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Annual Statement for the year 2011 of the  The Midwestern Indemnity Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment

Admitted Assets as Reported in

the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral

Amount

5

Total
(Col. 3 +4)

Amount

Percentage

1.

2.

w

Bonds:
1.1 U.S. treasury securities
1.2

1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities)

1.4 Securities issued by states, territories, and possessions
and political subdivisions in the U.S.:
141 States, territories and possessions general obligatons

1.42 Political subdivisions of states, territories and possessions and political

subdivisions general obligations

Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA

1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA

1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521
1.523 All other

Other debt and other fixed income securities (excluding short term):

2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)

2.2 Unaffiliated non-U.S. securities (including Canada)

2.3 Affiliated securities

. Equity interests:

3.1
32

Investments in mutual funds

Preferred stocks:
3.21 Affiliated

Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated

33

Other equity securities:
341 Affiliated

34

Other equity interests including tangible personal property under lease:
3.51 Affiliated

35

. Mortgage loans:

4.1
42
43
44
45
46

Construction and land development

Agricultural

Multifamily residential properties

Commercial loans

Mezzanine real estate loans

. Real estate investments:

acquired in satisfaction of debt)

5.3 Property held for sale (including$

satisfaction of debt)

. Contract loans

. Derivatives

. Total invested assets

17,208,234

17,208,23

.... 853,804

Holdings
1 2

Amount Percentage
o 172082340 6037
,,,, 853804 300
..... 108236 | 038
.. .8000813) 2807
.. 2067869 7.25
..... 268,101 094

28,506,857 100.00

28,506,857

2,067,869

28,506,857

Sl01
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NONE Schedule A and B Verification
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Annual Statement for the year 2011 of the  The Midwestern Indemnity Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 8)

2.2 Additional investment made after acquisition (Part 2, Column 9)

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12

Accrual of discount
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13

5.2T0ta|S,Pan3,CO|Umn9 ....... NONE ........

Total gain (loss) on disposals, Part 3, Column 19

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17

9.2 Totals, Part 3, Column 14

Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, Column 15
10.2 Totals, Part 3, Column 11

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year

Cost of bonds and stocks acquired, Part 3, Column 7

Accrual of discount
Unrealized valuation increase (decrease):
41 Part 1' COIumn 12 e
42 Part 2’ SECtion 1’ COIUmn 15 ................................................................

4'3 Part 2’ SeCtlon 2’ COIumn 13 ................................................................
4.4 Part4,Column 11

24,126,470
8,156,990
7,720

125,992
125,992

Total gain (loss) on disposals, Part 4, Column 19

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value:
8'1 Part 1' COIumn 15 4 e e et e e 4 a4 e e e e e s e e s w a4 e aaa e aaa s 4 s e oaaa e aaa s st e oaaaaaaa s s aaaaaa e
8'2 Part 2’ SeCthn 1’ COIumn 19 ................................................................

8'3 Part 2’ SeCtlon 2’ COIumn 16 ................................................................
8.4 Part4, Column15

6,160,687
85,598

Deduct current year’s other than temporary impairment recognized:
9.1 Part 1, Column 14

S103
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Annual Statement for the year 2011 of the  The Midwestern Indemnity Company

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Fair Actual Par Value
Description Carrying Value Value Cost of Bonds
BONDS 1. United States | 18170274 | 18625728 | 18304917 | 17,962,694
GOVernmentS 2 Canada .......................................................
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 18,170,274 18,525,728 18,394,917 17,962,694
U.S. States, Territories and Posessions (Direct and
guranteed) 5. Totals
U.S. Political Subdivisions of States, Territories
and Posessions (Direct and guaranteed) 6. Totals
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and
their political subdivisions 7. Totals
8' Unlted States ..................................................
|ndUStria| and Misce”aneous 9 Canada .......................................................
and Hybrid Securities (unaffiliated) 10. Other Countries
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 18,170,274 18,525,728 18,394,917 17,962,694
PREFERRED STOCKS 14. UnitedStates | |
Industrial and Miscellaneous (unaffiliated) 15. Canada | L
16. Other Countries
17. Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20 UnItEd States ....................................
Industrial and Miscellaneous (unaffiliated) 21. Canada |
22. Other Countries
23. Totals
Parent, Subsidiaries and Affiliates 24. Totals 8,000,613 8,000,613 13,835,679
25. Total Common Stocks 8,000,613 8,000,613 13,835,679
26. Total Stocks 8,000,613 8,000,613 13,835,679
27. Total Bonds and Stocks 26,170,887 26,526,341 32,230,596

S104
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Annual Statement for the year 2011 of the  The Midwestern Indemnity Company

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

Quality Rating per the
NAIC Designation

1

1 Year
or Less

2

Over 1 Year
Through
5 Years

3

Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over 20
Years

6

Total
Current
Year

7
Col. 6
asa%

of
Line 9.7

8

Total from
Col.6
Prior Year

9
% From
Col. 7
Prior
Year

10

Total
Publicly
Traded

11
Total
Privately
Placed

(@)

U.S. Governments
1.1 Class 1

1.2 Class 2

1.3 Class 3

1.4 Class 4

15 Classs

16 Class6
1.7 Totals

6,533,429

10,735,106

159,214

742,525

18,170,274

17,255,646

18,170,274

All Other Governments
2.1 Class 1

2.2 Class 2

2.3 Class 3

2.4 Class 4

2.5 Class 5

2.6 Class 6

2.7 Totals

U.S. States, Territories and Possessions, etc.,

Guaranteed
3.1 Class 1

3.2 Class 2

3.3 Class 3

3.4 Class 4

3.5 Class 5

3.6 Class 6

3.7 Totals

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 Class 1

4.2 Class 2

4.3 Class 3

4.4 Class 4

4.5 Class 5

4.6 Class 6

4.7 Totals

U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed
5.1 Class 1

5.2 Class 2

5.3 Class 3

5.4 Class 4

5.5 Class 5

5.6 Class 6

5.7 Totals




90IS
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SCHEDULE D - PART 1A - SECTION 1 (Continued)
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1

1 Year
or Less

2

Over 1 Year
Through
5 Years

3

Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over 20
Years

6

Total
Current
Year

7
Col. 6
asa%

of

Line 9.7

8

Total from
Col. 6
Prior Year

9
% From
Col. 7
Prior
Year

10

Total
Publicly
Traded

1
Total
Privately
Placed

(@)

6.

Industrial & Miscellaneous (unaffiliated)

6.1 Class
6.2 Class
6.3 Class
6.4 Class
6.5 Class
6.6 Class

1
2

3 .
4 .
5 .
6 .

6.7 Totals

268,101

268,101

960,744

268,101

1.

Hybrid Securities

7.1 Class
7.2 Class
7.3 Class
7.4 Class
7.5 Class
7.6 Class
7.7 Totals

1 .
2 .
3 .
4 .
5 .
6

8.

Parent, Subsidiaries and Affiliates

8.1 Class
8.2 Class
8.3 Class
8.4 Class
8.5 Class
8.6 Class
8.7 Totals

1 .
2 .
3 .
4 .
5

6 .
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SCHEDULE D - PART 1A - SECTION 1 (Continued)
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Col. 6 % From Total
Over 1 Year Over 5 Years Over 10 Years Total asa% Total from Col. 7 Total Privately
Quality Rating per the 1 Year Through Through Through Over 20 Current of Col. 6 Prior Publicly Placed
NAIC Designation orLess 5 Years 10 Years 20 Years Years Year Line 9.7 Prior Year Year Traded (a)
9. Total Bonds Current Year
94 Classt @ 6801530 | 10735106 | 1592141 Ta2525 | 18438375 100000 | XXX XXX 18438375
92 Class2 1 O N (U B XXX XXX
93 Classs ) I I I I I XXX oo XXX oo
94 Class4 @ B T PR XXX XXX
95 Classs @ © XXX XXX
96 Class6 ) () XXX XXX
97 Totals | 6:801,530 | 10735106 | 159214 742525\ ® 18438375 100000 | XXX XXX 18438375
9.8 Line 9.7 as a % of Col. 6 36.888 58.222 0.863 4.027 100.000 XXX XXX XXX 100.000
10. Total Bonds Prior Year
104 Classt | 8038655 | 9191116 | 162004 | 824615 | XXX XXX 18216390 | 100000 | 182163901
102 Class2 XXX XXX
103 Class3 XXX XXX
104 Class4 XXX XXX (O
105 Class5 XXX XXX ©
106 Class6 XXX XXX ()
107 Totals 8038655 | 9191116 | 162004 | g4615 [ XXx | XXX ®). 18216390 | 100000 | 18216390
10.8 Line 10.7 as a % of Col. 8 44.129 50.455 0.889 4.527 XXX XXX 100.000 XXX 100.000
11.  Total Publicly Traded Bonds
MACasst | 6801530 | 1073106 | 159214 | (G223 N 18438375 | 100.000 o 182183%0 | 100000 [ 18438375 | XXX
M2 Class2 XXX
M3 Class3 XXX
MAClassd s s XXX
MBEClass5 s XXX
116 CIaSSﬁ ............................. XXX
N7 Totals 6:801,530 | 10735106 | 159214 742525\ 18438375 100.000 o 18218390 100000 | 18438375 XXX
118 Line 11.7asa%of Col6 | 36888 | 88222 0863 41| 100000 [ XxXx o f XXX XXX 100000 | XXX
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9 36.888 58.222 0.863 4.027 100.000 XXX XXX XXX 100.000 XXX
12. Total Privately Placed Bonds
120 Class 1 XXX
122 Class2 XXX
123 Class3 XXX
124 Class4 XXX
125 Class5 XXX
126 Classs ............................. XXX
127 Totals IV TUTEE DU B XXX
128 Line127asa%ofCol,6 | XXX | XXX | XXX XXX
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9 XXX XXX XXX XXX

(a) Includes §
(b) Includes $

~ Ocurrent year, $

~ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 prior year of bonds with Z designationsand §

0 current year, $

the Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.
0 prior year of bonds with 6* designations. '5*' means the NAIC designation was assigned by the SVO in

(c) Includes $ 0 current year, $

0 prior year of bonds with 5* designations and $ )
reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC1$

Ocurrentyear,$

268,101; NAIC 2 §

O;NAIC3$

0;NAIC 4§

0;NAIC5$

0 prior year of bonds with Z* designations. The letter 'Z' means the NAIC designation was not assigned by

0;NAIC6 § 0.
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Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

1 Year
orLess

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over 20
Years

6
Total
Current
Year

7
Col. 6
asa % of
Line 9.5

8
Total from
Col. 6
Prior Year

9
% From
Col. 7
Prior Year

10
Total
Publicly
Traded

11
Total
Privately
Placed

U.S. Governments
1.1 Issuer Obligations

1.5 Totals

6,505,928

10,702,306

BRI

17,208,234

962,040

16,133,307

17,208,234

962,040

159,214

98.546

All Other Governments
2.1 Issuer Obligations

2.5 Totals

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations

3.5 Totals

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations

4.4 Other Loan-Backed and Structured Securities
4.5 Totals

U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 lssuer Obligations

5.4 Other Loan-Backed and Structured Securities
5.5 Totals

Industrial and Miscellaneous
6.1 Issuer Obligations

6.4 Other Loan-Backed and Structured Securities
6.5 Totals

1.454

Hybrid Securities
7.1 Issuer Obligations

7.3 Commercial Mortgage-Backed Securities

7.4 Other Loan-Backed and Structured Securities
7.5 Totals

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations

8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1"
Over 1 Year Over 5 Years Over 10 Years Total Col. 6 Total from % From Total Total
1 Year Through Through Through Over 20 Current asa % of Col. 6 Col. 7 Publicly Privately
Distribution by Type or Less 5 Years 10 Years 20 Years Years Year Line 9.5 Prior Year Prior Year Traded Placed

9.  Total Bonds Current Year
O.1 lssuerObligatons 6774029 | 10702306 | Lo 17476335 | wrez| Xxx ool XXXl 17476385 |
9.2 Residential Mortgage-Backed Securiies | 01| 2800 150214 | 255 || %2040 | 5218 XXXl XXX 2040
9.3 Comercial Mortgage-Backed Securiies Lo XXX XXX
9.4 Other Loan-Backed and Structured Securitites XXX XXX
95 Totals 6801530 | 10738006 B2t | wss | 18438375 | 100000 [ XXx XXx [ B4
9.6 Line 9.5 as a % of Col. 6 36.888 58.222 0.863 4.027 100.000 XXX XXX XXX 100.000

10. Total Bonds Prior Year
10.1 Issuer Obligatons 7972784 | 9121267 | XXX XXX 17,004,051 9383 | 17,0401
102 Residental Morigage-Backed Securifes | 65872| 69848 | 162004 | g4615 | | XXX XXXl 1122389 6.161 o9l
103 Comercial Mortgage-Backed Securifies |l XXX XXX
10.4 Other Loan-Backed and Structured Securitites XXX XXX
105 Totels 8038656 | R 2004 | 2 N XXx | Xxx 1821630 100,000 18218300 [
10.6 Line 10.5 as a % of Col. 8 44.129 50.455 0.889 4.527 XXX XXX 100.000 XXX 100.000

11.  Total Publicly Traded Bonds
1.1 Issver Obligaions 6774029 | 10702306 | Lo 17476335 | wrez| 17004051 | B89 17476335 | XXX
1.2 Residental Morigage-Backed Securifes | 01| 2800 150214 | 255 | %2040 | 5218 1122389 6161| %2040 | XXX
11.3 Comerdial Mortgage-Backed Securities L XXX
11.4 Other Loan-Backed and Stuctured Securites (|} XXX
M5 Totals 6801530 | 10738006 B2t | wss | 18438375 | 100000 [ 18216390 100,000 1843375 | XXX
116 Line 115asa%ofCol6 36888 | 58222 | . 0863 ao2r | 100000 | XXX XXX XXX 100000 | XXX
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9 36.888 58.222 0.863 4.027 100.000 XXX XXX XXX 100.000 XXX

12. Total Privately Placed Bonds
124 Issuer Obligations XXX
122 Residential Morigage-Backed Secures |l XXX
123 Comercial Morigage-Backed Securiies | XXX
124 Other Loan-Backed and Structured Securiites XXX
w25 Totls o XXX
126 Line 125asa%ofCol 6 XXX XXX XXX XXX
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9 XXX XXX XXX XXX
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

Mortgage
Loans

4
Other
Short-Term
Investment Assets

(@)

5
Investments in
Parent,
Subsidiaries
and Affiliates

TN
M=o

© ©° N o ok w2

Book/adjusted carrying value, December 31 of prior year
Cost of short-term investments acquired
Accrual of discount

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Statement value at end of current period (Line 10 minus Line 11)

Book adjusted carrying value at end of current period (Lines 1 +2+3+4+5-6-7+8-9)
. Deduct total nonadmitted amounts

268,101

268,101

—
&

Indicate the category of such assets, for example, joint ventures, transportation equipment:
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NONE Schedule DB - Part A and B Verification

S
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NONE Schedule DB - Part C - Section 1

SI12
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NONE Schedule DB - Part C - Section 2

SI13
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NONE Schedule DB - Verification
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NONE Schedule E Verification

SI15
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NONE Schedule A - Part 1

E01
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NONE Schedule A - Part 2

E02
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NONE Schedule A-Part3

E03
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NONE Schedule B - Part 1

E04
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NONE Schedule B - Part 2

E05
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NONE Schedule B -Part3

E06



Annual Statement for the year 2011 of the  The Midwestern Indemnity Company

NONE Schedule BA - Part 1

E07
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NONE Schedule BA - Part 2

E08
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NONE Schedule BA - Part 3

E09
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SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 11 12 13 14 15 16 17 18 19 20 21 22
F Current
o Rate Year's Total
r Used Other Foreign Admitted
e NAIC To Book / Unrealized Current Than Exchange Amount Amount
i Obtain Adjusted Valuation Year's Temporary Change Effective Due Rec.
CUsIP g | Bond | Desig- Actual Fair Fair Par Carrying Increase / (Amortization) /| Impairment in Rate Rate When & During
Identification Description Code | n | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
912828-)0-3 |TREASURYNOTE = - T AB1795 | 1047351 460834 440000 | 480182\ ®849) ] 3375 1800 oD 7466 7,425 | 03/26/2010 | 06/30/2013
912828-D-3 |TREASURYNOTE SD T (629721 1047351 628411 60000 | | 61388 | oonl o] 3375 180 4 o8| 1,013 | 03/26/2010 | 06/30/2013
912828-NV-8 |TREASURYNOTE =~~~ T .. 251104 102688 | 2567201 250000 250987 () N I 1250 | 14300 FA f 1056 1,963 | 071212011 | 08/31/2015
912828-PJ-3 |TREASURYNOTE T (1027699 | 103086 | 1,030,860 | 1,000000 | =~ 2O R I (10 N I 1375|0670 MN | 12020 o] 11/3012011 | 11/30/2015
912828-PQ-7 |TREASURYNOTE =~ oo 6970 | 101.508 | 7080 70001 69791 3 I [N 1000 | 44504 W 20 35 | 021222011 | 0111512014
912828-PQ-7 |TREASURYNOTE =~~~ LS . T 630257 101508 | 642546 | 633000 | 631058 | | G Y R D 1000 | 4800 29241 3,165 | 02/22/2011 | 01/15/2014
912828-PQ-7 |TREASURYNOTE =~~~ SD T 358440 | 101508 | 365429 | 360,000 388896 | .| ase o] 1000 1150 1663 | 1,800 | 02/22/2011 | 01/15/2014
912828-PZ-7 |TREASURYNOTE =~ (A 997,855 | 102149 | 1021490 | 1000000 | 998384 | | S0 o] 1250 13200 MS | 37091 6,250 | 04/01/2011 | 03/15/2014
912828-X-1 |TREASURYNOTE =~~~ - T 27403211 103430 | 2,760,547 | 2,669,000 | 2735038\ | G.283) ] 1500 08401 o 18754t ] 08/15/2011 | 07/31/2016
912828-Qx-1 |TREASURYNOTE =~~~ LS T . 1,366,567 | 103430 | 1376653 | 1,331,000 | 1363933 | @B3) ] 1500 08401 o 8355 | ... | 08/15/2011 | 07/31/2016
912827-7L-0  |USTREASURYNB . T . 2134375] 100582 | 2011840 1 2,000,000 | 2001969 | | (r128)) N 4875|3990 FA ) 6827 | 97,500 | 12/12/2002 | 0211512012
912828-AP5 |USTREASURYNB SD T (1513828 | 103348 | 1560220 1,500,000 | 1801431 (848 ] 4000 | 38801 MN | AT 90,000 | 05/02/2003 | 11/15/2012
912828-HQ-6 |USTREASURYNB . LA 1036878 | 102922 1029220 | 1,000,000 | 1omes) oo (10138)) ] 28751 1820 4 f 120310 28,750 | 06/04/2009 | 01/31/2013
912828-JQ-4 |USTREASURYNB SD T . 1,060,042 104585 | 1045550 | 1,000000 | 1035154 | (18980) o] 27501 0810 AO | 4684 | 27,500 | 09/08/2010 | 10/31/2013
912828-KB-5 (USTREASURYNB T 995824 | 100051 | 1000510 1,000000 | 999937 | 164 1125 12800 4 ST 11,250 | 05/05/2009 | 01/15/2012
912828-KV-1 |USTREASURYNB L T ... 46667 104641\ 47088\ 45000 o321 | (G250 I P D 2250 1010 MN o 89 1,013 | 05112011 | 05/31/2014
912828-KV-1 |USTREASURYNB SD T 731,109 | 104841 [AI045N B 705000 725703 (G407 N S 22500 1010 MN 4Tty 12,487 | 05/11/2011 | 05/31/2014
912828-LH-1 |USTREASURYNB SD T . 1006410 | 101036 | 1010360 | 1,000000 | 10013541 | @) ] 1750 1520 FA 4 6610 .. 17,500 | 08/19/2009 | 08/15/2012
912828-LX-6 |USTREASURYNB T 10041441 101082 1010820 | 1,000000 | 1000237 (0 T N B 1375 12300 MN | (LN B 13,750 | 12/03/2009 | 11/15/2012
0199999 U.S. Government - Issuer Obligations 17,433,257 | XXX 17,428,153 17,000,000 17,208,234 (70,023) XXX XXX XXX 123,900 321,001 XXX XXX
36203N-6T-0 | GOVERNMENT NATIONAL MORTGA 1 (84992| 115305 | 9130 | . 85 8312 | 28 | 7000|7090 | MON | 0| 6,013 | 06/26/1997 | 01/01/2022
36208W-A9-4 | GOVERNMENT NATIONAL MORTGA T 22863 109262 214 285 2924\ (43 I R B 6.000| 6050 | MON | (N 1,379 | 06/24/1998 | 01/01/2013
83162C-SE-4 |SBAP2008-20L1 T T41ed4s | a4l 847882 TaG48 | [0l I I I DR 6220 62201 J | 3844 | 46999 | 12/09/2008 | 12/01/2028
83162C-KN-2 (SBAP_00-20B 1 T 2157 ess 1254491 12186 mase o] TI0 7T CFA L 3815 8,669 | 02/08/2000 | 02/01/2020
0299999 U.S. Government - Residential Mortgage-Backed Securities | 961,660 | XXX 1,097,575 962,694 962,040 342 XXX XXX XXX 8,075 63,060 XXX XXX
0599999 Subtotals — U.S. Governments | | | | 18,394,917 | XXX 18,525,728 17,962,694 18,170,274 (69,681) XXX XXX XXX 131,975 384,061 XXX XXX
7799999 Totals - Issuer Obligations | | | | 17,433,257 | XXX 17,428,153 17,000,000 17,208,234 (70,023) XXX XXX XXX 123,900 321,001 XXX XXX
7899999 Totals — Residential Mortgage-Backed Securities 961,660 | XXX 1,097,575 962,694 962,040 342 XXX XXX XXX 8,075 63,060 XXX XXX
8399999 Total Bonds 18,394,917 | XXX 18,525,728 17,962,694 18,170,274 (69,681) XXX XXX XXX 131,975 384,061 XXX XXX
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Annual Statement for the year 2011 of the  The Midwestern Indemnity Company

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 | 4 7 8 10 1 12 13 14 15 16

F Current

0 Rate per Year's Total

r Share Other Total Foreign

e Book/ Used to Amount Nonadmitted | Unrealized Than Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CusIP g of Carrying Fair Fair Actual But During But Increase / Impairment B/A.CV in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B.JA.C.V. (a) Acquired
59522@-10-3 | MID AMERICAN FIRE & CASUALTY CO 250,000 (8000613 | 32002453 | 8000613 13,835,679 | e | %2 | K| 0220/1980
9199999 Parent, Subsidiaries, and Affiliates 8,000,613 XXX 8,000,613 13,835,679 125,992 125,992 XXX XXX
I

9799999 Total Common Stocks 8,000,613 XXX 8,000,613 13,835,679 125,992 125,992 XXX XXX
9899999 Total Preferred and Common Stocks 8,000,613 XXX 8,000,613 13,835,679 125,992 125,992 XXX XXX
(a) Forall common stocks bearing the NAIC market indicator 'U' provide: the number of such issues 0, the total § value (included in Column 8) of all such issues § 0
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1

CusIP
Identification

Description

3

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5
Date Acquired Name of Vendor
07/21/2011  |BARCLAYSCAPITAL
o 1802011 0 IMORGAN STANLEY
02222011~ |CITIGROUP
04/01/2011 ~~ |CITIGROUP
_. 08152011 - |BANKOFAMERICA
05/11/2011 BARCLAYSCAPITAL

0599999

Subtotal - Bonds - U. S. Government

8,156,990

8,000,000.00

8399997

Subtotal - Bonds - Part 3

8,156,990

8,000,000

8399999

Total - Bonds

8,156,990

8,000,000.00

9999999

8,156,990
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Annual Statement for the year 2011 of the  The Midwestern Indemnity Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Prior Year's Book/ Foreign Interest/
r Number Year Current Other Total Total Adjusted Exchange Realized Total Stock
e of Book/ Unrealized Year's Than Change Foreign Carrying Gain Gain Gain Dividends
CUsIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at (Loss) (Loss) (Loss) Received
Ident- g| Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment B./A.CV. Change in Disposal on on on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B.J/A.C.V. Date Disposal Disposal Disposal Year Date
36203N-6T-0 | GOVERNMENT NATIONAL M | | 12101/2011 | MBS PAYMENT 9869 | 966900\ 9866 |  eea7| | 200 b0 ceeeal b | 39401012022
36207JLF-8 | GOVERNMENT NATIONAL M | | 10/01/2011| MBS PAYMENT | =~~~ | 133571 13357.00 | 1B 18312 o (1] I 18357 416 | 10/01/2011
36208W-A9-4 | GOVERNMENT NATIONALM | | 12/01/2011| MBS PAYMENT '\ | 25689 | 2568900 | 25553 | 25850 | o0 o0 258891 L 867 | 01/01/2013
83162C-SE-4 |SBAP2008-20L1 12/01/2011 | MBS PAYMENT | -~~~ | 816101 8161000 | 816101 816101 816101 | 3,971 | 12/01/2028
83162C-KN-2 |SBAP 00208 =~ 08/01/2011| MBS PAYMENT | | 303621 3036200 | 303621 30362 30362 o 1,645 | 02/01/2020
912827-6T-4  |US TREASURYNOTE 027152011 IMATURITY -~ 2,000,000 | -~ 200000000 |~ 2046094 | 2000526 | | G26) (526) 2000000 50,000 | 02/15/2011
912627-782  |US TREASURY NOTE 081152011 [MATURITY | " | 4,000,000 | 400000000 | 4090198 | 4p077i6 | | DR el 4000000 (LT 200,000 | 0815/2011
0599999 Subtotal - Bonds - U.S. Governments XXX 6,160,687 6,160,687.00 6,297,121 6,168,883 (8,197) (8,197) 6,160,687 257,293 XXX
8399997 Subtotal - Bonds - Part 4 XXX 6,160,687 6,160,687 6,297,121 6,168,883 (8,197) (8,197) 6,160,687 257,293 XXX
8399999 Total - Bonds XXX 6,160,687 6,160,687.00 6,297,121 6,168,883 (8,197) (8,197) 6,160,687 257,293 XXX
9999999 Totals 6,160,687 XXX 6,297,121 6,168,883 (8,197) (8,197) 6,160,687 257,293 XXX
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NONE Schedule D - Part 5
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1999999 Totals

1 2 3 4 5 6 7 8 Stock of Such Company Owned
Do Insurer's by Insurer on Statement Date
F NAIC NAIC Assets Include 9 10
o | Company Valuation Intangible
r Code Method Assets Total
Description e or Alien (See SVO | Connected with Amount Book/
Name of Subsidiary, i Insurer Purposes and | Holding of Such of Such Adjusted
CUsIP Controlled or g | Identification| Procedures Company's Intangible Carrying Number of % of
Identification Affiliated Company n Number Manual) Stock? Assets Value Shares Outstanding
59522@-10-3 | Mid-American Fire & Casualty Com| | 23607 | ~ 26B1 | ~ NO ... 8000613 | 250.000|  100.000
1199999 Common Stocks - U.S. Property & Casualty Insurer 8,000,613 XXX XXX
I I I
1899999 Total - Common Stocks 8,000,613 XXX XXX
8,000,613 XXX XXX

1. Amount of insurer’s capital and surplus from the prior period’s statutory statement reduced by any admitted EDP, goodwill and net deferred

tax assets included therein: §

SCHEDULE D - PART 6 - SECTION 2

1 2 3 4 Stock in Lower-Tier Company
Owned Indirectly by Insurer on Statement Date
Total Amount 5 6
Name of Company of Intangible
Listed in Section 1 Assets
Name of Which Controls Included in Amount Number %
CUsIP Lower-Tier Lower-Tier Shown in of of
Identification Company Company Column 7, Section 1 Shares Outstanding
XXX XXX

0399999 Total
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Annual Statement for the year 2011 of the  The Midwestern Indemnity Company

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Current Amount Due
0 Year's Total and Accrued
r Other Foreign Dec. 31 of
e Book / Unrealized Current Than Exchange Current Year | Non-Admitted Amount Paid
i Name Adjusted Valuation Year's Temporary Change on Bond Due Effective Received for
CusIP g Date of Maturity Carrying Increase / | (Amortization)/ | Impairment in Par Actual Not in And Rate Rate When During Accrued
Identification Description Code| n | Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Default Accrued of of Paid Year Interest
... |LMALMACCOMPANES 12222011 |DRECT |owos0ot2| o oss28 || [ || sss ) L[ em0f 0t MON |
3299999 Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 5,523 5,523 5,523 XXX XXX XXX
3899999 Subtotals — Industrial and Miscellaneous (Unaffiliated) 5,523 5,523 5,523 XXX XXX XXX
7799999 Totals — Issuer Obligations 5,523 5,523 5,523 XXX XXX XXX
8399999 Totals — Bonds 5,523 5,523 5,523 XXX XXX XXX
8699999 Subtotals — Parent, Subsidiaries and Affiliates XXX XXX XXX XXX
481240367 _| JP MORGAN PRIVEE MONEY MARKET FU 1292011 [DRECT L | sl e 0| oda0) 020 MON| 8|
8999999 Class One Money Market Mutual Funds 262,578 XXX 262,578 30 XXX XXX XXX 3
9199999 TOTALS 268,101 XXX 268,101 30 XXX XXX XXX 3
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NONE Schedule DB - Part A - Section 1
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NONE Schedule DB - Part A - Section 2
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NONE Schedule DB - Part B - Section 1
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Annual Statement for the year 2011 of the  The Midwestern Indemnity Company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Desig- Book /
nation/ Adjusted
CUSIP Market Fair Carrying Maturity
Identification Description Code Indicator Value Value Dates
000000:00-0 _[DBSLONDON - Time Deposit ... ... .. ... S 78891 78891 | 0110112012
000000-00-0. | LandeskreditB- Time Deposit ... S 78890 | 78,890 | 0110112012,
000000-00-0. | POHJOLA BANK HELSINKI- Time Deposit ... ... . . . . . . S 10446 | 110446 | 01/01/2012
000000:00-0. | SKANDANAVISKA ENSKILDA BANKEN, G.C. - Time Deposit . .. Sl a3 47,334 | 0110172012
000000-00-0. | SUMITOMO MITSUI BANK CORP BRUS - Time Deposit ... .. . .. Sl B9 78891 | 0110112012
000000:00-0 _ |UNITED OVERSEAS BANKLTD, NY - Time Deposit .. .. . Sl 8523 55223 | 01/01/2012
000000-00-0 |MITUFSTRNY -Yankee CD-Fixed . . . .. ... ... .. . . S 7B 78891 | 0110112012,
000000-00-0. | MIZUHO CORPORATE BANK LTD, NEW YORK - Yankee CD-Fixed . . . . Sl 78891| 78,891 | 011012012
000000-00-0 | RABOBANK, NEW YORK - Yankee CID-Fixed . . . .. ... . . . ... .. . S 0454 | 39454 | 0110112012
000000-00-0. | STANDARD CHARTERED LONDON - Eurodollar Zero Coupon CD ... S 8782 | 78782 | 0110112012,
000000-00-0. | SUMITOMO TRUST & BANKING NEW YORK - Yankee CID-Fixed Sl 78891 | 78,891 | 011012012
000000-00-0, | UNION BANK OF SWITZERLAND, STAMFORD - Yankee CID-Fixed . . . . S 86780 | 86,780 | 01/01/2012
9099999 Cash (Schedule E Part 1 Type) 891,364 891,364 XXX
000000-00-0 | NATIXIS FINANCIAL PRODUCTS LLC - Master Note - Floating ... | ... .| .. | . 18336 118,336 | 01/03/2012
000000-00-0 | BARCLAYS CAPITAL - REPO - AfPT Money Markels ... ... .| .| ... .| .. ... 26039 | 260,339 | 01302012
000000-00-0. | BARCLAYS CAPITAL-REPO-PRILABCMO'S ... ||| ... . 78891| 78,891 | 013012012,
000000-00-0. | BNP PARIBAS SECURITIES CORP. - REPO - TreasuyNotes .| ... | ... .| .. .. 16924 16924 | 01/03/2012
000000:00-0. | BNP PARIBAS SECURITIES CORP. - REPO - US. AgencyMortgages | ... .| .. .| ... . IACH D 157,781 | 0110312012
000000-00-0 | CITIGROUP GLOBAL MARKETS INC - REPO - AAA Assel Backed Securies | ... | .. | .. . 78891| 78,891 | 020032012
000000-00-0 | GOLDMAN SACHS GROUP, INC - Promissory Notes, .| .| ... | ... . CNEE D 63,112 | 01/13/2012
000000-00-0 |RBC CAPITAL MKS - REPO- AA CorporateBonds .| .| ... | ... . S DO 39,445 | 0200312012,
000000-00-0. | ATLANTIS ONE FUNDING - Commercial Paper - AssetBacked ... | | ... .| .. ... . 1730 17,350 | 011112012
000000-00-0, | CANCARA ASSET SECURITISATION LLC - Commercial Paper - AssetBacked | ... ... .| ... .| ... .. 8528| 55208/ 01092012
000000:00-0 | Erste Abwicklungsanstalt - Commercial Paper | B850 23,651 | 011232012
000000-00-0. | GEMINI SECURITIZATION CORP - Commercial Paper - AssetBacked .| | ... .| .. ... . L] D 31,545 | 0110912012
000000-00-0, | KELLS FUNDING, LLC - Commercial Paper - AssetBacked . ... .| .......| ... | .. ... . 2865 23659 | 0110312012,
000000-00-0. | MANHATTAN ASSET FUNDING COMPANY - Commercial Paper - AssetBacked | ... | ... .| .. .. . . e 39421 | 0110512012,
000000-00-0 | RABOBANK NED CP - Medium Term Note - Floating .| .| ... | .. ... . wees | 37,868 | 0112612012
000000:00-0 | SCALDIS CAPITAL LLC - Commercial Paper - AssetBacked | | | 3549 31,549 | 010512012
000000-00-0. | SCALDIS CAPITAL LLC - Commercial Paper - AssetBacked ... | | ... [ .. ... . 63100 63,100 | 011062012
000000:00-0. | SKANDANAVISKA ENSKILDA BANKEN - Commercial Paper. ... .|| . .| ... ... 04| 30437 | 011212012
9199999 Cash Equivalents (Schedule E Part 2 Type) 1,176,505 1,176,505 XXX
9999999 Totals 2,067,869 2,067,869 XXX
General Interrogatories:
1. Total activity for the year FairValue §  (402,161) Book/Adjusted Carrying Value §  (401,794)
2. Average balance for the year FairValue $§ 3,415,270 Book/Adjusted Carrying Value $ 3,451,077
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1S  1925866,NAIC2S 142003 NAIC3S GNAC4S OGNACSS ONACES .
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NONE Schedule DL - Part 2
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NONE Schedule E - Part 1
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

States, etc.

Type
of
Deposit

Purpose
of
Deposit

Deposits For the Benefit
of All Policyholders

All Other Special Deposits

3

Book/Adjusted
Carrying
Value

5

Book/Adjusted
Carrying
Value

1. Alabama AL
2. Naska AK.
3. Arzoma AZ
4. Akansas AR
5. Calfornia CA
6. Colorado . . Cco.
7. Connecticut . cT.
8. Delaware DE.
9. District of Columbia DC.
10. Florida TR -
11. Georgia _GA

12. Hawaii . H
13 Idaho oo ... b
14. Minois I
15 Indiana N
18 dowa A
17. Kansas . KS.
18. Kentucky . KY.

- Louisiana WA

4,155,559

4,233,976

528,367

538,143

20. Maine ~ ME
21. Maryland MD.
22. Massachusetts MA.
23. Michigan M
24. Minnesota MN.
25. Mississippi MS
26. Missouri MO
21. Montana MT.
28. Nebraska NE
29. Nevada - Nv
30. New Hampshire NH
31. Newldersey . NJ.
32. NewMexico NM.
33. NewYork NY.
34. North Carolina NC.
35. NorthDakota ND.
36. Ohio OH.
37. Okahoma oK.
38. Oregon OR,
39. Pennsyivania PA
40. Rhodelsland =~~~ RI
41. South Carolina SC
42. SouthDakota SD.
43. Temnessee ™
44. Texas L X
45 Utah T
46. vermont VT
47. Virginia VA,
48. Washington =~~~ WA
49. WestVirginia Wy,
50. Wisconsin - Wi
St Wyoming wy
52. American Samoa AS
53. Guam GU.
54. PuertoRico PR
56. USVirginlslands Vi
56. Northern Mariana Islands MP
57. Canada CN.
58. Aggregate Other Alien and Other ~~ OT
59. Total
DETAILS OF WRITE-INS

S801.

5802 ..............................

5803 ..............................

5898. Summary of remaining write-ins for Line 58

fromoverflow page
5899. Totals (Lines 5801 - 5803 plus 5898)

(Line 58 above)
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ALPHABETICAL INDEX TO PROPERTY ANNUAL STATEMENT
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