsessntsnssstsensenssntns | sensensssssssssssanssnssensenssnens
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)...ucvucviveireiiiiiieiessese et sessessssssssnsas | srsessssessesnas 24,382,635 |...cocvrrnn 23,543,674
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM..........ccovriirieie et nss e sentenns | snseenes LATT07,647 | 20,776,423
10. Net realized capital gains (losses) less capital gains tax of $.....683,012 ....(258,515) | .. ....4,009,204
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cuiriicreieiieiceiesee ettt ses sttt st b s ses s ssssaenes | svessessessesaes 17,449,132 | .o, 24,785,627
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....10,598 amount charged off $
13. Finance and service charges not included in premiums
14. Aggregate write-ing for MiSCEIlANEOUS INCOME...........cvurveririiiririeiieissiseeesestss sttt snss s essensns | snsessssssessassansans (12,577) | oo (36,531)] ....
15. Total other income (LINES 12 thrOUGN 14).........cueieiciicieisee ettt bbb tenses | onbssbessesssssnsns (243,615) [ .cvcverercrnan (205,687) ...(170,851)

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

foreign income taxes (Lines 8 + 11 + 15) 41,588,152 | oo 48,123,614 ....67,596,223
17. Dividends to policyholders 44357 | 58,580 83,489
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Line 16 minus Line 17) A1,543,795 [ 48,065,034 | .... 67,512,734
19. Federal and foreign income taxes incurred...... 11,500,753 | .. ..12,946,265 17,088,751
20. Netincome (Line 18 Minus LiNg 19) (10 LINE 22).........ccevcurereeeieieeee ettt ....30,043,042 35,118,769 50,423,983

CAPITAL AND SURPLUS ACCOUNT

21. Surplus as regards policyholders, DECEMDEr 31 PHOE YEAI..........ceuiverreiiiriieieieieie st ssssessesssssnss | sessssesseses 217,425,609 | .............. 232,041,631 | ..cocevnve 232,041,631
22. NetinCome (frOM LINE 20).......curuueierereriierereeeeseesnsesseseesssssessesessesssessessessssssessessesssssessesssssssssesssssssssssessesssssessessanssnsss | sesesssssssssens 30,043,042 | ...ooovvnnvne. 35,118,769 ....50,423,983
23. Net transfers (t0) from Protected Cell QCCOUNTS. ..ottt ssse s sssants | sressessssessesssssssassessssastess | stessessssessessssssessessnssssens | sressessessssessessssessessessnsans
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....988,017... ..4,617,035
25. Change in net unrealized foreign exchange capital gain (loss) . RN
26. Change in Net defErred INCOME TAX........c. i ees ettt t ettt s sestenssssnens | eeenessesssntnenns [CLYA 1)) I—— (5,425,044) ...(7,300,380)
27. Change in NONAAMIEA BSSELS.........ccciicieiiiieii ettt ettt bbbt s ae b s et essnaebens | nnaebessssebesnanes (358,150) | .ocvevrecrenn (1,670,972) ....(1,934,005)
28. Change in provision for reinsurance. ....(300,000) | ..

29. Change iN SUMPIUS NOES........uuiiireieeiriiiseiseissie ettt bbbt s st nsessenn | Hressssansessesantesses s tensessnes .
30. Surplus (contributed to) withdrawn from protected cells..
31. Cumulative effect of changes in aCCOUNtING PIINCIPIES.........c.veviiireieiceei e besnes | serebebssseses s s b s sesesnaes
32. Capital changes:
32.1 Paid in
32.2 Transferred from surplus (Stock Dividend)
32.3 TraNSTEITEA 10 SUIPIUS. ......cvevvricvecieiee ettt ettt b bbbt b s e s sse st es st st st es e sasssnsanes | sressstassessesassesssssssassassens | sressssnstessesnsessessssensesens
33. Surplus adjustments:
331 Paid iN..oereeeeeeee s
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from CAPItAL...........ccocueveverieeeiecse ettt et
34. Net remittances from or (to) Home Office
35. Dividends to stockholders. ...(60,000,000) .. .(45,000,000)|.
36. ChanGe iNTBASUNY SEOCK.........cvuevueieiiiieiseiiissie ettt ettt s bbb bbb bbb bbb s b st s e | Hhessebantessessstessessssensensens | shessessntessesntensessesensensns
37. Aggregate write-ins for gaing and [0SSES IN SUMPIUS.........urvuririererirriieriseieisssssiseeesssss s ssesssssssss s sssnsssssessesssnssessenes | assssssssssnsssans (382,947) [ .o (266,091) (647,348)
38. Change in surplus as regards policyholders (LINes 22 through 37).........ceveieieiiirieieieeie s esssessesssssssessenes | assssssasssns (29,961,361) | ...ovvrenan (13,400,811) (14,616,022)
39. Surplus as regards policyholders, as of statement date (LINES 21 PIUS 38)........cuurerverrerrernirnrinrireieeneeneeseseeeeeseeeesenes | seeseeseeseees 187,464,249 | ............. 218,640,820 | .............. 217,425,609

0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)..........
1401. Miscellaneous Income (Expense)....
1402. Rounding
1403, oo

1498. Summary of remaining write-ins for Line 14 from overflow page
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)
3701, MiISCEIANEOUS SOUICES........cocvueveiveieiecieiiee ittt bbbt bbb bbb s bbbt bbb b s st nea
3702. Change in non-admitted assets - additional admitted deferred taxes assets -SSAP No. 10R
3703.
3798. Summary of remaining write-ins for Ling 37 from oVerflow PAGE.........cccuueueiicriiieciesiee et beseaens | eereresssesesssesessn s 0 [ 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)

..(647,348)
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statement for September 30, 2011 ofhe Mid-Continent Casualty Company

CASH FLOW

Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........cvwimrrerciieiriereiereieresiee s sess st ssssessssssssessssssssns | eevsesesessnnes 90,831,048 | ............ 104,907,025 | ............. 134,081,712
2. NEtiNVESIMENTINCOME......coiviiieticcteees ettt ettt bttt ae bbbt s s st s st sansetesssaebesanssaessnsstasanans | sesseresinteras 18,691,702 | ...cooveeee. 20,868,851 | ............... 27,943,439
3. MiISCEIANEOUS INCOME.......ovuvicveieiieicisee ettt sttt b s s b sae s st sse s bns s sassessessnssnssnsessesntens | aresisssssssssanes (243,615)[ .ovvvcrnn, (205,687) ...cocvvrrinnns (170,851)
4. Total (Lines 1 through 3).. .109,279,135 125,570,189 | ... .161,854,300
5. Benefitand [0SS related PAYMENLS..........cc.cvcviuieciccsce ettt st s s aensesnsnes | eveesiesinans 33,985,304 | ..o 27,892,553 | ccoovvrnnn 44,926,139
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............cuvuiveireiveeeseirniiessnis | e [ eesvessie e ssesseens | eovesiesssssessesssssssssessns
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............cccviveieicieieeieesee et esnens | evereinaad 63,033,390 | ..cvoernee. 69,165,041 | ..oevrnee. 90,731,824
8.  Dividends paid t0 POIICYNOIAETS.........cceuiverieieieiriee sttt tensessnnns | ebsebessessessssnssns 44357 | oo 58,580 | .overerrrieirenns 83,489
9.  Federal and foreign income taxes paid (recovered) net of $.....683,012 tax on capital gains (I0SS€S).........covvevvereerreens | coresrierrrnes 9,927,204 | ..o 1,850,783 [ ..o 5,054,795
10 Total (LINES 5 tIOUGN 9)..cvvvuueeeemserisiceesseesisiecsisse s ssssee s ss sttt sesss et ssnnnes | onesisnenes 106,990,255 | ....cvvvvnnee 98,966,957 | ............. 140,796,247
11.  Net cash from operations (Line 4 mMiNUS LINE 10).........cceveiiurieieiieieieieeesse et se st ssses s ssssssaens | sesssssesinsnsas 2,288,880 | ..ccoovnee. 26,603,232 | oo 21,058,053
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 105,307,184 82,165,669 113,059,142
12.2 5,105,067 228,463 475,963
12,3 MOIGAGE [0ANS.......ocveiviieeieeieesie ettt sttt st s bbb s ettt s sttt s s b ssssassssssestessesntessnss | seebessesssssssssssssessnssstessnss | seesessessesstesssssesnsssessess | sessssessessessstessesassensesanes
12,4 REAIESIALE. ...ttt | rentent st nt st ntennes | criennsenei sttt s | nenten bbb
12,5 Other INVESIEA @SSELS........cvvuurrerrririiresicrisreri st nsnt s | crssnesssesssnestsenssesnssness | sersssesssnensensssesssnesssses | weseessessseess s ssseeens
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS............ocovvriverirrinininrinrernnerens [ e [ e [ s
12.7  MISCEIIANEOUS PrOCEEAS. .......covveveeicrresie sttt s et s s as st et b st es s ses s s s ssss e tesses e sssensssansnsnns | srssbessssissanes 2,095,242 | oo | e
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..ottt ss s sssssssesnnas | essessesinens 112,507,493 | ...coconve. 82,394,132 | ............. 113,535,105
13.  Cost of investments acquired (long-term only):
131 BONGS...eeoueeeesseeetseeesssee s ess sk Rkttt | rieneie e 49,915,875 | ..coooveens 57,577,438 | ...ccconnveens 81,331,822
13,2 SHOCKS. . vvvuueeueeeseeeseeeteees sttt R nnnnn | seeseenteenenas 2,725,000 | ..oovverrrrennns 2,923,013 | oo 1,866,763
13,3 MOIJAGE 0BNS......ouiveiiiieiiciiisiieic ettt sttt bbbttt s s b s s s s s s s b st ssesntensans | srebsssessessesnsansessesnntessens | sressstessessssnsessessnssnsensens | sesssestesesantes e s tenaesaees
13.4 Realestate
13.5 Ol INVESIEA @SSELS........cvvuuiverceeerireiierisesi sttt snt s | ertseesssesssnesstessseentsenes | neesssesssnessnessseesiesssses | seseesssensseese s
13.6  MiSCEIANEOUS APPIICALIONS........vurererererririrerissiseeseessseseee st ssssssssses st s st ensssssessessansssssessensnssessessessnssessans | ssssssssssesssnsssssesssnsnssesss | arosssnssnssessanssnssessansanssess | soessssssssnssessans 17,542
13.7 Total investments acquired (LINES 13.110 13.6).......cciueieiieiricieseesee sttt sses s sesssesssssssesees | crsessssssssans 52,640,875 | ..ooooevnnnne. 60,500,451 | .o 83,216,127
14.  Netincrease (decrease) in contract 10ans and PrEMIUM NOLES..........overrerrerrirrineereeiseeseesesseeesssssssesessesssssssssesssssssssees | erssseesessessssssssessssssssesss | sesssssssssssessssssessessansnes | sessssessssssssmssnssssssnssnssons
15.  Net cash from investments (Line 12.8 minus Line 13.7 @Nd LINE 14).......orveriieiieeceeeeeeesieesessteseessssesssessessssessessns | sesveesisinnens 59,866,618 | ............... 21,893,681 | ............... 30,318,978
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAI NOLES. ... ceererriieceeie sttt ss sttt s s ssensantas | essnsnessessasssssessassansnsss | sressessnessnssessanssnssnssassnes | wesessessnssmssessnssnsnnssnstens
16.2 Capital and paid in SUTPIUS, €SS trEASUNY SEOCK.........ccoveveviereieieiees ettt sttt s sessensssanes | sersessessesiesessenes 59,621 | ..ooveverierne. 116,105 [ oo 224,693
16.3 BOIOWEA fUNGS........cvuuiiiiciicrieicic ittt bbbttt | frentrententestentsentsenssennes | cesessessessnnessnssnnssnssnnes | nevtrestsensenss st et ensee s
16.4 Net deposits on deposit-type contracts and other iNSUraNCe lIADIILIES.............cccrveeieiicreiereeeeee e [ e sssresess | et sessssssssens | sersesssssesissesses s seseeseees
16.5  DIVIAENAS t0 STOCKNOIAETS.......eoverveveeeeereceieeeete ettt ss st ssess st sss st sesss s sesssssnnens [ rsnessssannend 60,000,000 | ....cevevnec 45,000,000 | ...ovvvevnee 60,000,000
16.6 Other cash provided (applied) (1,470,585) ... 2,342,069)] ... (2,544,185)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ ccccoevuevees (61,410,964)] .............. (47,225,964)]............... (62,319,492)
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 Lin€ 17).......cccevneueneeveene | corvvnineineiinenns 744534 | ..o 1,270,949 | ..o (10,942,461)
19. Cash, cash equivalents and short-term investments:
19.1 BEOINNING Of YEAI....cvvreirieereeetseeeiiseesssseesesseesss et sss bbbt sns s | £riensssaeens 12,177,236 | c.ooovcvvennee 23,119,697 | ..o 23,119,697
19.2  End of period (LiNe 18 PIUS LINE 19.1)........vveerverereereeereer e seeeesseesssenssseesesessseesssssssessssessssnneees | conseeeseeenns 12,921,770 | ............... 24,390,646 | ... 12,177,236
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001  Exhange of Debt SECUNHIES........ccooeosevsss e | e 2,146,000 [ [ |
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statement for September 30, 2011 ofhe Mid-Continent Casualty Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices

The financial statements of Mid-Continent Casualty Company ("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
purposes of determining its solvency under the Ohio Insurance Law. The National Association of Insurance

Commissioners’ ("NAIC") Accounting Practices and Procedures Manual

has been adopted as a component of

prescribed or permitted practices by the state of Ohio. The Company has no prescribed or permitted practices that
would result in differences between NAIC SAP and the state of Ohio basis, as shown below:

(1)  Net Income Ohio basis

(2) State Prescribed Practices
(3) State Permitted Practices
(4) NetIncome, NAIC SAP

(5) Statutory Surplus Ohio basis
(6) State Prescribed Practices
(7) State Permitted Practices

(8) Statutory Surplus, NAIC SAP

B. No significant change.

C. No significant change.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

2011

$ 30,043,042

$ 30,043,042

$187,464,249

$187,464,249

Mortgage Loans- The Company does not have any investment in mortgage loans.
Debt Restructuring — No debt has been restructured during 2011.
Reverse Mortgages — The Company does not invest in reverse mortgages.

Loan-Backed Securities

2010

0
0

0
0

$ 50,423,983

0
0

$ 50,423,983

$217,425,609

0
0

$217,425,609

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.

The Company had no loan-backed securities with an other-than temporary impairment recognized during 2011.

3. The following table shows each security with a credit-related OTTI charge recognized during the period:

Amortized Present Value

Cost of Projected OTTI Amortized Cost
cusip Before OTTI Cash Flows Recognized After OTTI
12641QAG7 98,856 64,746 34,110 64,746
12641QAH5 44,627 30,000 14,627 30,000
12641QCS9 98,028 92,775 5,253 92,775
12641QCZ3 178,742 142,976 35,766 142,976
12641QDH2 1,234,185 1,157,429 76,756 1,157,429
61751DAE4 2,171,932 2,087,491 84,441 2,087,491
73316PJD3 1,066,786 1,041,983 24,803 1,041,983
761118UQ9 784,717 767,010 17,707 767,010
12641QAF9 300,000 261,491 38,509 261,491

Q06

Fair Value

34,500
30,000
51,079
120,753
824,336
1,988,980
1,016,488
680,370
74,250

Date
Reported
03/31/11
03/31/11
03/31/11
03/31/11
03/31/11
03/31/11
03/31/11
03/31/11
06/30/11



statement for September 30, 2011 ofhe Mid-Continent Casualty Company

NOTES TO FINANCIAL STATEMENTS

12641QCS9 92,555 77,394 15,161 77,394 52,356 06/30/11
12641QCY6 167,713 133,818 33,895 133,818 75,471 06/30/11
12641QCZ3 142,386 93,919 48,467 93,919 117,399 06/30/11
12641QDH2 1,152,411 1,017,753 134,658 1,017,753 794,630 06/30/11
126694HN1 1,661,453 1,606,145 22,360 1,639,093 1,639,093 06/30/11
17307GVN5 2,444,065 2,349,450 94,615 2,349,450 2,148,715 06/30/11
41161PTN3 1,470,913 1,402,844 68,069 1,402,844 1,292,642 06/30/11
47232DBB7 372,334 262,358 109,976 262,358 327,162 06/30/11
61751DAE4 2,033,316 1,883,433 149,883 1,883,433 1,764,826 06/30/11
73316PJD3 1,014,922 1,000,467 14,455 1,000,467 932,432 06/30/11
76118UQ9 746,689 691,466 55,223 691,466 595,817 06/30/11
12641QAF9 260,243 243,270 16,973 243,270 75,000 09/30/11
12641QAG7 64,283 60,000 4,283 60,000 31,500 09/30/11
12641QAH5 29,515 22,500 7,015 22,500 28,500 09/30/11
12641QAJ1 61,838 48,000 13,838 48,000 90,750 09/30/11
12641QCS9 76,756 67,449 9,307 67,449 58,422 09/30/11
12641QCY6 133,759 91,910 41,849 91,910 84,695 09/30/11
47232DBS0 294,043 267,779 26,264 267,779 221,685 09/30/11
47232DBT8 488,337 356,926 131,411 356,926 498,137 09/30/11
47232DBU5 34,384 18,180 16,204 18,180 134,439 09/30/11
47232VGF3 160,040 140,399 19,641 140,399 126,730 09/30/11
47232VGG1 43,680 7,950 35,730 7,950 67,773 09/30/11

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

Less than 12 months 12 months or more
Fair Unrealized Fair Unrealized
Value Loss Value Loss
$27,505,100 $(697,998) $25,505,887 $(3,199,977)

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 September 30, 2011. The Company has the intent to hold such securities
until they recover in value or mature.

E. Repurchase Agreements and Securities Lending — The Company did not hold any investments in repurchase
agreements or engage in securities lending.

F. Real Estate — The Company did not recognize any impairment losses on real estate during 2011 and does not
engage in retail land sales.

G. Low Income Housing Tax Credits — The Company does not have any investments in low income housing securities.

Note 6 - Joint Ventures. Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

A. No significant change.

B. Detail of Transactions Greater than 1/2% of Admitted Assets
The Company had no transactions with any affiliate exceeding 1/2 of 1/% of its total admitted assets during 2011.

C. No significant change.
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NOTES TO FINANCIAL STATEMENTS

D. No significant change.
E. No significant change.
F. No significant change.
G. No significant change.
H. No significant change.
I. No significant change.

J. No significant change.
K. No significant change.

L. 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

A. No significant change.
B. No significant change.
C. No significant change.
D. No significant change.
E. All Other Contingencies
No significant change.
Note 15 - Leases
No significant change.
Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

The Company does not have any financial instruments with off-balance sheet risk or financial instruments with
concentrations of credit risk.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Not applicable.

B. Not applicable.

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

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

Plans

No significant change.

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

No significant change.
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NOTES TO FINANCIAL STATEMENTS

20 - Fair Value

Note

1.

Fair Value Measurements at Reporting Date

The Company has categorized its assets and liabilities measured at fair value into the three-level fair value hierarchy as
reflected in the following table. See item 4 below for a discussion of each of these three levels.

Description Level 1 Level 2 Level 3 Total

Assets:

Bonds:
U.S. Government and government agencies - - - -
States, municipalities and political subdivisions - - - -
Foreign government - - -
Residential MBS - 3,720,925 - 3,720,925
Commercial MBS - - - -
All other Bonds

Total Bonds - 3,720,925 - 3,720,925

Non-affiliated common stock 1,626,272 - - 1,626,272

Non-affiliated preferred stock 10,261,500 - - 10,261,500
Other investments - -

Variable annuity assets (separate accounts) - - -
Total assets accounted for at fair value 11,887,772 3,720,925 - 15,608,697

2.Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

The Company does not have any Level 3 securities carried at fair value.

3.Fair Value Recognition of Transfers Between Levels

The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in availability of
market observable inputs. All transfers are reflected in the table above at fair value as of the end of the reporting period.

4.Inputs and Techniques Used in Estimating Fair Value

Note

Level 1 - Quoted prices for identical assets or liabilities in active markets (markets in which transactions occur with
sufficient frequency and volume to provide pricing information on an ongoing basis). The Company's Level 1 financial
instruments consist primarily of publicly traded equity securities and highly liquid government bonds for which quoted
market prices in active markets are available.

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or liabilities in
inactive markets (markets in which there are few transactions, the prices are not current, price quotations vary substantially
over time or among market makers, or in which little information is released publicly); and valuations based on other
significant inputs that are observable in active markets. The Company’s Level 2 financial instruments include corporate
and municipal fixed maturity securities and MBS priced using observable inputs. Level 2 inputs include benchmark yields,
reported trades, corroborated broker/dealer quotes, issuer spreads and benchmark securities. When non-binding broker
quotes can be corroborated by comparison to similar securities priced using observable inputs, they are classified as Level
2.

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair
value of Level 2 financial instruments in which one or more significant inputs are unobservable. The unobservable inputs
may include management's own assumptions about the assumptions market participants would use based on the best
information available in the circumstances. The Company's Level 3 is comprised of financial instruments whose fair value
is estimated based on non-binding broker quotes or internally developed using significant inputs not based on, or
corroborated by, observable market information.

The Company’s investment managers, American Money Management Corporation (an affiliate) is responsible for the
valuation process and uses data from outside sources (including nationally recognized pricing services and broker/dealers)
in establishing fair value. Valuation techniques utilized by pricing services and prices obtained from external sources are
reviewed by AMMC’s internal investment professionals who are familiar with the securities being priced and the markets in
which they trade to ensure the fair value determination is representative of an exit price. To validate the appropriateness of
the prices obtained, these investment managers consider widely published indices (as benchmarks), recent trades,
changes in interest rates, general economic conditions and the credit quality of the specific issuers.

21 - Other Items

A. Not applicable.
B. Not applicable.
C. Other Disclosures not applicable.
D. Not applicable.
E. Not applicable.

F. Not applicable.
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G. Not applicable.

Note 22 - Events Subsequent

There have not been any events subsequent to September 30, 2011 which may have a material effect on the financial
condition of the company.

Note 23 - Reinsurance
No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2010 were $334.9 million. As of September 30, 2011, $57.5 million has been paid for
incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $269.7 million as a result of re-estimation of unpaid claims and claim adjustment expenses
principally on General Liability and Commercial Auto lines of insurance. Therefore, there has been $7.7 million in
favorable prior-year development since December 31, 2010 to September 30, 2011. The decrease is generally the result
of ongoing analysis of recent loss development trends. Original estimates are increased or decreased as additional
information becomes known regarding individual claims.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

The Company does not have any premium deficiency reserves.

Note 31 - High Deductibles

No significant change.

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant change.

Note 33 - Asbestos/Environmental Reserves

No significant change.

Note 34 - Subscriber Savings Accounts

No significant change.

Note 35 - Multiple Peril Crop Insurance

No significant change.

Note 36 - Financial Guaranty Insurance
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NOTES TO FINANCIAL STATEMENTS

The Company does not write financial guaranty insurance.
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22

4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act? Yes[ ] No [X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]

Ifyes,dateof change:

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ | 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] NA[ ]
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2008..........cooovverneee

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. 12/31/2008..........ccoovvviee

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). 5/25/2010.......cvvverernee.

By what department or departments?
Ohio

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[ | No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ | No[X]

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

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ | No[X]

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

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

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[ 1]
(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.

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

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No [X]

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

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X] No[ 1]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: S 356,806
INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]

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

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: N 0
13. Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

T4.21 BONAS......oiieciiceeiice et a bbbttt
1422 Prefermea SEOCK......cvrvreieririeiesisise sttt sttt nen
14.23 Common Stock..........
14.24 Short-Term Investments...........
14.25 Mortgage Loans on Real Estate
14.26  All Other,

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 abOVe.........ccccoveuvevieenrnieninirinnens

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

16. Excluding items in Schedule E-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, New York 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
Old Custodian New Custodian Date of Change Reason

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
Not Applicable American Money Management Corporation One East Fourth Street, Cincinnati, Ohio 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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3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

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

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

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

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

]

than zero? Yes[ | No[X]
If yes, complete the following schedule:

1 2 3 Total Discount Discount Taken During Period

4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Losses LAE IBNR

Total. o oesreeieisesssiienenes | e XXXooo e 0,0 S [ I ()] I (O IS o I [P [V I [ 0
Operating Percentages:
5.1 A&H loss percent 0.0%
5.2 A&H cost containment percent 0.0 %
5.3 A&H expense percent excluding cost containment expenses 0.0%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE F - CEDED REINSURANCE

1
NAIC
Company
Code

2
Federal
D
Number

Showing All New Reinsurers - Current Year to Date
3

Name of Reinsurer

Domiciliary Jurisdiction

5
Is Insurer
Authorized?
(YES or NO)

NONE
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SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorSYear Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccccovvnminririniinnens AL ... [ESSURTOON EOPT 307,764 | oo 350,695 | .o 384,498 | .o 106,761 [ oovvvrrerrns 1,129,330 [ oo 213,336
2. Aaska.... AK | Nuctirrs [t | s | ceeereienesssseeenssiseenes [ et esenes | st | +
3. ANZONA.. e AZ|.... [ESSUOTOON EOP 193,192 [ oo 192,125 | oo 39,196 | oo 179,414 | oo 480,119
4. Arkansas........oninenen. AR]...... [N IO 1,149,467 | cooovvvnnee. 1,453,196 | oooovveernis 362,312 | oo 123,49 | oo 1,783,143
5. California.......ccooceveeereeererneiins CAl...... N e | e [ e | s | s | s
6. Colorado.......ccoeurmrermiirnrirniinnes CO|....... Lo | s 546,935 | .o 608,255 | ..voevereireiinns 52,193 | oo 489,196 | .oooovvvrrrrnne. 1,625,926 | ...cocvovvrrnee. 1,985,935
7. Connecticut..........oouvnrvrirennen. CT|ue Noiiiee e | s [ e | s [ s | e
8. Delaware.......ccccovuvrrirvirneinnn. DE|....... Nuctirre [ | s | e [ e | s s | s
9. District of Columbia................. DC|..... Nt e | e [ e | s | s |
10, Florida.......oocovevrernerirciircineiene FL]...... [T ISR 13,680,546 | ..ovvvvrrnne. 15,785,211 | oo 7,562,351 | covvoriine 3,956,653 | ...ovvrvrinnes 79,677,264 | ....coooennn 69,784,560
11, GEOrGia....cvveeeeereereerreineiees GA|...... [N IO 387,772 | i 552,944 | ..o 431,026 [ cooovcrcciene 3243 [ oo, 1,000,335 | .ooovvvrrirrnns 1,148,891
12, HaWali...oooeeeeeeeeeeeeins HI....... N [ | s
13, 1daho.....ccccovevvcrncrncnncrncnnen D [ e L 166,889 | . ..166,434 | .... . . ..110,871
14, [lNOIS.......ovveeerrerreieeenersennenndl L [ L 402474 | oo 500,371
15, Indiana......ccocovvvmernennenneennndN [ i [N IO 319,595 | e 271,374
16, 1OWa...oiececcncnee A [PPSO 134,088 ...138,888
17, Kansas.......ovenennennene KS [ i, L 4,684,337 4,734,966
18, Kentucky.....oooveeveeneeneernecnne KY [ i [PPSO 166,233 | oo 129,641 [ ooveierireneineineins | e [ | e
19.  Louisiana..........cccooererrrmreen LA [ oo, Leoereees | e, 765,061 | ooovoeieeiiann 825,205 | ..oovverrrinn. [CIONAC1:) ) I— 138,998 [ .ooovvrrerines 525,087 | covvvrrrrrienn. 639,799
20. Maine.....cccouemeinerneenrenneenn ME | i Noiiiee e | e [ e | | s | ——————————-
21. Maryland........c.ccooooevrverrienee. MD | .o Loerreees | o, 227,360 | .oooovvrerreinnn 243,730 | oo [ e | e 293,682 | ..ooveereierereress
22. Massachusetts.........cccoeerne.. MA | .. Nurtrroe [ | cerrrseessnsesseees | sersnsessesssnssssssssessessnsses | resssssssenssesssssssssessesssnsss | sessssssessssessessssssessesssnsnes | sessessssssssensasssessessasssnsans
23, Michigan........ccccoovmvvmrvereenee ML Lo | e 499,463 | ovvvveeieis 510,535 | coovveveeereeins 38,702 | oo 26,717 | oo 494,487 | oo 249,552
24, Minnesota.........cccccvevverrenen. MN | i Lo | e 194,648 | ..oovvvvvrrnne. 174,280 | oooovvvrie. 14,036 | oo 25,899 | oo 88,367 | oo 161,669
25, MisSISSIPPi....vrvrrrrrrererrerinencMS | e [OOSR 199,926 | ..oovevrvrrrrnes 144716 | oo, 829 | oo 13,168 | oo 446,487 | oo 113,234
26.  MiSSOUT.....cccovrverrrrrerrenennn MO | Lo | e 846,811 | oo 901,036 | .ovvvrrrireinnns 580,106 | ..oovevrrrirrinnes 121,413 [ oo 2,893,070 | voovvverirerinn 2,913,725
27. Montana........cccccoeeverrnrrnneenc MT | Leovvees | e 1,861,978 [ cooovvve. 1,636,171 | oo 303,376 | oo 242,559 | v 6,136,818 | .covvvrrirerinn 2,909,963
28. Nebraska.........ccccoerrmrvereeen NE | Loeereees | e, 207,591 | oo, 193134 | oo, 2,655 | oo 44199 | oo, 125,098 [ .ooovverrreirens 218,905
29. Nevada......cccommrrmrneenene NV | i N...o...
30. New Hampshire........cccccooeeee NH| N.......
31, New Jersey....oovnenrcnncnee NJ [ N........
32.  New Mexico.......ccccveurrermeeneee. NM [ L.
33, New YOrK.....ooooovoerrerinneenn NY [ Norieee [ | e essessssssssnss [ s | sesseessesssnssnsssssssssssens | sonssessnsssssssssessessenses | sesssssssss s
34.  North Carolina..........ccc.coe.......NC | ....... [N IO 272,523 | oo 607,015 | oovereeees 24,663 | oo 33,180 [ .o 1,041,137 [ oo 863,004
35.  North Dakota.........ccccoevereeeee . ND | oo [T ISP 6,138,646 | ..cooovvvvinnn 4,045,587 | oo 826,044 | ..o 457,992 [ oo, 1187479 [ oo 364,385
36. ONi0...coosvererrerereisrineen . OH [T IO 279,803 | oo 336,871 | oo | e 26,704 | oo 80,975 [ oo 30,557
37.  Oklahoma.........ccccoovrmrirnrrnn. OK | oo [N ISP 28,339,147 | oo 33,062,897 | ..coovvvvenne 14,737,609 | .covvverennes 10,529,907 | ..oovvvrrennns 42,330,325 | c.covverirnnns 57,592,918
38, Oregon......ccoceemeeensrnnrnnnennn. OR [ i [ISSOTOON IO 375,188 | v 628,472 | oo 430,355 | oo 297,526 | oo 3,277,606 | ..ovoererenne 4,844,522
39. Pennsylvania........cccoeeveneen . PA [ Nuctrrrs [ | eerreieeeisssiesieiees | reerneeeeeessessesessessessnssaes [ cessseseeessesssssessessessnsns | sesesteseessestess s st estsssees | sestesseeestess sttt
40. Rhode Island.........ccccoeovenen Rl i Nactiis [ | rerereeeesssieiees | eeeeneeeeeessessesesessessnssaes [ cressseaseessesssessessesssssenns | sesesteeeess st ess s essestssbiees | nestesesee sttt
41. South Carolina...........ccc.cee.....SC| ... [ISSURTORN IO 585,724 | ..oovovriereern 195,859 [ Lo 3706 | oo 1,584 | 227154 | oo 149,458
42.  South Dakota.........cccccoevreeeeee.SD | e [N ISP 89,460 | ..o 97,085 | o 40,000 [ oo 274 | e 359,118 | o 209,746
43. Tennessee........covmeveeenmene IN | i [T IO 301,685 | oo 345,542 | L 21,498 [ o 6,800 | e 724,856 | ..oooorenn. 200,367
VYIS -V T- TN . § ISV L 29,158,218 | . . 1,452,377 .62,809,878 | . ...85,163,515
45, Utah..coooonneenlUT [N IS 1,379,229 | oo 1,723,673 | e 218,583 | oo 145578 [ 2,944,096 | ..oooovvirniinne 3,506,219
46. Vermont.........ccoovvnrrnennecennn VT | i N e | e [ s | s nessssnes [ sttt essessenses | st
47. \Virginia.. VAL L ..206,052 | . ..208,329 | ... 41,089 |.... ..363,671 .43,095
48.  Washington.........c.cccccovirniennce. WA[...... [T IO 30,168 [ .o 29,928 [ ..o | e | s 10,359,421 | oo 268,612
49, West Virginia......c..ccooeererenne. WV]....... Nuviries [ | e | e | i | i | e —————————
50.  WISCONSIN......oevririeeinirriieines Wi ....... Nuceiere [ | e | e esessssneses [ et sienns | stireiee sttt esnes | esteee ettt
51, Wyoming......cocovevenevenerenerennens WY |...... [OOSR 1,804,158 | cooovvvriennee. 1,868,306 | ..ooovvvrneerienns 304,117 | oo 171,376 [ oo 1,283,787 | oo 1,282,816
52.  American Samoa..........c....... AS ... N e | e ssssssesiens [ s | et | st essessenses | st
53, GUAM..coieiens GU]....... N e | e [ e | s | s | e
54.  Puerto RiCO.......ocovvvreriiriircri PR{....... Nuctrre [ | s | e [ e | s | s
55.  US Virgin Islands............c.cco...... VIf....... Nurtiies [ | e | cessssese s ssesssses [ sressessesesessssssssessssssesss | sssesssesiesessessssessesssssens | sessessssesess s essssas
56. Northern Mariana Islands......MP {....... Nuctrrs [ | e | e [ e | s s | s
57. Canada......commmrnneinneennens CNJ...... N e | e [ e | e [ s | e
58. Aggregate Other Alien............. (O N [, ¢,0, SO [T (0] RO (O IO (O R (O] IR (01 IR 0
59.  TotalS....couwrirriiniisiiseiseisrinnens (@) 34 [ 96,535,776 [ ..ccocovennee. 105,110,032 [ ..covcvnnes 34,502,156 [ ..o 26,530,198 | .............. 231,611,349 | oo 247,194,342
DETAILS OF WRITE-INS
5801.
5802. ......
5803.
5898. Summary of remaining write-ins
for Line 58 from overflow page.....] ..... XXX oo [ e (0 R [0 R (01 TR (01 U (0 U 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... XXX e, {01 R (01 0 [ 0 [ (01 T 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;

L)-
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.

Q10




LLO

Statement for September 30, 2011 of the Mid-Continent Casualty Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART
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statement for September 30, 2011 ofhe Mid-Continent Casualty Company

PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial MUIIPIE PEIil.........covereieieieieese e
. MOrtgage QUAraNLY.........cccueieeieiiisieesse ettt
. Ocean marine .
. Inland marine........ ..6,988,024
. FINANCIAI QUAIANEY......coovveiciiieieieie ettt esns | sressessssstesesssbens e b ssesseses
11.1. Medical professional liability - OCCUITENCE............crvveireiiieeieieieisieieseisnieis | e eseees
11.2. Medical professional liability - claims-made.
12. Earthquake.........cccoevevenreieriesieienns
13. Group accident and health...
14. Credit accident and health....
15. Other accident and health
16. WOrKErs' COMPENSALION.........ceviueiiiireteiiieiet ettt sssees | etnaesessssebessseses s s besssesesnas
17.1 Other liability-occurrence..
17.2 Other liability-claims made... " .
17.3 EXCESS WOTKETS' COMPENSALION. ........cviviireiriirieieieisireieisssssseesisssesseessssssenss | srsessssnssessessssssessessssssessesnses .
18.1 Products liability-occurrence..... .
18.2 Products liability-Claims Made.........ccccvierrriririieeeissee s | o sssessesnnes .
19.1, 19.2 Private passenger auto liability.
19.3, 19.4 Commercial auto liability......
21. Auto physical damage
22, AIrCraft (@l PEIS)......cuevevieereiieteee ettt

N
SO UTA WN

4719528 |

29. International..
30, WAITANEY. ...t

31. Reinsurance-nonproportional assumed Property............coevveeereereereeneeenees
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business.
35, TOAIS... .t aes

3498. Sum. of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......cccovwviminninninmernerneinns | coveeees

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1.

2. Allied lines....

3. Farmowners multiple peril
4. Homeowners multiple peril...
5. Commercial multiple peril.
6
8
9

1,155,504

. Mortgage guaranty

. OCEAN MAMNE......coiviieieciieeieietseie ettt

. Inland marine........ .
10. FiNANCIAl QUAIANEY........cvuiiieiiciciie ettt bsssssies | absesssssses s s sstes e s b es s s ss s s s st es s bbb
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - claims made..
12. Earthquake........ccccoeveiveveveiercirieienns
13. Group accident and health
14. Credit accident and health
15. Other accident and health
16. Workers' compensation.... .
17.1 Other liability-0CCUITENCE. ...ttt | esvssessesssssssessesssesse e snsns 17,344,007 | oo 52,783,945
17.2 Other liability-claims made
17.3 Excess workers' compensation

..7,135,108

....55,462,100

29. International..
30, WAITANEY.....civcicitecee ettt ans
31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability........

33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of buSINESS...........cccccevvvcveecienicecieiienns

3B, TOMAIS.....cvueieciceeieseee ettt

. Sum. of remaining write-ins for Line 34 from overflow page. |
3499. Totals (Lines 3401 thru 3403 plus 3498) (LN 34)......ccoviviniviniriniisniisniiseiines




Statement for September 30, 2011 of the Mid-Continent Casualty Company

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

€10

1 2 3 4 5 7 8 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2011 2011 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE LAE Reserves on Reserves on Claims Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Claims Reported and | Reported or Reopened (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of Open as of Prior Subsequent to (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End Year-End Prior Year-End minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2008 + Prior........ | cooeveerrrreranes 112,186 | oo, 95,884 | ..ccoovverrnann. 208,070 | oo 32,921 | e 5423 212,340 | 86,039 | 162,486 | 4,842 1n(12,082) | oo (7,240)
2. 2009 [ e 36,342 | oo, 25,146 | oo, 61,488 | oo 4518 | oo, 1973 | o049 | e 29,557 | i 5100 | oo 19,976 | i 54633 | e (2,267)] oo 1,903 | oo (364)

3. Subtotals

2009 + Prior.......

5. Subtotals

2010 + Prior.......
6. 201 s [eereieiinias .0, SO D00, S P 2.9, SO P P, O [ 6,709 | .ivoieiiieeenn6,709 | i D0, O IR 12,386 | voovivieiieeeenn26,379 | i 38,765 |, 20,0, SO I .0, SO I XXX
7. Totals.....oooevveens | e 179,920 | oo, 154,930 | ..oovvvrera 334,850 | coovererirean 45,840 | oo, 18,334 | v 84174 | 134,535 | oo 34,005 | .oovereeeren 139,890 | 308,430 | e 455 | oo, (I £) | (7,720)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7

End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,

As Regards Line7 Line 7 Line 7

Policyholders | ..ccocvvvvnans 217,426

| P 03% (2. oo, (5.3)% 3. e (2.3)%

Col. 13, Line 7

Line 8

Ao (3.6)%
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

* 2 34182 0114940000 O03 =
* 2 3418 20114550000 3 =«
* 2 34182 0113650000 3 =*
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Overflow Page for Write-Ins

NONE
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statement for September 30, 2011 ofthe  Midl=-Continent Casualty Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEaI..........ccviuviveieiciiieie e es
2. Cost of acquired:

2.1 Actual cost at time of aCQUISIION...........ccevivrireieiceie e o R O
2.2 Additional investment made after acquisition. AR ‘ AR .
Current year change in NCUMDIANCES...........cceerrinrrerereiesieiesneeneesesese s - B . .

Total gain (loss) on disposals............
Deduct amounts received on disposals............cceeviereriinnens
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 142+3+4-5+68-7-8)..........ccccovrvriererinrieieinssieesssnienns
Deduct total NONAdMItted @MOUNLS...........cceueiieieiice et
Statement value at end of current period (Line 9 minus LiNe 10)...........ccccovieiiieiicieeicisscesseeve e seienennaes

© © Nk w

—_
- o

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

1. Book value/recorded investment excluding accrued interest, December 31 of prior year...........ccoceevvvvevveerierierecnnns
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other.............
4. Accrual of discount...........cccccoevernnnee
5. Unrealized valuation increase (decrease).
6
7
8

Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
. Deduct current year's other than temporary impairment recognized

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......c.. | covoornreiriniinmnsssiisnssssisesnees 0 | s 0
12, TOtal VAIUALION GIIOWANCE. .......cvuvreeiercirciieciet itttk b et ehs | A£E8 L8 bR bR bbbt b e | £ eRb bbb bbb
13, SUDLOAl (LINE 11 PIUS LINE 12)...euieererieeiecieiiecis et issesss sttt sttt ettt s st ensnnssnsses | sessessssssssssssasssnssessassanssnsssssassanes 0 | e 0
14, Deduct total NONAAMITIEA GMOUNTS...........cuuiiiiiieieiireieie ittt bbb bbb st | A£E8EE8 L b bR bbb bbbt | £ 1embseb bbb bbb
15. Statement value at end of current period (Ling 13 MiINUS LINE 14)........ouiiriarnreisiinissessesssesessesssssssssssssssesssssssssssssensssssesses | ssssessssssssssssasssssssssesssssssssessasssnes 0 | e 0
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBET 31 Of PHOE YEAI...........ciuiieeieicieieietets ettt sttt bsaes | sevsessssssessessssesses e s st ssesssssssene 0 [

2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition

3. Capitalized deferred interest and Other............cccceueveeieccieecescseees

4. AcCrual Of diSCOUNL.........cvvveiiirrrieicrseessee e e

5. Unrealized valuation iNCrEaSe (AECIEASE)..........cuuevueuriueiieieiiisie ettt bbb bbbt
6. Total gain (loss) on disposals....................

7. Deduct amounts received on disposals.............

8. Deduct amortization of premium and depreciation....................

9. Total foreign exchange change in book/adjusted carrying value.......

10. Deduct current year's other than temporary impairment recognized..............ccocovrveneene

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...

12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e ..
13. Statement value at end of current period (LiNE 11 MINUS LINE 12)......cuiieiiiiieiieisiiieieiisessiesseessssssesssssssessessssssssssesssssssassessns | stessessssessessesssssssessessssessessssnsasss 0 | o 0
SCHEDULE D - VERIFICATION
Bonds and Stocks

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOF YEAI ... eesseiseieesnnens | seeeeeesessesssesessessenes 558,485,793 | .ovvoveereirrieirrineinns 584,373,127
2. Cost of bonds and SLOCKS ACQUIMEA...........ccviuiveiiieieiies ettt e ae bbbttt b s s s nans | sbesessssesesssesesssesesees 52,640,875 | ccoverevieeeeine 83,198,585
3. ACCIUAI OF QISCOUN........cvoeeicieciice ettt ettt sttt s s ssssnna | sbessesasssssssesasssssessesnsnes 779,568 | oo 1,234,660
4. Unrealized valuation iNCrEASE (AECIEASE).........ccucvueveiieeieieriieisicte ettt ettt s bbb ssae bbb s s b bssebes s esabas | ebesssesesnsesessssetesnseaes 1,431,694 | oo 4,845,235
5. Total gain (I0SS) ON GISPOSAIS...........evueviviieiiiieieiite ittt ettt bbbt et s e st en s s ssnsns | siebsnssssessssensessessntensesas 1,825,746 | oo 1,983,035
6. Deduct consideration for bonds and StoCks dISPOSEA OF.........c.cvcuiiiiriiiiiiece et sssaens | sessesesssesessssesessaeeas 110,412,251 | oooveeeeee 113,535,105
7. Deduct amortization Of PrEMIUML.........c.cciiueieicieieicteeee ettt bbbt bt s st s b nsessnanes | siebsnsassessssensessessnsessesas 1,561,055 | oo 1,797,659
8. Total foreign exchange change in booK/adiUSLEA CAIMYING VAIUE............ccevevcveeieicrereie ettt s s ses e benes | setessssssssssssesssssssessessssessessssasssssass | sresssssssssssssnssstessessntesses s snsesaessssans
9. Deduct current year's other than temporary impairment FeCOGNIZE. ...........covriueiiiriieeeieee et sssessesens | eserssssssessssssessessssessenas 1,401,249 | oo 1,816,084
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)..........ccoceevrrerererrieirsessesessesiessesesens | crevessissesssssssssssesens 501,789,123 | coooeeveeeeee 558,485,793
11, Deduct total NONAAMILEEA MOUNES..........ccccuiveieiciisic ettt bbbt bbb s st s b bs s s s s sssses | chessessssssssses et st essessesensessesssssnsenses | absessssossesesantes et setessesses et snbensennnas
12. Statement value at end of current period (Line 10 MINUS LINE 11)........cveiiiiiuiisicieisicicsceses st ssssasssesssssaessesns | sresssnssssssssssnssssesens 501,789,123 | oo, 558,485,793
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Statement for September 30, 2011 of the Mid-Continent Casualty Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
o CIBSS T () eruuererrusereesneenssseeesssee s esess s ses sttt | sesieeent s 371,669,330 | ...ovvvvrrririereenns 57,335,183 | cooooerrerrrriiinenns 71,198,032 | oo 1,486,900 | ...ovvvrerrerinnnens 385,044,694 | ......oooonvrrrirnes 371,669,330 | ..oocvverrerririenns 359,293,381 | ...oocrvvrnrriri 405,969,280
2. ClASS 2 () evrrurrerererriseresieeniesesi st | sesese et 79,085,237 | .cvvvrmcvevieeriressiiseenssesesnns | covinessssnssesssesssenen 255,746 | ...ooovevvriririrneninns (2,019,571) | covvvcvrrirneririeens 86,316,340 | ..ooocvvvrrrrrirnenes 79,085,237 | ..voovcvvvirriririienns 76,809,920 | ...oovvvevrrririnenns 80,203,602
BT 0= I - OO UROTPPSTPPRTY UUSTRTTTRRTY 480,479 | .o | e 72,204 | .o (G [ 7,452,991 | oo 4,840,479 | oo 4,762,999 | ..o 11,655,990
O 01 11 ) O O [ O PO [T PO PO UT OO ST RRTRN
B ClASS 5 () veruuverersueressseressseessssesessseesss st ssess st ss s st | eebesieesse e seneeen 1,324,050 | .ovoooeeeireeceineenisseeesnnenesns | e 513,864 | ..oooerrirreeeieeriineens (Y4 ) E— 1,330,187 | .eveereereircriirens 1,324,050 | ..ooervereerenneririen 803,439 | ..cveeerrireriiis 1,162,917
B, ClASS B (8)euruurrereuersererisieesisesis sttt st | it 436,754 | ..ooiiieiiiirisscisi i | | e s (18,754) | .ovvvverscrrerssnirirsssines 441,589 | oo 436,754 | .o 418,000 | ..o 447,207
7. TOMIBONGAS.....coveveiieeicsee ettt 457,355,850 (563,448) 480,585,801 | ..cvvovrevrrririnenn 457,355,850 442,087,739 | ..o 499,438,996
PREFERRED STOCK

8. ClASS Tuuieeeeeeirr ittt nenins | eeres s 5,767,648 | ..oooocvvvrircrircriiinnne 725,000 | ..ovvvererircriiineens 1,000,000 | .ovoooereeerrerirereieeens (66,148) | ....cvvomrrerrcriririenns 5,715,338 | coovorcvevreeriienenns 5,767,648 | ..covvocvrrrrcriiienns 5,426,500 | .....oocveeirrrriiinenes 5,669,700
0. ClASS 2.ttt sttt et | seestessen sttt 1,485,000 | ..o 2,000,000 [ ..o | e (235,000) | veoververerereirerenens 5,728,824 | ..o 1,485,000 | oo 3,250,000 | .coovvereeieiiienes 5,575,963
10, CIASS B..orurveeumeeessaeeesseeesss e sessseess st sss et s sttt s st nnnes | eeessssneessseensst e 4,586,000 | .cvvoreoreerneeeernneesnneeessneeesins | srreeessssessssneses st sssessssssses | eeesssssssssenssessaneees (GO 0A]0) ] 4,564,000 | .ooooonveererierineeees 4,586,000 | ....vvorrerrriirreennn 4,085,000 | ...oovernrerriereernne 4,428,000
11, ClASS 4ot | enene s et 840,000 | ovvvuueeerraeresseeessseeessseesssees | seesssseesssnseses st st sesssens | sreesss st essst sttt | eesssnesesisnesss s 640,000 | ..oorvernrreinerireend 640,000 | ..ooevvrreceeerneriinenn 640,000 | ..ooervernerrernrrerieeens 640,000
12. Class 5

13, CIASS B..vvvvreeeeerireeeiee et ess st | LRt | SEREeEE R R Rt ene | £EfeeEE R et Rt nan s | SereEeeeeE Rt | ceftneR ettt | EfeeEtneE ettt | eenre ettt | et s
14, Total Preferred SIOCK. ... ..ot sessseessesssnssesss | sessssssssssssssssasesees 12,478,648 | ..o 2,725,000 | ..o 1,000,000 | ..o (802,148) | .eovvvverrerrirnienninns 16,648,162 | ..o, 12,478,648 | ..o 13,401,500 | ..o 16,313,663
15.  Total Bonds and Preferred SIOCK...........wrwuurrerreeerneeerneeresseeesssseesesseesssssnesessns | cosseessssesessssesens 469,834,498 | ......oconrrrrerrreeenn: 60,060,183 | ....oorrerrrrrirrnnes 73,039,846 | ..cooooerrererrirs (1,365,596) | ..corrrvrrerreernees 497,233,963 | ....oveererrrirenenns 469,834,498 | ......covovrvererrenns 455,489,239 | ....ooorerrrinenens 515,752,659

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§.....8,029,655; NAIC2$

0;

NAIC3$

0;

NAIC 4 §

0; NAIC5S...... 0;

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




statement for September 30, 2011 ofhe Mid-Continent Casualty Company

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS.......oveerrreeeireiriereiernes | e 8,029,655 |.....ccouunne. 00,0 R IS 8,029,655 | ...covvrvereirieireirieieins 2,946 | .o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOE YEAI........c.cuviririeieiriieieisesese ettt s s sssenses | sesessessessessssessesssssnsanses 9,423,530 | covvervreereieieins 13,188,479
2. Cost of Short-term iNVESIMENES ACGUITET............cuivueieiiiieieiciee ettt bbb s st ssnsans | sbessessssssesesssssnssenes 122,395,905 | ..coovvereririeieinns 136,973,505
3. ACCTUAL OF BISCOUNL........ooiiiiiiiiiii bbb bbb | Hesebb bbb bbb bbb aees | Sebbn bbb
4. Unrealized valuation INCIEASE (AECTEASE)..........rvuruururrerrerrereereeseeseeseeseeseesseesssasesessessesssessessessassasesessessessaessessessassssssessessassnns | £1essssasssessessasssessessasssssessassasssnssnss | sesesssssnsssnssassssssnssessssnessessassnssnesn
5. Total gain (I0SS) ON QISPOSAIS...........ceveiiriieiiieiieie ettt ettt bbb bbb st bt b bbb es s s e s s s s bessesesessnsebas | 4ebssbesssssessssesessesesssensebessssesessnaets | nebessssesassetesessese s s st eben s aet s e e bnes
6. Deduct consideration reCeived 0N AISPOSAIS............cccvueviiiveiieiiieiieie ettt s s besaenas | sbessesssesaesaesnsantenas 123,789,780 | oo 140,738,454
7. Deduct amortiZation Of PIEMIUM...........ccceeiieiiicte ettt bbb bbb bbb s b bbb s s s s s ssbessssetesans | Hessebessssssessassesessesessssesebessesesessnaets | nebessssssesassetesesseses s et et esseaes s snaebnes
8. Total foreign exchange change in book/adjUStEd CAMTYING VAIUE...........c.ru ettt ettt ses st sss et eees | eesstesesessessees e bsessesses b s e s ess e bss | oeesentaebsee st ee s e b s bbb s st
9. Deduct current year's other than temporary impairment FECOGNIZEM. ...........eu ettt sesessssees | eesesemsessssssssssesssssnsessessssessssssssssess | cressessssensesnssnsassessnsensessssnsssssssesaes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccevirrirrieiiiieieieieissese s | covnrssiesessssese e sessessens 8,029,655 | ..o 9,423,530
11, Deduct total NONAAMITIEA @MOUNES...........cuueririrereieeirerre ettt n et | SeRfeE bR sttt | £ entenbneEsen e E e snp et
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....ucviiiiiiiiisieiieissiesieisstesiesessssssessesssssssessssssssssessssssssnses | eossssssesessssessesssssssessans 8,029,655 | ..o 9,423,530

QSI103
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Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QSI04, QSI105, QSI06, QSI07, QSI08, QE01, QE02, QE03
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Statement for September 30, 2011 of the Mid-Continent Casualty 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. Special Revenue and Special A t

047856 ET 2| ATLANTA SFM A GA 5.25 12-01-39 A15.....cvvirimrriimnsrissnssssssssssesssssssssssssssssssessssssssssssssssssssssssssssssssssssses | sesssseses ...08/31/2011 | RBC CAPITAL 7,073,552 6,781,279 4,945 | 1FE

246395 WY 9|DE HSG AUTH A-14.90 07-01-29A15C21 ....09/29/2011 | GEORGE K BAUM & CO. 1,039,600 1,000,000 1FE

594659 AQ 7 |MISTHSG 5.00 12-01-27 C21 AL16 07/14/2011 | MORGAN STANLEY & CO 3,927,978 3,625,000 1FE

647200 P5 7|NMSFMB CL15.00 03-01-28 AL21 ....07/13/2011 | RBC CAPITAL 2,103,500 2,000,000 1FE

658877 DZ 5| ND ST HSG 4.50 01-01-28 ALO716......ovvermmrrrisrmrreeiiesressseessssssessessssesssssssessesssssssssssessssssnessssssessssssssssses | sesseeeees ....07/14/2011 | RBC CAPITAL 3,738,398 3,505,000 1FE

658886 DU 7 |ND HFA PG SER B 5.50 01-01-37 ALT4........viiiiiriiriieriineeiseseise s sessessssessssessssssssesssssssssessssssssssssssns | cossesnnens ....07/13/2011 | RBC CAPITAL 2,165,000 2,000,000 5194 [1FE

83755N EU 2 [SD HSG DEV SFH 24.255-01-32 A 9-16.......iiviieiniriissinnissssssssssssssssssssssssssssssssssssssssesssssssesssssssessssssnns | cossesseees ....09/29/2011 | BANK OF AMER / ML 1,038,100 1,000,000 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment 21,086,128 19,911,279 10,139 | .......... XXX
8399997. Total - Bonds - Part 3 21,086,128 19,911,279 10,139 |..veeees RO
8399999. Total - Bonds 21,086,128 19,911,279 10,139 | oo PO
Preferred Stocks - Industrial and Miscell

693475 AK 1|PNC FINANCIAL 6.75 O 12-31-49 C21 07/20/2011 | BANK OF AMER / ML 20,000.000 2,000,000 P2LFE

902973 86 6| US BANCORP SER A FR C04-11 ....09/21/2011 | STERNE AGEE & LEACH 1,000.000 725,000 P1LFE
8499999. Total - Preferred Stocks - Industrial & Miscellaneous 2,725,000 XXX [V YO
8999997. Total - Preferred Stocks - Part 3, 2,725,000 XXX 0 s XXX i
8999999. Total - Preferred Stocks. 2,725,000 XXX [V YO
9899999. Total - Preferred and Common Stocks 2,725,000 XXX () RO
9999999. Total - Bonds, Preferred and Common Stocks. 23,811,128 XXX 10,139 | .......... XXX v

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




Statement for September 30, 2011 of the Mid-Continent Casualty Company

SCHEDULE D - PART 4

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

G030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
83162C HH 9| SBA SER 97-20C 7.15 3-1-17 AL 12-1-7..ccoovvvininnnns ‘ ..... ‘ 09/01/2011| PAYDOWN.......coivimninerinmniiniensnins | onenenssessnsssnnns | coneeisnenns 26,708 | .o 26,708 | ..o 26,708 | .o VLN (VLT R (TR o 0 | 26,708 L 0 [ e 1,910 |03/01/2017]1...........
0599999. Total - Bonds = U.S. GOVEIMMENL.......vuuieriiiiiisieissiesssisssss st ssnsnes 26,708 | ..cooovvnnes 26,708 | .coovins 26,708 | .cooonne 26,708 | .o [ (V)] [P 0 0 0 26,708 0 0 0 [ e 1,910 |...... XXX... | .XXX....
Bonds - U.S. Special R and Special A t
21224R  AF  3|CONTRA COSTA FIRST 4.62 08-01-11......ccvvvvvervens | vener 08/01/2011| REDEEMED... ..2,645,000 2,645,000 | .........2,645,000 | .........2,645,000 | ....ccoormrrirmrs | cormmmrmmrinniins [ eormerinnrneninnne [ e [ [ 000000 2,645,000 [ oo e | o0 e 122,199 | 08/01/2011| 1FE......
246395 AM 9 |DE HSG SER A 4.73 01-01-33 C11 AL28.. e 07/01/2011| PARTIAL CALL.......ovvvrvervnrreerernns [ v | e 115,000 | ..oovenee 115,000 | vovverrre 111,550 | oo 111,645 | i | i3 | s | o3 | [ e 111,688 [ | 003,312 1003312 | 5,440 [01/01/2033| 1FE......
246395 MC  8|DE HSG AUTH D 4.30 07-01-17 C16 AL15.......occoves [ vonee 07/01/2011| PARTIAL CALL......ccovvverirrerirneerens [ o | v 100,000 | .oooreveee 100,000 | coovererrna98,350 | i 98,564 | oo | e8| s [ 98 | | 098,660 | s | e 1,340 | ........ 1,340 | ........ 4,300 |07/01/2017| 1FE......
31392E  3S  7|FNR 2002-71 PD PAC 5.50 10-25-31......cccovrvverernens | o 09/26/2011| PAYDOWNS........coovvmvrmrniirnnnns | o | cvenneenn 117,260 | o 117,260 B [V I 4,410 |10/25/2031|1...........
31392E 6E  5|FNR 2002-67 PD PAC 5.50 4-25-31........ccormvvverrins [ v 08/25/2011| PAYDOWNS.........ccovvrimnrverrnriinens [ rvvrineriinnivenins | cevvrienern 75,642 | o 75,642 - (V1 I 2,448 | 04/25/2031|1...........
31392H TJ  2|FNR2003-1 PG PAC 5.50 9-25-31 e 09/26/2011) PAYDOWNS.........coomvrvmmrrmerirnriinens [ eovrrrneinniinnins | vnreennnnn 321,408 | e, 321,408 e 0 . 11,673 |09/25/20311...
31392W B3 3|FHR 2512 PE PAC 5.50 2-15-22.... e 09/15/2011| PAYDOWNS........coovrvrvirerneiinnnnnns | vvrnvnnnveisnnns | e 184,821 | i 184,821 B (1 I 6,770 |02/15/2022|1...
31393G  BZ  6|FHR 2545 HE PAC 5.50 09-15-31.......cosvvvvvvrncrirninns | conee 09/15/2011| PAYDOWNS........ocvvrrerirerineeinine | eerveriinsrnerienins | cvverieens 189,326 | ..occveeeee 189,326 | .o 192,817 | 190,496 | oovcevcncns | e (1,170 | e [ e (1170) [ | s 189,326 I (V1 I 6,971 |09/15/2031| 1...........
31393H Z5 4|FHR 2550 PG PAC 5.50 12-15-31......ccovvvvrvrirernnnes [ s 09/15/2011| PAYDOWNS........coovvrirerniriinnines [ v [ e 145,012 | ..ocvenee 145,012 | o0 146,937 | 145,692 | oo | evreeeeena(880) | e [ e (880) | o | v 145,012 I (V1 I 5,373 |12/15/2031|1...........
31393 7C  6|FHR 2549 PD PAC 5.50 6-15-31.......cccvvvevvrrverirerins | cenee 08/05/2011| RBS SECURITIES/GREENWICH... | ...cvovvvvviirerins | e 145,207 | .ocovvveeee 145,207 | coovveer 146,841 | 145,898 | e | e (B91) | i [ e (B9) [ s | s 145,207 I 0 5,071 |06/15/2031(1...........
31393 7C  6|FHR 2549 PD PAC 5.50 6-15-31... IO 08/05/2011| RBS SECURITIES/GREENWICH... [ ....coovevvvivrcris | v 2,422,336 | ......... 2,318,718 | ........2,344,804 | ........2,329,753 | ...ccoovrmmeriverns | vrreene(1,358) [ oo | e (1,358) [ oo | e 2,328,395 | ..o | 93,941 | L 93,941 | ...... 88,208 | 06/15/2031]1...
31395P KK 7|FHR 2945 PD PAC 5.50 9-15-30......ccccrvvvrervnniirenes | e 08/15/2011| RBS SECURITIES/GREENWICH... 522,022 | .. .522,022 522,022 0. 17,971 109/15/2030] 1
31395P KK 7|FHR 2945 PD PAC 5.50 9-15-30... B 08/19/2011| RBS SECURITIES/GREENWICH... [ ....coovvevriviris | virnnes 4,492,940 | ......... 4,383,356 | ........4,433,696 | ........4,402,260 | ......ccccoocirene | vrrene(3,584) | oo | erreend(3,584) [ s | e 4,398,676 | ....ccocrrvvrne | 94,263 | ... 94,263 |..... 176,126 |09/15/2030|1..
34073N  Z8 6|FLHFC SRS 24.7507-01-27 C17 AL12....oovvrvcrnens | veeer 07/01/2011) PARTIAL CALL......coueerrinnrrerienes e | ceneeineinns 55,000 | coovvrrnnens 55,000 | .ovvreerrnc 54,588 | i 54,588 [ e | e [ | e e [ 54,597 | .ooovvrvvrrnens | cerrerenn03 | s 403 | ........ 2,613 |07/01/2027| 1F!
38373Y A3 8| GNR 2003-6 BE PAC 5.25 1-16-32.......cccuvrvrereerernes [ v 09/16/2011| PAYDOWNS.........coovvrvmerirennennine [ e | cvverienes 209,925 | ............ 209,925 209,925 I (V1 I 7,351 |01/16/2032(1...........
46263R  BS  3|INDI MULTI-SCH BLDG-IN 4.00 07-15-11....c..covvneres | cevee 07/15/2011) REDEEMED.........ocoovverererirnieens [ eovveiseeissiiineins | v 1,385,000 | ......... 1,385,000 | ......... 1,403,407 | ... 1,387,041 | .o | e (2,041) [ oo [ v (2,041) [ oo | e 1,385,000 I 0 . 55,400 |07/15/2011| 1FE......
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 100139 N 09/01/2011| PARTIAL CALL ...10,000 10,000 28750 | e 8779 | s [ e 10 [ 10/01/2039| 1FE......
49130P YN  8|KYHSG CORP E 4.8507-01-36 C15 AL33........cocee. | vever 07/01/2011| PARTIAL CALL .4,838 o0 I 07/01/2036| 1FE......
60636X BQ 5|MO ST HSG SF 6.23 03-01-32 C11 A24 B 09/01/2011| SINKING FUND PAYMENT.... ..405,000 .416,138 (2,602) | ..... 03/01/2032| 1FE......
658886 EN  2|ND ST HSG FIN AGY 5.80 07-01-32 AL13......cccoevures [ venee 07/01/2011| PARTIAL CALL......covvvvrrrirerirmrirens [ o | e 680,000 | ............ 680,000 | ............ 703,800 | .ooovervrrierirenens [ e | e (1,525) [ oo 07/01/2032| 1FE......
676907 MW 5| OH HSG AGY 4.85 09-01-26 AL05-24 C16.........ccovee. [ venee 09/01/2011| PARTIAL CALL......ccoervnermerirneirnens | o | cvvverienes 255,000 | ..coooneene 255,000 | ..oorenee 257,423 | ..oovvene 257,193 | oo | v (P73 ) TN ISR (7)) ISR IS 256,939 | ..ovvcerirne | e (1,939) ] ....... (1,939) | ...... 12,368 |09/01/2026| 1FE......
708796 EX 1|PAHFA SFM4.70 10-01-37 C16 AL35.......cccovvvvrecns | v 07/25/2011| PARTIAL CALL.......covevrirvrnrirernns [ | e 25,000 | .oovvernenn 25,000 | coveriere 24,563 | oo 24,566 wd | A | s | e 24,570 | oovvveirieins | v 430 | v 430 | o 960 | 10/01/2037| 1FE......
75913W DQ 7 |REGL WST SYS SER S 4.45 7-01-12 A12 N 07/01/2011| SINKING FUND PAYMENT............. [ coovvvveiveivinns | e 510,000 | e 510,000 513,864 | .o | e (3,864) | ....... (3,864) | ...... 22,695 |07/01/2012| 5*.........
83755G 5R  4|SD HSG B HMOWNRSP 5.75 05-01-28 AL12........... | ..... 08/15/2011) PARTIAL CALL......corverrrvrerrerirenes [ everirseissiincins | eerennnnnn 165,000 [ 1o 165,000 166,897 [ e | e (1,897) ] ....... (1,897) | ..oove. 7,485 |05/01/2028| 1FE......
88271H CV  9|TX ST HSG 5.50 12-01-39 AL020114 C17....covvvvvrees [ s 07/01/2011| PARTIAL CALL.......vvvvirernricrirnninns v | e 4,303 | oo 4,303 | v 4561 | oo 4557 | oo | e ((10)) [N ISR ((10)) [T S A54T | e | e (244) | .......... (244) | ... 138 [12/01/2039| 1FE......
88271H CV  9|TX ST HSG 5.50 12-01-39 AL020114 C17...ccvvvvvrns | vever 08/01/2011| PARTIAL CALL......ccorvvrrmerierernens v | e A4T6 | s 4476 | oo 4745 | o AT | s [ s (1<) T I (L)) [ IR 4728 | | v (VL7 ) R— (252) | ceoncrrnne 164 | 12/01/2039| 1FE......
88271H CV  9|TX ST HSG 5.50 12-01-39 AL020114 C17....cvvvvvvves [ s 09/01/2011| PARTIAL CALL.......covvvirvirnnirernns [ o | v 64,587 | .oovvennd 64,587 | oo 68,462 | ..ccovrrne. 68,407 | .ovvvvrerrirens | e (212) [ v v 212) | i | v 68,195 | .o | s (3,608)] ....... (3,608) | ........ 2,664 |12/01/2039| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09-01-32 C17AL30... N 07/01/2011| PARTIAL CALL ..30,000 | ..o 30,000 | 30,525 | 30,483 | oo [ i (<7 — 09/01/2032| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09-01-32 C17AL30.......ccoevve. | cevne 08/01/2011| PARTIAL CALL.. D] 09/01/2032| 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09-01-39 AL092936.... O I 07/01/2011| PARTIAL CALL RO 5,000 | ... .5,000 | .. ..5,075 ...5,066 (5) [ e ...5,061 09/01/2039| 1FE......
898700 FK 0|TUCSON AZ SF MTG 5.20 12-01-39 AL34........cccovews [ vonee 07/01/2011| PARTIAL CALL......ccovvverrerirneernens [ o | cvvverieens 115,000 | cooovereneee 115,000 | cooovvreneee 119,313 | v 119,021 | oo [ s (251) | cevereernrrinerne [ errnerrneeena(251) | o | s 118,770 12/01/2039| 1FE......
917436 YA 9| UT SF MTG REV 5.00 07-01-38 AL 14.......ccoovvvirrers | venee 07/01/2011| PARTIAL CALL.......coivrirvinrirernns [ e | s 50,000 | coovrrerrne 50,000 | .ovvrrirens 50,750 | vovevrrnene 50,667 | .vovvrnrerervriiens | veeerreniens [(10) 1 TSSOSO IFOPPURRRPOROON (10) f ISURTORRRIOORES ISR 50,607 07/01/2038| 1FE......
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3199999. Total - Bonds - U.S. Special Revenue & Assessment.. . N 15,459,265 | ....... 15,246,063 | ....... 15,433,676 | ....... 14,457,422 | .......c.c..... 0. (20,989) | ...ovoevernnne 0 [ (20,989) | ............... 0 | ....... 15,307,296 ‘ | ...... XXX... | .. XXX ‘
Bonds - Industrial and Miscellaneous

05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 1218.......cccoeve. | corne 09/26/2011| PAYDOWNS.......coovvnirerriienenes [ ervrnrrerinirinines [ e 29,519 | 029,519 | 129,408 | oo 29,456 | oo | e B3 | oo [ e (KT I 29,519 12/25/2018| 1Z*.......
07324F AB  6|BAYV 2007-B 1A1 SEQ STP 8-28-47 N 09/28/2011) PAYDOWNS.........ccoovvvvmrrrerirmninens [ evvrnnrennrivenns | vernenenn 185,783 | 100000 185,783 | 185,781 | i 185,783 | s [ e [ | vervnriineninenn0 [ [ o 185,783 08/28/2047| 1Z*.......
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12-25-36........ccccouves | e 09/26/2011| PAYDOWNS.. 37,325 12/25/2036| 1Z*.......
12641P BS 2 |CSMC 2009-6R 7A1 SEQ SSNR 5.50 35 RE. e 09/27/2011| PAYDOWNS.........ovvvvrernrinrnnens [ vvrinvneniveisnnns | crereerrni 205,557 | 205,557 | ... 206,278 | ... 205,846 | cooovciricinns | cvvveiinnns [PZ:1e) ) I 205,557 09/26/2035(1Z*.......
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH 6.0 0737RE............ | ..... 09/27/2011| PAYDOWNS.........coovveriervnirnennnns [ onrnvrnninninniinns | evnrererennn02,754 | 82,754 | 088,892 | 2,754 | i | e | e (V1 I 62,754 07/26/2037(1Z.......
12641Q BP  6|CSMC 2009-7R 8A5 SEQ STP 0536RE..........cccocvvws [ e 07/28/2011) PAYDOWN........ovvvrrrimrinrirncninneins [ eovnernernniinniins | cervrerneenc7,875 | i 87,875 | it 87,875 | e 87,875 | s [ e [ e (V1 I 67,875 05/26/2036(1Z*.......
12641Q BQ 4 |CSMC 2009-7R 8A6 SUB STP 0536RE.........ccccoewrs | verer 09/27/2011| PAYDOWNS........cvvovrrmerireninininine | e | cvverienns 304,032 | ..o 304,032 | ..coonnee. 252,388 | ...coovone 173,722 | o | v 130,310 | coververreicvnins | e 130,310 | covevviriri . 304,032 05/26/2036| 1Z*.......
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 36RE.... .109/27/2011| PAYDOWNS 53,485 | ..cceiern.53,485 | 153,878 | 53,752 [ | e (267) | cevorvereernnine 53,485 01/26/2036(1Z*.......
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6. 0637RE..... .| 09/27/2011| PAYDOWNS 154,172 | coiooe 154172 | e ABAT2 | b IBAT2 | s | e | e (V1 USRI ISV 154,172 06/26/2037(1Z*.......
12641Q DC  3|CSMC 2009-7R 14A1 SEQ EXCH 5.75 37RE............ | ..... 09/29/2011| PAYDOWNS........covverernnirnennnns | onrnrinninnisniinns | evvvverennnn52,624 | 152,624 | coiiirr0n52,624 | o000 52,624 | oo | e | oo (V1 T 52,624 04/26/2037(1Z.......
12641Q DD  1|CSMC 2009-7R 14A2 SEQ 5.75 0437RE.........coceves [ v 09/27/2011) PAYDOWN.......oovvvrrrimrinrirnceinneis [ | evireernen36,953 | 036,953 | 036,953 | oiveir0036,953 | v [ e [ (V1 I 36,953 04/26/2037(1Z*.......
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.0 37RE........cccco. | e 09/27/2011| PAYDOWNS 124,326 | .00 124,326 | it 124,326 | oo | e e | e 0 | [ 124,326 09/26/2037| 1Z*.......
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 62534 e 09/26/2011| PAYDOWNS ....26,267 26,267 06/25/2034| 1Z*.......
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 112535............. | ..... 09/26/2011| PAYDOWNS.. ..255,746 255,746 11/25/2035| 2Z*.......
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02-25-35 e 09/26/2011| PAYDOWNS ....16,105 16,105 02/25/2035| 1Z*.......
16165L AC 4 |CFLX2006-1 A2A SEQ SSNR 5.935 62536.............. | ... 09/26/2011| PAYDOWNS.......coovvnrimrrerinninns [ v | cvvriiei 163,870 | oo 163,870 | .overrnr 163,855 | 1iiecee 163,870 | oo | e | veverenenninenns | vernnrenienneen0 | e | e, 163,870 06/25/2036| 1Z*.......
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4-15-40.........cocverees | o 09/16/2011| PAYDOWNS.........coomvrrmerirerneninine | e | s 151,656 | ............ 151,656 | ..o 151,383 | it 151,558 | i | 98 i [ 98 | [ 151,656 04/15/2040| 1Z*.......
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8-25-35.......cccoevvves [ venee 09/26/2011| PAYDOWNS.......cooovvvrermicrrinnnes [ rernrreriniiviinns | cvererennnn56,685 | (o 56,655 56,655 08/25/2035(1Z*.......
17307G  4H  8|CMLTI 2006-WF1 A2C SEQ 5.598 3-25-36 N 09/26/2011| PAYDOWNS.........coovvvirerriineininns | v | e 175,203 | i 175,203 | oo 175,200 | oo 131,401 | i | 083,802 | s | 83,802 | i | 175,203 03/25/2036| 1Z*.......
17310N  AC 2| CRMSI 2006-3 A3 SEQ 5.61 11-25-36.......c.coccvrvire | cerne 09/26/2011| PAYDOWNS.. ..327,984 327,984 11/25/2036| 1Z*.......
2254W0 HR 9 |CSFB 2004-6 4A10 PAC 5.25 10-25-34. e 09/26/2011| PAYDOWNS 14,175 74,175 10/25/2034| 1Z*.......
251563 FY  3|DMSI 2004-5 A3 SEQ 5.59 7-25-34.........ccovvveevrrveres [ s 09/26/2011] PAYDOWNS.........ccoovvvemnrverrnriinens [ rvvrinerenniivenins | eeerrenencd1,980 | o 41,980 41,980 07/25/2034| 1Z*.......
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9-25-34.........ccee. | oo 09/26/2011| PAYDOWNS........ooovvvrermrerninnnes [ vernereriniirinns | vverrennen 90,768 | o 90,768 | ...ovoeneen 90,768 | ..ocvvrnene 50,436 | ..ocvererireriiens | e 40,332 [ v | e 40,332 [ .o 90,768 09/25/2034(1Z*.......
36242D UZ  4|GSR 2005-1F 1A5 PAC 5.50 2-25-35........ocoovrviercrns [ s 09/26/2011| PAYDOWNS........coovvvriernirinnines [ v [ v 106,951 | ..ocoocenee 106,951 | ..ocvoenee 108,681 | .ovvvenee 107,298 | oo | v (B47) [ v [ e (KZ YA S I 106,951 02/25/2035(1Z*.......
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5-25-35 e 09/26/2011| PAYDOWNS 355,899 | ............355,899 | ...........359,959 | ............356,687 | ..oovvevrivviinns [ v (788) [ vervrrerirnene 355,899 05/25/2035(1Z*.......
36828Q AD 8| GECMC 2003-C1 A4 SEQ 4.819 1-10-38.. B 09/12/2011| PAYDOWNS 40,502 01/10/2038| 1Z*.......
36877Q AA 4| GEN AMER RAILCAR 7.76 08-20-18........cc.coevvvrirrs | veree 07/20/2011| SINKING FUND PAYMENT ......cocs [ covvrmrrneirernnnns [ v 8,465 | ..coorrrne. 8,465 8,465 08/20/2018| 3FE......
36877Q AA 4| GEN AMER RAILCAR 7.76 08-20-18.........cccocovvreres | venee 08/20/2011| SINKING FUND PAYMENT.......ccooee | e | vevrveinerin 8,520 | coovverirene 8,520 8,520 08/20/2018| 3FE......
36877Q AA 4| GEN AMER RAILCAR 7.76 08-20-18........ccccouvvvrirrs | veree 09/20/2011| SINKING FUND PAYMENT ......cocs [ v [ v, 8,575 | covvvevrins 8,575 8,575 08/20/2018| 3FE......
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34 RE N 09/26/2011| PAYDOWNS 21,822 09/25/2034| 1Z*.......
41161P TN 3 [HVMLT 2005-10 2A1A SEQ SSNR FLT 1135......ccc.. [ oo 09/19/2011| PAYDOWNS.. 62,612 11/19/2035| 1Z*.......
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 0845............ | ..... 09/19/2011| PAYDOWNS e | 42,875 | .. 42,875 | .. . . . | e 42,875 08/19/2045(1Z*.......
46625M FC  8|JPMCC 2001-C1 A3 SEQ 5.857 10-12-35........cocovvee [ venee 09/13/2011| PAYDOWNS.......coovvniierrirnnnnies [ eomrrrierirerieines | cvvrieeennd 634,672 | ............ 634,672 | .......... 667,026 | ............ 648,160 | ........ 16,292 | ....... [P 10) | SRR I (13,488) [ ..ovvvvercrrns | verrerernnad 634,672 10/12/2035| 1Z*.......
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 0336............ | ... 09/26/2011| PAYDOWNS........coovvviirirniniennnns [ v | s 35,758 | .o 35,758 | oo 35,926 | oo 25,740 | oo | e 10,018 | oo | e 10,018 | oo 35,758 03/25/2036| 1Z*.......
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47232D AW 2|JMAC 2009-R5 5A1 SEQ SSNR CSTR 36RE........... |..... 09/27/2011) PAYDOWNS.........cooomvvemrrrerrmniinens [ evvrnnivnninenins | evvrnenenn 133,432 | 133,432 | 133,432 | 1 133,432 | s [ [ 0 [ [ e 133,432 IO I (V1 I 4,552 |01/26/2036| 1Z*.......
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 37RE........... | ..... 0972972011 PAYDOWNS........cooovrierrecnnnnnes [ v | eeerrenee88,127 | 88,127 | 088,127 | 88127 | e | s | e (0[N O . 68,127 I 0 2,944 |07/26/2037{1Z".......
47232D BU  5|JMAC 2009-R5 8A6 SUB SSUP CSTR 37RE............ | ... 09/26/2011| PAYDOWNS........coovvniirerninnrinnnes [ erninrrerinniininns e | evverenene 74815 | 22104 | e ,027 | e | e (4,027) [ o [ v (4,027) [ o | e | e [ s 0 07/26/2037(1Zx.......
47232V AL 6[JMAC 2009-R4 3A1 SEQ SSNR 6.0 37RE.... 09/29/2011) PAYDOWNS.........ccommvmnrverinniinens [ rvvrnnrvnnnnenins | covvvrienecedT,168 | i 47,168 | o 47,168 | it AT,168 | s [ [ 0 47,168 IO I 0 07/26/2037| 1Z*.......
47232V AQ  5|JMAC 2009-R4 3A5 SUB SSUP 6.25 37R 09/26/2011) PAYDOWN.......ovvvirrinrereernninennns [ eorvernnninennenins | sevensinernesneennens | sonnernnennen 11,207 | iy 156 [ e 1,328 | e | s (1,328) [ o | eovrieeeeee(1,328) e | e | e [ e 0 07/26/2037| 1Z*.......
47232V GC  0[JMAC 2009-R4 31A2 SEQ SSUP 5.75 36RE. 09/29/2011| PAYDOWNS........coovvvrirermnnnenninns [ vvrvernveiniinns | veerrennnn 36,439 | i 36,439 | 10 36,439 | 136,439 | oo | e | e 36,439 IO I 0 02/26/2036(1Z*.......
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 122535............. | ..... 09/26/2011| PAYDOWNS.......cocovermrrervnnenee [ eovevriienrerieninne | vereerenene80,381 | 80,381 | oo 58,879 | 158,837 | s | e 21,544 | .o 80,381 IO 0 12/25/2035| 1Z*.......
55312V AB 4| MLCFC 2006-4 A2 SEQ CSTR 12-12-49........cecvvres | o 09/12/2011| PAYDOWNS........coovvvirmrneriinineins [ onvvererineriniines | cvenenen 157,489 | i 157,489 | .. 154,488 | oo 155,814 | i | e 1,675 | e | v 1,675 | o [ v 157,489 v [ 0 12/12/2049|1Z*........
61746W PF 1| MSDWC 2002-TOP7 A2 SEQ 5.98 011539........ccccee [ vouee 09/15/2011) PAYDOWNS.........ccovvvvmerrerrnininens [ rvvriverivenirenns | v 159,014 | 159,014 | L 161,758 [ i 161,641 | | s (2,627) [ oo | e (2,627) [ oo | e 159,014 IO I 0 01/15/2039| 1Z*.......
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10-25-46, e 09/26/2011| PAYDOWNS 44,257 OO 0 10/25/2046| 1Z*.......
64352V MN 8| NCHET 2005-A A4W SEQ 5.035 8-25-35 B 09/26/2011| PAYDOWNS 37,093 IO I 0 08/25/2035(1Z*.......
65535A AA 2| NHELI 2006-AF1 A1 SEQ STP 10-25-36........cccccovuvee | cerne 09/26/2011| PAYDOWNS 9,458 IO I 0 10/25/2036| 1Z*.......
65535V FX 1| NAA2004-AP3 A4A SEQ 5.018 10-25-34.......coooveves | corne 09/26/2011| PAYDOWNS........coovvvirerrinnrninns [ ovinererineivines | veerrnnne83,166 | 083,166 | criiienn83,163 | 83,166 | s | s | e (V1 I . 63,166 v [ 0 10/25/2034| 1Z*.......
73316P  JD 3| POPLR 2005-6 A3 SEQ CSTR 1-25-36........cccocruvvrnes [ v 09/26/2011) PAYDOWNS.........covvvrmmrrerrnniinens [ v | vverenen 46,644 | .. 46,644 | ... 46,644 | ... 42,928 | ......... K [ R 3,716 | oo . 46,644 OO 0 01/25/2036| 3Z*.......
74037A AA  7|PFDCPO CDO 8.226 7-26-25 e 07/27/12011) PAYDOWN.......oovvvirierirneereninseis [ covseirservssiinenns | 1,639,614 | 1...1,5639,514 | .........1,462,538 | .........1,539,514 | .ooovivrirnins [ e [ (V1 PRI ISP 1,539,514 IO I 0 07/26/2025| 1Z*.......
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6-25-34........ccocovvee | o 09/26/2011| PAYDOWNS.. 203,267 0 06/25/2034| 1Z*.......
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2-25-36.. e 09/26/2011| PAYDOWNS.......cooovvrmrverinnnins [ [ everrsnveisescies | eevvereenen29,896 | i 29,891 | it 13,817 | e | oo (13,817) s [ oo (13,817) | i [ v | e 0 02/25/2036| 1Z*.......
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2-25-36...........ccovvveves | vevee 09/26/2011| PAYDOWNS 17,831 IO 0 02/25/2036| 1Z*.......
863579 VQ 8| SARM 2005-17 4A2 SEQ SSNR CSTR 0835............. | ..... 09/26/2011) PAYDOWNS.........ccovvvmmirverrmniinens [ rvvrinrvcnirivenins | vveenen 546,733 | e....546,733 | ... 534,944 | L 541,845 | s | o888 [ i | 888 [ [ e 546,733 IO I 0 08/25/2035| 1Z*.......
86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8-25-31.....c.ccvcevurvre [ e 09/26/2011| PAYDOWNS.......coovvnrierninrnnnnes [ e | e 11,914 | 11,914 | 10,145 | oo, 10,857 11,914 S 0 08/25/2031| 1Z*.......
86359B RB 9| SASC 2004-9XS 1A4A SEQ STP 5-25-34.. e 09/26/2011| PAYDOWNS........coovvviirirniinienninns [ | e 17,569 ....14,802 15,349 17,569 O [V I 655 |05/25/2034(1Z".......
911312 AL O|UNITED PARCEL 3.875 04-01-14 NC.......corevervvrnrns [ v 08/19/2011| CITIGROUP... e | ..2,161,060 1,997,578 .163,482 |..... 163,482 | ...... 69,535 |04/01/2014| 1FE......
92857W AR 1| VODAFONE GROUP 5.35 02-27-12 NC.... .|R.. |08/15/2011] DEUTSCHE MORGAN GRENFELL | ......cccooovuinnrins | oviins 3,074,130 | ......... 3,000,000 211 |.... 211 2,999,813 | .o | e 74317 | ... 74317 | ... 156,488 |02/27/2012| 1FE......
3899999. Total - Bonds - Industrial & Miscellaneous . . o 12,476,152 | ....... 12,367,101 | ......12,101,577 | .....11,938,703 | ....... 24,385 | ... 275,264 | oo [V 299,649 | .o 0. 12,238,352 | .ovovinna 0. 237,800 |..... 237,800 |..... 563,367 |...... XXX... |.XXX....
8399997. TOtAl = BONAS = PAM 4.ttt | snniea 27,962,125 | ....... 27,639,872 | ....... 27,561,961 | ....... 26,422,833 | ........ 24,385 | ... 254,275 | oo [V 278,660 | ..ooocvvnnens 0] . 27,572,356 | ..ooovvvrinnns 0. 389,768 |..... 389,768 |..1,187,455 |...... XXX... |.XXX....
8399999. TOtAl = BOMGAS. ...t | i 27,962,125 | ....... 27,639,872 | ....... 27,561,961 | ....... 26,422,833 | ........ 24385 | ... 254,275 | oo [\ 278,660 [ ..coooovvnnee. 0] . 27,572,356 | .cocovninnn. 0. 389,768 |..... 389,768 |..1,187,455 |...... XXX... | .XXX....
Preferred Stocks - Industrial and Miscell
902973 15 5| US BANCORP SERIES B FIR C11@25........ccceeneiencs I ..... I 09/23/2011|WELLS FARGO BROKERAGE....... | .... 40,000.000 | ......cco... 837,200 [ ..o | e 1,000,000 | ...ccccoene 900,800 | ........ 99,200 | .oovvenrirnnninnes [ | e 99,200 | .o | e 1,000,000 |..coooivrirnienns ...(162,800) | ...(162,800) | ...... 26,542 |...... XXX... | PILFE..
8499999. Total - Preferred Stocks - Industrial & Miscellaneous.... . 837,200 | ..o XKXuovivne | v 1,000,000 | ............ 900,800 | ........ 99,200 | .o (L] 0| v 99,200 | .ovvriinnnand 0] s 1,000,000 | ..o 0 | ..(162,800) | ...(162,800)] ...... 26,542 |...... XXX... [.XXX....
8999997. Total - Preferred SIOCKS = PaM 4... ...t 837,200 [ ..cooooe XXX | v 1,000,000 | ...cocoeeed 900,800 | ........ 99,200 | oot (V)] [ 0 [ 99,200 | oo [ I 1,000,000 | ..ot 0] ..(162,800)] ...(162,800)] ...... 26,542 |...... XXX... | .XXX....
8999999. Total - Preferred SHOCKS. ... v 837,200 [ ... XXXoooiis | v 1,000,000 | ............ 900,800 | ........ 99,200 | .o (L (L 99,200 | .ovvvieninan 0] s 1,000,000 | ..oovierennn 0 | ..(162,800) | ...(162,800)] ...... 26,542 |...... XXX... | .XXX....
9899999. Total - Preferred and COMMON SEOCKS.......vuuuieriisiiisiiisseieens st 837,200 [ ..o XXX wiii | v 1,000,000 | ............900,800 | ........ 99,200 | oo 0 99,200 | oo 0 | e 1,000,000 | ..ot 0] ..(162,800)] ...(162,800)] ...... 26,542 |...... XXX... |.XXX....
9999999. Total - Bonds, Preferred and Common Stocks . SOOI I 28,799,325 28,561,961 | .......27,323,633 | .....123,585 | .....254,275 | ....cccoeeeen | o 377,860 0 28,572,356 L0 226,968 |..... 226,968 |..1,213,997 |...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




statement for September 30, 2011 ofhe Mid-Continent Casualty 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 for September 30, 2011 ofhe Mid-Continent Casualty 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
F & M Bank & Trust Company.. Tulsa, Oklahoma 2,105 2,602,429 ...4,292,619 4,739,797 | XXX..
The Bank of New York Mellon.. . New York, New York 503 1,877 502 | XXX..
Commerce Bank-Certificate of Deposit..........c.ouewweereens Tulsa, Oklahoma 150,406 150,406 150,406 | XXX..
0199999. Total Open Depositorie XXX 2,105 0 2,753,339 | ccoovvennns 4,444,902 | .o 4,890,705 | XXX..
0399999. Total Cash on Deposit.. XXX 2,105 0 2,753,339 | ccovvveennns 4,444,902 | .o 4,890,705 | XXX..
0499999. Cash in Company's Office. . 1411 1411 1,411 [ XXX..
0599999. Total Cash XXX 2,105 0 2,754,750 | ........... 4446313 | ... 4,892,116 | XXX..

QE11




c¢i3o

Statement for September 30, 2011 of the Mid-Continent Casualty 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




Supplement for September 30, 2011 ofthe Miid-Continent Casualty Company

* 2341820115005 200 10 3 =«

DIRECTOR AND OFFICER SUPPLEMENT
Year To Date For the Period Ended September 30, 2011

NAIC Group Code.....84 NAIC Company Code.....23418
Company Name: Mid-Continent Casualty Company
If the reporting entity writes any director and officer (D&O) business, please provide the following:
1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
................. 598,210 | ..ovoveeereernnn 857,236 | ... 13,799
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POlICY? .........ccevevevivieeeieiiseee et ae st naes Yes[ 1] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANEITIEA OF ESHMALEA? . ...vvveeeeccee et bbb bbb e bR s b b s b b s s e s st bbbt b s s et s s b st ettt bt en s ta s Yes[ ] No[X]

2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount

for D&O liability coverage in CMP packaged policies:

2.31 AMOUNE QUANETIEA: ...o.vevecvieeeee ettt st a e bt s e st s st s s s b s s s s b s s s b s s b et e s et A et s b et e s e s s b e s e s e bR s et s b et et b s s b et s ss et ae _fesisbssessssstessessssansassesansans

2.32 Amount estimated USING reaSON@DIE ASSUMPLONS: .........ovuruririererereirersseesessesssesseesesessssessessesssessessessessssssessessesssessessesssnssessessasssessassasssessessesssnssessessanssnssosss _fessossosssssossosssssssssessassssssns

2.4  Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP PACKAGEMA PONICIES: .......cvevcveieeieeieiieee ettt sttt bbb bbb es s bbbt es st ens_sinbinsessesassanssssss et st ensssneas

DIROFCR
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