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statement for March 31, 20120 the Miid-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 | seeennienies 391,412,821 | .o | e 391,412,821 | ..coovevve 406,566,828
2. Stocks:
2.1 Prefermed STOCKS. ... vttt sttt st ss s ssessensns | sesessesseneans 18,474,664 | ... | v 18,474,664 | ............... 14,529,610
2.2 COMMON STOCKS.....veurvrvrreresresnesnesreessesesessessssssssesssssssssessesssssessessssssssesssssnssessasssnssnssans | sesessessossans 59,392,765 | ....ovvvrereenes 50,000 | .ooovirirene 59,342,765 | .covvvenn 55,747,428
3. Mortgage loans on real estate:
B0 FIISE NS ettt ns | freesee et nse bt en st nnes | sreesebnenesentenensetensesetns | eereeeeentens ettt nanes (0 R
3.2 Other than fiFSt HENS......evueeurereereireere ettt sse st ssentas | eesessessssssnssassasssessastnssns | sessessesssessessasssessessasssnsss | sessssmssesssssessassnnssnssns (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....veocereereeseeeeeeseeseeesetseesessee e ese s eeesessess s ssees e s esess st sns st esseessessessantsns | sressasssnesessassnssnssessnsnnes | sesessnssessessasssnssessassnssns | foessessessassnsssessansnnesans (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($....8,201,766), cash equivalents (§.......... 0)
and short-term investments ($.....24,514,815)........cco.orvereerreeeeeeeeeee e seeesseeeseesaes s iesseens | eervesiensanns 32,716,581 | .ooveeeveeceeeeceeeeeeeeeens | e 32,716,581 | ..coovee. 18,188,589
6. Contract loans (including $.......... 0 PIEMIUM NOLES).....cvucvrieicriieieieieesise et s sssesse s ssssssens | eressssessesssssssssessessssssses | sssessessssessessessssessessssesss | esisssssessessssessessessesand (0 TR
T DBIVALIVES......couoieieie it | Sieb ettt | ehbeenb ettt | sbeei s (O OO
8. OthEr INVESIEA @SSEIS.........cvuuiiieiiieiiiiiiri bbb | Coetbsen s enes | sebeesbiesbi bbbt rsb st | shnsiiesi e (O ORI
9. ReCEiVabIes fOr SECUMLIES..........c.vivuriciiciici e | steesseessessseensinnees 9,782 | oot | v 9,782 | oo
10.  Securities lending reinvested COlIAtEral BSSELS. ..o seisiens | eeessssessesessssssessesssssses | sesessesssssssesessssssessesess | esssssssessessssssessessesnd (0 RN
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cvviviieicicieieeest et | oersssessesssssssessasssssens (0] I {0 [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cuvieieiieieieeeesieeessese s | evvssessenns 502,006,613 | ..coovvvvverrerrinn 50,000 | ..covvune 501,956,613 | ............. 495,032,455
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and ACCIUBM............cocuuuiiiriiriiniiniiess s | ervenienisnees 4,881,340 | .o | s 4,881,340 | ...ccooovvvenn 4,550,662
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccccevvcvrees | ververreinnnans 22,376,479 | woovvrerennn 3,160,904 | ............... 19,215,575 | covvvvernee. 17,128,758
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........c.ccceverereeiniieens | voverereienenens 2,802,061 [ ..o | ceeieieinis 2,802,061 | ..oovvvrrrnns 3,058,201
15.3  Accrued retroSPECtiVE PrEMIUMS........c.cuiuiieireiiierieieisieise st ssssessessessessssessessess | sessssessessessessssassessessnsesss | tessesessssessessesssssssessessnss | sressssessessessessssessesesn (0 R
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTENS............cccvcuiieiieiiiie e
16.2 Funds held by or deposited with reinsured companies.............ccceceveervecrennns
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS.............ccevieiiiiieiicie et sesesens | cretesssesss e ssssse s sssesens | esesesesissesssssesesssesssnss | esessssssessssesessssesessna 0 [
18.1 Current federal and foreign income tax recoverable and interest therBON............cccccieeciviies | coveesieeeeesiesreees | e sebenes | sveessssse s [0 A 2,602,357
18.2 Net deferred taX @SSEL........ovvrrrrrerreirresie st esssenes | eesseneseseees 25,338,662 | ...oovvvernne 7,150,761 | oo 18,187,901 | ..vevvvrn. 18,591,672
19, Guaranty funds receivable OF ON AEBPOSIL..........c.cueviirieereieieeese et besses e sssssssens | ersesissessesssssssssssesssssses | sesessesssssssesessssessessessnsns | esesssssessesessossssssssssand [0 432,844
20. Electronic data processing equipment and SOftWArE..............c.ccuvueveevevreveieicieee e seeseeseeseeees | evesrssssenens 2,268,341 | ..o | e 2,268,341 | ..ccovvrn. 2,647,308
21.  Furniture and equipment, including health care delivery assets ($.......... (1) ST ISR 169,792 | oo 169,792 | oo 0 [
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........c.vevrrurririnrirriines | cevreinreeissnsieessesennens | ressesesessesssssssssessesssssess | sessessessssssessessessssseses (0 U
23. Receivables from parent, subsidiaries and affiliates..............cc.ccovrierevrireeceeeeeeee e | v 1,306 | o | e 1,306 | coeeereeie, 100,515
24. Health care (§.......... 0) and other aMOUNLS TECEIVADIE..............ruiererireirrireieceneireiecsseseessenens | ceesessssasesssssssessssensssess | essessssssessessssssessesssnssess | seessssesssssssssessessnnsseses (0 U
25. Aggregate write-ins for other than iNVESted aSSELS...........cceveviveiereieeee e | sveeisisssenea 4,371,581 | oo 4,309,519 | oo 62,062 | oo 37,092
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 through 25)..........cccevereeumrimreeneeiresnereeesisesseessssessssesssesssssseseess | reesesnceens 567,616,175 | ....ooccovnee. 14,840,976 | ..........c.. 552,775,199 | ...ccocveene. 547,581,864
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NG 27)......oourverrrircrirririereieesiseesieesssesssessssessssessssesssssssssssssesssesssssssssessssens | oeeessnesens 567,616,175 | ....cocccovnees 14,840,976 | ............. 552,775,199 | ...ccovveene. 547,581,864
DETAILS OF WRITE-INS
1100, bRt | HEseet sttt | neeetee st ettt | eres ettt (O R
1102, et | Heseet ettt | et ettt | eresreens s (O RN
1103, ettt | HEseet ettt | seeebee ettt | eresreens s (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)...........ccccvveverreieriiereiceieresesreseines
2501, AULOMODIIES........ooviiiiiii e
2502. NOteS RECEIVADIE...........oovvuiviiiiir s
2503. Software in DEVEIOPMENL..........cccveveviieie ettt snee
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccoveevieeiveereieeeiies | oo 33,070 | oo 0 | e 33,070 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE).......vrvrrerrerresrissisressssssssseessesssnsssssanes | seesssssssensnes 4371581 | s 4,309,519 | oo 62,062 | oo 37,092
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statement for March 31, 20120 the Miid-Continent Casualty Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current accident Year $.....14,403,107).........ovucuerrerereeeereseereeeseessessssseesssssssesssssssssssssessssssessesssssesssessssssssessssnssessens | ssessessssssesssssssessens 205,276,526 | ..coooeverrereriernns 212,323,292
2. Reinsurance payable on paid [05ses and 10SS adjUSIMENE EXPENSES..........cureirrirriiireirieieiste ettt ssessss | rstessessesessessessesssessessessssessessesses | eesessessessesessesnesnssessesnessssessessesses
3. LOSS QAJUSIMENE EXPENSES......cucviriveiiiieteisrcieisie sttt s e a e s bbbttt s st e b b s st s st s s ae b s st s s snsebenntes | benseseseresesansetesenreaas 97,672,497 | oo 94,152,141
4. Commissions payable, contingent commissions and Other SIMIIAT CRAIGES...........vcruririirrerrinierrsisieee et ssessseess | seeeeseesessessssssesssssssssessesssssessessanes | seessessssssssessasssssnssasssssessessansnnes
5. Other expenses (excluding taxes, ICENSES AN fEES)...........c.iuiviieeiciicieees ettt sssesssensens | sesaesessssesssseessssssesen 6,226,019 | .oocveveiiecens 5,947,406
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........cuurvrrerurrirrienierinireeereieeeessseeesssssessssesssssnsses | sessesssesessesssssssssessnnes 1,121,916 | oo 1,295,036
7.1 Current federal and foreign income taxes (including $..........0 on realized capital gains (I0SSES)).........cvvrremrererrrnrineinrinns | cernrisressesssnsssnsisnsis 3,791,006 | .eoovovereeeireeereireieeeere e
7.2 INEt AETEITEA tAX DMLY ... e ettt sttt b st ens s | 2e8etesseesen e e s e st es s e s sestens e ssessentns | 4ebsessesteesessestens e e s essen s e sses st st
8. Borrowed money §.......... 0 and interest thereon §.......... L0 O OO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....9,094,240 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SEIVICE ACt..........cccvvieirieieinieieensseessisseeinns | coevesssissessessiessenns 54,957,953 | oo 53,474,276
10, AQVANCE PIEMIUML......cuiviiieiteiiectetetetet ettt s ettt ae e se b b es b s st b e st e s s e b b s b et e s se s e e s e se b s st e b s e b b s et b s seb et s e s b ssebessnsesans | 4ebsesesessesessssebassebes s esessnsebebnsess | nosebessstesessnsesssssebesseb et s e b e b s sebenan
11, Dividends declared and unpaid:
111 SHOCKNOITETS. ...t | ote bbb | eneRE et
11,2 PONCYNOIAETS. ......cocvviecvitete ettt bbb a s sttt a s a e bbb s b s bbb s s s ae s e st ebessnaesas | 4ebassesessssesassssesasseteseseae s s sebebansens | nesebessssesesssesas st e b s seses s e s b s sebenas
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cvererriuereereriieieieieisereses s ssss s bsssessesens | sbessessessssssesssssnsessenes 2,220,249 | oo 2,477,789
13. Funds held by company UNEr rEINSUTANCE trEALES..........c.ceiicveiiiiieiiers et et snaess | 4ebssesessssesssssse b s et et s e s s sasbesnsens | nosebessesesessnsesssessebesseses s e sessnsetenes
14, Amounts withheld or retained by company for @CCOUNE Of OtNETS............cviierriririnre e sesssssssssssens | sessessessessssssesssssssssessssssssssssessensans | sessssssesssssesssssessensanssnes 153,581
15, Remittances and items NOt AlIOCATIEM...........c.cuuiiiiii bbb ssas | sobbs s | Sebi s
16, PrOVISION fOF TBINSUIANCE. .......c.vuveceieieeictetese ettt sttt b e b s s ss st st es s esbnsessesassnanssessnss | stessessssessesssssnssssessesnsan 680,000 | ..o 680,000
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FAES..........vveirieiirririe ettt srensns | cesessessess st ess s sst s ssessenssns | sessessassssssessassanssessessasssnssessansnssns
18, DIAftS OULSIANGING. ... .o ettt s st s s st | aesuessnssensessessen s et s ant st e ssessensans | nebsessanE et s st s sttt
19.  Payable to parent, subsidiaries and affiliates
20, DEIIVALIVES.......ouueererrieici ettt
21, PaYDIE fOF SECUNMHIES. ... .. vvurerrerereeree ittt ettt st ent s
22, Payable fOr SECUMEIES IBNTING......c. ittt et s b8t s s £ £t ensansss | 28eetaessessessaesses st assses st ens e ssensenen | 2esebsessansessess st esesses b e s st ens e tnnen
23.  Liability for amounts held UNAEr UNINSUFEA PIANS............cuuriiirerireiireire e esssesese st ssessse s ssess st ss s ss s s e ssessans | w8essssssnssessnssessesssssessassnssnssessanes | sesessessssssssesssssnssessessnssnssessnsnnes
24.  Capital notes §......... 0 and interest thereon §.......... O DU DU
25.  Aggregate Write-ins fOr lIADIIES. ...........ovurueirrrieieie ettt sttt sttt nts | sfenssssnessnssnsss st st st ensnnsnes 0 ] oo 0
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)..........c.ruieriirireireiereineseeeeise e seessesessesessssesesnes | seseeeesessessnsessssesens 375,878,010 | oo 370,514,240
27, PrOtECEA CEIl HADIIHIES. .........rveeeeeieiieiecie ittt et | 6 seEf e bbb | cbenb st senb e bbbt
28.  Total liabilities (LINES 28 @NA 27).........cvuurreererieeimersseeeseesseeessesss st et eess sttt st st essss s sestssssesnssns | stsssssssssssssssssssseens 375,878,010 | ooovvvvcrinecriens 370,514,240
29.  Aggregate write-ins fOr SPECIal SUMPIUS fUNAS.........c. ittt ettt sb st ents | steesestsessessentsse st st et ntens e taes (01 6,454,983
30, COMMON CAPHAI STOCK.........cveiecieiiieeiecictte ettt bbbt bbbt bbb s b s ssessesnns | snsessesesenten s bnsesaens 3,506,250 | .ooveeeeieeeeeeeie 3,506,250
31, PrEfErTed CAPItAl STOCK. ... .. vueeuieuceueis ittt ettt ettt s s s e E s £ 8 e£8 428842 E R84 R b e REeeE b e | £EeeE e R seEEeeEee b s e e bR R RE e s R R s b et | ShieRsee R e R R ee s R R st E et aen
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........cccueiiiiiricicis ettt sssens | stsessbesses st b st s e anes 0 | oo 0
33, SUIPIUS NOLES... ...ttt ettt s sttt a s a s s b s s s bbb s s bt s b enbenseb s | ebsebaesiss s s e s s st e st e s bt s s s s b s et | 4baesaet et st e bbb en bttt
34.  Gross paid in and contributed surplus 100,593,261 100,551,226
35, UnasSIgNed fUNAS (SUIPIUS).......c..cviueiieiiciiieie ettt sttt bbbttt ssessss b entesesans | svsessessssessessessnsensenas 72,797,678 | wooevereeeeins 66,555,165
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.1ttt ettt | etaesses et s st s b s bt n s st | shaebses et est st ben s sttt
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... 0) ettt ens | erser et enten ettt s bt nt st st st | entet ettt st n sttt ettt nne
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36).........cveuriurireieieieiriisieieiseiese st ssssssse s sesse s sss s ssssnes | sessesssssssessessssessenas 176,897,189 | oo 177,067,624
B8, TOAIS.....vereceeeeti ettt | eenis st 552,775,199 | .oooovvrvrvrrrecrinenens 547,581,864
2501.
2502.
2503.
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAGE.........ccruiererririrniinrieeseinsinrisssinseseisesssesssssssssssessssesssssssssesss | sessssssssessssssessessssssesssssssssessessesld | revsesssssssssessssssesssssssssssssssessnens 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......cuiuiieeiriiiieiseiieicissiesseessesssesseessssssessessssssssssesssssssansesssssssessesssssnss | essessssossesssssssessesessssassassesnsns 0 ] o 0
2901. Additional admitted deferred taxes @SSELS - SSAP T0R........c.cocuiriiirii et ss bbb neb s | eebsessessese et nienen | nesiesi st 6,454,984
2902. Rounding
2003, oottt RS RS8R R Rt | 1eRR SRRt | Rt
2998. Summary of remaining write-ins for Line 29 from OVErIOW PAGE...........ccccuiieiiiieiice et benes | sbesssssessssebese s s b s bessesens 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 BDOVE). .....cuuruurerrerusarsaresseseesssesseseessssssssssssessssssssssssnsssssssssnssssssssssssssssssessans | sesssssssssssssssssssssenssssssssesssssssesns [0 6,454,983
3201.
3202.
3203.
3298.
3299.
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statement for March 31, 20120 the Miid-Continent Casualty Company

STATEMENT OF INCOME

00 N O W

. Losses incurred (current accident year $.....

. Loss adjustment expenses incurred
. Other underwriting expenses incurred.............

. Aggregate write-ins for underwriting deductions..
. Total underwriting deductions (Lines 2 through 5)
. Net income of protected cells
. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)

13.
14.
15.
16.

17.
18.

19.
20.

21,
22.
23.
24
25.
26.
27.
28.
29.
30.
31,
32.

33.

. (written §
(written $

DEDUCTIONS:

2.1 Direct
2.2 Assumed

INVESTMENT INCOME

. Netinvestment iNCOME BAMEA. ..ottt enne
10.
1.

Net realized capital gains (losses) less capital gains tax of $.....22,741..
Net investment gain (108S) (LINES 9+ 10)......cvvevciiieieicrceeses ettt bt a st s st nas

OTHER INCOME

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

(amount recovered $.....133 amount charged off $
Finance and service charges not included in premiums
Aggregate write-ins for miscellaneous income
Total other income (Lines 12 through 14)
Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign income taXes (LINES 8 + 11+ 15) ...ttt
Dividends t0 POICYNOIAETS. ........cuvriereiricicrieee ettt enen
Net income after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LINE 16 MINUS LINE 17).......cuurireiniinieininsis ettt sssss sttt ssessss s sssesssssssssessnsnns
Federal and foreign income taxes incurred......
Net income (Line 18 Minus Line 19) (10 LINE 22).......cveuerrniirininrirrisiinsieissssssssssssssssssssssssssessessssssssssssessesssssessassanes

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDET 31 PrHOT YEAI.........c.cueiiverieiereieieie st ssnees
Net iNCOME (frOM LINE 20).........cureurerierieiiecireiseiseessseee sttt sttt sr st
Net transfers (to) from Protected Cell accounts............cccoovviivieirersieiennns
Change in net unrealized capital gains or (losses) less capital gains tax of $.....
Change in net unrealized foreign exchange capital gain (l0ss)................
Change in Net deferred INCOME TAX..........ocuru ettt
Change in NONAAMILEA SSELS..........cucveiieiieiiiec ettt bbb bt b sanbena
Change in provision for reinsurance.
Change in surplus notes...............
Surplus (contributed to) withdrawn from protected cells..
Cumulative effect of changes in accounting principles
Capital changes:

32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSTeITEA 0 SUPIUS.........cvuevieeieicteee ettt sttt st ettt baeee
Surplus adjustments:

331 Paid N
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital

...... 4,806,024

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(written $ 32,387,013 | .o 32,627,358 | ...couue.. 126,938,650
(WHIEEN $.....3,778,902).......cvuureeeieeieeieeseesee et sssesssenss | svsessesssaiesaans 3,454,456 | ....ccovvvvnnn. 3,651,939 | .o, 13,668,612

....4,785,862

...18,619,023

.................... (142,894)

31,035,445

348,968 | ..

31,493,435

12,182,703
...161,368

121,988,239

................ 31,247,957
4,577,962

.................... (551,865) | ..0cccorrrrrn.889,979
..................... 757,939 | oo 11,454,002
..12,164,568 ..3,167,614

...11,505,438 | ..

.10,419,155

.................. 5,223,150 23,123,789
BCXTALE) | P CLE:74) ] P 194,127
.................. 4,585,367 23,317,916

(11,423)

.................... (359,099)
................ 11,185,218 | oo 12,587,901 | .o......50,552,763
....................... 31,489 | oo 11,549 | oo 79,776
................ 11,153,729 | oo 12,576,352 50,472,987

...... 3,788,746 |.. ..3,657,352 ..11,943,608
.................. 7,364,983 | .........8,919,000 38,529,379
.............. 177,067,625 | ..o 217,425,609 | .............217,425,609
.................. 7,364,983 | oo 8,919,000 | ... 38,529,379

(156,002)
(119,507)

................. (2,313,443)

..987,932

34. Net remittances from or (to) Home Office
35. Dividends to stockholders ..(80,000,000)
36. Change iN TEASUIY STOCK.........uivuevrieiieiieiiei ettt s bbb bbb s st st en bbbt ssassenas | ebsesnsentessessntesbessessnsnss | sessessessessstessessesnsensessens | sressessssessesesensessessessnsns
37. Aggregate write-ins for gains and losses in surplus (106,167) | ...vveveererenan (758,611)
38. Change in surplus as regards policyholders (Lines 22 through 37)..........c.ccueeieieieciiisieeseesee e essssseseses | aersssessesssssenns (170,437) [ oo (9,691,114) ..o, (40,357,984)
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38).........c.ccuvvvveererrireieiieieeee e | cveveeseesnns 176,897,189 | .............. 207,734,495 | .............. 177,067,625
DETAILS OF WRITE-INS

0501.

0502.

0503.

0598. Summary of remaining write-ins for Line 5 from oVerflow Page...........ccueeueirieiiiniisieesese st

0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)......

1401. Miscellaneous Income (Expense)....

1402. Rounding

1403, o

1498. Summary of remaining write-ins for Line 14 from OVEMlOW PAGE.......crvrrerirrirrrirrireeseneiseise e eeesenens

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

3701, MiISCEIIANEOUS SOUITES.........oocveivieciiiiireieeieictes ettt bbbt bbb e bbb nans

3702. Change in non-admitted assets - additional admitted deferred taxes assets -SSAP No. 10R

3703.

3798. Summary of remaining write-ins for Line 37 from oVErfloW PAGE...........ccccieviiiieiiicreeee et | crevesssesss e esebe s 0 [ e 0 [ e 0

3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 BDOVE). .....ruruurrereirusrissieseessessseseessessnsssessnssnssesssnssnssssssnssnssssssssnssssses | eesessssssssssssssssssssssssens ()] I (106,167) | ...cvevercrean (758,611)

Qo4



statement for March 31, 20120 the Miid-Continent Casualty Company

CASH FLOW

Currer11t Year PriorzYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected et of FEINSUTANCE. ............vvverreimriceieriereii st sess st ssssessssessessssssssssssenss | onsessseessnns 30,466,737 | ooveerenn. 29,711,806 | ..vvvvenves 120,305,011
2. NetinVESIMENTINCOME........c.ceiieiieieeeeec ettt ettt ettt st s s s es et ss st ssantesnsssessnsnsnssnns | sveviesesensesens 5,416,634 | ....cceveeee. 6,323,238 | .....ccevue 24,893,631
3. MiSCEIANEOUS INCOME.......ocvreereereeiie ettt bes s sss s s s ssssesssssessesssssssssessesssssssessessnsessessssssssssssessssssessessnses | oesresessssenseseseel £3049) | torireerieriererennes (22,380)[ ..o, (359,099)
4. Total (Lines 1 through 3).. , ...36,012,664 | .............144,839,543
5. Benefit and 0SS related PAYMENLS...........c.oviviveieeiieicece ettt ssesaesensnnes | evensesaesesanes 7,804,705 | ccovunnne. 11,284,951 | ............... 43,780,112
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............cccueeieeiveeirerieciseieieiens | coreieiieiesisee e | cestessessssss s sseses | sresssssssssssssessessssssseens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS..........c.ccueviecieviieeieeeee e | evesreieseens 19,583,692 | ............... 20,250,423 | ..occveerenn 83,690,777
8.  Dividends paid t0 POICYNOIAETS..........cuiueiieieiririee ettt ess s sns st nsesnsns | sressssssessesnsenns 31,489 | o 11,549 [ oo 79,776
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).......crereverrerrrrrernernrerns | ceseesressenans (2,581,876) [ ..eoovoverriennenas (251,999) ..o 15,285,962
10 Total (LINES 5 HrOUGN 9)...c.vvouuiverrrresieesiserisieesis e ssssesesssse s sst s sst s ssst s ssssnnns | svsssssssennne 24,838,010 | ..oocvvvrnneee 31,294,924 | ............ 142,836,627
11.  Net cash from operations (Line 4 minUS LINE 10)..........cceieieriiirieiieiiisieiee et sse s sssssssessssssessenas | cevessessesnns 11,037,712 | oo AT17,740 | o 2,002,916
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS .. veeeoeeessacieieesis ettt | eenieeeneens 21,659,985 | ....vvvvnnee 44,503,656 | ............ 135,741,109
12.2 Stocks............ .5,105,067
12,3 MOTEGAGE I0ANS.......oceiecieeictccte ettt sttt et b bbbt et st st s b s sssbssessesansssassesss | nevessessesesssesssssessnsnsseses | sessesssestessnsnsessessesnsnes | ersessesenssssessesinsesteseesenes
12,4 REAIESIALE ...ttt | sttt esies | sttt nssnnes | ceree et
12.5  OthEr INVESIE @SSELS........veeurrisceircriresiceseri sttt snnns | reresssesssne st sssensssnensses | sestseesssessnenssnensensssenes | neessseessesessens st enesns
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS..........ccoiririrrenrenereeees | et | st sseess | coreeeessessstsesessestseesessees
12.7  MISCEIIANEOUS PrOCEEAS.........cvveverreieeir ettt sttt es b b s st st et sses b senssssessssestensessesntenes | aessissessessnnas 3,549,703 | ..o | e 17,542
12.8 Total investment proceeds (LINES 12.1 10 12.7).......ccuiveieiireieieeesie ettt ssaenas | sressssssssans 25,209,688 | ............... 44,503,656 | ............. 140,863,718
13.  Cost of investments acquired (long-term only):
13 BOMAS . cveteeeeesseesteeess sttt | erstsnenest e 6,989,106 | .....cocvvennne 26,683,747 | .ovcvverees 52,329,703
13,2 SHOCKS. 1 rvvvuversererseeseeeseeeseeets st sttt nnsnns | cernentensries BAT6,589 | ...vooeeereereeeeeeeirnneee [ ceverereeneeens 3,142,107
13,3 MOTEGAGE I0BNS.......euieieiecci ettt s e bbb sttt n st naessenn | nesentensesstenten s entensensenes | nebetensen et
13.4 Real estate
13.5  OthEr iNVESIEA @SSELS........cuuuriircvireririsiceiesi sttt b bt essnenns | eresisessseestsessseenssnensses | cestsessssesssnesss s eesseens
13.6  MiSCEllANEOUS APPIICAtIONS........ovuveeveiicrceesietcte ettt ettt s b st ss s s s snssnsensens | sbssssssesssssnssssesaes 9,782 | oo 1,982,458 | ..o
13.7 Total investments acquired (LINES 13.110 13.68)......cciierriuiieiiieiiee ettt st seses | essssssssssnas 12475477 [ ..o 28,666,205 |....ccounnn 55,471,810
14.  Netincrease (decrease) in contract 10anS @nd PrEMIUM NOIES.........vrurrreiererineerrirsireeiseesesessseteesessssssessssessssssessessnsss | sesssesesssssssssssessessssssesses | seesssssessssssssssssessenssnssesss | soessessessssssssnssessnsnnssens
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoeveieiceeersieceieesecevestesssessssesesesssssssssenes | cevessessnenns 12,734.211 | oo 15,837,451 | ...cuvee 85,391,908
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPItAl NOLES.......eevererieriieiriei ettt sttt et en s st st s ssessessns | svsessssssnssessasssnssessanssnssns | sestsssessessanssessessassnssnsss | soessseesessonssnssnssessnssnssens
16.2 Capital and paid in SUrpIUS, 18SS trBASUNY STOCK..........cceveicrriieeeieiieetesce ettt es e sssesseseses | ceversesassessinssneas 42,035 | oo, 18,436 | oo 83,239
16.3 BOITOWEA FUNGAS........oocveuiriiiriiicri ittt sinentnes | stisnesssessnessnessnessnessessnes | eestnsssessnenssssnesnessnees | sevsnessnessnessneseseneestensns
16.4 Net deposits on deposit-type contracts and other iNSUrance AbIlIIES..............ccceviericeccecece s | ey | e esens | ereeeses e es e
16.5  DiVIAENAS 10 STOCKNOIABTS. ....cveooeeveeeereeiscreeteeeesecti ettt sss st sesss st ssss st | sessssssesssens 10,000,000 | ...vvvvnvcen. 20,000,000 | ...ccoorernne 80,000,000
16.6 Other cash provided (applied) ...714,034 | ... ..(176,832)] .... ....(1,466,711)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)............ | ccoveererunnss (9,243,931)].............. (20,158,396)]............... (81,383,472)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......c.cccoevvveviens | cevvereirennn 14,527,992 | ..ccoovinne 396,795 | oo 6,011,352
19. Cash, cash equivalents and short-term investments:
191 BEOINNING Of YBAT.....vvvveerveeseerisseecesseeesss st sss s es stk nst s | seesssesseens 18,188,588 | .....cccovvnnn. 12,177,236 | oo 12,177,236
19.2  End of period (LiNe 18 PIUS LINE 19.1)......c.urverereerreeeeecreeeieeeerseerseeee e seeeeseeesseeeseesssseesssesssesssssssssssssnsssssnsessnnes | coreeeseeeees 32,716,580 | ............... 12,574,031 | ............... 18,188,588
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXChange Of DDt SECUIHES..........ccuuevueiecrieiiiteiie ettt st s s ss st ssss b stessssaessens | svsessssssessassssssessessasssessns | sessessessssssssesssssesssessesss | sssesssssessnes 2,498,668
20.0002  Exchange of Debt t0 EQUItY SECUMEIES........cccovuiieereiireieieieees ettt ssssssesssssssessessssssssssssesssssnes | stessessesissssssssesssssssessesins | soesssssesssessesssssessessssesses | seesessessesseseens 372,107
20.0003  Securities Acquired from Liquidation DIStDULION............cviiiiiiieiiiiiscisesesisisissssesseesessessensssssssssnssnsssnssnsensssns | sossessesissnsessssanes 4108 | | e
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Statement for March 31, 20120tthe. Mid-Continent Casualty Company

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:

03/31/2012 12/31/2011
(1) Net Income Ohio Basis $ 7,364,983 $ 38,529,379
(2) State Prescribed Practices -
(3) State Permitted Practices -
(4) Net Income, NAIC SAP $ 7,364,983 $ 38,529,379
(5) Statutory Surplus Ohio Basis $ 176,897,189 $ 177,067,625
(6) State Prescribed Practices -
(7) State Permitted Practices - -
(8) Statutory Surplus, NAIC SAP $ 176,897,189 $ 177,067,625

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

Effective January 1, 2012, the Company adopted Statement of Statutory Accounting Principles No. 101, Income Taxes, a replacement
of SSAP No. 10R and SSAP No. 10 (SSAP 101). SSAP 101 amends the deferred tax asset admittance test set forth in SSAP 10R, by
limiting the admissibility thresholds based on current period risk-based capital levels and modifying the disclosure requirements. The
adoption of SSAP did not have an impact on the Company'’s financial statements.

BUSINESS COMBINATIONS AND GOODWILL - No significant change.

DISCONTINUED OPERATIONS - No significant change.

INVESTMENTS

A-C.

No significant change.

D. Loan-Backed Securities

1.

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

The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to
sell or lack of intent to hold to recovery during 2012.

The following table shows each security with a credit-related other-than-temporary impairment charge recognized during the
period:
OTTI Charge
Amortized Present Value Recognized in Amortized
Cost of Projected Income Cost Fair Value at Date
CUsIP Before OTTI Cash Flows Statement After OTTI Time of OTTI Reported
12641QAF9 : 240,648 : 228.870 : 11,778 228,870 75,750 3/31/12 ¢
47232DBB7 224,596 194,432 30,164 194,432 285,426 3/31/12

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
$3,597,151 $(127,285) $20,318,773 $(3,042,580)

Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at March 31, 2012.
The Company has the intent to hold such securities until they recover in value or mature.

No significant change.
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Statement for March 31, 20120tthe. Mid-Continent Casualty Company

6.) JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES - No significant change.

7.) INVESTMENT INCOME - No significant change.

8.) DERIVATIVE INSTRUMENTS - No significant change.

9.) INCOME TAXES - No significant change.

10.) INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

A - No significant change.

B. Detail of Transactions Greater than %% of Admitted Assets — The Company had no transactions with any affiliate exceeding %2 of

1% of its total admitted assets during 2012.
C - L. No significant change.

11.) DEBT - No significant change.

12.) RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND

OTHER POSTRETIREMENT BENEFIT PLANS

No significant change.

13.) CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS - No significant change.

14.) CONTINGENCIES -
A -F. No significant change.

15.) LEASES - No significant change.

16.) INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL INSTRUMENTS WITH

CONCENTRATIONS OF CREDIT RISK

No significant change.

17.) SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

A-B. No significant change.

C. The Company did not have any wash sale transactions involving securities with a NAIC designation of 3 or below or unrated

securities during 2012.

18.) GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE UNINSURED PORTION OF PARTIALLY

INSURED PLANS

No significant change.

19.) DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

No significant change.
20.) FAIR VALUE

A.

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 - 96,763 781,196 877,959

Commercial MBS - - - -

All other bonds - 977,500 - 977,500
Total bonds - 1,074,263 781,196 1,855,459
Non-affiliated common stock 4,990,998 - 1,250 4,992,248
Non-affiliated preferred stock 3,849,600 2,200,000 - 6,049,600
Other investments - - - -
Total assets accounted for at fair value $ 8,840598 $ 3,274,263 782,446  $ 12,897,307
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2. Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

Total gains Total gains

and (losses)  and (losses) Ending
Balance at Transfersinto  Transfers out included in Net included in Purchases & Sales & Balance at
12/31/11 Level 3 of Level 3 Income Surplus Issuances Settlements 3/31

States, municipalities and political
subdivisions $ - 8 - 8 - 8 - 8 - 8 - 3 -$ -
Residential MBS - 781,196 - - - - 781,196
All other bonds - - -
Preferred stocks - - - -
Common stocks - - - 1,250 - - 1,250
$ - $ 78119% $ - 8 - $ 1250 $ - 8 -$ 782446

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

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-hinding 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.

B. The Company has no additional fair value disclosures.

C. The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy as
reflected in the following table. See item 4 above for a discussion of each of these three levels.

Aggregate Fair
Description Value Admitted Assets Level 1 Level 2 Level 3

Assets:
Bonds:

U.S. Government and government agencies 4,245,656 4,111,791 4,156,802 88,854

States, municipalities and political subdivisions 190,476,161 181,448,903 - 190,476,161

Foreign government 2,150,527 2,045,014 - 2,150,527 -

Residential MBS 44,853,537 45,422,519 - 42,050,143 2,803,39%

Commercial MBS 39,052,359 37,284,493 - 39,052,359 -

All other bonds 127,437,364 121,100,101 5,890,000 121,547,364 -
Total bonds 408,215,604 391,412,820 10,046,802 395,365,408 2,803,394
Preferred stocks 19,324,789 18,474,663 7,814,600 8,450,629 3,059,560
Common stocks 4,992,248 4,992,248 4,990,998 - 1,250
Mortgage loans - - - -
Total financial assets $ 432,532,642 $ 414,879,732 $22,852,400 $ 403,816,037 $ 5,864,204

21.) OTHER ITEMS
A - G. No significant change.

22.) EVENTS SUBSEQUENT

There have not been any events subsequent to March 31, 2012, which may have a material effect on the financial condition of the
Company.

23.) REINSURANCE - No significant change.

24.) RETROSPECTIVELY RATED CONTRACTS - No significant change.
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25.) CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

Reserves as of December 31, 2011 were $306.5 million. As of March 31, 2012, $15.6 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 $287.2 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 $3.7 million in favorable prior-year development since December 31, 2011 to March 31, 2012.
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.

26.) INTERCOMPANY POOLING ARRANGEMENTS - No significant change.

27.) STRUCTURED SETTLEMENTS - No significant change.

28.) HEALTH CARE RECEIVABLES - No significant change.

29.) PARTICIPATING POLICIES - No significant change.

30.) PREMIUM DEFICIENCY RESERVES - No significant change.

31.) HIGH DEDUCTIBLES - No significant change.

32.) DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES - No significant change.

33.) ASBESTOS/ENVIRONMENTAL RESERVES - No significant change.

34.) SUBSCRIBER SAVINGS ACCOUNTS - No significant change.

35.) MULTIPLE PERIL CROP INSURANCE - No significant change.

36.) FINANCIAL GUARANTY INSURANCE - The Company does not write financial guaranty insurance.
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2.1

2.2

41

42

6.1

6.2

6.3

6.4

6.5

6.6

7.1

7.2

8.1

8.2

8.3

8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

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

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

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

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

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

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

No[X]
No[ ]

No[X]

Yes[ ] No[X]

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

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

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

By what department or departments?
Ohio

12/31/201

12/31/200

5/25/2010

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

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

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

If yes, give full information:

Yes[ ] No

Yes[ ] No

Yes [

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

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

Yes [

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

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

Yes [

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

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

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

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

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

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

()  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Yes[X]

Has the code of ethics for senior managers been amended?

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

9.3

Yes [

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

Qo7

Yes [

o

8.....

[
[

]

]

]

]

]

No[X]

No[X]

NAT 1

NIA[X]

1 NA[X]

No [X]

No[X]

No[X]

No[ ]

No[X]

No[X]
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9.31

10.1

10.2

1.1

1.2

141

14.2

15.1

15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

If the response to 9.3 is Yes, provide the nature of any waiver(s).

PART 1 - FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]

If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 1,306
PART 1 - INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available

for use by another person? (Exclude securities under securities lending agreements.) Yes[ 1] No[X]

If yes, give full and complete information relating thereto:

. Amount of real estate and mortgages held in other invested assets in Schedule BA: S 0
. Amount of real estate and mortgages held in short-term investments: G 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14,21 BONGS......cvoviieieiicts ettt b et es

14.22 Preferred STOCK........covuiveeicieeesesee ettt sttt bt
14.23  COMMON SEOCK. ......cuovieveireieeieeieiscte ettt ettt bbbt b s nsnn
14.24 Short-Term Investments............
14.25 Mortgage Loans on Real Estate....
14.28  AllOHNEN........ceeceeceeesee ettt sttt sann

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

Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No [X]

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

. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting

entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations,
F. Outsourcing of Critical Functions, 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
0ld Custodian New Custodian Date of Change Reason

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

1 2 3
Central Registration Depository Name(s) Address
Not Applicable American Money Management Corporation 301 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[ 1] No[X]

17.2 If no, list exceptions:
140661AK5 CAPMARK FINL GRP B FR 09-30-15 C11!

Q07.1
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GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

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

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

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

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

than zero? Yes[ ] No[X]
4.2 If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
................................................................................................................................... 0 [ | | erisniesissisnsnns | ceeeenesssnssneenni0
Total.oerieeerssersressinns | v Y. 0,0 ST (0] IS [ I (O P [ I [0 P (O] I {01 P 0
5. Operating Percentages:
5.1 A&H loss percent 0.0 %
5.2 A&H cost containment percent 0.0 %
5.3 A&H expense percent excluding cost containment expenses 0.0 %
6.1 Do you act as a custodian for health savings accounts? Yes[ | No [X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date. 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No [X]
6.4 If yes, please provide the amount of funds administered as of the reporting date. 0

Qo8
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5
NAIC Federal Is Insurer
Company ID Domiciliary Authorized?

Code Number Name of Reinsurer Jurisdiction (YES or NO)

NONE

Qo9
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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 Prior3Year Curre:t Year PriorsYear Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccovivniirniinnnn. AL|....... [T IO 103,744 | oo 17,129 [ oo 314,193 | oo | e 970,831 | oo 515,980
2. Aaska.... AK ... Nucrere [ s ceve [
3. ANZONA.. e AZ|.... Lo | e 52,407 | oo 108,233 [ oo 3,589 | 31573 | 397,825 | .o 664,589
4. Arkansas.........inninneens ARJ...... [T IO 470,805 | .ovovvreeiieiinnes 573,574 | oo ATAT6 | oo 149,270 | e 1,026,893 | ..coovvvrrennes 1,846,565
5. California......c.cooeverevererenreenneenn. CAl...... Nuiiirie e | rerneeeesssseessnssees e | seesessesesiesiessessnssns | ertesiessessessesse s essienes | ittt
6. Colorado........ccoueeeernerinerinerenad CO]J....... [T IO 176,223 | oo 230,043 | oo | e (1,4850) | o 1,636,004 | ..cooovvvrrennes 1,209,505
7. Connecticut.......c.ccovrerrerienens CT|.e Nuiiirie e | reenreeieessesseessssees [ e | seeseesssssesessessnssns | ereestessesssssesssssessienes | ettt
8. Delaware.......cccooeovireririrniinns DE|....... Nurrire [ e [ | e | e | e
9. District of Columbia................. DC|....... Nuiiirie e | e [ | o | s | e
10, Florida. ..o FL|...... [T IO 5,029,738 | ..o 4,768,011 | v 1,574,663 | ....ccccc00ee..3,079,934 | oo 74,736,975 | oo 83,222,333
11.  Georgia L 140,219 [ oo 134,048 ... | v 39,981 [ i 2,041,473 | v 1,752,112
12, HaWaii.. e H N [ [ | e [ e | s
13. Idaho. ....75,964 ..314,988
14. llinois 198,058 109,716
15, Indiana......c.ovveveemeenneiniiniiens INJ....... [ESUOTOON EOP 138,470 [ oo 143,551 | 50 | 2,935 | s 120
16. lowa. ....35,407 ..210,280
17. Kansas 1,920,720 5,796,644
18.  Kentucky......coooeevvvevcrreisirnns KY |....... Lo | e, 27,087 | coveveveereeieeeeeenB0,356 | oo | et | e s | ereresrese e
19, Louisiana........ccccovererrrnrrrnnnns LA]...... [T IO 331,544 542,251 | oo 658,851
20.  Main€....oocoveereeeeerinene ME]....... Nuiiieie e | s [ | | e | s
21. Maryland.......ccccoovvmrvnrenrnnns MD |....... Lo | e 74,032 | oo 100,167 [ oooveeereerieriesieeienieeis | cerveeiseisesssisessssssesss | vesiesssssieniis 134,981 [ oo 333,219
22. Massachusetts............ccocnrenes MA....... Nuvrrre [ | e [ corsesnnessesssssesssssssens | sensssssssssessssssssssssssssnns | ersssessssessssssessesssssessnsses | sesessessensesessassssessassnes
23. Michigan.......c.ccocovevverinrinrinnns MI....... Lo | o 223,578 | ovvververierin 210,927 | oo 15,000 | oovvverrrriinreenreen 3,578 | i 355,915 | oo 531,008
24, Minnesota.........cooouvvvvmrvenrvennns MNJ....... Lo | e, 94,502 [ oo 78,339 [ oo 84,566 | ..oovververrenrnnn 5,497 | o 175,196 | oo 4,603
25, MiSSISSIPPi....vorvrrerrrreriinieennes MS ... Lo | e 40,167 | coeveereeieeis 19,198 | oo 215,496 | .oooovvoerereerserserseniens | e 154,494 | oo 319,903
26.  MiSSOUT. ..o MO|....... [OOSR 378,022 | oo 264,186 | .ovevreerreriinns 53,787 | v 87,997 | 2,754,175 | covvveveenn 3,002,154
27. Montana........cooeverrmernrernrirenns MT]....... [T IO 486,382 | .oooververirinnn 580,702 | .oovevereerierinnne 109,146 | .oooovvevrereeeee 41751 | 5,858,621 | .ovveririnnn 4,869,190
28. Nebraska.........ccccoervrrvrerirnne. NE|.... Lo | cemeiesieeienienns 70,050 [ covoeveieinn 84,699 [ ..ooovverenn 28,655 | coververierienrnnn 3,855 | o 178,269 | .ooevvrrnes 150,360
29. Nevada.....ccooommrnernirnnenns
30. New Hampshire.
31, New Jersey....onerreneennenns
32, New MexiCo.....ocovurrerrrneerrenns
33, New YOrK....ooooooovrrreiecrrins
34.  North Carolina..........cccoorvenne. NC|...... Lo | s 52,841 | oo 141,729 [ B4 e 24663 [ 1,257,427 | oo 916,738
35.  North Dakota.........ccocerrrenrennee ND |....... [T IR 2,062,489 | ..ooovrinn. 1,584,530 | .ovovereiirinnn 446,317 | oo 489,008 | oo 3,618,761 | coovveererins 561,397
36.  ONi0...creee e OH]|...... [T IO 111,198 [ oo 117,890 [ oo, 6,000 | .oveneeeieneiinieneninenennniens | e 84,801 [ oo 68,897
37.  Oklahoma.........ccccooveervenrrennen. OK|....... [T IS 10,014,498 | ..oovovrrrenne. 9,078,736 | ..ovvvrren. 1,487,583 | ..oooooerenn 4,513,144 | 34,370,495 | ....ovvenee. 50,785,256
38, Oregon.....cccoeenmeemeereeerneennens OR|...... [N IO 86,937 | oo 168,545 [ ..o 75,359 | cooovriiiirnn 98,500 | oo 1,819,371 | oo 4,095,385
39.  Pennsylvania........ccccoeneenneenee PA ... Nortrrre [ | e [ e | e ensesens | reeeeestees st s st | ceees sttt eneees
40. Rhode Island.........cccccoeneureunneen. RI....... Noctrire [ | rerreesessessesees | et [ seseeesiese st ess et sestnts | seeesteei et
41.  South Carolina..........cccoconrvenee. SC|....... [T IO 164,111 [ o 167,351 | oo, 8,678 | ..o | e 271,266
42.  South Dakota.........ccccoorrerrrennee SD|...... Lo | e 39,636 [ oo 40,7871 [ v | ererneinninnenennid0,000 [ i 388,128
43. TEennESSee.......cccomiurmrvnrreneienns TNJ....... Lo | e 60,144 | ..o 76,571 [ | v 1,822 | i 763,404
44, .10,432,171 1,846,114 60,562,314
45, Utah..cooccncnnh UT L | iii00000623,066 | e 481,030 | oo 1,000,000 | .oooovvovrvrrrrn 41,788 | e 2,521,730
46.  Vermont.........coocoeeeneenernmeeeee VT [N e [ | e [ s ssssssssssssesss | resississsses s sssssssssssssns | sessesssssssssssssssssssssess
47. \Virginia.. ...54,242 ..113,253 .176,382 ....336,436
48. Washington 29,928 [ .o 29,928 12,342,818 555,523
49.  West Virginia.........cccocvvrerrennee. WV]....... Noviriois [ | e | e | s | sessssssesessssesessessssesseses | seriesssresese s
50.  WISCONSIN.....coviuirirerrriirireenns WI....... Nuctrire [ | e [ e | e | et | e ees
51, Wyoming......ccocoveemeererenrennens WY |....... [T IO 699,530 | .o 566,171 | .overeeerreirnrine 148,905 [ oo 52,676 | oo, 911,192 | v 1,387,391
52.  American Samoa..........c.c........ AS|..... Nuiiiri e | ceeneeeieessesessessees [ eerereseessesinsssssssseeens | seetiessiessiessieessessesssssns | ertestestsse sttt essienes | esbees ettt
53, GUAM...cviverieieeies GUJ....... Nuiiirie e | reeneeeieessesseesessees e | neeseesssssesiesiessnssns | ersesiessesiesse st ssessienes | et
54.  Puerto RiCO......ccvvrerriiiiinnes PR{....... Nuvirire [ e [ e | e | e | e
55.  US Virgin Islands...........cc..cc...... VI|....... Nurriiee [ | e [ e sesssssenns | cresssesie s ssesssssesens | esssesessessissessessssessesses | sriesesseese s
56. Northern Mariana Islands......MP {....... Nuvrire [ e [ e | e | e | e
57. Canada........omnmernenneennen, CNJ....... Nuiiirie e | s [ e | seesieesnssesessessessnssns | ersessessessessessessessienes | ettt
58. Aggregate Other Alien............. (O [N, .0, SO [T (01 IR 0 |oiiereesrerisseereeneen0 e | (O 0
59.  TotalS.....ovwerreiriiiriiiniiiniesisiies [C) T ) I 34,039,314 | oo 32921334 | .................8,043567 | .............. 11,857,500 | .............. 217,625,153 | ..oovvvennes 239,250,792
DETAILS OF Wi
5801.
5802. ......
5803.
5898. Summary of remaining write-ins
for Line 58 from overflow page.....| ..... XXX oo e (0 U 0 [ 0 |0 | (01 OO 0
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... XXX oo ] e {01 (01 (01 P UURos 0 1 OO RUO RO (01N 0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(a)

Insert the number of L responses except for Canada and Other Alien.
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
American Financial Capital Trust Il DE 31-6549738
American Financial Capital Trust IlI DE 16-6543606
American Financial Capital Trust IV DE 16-6543609
American Financial Enterprises, Inc. CT 31-0996797
American Money Management Corporation OH 31-0828578
American Real Estate Capital Company, LLC (80%) OH 27-1577326
MidMarket Capital Partners, LLC (51%) DE 27-2829629
APU Holding Company OH 41-2112001
American Premier Underwriters, Inc. PA 23-6000765
The Associates of the Jersey Company NJ 23-6297584
Cal Coal, Inc. IL 37-1094159
Great Southwest Corporation DE 95-2802826
The Indianapolis Union Railway Company IN 35-6001691
Lehigh Valley Railroad Company PA 13-6400464
Magnolia Alabama Holdings, Inc. DE 20-1548213
Magnolia Alabama Holdings LLC AL 20-1574094
The Owasco River Railway, Inc. NY 13-6021353
PCC Real Estate, Inc. NY 31-1236926
PCC Technical Industries, Inc. DE 76-0080537
PCC Maryland Realty Corp. MD 31-1388401
Penn Central Energy Management Company DE 06-1209709
Penn Towers, Inc. PA 23-1537928
Pennsylvania-Reading Seashore Lines (66.67%) NJ 23-6000766
Pittsburgh and Cross Creek Railroad Company (83%) PA 23-6207599
Terminal Realty Penn Co. DC 23-1707450
Waynesburg Southern Railroad Company PA 23-1675796
GAI Insurance Company, Ltd. * BM
Hangar Acquisition Corp. OH 31-1446308
PLLS, Ltd. WA 91-1508643
PLLS (UK) Limited GB
Premier Lease & Loan Services Insurance Agency, Inc. WA 91-1242743
Premier Lease & Loan Services of Canada, Inc. WA 91-1508644
Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753
| Risico Management Corporation DE 31-1262960
Atlas Building Company, LLC OH 27-4521779
Dixie Terminal Corporation OH 31-0823725
Flextech Holding Co., Inc. OH 31-1733037
GAI Holding Bermuda Ltd. BM 98-0606803
GAIl Indemnity, Ltd. # GB 98-0556144
Marketform Group Limited (71.8%) GB
Marketform Holdings Limited GB
Caduceus Underwriting Limited GB
Lavenham Underwriting Limited # GB 98-0412245
Marketform Limited GB
Gabinete Marketform SL ES
Marketform Australia Pty Limited AU
Studio Marketform SRL IT
Marketform Management Services Limited GB
Marketform Managing Agency Limited GB
Sampford Underwriting Limited # GB 98-0431601
Marketform Trust Company Limited GB

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Financial Resources, Inc. * DE 06-1356481
AAG Holding Company, Inc. OH 31-1475936
Great American Financial Statutory Trust IV CT 58-646032
Great American Life Insurance Company * OH 13-1935920 63312
Aerielle IP Holdings, LLC » OH 45-2969767
Aerielle, LLC » DE 26-4391696
Annuity Investors Life Insurance Company * OH 31-1021738 93661
Bay Bridge Marina Hemingway's Restaurant, LLC (85%) MD 27-4078277
Bay Bridge Marina Management, LLC (85%) MD 27-0513333
Brothers Management, LLC (99%) FL 20-1246122
Consolidated Financial Corporation Ml 36-3383108
FT Liquidation, LLC OH 45-3988240
GALIC - Bay Bridge Marina, LLC MD 20-4604276
GALIC - Stoneleigh, LLC FL 45-3829557
GALIC Brothers, Inc. (80%) OH 31-1391777
GALIC Pointe, LLC » FL 45-1144095
Manhattan National Holding Corporation OH 26-3260520
Manhattan National Life Insurance Company * IL 45-0252531 67083
Skipjack Marina Corp. MD 52-2179330
Loyal American Holding Corporation OH 20-3568924
Loyal American Life Insurance Company * OH 63-0343428 65722
American Retirement Life Insurance Company * OH 59-2760189 88366
GALAC Holding Company OH 45-4121852
Great American Life Assurance Company * OH 95-2496321 62200
United Teacher Associates, Ltd. » X 74-2180806
United Teacher Associates Insurance Company * > 58-0869673 63479
AAG Insurance Agency, Inc. KY 31-1422717
Ceres Group, Inc. DE 34-1017531
Central Reserve Life Insurance Company * OH 34-0970995 61727
Provident American Life & Health Insurance Company * OH 23-1335885 67903
United Benefit Life Insurance Company * OH 75-2305400 65269
Ceres Administrators, L.L.C. DE 34-1880408
Ceres Sales, LLC DE 34-1947043
Ceres Sales of Ohio, LLC OH 34-1970892
HealthMark Sales, LLC DE 34-1920479
Continental General Corporation NE 47-0717079
Continental General Insurance Company * OH 47-0463747 71404
Continental Print & Photo Co. NE 47-0562685
QQAgency of Texas, Inc. > 34-1947042
Great American Advisors, Inc. OH 31-1395344
Great American Holding, Inc. OH 42-1575938
Agricultural Services, LLC OH 27-3062314
United States Commodities Producers, LLC (51.3%) MT 45-4110027
United States Livestock Producers, LLC (51.3%) NV 27-2354685
Livestock Market Enhancement Risk Retention Group * NV 27-4395897 14084
American Empire Surplus Lines Insurance Company * DE 31-0912199 35351
American Empire Insurance Company * OH 31-0973761 37990
American Empire Underwriters, Inc. > 59-1671722
Great American International Insurance Limited * IE
Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * DE 38-3803661 13794
Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
| Premier International Insurance Company * TC 98-0627464

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Statement for March 31, 20120tthe. Mid-Continent Casualty Company

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group
Part 1 - Organizational Chart

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
| Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments " OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MX
Financiadora de Primas Condor, S.A. de C.V. (99%) MX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAIl Warranty Company OH 31-1753938
GAIl Warranty Company of Florida FL 31-1765544
GAl Warranty Company of Canada Inc. CN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. > 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Claims Services, Inc. DE 31-1228726
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ > 31-0974853 38024
Great American Lloyd's, Inc. > 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (52.4%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. KY 98-0191335
Hudson Management Group, Ltd. \ 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Group, Inc. DE 43-1415856
TransProtection Service Company MO 43-1254631
Vanliner Insurance Company * MO 86-0114294 21172
Vanliner Reinsurance Limited * BM
Safety Claims and Litigation Services, LLC MT 20-5546054
Penn Central U.K. Limited GB
Insurance (GB) Limited * GB
Pinecrest Place LLC FL 27-2226948
PLLS Canada Insurance Brokers Inc. » CN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Strategic Comp Holdings, L.L.C. LA 72-1331800
Strategic Comp Services, L.L.C. LA 36-4517754
Strategic Comp, L.L.C. LA 32-0050970
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
Superior NWVN of Ohio, Inc. OH 31-1737792
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Statement for March 31, 2012 of the

Mid-Continent Casualty Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number | RSSD CIK  pternationa or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
......................................................................... 31-1544320.. | ........... |0000944701NYSE..... | American Financial Group, INC..........cocveuerrierrinisrnriinrneessneeeseeens retrereerennssesnsesesssesesssssssesessssessessssssessessssessessessssers | OWNEISNID ceviies [ ovrerreisireiins [ crereississeisisseessss st sssessenenes | ersees
......................................................................... 31-6549738.. | ....cccoov. | coveivreienin | cevereneenn. | American Financial Capital Trust |1 American Financial Group, Inc Ownership American Financial Group, InC.........ccccovvvrees | voren.
......................................................................... 16-6543606.. |.......co.. [ covervrrerreere | cevenenennen. | American Financial Capital Trust Il American Financial Group, Inc Ownership American Financial Group, INC..........ccevvenes | voeene
......................................................................... 16-6543609.. |.......cee [ oevrevcvvveene | cevrevennene. | American Financial Capital Trust IV American Financial Group, InC.........c.ccccocvevvneircrniennenn. | OWnership American Financial Group, INC..........cccvvines | veeen.
......................................................................... 31-0996797.. | ...coevovvs | cvevevereerens | severennene. | American Financial Enterprises, Inc American Financial Group, Inc Ownership American Financial Group, InC.........ccccocveeves | conene
......................................................................... 31-0828578.. | ...ccccevs [ correeeereens [ covrevnnneen. | American Money Management Corporation American Financial Group, Inc Ownership American Financial Group, INC........cccocoveeie | ovne.
......................................................................... 27-1577326.. | ..covoees [ coveesieens | cevrenennnene. | American Real Estate Capital Company, LLC..........ccccocceevvevcviveene |OHui | NIAL............. | American Money Management Corporation..................... | Ownership American Financial Group, INC........cccooeeeie | ovne.
......................................................................... 27-2829629.. |....cceev. | covvcvrieriennn | ceererennnn. | MidMarket Capital Partners, LLC American Money Management Corporation Ownership American Financial Group, InC..........cccooeeveees | cove.
......................................................................... 41-2112001.. | .cecovceve [ eeeevieniens [ cveennennen. | APU Holding Company American Financial Group, Inc Ownership American Financial Group, InC..........cccoceerees | conee.
......................................................................... 23-6000765.. | ....ccove | corererrrrerrns | correrernnene | American Premier Underwriters, INC..........ovvvvveevnicnieinniesscinns APU Holding Company..........cccoceeerrerrenienesnrenenennee. | OWNErship American Financial Group, InC..........cccoccevees | cone.
......................................................................... 23-6297584.. | ....ccoov. | covvevrivriecnes | ceiverenennn. | The Associates of the Jersey Company. American Premier Underwriters, INC...........cc.cccevvevrenennn. | OWnership American Financial Group, InC.........ccccouvrees | voren.
......................................................................... 37-1094159.. | ..covver | cerveererierees | cerverennnenen | Cal Coal, Inc, American Premier Underwriters, INC...........c.ccccoveeveennnn. | OWnership American Financial Group, InC..........cccouevveves | vornne
......................................................................... 95-2802826.. | .....covv. | cerrrirerrrirens | corrirennenns | Great Southwest Corporation.............eeeeeececrevnrirerriessssesenesieeene American Premier Underwriters, Inc............c..cccccecenvenee.. | Ownership American Financial Group, INC..........cccvvines | veeen.
......................................................................... 35-6001691.. |....ccoev. [ cveeverervenens | severennennens | The Indianapolis Union Railway Company American Premier Underwriters, InC...........c.ccocoeerevneennn. | OWnership American Financial Group, InC..........cccocvueves | vorene
......................................................................... 13-6400464.. | ......c.... | coeeecsveceens | cereeeenenenn. | Leigh Valley Railroad Company, American Premier Underwriters, InC............cccccovevevneeee.. | Ownership American Financial Group, INC........cccooveeies | evne.
......................................................................... 20-1548213.. | .ccvvvvee [ cerveesiieeins | cevrenenennne | Magnolia Alabama Holdings, INC.....eeveviicicinescceeeseees American Premier Underwriters, InC............ccccocvvevevneee.. | Ownership American Financial Group, INC........cccoveeeie | ovne.
......................................................................... 20-1574094.. | ....cccoeee | cevveeeveees | cevrerernnnene. | Magnolia Alabama Holdings LLC.......c.vvveviieinieeceece s Magnolia Alabama Holdings, IncC............c.ccccecevrvreirineesnne. | Ownership American Financial Group, INC........cccoovevi [ evne.
......................................................................... 13-6021353.. | .evvvevee | vrrerenversnies [eeereirennnner | THE OWasCO RiVEr RaIWAY, INC....veveveiiiieiceeeee s American Premier Underwriters, InC..............cccceoeveeeneen. | OWnership American Financial Group, InC..........cccoceeeees | conee.
31-1236926.. PCC Real Estate, Inc. American Premier Underwriters, INC............ccccovvvvvvrvennnn. Ownership American Financial Group, InC.........ccccoceveees | cone.
. | 76-0080537.. |. .. | PCC Technical Industries, Inc.. .. | American Premier Underwriters, Inc.. Ownership American Financial Group, InC.........ccccocvrees | coren.
31-1388401.. PCC Maryland Realty Corp PCC Technical Industries, INC.........cccovrverrrrnreinencennes Ownership American Financial Group, InC.........ccccovevves | vornne
06-1209709.. Penn Central Energy Management Company American Premier Underwriters, INC.........ccocvvvrierinenns Ownership American Financial Group, InC.........ccccouevurees | vornn.
. 123-1537928.. |. .. | Penn Towers, Inc ..| American Premier Underwriters, Inc.. Ownership American Financial Group, InC.........ccccouoveeves | vornn.
23-6000766.. Pennsylvania-Reading Seashore Lines American Premier Underwriters, INC..........cocoverievrrnenene Ownership American Financial Group, INC........cccooveeie | ovne.
......................................................................... 23-6207599.. | ....coes [ coveersrrenns | covrerennnen. | Pittsburgh and Cross Creek Railroad Company American Premier Underwriters, InC............ccccocvvevevneee.. | OWnership American Financial Group, INC........cccoveeeie [ ovne.
......................................................................... 23-1707450.. | ..covoees [ correerereiens | cerrerereneeees | TEMMINGI REQIY PENN CO..o s American Premier Underwriters, InC............cccocovevevneceen. | OWnership American Financial Group, INC........cccoveevis [ ovne.
......................................................................... 23-1675796.. | ..cccovers | cvvvierienins | veerrenennnn. | Waynesburg Southern Railroad Company...........cvevevenieiesiieienenns American Premier Underwriters, InC..............ccceoeveeenee.. | OWnership American Financial Group, InC..........cccoceeeees | covee.
......................................................................................................................................... GAl Insurance Company, Ltd APU Holding Company Ownership American Financial Group, InC.........ccccoeeveees | cove.
......................................................................... 31-1446308.. |.......co.. [ ccoeevrreiennns | ceerrenennn. | HANGar Acquisition Corp APU Holding Company Ownership American Financial Group, InC.........ccccovevrees | conen.
......................................................................... 91-1508643.. | ..cvevvers [ errerrrarrennns | errereveinnns [PLLS, Lo APU Holding Company.........ccccueveeererrenieereirseenenennnee. | OWNErship American Financial Group, InC.........ccccocovvees | vonn.
......................................................................................................................................... PLLS (UK) LIMIEA........cooveierireiiriieirerieeinsiseireesiseiseee i PLLS, Ltd....ocveieicirsrsrreieiesseieeeeesissiseneesesnenennnenee | OWNETShIp American Financial Group, INC..........cccuvenes | veeen.
......................................................................... 91-1242743.. | ...covovve | cvvvevivnees | ceverenneenn. | Premier Lease & Loan Services Insurance Agency, InC.........ccovveveee | WAL APU Holding Company..........ccccueereeeerreerereeeereeneeneneeneee. | OWNErship American Financial Group, InC.........ccccovveeves | vornne
......................................................................... 91-1508644.. | ......coe. | cevreveivrees | cerveeennnenn. | Premier Lease & Loan Services of Canada, INC.......c..covvevveecencencneen | WAL APU Holding Company..........ccccoeereeereereerereeeereeneeneneeneee. | OWNErship American Financial Group, InC..........cccocoveeees | connn.
0084.. | American Financial Group, Inc... [22179....|95-2801326.. | .....cccc.. [ cooerreincnns [ rreiriiinnns Republic Indemnity Company of America APU Holding Company..........ccceeirierrninennieessssseeeenenns Ownership American Financial Group, INC........ccccvveeie [ ovne.
0084.. | American Financial Group, Inc... [43753.... | 31-1054123.. | ....cccco. | corerveininns [ Republic Indemnity Company of California A Republic Indemnity Company of America..............cccccuene Ownership American Financial Group, INC........cccoovevi [ evne.




statement for March 31, 20120fthe Mlidl-Continent Casualty Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
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......................................................................... 31-1262960.. | ....cccoev. | cvvrevrrerees | cereenennen. | RiSICO Management Corporation............cocvveeeeeveevevcneeneieneneinreneenns | DEeviees [ NIAL.......o.o.. | APU Holding Company.........ccoeveevcnnerncnicincencseeeneees | OWNEIShip, American Financial Group, InC.........ccccovoveves | connn.
......................................................................... 27-4521779.. | c.ocevvees | cvvvivvenes | veviennnnn. | Atlas Building Company, LLC American Financial Group, Inc Ownership American Financial Group, InC..........cccocoveeves | vonnne
......................................................................... 31-0823725.. | ....ccoee | ceveresseieins | ceverennenne. | Dixie Terminal Corporation American Financial Group, Inc Ownership American Financial Group, INC........cccovvvei | ovne.
......................................................................... 31-1733037.. [ oo [ vreerieens | cererernnenes | FlEXteCh HOIdING C0., INC.vviviiiciieics s American Financial Group, InC..........ccccccoveveeireerinennnn. | OWnership American Financial Group, INC.......ccccoveveie [ evne.
......................................................................... 98-0606803.. |........... | ccoecvrerrerens | ceerrennennn. | GAl Holding Bermuda Ltd American Financial Group, Inc Ownership American Financial Group, InC..........cccccoceeees | cove.
......................................................................... 98-0556144.. |....cccov. | cvvcvierierens | cevianennen. | GAl Indemnity, Ltd GAIl Holding Bermuda Ltd Ownership American Financial Group, InC.........ccccovevrees | coren.

Marketform Group Limited
.. | Marketform Holdings Limited...
Caduceus Underwriting Limited
Lavenham Underwriting Limited

GAIl Holding Bermuda Ltd
.. | Marketform Group Limited.

Marketform Holdings Limited
Marketform Holdings Limited

Ownership
.| Ownership
Ownership
Ownership

American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, Inc.

.. | Marketform Limited.............. e . ... | Marketform Holdings Limited. .| Ownership American Financial Group, Inc...

Gabinete Marketform SL Marketform Limited...........ccooeriirniinnccsceeces Ownership American Financial Group, Inc.
......................................................................................................................................... Marketform Australia Pty Limited Marketform Limited Ownership American Financial Group, INC........ccccvevvies | evne.
......................................................................................................................................... Studio Marketform SRL Marketform Limited.... Ownership American Financial Group, InC..........ccoceeveees | cove.
......................................................................................................................................... Marketform Management Services Limited Marketform Holdings Limited.............cccccoeevrvivienrennnnen. | OWnership American Financial Group, InC.........ccccovevveees | coren.
......................................................................................................................................... Marketform Managing Agency Limited Marketform Holdings Limited Ownership American Financial Group, InC.........ccccouvrees | vornn.
......................................................................... 98-0431601.. | ...ccovvers [ cvrvirerrerens | cervirenennn. | S@ampford Underwriting Limited Marketform Holdings Limited Ownership American Financial Group, InC.........ccccvvvvrees | voren.
......................................................................................................................................... Marketform Trust Company Limited............cocrevmrniirernineiniesrineienne Marketform Group Limited............c.ccocovrnerrrrernnireirennnnnn. | OWnership American Financial Group, INC..........ccevvener | voeene
......................................................................... 06-1356481.. | ...cceevee | ceeveeeeeen | ceveeee... | Great American Financial Resources, Inc American Financial Group, Inc Ownership American Financial Group, InC........c.cceeeeees | 1.0
......................................................................... 31-1475936.. | ....cocovv. | cvvvirvrrenes | ceeirerneene. | AAG Holding Company, Inc Great American Financial Resources, Inc Ownership American Financial Group, InC.........ccccouveeves | vornne
58-646032.... | .covvers [ oo [ Great American Financial Statutory Trust IV..........ccccooeoeviienniccninne CT.cee. NIA.............. AAG Holding Company, INC........cccoeeveerireenireeieeeeininnns Ownership American Financial Group, INC........cccooveeie | ovne.
13-1935920.. | .oovvvvrer | ceerreririeinns | cererririnins Great American Life Insurance Company. AAG Holding Company, INC........cccoeeuriiernireinicinininnns Ownership American Financial Group, INC.......ccccovevvie [ evne.
45-2969767.. | ..oovvere | oerererieriees [ eerreireiniins Aerielle IP Holdings, LLC Great American Life Insurance Company............cc.cc..eee.. Ownership American Financial Group, InC.............cc.e.... 2.
26-4391696.. | ..ccovers [ crvrreirerreni | e ACHIENIE, LLC....ooieieee ettt Great American Life Insurance Company.............c.ceoveee. Ownership American Financial Group, InC..........cc.cceeu... 2....
31-1021738.. | oo e e Annuity Investors Life Insurance Company. A Great American Life Insurance Company............ccccecvne.. Ownership American Financial Group, InC.........ccccoceeeves | vornn.
27-4078277.. | covveeveen | e e Bay Bridge Marina Hemingway's Restaurant, LLC Great American Life Insurance Company............ccccevvnee. Ownership American Financial Group, InC.........ccccovvrees | voren.

27-0513333.. Bay Bridge Marina Management, LLC..........cccoovurrrninererininirennns Great American Life Insurance Company Ownership American Financial Group, Inc.

.120-1246122.. |. .. | Brothers Management, LLC..... ..| Great American Life Insurance Company. Ownership American Financial Group, Inc...
36-3383108.. Consolidated Financial Corporation Great American Life Insurance Company. Ownership American Financial Group, Inc.
45-3988240.. FT Liquidation, LLC Great American Life Insurance Company. Ownership American Financial Group, Inc.
. | 20-4604276.. |. .. | GALIC - Bay Bridge Marina, LLC. .. | Great American Life Insurance Company. Ownership American Financial Group, Inc...
45-3829557... GALIC - Stoneleigh, LLC Great American Life Insurance Company. Ownership American Financial Group, Inc.
31-1391777.. GALIC Brothers, INC.......ccvvveviieieiiisiieieissiesieessiese s sesns Great American Life Insurance Company. Ownership American Financial Group, Inc.
oo |45-1144095.. |. .. | GALIC Pointe, LLC.. . ..| Great American Life Insurance Company. Ownership American Financial Group, Inc...
.......... reeeeeen | 26-3260520.. Manhattan National Holding Corporation.............ccoeeeerrnnineennennns Great American Life Insurance Company. Ownership American Financial Group, Inc.
0084.. | American Financial Group, Inc... |67083.... |45-0252531.. | .....ccccoc. | coerrevvenenns | crvrervninenns Manhattan National Life Insurance Company............cccoeeeverrererernnenens [ A e Manhattan National Holding Corporation.............ccc.eveu... Ownership American Financial Group, INC..........ccevvener | voveene
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......................................................................... 52-2179330.. | covevees [ cverervereree | vevereveenen | SKipjack Marina Corp.......ceveeeeercenencnencncsencseeneneseseneneseneene | MDeveeee | NIALL............... | Great American Life Insurance Company......................... | Ownership. American Financial Group, InC.........ccccovoveves | connn.
......................................................................... 20-3568924.. | .......c... | covecesreens | covrerennnenn. | LOyal American Holding Corporation...........ccoeceevveeviveseieiecnsececnnes | OHecciei | NIAL............. | AAG Holding Company, InC.........ccccevveviveeencieniennn. | Ownership American Financial Group, INC........cccovveeie | ovne.
0084.. | American Financial Group, Inc... [65722.... |63-0343428.. | .......c... [ cooevviincnns [ v Loyal American Life Insurance Company. A Loyal American Holding Corporation.............cccccoveveennee. Ownership American Financial Group, INC........cccovvvei | ovne.
0084.. | American Financial Group, Inc... [88366.... | 59-2760189.. | ......ccc. [ ceeevrevervcnns [rrerriiinnns American Retirement Life Insurance Company............ccccoeovvriernininnnnns OH A Loyal American Life Insurance Company.............ccccevvnee Ownership American Financial Group, INC.......ccccoveveie [ evne.
......................................................................... 45-4121852.. | ..ccvvvevee | cvrvrervereees [ cvvreirennen. | GALAC Holding Company Loyal American Life Insurance Company. Ownership American Financial Group, InC..........cccccoceeees | cove.
0084.. | American Financial Group, Inc... [62200.... | 95-2496321.. | ...cccccoe. | cervrrerivrinns | cerrerreiinnnns Great American Life Assurance Company A Loyal American Life Insurance Company. Ownership American Financial Group, Inc.
......................................................................... 74-2180806.. United Teacher Associates, Ltd..........covevrvenineenisieeseenens <veerenenn | AAG Holding Company, Inc . | Ownership American Financial Group, Inc.
0084.. | American Financial Group, Inc... [63479....|58-0869673.. | . .. | United Teacher Associates Insurance Company. . | United Teacher Associates, Ltd.... .| Ownership American Financial Group, Inc...
......................................................................... 31-1422717.. AAG Insurance Agency, Inc Great American Financial Resources, Inc Ownership American Financial Group, Inc.
......................................................................... 34-1017531.. Ceres Group, INC........ceueiiucueirieie sttt Great American Financial Resources, Inc Ownership American Financial Group, Inc.
0084.. | American Financial Group, Inc... [61727....| 34-0970995.. | . .. | Central Reserve Life Insurance Company... . | Ceres Group, INC......covvvrrernnnce. .| Ownership American Financial Group, Inc...
0084.. | American Financial Group, Inc... {67903.... | 23-1335885.. Provident American Life & Health Insurance Company. Central Reserve Life Insurance Company. Ownership American Financial Group, Inc.
0084.. | American Financial Group, Inc... [65269.... | 75-2305400.. | .....cccc. [ coeerriininns [rneiriiinnns United Benefit Life Insurance Company. Provident American Life & Health Insurance Company.... | Ownership American Financial Group, INC........ccccvevvies | evne.
......................................................................... 34-1880408.. |.....ccoe. | cevcvvvcvceces [ evvvevenen.. | Ceres Administrators, LLL.C......oovoveveveveeceeeeeeecen Ceres Group, INC........cccevveiieieeneessssesessiese e, | OWNErship American Financial Group, InC..........ccoceeveees | cove.
......................................................................... 34-1947043.. | ceoevveves | e L | CEIBS SAIES, LLC....e e Ceres Group, INC........covevvviienenienessssesessesseneeenne. | OWNErship American Financial Group, InC.........ccccovevveees | coren.
......................................................................... 34-1970892.. |...cceee. | ceevecececeeen | ceveveneee... | Ceres Sales of Ohio, LLC Ceres Sales, LLC........ccovveviiniinenesreseinseeisennnennees | OWNErship American Financial Group, InC.........ccccouvrees | vornn.
......................................................................... 34-1920479.. | ..ccoovoers | vvvrrvrierens | ceveinnennnnn | He@lthMark Sales, LLC. Ceres Sales, LLC........coovvvvrivinrnnesiessisseneisennennees | OWNErship American Financial Group, InC.........ccccvvvvrees | voren.
......................................................................... 47-0717079.. | ccoovvvvvee | cvvrrercrieis | cevereirenenen | CONtinental General CoOrporation.............ceeeeveeieneerereeerinseneereresnennens Ceres Group, INC.........cvcvvvnerrecerernineiereinsisseseneneenen. | OWNErship American Financial Group, INC..........ccevvener | voeene
0084.. | American Financial Group, Inc... [ 71404.... | 47-0483747.. | ...ccovvee | cevevnrines | e Continental General Insurance Company...........ccoceeeeereneerneereennenes Continental General Corporation Ownership American Financial Group, InC.........ccccocoveeves | connn.
......................................................................... 47-0562685.. | .....coovv. [ coerrerivrnens [ cveiriennen | CONtiNENtal Print & PROtO CO....uvveicciccceee s Continental General Corporation Ownership American Financial Group, InC.........ccccouveeves | vornne
......................................................................... 34-1947042.. | ..o e e | QQAGENCY OF TEXAS, INC.vveeieee e Ceres Group, INC.........ccverevereneinisieniseeneseieesenneenene. | OWNErship American Financial Group, INC........cccooveeie | ovne.
......................................................................... 31-1395344.. | ..o i e, | Great American AdVISOrS, NG Great American Financial Resources, Inc Ownership American Financial Group, INC.......ccccovevvie [ evne.
......................................................................... 42-1575938.. | .covvevn [ eerrevireies [ cvveiennenn. | Great American Holding, INC......vevecvieeiiieicicsceecee e American Financial Group, Inc Ownership American Financial Group, InC..........cccooceeees | cove.
......................................................................... 27-3062314.. | ..occevers [ evrvrrerennn | ceverrereeen | AGriCUltural SENVICES, LLC........vvoveeiiiirieieeee e Great American Holding, INC.........cccocoeovieierevnnienenennnn. | OWnErship American Financial Group, InC..........cccoceeeees | conee.
......................................................................... 45-4110027... | ..ccovoevr [ oerevienienns [ cveeiennenn | Unites States Commodities Producers LLC Agricultural Services, LLC Ownership American Financial Group, InC.........ccccoceeeves | vornn.
.......... veveieenens | 27-2354685.. | ...ocvvve [ oeeevieiie [ cvven | United States Livestock Producers, LLC Agricultural Services, LLC Ownership American Financial Group, InC.........ccccovvrees | voren.
0084.. | American Financial Group, Inc... | 14084.... | 27-4395897.. Livestock Market Enhancement Risk Retention Group............cccccevenee NV A s United States Livestock Producers, LLC Ownership American Financial Group, Inc.
0084.. | American Financial Group, Inc... |35351.... | 31-0912199.. |. ..| American Empire Surplus Lines Insurance Company. . | Great American Holding, Inc.............c....... ... | Ownership American Financial Group, Inc...
0084.. | American Financial Group, Inc... {37990.... | 31-0973761.. American Empire Insurance Company..........c.cocreeeeereereeneemeensennnenenns American Empire Surplus Lines Insurance Company....... Ownership American Financial Group, Inc.

. | American Financial Group, Inc...

. | American Financial Group, Inc...
. | American Financial Group, Inc...

. | American Financial Group, Inc...

..| 73-0556513..
..| 73-1406844..
.| 38-3803661.. |.

59-1671722..

30-0571535..

.| 73-0773259..

.. | Great American International Insurance Limited.

.. |Mid-Continent Excess and Surplus Insurance Company.

American Empire Underwriters, Inc

Mid-Continent Casualty Company.
Mid-Continent Assurance COMPaANY.........cccceuerrevrereenirenseesssessesseseseenns

Mid-Continent Specialty Insurance Services, INC.........ccovvveeririnrrnnens
Oklahoma Surety COMPENY..........ccvuurierrireierererinereeeseseseseseseeens

. | Great American Holding, Inc.

.. |Mid-Continent Casualty Company.

American Empire Insurance Company

Great American Holding, Inc
Mid-Continent Casualty Company.

Mid-Continent Casualty Company.
Mid-Continent Casualty Company...........cccceererrererennenns

. | Ownership

Ownership

Ownership
Ownership
Ownership
Ownership
Ownership

American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, InC...........cccveveee.
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......................................................................... 98-0627464.. | ........... | ccovevereievnees | ceeerenennen. | Premier International Insurance Company..........cceeeveevceevereenenereneens | TC IA.......coe..... | Great American Holding, INC........ccocovvevvenrcincininineneee. | Ownership American Financial Group, InC.........ccccovoveves | connn.
0084.. | American Financial Group, Inc... [16691.... | 31-0501234.. | .....cccc.. [ cooeeviincnns [ reeiriiinnns Great American Insurance Company A American Financial Group, INC.........cccocevieririennireennne Ownership American Financial Group, INC........cccovveeie | ovne.
......................................................................... 45-2969767.. | ..cooeceves | cevverireenns | cereenennnnnnn. | Aerielle 1P Holdings, LLC OH Great American Insurance Company................cccervneeeen.. | OWnership American Financial Group, INC........ccccovveees | 2.
......................................................................... 26-4391696.. | ...ccovers [ orrererrrrenns [ vrrerernnenee | ACTRIE, LLC..oiiiiececeeene s essesisneesenneeens. | DE Great American Insurance Company...........c..ccccervneeen. | OWnership American Financial Group, INC........ccccovvvens | 2.
......................................................................... 31-1463075.. | ..ccceoev. | covecvireieeiven | ceeiennennen. | American Signature Underwriters, Inc OH Great American Insurance Company. Ownership American Financial Group, InC..........cccccoceeees | cove.
......................................................................... 59-2840291.. | ..cccovvevs | cvvvierierens | cevrreneennen. | Brothers Property COrporation..........coceeeeveceievsesnenssesessesseneenns | OH Great American Insurance Company. Ownership American Financial Group, InC.........ccccovevrees | coren.
20-5173494.. Brothers Le Pavillon, LLC DE Brothers Property Corporation .. | Ownership American Financial Group, Inc.
. 120-5173589.. |. .. | Brothers Le Pavillon (SPE), LLC.. DE.... .. | Brothers Le Pavillon, LLC.. .| Ownership American Financial Group, Inc...
25-1754638.. Brothers Pennsylvanian Corporation Brothers Property Corporation .. | Ownership. American Financial Group, Inc.
59-2840294.. Brothers Property Management Corporation Brothers Property Corporation .. | Ownership American Financial Group, Inc.
. |20-4498054.. |. .. | Crescent Centre Apartments................... ..| Great American Insurance Company. .| Ownership American Financial Group, Inc...
31-1277904.. Crop Managers Insurance Agency, Inc Great American Insurance Company Ownership American Financial Group, Inc.
......................................................................... 31-0589001.. | .ccccovee [ corrererrerereins [ covrenennnen. | Dempsey & Siders Agency, Inc. Great American Insurance Company Ownership American Financial Group, INC........ccccvevvies | evne.
......................................................................... 31-1341668.. | .......o.. [ coereeveieens [ covrenneneenn. | Eden Park Insurance Brokers, Inc Great American Insurance Company. Ownership American Financial Group, InC..........ccoceeveees | cove.
......................................................................................................................................... El Aguila, Compafiia de Seguros, S.A. de C.V.......cccoovevivrinrereenrennns | MX Great American Insurance Company...............ceceeevnens.. | OWNErship American Financial Group, InC.........ccccovevveees | coren.
......................................................................................................................................... Financiadora de Primas Condor, S.A. de C.V.........c....... El Aguila, Compafiia de Seguros, S.A. de C.V................. | Ownership, American Financial Group, InC.........ccccouvrees | vornn.
......................................................................... 39-1404033.. | ...ccooev. | coveivererrerens | ceverennennnn. | Farmers Crop Insurance Alliance, Inc Great American Insurance Company.............c.ceeeeenene.. | OWNErship American Financial Group, InC.........ccccvvvvrees | voren.
......................................................................... 13-3628555.. | ...cccvevee | crvrivrrirreens | cevvrirenenn | FCIA Management Company, INC........ceverevveveeienirieeeniinsireneresnenennes Great American Insurance Company...........ccc.eveeeeneneee.. | OWNErship American Financial Group, INC..........ccevvener | voeene
......................................................................................................................................... Foreign Credit Insurance Association Great American Insurance Company. Management..... | ................. |American Financial Group, InC.........cccccocevnen | 3.
......................................................................... 31-1753938.. | ..ocovves [ cvvrivvvnees | ceverenene. | GAl Warranty Company. Great American Insurance Company. Ownership American Financial Group, InC.........ccccouveeves | vornne
......................................................................... 31-1765544.. | ...coovovs | covveeeceens | cevreeeennne. | GAL Warranty Company of Florida...........ceeicriceiesccesees GAIl Warranty Company..........cccccoueeereeeeesneeeernseenneneeee. | OWNErship American Financial Group, INC........cccooveeie | ovne.
......................................................................................................................................... GAIl Warranty Company of Canada Inc. Great American Insurance Company Ownership American Financial Group, INC.......ccccovevvie [ evne.
......................................................................... 45-1144095.. | ......cee. | coeerierrereenes [ cvvenennenn. | GALIC Pointe, LLC Great American Insurance Company. Ownership American Financial Group, Inc..........ccccoceueen | 2.0
......................................................................... 61-1329718.. | .occevvevs [ covevireienin | ceeievnnnn. | Global Premier Finance COMpany.........c.cvecvieieicineeieeesiesessienens Great American Insurance Company.............c.ccceeeveeee... | OWNErship American Financial Group, InC..........cccoceeeees | conee.
......................................................................... 74-2693636.. | .......cov. | covvivirerreinin | ceeirennennn. | Great American Agency of Texas, Inc Great American Insurance Company. Ownership American Financial Group, InC.........ccccoceeeves | vornn.
0084.. | American Financial Group, Inc... [ 26832....|95-1542353.. | ...c.cccoe. | cevrerrverinns | correrreinnnnns Great American Alliance Insurance COmpany.........c.cocoevvreenreererneennnens | OHucvvccos [ HAviiiiine Great American Insurance Company. Ownership American Financial Group, InC.........ccccovvrees | voren.
0084.. | American Financial Group, Inc... |26344.... | 15-6020948.. Great American Assurance Company............c.weeeererererrerensenereessnnenens Great American Insurance Company Ownership American Financial Group, Inc.
0084.. | American Financial Group, Inc...|39896.... |61-0983091.. |. .. | Great American Casualty Insurance Company. . | Great American Insurance Company.... .| Ownership American Financial Group, Inc...
......................................................................... 31-1228726.. Great American Claims Services, Inc Great American Insurance Company Ownership American Financial Group, Inc.
0084.. | American Financial Group, Inc... | 10646.... | 36-4079497.. Great American Contemporary Insurance Company. Great American Insurance Company Ownership American Financial Group, Inc.
0084.. | American Financial Group, Inc...|37532.... | 31-0954439.. |. .. | Great American E & S Insurance Company.... . | Great American Insurance Company....

. | American Financial Group, Inc...

. | American Financial Group, Inc...

. | American Financial Group, Inc...

..|31-1036473..

31-1652643..

.113-5539046.. | .
..|31-0974853..

.. | Great American Insurance Company of New York..

Great American Fidelity Insurance Company.
Great American Insurance AgenCY, INC........ccoevevereienrerrenineeeseienns

Great American Lloyd's Insurance Company.

Great American Insurance Company.
Great American Insurance Company.

. | Great American Insurance Company....

Great American Insurance Company.

.| Ownership.

Ownership
Ownership

American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
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statement for March 31, 20120fthe Mlidl-Continent Casualty Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 11

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number | RSSD CIK  pternationa or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
......................................................................... 31-1073664.. | ...coovvve [ cevvreveeree | ceerernvnenee. | Great American LIOYA'S, INC......oeueveercicircicnce s reeeereenennee. | Great American Insurance Company............cceeereeeenene.. | OWnership American Financial Group, InC.........ccccovoveves | connn.
......................................................................... 31-0856644.. | ......coe. | covriveivrens | cerirvnnenn. | Great American Management Services, INC........c.vveeeveereerceniercinenns reeeenenennen. | Great American Insurance Company. Ownership American Financial Group, InC..........cccocoveeves | vonnne
0084.. | American Financial Group, Inc... [38580.... | 31-1288778.. | .....ccco. [ corevvveienns [ Great American Protection Insurance Company............cccoceeevcvireeniveees | OHeveoicct [ 1A Great American Insurance Company Ownership American Financial Group, INC........cccovvvei | ovne.
......................................................................... 31-0918893.. | ..cvvvees [ e | vevircrrcnes | GrE@E AMENICAN RE INC....uviiiiic e reeeerennenee. | Great American Insurance Company...........ceeeeceneneeee.. | OWnership American Financial Group, InC..........cccoccveeves | corne
0084.. | American Financial Group, Inc... [31135....| 31-1209419.. | ...cococoe. | cevrereviens | e Great American Security Insurance Company.........cccoeeveereeveeerreneenienns | OHuveivciis [ 1A Great American Insurance Company. Ownership American Financial Group, InC..........cccccoceeees | cove.
0084.. | American Financial Group, Inc... [33723....| 31-1237970.. | c.cccooves | cevrerrvrians | cerreireirinns Great American Spirit Insurance Company............cceveereerrereensesnnnreens | OHuvviviiis [ HAuiiins Great American Insurance Company. Ownership American Financial Group, InC.........ccccovevrees | coren.

. | American Financial Group, Inc...
. | American Financial Group, Inc...
. | American Financial Group, Inc...

59-1263251..

. |34-1607394.. |.

34-1899058..
31-1548235..

.198-0191335.. |.

66-0660039..
34-1607396..
36-4670968..

.| 34-1607395..
..|99-0345306..
..|95-3623282..

43-1415856..
43-1254631..

..|86-0114294..

27-2226948..
871,850,814
31-1293064..

.| 72-1331800.. |.

36-4517754..
32-0050970..

.|31-0686194.. |.

31-0883227..
31-1737792..

.131-1119320.. |.

31-0728327..

.. |Hudson Indemnity, Ltd.............

.. | Strategic Comp Holdings, L.L.C..

..| One East Fourth, Inc....

.. | TEJ Holdings, Inc.....

Key Largo Group, INC......oveueiiirriiisseeiseesissiesesssesssssesssesssssseeeens
National Interstate Corporation........

American Highways Insurance Agency, Inc
Explorer RV Insurance Agency, Inc

Hudson Management Group, Ltd
National Interstate Insurance Agency, INC.........ccovovieririeinniresisiennns
Commercial For Hire Transportation Purchasing Group..............c.cv......
National Interstate Insurance COMPaNY.........cccovvevriviereiriererinrnnnns
National Interstate Insurance Company of Hawaii, InC.............cccovvvvenee
Triumphe Casualty COmMPaNY.........ccorurerirerrrirreieisreeeieseseseesenens
Vanliner Group, INC..........curuererirenirrieriesiseierieessiees e sseseees
TransProtection Service CoOmMPaNnY...........coureeeerneenernsenereieereesneeenes
Vanliner Insurance Company.
Vanliner Reinsurance LiImited..........cocovinneececcsceecene
Safety Claims and Litigation Services, LLC..........cccovvvvriinnienninnne
Penn Central U.K. Limited..........cocveuerminineieneneescseeeecieens
Insurance (GB) LIMIted..........covvevreiiviiereiinieieiee e
Pinecrest Place LLC
PLLS Canada Insurance Brokers Inc...
Professional Risk Brokers, INC............ccccovvevereiireeiiieisseeisee s

Strategic Comp Services, L.L.C......ocvveiicrrreneceeesce
Strategic Comp, L.L.C.....

Pioneer Carpet Mills, Inc
Superior NWVN 0f Ohi0, INC......c.vvevreiiiiiersieesseeseese e

Three East FOUh, INC..........ccevviiiniciiicscecc e

SC..cvene.
OH..........
OH.......... A
OH.......... A
DE......... NIA..cooe.
MO......... NIA. .

..| Great American Insurance Company.

. | National Interstate Corporation..

..| Great American Insurance Company.

.. | American Financial Group, Inc..

.. | American Financial Group, Inc..

Great American Insurance Company.

National Interstate Corporation
National Interstate Corporation

National Interstate Corporation
National Interstate Corporation..............ccoveereerireennnne
National Interstate Insurance Agency, InC.........c.cccoceuueeee
National Interstate Corporation............cccevevererreerierennns
National Interstate Insurance Company
National Interstate Insurance Company
National Interstate Insurance Company.............ccceceveinnee
Vanliner Group, Inc
Vanliner Group, Inc
Vanliner Group, INC..........ccovvernieeniesseeesiesseeeeens
National Interstate Corporation
Great American Insurance Company.
Penn Central U.K. Limited...........ccoeveninenrninircneens
Great American Insurance Company.
Great American Insurance Company.
Great American Insurance Company

Strategic Comp Holdings, L.L.C......ccoevveuviiiirinirenenne
Strategic Comp Holdings, L.L.C............

American Financial Group, Inc
American Financial Group, Inc

American Financial Group, Inc

.| Ownership

.| Ownership

.| Ownership

. | Ownership

. | Ownership.

Ownership

Ownership
Ownership

Ownership
Ownership
Management.....
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership

Ownership
Ownership

Ownership
Ownership

Ownership

American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, INC.........cccovevne
American Financial Group, InC.............cc.ce....
American Financial Group, InC............cccovun..
American Financial Group, InC............cccevune.
American Financial Group, InC..........ccccovene.
American Financial Group, InC...........cccveveee.
American Financial Group, INC.........cccocevnn.
American Financial Group, INC........ccccocevnne
American Financial Group, INC.........cccocevnne
American Financial Group, INC.........cccovvevne
American Financial Group, InC.............cc.e....
American Financial Group, InC..........cc.cceeu...
American Financial Group, InC............ccoeun..
American Financial Group, InC..........cccccevune.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc...
American Financial Group, Inc.
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statement for March 31, 20120fthe Mlidl-Continent Casualty Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary| to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number | RSSD CIK  pternationa or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Asteris Explanation
1 Another affiliated company owns 1% or less of the shares.

The entity is owned by more than one company within the AFG Group.

2
3
4

Great American Insurance Company is the majority member of the Association

Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.




statement for March 31, 20120 the Miid-Continent Casualty Company

PART 1 - LOSS EXPERIENCE

Current Year to Date

Lines of Business

1 2
Direct Premiums Direct Losses
Earned Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........ccciveiveiirie e
. Ocean marine
. Inland marine........ .
. Financial QUaranty..........ccoeeveieieieinssieessiese s
. Medical professional liability - 0CCUITENCE..........covverreiiirrieieeeieieeiines
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

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

. Auto physical damage
. AICraft (all PETIIS)......cvveveeriereerese et

. International..
- WaITANEY ..t

. Reinsurance-nonproportional assumed property...........oeveereneereerenennns
. Reinsurance-nonproportional assumed liability........ e
. Reinsurance-nonproportional assumed financial lines............ccccccoevvevurnvne.
. Aggregate write-ins for other lines of buSINESS..........cc.ccveveveveieericieirenns
. Totals

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

2504369 | .

..1,396,733

87,013

F WRITE-INS

: Sum of remaining write-ins for Line 34 from overflow ‘pl).all.ge.
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......cccouerierirrierierieisranaans

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril

. Commercial multiple peril.
. Mortgage guaranty
. OCEAN MAMNE.......ouivieieeiiiieiesie ettt ettt bbbt
. Inland marine........
. Financial guaranty..........c.cccccuvevvevnnnn.

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

Homeowners multiple peril...

Medical professional liability - occurrence....
Medical professional liability - claims made..

Other liability-0CCUITENCE. .......cvivireieieteiee e
Other liability-claims made
Excess workers' compensation

. International..

L WaAITANEY ..o
. Reinsurance-nonproportional assumed property
. Reinsurance-nonproportional assumed liability........

. Reinsurance-nonproportional assumed financial lines. e |
. Aggregate write-ins for other lines of busiNess............ccocveveeevicrisieenene,

1 TOMAIS. .ot

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34).......ccooiviiniinninninninniinnnens
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Statement for March 31,

w120me Mid-Continent Casualty Company

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

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2012 2012 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2012 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2009 + Prior.....c.. | ooveereernnnans 124,706 | oo, 86,012 | oo 210,718 | e 2641 | o 7,063 | oo, 9,704 | oo 116,826 | o 3,325 | oo 1,317 | o 197,468 | ooooveveerean (R | 1,693 | i (3,546)
2. 2010u s [ e 22,520 | oo, 27,872 | oo, 50,392 | oo 1,010 | oo 709 | oo, 1,719 | e 20,829 | oo 1,000 | oo, 26,556 | oo 48,385 | i (681) [ oo 393 | i (288)
3. Subtotals
2010 + Prior.....co. | voveeerieeernn 147,226 | v 113,884 | 261,110 | 3,651 | e 772 | ek 11423 | 137,655 | 4,325 | oo 103,873 | oo 245853 | ..o, [GXZA1) ] 2,086 | .o (3,834)
4. 201 | i 20,304 | 25,063 | 45,367 | 2,988 | e 1,216 | 4204 | i 18129 | 2,288 | ..o 20,916 | .ovieeieen 41,333 | oo 813 | e () ] 170
5. Subtotals
2011+ Priof...coe. | covveeereereeene 167,530 | i 138,947 | 00 306,477 | e 8,639 | 8,988 | 15,627 | 155,784 | 6,613 | oo 124,789 | oo 287,186 | oo (5,107) ] coveeeerererierine 1443 | e (3,664)
6. 2012, s [ .0 ST 2.0 ST .S T P D, S [P 821 | oo 821 | .o )8 N 3484 | oo 12,279 | oo 15,763 |.oocvereene. XXX v [ crreiieiieninns 0.0 T P XXX o
7. Totals...cooeeeeees | e, 167,530 | oo 138,947 | oo 306,477 | oo 6,639 | .o 9,809 | .o 16,448 | ooveveieee 155,784 | oo 10,097 | oo 137,068 | ..o 302,949 | .o (5,107) | v 1,843 | oo (3,664)
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 | ..ccoccovvrcenee. 177,068
| P (3.0)% (2. v 1.0 %3, e (1.2)%

Col. 13, Line 7

Line 8

A (2.1)%




statement for March 31, 20120 the Miid-Continent Casualty Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

* 2 3418 201249000001 *
* 2 3418 20124550000 1 *
* 2 3418 201236500001 *

Q15



statement for March 31, 20120 the Miid-Continent Casualty Company
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504. Equities & Deposits in Pools and Associations
2505. Amount Withheld or Retained by Others for Company.
2597. Summary of remaining write-ins for Line 25

Q16



statement for March 31, 20120 the Miid-Continent Casualty Company

SCHEDULE A VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

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

2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e R B
2.2 Additional investment made after acquisition. A B ‘ AR .
Current year change in NCUMDBIANCES..........coceveieviieieierienieessenene e s - . .

Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

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

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

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

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

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

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

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............ccoovevieevceieicscsieenn
Accrual Of dISCOUNL.........ccvureriirererieercererr e e
Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

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

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

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

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

S2ze

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...
Cost of bonds and SLOCKS ACQUITEA...........c.cvcuiveiiieiiiee ettt bbb bbbt aena
Accrual of discount

Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM............ccueiiiiieie ettt nans
Total foreign exchange change in book/adjusted Carrying VAIUE............c.ccueveveeveieeireeieesesee et
Deduct current year's other than temporary impairment reCOGNIZEd...........covuiveieiirreieieicese e

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

21,659,985
................................. 1,238,494

............................. 558,485,793
............................... 55,471,809
................................. 1,117,531
................................. 3,514,070
................................. 3,373,500
............................. 140,846,176
................................. 2,035,409




20IsO
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
e CIBSS T ().ruerersareermeeriseeeeseesis sttt st | e enenens 343,370,604 | ....coovovnrrireeeenn 27,080,690 | ..ooooveerrerririenenns 30,447,551 | oovvorcereerrirneens (3,750,890) [ cvvovuvevrrmeririns 3BB,A70,853 | ovvvvevrrevrerisreeseesssissessines | serssssesssssesssssesssssesssssessssnns | sesssesssnesesneens 343,370,604
2. ClASS 2 ()rermurerereeerermeresiseesis st | st 74,445,588 | ... 4,992,170 | coovvocvvienrienennd 6,321,660 | ...ooovecrrerrerriienennn 2,291,829 | oo 73,867,907 [ .cvvvrmrceimeermiresineenssssssins [ orsesssisesssssssssssesssssesssssssssnns | sevessssesssnesssissens 74,445,588
3. ClASS 3 (8)rerrererereeeeirrisssrnsisse sttt sttt essns | fnssessentane et ssentnes 3,255,219 | oot | e 40,632 | .o 821,919 | oo 3,358,727 | oot | ettt | et nnnees 3,255,219
A, CIASS 4 (B)..ruvverrreeesseressseeesseeeesseeeess st es sttt | SEsenei et 207,917 | oreeeeereereneeeeeeresseeeend B86 | ..eveereeeeerreneiieeeeenae P61 O (T8 T O 230,349 [ oeoueeerrereereeeess e nees | cessseeeess st s sess st nnes | srseeesssenssss st eneseen 207,917
B, ClASS 5 ().urvrrevuireiieieisiiesieiss ettt bbbt saets | estessesstes s et estes s s bt sa st sntans | shestessesantessebsses s s st st st esetentes | 4etessesstessessetesaesse s st entessesantensa | ebsessetensesiessnsestessesentensesestensens | shersebiesesaesses et est et et s tes e bstesses | 4hsessessetestes et este s e s et ssebsebensesae | essessesestes et et es et e ben s s s s sentens | Shessesetentes et st s bt n s s bents
8. ClASS B ()..rvvrevrrreireiseisiseiseissesseee sttt ss ettt sse s st n st et | estessetantansessetansesetesensensesantans | eresiesesantessesntannessessnsentesesantes | antessesstessessesansassesesantassessntesse | estessesensessesnsassessesantestesansensess | ereresesessensesansantessesantesasnsensas | aesessesssestesesantesesantessasnsansasse | essessesastessesintassesastansassesansansass | srertesstentesesantesetetansantessntaneas
7. TOtl BONAS........cocveriircicieerrcrceeeserceesniersenenissinenneeninsnenesenseninesnenesnssnenns | voveeesensnnneneenenn 821,209,328 | 32,073,546 | coovviciee.36,885,214 | oiiien(540,026) | o 815,927,635 | o0 | ) 0
PREFERRED STOCK
8. ClASS Tuiveeeeeesr it | Hesenebe e 5,477,360 | .oovvovnrcrirrcririienns 1,500,000 | covvvuurrermereesneensmenssseesssens | cevesesessessesseseees (5,476,358) | ..oovvvvevrrrrircriienne 1,501,002 [ .vvvooivvereresieenesenesieesises | sesssiessss s esssees | sesesssissess s 5,477,360
9. ClASS 2.ttt ssens | essessenten et nes 3,385,000 | ..vvreeieireieinireieieinereeeinnieens | et seesetesnens | eenseesseessnssesesesns 6,721,855 | ..o 10,106,855 | ...vvvreirieiireriereiseieeeirsieees | seeeneissessissssssessessssessesssesseens | sesssesseensssssesessssenns 3,385,000
10, CIASS B..ovvvveeueeeeessreeesaeeessseeeessssesss et sesss sttt sss s | eesessnssst st ensetas 3,971,000 | .ooueeeermereereeeesseeessseessssneees | eesseessssssssssssessssssssssnessssneess | eeeessssssssseessssensseens 396,247 | ..o A,367, 247 | cooveeeeceeeeeeesscenseessnsesssns | crneeessssesssesssssssssssssssssssins | eesssssssssnnsssssnsssnns 3,971,000
11, ClASS 4ottt | eebesnenes et nene e 640,000 | ...coveoreererreieinenns 1,859,560 | covvvuueeermeeessneenssesesssessssnees | eesssaesssssesssssessssssesssssessssssens | sesessseessssessssnees 2,899,560 | ..uuvverraererneereseeessseensseneses | rnnessssssss st nesens | seeessssessss s sessseas 640,000
12. Class 5 1,056,250 1,056,250
13, ClASS B..vvvvoeereeirreere et | SRR | fEtEeE Rt Rt | SRRt rer et e | £EfenEE et ran et nnnts | CeeeRE ettt en s | Sertenr Rttt nnns | neE e e | sreseens e
14, Total Preferred STOCK. ... ...ttt ssssessessens | ensssssssssssssssessasens 14,529,610 | oo 3,359,560 | .o [ 585,493 | .o 18,474,663 | ..o [0 RN {1 14,529,610
15, Total Bonds and Preferred SIOCK...........ccuuuuurreemreeenrreerneeeinseeesseeeesesseessneeesens | seeesssseessnssessnans 435,808,938 | ......coorrrrerrriernnne 35,433,106 | ..ooorveerrrriieneens 36,885,214 | ..oovvererereererreeeens 45,468 | ..o 434,402,299 | oovooereeeeeeeeene s ([P (U ST 435,808,938
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§.....24,514,815;

NAIC 2§..........

0;

NAIC 3 $

0;

NAIC 4§

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

NAICGS......... 0.
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SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TotalS........ovveveereerrrrrrerreirisies | e 24514815 |................ 9,0 R [T 24514815 | oo L A R
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.........coiuiieiriieiireie ettt essesens | sbsssessesssssssessessesessenes 14,712,500 | oo 9,423,530
2. Cost of Short-term INVESIMENS ACAUITE. ..........cvueiciciiecicece ettt b s s ssesnns | bevtessesassessesaesesssnsesee 25,084,440 | coovverveeee. 176,534,985
3. ACCIUAL OF BISCOUNL. ..o bbb bbb bbb | Hesb s bbb bbb bbb | Shbinb bbb
4. Unrealized valuation INCIEASE (ECTEASE)...........wururrereererruseesreereiseesseeseeseesessasesesseesseseesesseessessessessessessessessessessasssessesssssnes | 1essesssssessessassssssessasssessessessasssnssasss | 2esssnessssossssssessanssessessassnsssnssassnenns
5. Total gain (I0SS) ON QISPOSAIS........ccueviriiiiietiiiteiit ettt ettt bbbt b et a bbbt s et e bbb b s et s s s e s s sssebessstebessns | nbsebessssesessnsesesssebesses et s sesesanssbesanss | sbsssebessstetessnseses et ebesseb et s st bannebenan
6. Deduct consideration received ON dISPOSAS............c.urviuiveieicicieieeeiseie ettt b bt s s bensenaes | sestesesssesae s s enaenees 15,282,125 | woooveeeeeereeeeea 171,246,015
7. Deduct amOrtiZation Of PIEMIUM.........ccciiieircte ettt ettt bbb se b s s bbb se b b s et s s ae b basaebessnne | nesebebsstesessnsesesssebessebes s sesesasssbesanss | sbsesebessstesesssseses et et esseb et s et bnaebenen
8. Total foreign exchange change in book/adjUStEd CArTYING VAIUE............ccuiururiiieieireieiisciei ettt ettt | reesestessss st eeesessess s b bs s s st s sessans | sebsessessess e b e st es s et s b st et ens e
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........oueuiurirriiiririieeireeeeseiseeeee e tesseseens | setsssessssssssesesssssssssenssesessnssssesssanes | essessesssssssensesessnsessessessssessessssnsane
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9)..........cccceurririreiiniierieieieesssseesssiesiens | eviesesissessssesessssenees 24514815 | oo 14,712,500
11, Deduct total NONAAMILIEA @MOUNTS.........c..cviieerieiiiirerrse ettt s s eees | HfeEb s e neE e E sttt nns | sersne st sn e en bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....vuiviiieriiiiiisiesieiistssissiessesssssssesssssssssessesssssssassesssssnsessens | sossessesssssssassessessssanses 24514815 | oo, 14,712,500

QsI03
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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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SCHEDULE D - PART 3

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

030

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market

Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - Industrial and Miscell

064159 AM 8| BANK NOVA SCOTIA 2.55 01/12/2017......couumereererirerrinerineseisesisesssssesssesssssesssssssssesssssssssessssssssssesssesssnens | liseions ...01/05/2012 | BARCLAYS AMERICA 998,000 1,000,000 1FE

140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15 ....01/10/2012 | LIQUIDATION 686 673 4

233851 AK 0 |DAIMLER FINANCE 2.95 01/11/2017 .01/04/2012 | CITIGROUP 998,250 1,000,000 1FE

78573A AB 6 |SABMILLER HOLDINGS 2.45 01/15/2017 ....01/10/2012 | J. P. MORGAN SECURITIES 1,996,180 2,000,000 2FE

903243 AA 1| URS CORP 3.85 04/01/2017.......cooumrreeuemrriemmereesseseesssssssaseessssessssssssssssssssssssssssssssssssssssssssssssssssssesssssnse | noseesssnns ....03/09/2012 | MORGAN STANLEY & CO 1,997,240 2,000,000 2FE

984121 CF 8| XEROX CORP 2.95 03/15/2017 ....cuiieriivsitisssiesissesssssesissssssssessssssssssessssssssssessssssssssessssssssssenssssssssensssssssssensssnse | soresseeees ....03/08/2012 | BANK OF AMER/ML 998,750 1,000,000 2FE
3899999. Total - Bonds - Industrial & Miscellaneous 6,989,106 7,000,673 (U XXX
8399997. Total - Bonds - Part 3 6,989,106 7,000,673 0 [ P S—
8399999. Total - Bonds. 6,989,106 7,000,673 0 o P S
Preferred Stocks - Industrial and Miscell IS

486606 50 2|KAYNE ANDERSON MLV INV E 4.25 04/01/2019 ....03/14/2012 | BANK OF AMER/ML 60,000.000 1,500,000 RP1LFE

56062Y 20 1|MAINSOURCE FINANCIAL A 5.00. .03/29/2012 | BANK OF AMER/ML 1,000.000 937,780 P4U

929328 30 0| WSFS FIN CORP A 5.00. ....03/29/2012 | BANK OF AMER/ML 1,000.000 921,780 P4UZ
8499999. Total - Preferred Stocks - Industrial & Miscellaneou 3,359,560 XXX (V] P S—
8999997. Total - Preferred Stocks - Part 3 3,359,560 XXX (U P XXX
8999999. Total - Preferred Stocks 3,359,560 XXX 0 [ P S—
Common Stocks - Industrial and Miscellaneou

039380 10 0| ARCH COAL INC......oourreeiemmririssersiessessisssessssssesssssssessssse st | esessssoos ....03/26/2012 | 1S GROUP INC 10,000.000 116,485 XXX L

039380 10 0| ARCH COAL INC.....oooumrreiermmrriesmsssisssssseessssssssssesssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssenses | nossesessos ...03/28/2012 | ISI GROUP INC 30,000.000 324,366 XXX L

039380 10 0|ARCH COAL INC ...03/29/2012 | INTERSTATE 15,000.000 159,185 XXX L

086516 10 1|BESTBUY COINC .03/29/2012 | ISI GROUP INC 20,000.000 496,374 XXX L

086516 10 1|BEST BUY CO INC, . ....03/30/2012 | INTERSTATE 6,000.000 143,842 XXX L

140661 10 9| CAPMARK FINANCIAL GROUP INC.......ocvveiumeriemmmerresseessssesessesseseesessssessssseessessssesssssesesssssssesssssssesssssnns | seoniesees ...01/10/2012 | LIQUIDATION 140.000 2,401 XXX L

428236 10 3 [HEWLETT-PACKARD CO.....cvourverreimriereesiesissssssesssessssessssssssses s ssssssssssssssesssssssssssssssssssssssssssssssssnans | snsssssns ....03/28/2012 | INTERSTATE 24,000.000 566,376 XXX L

43785V 10 2 | HOMESTREET INC......oouireuiumreiimmeresssssessesssssressssessssssesssssssessssssssssssss st sssssssessssnen. | seseesseons ....02/10/2012 | FRIEDMAN BILLINGS RAMSEY 7,000.000 308,000 XXX L

43785V 10 2 | HOMESTREET INC....ooouuiiiiussssiiessssessessssssssesss s ssss s s | nnennsscos ....03/09/2012 | FRIEDMAN BILLINGS RAMSEY 7,000.000 XXX L
9099999. Total - Common Stocks - Industrial & Miscellaneou: 2,117,029 XXX 0
9799997. Total - Common Stocks - Part 3 2,117,029 XXX 0
9799999. Total - Common Stocks 2,117,029 XXX 0
9899999. Total - Preferred and Common Stocks. 5,476,589 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 12,465,695 XXX 0

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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SCHEDULE D - PART 4

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

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
83162C HH  9|SBAP 1997-20C 1 7.15 03/01/2017.......ovvervrrrvrrrcres | ceene 03/01/2012| MBS Paydown 0.044427028....... | ...cccoreremeenveennennn | veveerinens 18,536 | .cooovrvrnees 18,536 | ovvvrrrne 18,536 | .cooovrvrres 18,536 . (VN ORI ISP 18,536 [ ..ovveureerriees | vereeerineniens | eevererereenns (V1 I 663 |03/01/2017|1...........
912827 7L 0|U.S. TREASURY NOTES 4.875 2/15/2012......ccccouuee [ cenne 02/15/2012] Maturity 100.0.......ccovvesrinniiniis | e | cveeeees 1,645,000 | ......... 1,645,000 | ......... 1,719,732 | oo 1,646,158 [ ..oooviviinnis | s [(RE:) ] I [(IESE:) ) I 1,645,000 [ ..o [ o | e 0] 40,097 |02/15/2012|1...........
0599999. Total - Bonds - U.S. GOVEMMENL. ...ttt snnesnteneene | eenione 1,663,536 | ......... 1,663,536 | ......... 1,738,268 | ......... 1,664,694 | ..o 0] s [EE:) ] I 0 | s (1,158) | v 0] et 1,663,536 | ...oovennd 0 ] i 0 [ e 0] . 40,760 |...... XXX... [.XXX....
Bonds - U.S. Political Subdivisions of States, Territories and P
442331 MX  9|HOUSTON TX SER A 5.00 03/01/2012.......cccovvvnvvee | ..... |03/01/2012| Maturity 100.0....cc.viveierinrirnianns [onirrensssninniiens | conneeees 1,525,000 | ......... 1,525,000 | ......... 1,665,986 | ......... 1,533,316 | .ooorvrivniines | crreeenns [CRCH1S)) I [N (8,316) | .ooovevvrevererns | crvrins 1,525,000 | .ovvivrvninns o | e 0 . 38,125 | 03/01/2012| 1FE......
2499999. Total - Bonds - U.S. Political Subdivisions of States, Territories & POSSESSIONS..........covwverenirinerianes I 1,525,000 | ......... 1,525,000 | ........ 1,665,986 | ......... 1,533,316 | .ovvvvrnnenad 0] s [CIL)] I (I (8,316) | ..overvvernns 0] e 1,525,000 | .o 0 | e (U I 0] . 38,125 |...... XXX... [ XXX....
Bonds - U.S. Special Revenue and Special A t
010541 AM 2| ALABAMA FED HWY 5.25 03/01/2014.........ccovvvvur | ceene 03/01/2012[ Call 100.0.......ovvvrvemrrenrrrerirenins [ v | evereeees 1,000,000 | ......... 1,000,000 | ......... 1,085,710 | ......... 1,004,844 | ..o | e (4,844) | i | e (4,844) [ | 1,000,000 [ ...ooueveerinns | e | cevererereenne 0 . 26,250 |03/01/2014| 1FE......
047856 ET 2| ATLANTA SFM A GA 5.25 12/01/2039 e 01/01/2012| Partial Call 100.0...........ccc...c...... .10,103 12/01/2039| 1FE......
047856 ET 2| ATLANTA SFM A GA 5.25 12/01/2039 N 02/01/2012| Partial Call 100.0...........cccrvevec. .96,023 12/01/2039| 1FE......
047856 ET 2 |ATLANTA SFM A GA 5.25 12/01/2039.........cccorvvenene | ceene 03/01/2012| Partial Call 100.0............cc..ec...c. .10,019 12/01/2039| 1FE......
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029........c.cocevvmirrens | e 01/01/2012| Partial Call 100.0...........cccuvenec. .30,000 07/01/2029| 1FE......
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029.........ccccruvvvivres | ceene 02/01/2012| Partial Call 100.0 07/01/2029| 1FE......
246395 WY  9|DE HSG AUTH A-14.90 07/01/2029 e 03/01/2012| Partial Call 100.0 07/01/2029| 1FE......
31392E  3S 7 |FNR2002-71 PD PAC 5.50 10/25/2031. .1 01/25/2012| MBS Paydown 0.02965144 10/25/2031| 1..
31392E  3S 7 |FNR2002-71 PD PAC 5.50 10/25/2031. .1 02/25/2012| MBS Paydown 0.01752978 10/25/2031(1...........
31392E  3S 7 |FNR2002-71 PD PAC 5.50 10/25/2031........ccovvermmree | eeee 03/25/2012 MBS Paydown 0.0094185........... 10/25/2031(1...........
31392H TJ  2|FNR2003-1 PG PAC 5.50 9/25/2031.......ccconuvevvvnnns | ceeee 01/25/2012| MBS Paydown 0.16873398......... | ccocvrvrernirvnnincr | verernennn 129,914 | 1000129,914 | 100130,980 | 130,428 [ oo | vvveeeeee(B14) [ | e (B14) s [ v 129,914 | oo [ [ v (V] I 595 |09/25/2031|1...........
31392H TJ  2|FNR2003-1 PG PAC 5.50 9/25/2031.......ccconvvvvvernnns | ceene 02/25/2012| MBS Paydown 0.14191814......... | cooeverveernenvneinnenn | vererneenn 134,079 | i 134,079 | 135,179 | i 134,548 [ | e (469) [ o | e (489) [ | v 134,079 09/25/2031|1.......c..
31392H TJ  2|FNR2003-1 PG PAC 5.50 9/25/2031.... e 03/25/2012 MBS Paydown 0.12345406. 92,320 09/25/2031| 1..
31392W B3 3|FHR 2512 PE PAC 5.50 2/15/2022..........cooovmevererernee | e 01/15/2012| MBS Paydown 0.05000577. 02/15/2022| 1..
31392W B3 3 |FHR 2512 PE PAC 5.50 2/15/2022.... e 02/15/2012| MBS Paydown 0.04043346. 02/15/2022|1...........
31392W B3 3|FHR 2512 PE PAC 5.50 2/15/2022..........cccoomvveerernns | e 03/15/2012 MBS Paydown 0.030400609......... | .coccevrerverivnrnnres | crerernnnnn60,197 | oco.60,197 | oo 81,062 | e 60,421 02/15/2022|1...........
31393G BZ 6|FHR 2545 HE PAC 5.50 09/15/2031.........cccovvvvrmeunes [ o 01/15/2012| MBS Paydown 0.06426247......... | ..oevereveneernenennenns | coevveeennens 78,351 | v 78,351 | oo 79,795 | i 78,926 | ..ovveeverncenene | cvevrrereene(578) | o [ everirneeene(BT8) [ covvivvincins [ v 78,351 [ ovveveeverinns [ v | eevereeerennns (V] IO 359 |09/15/2031| 1...........
31393G  BZ  6|FHR 2545 HE PAC 5.50 09/15/2031.........cocoovvurmrinns | o 02/15/2012| MBS Paydown 0.05185499......... | .coceeereeeenveinneins | orrveeinnd 62,037 | .covvrrnne 62,037 | .o 83,181 | i 62,466 | ..o | cerrreeeerne(829) | o [ e (829) [ i [ 62,037 [ .evverrineinne [ | e (V1 IO 569 |09/15/2031|1...........
31393G BZ 6|FHR 2545 HE PAC 5.50 09/15/2031.. e 03/15/2012| MBS Paydown 0.03813589. .68,596 09/15/2031|1......occ.
31393H Z5 4|FHR 2550 PG PAC 5.50 12/15/2031........cocoomrvmernns | ceene 01/15/2012 MBS Paydown 0.042409 47,762 12/15/2031(1...........
31393H Z5 4|FHR 2550 PG PAC 5.50 12/15/2031.......ovevvrvvirerans [ e 02/15/2012{ MBS Paydown 0.03110307......... | cevveerermrrverivenenes | ovvvnvirnnnns 56,530 12/15/2031( 1...........
31393H Z5 4 |FHR 2550 PG PAC 5.50 12/15/2031.........ccccoomevrererne | ceene 03/15/2012| MBS Paydown 0.02095028 50,764 12/15/2031 1..........
34073N  Z8 6|FLHFC SRS 24.7507/01/2027.........ovverveerernrerirns | e 01/01/2012| Partial Call 100.0...........cccvvenec. .20,000 07/01/2027| 1FE......
38373Y A3  8|GNR2003-6 BE PAC 5.25 1/16/32.... e 01/16/2012| MBS Paydown 0.27319572 ..72,612 01/16/2032
38373Y A3 8| GNR 2003-6 BE PAC 5.25 1/16/32........cvvernverreincies | ceeee 02/16/2012| MBS Paydown 0.26243257. ...53,816 01/16/2032
38373Y A3 8|GNR 2003-6 BE PAC 5.25 1/16/32.... B 03/16/2012| MBS Paydown 0.24598725. 82,227 01/16/2032
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 01/01/2012| Partial Call 100.0.............c...c...... .25,000 10/01/2039| 1FE......
49130P YN  8|KY HSG CORP E 4.85 07/01/2036.........cccevermrererrvens | e 01/01/2012| Partial Call 100.0...........cccrenec. 5,000 07/01/2036| 1FE......
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647200 P5 7 |NMSFMBCL15.00 03/01/2028..........ccovvevrrererererin | e 03/01/2012| Partial Call 100.0...........ccccovrvenee 25,000 | covvveennne 25,000 | .oooererrnn26,294 | 026,255 | s | i [(515) 1 O I (1,255) [ oo 03/01/2028| 1FE......
658877 DZ  5|N DAKOTA ST HSG 4.50 01/01/2028..........ovvevevrrine | eene 01/01/2012| Partial Call 100.0............ccorvevev. .35,000 | coovvernine 35,000 | .o 37,331 | 37,248 | [ (2,248) (2,248) 01/01/2028| 1FE......
658886 DU 7 |ND HFA PG SER B 5.50 01/01/2037.......c.ccorvvvreverns | e 01/01/2012| Partial Call 100.0.........ccovvvrvereres | ervrervrniirernnineres | veeeiiens 150,000 | .ovvvcrenee 150,000 | .o 162,375 | 161,205 | oo | (11,204) 01/01/2037( 1FE......
658886 EN 2 |ND ST HSG FIN AGY 5.80 07/01/2032........coccvvvemure | e 01/01/2012| Partial Call 100.0...........ccccovrvenee 230,000 | ... 230,000 | ............238,050 | ...........237,007 | .coovrrmrrverres | v (7,007) 07/01/2032| 1FE......
658886 EN 2 |ND ST HSG FIN AGY 5.80 07/01/2032.......ccvvvermere | eene 03/01/2012| Partial Call 100.0 930,000 ..930,000 07/01/2032( 1FE......
676907 MW  5|OH HSG AGY 4.85 09/01/2026 v [ 03/01/2012| Partial Call 100.0.........ocevrrvvrerrs | errverrvrrnrirernrineres | evereriens 450,000 | ...ooooo.n 450,000 09/01/2026| 1FE......
677377 Q3  0|OH HSG FIN AGY 4.00 11/01/2025..........covvvverernnns | o 02/01/2012| Partial Call 100.0.............c..ec..e. 5,000 .5,000 11/01/2025| 1FE......
745291 RN 6 |PUERTO RICO PUB FIN 5.25 8/01/2030..........cocvree | eeee 02/01/2012| Call 100.0.......ovvvmrvrerrrircrinens 2,000,000 | ......... 2,000,000 | .........2,148,660 | ........ 2,122,527 | ...ccoovrcmmrrmers | s (122,527) | covvoevecincins | s (122,527) | ccvovveerirnns 08/01/2030| 2FE......
88271H CV  9|TX STHSG 5.50 12/01/2039.........cccrvverrrrrrinrrrerins | ceeee 01/01/2012| Partial Call 100.0...........ccoccovrvenee 22,119 | e 22,119 | 23,446 | 23,318 | i [ e (1,199) | oo [ s (1,199) [ oo 12/01/2039| 1FE......
88271H CV  9|TX ST HSG 5.50 12/01/2039 e 02/01/2012| Partial Call 100.0...........ccc...c...... 24464 | .............. 24,464 J725) 1 IO IS (1,326) [ ..o 12/01/2039| 1FE......
88271H CV  9|TX ST HSG 5.50 12/01/2039 e 03/01/2012| Partial Call 100.0...........cccrvevev. 4,179 4,179 ...(226) (226) 12/01/2039| 1FE......
917436 YA 9|UT SF MTG REV 5.00 07/01/2038..........ccrsvrermrrrmeres | rene 01/01/2012| Partial Call 100.0...........c.c..ec..c. 45,000 | e 45,000 | ............. 45,675 | ...cceee.. 45,494 | i | (494) (494) 07/01/2038 1FE......
93978T AV 1[WA ST HSG FIN 5.00 12/01/2037.......cccovevrnirnrinnnne | crene 02/01/2012| Partial Call 100.0........cocevvrrerece 10,000 | v 10,000 269 269 12/01/2037| 1FE......
3199999. Total - Bonds - U.S. Special ReVENUE & ASSESSMEN. ...t ensssesssssesssssensenessessnes | eessneend 6,358,012 | ......... 6,358,012 | ......... 6,672,861 | ......... 6,549,535 | ..o 0]... (191,523) | ..ovovvvicninnn 0] (191,523) | ..ooovvvnnd 0] et 6,358,012 | ..ocvvernnnnd 0 ] i 0 [ e 0 ... 152,197 |...... XXX... [.XXX....
Bonds - Industrial and Miscellaneous
02666Q ZH 9| AMER HONDA FIN 5.1 03/27/12......ccovvvvrirrnrrirnnns | e 03/27/2012| Maturity 100.0. 2,500,000 2,500,000 2,499,866 133 133 2,500,000 | .oocrimriinni [ e [0 [ 63,750 | 03/27/2012| 1FE......
05948X D4 0 |BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.. RO 01/25/2012 MBS Paydown 0.10833746......... 9,185 9,185 | .o 9,151 | L 9,185 (V1 PRI ISP 9,185 | oo | e | 0 [ i 38 [12/25/2018| 1FM.....
05948X D4 0 |BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.......ccoeee | e 02/25/2012| MBS Paydown 0.10311682......... | c.coevereeeneennrinnennn | cevrrneenen 10,441 | 10,441 | 010,402 | 10,440 [ | e 2 Y2 IO ISV 10,441 [ v | e | e (V1 IO 87 | 12/25/2018| 1FM.....
05948X D4 0 |BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.......cccoece | e 03/25/2012| MBS Paydown 0.09804917......... | c.oevrerernevvvriinen | verinnnene 10,135 | 010,135 | 010,097 | 10,132 [ | e 3 K20 [T IO 10,135 [ oo | v | v (V] I 127 | 12/25/2018| 1FM.....
07324F AB  6|BAYV 2007-B 1A1 SEQ STP 8/28/47........cconvvervvrranns | v 01/28/2012| MBS Paydown 0.25690308. (VN OR[NV 16,026 [ ..ooouvvcrinee | e | eevererineenns (V] IO 85 | 08/28/2047| 1FM.....
07324F AB  6|BAYV2007-B 1A1 SEQ STP 8/28/47. OV 02/28/2012| MBS Paydown 0.24775807. 0 36,580 08/28/2047| 1FM.....
07324F AB  6|BAYV 2007-B 1A1 SEQ STP 8/28/47.........ocovvcvvrers | e 03/28/2012| MBS Paydown 0.23656695. 0 08/28/2047| 1FM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36. OO IV 01/25/2012 MBS Paydown 0.282849745 0 12/25/2036| 2AM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36..........ccconee | vouee 02/25/2012| MBS Paydown 0.280478052....... 4,743 4,743 0 12/25/2036| 2AM......
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.........c.ccconee | vouee 03/25/2012| MBS Paydown 0.271401491....... | cecvereeeneerneninnenns | vevverinens 18,153 | covvvrvrns 18,153 | oo 18,153 | oo 18,153 (VN PO ISV 18,153 [ 1oveerverinns | vereeerineniens | eevrrerineenns (V] IO 350 |12/25/2036| 2AM.....
12641P  BS  2|CSMC 2009-6R 7A1 SEQ SSNR 5.50 9/26/35........... | ..... 01/26/2012{ MBS Paydown 0.049168097....... | c.vveeverervrerevenires | v 65,952 | .ocoovrinen 65,952 | ..............66,184 | ............ 65,964 | ...oovvirirnnis | e (12) (12) | cevvererererens | v 65,952 [ ..ovoiriiniinne 09/26/2035| 1FM.....
12641P  BS 2 |CSMC 2009-6R 7A1 SEQ SSNR 5.50 9/26/35... .. | 02/26/2012| MBS Paydown 0.007115615 155 155 09/26/2035| 1FM.....
12641P  BS 2 |CSMC 2009-6R 7A1 SEQ SSNR 5.50 9/26/35... ... | 03/26/2012| MBS Paydown 0.0.........cccovvvereee | verrmrererevnnnirerenns | everinnneen 11,1000 | i 11,1000 | i 11139 [ e (28) [ e | e 11,129 [ | e 11,129 | 09/26/2035| 1FM.....
12641P BT  0|CSMC 2009-6R 7A2 SUB SSUP 5.50 9/26/35........... | ..... 03/26/2012 MBS Paydown 0.753850529....... | c.oovevererrvervvnnenes | conrnrernnen 34,153 | i 54,153 | 54,153 | i B4166 | s | e (13) (13) | cvvevererrvrenres [ eervrerennn 54,153 [ i 09/26/2035( 1FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 01/26/2012| MBS Paydown 0.768284556....... 0 | e | e 822 | s [ [ (V] IS 22 | 07/26/2037| 1FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 02/26/2012 MBS Paydown 0.765459919....... | ..cocvveverneennennenns | oveirererennn 5,084 | 5,085 | i 5,084 | o0 5,083 [ e | e 1 1 s [ erriennenn3,084 [ e | e (V1 IS 51 |07/26/2037| 1FM.....
12641Q AE  2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 03/26/2012| MBS Paydown 0.757563553....... | ....cvererereerieinenns | vevererenens 213 | e , 213 | 210 | e [ e 3 3 | e | e 14213 | [ 07/26/2037| 1FM.....
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........cccocee | e 01/26/2012| Pass-Through Los: 6,593 0 07/26/2037( 1FM.....
12641Q  AJ 1| CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 O 02/26/2012[ Pass-Through LOSS..........cccvvreer | corvrvnrermninerinennnes [ v | covveinnes 13,719 0 07/26/2037( 1FM.....
12641Q  AJ  1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........cooce. | weene 03/26/2012| Pass-Through LOSS...........cccneeens | coverermeeremineinenes [ rveriesessensnsinsins | cevvneennenes 13,506 . 0 [ e | e | e [ e | (V1 IO 274 |07/26/2037| 1FM.....
12641Q BQ 4| CSMC 2009-7R 8A6 MEZ STP 5/26/36...........ccc.couvver | cevne 01/26/2012| MBS Paydown 0.605378486......... | ..ocveererecernneinneins | ervvniennns 48,068 | ....cccoo... 48,068 | .....ccoo..... 39,903 | oo 48,068 (V1 SOOI ISVRRO 48,068 | ....ovoovivrinns [ e | e (V1 IO 208 | 05/26/2036| 1FM.....
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12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36...........ccccoouver | ceeee 02/26/2012| MBS Paydown 0.57726725. 44978 | e 44978 | ..o 37,338 | v 44,504 473 473 05/26/2036| 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36.........c.cocevues | e 03/26/2012{ MBS Paydown 0.527771803....... | c.coveveevrerveneres | e 79193 | v 79,193 | oo 65,741 | ovvvrinen T7,548 | oo | e 1,645 | oo | s 1,645 | .o 05/26/2036| 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 01/26/2012 MBS Paydown 0.354132403 (84) 01/26/2036( 1FM.....
12641Q CN  0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36. .1 02/26/2012| MBS Paydown 0.34170431 (36) 01/26/2036| 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/3 .101/26/2012| MBS Paydown 0.495341432.. (132) 06/26/2037( 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37 .1 02/26/2012| MBS Paydown 0.485783987 1 06/26/2037( 1FM.....
12641Q CW  0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 03/26/2012 MBS Paydown 0.48201082 3 06/26/2037| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37........ccconvevre | e 01/26/2012| MBS Paydown 0.724628751 5 04/26/2037( 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37..........ccoccree | wueee 02/26/2012 MBS Paydown 0.663153409 18 04/26/2037| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37.........cconuvvre | v 03/26/2012| MBS Paydown 0.566959622 62 04/26/2037| 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/3 01/26/2012 MBS Paydown 0.211719473 (688) 09/26/2037( 1FM.....
12641Q FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37...........| ..... 02/26/2012 MBS Paydown 0.200347173 (87) 09/26/2037( 1FM.....
12641Q  FJ  6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37........... ] ..... 03/26/2012| MBS Paydown 0.178558692....... | ..ocvevvernveenneincnns | correrneeernnd8,305 | i 46,305 | oo 46,305 | oo 87,850 | o | oo (1,145) | s [ s (1,145) | oo 09/26/2037( 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034...........cccc. | e 01/25/2012 MBS Paydown 0.277246954 0 06/25/2034| 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034.... N 02/25/2012| MBS Paydown 0.267553422 10 06/25/2034| 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034..........coce. | vonee 03/25/2012| MBS Paydown 0.263399797... 9 06/25/2034( 1FM.....
126694 HN  1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... | ..... 01/25/2012| MBS Paydown 0.341715894 222 11/25/2035| 1FM.....
126694 HN  1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... | ..... 02/25/2012 MBS Paydown 0.313238211 338 11/25/2035| 1FM.....
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... | ..... 03/25/2012 MBS Paydown 0.284949312 495 11/25/2035| 1FM.....
140661 AJ 8| CAPMARKFINL GRP LIBOR+500 9/30/2014............ | ..... 02/01/2012 Call 100.0........uvvvmrverrrrrrcrerens 68,132 | v 68,132 269 269 09/30/20144Z........
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15.......... | ..... 02/01/2012| Partial Call 100.0...........cccrvenec. 7,239 7,239 127 127 09/30/2015( 4Z........
161546 JG  2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035..............cc. | ... 01/25/2012 MBS Paydown 0.283648264....... 8,529 8,529 0 02/25/2035( 1FM.....
161546 JG  2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035. OO IV 02/25/2012{ MBS Paydown 0.279716138....... | ccovevervrvercvenines | v 15,729 | oo 15,729 A5,728 | e 15,737 (8) (8) 02/25/2035( 1FM.....
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035............cco0. | veeee 03/25/2012| MBS Paydown 0.278475433....... 4,963 4,963 | o 4,963 | oo 4,968 (6) (6) 02/25/2035| 1FM.....
16165L AC  4|CFLX2006-1 A2A SEQ SSNR 5.935 6/25/36............ | ..... 01/25/2012| MBS Paydown 0.293064571....... 748 748 T48 | oo, 748 . 0 06/25/2036| 1FM.....
16165L AC  4|CFLX2006-1 A2A SEQ SSNR 5.935 6/25/36............ | ... 02/25/2012| MBS Paydown 0.267543671 06/25/2036| 1FM.....
16165L AC 4 |CFLX2006-1 A2A SEQ SSNR 5.935 6/25/36............ | ..... 03/25/2012| MBS Paydown 0.255438664 06/25/2036| 1FM.....
173067 AC  3|CGCMT 2004-C1 A3 SEQ CSTR 4/15/40. e 01/15/2012| MBS Paydown 0.52701461 04/15/2040| 1FM.....
173067 AC  3|CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.........cocoruves | e 02/15/2012| MBS Paydown 0.519934201 04/15/2040( 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.........coccrevee | oo 03/15/2012| MBS Paydown 0.511710459 04/15/2040( 1FM.....
17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............ | ..... 01/25/2012 MBS Paydown 0.147838952 03/25/2036 1FM.....
17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.... .1 02/25/2012| MBS Paydown 0.139752562 03/25/2036 1FM.....
17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036, .1 03/25/2012 MBS Paydown 0.125975564.. 03/25/2036 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 B 01/25/2012| MBS Paydown 0.77294907. 08/25/2035| 1FM.....
17307G VN  5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ..... 02/25/2012{ MBS Paydown 0.764306059....... | c.cocereerrercvnineres | e 25,929 | oo 25929 | ..o 25928 | oo 25,724 205 205 08/25/2035| 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ... 03/25/2012 MBS Paydown 0.754292364....... | ..occovervrnereviinnnes | ovrvveinnnnns 30,041 | oo 30,041 | oo 30,040 | oo 29,561 480 480 08/25/2035| 1FM.....
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2254W0 HR  9|CSFB 2004-6 4A10 PAC 5.25 10/25/34..........ovvvcvuree | e 01/25/2012| MBS Paydown 0.33345742 81,539 | v 81,539 | oo 81,344 | ..o 81,272 267 LY (RN IR 81,539 [ vvvvcerernns [ | e (V1 I 357 |10/25/2034| 1FM.....
2254W0 HR 9 |CSFB 2004-6 4A10 PAC 5.25 10/25/34........ccovvvveree | coeee 02/25/2012| MBS Paydown 0.32796191......... | ceevevererermeerininenns | veveeerinens 16,487 | oo, 16,487 | coovoovrrrne 16,447 | oo, 16,481 [ .o | cevrerineriens 5 L J [T IO 16,487 [ .oveecveeriens | verveeriveriiens | eevererireenns (V] I 144 1 10/25/2034| 1FM.....
251510 CE  1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033........cccce. | e 01/25/2012 MBS Paydown 0.02040497......... 252 252 252 | s 252 0 252 [ e [ e | e (V1 IO 1 [10/25/2033| 1FM.....
251510 CE 1 |DBALT 2003-4XS A4 SEQ 5.17 10/25/2033.........c.c0. | ..o 02/25/2012| MBS Paydown 0.02016627......... 0 10/25/2033| 1FM.....
251510 CE 1 |DBALT 2003-4XS A4 SEQ 5.17 10/25/2033..........ccc. | e 03/25/2012| MBS Paydown 0.01965855. 0 10/25/2033| 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034..........cccceuues | eene 01/25/2012| MBS Paydown 0.60648076......... 0 07/25/2034( 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034..........occvvurs | eene 02/25/2012| MBS Paydown 0.60360943......... | ..ocverereneernnnnnenen | eoververrneee 178 | el TAT8 | el TATT | e TAT8 [ | e 1 1 07/25/2034| 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034..........cccoeeure | e 03/25/2012 MBS Paydown 0.59882333......... | ccoeevermrrervenines | vvrreennen 11,965 | i 11,965 | i 11,963 | e 11,963 | e [ e 2 2 07/25/2034| 1FM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34.............. | . 01/25/2012| MBS Paydown 0.493985932 0 09/25/2034| 1FM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34........cccoes | vouee 02/25/2012 MBS Paydown 0.492438057 0 09/25/2034| 1FM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34.............. | ... 03/25/2012 MBS Paydown 0.489910317 0 09/25/2034( 1FM.....
36242D UZ  4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035..........cocrnerer | ceene 01/25/2012 MBS Paydown 0.193072656 0 02/25/2035| 1FM.....
36242D UZ  4|GSR2005-1F 1A5 PAC 5.50 2/25/2035...........cccccouvet | e 02/25/2012 MBS Paydown 0.170202873....... | ccoeevervrrercvnnires | wonrreennenn 34,305 | 34,305 | 34,859 | 34,302 | s [ e 3 3 02/25/2035| 1FM.....
36242D UZ  4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035...........ccccevures | ceeee 03/25/2012| MBS Paydown 0.155611082....... | ..ocveerenivvvrinenen | covrieeeren 1,888 | i 21,888 | 022,242 | 21,883 [ | e 5 5 02/25/2035| 1FM.....
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5/25/35. .| 01/25/2012| MBS Paydown 0.074507138....... | c.coeerneernnrrnernenes | vevernenn 407,645 | ... 407,645 | ...inn412,295 | i 07,816 [ oo | e (170) (170) 05/25/2035( 1FM.....
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5/25/35. .102/25/2012| MBS Paydown 0.012693162.. 830 05/25/2035| 1FM.....
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5/25/35. .103/25/2012| MBS Paydown 0.0.........cccovevereee | covrererermeennrnnnnnes | evverineenc 50,773 | i 50,773 | 051,352 | 049,685 | s | e 1087 | s | v, 1,087 [ oo 05/25/2035| 1FM.....
36828Q AD 8| GECMC 2003-C1 A4 SEQ 4.819 1/10/2038..........ccco. | cvvne 01/10/2012| MBS Paydown 0.934180555....... 0 01/10/2038| 1FM.....
36828Q AD  8|GECMC 2003-C1 A4 SEQ 4.819 1/10/2038.........core. | veuee 02/10/2012| MBS Paydown 0.930940646....... , 1 01/10/2038| 1FM.....
36828Q AD 8| GECMC 2003-C1 A4 SEQ 4.819 1/10/2038..........ccco. | covne 03/10/2012 MBS Paydown 0.927171851....... | c.eveerermreverevrneres | wvvireiennna 26,382 | covvrinen 26,382 25 01/10/2038| 1FM.....
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18. .101/20/2012| Sinking Fund Redemption 100.0. 9,302 19,302 2) 08/20/2018| 3AM.....
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18. ... | 02/20/2012| Sinking Fund Redemption 100.0. 8,620 8,620 (10) 08/20/2018( 3AM.....
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18. .103/20/2012| Sinking Fund Redemption 100.0. 8,676 8,676 (18) 08/20/2018| 3AM.....
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34.........cvvuvvrcvrnnn | e 01/25/2012| MBS Paydown 0.278293852....... 8,609 .8,609 0 09/25/2034 2AM.....
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34........cvvvvvrverns [ o 02/25/2012 MBS Paydown 0.274877805....... 6,832 6,832 1 09/25/2034( 2AM.....
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34.........cocoomvvccnr | e 03/25/2012| MBS Paydown 0.271054295....... 7,647 7,647 2 09/25/2034( 2AM.....
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35........... | ..... 01/19/2012| MBS Paydown 0.32081345. 172 11/19/2035| 1FM.....
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35.......... | ... 02/19/2012| MBS Paydown 0.318783071 31 11/19/2035| 1FM.....
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35........... | vouee 03/19/2012 MBS Paydown 0.316928905....... | ...oveverevrrerivinenes | ovrvvrirninns 11,125 | o 11,125 44 11/19/2035| 1FM.....
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 01/19/2012| MBS Paydown 0.23578539. 2,612 2,612 7 08/19/2045| 1FM.....
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 02/19/2012 MBS Paydown 0.23246106......... | ..ocveevereeernreinneins | cerviniienns 19,946 | .o 19,946 (K720 ISR ISV 19,946 [ oo | e | e (V1 IS 21 108/19/2045| 1FM.....
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... | ..... 03/19/2012| MBS Paydown 0.23203967......... 2,528 2,528 19 [ e | e 2,528 | oo | e | e [ 4 | 08/19/2045| 1FM.....
461202 AA 1 [INTUITINC 5.40 03/15/2012......ccveoivrrirnvrirnerierins | ceene 03/15/2012( Maturity 100.0.........coevrrerreererrens | crrvereierserssenres | ceveninn 1,000,000 | ......... 1,000,000 2 21,000,000 | ..o | s | 0| 27,000 | 03/15/2012| 2FE......
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 01/25/2012| MBS Paydown 0.48553953......... 8,064 8,064 ..7,558 507 507 | oo | i 8,064 | .oovvvrvriens | v | i | v, 18 |03/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 02/25/2012| MBS Paydown 0.47617948......... | cocvereeeneeneeinnenns | veveeeenens 28,080 | ..oocvvrnene 28,080 21,914 | s | e 6,166 6,166 | .ooooverceriines | e 28,080 [ ..overcerenins [ v | e (V] I 128 | 03/25/2036| 1FM.....
46627M CU  9|JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | ..... 03/25/2012| MBS Paydown 0.4735016........... 8,034 8,034 7,455 579 579 | oo | e 8,034 | oo | e | e (V1 IO 55 | 03/25/2036| 1FM.....
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46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............ | ... 01/12/2012| MBS Paydown 0.91421957......... | ccoevevevvverveivens | v 129,585 | ..ccvvune 129,585 | ... 126,503 | ....ccooouc. 128,374 | oo | v 1211 [ | e 1211 [ e | e 129,585 | ..o [ e [ v (V1 I 588 |06/12/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.......cccoo. | e 02/12/2012| MBS Paydown 0.895452985....... | ...cvorerereerieinenns | vevererinens 37,533 | v 37,533 | oo 36,640 | ..oocoonneen. 37,178 356 KL<T 0 NS RS 37,533 [ e [ v | e (V] IO 341 |06/12/2047| 1FM.....
46629Y AB  5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.........coo. | e 03/12/2012 MBS Paydown 0.882944569....... | ...ccoveveeeernreinneins | coreverinnns 25,017 | oo 25,017 | oo 24422 | o, 24,779 238 P.7: N [N R 25,017 [ o [ | e (V1 IO 341 |06/12/2047| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. .101/26/2012| MBS Paydown 0.32769399......... 0 01/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. .| 02/26/2012| MBS Paydown 0.32295843. 0 01/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36. .103/26/2012| MBS Paydown 0.300494753....... | cvcvveervrrreerernnins | vervvernniiernnnsirenns | coveennnenns 0 01/26/2036( 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37.........| ... 01/26/2012| MBS Paydown 0.466948111....... | c.ocvereverneevvennens | verrnennen 19,122 | 019,122 | 019,122 | e 19,122 (VN OO ISP 19,122 07/26/2037( 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37.........| ..... 02/26/2012| MBS Paydown 0.455278952....... | c.oveevevrrercvnnines | wovrneennenn 31,734 | 31,734 | 31734 | 31,723 1 T | s | s 31,734 07/26/2037( 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 03/26/2012| MBS Paydown 0.449172436....... | ..cccovevrnevvvvcnens | cvvriennen 16,608 | ... 16,606 | ... 16,606 | oo 16,605 [ ..oveourveerrvenes | e 2 Y2 ISR ISV 16,606 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 01/26/2012| Pass-Through Los: 0 07/26/2037( 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 02/26/2012| Pass-Through Loss 0 07/26/2037( 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 03/26/2012| Pass-TAroug LOSS..........cvveerves | covvereeeereeeesiisnenes | eeveeeevissesienesiinns | coeevveenenns 0 07/26/2037| 1FM.....
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 01/26/2012| MBS Paydown 0.637431168....... 9,508 | ..............9,508 | ................9,508 | ... 9,508 (VN PPN ISP 9,508 07/26/2037( 1FM.....
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 02/26/2012| MBS Paydown 0.632550193....... 8,787 | v 8,787 | i 8,787 | 8,789 2 (2) [ oo [ e 8,787 07/26/2037| 1FM.....
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... |..... 03/26/2012 MBS Paydown 0.626555584....... | ...ccovvrrerovenines | vvrivrirenins 10,792 | covvvrvrns 10,792 | cooereern 10,792 | e 10,797 (5) (1)) TN ISR 10,792 07/26/2037| 1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.. .1 01/26/2012| Pass-Through Loss 5,070 0 07/26/2037( 1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.. .| 02/26/2012| Pass-Through Loss. 6,365 | oo 4,701 0 07/26/2037( 1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......... | ..... 03/26/2012| Pass-Through Los: T,081 | s 5,230 0 07/26/2037( 1FM.....
47232V GC 0 |JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 01/26/2012| MBS Paydown 0.688608412...... | ...ccvevenevnrvcnnn | ovvrverennen 1,316 | e 7,316 | 7,343 (V1 IURORPORORIORN INSPPRRRRTO 7,316 02/26/2036| 1FM.....
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 02/26/2012| MBS Paydown 0.652101392....... | ..ocvereverncenvninnenns | overriererneen 3,875 | i 9,675 | i 9,711 17 02/26/2036| 1FM.....
47232V GC  0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.......... | ..... 03/26/2012 MBS Paydown 0.604870918 12,564 46 02/26/2036( 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 01/25/2012 MBS Paydown 0.310345278.. .17,880 6,545 12/25/2035| 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 02/25/2012 MBS Paydown 0.307831386....... | c.cocevervrvvervvenines | vvrreeeenenn25,139 | 25,139 | 18,414 | 18,398 | e | o6 TAT | [ e 6,741 | oo 12/25/2035| 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 03/25/2012 MBS Paydown 0.303500926 , , , 9,128 12/25/2035| 1FM.....
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049.........cccc. | veue. 01/12/2012 MBS Paydown 0.328154877....... 359,658 | ............ 359,658 | ............ 352,802 | ..ooovene 357,119 2,539 2539 | oo | o, 359,658 12/12/2049[ 1FM.....
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049.........ccoc. | veuee 02/12/2012 MBS Paydown 0.324220121....... | ceooveevermrnerevnnnnes | e 15,287 | oo 15,287 | oo 14,995 | ..o 15,275 12 12 | s | e 15,287 12/12/2049| 1FM.....
61746W PF 1 |MSDWC 2002-TOP7 A2 SEQ 5.98 01/15/39..........c.. | v.ec. 01/15/2012| MBS Paydown 0.43833299. 195 195 01/15/2039| 1FM.....
61746W PF 1 |MSDWC 2002-TOP7 A2 SEQ 5.98 01/15/39........ccc. | vouee 02/15/2012| MBS Paydown 0.300116786 ,092 [ 312,092 | 317,481 | 10312,229 | s [ e (136) (136) 01/15/2039( 1FM.....
61746W PF 1 |MSDWC 2002-TOP7 A2 SEQ 5.98 01/15/39......c.cc00. | vouee 03/15/2012| MBS Paydown 0.0686696........... 522,608 | ............ 522,608 | ............ 531,631 | covvenns 523,002 [ .ovvveevrvriens | s (394) (394) 01/15/2039( 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46............c... | ... 01/25/2012{ MBS Paydown 0.88501278......... | ccoverermrverreneres | e A1779 | s 41779 | v 41,779 | ...... 33,700 8,079 8,079 10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46..........cc.ccc. | .. 02/25/2012| MBS Paydown 0.88209997......... 8,738 8,738 | oo 8,738 | .... 8,747 9 9) 10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46..........cccoc | ceee. 03/25/2012 MBS Paydown 0.87965391......... 7,338 | oo 7,338 | 7,338 [ 7,362 | oo | e (24) (24) 10/25/2046| 1FM.....
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35.........ccocvvws | vouee 01/25/2012 MBS Paydown 0.853733211.. 9,966 0 08/25/2035| 2FM.....
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35.........ccocevee | eene 02/25/2012| MBS Paydown 0.849623598....... 12,329 (0) 0) 08/25/2035 2FM.....
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35.........cocvers | vouee 03/25/2012 MBS Paydown 0.845603239....... 12,061 0) (0) 08/25/2035| 2FM.....
65535A AA 2| NHELI 2006-AF1 A1 SEQ STP 10/25/2036............... | ... 01/25/2012| MBS Paydown 0.1142731........... 1,147 0 [ | e LIAT s [ | 0 | s 6 |10/25/2036] 1FM.....
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65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036............... | ... 02/25/2012| MBS Paydown 0.113695%......... 2,886 2,886 | oo 2,886 | ... 2,894 (8) (1)) IR IS 2,886 | oo | e | e (V1 IS 29 | 10/25/2036| 1FM.....
65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036............... | .. 03/25/2012 MBS Paydown 0.11323772......... 2,291 2,291 | .. 2,291 | ..... 2,299 (8) (£:)]) SRR ISR 2,291 | oo | e | e (V] IO 35 | 10/25/2036| 1FM.....
73316P  JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036...........coocons | vonee 01/25/2012 MBS Paydown 0.473281348....... 117 01/25/2036 3FM.....
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036.. .1 02/25/2012| MBS Paydown 0.468073539....... | .cccoevrvrvvrrvnnrines | cvvrrrinennn 10,416 | 10,416 | e 10,416 | 9,132 | 1,293 | s [65) ] [EISTRORN 1,284 | .o 01/25/2036| 3FM.....
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036.. .| 03/25/2012| MBS Paydown 0.46673378......... (4) 329 01/25/2036 3FM.....
758202 AD 7 |REED ELSEVR CPTL 4.625 06/15/2012.. e 01/10/2012| Make Whole Call 101.8826285... 307 307 06/15/2012| 2FE......
76110V QL  5|RFMS22004-HS2 Al6 NAS 5.17 6/25/34........cccoovvee | o 01/25/2012| MBS Paydown 0.31746717......... 2,526 2,526 06/25/2034| 1FM.....
76110V QL  5|RFMS22004-HS2 Al6 NAS 5.17 6/25/34........cccooceee | o 02/25/2012 MBS Paydown 0.298479461....... 309 309 06/25/2034( 1FM.....
76110V QL  5|RFMS22004-HS2 Al6 NAS 5.17 6/25/34.........cccocues | eene 03/25/2012| MBS Paydown 0.285475538....... 410 410 06/25/2034| 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36 N 01/25/2012| Pass-Through Los: 0 02/25/2036( 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36 N 02/25/2012| MBS Paydown 0.81110578......... 0 02/25/2036( 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.............. | ..... 02/25/2012 Pass-Through Loss 0 02/25/2036| 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.............. | veuee 03/25/2012| MBS Paydown 0.791991775....... 0 02/25/2036( 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.........cccc. | e 03/25/2012| Pass-Through Loss 0 02/25/2036 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36 e 01/25/2012 MBS Paydown 0.289922038....... 0 02/25/2036| 1FM.....
761118 UQ 9 |RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.........ccccveveree | e 01/25/2012 Pass-Through Loss 0 02/25/2036( 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36 e 02/25/2012 MBS Paydown 0.287694149....... 0 02/25/2036| 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36..........cocorureure | o 02/25/2012| Pass-Through Los: 0 02/25/2036( 1FM.....
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36.........cococruveree | eene 03/25/2012| MBS Paydown 0.285139467....... 0 02/25/2036 1FM.....
761118 UQ  9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.........coccrurevre | vone 03/25/2012| Pass-Through Loss 0 02/25/2036| 1FM.....
844741 AR 9| SOUTHWEST AIR 7.22 07/01/13 e 01/01/2012| Sinking Fund Redemption 100.0. 228,146 | ............ 228,146 | ............ 241,020 | oo 228,146 0 07/01/2013| 2FE......
86358R DX  2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31........oecovvrecns [ e 01/25/2012 MBS Paydown 0.305981359....... 3,040 .3,040 2,589 | . 3,040 0 08/25/2031( 1FM.....
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31.... O 02/25/2012| MBS Paydown 0.303818592....... 3,677 3677 | i 3131 | e 3673 | oo | s 4 4 08/25/2031| 1FM.....
86358R DX  2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31........ccccovvvres | ceene 03/25/2012| MBS Paydown 0.301603749....... 3,765 3,765 | ... 3,206 | ... KO£ A ORI ISR 8 8 08/25/2031| 1FM.....
86359B RB 9 |SASC 2004-9XS 1A4A SEQ SPT 05/25/34.........ccove. | vouee 01/25/2012 MBS Paydown 0.354305238....... 8,279 8,279 | oo 8,975 | .o 8,279 0 05/25/2034| 1FM.....
86359B RB 9 |SASC 2004-9XS 1A4A SEQ SPT 05/25/34...........cccc. | e 02/25/2012 MBS Paydown 0.352033425....... 8,906 8,906 | ................ 7,503 | ..... 8,889 17 17 05/25/2034( 1FM.....
86359B  RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34.... e 03/25/2012] MBS Paydown 0.350852751....... 4,628 4628 | e 3,899 | i 4,611 17 17 05/25/2034| 1FM.....
3899999. Total - Bonds - Industrial & MISCEIIANEOUS.........c.uurreuiirirsirisseisserissis s sttt | sneens 12,113437 | ....... 12,314,461 | ....... 12,147,576 | .....11,957,540 | .......... 1,742 | ..., 97,254 0. 98,997 0].. [ I [P 56,900 | ...... 56,900 |..... 158,777 | ...... XXX..o [ XXX....
8399997. TOtAl = BONAS = PaM 4.ttt ensnins | anranen 21,659,985 | ....... 21,861,009 | ....... 22,224,691 | ....... 21,705,086 | .......... 1,742 | ... (103,743) | covvvvrerinns 0] ... (102,001) | voveerrnenad 0] . 21,603,085 | ....coovvnnd 0. 56,900 | ...... 56,900 |..... 389,858 |...... XXX... [.XXX....
8399999. TOBI = BOMAS. ettt | snreae 21,659,985 | ....... 21,861,009 | ....... 22,224,691 | ....... 21,705,086 | ......... 1,742 | ... (103,743) | oo 0. (102,001) [ ovovvenennd 0] . 21,603,085 | ..ot 0] . 56,900 | ...... 56,900 |..... 389,858 |...... XXX... [ XXX....
9999999. Total - Bonds, Preferred and COMMON SIOCKS..............cuuiiieiiiiiiiiiinieiei it | evieae 21,659,985 | ........... ) 0,9, SO I 22,224,691 | ....... 21,705,086 | .......... 1,742 | ... (103,743) | c.ovvevirerines 0] .o (102,001) | voovvrerrnened 0] e 21,603,085 | .......co..... 0 . 56,900 | ...... 56,900 |..... 389,858 |...... XXX... | . XXX....

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




statement for March 31, 20120 the Miid-Continent Casualty Company

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10
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statement for March 31, 20120fthe Mlidl-Continent Casualty Company

NONE



030

statement for March 31, 20120fthe Mlidl-Continent Casualty Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Change in Variation Margin 19 20
15 16 17 18 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of | Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Fair Carrying in Current Adjust Basis of Potential and at
Symbol Contracts | Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Value Cumulative Year Hedged Item Deferred Exposure Quarter-end (a)

Broker Name

NONE

NONE

Net Cash Deposits
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statement for March 31, 20120fthe Mlidl-Continent Casualty Company

NONE



statement for March 31, 20120fthe Mlidl-Continent Casualty Company

SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Traded (Y or N) (Y orN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

8030

NONE




statement for March 31, 20120 the Miid-Continent Casualty Company

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CusIP /Market Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatories:

1. The activity for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.......... ONAIC2: §........ ONAIC3: §........ 0 NAIC4: §........ ONAICS: §......... ONAIC6: §.......... 0

NONE

QE09




statement for March 31, 20120 the Miid-Continent Casualty Company

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5
NAIC
Designation|
CusIP /Market Fair
Identification Description Code Indicator Value

Book/Adjusted
Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year to date:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year to date:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

QE10




statement for March 31, 20120 the Miid-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 1,519 3,098,443 4,587,562 ...8,048,844 | XXX..
The Bank of New York Mellon.. . New York, New York 500 12,425 504 | XXX..
Commerce Bank-Certificate of Deposit...........ccouuweeree. Tulsa, Oklahoma 601 150,406 151,008 151,008 | XXX..
0199999. Total Open Depositories e XXX 2,120 0 3,249,349 | oo 4,750,995 | ..o 8,200,355 | XXX..
0399999. Total Cash on Deposit. XXX 2,120 0 3,249,349 | .o 4,750,995 | ..o 8,200,355 | XXX..
0499999. Cash in Company's Office. . . 1411 1411 1411 [ XXX..
0599999. Total Cash XXX 2,120 0 3,250,760 | ........... 4,752,406 | .......... 8,201,766 | XXX..

QE11
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statement for March 31, 20120fthe Mlidl-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 March 31, 20120 the  Mlidl-Continent Casualty Company

NAIC Group Code.....84
Company Name: Mid-Continent Casualty Company

If the reporting entity writes any director and officer (D&O) business, please

1. Monoline Policies

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of 8 CMP packaged POICY? ......c.eiveeeeiericieeeieeeee st sss s saes s saes

* 2 3418201254005 400 10 1 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended March 31, 2012

provide the following:
1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
................. 193,746 [ ..o 208,617 | coivvcicciceenee... 100

2.2 Can the direct premium eamed for D&O liability coverage provided as part of a CMP packaged policy

DE QUANLITIEA OF ESHMAIEAT? ....veeeeecee ettt s et e s st s st bbb et s R a st s s b e b e b s s st st s e bbb n e

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:

NAIC Company Code.....23418

Yes[ ] No[X]

Yes[ 1 No[X]

2.31 AMOUNT QUANTTIEA: ..ovveeeieeccece ettt a bbbt s e bbb s et s bR st A e b s st es s b s b e e s s 8o s bbb s s b e s s s be bt s b e b st et s s e s bee b s ans anstbesissstessesntensesesentenaans

2.32 Amount estimated USING reaSON@DIE ASSUMPLONS: ........overerurrieerieireesssereseesessssesessessssesessesssessessasssssessessssssessesssssassssssessessssssessesssssnssessasssessessasssnssessansanss _fissssssossasssssessasssnssessensnsas

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 PACKAGEA PONCIES: .......c.eviviveeieieiiiieisie ettt s s et b bbb s st s s s sse st esbens _tsbesssssnbesssssssanssssassssntantas

DIROFCR
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