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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS ..ttt nnns | seeennrennes 213,197,018 | oo | e 213,197,018 | ..covenve. 205,291,571
2. Stocks:
2.1 PrEfEITEA SIOCKS. ... veuieecerciritetieti ettt | sesbiess e sttt | cerent st | sttt eenes L0
2.2 COMMON SEOCKS.......cuveiiicicteiiei ettt s s bt es s snssssessssnss | sresssssseseenes 1,698,293 | ..ocvviieeeeeenes | e 1,698,293 | ..o
3. Mortgage loans on real estate:
B0 FIISE NS e | erenseeneeeneeens BT16,847 | oo | verrereeeeneens 3,716,847 | oo 3,747,390
3.2 Other than fIrSEHENS. ... ...ttt enes | soetessessnesssees s sessnesssesen | eebiessisenisestsentestnstnstans | sbseessesssesssesssesss s (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....veocereereeseeeeeeseeseeesetseesessee e ese s eeesessess s ssees e s esess st sns st esseessessessantsns | sressasssnesessassnssnssessnsnnes | sesessnssessessasssnssessassnssns | foessessessassnsssessansnnesans (01 U
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($....(3,712,681)), cash equivalents ($.......... 0)
and short-term investments ($.....1,104,703)........c..ovvirrerreereeeeeeeeeee e ssessaes | cveeeseeereenies (2,607,978) | ..o | eveveireiniens (2,607,978) | ...cvvvrree 4,825,671
6. Contract loans (including $.......... 0 PrEMIUM NOLES).....covvereeicreieieieiseie ettt sssssaens | evsesesessesans 3,341,768 | oo | e 3,341,768 | ...cccvevnee 3,339,205
T DBIVALIVES......couoieieie it | Sieb ettt | ehbeenb ettt | sbeei s (O OO
8. Other iNVESIEd @SSEIS.........cuivieiiiiiiiiirii s | sbeessiessensiens 3,613,376 | ..o | v 3,613,376 | .coovvrierinene 3,614,571
9. ReECEIVADIES fOF SECUMIES........o.vuuiiiiiii bbb | Coetbsen st benes | sebeesbiesbe bbbt st | sbinsisesssens s (U PR
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 222,959,324 | ....ooeveeein (1] 222,959,324 | ............. 220,818,408
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cvieiriiieicireieieieiseeieieiieinns | erreissiesiesessessesesssssses | soessesssssssesessssessesessss | esssssssesessssssssssessesnd (0 TR
14.  Investment income due and @CCIUBM............cocuuuiiiiriiriiniiniess s | ereinesnisnees 2,570,077 | cooooeeeeieiescieins | v 2,570,077 | oo 2,511,758
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccceevevees | vovvrvrrennns (14,965,444) | ......ccvovvvrnne 102,210 | ccvvvren (15,067,654) | ......coou... (14,975,302)
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........c.ccceverereeiniieens | voverereienenens 1,646,762 | ..o | vvvenreiieinnins 1,646,762 | ..ccevvvnvee. 1,587,148
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 [
18.2 Net deferred taX @SSEL........ovvrrcerrei st esssenes | essseneseenees 33,275,000 | ..ocvvvvnnen. 25,136,000 | ..coovvvrernens 8,139,000 | ..ovvvvrrennn. 6,796,000
19.  Guaranty funds receivable Or ON BPOSIL............cccvuiviveereiiereeeee et sssesseseens | eveesssenssseens 2,475,032 | .oeeeeiveesieereeneeiniens | e 2,475,032 | e 2,607,148
20. Electronic data processing equipmMEeNt @Nd SOfWAIE...........c.evurerirrinrieinisrisiesissieessissssesens | sessessssssssssssesssssssssesssssss | sressessssssessessssssnssesssnsnss | sesssssesssssssssessenssnsseses 0 [
21.  Furniture and equipment, including health care delivery assets ($.......... 0) rtreierireireessteseeeresss | creeessess e sesssntnes | eeessensnssstesssssessesssnsaes | essesessesssssessenssssens 0 [
22. Net adjustment in assets and liabilities due to foreign eXChaNGE FAtES..........c.vevrrurririnrirriines | cevreinreeissnsieessesennens | ressesesessesssssssssessesssssess | sessessessssssessessessssseses (0 U
23. Receivables from parent, subsidiaries and affiliates.............cc.ccevvieieieieeeceeeeieee e | e A753 | oo | e 4753 | o 71,799
24. Health care (§.......... 0) and other amounts reCEIVADIE..............o e eeesesnens | reereesssensaeenas SAT724 | oo AT, 724 | .o, (0 U
25.  Aggregate write-ins for other than iNVEStEd @SSELS...........cvrrererrnrirrirninrisesseseieesseseesssnnes | essessssssssssesaas 315,668 | ..o 315,668 | ..o [0 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throuGh 25)..........ccccvirreemrimreeeeiresnereeesiseseessssessssesssessssssesseess | reeessneeens 265,428,217 | ..vvvveen. 26,101,602 | ......ccco... 239,326,615 | ..ooveene. 234,136,142
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........vueveiiueiies [ everreinieieisissieiieiieienes | cerseesesisisssesessssssessesiens | svessessssessessssssessessesns (0 TR
28.  Total (LINES 26 @NG 27)......oourverrrircrirririereieesiseesieesisesssee s sessssesssssessesesssesssesssssssssessssnens | oeessseeens 265,428,217 | ..vvvveeen. 26,101,602 | ......c...... 239,326,615 | ..o 234,136,142
DETAILS OF WRITE-INS
1100, bRt | HEseet sttt | neeetee st ettt | eres ettt (O R
1102, et | Heseet ettt | et ettt | eresreens s (O RN
1103, ettt | HEseet ettt | seeebee ettt | eresreens s (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccouciiereieeeiiieiieeens | ceeriieeesee s 0 [ e 0 | e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE)...........ccccvveverreieriiereiceieresesreseines
2501. Other AmMOUNtS RECEIVADIE.............rvvereirerircieierei s
2502, SUSPENSE.....covuieveiiieteiiete et s bbbt b bbbt s bbb st bbbt b s bbb bt ben et
2503, PrEPAIAS. .......ocveviiiveiicte ettt ettt bbbttt nas
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccccveueieeniccersiceniiees | v 0 [ oo 0 | e 0 [ oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LN 25 @DOVE).......coverrrreerrsrereisrissessesssssssssssssesssness | seseesessasesesenes 315,668 | ..o 315,668 | ..o {01 0
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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21,
22.

24,

25.
26.

28.
29.

31,
32.
33.
34.
35.
36.

37.
38.
39.

Agaregate reserve for life contracts $.....76,984,985 less §.......... 0

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

41
42  Accident and health

Policyholders' dividends §..........

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

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

Contract liabilities not included elsewhere:
9.1 Surrender values on CaNCEIEA COMIACES............ccciueieiiiriiieieictee ettt
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............cccoerinineireeinineneisineinee
9.3 Other amounts payable on reinsurance, including $.....16,405 assumed and $
9.4  Interest Maintenance Reserve
Commissions to agents due or accrued - life and annuity contracts §.......... 0, accident and health §.......... 0
and deposit-type contract funds §.......... 0neeeeeete e
Commissions and expense allowances payable on reinsurance assumed.
General eXPENSES QUE OF ACCTUBH...........c.ucvuivieeieeieteses ettt st bessebsebssa s st bens bbbt s bbb baen
Transfers to Separate Accounts due or accrued (net) (including §.......... 0 accrued for expense
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES.........cviviveieicicieiee et
Current federal and foreign income taxes, including $
Net deferred tax liability............ccccoorerverenierciisiiennns
UNEArNEd INVESIMENT INCOME. ......uiuuririuieeieiee ettt bbb bbb bbb
Amounts withheld or retained by company as agent OF trUSEE.............cueiciiieieie s
Amounts held for agents' account, including §.......... 0 agents' credit balances...
Remittances and items NOL AIOCALEH. ..........c.euiiiieirie bbb bbbt
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above.
Borrowed money §......... 0 and interest thereon §......... O
Dividends to stockholders declared and UNPAIM.............cciueieieiiiniiiieicseee ettt nnes
Miscellaneous liabilities:
24,01 ASSEE VAIUBHON FESEIVE. ......euviucirieisiitieesiei ettt bbbt
24.02 Reinsurance in unauthorized companies
24.03 Funds held under reinsurance treaties with unauthorized reinsurers..
24,04 Payable to parent, subsidiaries and affliates..........cccovrieieiiiiiis e
24,05 Drafts OUESTANGING........euiiirieieiieiesieie ettt s sttt bbbt n
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS held UNGET COINSUIANCE. ........euuivuiueirrieiseisesistise sttt
24.08 Derivatives
24.09 Payable for securities
24,10 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate Accounts statement
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other than special surplus funds.
SUIPIUS NOES.....veovvaeeiacesieis st ise st bs s ss sttt s s8££ 8888 bbb
Gross paid in and CONHDULBA SUMPIUS...........cveveveriieeeieieicie ettt ettt et sttt bt ss et st en s b st saen
Aggregate write-ins for special surplus funds..
UN@SSIGNEA FUNAS (SUMPIUS)...v.vevveveerisriseieesieiseisssts e sssse et ssses sttt sren
Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 29 §.......... (1) OO
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) ettt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0 in Separate Accounts Statement)
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

........................ 76,784,985
212,947

815,178
.......................... 4,488,030

815,197

............................. 407,660

.......................... 3,063,884
467,076

............................. 121874 | .

................................. 4,256

.118,934,649 | ..

..... 1,638 |..

76,690,102
117,715,403
223,731

765,664
...4,242,288

..209,458,664 | ..

4,196,559

........................ 25,671,392

22,168,902

....29,867,951

..26,365,461

...................... 239,326,615

....234,136,142

2501.
2502.
2503.
2598.
2599.

749,146

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

3101.
3102.
3103.
3198.
3199.

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

3401.
3402.
3403.
3498.
3499.

SSAP 10R ADGIIONG] SUMPIUS. ... veocerereireeetieieies ettt eese st stsesses bbbkt aen

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY
SUMMARY OF OPERATIONS

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

1. Premiums and annuity considerations for life and accident and health Contracts.............cccoceieierieiiieiecceieeeseenes | e 14,643,286 |.............. 14,604,157 |...cocvvvee. 56,588,610
2. Considerations for supplementary contracts with life CONNGENCIES. ........ccuiiiiiiieie et | seressesessssesessssssssseses | srsesssssstesessssessesesssssns | ersssessessessssessesessssssans
3. NEtINVESIMENEINCOME........cvieiciecii ettt bbbt s bbbt et n bbb ssenas | snbessessesanes 3,581,320 |...ccvvrneee. 2,837,810 | ..o 11,550,699
4. Amortization of Interest Maintenance Reserve (IMR).........ccocveviereneinienenennns .(22,220) | ... .(13,708)]... ..(155,727)
5. Separate Accounts net gain from operations excluding unrealized gains or losses.
6. Commissions and expense allowances On reiNSUrANCE CEAEBM. ..ot
7. Reserve adjustments ON reINSUIANCE CEABM. ..........cuiiuiiriiiieiieieicteeie ettt s st b s bbb st s ssntenss | snsessessessstessessessnssssesses | assesssssstessessssessessesnsnns | sbssssssessesssessessessssssans
8. Miscellaneous Income:

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

from Separate Accounts

8.2 Charges and fees for deposit-type contracts

8.3 Aggregate write-ins for MISCEIANEOUS INCOME........c.iuiirirriiiiriieieiriese ettt ens e snsns | srsessssansessessnsnes 2,609 [ .o 24,559
9. Totals (Lines 110 8.3).....cvererrercicireireierierireins 20,845,771
10, DAt DENEMIES. ...ttt ntes st nsensessessnsensesnnnnts | nnsessensensess 120 1, 1O8 [ eveerrerrrinens 1,253,823
11. Matured endowments (excluding guaranteed annual pure eNAOWMENES)..........ccouueieeirieiereinisieessesess e sssssseseses | sressessssessesssssnes 1,000 | .ooevrireeiriiennns 2,910
12. Annuity benefits . 582,762 | ...
13. Disability benefits and benefits under accident and health CONractS...........cccccviveeiiciricieeces s | ereaeseeans 9,580,039 | ....ccoouerene 9,493,562
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts
16. Group conversions
17. Interest and adjustments on contract or deposit-type CONtract FUNAS............ccevevreeeieiiciceee e | seeveessssseesnsenees 2,962
18. Payments on supplementary contracts with life contingencies ..37,139 | .. ..31,406 | ...
19. Increase in aggregate reserves for life and accident and health CONracts.............ccceierivccicccicce s | e 1,314,129 | ..o 1,893,370
20. TotalS (LINES 1010 19)..u.cuuiieeireieiiscisiisiseiss sttt sttt en s ssessenss | Sentnssessens 13,551,927 | ..ovverene. 14,713,063
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 1,642,348 | .. 913,135
22. Commissions and expense allowances on reiNSUranCe aSSUMEM...........ceiuiueiiereririreiieeeesesessesess s sesssesessssesssssesessaes | sveesessssssesssssenns 7884 | ..o 204,355
23, General iNSUraNCE EXPENSES.........cvreveererereesesssesssssesssssssessesenas 2,085,183 2,069,517
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES...........ccvuiveveicvrier et sssens | eereseesessnsenen 690,335 | ..o 617,111
25. Increase in loading on deferred and uncollected premiums............ .18,561 12,396
26. Net transfers to or (from) Separate ACCOUNLS NEt OF FEINSUTANCE. ............ccviveveercriesie ettt sesseseses | essessssssssssssesssssssessesas | esssessessssssssssssessesnsas
27. Aggregate Write-inS fOr ABAUCHONS...........ccurveririeiierise ettt ettt estenes | fanssesessenssnsnsseneas 716 | oo, 2,216 |...
28. Totals (Lines 20 to 27)............ ...17,996,954 | .. ...19,531,793 | ...
29. Net gain from operations before dividends to policyholders and federal income taxes ( ..3,047,608 | .. 1,313,978 | ...
30. Dividends t0 POICYNOIAETS. .......cvueiueiieriiirrieiseee sttt s et ent s sennans | essssssssssensssnens 1,056
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30) 3,046,552
32. Federal and foreign income taxes incurred (excluding tax on capital gains)............overerererrermernrenrereneenseseessensessesessesesesseess | ssessessssessssens 163,239
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (10SSes) (LiNE 31 MINUS LINE 32).......cvururirrrirriririineeeeeiessessesssesssessessessssssesssssssssessessssssessessassssssessassssssessons | sessessssssessns 2,883,313 | .o 1,191,324 | L 6,923,182
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(17,571) (excluding taxes of §.......... 0 transferred t0 the IMR)..........coc.iririsee e ssseessessssssssessns | crssssssssssssassens 17,571 683,924
35. Netincome (Line 33 plus Line 34) ..2,900,884 | .. .7,607,106

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PHOE YEAI........c.ceurierreireisiieie et ssessssssse st sessessesssssssansesssssnsessesses | assessessesan 26,365,461 | .....coocee. 36,521,179 | oo, 36,521,179
37. Netincome (LiNe 35).......cuuiueieicieieseesee st ..2,900,884 | .. .7,607,106
38. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0 | s 112,549 | oo | e 57,919
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax. ....(183,000) | ... .(25,000)] ... 5,562,577
41, Change in NONAAMITEEA @SSELS............cccouuiveiiriieiietc et b bttt bbb s et s s b b ssebesss st s snaens | sbessnsesesanans 2,358,477 ....(1,766,219) 5,536,797)
42. Change in liability for reinsurance in unauthorized companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease. ..(18,039,993)
44, Change in asset ValUGtion FESEIVE.............ccvcuvceevevcveeeeie et essssssssssssssssessssssesssssssssssssssssssssssessesssssssesssssessnssns | seseseesenseneene 160,363) [ voveeriererieenrnnd(55,302) | covocvvecrvaes (285,020)
45, Change iN trEASUNY STOCK.........coeiiiueiiicieiicce ettt bbb bbb st s s bbbt et n et nas
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNtS StALEMENL.............ccceviviviieereicteee e
48. Change in surplus notes

51.

. Cumulative effect of changes in accounting principles
50.

Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend
50.3 TranSTEITEA 10 SUIMPIUS.......cvurvrieieeiciictese ettt et b st e bbb a sttt s e b b s e see s st nais
Surplus adjustment:
L3 I 11 T
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital

51.4 Change in surplus as a result of reinsurance (658,057) (3,188,510)
52. DiVIENAS 0 STOCKNOIABTS. .......cuvuceiiieciciiee ettt bttt ssesnnen | seesasseesessstessesseasnsasnens | sresseenessssessesnetassessesnnes | sessssassesseenesnssessesssnces
53. Aggregate write-ins for gains and [0SSES iN SUMPIUS.........cvuverurrirrireieieesreesreseisesesseessesssseseesssssssseesessessssssessessssssessessesssnssess | sessssessssssenes (868,000) (1,333,000)
54. Net change in capital and surplus (Lines 37 through 53).... ..3,502,490 |... ..(10,155,718)
55. Capital and surplus as of statement date (LINES 36 + 54)..........c.cueuiriiieiireieiecteee ettt sesaesaes | evsessesinsan 29,867,951 | ..ccvvvreene 34,199,141 | .............. 26,365,461
DETAILS OF WRITE-INS

08.301.  MISCEIIANEOUS INCOME.......ovieiiiiiiieiieieisieie ettt bbbttt bbb b st nsessesnsns | sbessessesnssssessessnsensessass | sebestessessssnsassessesaes 33 | e 33
08.302.  EXPress SCHPLS REDALES.........cviiuiiiiiieiicicieie et s bbbt st ens s | sesensessesesantes st ensenae 80,629
08.303. Interest on Agent Balances...........covevenieneinieseens ..9,492
08.398. Summary of remaining write-ins for Line 8.3 from OVErloOwW PAGE.........cceirirrierrrieeceie s | cerensensessnsnensssnnienses0 | eovennenrensesnsnennenn0 | i 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 90,154
2701, PENAMLIES....cccveeveiieeeseee s .3,898
2702, OHNEI EXDENSES.....cuveeiiiiieireisieseisissse sttt sttt bt s st ss st en s s bensensessnssnsensenns | svesessessessesssssnsessessnsed | essessesssssnsessensessnses 10 | sresserserssssssensessssanes (6)
2703, bRkt | Heb et bbbttt | eebree bbbt | seebeet bbb
2798.  Summary of remaining write-ins for Line 27 from overflow PAge.........ccccvcueeeeeiiccrciiecerieeseeereeeesssesssssesensenens | sveresreessnsssssssssesnnssQ. | evveveveiereisisieiseenens | v 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)........ccccureiicririiiererieisiecesseienssssessseressssesessssesessssesesseenss | everseverensnserssenserens 10 | orveversnieierineeren2y@ 10 [ eiieiiiisiisianas 3,892
5301.  SSAP 10R Additional SUrplus...........cccoeeereeerirerieirniennee 1,333,000)
D802, Rkt nt s | nenb st | etbteen ettt s | resb s
D303, RS E££££££RR Rk bbbt eens | neeb bbbt | eebteest sttt nns | resb s
5398.  Summary of remaining write-ins for Line 53 from oVerflow PAgE...........cccevierricvereicreieesee et essiessnnies | eresiss e . 0 0
5399.  Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 BDOVE)......cc.rerrerieriesiersiersserssenssesssenssessssssssssssssesssenssenssensssnsssnsss | sersenssnsseneas (868,000) [ ....couevercenne (826,000) [ ....covvenn. (1,333,000)
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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

CASH FLOW

Currer11t Year PriorzYear Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of IBINSUFANCE...........ceveveveeeeeieieceee ettt ae st s sssesesesssensssesessssnnsnes | evevesnaesas 14,517,077 | v 14,401,296 | ............. 55,775,343
2. Net investment income 3,005,273 | oo 2,943172 | 11,171,852
3. Miscellaneous income 2,184,119 ...9,650,154
4. Total (LINES THMOUGN 3)....couivriiriiieriiieiieieiieci et | bensneiseees 19,706,469 | ............. 19,901,708 | ............. 76,597,349
5. Benefit and [0SS related PAYMENLS..........cciuiiiiiiirieieei ettt enenne | seierieienans 13,825,345 | ............. 14,580,926 | ............. 44,262,749
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.cveerieerieenieninininen [ e |
7. Commissions, expenses paid and aggregate write-ins for deduCtions.............coeeveeriiurieieinieieneeee s | e 4,105,760 | ............... 4,246,262
8. Dividends paid t0 POICYNOIAETS..........c.cviuiiiiriiiriei sttt seins | ebenseinnieinsiennneas 1047 [ o 519
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (losses).. 674,571 ..(310,067){ ....
10 Total (LINES 5 thrOUGN 9)......cuuvuieriiciiii ettt | sesieninenens 18,606,723 | ............. 18,517,640
11. Net cash from operations (Line 4 Minus LiNE 10).........cceuriuririuriririieieieieieeees ettt | seesetsssenees 1,099,746 | ............... 1,384,068
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
12.1 Bonds
12.2 Stocks
12.3 MOItQAGE I0BNS.......vveieeeieiiecieieissseeie s sssste s st sessssesessssssssssssessssssnsnsessssssnnsesenns | snsesennnnneness 0043 | oviiiiiieinnnnnnn 30,918 | i 289,435
124 REAIBSIALE......cocuieiiiieceeeece ettt ettt ettt r st et sttt bt etnan s s snenssetetes | nereesereressssesrerereeninins | eerereenerenesesereteereeens | ereeeienns 1,463,545
12.5  Other INVESIEA @SSELS.......c.uuruuiiiiiciicireistirs bbbt nienis | ressenisessnnsestnsnesensnes | coresenemesenessessesssnsenes | ertessessesssesesenenenens
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS.............cooeriinirnirninniieens | e [ e | et
12.7  MiISCEIIANEOUS PrOCEEAS. ......cueeveveirireieieiisereieieisesereietsesesesesstetsesesesesess s ssesesessssssesesessssssssesesasssnsesesessssssssssesnns | sresessssssssssssnsnssssssnsnse | eossessssssees 1,998,050 |..cvvvevvreririirren
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cuurierieinieirieieiieieeieisie sttt ssssenesenns | sbnseisssennas 4,714,278 | ............. 15,527,775 | v 29,013,881
13.  Cost of investments acquired (long-term only):
130 BONGS...ereei bbbt | enieniaenes 12,062,654 | ...ccocvnvven. 2,998,050 | .covvvrncene 48,807,262
13,2 SHOCKS .. veocererceriieese ittt sttt tnnne | trenteniienias 1,593,171 | oo [ eeereenesscneecseinei
13,3 MOMGAGE I0BNS.......cuieiiieii ittt bbbt s bbbttt nnes | sbenietstenetenebsnetensenns | erneteneten et et eteniees | sttt
1314 REAIESIALE.......vuececiceci bbbt nenns | enteniententententestenrenenns | ettt [ et e
13.5  Other INVESIEA @SSELS.......cuuvuieriiiiiiiicireiiei bbb enis | resseniesssesestnssesinnnns | coresenenesinessssesssesenss | erbessnesese s enees
13.6  MisCellan€ous @PPlICALIONS. .........c.vueirieeiiieieieieieieiete ettt sessesensesensesenses | ctensessnssssnsessnsassnsensnnes | erssiesinennns 2,131,590 | .o
13.7 Total investments acquired (LINES 13.1£0 13.6)........vrrurirrirrireireineensnsrnesesensssiseseeseesesseesesssssssssssssssssssensns | eossssessens 13,655,825 [ .ooovvcnnn. 5,129,640 | ............. 48,807,262
14, Net increase (decrease) in contract 0ans and Premium NOLES............ceiiuririurieirienieieinee e ssnees | ceereiesseissieinneas 2,563 | oo 49161 | oo, 78,159
15, Net cash from investments (Line 12.8 minus Ling 13.7 and LiN€ 14).........cccoevierieiiiiceiesicseeeee e seevesienns | cveviennanns (8,944,110) ... 10,348,974 | ............(19,871,540)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUIPIUS, 1€SS trEASUNY StOCK..........ccciiveiiiiciiieiiie ettt snes | srensessssessssesssssssssssenns | oervesessesesiesessesssessnens | cvsesissenns 5,000,000
16.3 BOMTOWEM fUNGS.......ccoueviiiiiici bbb | eninsinsisssententessensensenns | conernesnesneinessessesssinninns [ rreneeess st
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............cocoereenevncvncnncnncnncniein | vevecniieenen(12,690) [ oo (IKE: ) ) I (56,806)
16.5 Dividends t0 SIOCKNOIAETS..........ccucvuiercicicicicice st | eriesississeessensessensenenns | e [ e
16.6  Other cash provided (BPPHEA).........cewrrerrrririeeireirereireeseereeseseeseses s sssesssssessessensensensensenesenseses | ensesesesessess 235300 | wovereersersenees (149,244)| ..o 454,925
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)........ ..(162,633)] .... ...5,398,119

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccocovveree | vorveireenen. (7,433,649) ..coovvvnvne 11,570,409 | ..covvevnveee (1,149,240)
19.  Cash, cash equivalents and short-term investments:
19,1 BEGINNMING Of YN .....cviiviiieicteicie ettt ettt sttt s st ssnsessnsesnnens | sbessesessesns 4,825,671 | oveveerennn 5974911 | oo 5,974,911
19.2 End of period (Line 18 PlUS LINE 19.1)........cvrivirriiiiiiiiiiciiicescinecstiensen st sniesssssenes | eveeniniinns (2,607,978)] ............. 17,545,319 | ............. 4,825,671
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 Lttt f LR £E AR EE bbbttt nntns | bnerienesenennt st snnenesnres | erenenes st s e st nneenes | enesentene ettt
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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

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

12.

13.

1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
.............................. 3,064,669 | ..ccooevverviiiieennnnn 3,241,114 | . 11,690,467
.............................. 1,616,931 | .o 1,009,034 | ... 4,835,559
......................................................................................................................................... (4)
................................... 76,844 | oo 119,536 | ... 353,552
............................ 25,485,855 | ....ccceoevveeiennn.25,985,493 | ... 102,297,657
............................................ 0 [ coorveierieriseerisnissesneneee0 | cesssessssessesseeseneen0
............................ 30,244,299 | ....oooveieeeeeeenn 30,355,177 | oo 119,177,231
............................ 30,244,299 | ....ooooveieieeee0enn 30,355,177 | oo 119,177,231

1003, s

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

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)............
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Statement as of March 31, 2012 of the CONT'NENTAL GENERAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

a. Accounting Practices and Procedures

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

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

Note 2 - Accounting Changes and Corrections of Errors

On August 31, 2011, the NAIC issued Statement of Statutory Accounting Principles No. 101, Income Taxes — A
Replacement of SSAP No. 10R and SSAP No. 10. The Company adopted SSAP No. 101, effective January 1, 2012.
There was no impact on total assets, liabilities or net income as a result of adopting SSAP No. 101.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 - Discontinued Operations

Not applicable.

Note 5 - Investments

D. Loan-Backed Securities

1.

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

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

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

Less Than 12 Months 12 Months or More
Unrealized Unrealized
Fair Value Loss Fair Value Loss
$3,301,323 $(145,940) $5,176,980 $ (439,735)

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.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

a. No significant change.

b. No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

Not applicable.

Note 9 - Income Taxes
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Statement as of March 31, 2012 of the CONT'NENTAL GENERAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

No significant change.

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

No significant change.

Note 11 - Debt

No significant change.

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

Postretirement Benefit Plans

No significant change.

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

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

Not applicable.

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

Not applicable.

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

c. The Company was not involved in any wash sale transactions in 2012.

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

Not applicable.

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

No significant change.

Note 20 — Fair Value Measurements

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:
Residential MBS $ - $ - $ 5,581 $ 5,581
Non affiliated common stock 1,698,293 - - 1,698,293
Total assets accounted for at fair value $ 1,698,293 $ - $ 5,581 $ 1,703,874
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Statement as of March 31, 2012 of the CONT'NENTAL GENERAL |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

2.

C.

Fair Value Measurements in (Level3) of Fair Value Hierarchy

Residential MBS

Balance

Total Gains/Losses

December 31, 2011

Net Income Surplus

Balance

March 31, 2012

8,250

(11,096) 8,427

5,581

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.

Inputs and Techniques Used in Estimating Fair Value

No significant change.

The fair value, the amount included in admitted assets and the fair value level in which they are included are detailed
below for financial instruments excluding cash and equivalents, for which it is practicable to estimate fair value:

Description

Assets:
Bonds:

U.S. Government and
government agencies

States,
and political subdivisions

municipalities

Foreign Governments
Residential MBS
Commercial MBS

All other bonds
Total Bonds

Non Affiliated Common Stock

Mortgage Loans
Financial Assets

D.

Note 21 -

Fair Value
Total Fair Statement
Value Value Level 1 Level 2 Level 3
$ 6,410,911 $ 5,836,709 $2,123,283 $ 4,287,628 $ -
28,064,009 26,058,366 - 28,064,009 -
1,705,584 1,492,468 - 1,705,584 -
38,753,536 36,860,939 - 33,590,573 5,162,963
28,631,419 25,795,580 - 28,631,419 -
130,163,523 117,152,955 - 127,289,048 2,874,475
$233,728,982 $213,197,017 $2,123,283 $223,568,261 $8,037,438
1,698,293 1,698,293 1,698,293 - -
3,716,847 3,716,847 - - 3,716,847
$239,144,122 $218,612,157 $ 3,821,576 $223,568,261 $11,754,285

It is not practicable to estimate the fair values of policy loans as they have no stated maturity. Policy loans are fully
Carrying value of policy loans at

collateralized by the cash surrender values of the underlying insurance policies.

March 31, 2012 is $3,341,768.

Other Items

Note 22 -

No significant change.

Events Subsequent

Note 23 -

Management has evaluated the financial statements for subsequent events through May 15, 2012, the date financial
statements were available to be issued. On May 10, 2012, Great American Financial Resources, Inc. and certain of
its subsidiaries, including American Retirement Life Insurance Company (“ARLIC”), Central Reserve Life Insurance
Company (“CRLIC”), Continental General Insurance Company (“CGIC”), Great American Life Insurance Company
(“GALIC”), Loyal American Life Insurance Company (“LALIC”), Provident American Life & Health Insurance Company
(“PALHIC”), United Benefit Life Insurance Company (“UBLIC”) and United Teacher Associates Insurance Company
(“UTAIC”) entered into an agreement (the “Agreement”) to sell their Medicare supplement and other supplemental
health insurance policies to Cigna Health and Life Insurance Company (“Cigna”). Pursuant to the Agreement, Cigna
will acquire all of the outstanding common stock of ARLIC, CRLIC, LALIC, PALHIC and UBLIC (collectively, the
“Targets”). Immediately prior to the sale, the Targets will reinsure any life or annuity business they hold to GALIC and
GALIC, CGIC and UTAIC will reinsure all Medicare supplement and other supplemental health policies they hold into
LALIC. The sale and reinsurance transactions are subject to regulatory approval and are expected to be completed
either late in the third or early in the fourth quarter of 2012. CGIC and UTAIC have agreed to continue writing
Medicare supplement and other supplemental health business for up to two years following completion of these

transactions, with all business written during that period being reinsured by LALIC.

Reinsurance

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.
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Statement as of March 31, 2012 of the CONT'NENTAL GENERAL |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2011 were 31,166,353. As of March 31, 2012, $4,209,808 has been paid for

incurred claims and claim adjustments expenses attributable to insured events of prior years. Reserves remaining

for prior years are now $25,625,966 as a result of re-estimation of unpaid claims and claim adjustment expenses
principally on Medicare Supplement and Long Term Care lines of insurance. Therefore, there has been a $1,330,579
favorable prior year development since December 31, 2011 to March 31, 2012.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

Not applicable.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

Not applicable.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act? Yes[ ] No[X]
1.2 If yes, has the report been filed with the domiciliary state? Yes[ | No[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity? Yes[ ] No [X]

2.2 |Ifyes,dateofchange:

3. Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No [X]
If yes, complete the Schedule Y-Part 1 - Organizational chart.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ 1] No[X]

4.2 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

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NAT[ ]
If yes, attach an explanation.

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 1213172011

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2006.............covn.....

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 1/25/2008.........ccooevernne

6.4 By what department or departments?
Ohio Department of Insurance

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[ ] NA[X]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No [ X]

7.2 |Ifyes, give full information:

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

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

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

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

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;

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

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

()  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

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

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

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

PART 1 - FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0
PART 1 - INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ 1] No[X]
11.2 If yes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: S 0
13. Amount of real estate and mortgages held in short-term investments: G 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ | No[X]
14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
0 =10 T[T OTRTT $
14,22 PrEeferTed STOCK........o.iveiveeeieeeeeeeeeeee et se ettt sttt s s s s ne s sse e $
14,23 COMMON SEOCK......ucvvieceeicecteiceciee ettt ettt et s st s s s se bt et es s se st e s enensessnaees $
14.24 Short-Term Investments............ $ ..
14.25 Mortgage Loans on Real Estate.... $ ..
1426 AllOHNET ...ttt ss e ss s ss s senssensnen $ ..
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26).............. $ ..
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 aboVe............c.ccovevvveeveveereeeeeennnn. $
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No [X]
15.2 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.
16. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 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, NY 10286
16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No [X]
16.4 If yes, give full and complete information relating thereto:
1 2 3 4
0ld Custodian New Custodian Date of Change Reason
16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
NA American Money Management Corporation 301 East Fourth Street, Cincinnati, OH 45202
17.1  Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X] No[ ]

17.2 If no, list exceptions:
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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY
GENERAL INTERROGATORIES (continued)

3.1
32
3.3
34

PART 2 - LIFE & HEALTH
Report the statement value of mortgage loans at the end of this reporting period for the following categories: 2
Long-term mortgages in good standing Amount
I B T - T 1 1110500 TSSOSO s
1.12  Residential mortgages s
1.13  Commercial mortgages B 3,716,847
114 Total MOrtgages in OO SEANGING.........ccieireuriiriieireieise ettt et s bbb R s s R s s bbb en G 3,716,847
Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With rESrUCIUIEM TEIMS...........cuiiiirieiciriee et enns s
Long-term mortgage loans upon which interest is overdue more than three months
1,31 FAIM MOMGAQES. ....o.cvvecveecieeciesciaseiesssssee st s s s s bbb bbb bbb s e et bbb st e bt ettt s
1,32 RESIABNTAI MOMGAGES. ... . veererrereieeeeeiseese et eteeeseese et as st ees st es e E e R8s R8s eS8 E 28422824 A AR R e E e ee st s s st s
1,33 COMMEICIAl MOMGAGES. ... cvcvivecvctiecteiit ettt ettt a bbb bbb s st bbb b s s s b bR b s A b A b b s A b b s b bRt b s bbb bbb ae bt s et bbb st s e nee B
1.34  Total mortgages with interest overdue more than thre@ MONTNS. ...ttt G 0

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

142 Residential mortgages T
1.43  Commercial mortgages et
144  Total MOrtgages iN PrOCESS Of FOrECIOSUIE. .......vuruuririeririe st sttt s s s s s st s st en G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNES 3.1 # 3.2) ..viuoiiiiiiieieiese ettt b S 3,716,847
Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61 Farm mortgages s
1.62  Residential mortgages... s
1.63  COMMEICIAl MOMGAGES. .. ..vuivuiverieiscteiieise ettt ettt et s bt s s s s e s s bt s R s bbb bR s bbb bbb bbb st e
1.64  Total mortgages foreclosed and transfErred t0 FEAI ESTAE. .........ru ettt ettt G 0
Operating Percentages:
2.1 ABH LSS PEICENE. ... ceuerieceeire it eseeseee et se st s s st s8££ e85 848284282 S 84248428428 s £ 848 SRR eSS RS AR RS R R e R AR A ee st et e AEEesEeEiesEesEsesestessansesientanenraas 734
2.2 A&H COSt CONTAINMENT PEICENL........vueiriviiiireiiciscissie ettt b bbb st s s s s ee e e R s s b s a8 8 8 e b e e AR b et e s b b en b s bsebens | Eiedssesses et ent et et et et es bt en s st st ante
2.3 A8H expense percent eXcluding COSt CONLAINMENT EXPENSES. ... vuurerrirrerrereirererseseeseessesseesesseseseesessesssessessessssssessesssessessassasssessessasssessessasssessessasssnsss  sessssssssssssssasssassanssnssessesssssssssns 13.7
Do you act as a custodian for NEAIth SAVINGS GCCOUNTS?...........ciueiiiieiieieree ettt Yes[ ] No [X]
TSSO
Yes[ ] No [X]
TSSO
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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2
Federal
ID
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE
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Statement as of March 31,

a20e CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. AlAbAMA......cireceeeee e AL [ L [0 91,092 | 00330 | 252,727
2.
3. Arizona....
4. Arkansas.....
5. California.
6. Colorado.
7. Connecticut. .
8. DEIAWAIE......cooveeeeireestse s
9. District of COlUMDIA.........cccoeuivrirereiririeeese s DC|..... L
10. Florida................. el
11.  Georgia... I
12. ii L
13. L
14. el
15. o
16. el
17. o
18.  Kentucky.. o
19. Louisiana. o
20. Maine...... o
21.  Maryland o
22. Massachuse o
23.  Michigan...... b
24. Minnesota.... . JO
25, MISSISSIPDI......cveveeriercreresieeieisise et bes s aenes MS]|...... L
26, MISSOUI.....vvorierereiiesisiesiesses ettt enes MO|...... L
27. Montana.. WMT L
28.  Nebraska. WNE|....L...
29. Nevada............ NV L
30. New Hampshire... vl
31.  New Jersey..... o
32.  New Mexico. o
33.  New York..... ..N..
34.  North Carolina. o
35.  North Dakota... o
36. Ohio............ bl
37.  Oklahoma . Lo
B T 010 o OO L
39, PennSyIVania..........ccoeeirinenee s L
40. Rhode Island... o
41.  South Carolina. I
42.  South Dakota L
43. L
44, o
45, o
46. el
47. S 104,538
48. S ...28,858
49.  West Virginia... o ..54,475
50. Wisconsin.... oL
51, WYOMING...oitiieeiciiecee et [
52.  AMENCAN SAMOA.........cccccvvvrvrirererrriereiseressesesesssssesesesssnseneedAS i T
53, GUAM...oiicicieieieesseeevssiese s ssesssssssessessssenens s OU [ i N
54, PUEIO RICO.......coevereeeieceesiceseese s PR | N
55.  US \Virgin IsIands...........ccoevrenrnrernenennireenneeneneennenenseseessnenneen Vi [
56. Northern Mariana ISIands.............ccoceveievecreisreiesieeseisins MP]...... Nuviooeee e | e
57. Canada......cccccoevererennee
58.  Aggregate Other Alien.
59, SUBOAl..co i ..1,616,931
90. Reporting entity contributions for employee benefit plans.............. XXX
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES..........c.ccceriverreiiireeie e e XXX s [ e [ | s | s | e (01
92. Dividends or refunds applied to shorten endowment or
premium paying PEHOd.........cceuevcueeeireieiiiseee e e XXX s [ e [ | s | sreseressesese s | e 0
93.  Premium or annuity considerations waived under disability
or other coNtract ProviSIONS...........ccvvveveevneeiercisssse s
94.  Aggregate other amounts not allocable by State
95.  Totals (DireCt BUSINESS)......c.cviurirerreiriierieieieessee s
96.  Plus Reinsurance ASSUME..........cccovvviverrerevneieneieisesseesesseseneenns
97. Totals (All Business)............
98. Less Reinsurance Ceded
99. Totals (All Business) less Reinsurance Ceded
B80T, e
BB02. s | eee
5803, et | neee
5898. Summary of remaining write-ins for line 58 from overflow page.... | .... G0
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)................ L0
9401. G0
9402. G0
9403. G0
9498. Summary of remaining write-ins for line 94 from overflow page.... | .... .0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(a)

Insert the number of L responses except for Canada and Other Alien.
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Statement as of March 31, 2012 of the CONT'NENTAL GENERAL |NSURANCE 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
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

Q12



Statement as of March 31, 2012 of the CONT'NENTAL GENERAL |NSURANCE 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 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 as of March 31, 2012 of the CONT'NENTAL GENERAL |NSURANCE 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 as of March 31, 2012 of the

CONTINENTAL GENERAL INSURANCE 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 to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number | RSSD CIK  pternationa or Affiliates Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
......................................................................... 31-1544320.. | ........... |0000944701NYSE..... | American Financial Group, INC..........cocveuerrierrinisrnriinrneessneeeseeens retrriererenssnesssesesssesesssssssesessssesesssssssessessssessessessssers | OWNEISNID ceviies [ ovrereisiiniies [ crereissisneisisseeesss st sssensesenes | ersees
......................................................................... 31-6549738.. | ....cccoov. | coveivreienin | cevereneenn. | American Financial Capital Trust |1 American Financial Group, Inc Ownership American Financial Group, InC.........ccccovvrees | voren.
......................................................................... 16-6543606.. |.......co.. [ covervrrerreere | cevenenennen. | American Financial Capital Trust Il American Financial Group, Inc Ownership American Financial Group, INC..........ccevverer | veeene
......................................................................... 16-6543609.. |.......cee [ oevrevcvvveene | cevrevennene. | American Financial Capital Trust IV American Financial Group, InC...........ccccoevevvneircrniennenen. | OWnership American Financial Group, INC..........cccvvines | veeene
......................................................................... 31-0996797.. | ...coevovvs | cvevevereerens | severennene. | American Financial Enterprises, Inc American Financial Group, Inc Ownership American Financial Group, InC.........ccccocveeves | voren.
......................................................................... 31-0828578.. | ...ccccevs [ correeeereens [ covrevnnneen. | American Money Management Corporation American Financial Group, Inc Ownership American Financial Group, INC........cccooveeies | ovne.
......................................................................... 27-1577326.. | ..cccovoves | covveereveeins | cevrenennenne. | American Real Estate Capital Company, LLC........ccocvvvicirivicniiicnns NIA............... | American Money Management Corporation..................... | Ownership American Financial Group, INC........cccovveeis | ovne.
......................................................................... 27-2829629.. |....cceev. | covvcvrieriennn | ceererennnn. | MidMarket Capital Partners, LLC American Money Management Corporation Ownership American Financial Group, InC..........cccooceveees | cove.
......................................................................... 41-2112001.. | .cecovceve [ eeeevieniens [ cveennennen. | APU Holding Company American Financial Group, Inc Ownership American Financial Group, InC..........cccoceeeees | cove.
......................................................................... 23-6000765.. | ....ccove | corererrrrerrns | correrernnene | American Premier Underwriters, INC..........ovvvvveevnicnieinniesscinns APU Holding Company..........cccoceeerrerrerieresnienenennnen. | OWNErship American Financial Group, InC.........ccccocceeees | core.
......................................................................... 23-6297584.. | ....ccoov. | covvevrivriecnes | ceiverenennn. | The Associates of the Jersey Company. American Premier Underwriters, INC...........cc.ccceveevnrenne.. | OWnership American Financial Group, InC.........ccccovvveees | vornn.
......................................................................... 37-1094159.. | ..covver | cerveererierees | cerverennnenen | Cal Coal, Inc, American Premier Underwriters, InC...........ccccccovvrevrennn.. | OWnership American Financial Group, InC.........ccccovevveves | vornne
......................................................................... 95-2802826.. | .....covv. | cerrrirerrrirens | corrirennenns | Great Southwest Corporation.............eeeeeececrevnrirerriessssesenesieeene American Premier Underwriters, Inc............c..cccccecnvenee.. | Ownership American Financial Group, INC..........cccvvines | veeene
......................................................................... 35-6001691.. |....ccoev. [ cveeverervenens | severennennens | The Indianapolis Union Railway Company American Premier Underwriters, InC...........c.ccccoeerevneenn. | OWnership American Financial Group, InC.........ccccouveeves | cornne
......................................................................... 13-6400464.. | ......c.... | coeeecsveceens | cereeeenenenn. | Leigh Valley Railroad Company, American Premier Underwriters, InC............cccocovevevneeee.. | Ownership American Financial Group, INC........cccooveeis | ovne.
......................................................................... 20-1548213.. | .ccvvvvee [ cerveesiieeins | cevrenenennne | Magnolia Alabama Holdings, INC.....eeveviicicinescceeeseees American Premier Underwriters, InC............ccccocovevevneee.. | Ownership American Financial Group, INC........cccovveeis | ovne.
......................................................................... 20-1574094.. | ....cccoeee | cevveeeveees | cevrerernnnene. | Magnolia Alabama Holdings LLC.......c.vvveviieinieeceece s Magnolia Alabama Holdings, Inc............c.ccccecevrvreirineeene. | Ownership American Financial Group, INC........cccovvevis | ovne.
......................................................................... 13-6021353.. | .evvvevee | vrrerenversnies [eeereirennnner | THE OWasCO RiVEr RaIWAY, INC....veveveiiiieiceeeee s American Premier Underwriters, InC..............cccceueveeveee.. | OWnership American Financial Group, InC..........cccoceveees | conee.
31-1236926.. PCC Real Estate, Inc. American Premier Underwriters, INC............ccccovvvvvvrvennnn. Ownership American Financial Group, InC.........cccoceeeees | core.
. | 76-0080537.. |. .. | PCC Technical Industries, Inc.. .. | American Premier Underwriters, Inc.. Ownership American Financial Group, InC.........ccccoueveees | voven.
31-1388401.. PCC Maryland Realty Corp PCC Technical Industries, INC.........cccovrverrrrnreinencennes Ownership American Financial Group, InC.........ccccovveves | vornne
06-1209709.. Penn Central Energy Management Company American Premier Underwriters, INC.........ccocvvvrierinenns Ownership American Financial Group, InC.........ccccouevueees | vornne
. 123-1537928.. |. .. | Penn Towers, Inc ..| American Premier Underwriters, Inc.. Ownership American Financial Group, InC.........ccccocveeves | vornn.
23-6000766.. Pennsylvania-Reading Seashore Lines American Premier Underwriters, INC..........cocoverievrrnenene Ownership American Financial Group, INC........cccooveeies | ovae.
......................................................................... 23-6207599.. | ....coes [ coveersrrenns | covrerennnen. | Pittsburgh and Cross Creek Railroad Company American Premier Underwriters, InC............ccccocvvevevneee.. | OWnership American Financial Group, INC.......ccccoveeeis | ovne.
......................................................................... 23-1707450.. | ..covoees [ correerereiens | cerrerereneeees | TEMMINGI REQIY PENN CO..o s American Premier Underwriters, InC...........ccccocovevevnecee.. | Ownership American Financial Group, INC........cccoveeeis | ovne.
......................................................................... 23-1675796.. | ..cccovers | cvvvierienins | veerrenennnn. | Waynesburg Southern Railroad Company...........cvevevenieiesiieienenns American Premier Underwriters, InC..............cccoeeeveeeneen. | OWnership American Financial Group, InC..........cccoceeeees | cone.
......................................................................................................................................... GAl Insurance Company, Ltd APU Holding Company Ownership American Financial Group, InC..........ccoceeeees | cove.
......................................................................... 31-1446308.. |.......co.. [ ccoeevrreiennns | ceerrenennn. | HANGar Acquisition Corp APU Holding Company Ownership American Financial Group, InC.........ccccouevrees | voren.
......................................................................... 91-1508643.. | ..cvevvers [ errerrrarrennns | errereveinnns [PLLS, Lo APU Holding Company.........ccccueueeererreniereirsienenennnee. | OWNErship American Financial Group, InC.........ccccoeveees | vornn.
......................................................................................................................................... PLLS (UK) LIMItted.........cvuierieiiriiirerieseire e PLLS, Ltd...ocveireicieeerrseieiesseieeeessissiseneesesnenennnenee | OWNETShip American Financial Group, INC..........cccuvines | vevene
......................................................................... 91-1242743.. | ....ovovv | ovvvevecnes | v | Premier Lease & Loan Services Insurance Agency, INC.......c..vevvveveenens APU Holding Company..........ccccueeveererreerereeeereennenenennnee. | OWNErship American Financial Group, InC.........ccccovveeves | vornn.
......................................................................... 91-1508644.. | ......coo. | covreveivnees | cerernenenn. | Premier Lease & Loan Services of Canada, INC.......c.ceveveeecenceniceneens APU Holding Company..........ccccoeereeeerneenereeeereeneneneeneee. | OWNErship American Financial Group, InC..........cccocoveeees | conene
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........cccovveeies | 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........cccoovevis | evnee.
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......................................................................... 31-1262960.. | ....cccoev. | cvvreerrerees | ceveeneenen. | RiSICO Management Corporation............cocveeeceveevercneneieneneinreneenns | DEeviees [ NIAL......o.... | APU Holding Company.........ccoeveevenneencnceincencseeenennes | OWNEIShip, American Financial Group, InC.........ccccocoveeves | conen.
......................................................................... 27-4521779.. | c.ocevvees | cvvvivvenes | veviennnnn. | Atlas Building Company, LLC American Financial Group, Inc Ownership American Financial Group, InC..........cccouveeves | vornne
......................................................................... 31-0823725.. | ....ccoee | ceveresseieins | ceverennenne. | Dixie Terminal Corporation American Financial Group, Inc Ownership American Financial Group, INC........cccovveeis | ovnee.
......................................................................... 31-1733037.. [ oo [ vreerieens | cererernnenes | FlEXteCh HOIdING C0., INC.vviviiiciieics s American Financial Group, InC..........ccccccovevvnieeriennnn. | Ownership American Financial Group, INC........cccovevvie | ovnee
......................................................................... 98-0606803.. |........... | ccoecvrerrerens | ceerrennennn. | GAl Holding Bermuda Ltd American Financial Group, Inc Ownership American Financial Group, InC..........ccccoceeees | covee.
......................................................................... 98-0556144.. |....cccov. | cvvcvierierens | cevianennen. | GAl Indemnity, Ltd GAIl Holding Bermuda Ltd Ownership American Financial Group, InC.........ccccovevrees | voren.

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........cccoovvvie | ovne.
......................................................................................................................................... Studio Marketform SRL Marketform Limited.... Ownership American Financial Group, InC..........ccoceveees | covee.
......................................................................................................................................... Marketform Management Services Limited Marketform Holdings Limited.............cccccooeerrivienrennennen. | OWnership American Financial Group, InC.........ccccovevveees | voren.
......................................................................................................................................... Marketform Managing Agency Limited Marketform Holdings Limited Ownership American Financial Group, InC.........ccccovvveees | vornn.
......................................................................... 98-0431601.. | ...ccovvers [ cvrvirerrerens | cervirenennn. | S@ampford Underwriting Limited Marketform Holdings Limited Ownership American Financial Group, InC.........ccccovvrees | vornn.
......................................................................................................................................... Marketform Trust Company Limited............cocrevmrniirernineiniesrineienne Marketform Group Limited............c.ccocovrnerrrrernnireirennnnnn. | OWnership American Financial Group, INC..........ccevverer | veeen.
......................................................................... 06-1356481.. | ...cceevee | ceeveeeeeen | ceveeee... | Great American Financial Resources, Inc American Financial Group, Inc Ownership American Financial Group, InC........c.cceeeeees | 1o
......................................................................... 31-1475936.. | ....cocovv. | cvvvirvrrenes | ceeirerneene. | AAG Holding Company, Inc Great American Financial Resources, Inc Ownership American Financial Group, InC..........cccocveeves | vorene
58-646032.... | .covvers [ oo [ Great American Financial Statutory Trust IV..........ccccooeoeviienniccninne CT.cee. NIA.............. AAG Holding Company, INC........cccoeeveerireenireeieeeeininnns Ownership American Financial Group, INC........cccooveeies | ovne.
13-1935920.. | .oovvvvrer | ceerreririeinns | cererririnins Great American Life Insurance Company. AAG Holding Company, INC........cccoeeuriiernireinicinininnns Ownership American Financial Group, INC.......ccccoveeeie | evnee
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.........ccccoeeeves | cornn.
27-4078277.. | covveeveen | e e Bay Bridge Marina Hemingway's Restaurant, LLC Great American Life Insurance Company............ccccevvnee. Ownership American Financial Group, InC.........ccccouvvrees | vornn.

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

. |20-1246122.. |.
36-3383108..
45-3988240..
. | 20-4604276.. |.
45-3829557..
31-1391777..
. | 45-1144005.. |.
26-3260520..

.. | Brothers Management, LLC.....
Consolidated Financial Corporation
FT Liquidation, LLC
.. | GALIC - Bay Bridge Marina, LLC.
GALIC - Stoneleigh, LLC Great American Life Insurance Company.
GALIC Brothers, INC.......ccvvveviieieiiisiieieissiesieessiese s sesns Great American Life Insurance Company.
.. | GALIC Pointe, LLC.. . ..| Great American Life Insurance Company.
Manhattan National Holding Corporation.............ccoeeeerrnnineennennns Great American Life Insurance Company.

..| Great American Life Insurance Company.
Great American Life Insurance Company.
Great American Life Insurance Company.

Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership
Ownership

American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, Inc.
.. | Great American Life Insurance Company. American Financial Group, Inc...
American Financial Group, Inc.
American Financial Group, Inc.
American Financial Group, Inc...

American Financial Group, Inc.
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0084.. | American Financial Group, Inc... [67083....|45-0252531.. | .e.ccovvvee | cevvervvnerines | e Manhattan National Life Insurance Company...........cc.coeeeereerieerieriennnns Lo A Manhattan National Holding Corporation.............ccc.c.ceeu... Ownership American Financial Group, InC.........ccccocoveeves | conen.
......................................................................... 52-2179330.. | ..ccovvvewr | covevirervenens | veverennene. | Skipjack Marina Corp Great American Life Insurance Company......................... | Ownership American Financial Group, InC..........cccouveeves | vornne
.......... vveeennnes | 20-3568924.. | ...cocovs | ceieviieeeiies | ceeirinnnn. | LOYal American Holding Corporation AAG Holding Company, INC.........ccccccecevvveririerrnrninennnn. | OWnership American Financial Group, INC........cccovveeis | ovnee.
0084.. | American Financial Group, Inc... [65722....|63-0343428.. | .......c... [ cooevivvincnns [ rreriiiinnns Loyal American Life Insurance COmpany............ccocvriierneennerieennnns Loyal American Holding Corporation.............cccccveevrennnee. Ownership American Financial Group, INC........cccovevvie | ovnee
0084.. | American Financial Group, Inc... [88366.... | 59-2760189.. | .....ccccc. | cevrerrvrians | cerrerrerrinns American Retirement Life Insurance Company. Loyal American Life Insurance Company. Ownership American Financial Group, InC..........ccccoceeees | covee.
......................................................................... 45-4121852.. | ..ccvvevvee | cvevrererrens [ cevveirennnne. | GALAC Holding Company Loyal American Life Insurance Company. Ownership American Financial Group, InC.........ccccovevrees | voren.

. | 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...

..|95-2496321..
74-2180806.. |.
..|58-0869673..

31-1422717..

.. [34-1017531.. |.
.| 34-0970995..
..|23-1335885..
..| 75-2305400..

34-1880408..
34-1947043..
34-1970892..
34-1920479..
47-0717079..

..|47-0463747..

47-0562685..
34-1947042..
31-1395344..
42-1575938..
27-3062314..
45-4110027..
27-2354685..

..|27-4395897.. | .
..|31-0912199..
..|31-0973761..
.|59-1671722.. |.

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

30-0571535..

.. | United Teacher Associates, Ltd...........

.. |Mid-Continent Assurance Company

Great American Life Assurance Company

United Teacher Associates Insurance Company.

AAG Insurance Agency, INC........ccceureerrerneeneeeeerieeeeneens
.. | Ceres Group, Inc......
Central Reserve Life Insurance Company...........c.ccccvvnnee.

Ceres Sales, LLC
Ceres Sales of Ohio, LLC

HealthMark Sales, LLC..........cccccoviereeieeiieeeeseeene

Continental General Corporation
Continental General Insurance Company....

Continental Print & Photo Co.........cccoevivericirreeecesceeee s
QQAgency of Texas, Inc

Great American Advisors, Inc

Great American Holding, INC........c.coeveiirieieiieeie e OH..........
Agricultural SErVICes, LLC........cvvririririirieeseeieseieseee s OH..........
Unites States Commodities Producers LLC..........ccccovvvvrienrnnriinnnnn. MT..........
United States Livestock Producers, LLC...........ccccecvvvevivrieeiiieiieienen NV..........

.. | Livestock Market Enhancement Risk Retention Group...
American Empire Surplus Lines Insurance Company...........c..cccveevvenenes

American Empire Insurance Company

.. | American Empire Underwriters, Inc.........

Great American International Insurance Limited
Mid-Continent Casualty Company.

Mid-Continent Excess and Surplus Insurance Company

Mid-Continent Specialty Insurance Services, INC...........ccccvvvvrererrirennnes

Provident American Life & Health Insurance Company........
United Benefit Life Insurance Company............cccoceveernvnnes
Ceres Administrators, L.L.C........cccoovvevieececeeeeeenae

.................. OH..ooovvns [ A
.................. OH..ooovoees [A
.................. DE...... INIAL.oovinn

..| AAG Holding Company, Inc...

.. | Great American Financial Resources, Inc.

. | United States Livestock Producers, LLC...

.. | American Empire Insurance Company..

. |Mid-Continent Casualty Company.

Loyal American Life Insurance Company.

United Teacher Associates, Ltd
Great American Financial Resources, Inc

Ceres Group, Inc
Central Reserve Life Insurance Company.............coceuenee
Provident American Life & Health Insurance Company....
Ceres Group, INCu.......cvveeierreieneieiiesseie s
Ceres Group, INCu.....c.cvveererreienineeinsesesssssseessesseeenes
Ceres Sales, LLC
Ceres Sales, LLC........cccoieeiieiceeee e
Ceres Group, Inc
Continental General Corporation
Continental General Corporation............cccccovvevriiirninnn.
Ceres Group, Inc
Great American Financial Resources, InC..........c.ccccvue....
American Financial Group, INC..........ccovvevvierierresienenns
Great American Holding, Inc
Agricultural Services, LLC
Agricultural Services, LLC.........ocoovririnreerenreinenenenns

Great American Holding, Inc
American Empire Surplus Lines Insurance Company.......

Great American Holding, Inc
Great American Holding, Inc

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

. | Ownership

.| Ownership

. | Ownership

. | Ownership

. | Ownership

Ownership

Ownership
Ownership

Ownership
Ownership
Ownership
Ownership
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.
American Financial Group, InC...........cccveveee.
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. | American Financial Group, Inc...
. | American Financial Group, Inc...
. | American Financial Group, Inc...

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

. | Americ:

an Financial Group, Inc...

..|95-1542353..
.[15-6020948.. |.
..|61-0983091..

31-1228726..

.| 36-4079497.. |.
..|31-0954439..
..|31-1036473..
31-1652643.. | .

.| 13-5539046..

.. | Great American Assurance Company.........

.. | Great American Contemporary Insurance Company...

.. | Great American Insurance Agency, Inc.......

Great American Alliance Insurance Company.

Great American Casualty Insurance Company............cooeueerieerrereennens
Great American Claims Services, INC.........ccocceueveeeeeeee e

Great American E & S Insurance Company
Great American Fidelity Insurance Company.

Great American Insurance Company of New YOrk..........ccccoeveriiniinnnns

. | Great American Insurance Company....

. | Great American Insurance Company....

.. | Great American Insurance Company....

Great American Insurance Company

Great American Insurance Company.
Great American Insurance Company

Great American Insurance Company.
Great American Insurance Company.

Great American Insurance Company.

.| 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.

American Financial Group, Inc...

American Financial Group, Inc.

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 to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling
Code Name Code Number | RSSD CIK  pternationa or Affiliates Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0084.. | American Financial Group, Inc... [23426.... | 73-0773259.. | ...cccvcvee | ceveviverines | e Oklahoma Surety COMPENY.........cverreierireeeireieeeiseeeeeeseeeeeeeeeseenees Mid-Continent Casualty Company..........c.ccccveurereererneenenns Ownership American Financial Group, InC.........ccccocoveeves | conen.
......................................................................... 98-0627464.. | ......cc.. | covveveseeeens | cevrerennenene. | Premier International Insurance Company. Great American Holding, Inc Ownership American Financial Group, INC........cccoveeeis | ovne.
0084.. | American Financial Group, Inc... [16691.... | 31-0501234.. | .....cccc. [ cooevviininns [ Great American Insurance Company American Financial Group, Inc Ownership American Financial Group, INC........cccovveeis | ovnee.
......................................................................... 45-2969767.. | .oovvees | ceverirennns | eevernnenens | ABTIEIIE TP HOIAINGS, LLC....ovee e Great American Insurance Company...........c..cccccervneeen. | OWnership American Financial Group, INC........ccccovvvnns | 2.
......................................................................... 26-4391696.. |.......co.. | coovivrrevernn | ceerennnn. | Aerielle, LLC Great American Insurance Company. Ownership American Financial Group, Inc..........ccccceueees | 2.....
......................................................................... 31-1463075.. | ..cccoveers | coveivirerieinens | ceceirenennn. | American Signature Underwriters, Inc Great American Insurance Company. Ownership American Financial Group, InC.........ccccovevrees | voren.
59-2840291.. Brothers Property Corporation Great American Insurance Company. Ownership American Financial Group, Inc.
. 120-517349%4.. |. .. | Brothers Le Pavillon, LLC........ .. | Brothers Property Corporation... Ownership American Financial Group, Inc...
20-5173589.. Brothers Le Pavillon (SPE), LLC 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.. | ...coovves [ covveevccens | cevrerennnnn. | CrOp Managers Insurance AgeNnCY, INC......c.vvveveeireininieeiseeesieieis Great American Insurance Company Ownership American Financial Group, INC........cccoovvvie | ovne.
......................................................................... 31-0589001.. | ..ooovers [ crvevrerrernns | ceerrerenenns | DEMPSEY & SIiAErs AGENCY, INC...vvvvvvvicieicieceee e Great American Insurance Company. Ownership American Financial Group, InC..........ccoceveees | covee.
......................................................................... 31-1341668.. | ...ccovve | corrererriceens | conrerennnnn. | EDEN Park Insurance Brokers, INC..........ovvvvvienniisnicnseesceis Great American Insurance Company...............ceceeeenees.. | OWNErship American Financial Group, InC.........ccccovevveees | voren.
......................................................................................................................................... El Aguila, Compafiia de Seguros, S.A. de C.V............ Great American Insurance Company.............c.ceeeeeenene.. | OWNErship American Financial Group, InC.........ccccovvveees | vornn.
......................................................................................................................................... Financiadora de Primas Condor, S.A. de C.V............. El Aguila, Compaiiia de Seguros, S.A. de C.V................. | Ownership, American Financial Group, InC.........ccccovvrees | vornn.
......................................................................... 39-1404033.. | ....ccoovvs | cerrvrrerreirens | ovvereneenn. | Farmers Crop Insurance Alliance, INC.........ovveeecreiniiniveeernineenienene Great American Insurance Company...........ccc.ceveeveneneee.. | OWNErship American Financial Group, INC..........ccevverer | veeen.
......................................................................... 13-3628555.. | ....ocovve | rerrervererneens | cveeeenennen. | FCIA Management Company, Inc Great American Insurance Company. Ownership American Financial Group, InC.........ccccocoveeees | connene
......................................................................................................................................... Foreign Credit Insurance ASSOCIAtON. ............ceeririrrerienriereireirereeeeens Great American Insurance Company. Management..... | ................. | American Financial Group, InC.........ccoccveevner | 3.
......................................................................... 31-1753938.. | .covvee [ vrvreeiieees | cevreevnneeee | GAL Warranty COMPANY.......c.coveeveiricieieeriiesieiseseess e seseesnns Great American Insurance Company...........c....cccervneee.... | OWnership American Financial Group, INC........cccooveeies | ovne.
......................................................................... 31-1765544.. | .....ccoo. | covveevveens [ covrerennnen. | GAl Warranty Company of Florida GAI Warranty Company..........ccceceueeviereenerereesineennnnenes | OWNErship American Financial Group, INC.......ccccoveeeie | evnee
......................................................................................................................................... GAIl Warranty Company of Canada Inc. Great American Insurance Company...............ccceurveeeee... | OWNErship American Financial Group, InC..........ccccoceeveees | cone.
......................................................................... 45-1144095.. | ....ocoove [ oerveivireiens [eovvenrereeens [ GALIC POINtE, LLC....ooviiee e Great American Insurance Company.............c.ccceeeveeee... | OWNErship American Financial Group, InC..........ccccceeueen | 2.0
......................................................................... 61-1329718.. | .oecovvev. [ covvvreieinis | ceeirevennn | Global Premier Finance COMpany.........c.cveceieieieineeienenienensinnens Great American Insurance Company. Ownership American Financial Group, InC.........ccccoeeeves | cornn.
....................... 74-2693636.. |....cccev. | cvvvirerennns | ceverenennnn. | Great American Agency of Texas, INC....covvvcevcereineninieneineneinneeens Great American Insurance Company. Ownership American Financial Group, InC.........ccccouvvrees | vornn.
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0084.. | American Financial Group, Inc... [38024....| 31-0974853.. | ......cccc. | cevevervnenes | v Great American Lloyd's Insurance Company...........ccoceeeeeceecencrnreeneenes TXeri A Great American Insurance COmMpany...........coooeeeereeeeeenes (0] (111 SO IR American Financial Group, InC...........ccovene. 4.
......................................................................... 31-1073664.. | .....ccce. [ covveeerreiens [ covrernneenn. | Great American Lloyd's, Inc. Great American Insurance Company Ownership American Financial Group, INC........cccoveeeis | ovne.
31-0856644.. | ...coooov o [ Great American Management Services, Inc Great American Insurance Company Ownership American Financial Group, INC........cccovveeis | ovnee.
311288778 | e e | e Great American Protection Insurance Company...........cccveeeniieennnns OH.......... A Great American Insurance Company...........cccooeerirevennnns Ownership American Financial Group, INC........cccovevvie | ovnee
......................................................................... 31-0918893.. | ....cceev. | cveiviievevins | ceeirevneen. | Great American Re Inc Great American Insurance Company. Ownership American Financial Group, InC..........ccccoceeees | covee.
0084.. | American Financial Group, Inc... [31135....| 31-1209419.. | ...cocoooe. | cevrvrrvrinns | ceverreininns Great American Security Insurance Company. Great American Insurance Company. Ownership American Financial Group, InC.........ccccovevrees | voren.

. | American Financial Group, Inc...

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

..131-1237970..
. [59-1263251.. |.

34-1607394..
34-1899058..

.|31-1548235.. |.

98-0191335..
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.. |.

31-1119320..

.. | Explorer RV Insurance Agency, Inc

.. | Professional Risk Brokers, Inc.

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

.. | Superior NWVN of Ohio, Inc

Great American Spirit Insurance COMPaNY.........cccooevvirereirinreeeeniennens
Key Largo Group, Inc.......
National Interstate Corporation............coeveereeeeereenerneeneeieneseeeneeneens
American Highways Insurance Agency, Inc....

Hudson Indemnity, Ltd
Hudson Management Group, Ltd
National Interstate Insurance Agency, Inc
Commercial For Hire Transportation Purchasing Group.............ccovvveee.
National Interstate Insurance Company
National Interstate Insurance Company of Hawaii, Inc....
Triumphe Casualty COmMPaNY.........ocuevrrrrrerrnrirereressisereesesseeene
Vanliner Group, Inc

TransProtection Service Company
Vanliner Insurance COmMPaNY...........cccoveueeeireeeirieeeseeseniseseesssseseesenns
Vanliner Reinsurance LIMited..........ccocovveininccneccnscneie
Safety Claims and Litigation Services, LLC..........cccocoevevvirieieriniennes
Penn Central U.K. Limited..........cocveuermiiineieiinencencseeseeseieins
Insurance (GB) Limited
Pinecrest Place LLC
PLLS Canada Insurance Brokers Inc...

Strategic Comp Holdings, L.L.C.......covviiriiiriceceseeeeene
Strategic Comp Services, L.L.C......cocvvvvevvirinirncinnns

One East Fourth, Inc
Pioneer Carpet Mills, INC..........coovveueirrieiereieieieiesieieiesse e

TEJHOIAINGS, INC..vvvviiiiciice e

MT.......... NIA...cc.
GB.......... NIA....cc.
A

.. | Great American Insurance Company....

.. | National Interstate Corporation..

..| Great American Insurance Company....

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

.. | American Financial Group, Inc..

Great American Insurance Company.

Great American Insurance Company.
National Interstate Corporation

National Interstate Corporation

National Interstate Corporation

National Interstate Corporation
National Interstate Insurance Agency, INC.........cccocvueunnes
National Interstate Corporation
National Interstate Insurance Company
National Interstate Insurance Company.............ccceceveinnee
National Interstate Insurance Company...........c.ccooeureerenne
Vanliner Group, INC..........ccoveeeiereerieeeeeessesisnceeens

Vanliner Group, INC..........ccovvernieeniesseeesiesseeeeens
Vanliner Group, INC........ccceieveniennieeeeesiesisneeens
National Interstate Corporation............cccocueverevreerierennns
Great American Insurance COmMpany.........cccoeveerieveenns
Penn Central U.K. Limited
Great American Insurance Company.
Great American Insurance Company

Great American Insurance Company.
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
Ownership
Management.....
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 as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE 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) *
| .......... | .................................................. | ............. ‘31-0728327 ............. | ................. | ............... |Three East Fourth, INC..........ovveeececec |OH .......... ‘NIA ............... American Financial Group, INC........c.oovvvervieiiiicicecnees Ownership......... | ..... 100.00 |American Financial Group, Inc..........cccc........ | .......
Asteris Explanation
1 Another affiliated company
owns 1% or less of the shares.
2 The entity is owned by more
than one company within the
AFG Group.
3 Great American Insurance

Company is the majority
member of the Association

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




Statement as of March 31, 2012 of the CONT'NENTAL GENERAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

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

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

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

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

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

Explanations:
1.

N o ok

Bar Code:

A 00 AT O R0 G0 ARD AR NP0 R0 KAV 00 O
*= 714 04 2 01 2 4 900000 1 = * 71 4 04 2 01 2 4 47 0000 1 =*
A 000 D00 O AL AP0 R0 KU IR0 O
* 714 042012 36250000 1 * * 714042 01244800001 =
AN 0 A0 01 LAV AN FAD R0 KA AUARE 0O
* 714 04 2 01 2 4450000 1 = * 714 04 2 01 2 44 90000 1 =
AN 000 AR ARR LA AROARL

*= 7 14 04 2 01 2 4 46 0000 1 =

Q14



Statement as of March 31, 2012 of the CONT'NENTAL GENERAL INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q15



Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

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

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

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

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

..749,055
...1,463,545

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

................................. 3,747,390

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

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

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

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

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

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

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

................................. 3,614,571

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

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

............................. 205,291,571
............................... 13,655,825
.................................... 642,274
112,975

4,683,736
.................................... 123,598

............................. 183,121,897
............................... 48,807,262
.................................... 767,734
..................................... (13,865)
295,707
............................... 27,260,901
.................................... 402,844
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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
e CIBSS T ().ruererrareermeeriseeesseesis sttt st | et 166,054,726 | .....ocvvevrreririeens 30,074,569 | ...oocveererrirennnns 31,767,008 | ...cooovrererririens (2187, 777) | oo 182,174,510 | .oovvverceiricerisnesisiseessneneses | onseessssesssssssssssssssssssssssesssns | sessssssssssnnessssns 166,054,726
2. ClASS 2 ()rermuererereeeresmeresieesis sttt | st e 41,951,775 | oo 1,250,000 | .ooovvrrmcreennenrirenenens 46,163 | ... 3,723,850 | .covvvvucrirrriiina 46,879,462 | ..ooooorveereerireriiieensiesesinees | ceessesss e | e 41,951,775
3. ClASS 3 (8)rerrerererereeirrisnsinsesee sttt ettt essns | fessensentenensessentnes 1,993,145 | o 492,825 | ..o | et (999,628) | ....ovvrevrrrrrerrirrenns 1,486,342 | ..oeeeceieereeeeseeeineiees [ et | eeesenene e 1,993,145
A, CIASS 4 (B).rurvereeeeersmeeeessreeesseeeessseeessseeses s sest sttt ss s | enesssseeesss st 2,975,417 | oo 801,505 | .oooverrereeereneeirneeeens 26,021 | oo 10,171 | oo BT61,072 | ooeeereecerneeeeseeseesseesessneeees | essessssssssssssssssssssssssesssssseses | seeessssssesssssssssssaneens 2,975,417
B C1ASS 5 () erruuerersuseresueressseessseeeessseess st R R | 4R R R R | 4eeRR RS ARt enn s | SebS R R bR L [ 349 | s 335 | ettt | eeess ettt | seest et
B, ClASS B (B)rvruureeeruerermereiiseesises sttt | bt e 20,436 | cvvveicinenenisseine s | e | s (20,436) | ..vooeerercreeeseenescnnsssssens s | eeeesseensssesess st | crsesseens sttt | et 20,436
7. TOMAI BONGS.....coveeceecicseess ettt 212,995,499 | .o 32,618,899 | 00 31,839,206 | e 526,529 212,995,499
PREFERRED STOCK

L 01 - PO OO OO PO OO OO OO OO OO PPN
0. ClASS 2..onvereireiie ittt ettt r s n st ssens | 4esestensessesses s et s st st e s e ssestens | sessesEess et essee s st et s st st s sesres | essietsessessantesses st st et e st essantas | Hiessessastiessessentens e ssessensansessente | Seuessessentantesestes s st e ss s s st e snes | eesstnsses st ensan s st essen s nssessentens | nessessestens et sessen s st et s s st st nsres | entsneestent st s n st n et
0T 0 T O o o O o oo OO OT P PO OO TETE) DT PT T
140 CIASS 4.ttt b s | etbee s bbb b nee | eeebeeeb bbb bbbt sb et | Seeb s bbbt tes | Sehee R bbb hes | Sebeee bbb iR e bbb bbbt nhes | Shb bbb bbb | Shbeb e | chbe b
12. Class 5

13, ClASS B..vvvvoeereeirreere et | SRR | fEtEeE Rt Rt | SRRt rer et e | £EfenEE et ran et nnnts | CeeeRE ettt en s | Sertenr Rttt nnns | neE e e | sreseens e
14, Total Prefermred SIOCK..........viuuiririieiiiireieiesie e nisenieneens | coesesese s 0 | o 0 | o 0 | o 0 | o [0 N [0 RN 0 [ o 0
15, Total Bonds and Preferred SIOCK...........ccvuuurreemreeenreeerneeeinseeessseesesesseessnesesens | seeesssssessnssessnans 212,995,499 | ...oooovrerirriernnn. 32,618,899 | ...oorveererrriieneens 31,839,206 | ..ooorvevrererrerrirneens 526,529 | ...oovveerrrrirneeenn 214,301,721 | e ([P (0 ST 212,995,499

(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§....1,104,703; NAIC2§

0;

NAIC 3 $

0;

NAIC 4§

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

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




Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS......covverreeevreirrrereiririns | crvereereiseeeseiseeeeennens 1,104,703 |.....cccco.v. XXX ovitvvvineeinsinsns | eeeveiseneensensiesseenenees 1,104,703 | e 420 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......ciuriieieieiiieieie sttt bensessens | sosssssessessssessesessssssans 7,703,928 | oo 9,559,326
2. Cost of Short-term INVESIMENS ACAUITE. ..........cvueiciciiecicece ettt b s s ssesnns | bevtessesassessesaesesssnsesee 20,556,245 | ..ooveverereeras 83,614,610
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.............cvurvivireieiciiieie ettt bbb sse s bensesaes | sestessesssesae s s enaenee 27155470 | oo, 85,470,008
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-T+8-9).........ccccorereirireieiieriisisiessssieeissienens | seeresesessssssessessesessenns 1,104,703 | oo 7,703,928
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)....vuivuiiiieiieiieiiiieieieisisssesseessssssessssssssssssensesssssssesessssensens | sossessessesssssssessesnssnsenss 1,104,703 | oo 7,703,928

QsI03




Statement as of March 31, 2012 of the CONT'NENTAL GENERAL INSURANCE COMPANY

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

QSI04, QSI05, QSI06, QSI07, QSI08, QEO01



Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
e te of at Time Made After Land and
Loan Number City State i rest of Acquisition Acquisition Buildings

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

2030

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type |  Acquired Date Accrued Interest (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages With Partial Repayments
2005-03-1104..........co00ne.. LENEXA....ooorirriireireireiiesies e [ TR DO 09/26/2005.... | 03/01/2012.... BT [ e | it | nessessessie s | et | et enens 0 811 BT [ et | erriesiessesssisnsinns | e 0
2005-03-1108........c.ccvvnnee Charlotte NC..oovvveiiee [ e 10/03/2005.... | 03/09/2012.... B35 | oo | e | e | s | s 0 535 B35 | croerrierierireenessnnnes | e | e 0
2005-03-1107........cvvnenec. South Portland.............cc.cccvevivnrnnes ME...oieis | e 10/17/2005.... | 02/28/2012.... 2,290 2,290 2,290
2005-03-1108. . | Albuquerque.. NM..oovieri [ e 10/28/2005.... | 03/07/2012.... 903 903 903
2005-03-1109. . | Albuquerque.. NM..ovvvonvees | e 11/04/2005.... | 03/05/2012.... 1,501 1,501 1,501
2005-03-1110.....coocvvrnene Albuquerque.. NM..ireis [ e 11/04/2005.... | 03/05/2012.... 969 969 969
2005-03-1111...cvorirnnes CONCOM. ..ot NC..oovvverres [ e 09/26/2005.... | 03/19/2012.... 929 929 929
2005-03-1113....00cvvenee Bakersfield [ 07 YOO IR 11/17/2005.... | 03/07/2012.... 1,059 1,059 1,059
2005-03-1115.......ccvveene. Naples FL VN 11/02/2005.... | 03/06/2012.... 1,607 1,607 1,607
2005-03-1116.......00vnene. Escondido. CA 11/30/2005.... | 03/02/2012.... 1,078 1,078 1,078
2005-03-1117.c.ovvvevrnene Naples FL IOV 12/05/2005.... | 03/02/2012.... 698 698 698
2005-04-1118......ocvevrrnnee Kansas City MO..oooevrens [ e 12/05/2005.... | 03/06/2012.... 1,845 1,845 1,845
2005-04-1120.......c00cvrvnnee Prattville AL | s 12/21/2005.... | 03/12/2012.... 3,093 3,003 3,003
2005-04-1121 02/09/2006.... | 03/08/2012.... 2,352 2,352 2,352
2005-04-1122. 01/18/2006.... | 03/06/2012.... 2,508 2,508 2,508
2005-04-1123. 02/01/2006.... | 03/06/2012.... 1,881 1,881 1,881
2005-04-1124. Tulsa . 02/28/2006.... | 03/07/2012.... 1,285 1,285 1,285 .
2005-04-1125......ccvvvrrnnee LV IO [0] TR IR 03/17/2006.... | 03/05/2012.... 874 874 BT4 | oo | e | s 0
2005-04-1126..........coc0n.... COlUMBUS.....oovveerririeirerieieirnines [0 FRURRRIN IR 03/02/20086.... | 03/02/2012.... 1,381 1,381 1,381 | e e | e 0
2005-04-1127....coovvrvrrrnnes QUICY....ovvereerrireireeeeeiee e MA. e [ e 03/16/2006.... | 03/06/2012.... 2,483 2,483 2483 | s | e | e 0
2005-04-1128......cccccvvvnnes Columbus 03/06/2006.... | 02/24/2012.... 460 460 AB0 [ i [ | e 0
0299999. Total - Mortgages With Partial Repayments... 30,543 0 0 0 30,543 30,543 .0 0 0
0599999. Total Mortgage: OO OO 30,543 0 0 0 [, (0 [ 0 0 30,543 30,543 .0 0 0
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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

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

NONE
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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
478045 AA 5| TVA JOHN SEVIER COMB 4.626 01/15/2042 l ........... l ...01110/2012 | MORGAN STANLEY & CO. 1,000,000 1,000,000 1FE
0599999. Total - Bonds - U.S. Government 1,000,000 1,000,000 (U P XXX
Bonds - U.S. Political Subdivisions of States, Territories and P
799017 JX 7| SAN MATEO CA UNION HIGH A 009/01/2037 | ........... | ....01/26/2012 | STIFEL NICOLAUS & CO. 113,175 500,000 1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession 113,175 500,000 (U P XXX
Bonds - U.S. Special Revenue and Special A
59465M C9 4 |MI ST HSG DEV AUTH B2 5.622 10/01/203.........covccrmmrrveermeeriirresesssesssssssessssesssssssssesssssssssssssesssssssenss | soseeseenes ....02/08/2012 | BANK OF AMER/ML 990,000 1,000,000 1FE
598022 FC 0| MIDPENINSULA CA OPEN SPACE 0.00 9/1/2041.........cutrvvirmerriinseresssessessssesssssnesssssesesssssssessesssnsessessenss | soseesssons ...01/20/2012 | STIFEL NICOLAUS & CO. 401,620 2,335,000 1FE
913366 EQ 9| UNIV OF CALIFORNIA CA 6.398 05/15/2031.......c0uumiimiiiisiinisssisisssssssssssssisssssssssssssssssssssssssssssssssssses | sossesesses ....01/27/2012 | MORGAN KEEGAN & COMPANY. 594,120 500,000 6,753 | 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 1,985,740 3,835,000 6,753 |.......... DS S
Bonds - Industrial and Miscell
001055 AJ 1|AFLAC INC 4.00 02/15/2022 .02/08/2012 | J. P. MORGAN SECURITIES 998,200 1,000,000 1FE
001990 AJ 9| ASG 2010-2 G70 SEQ CSTR 01/28/2037 RE ....02/23/2012 | CITIGROUP, 602,250 825,000 1,359 |1Z
02146P AF 2| CWALT 2006-HY12 A5 NAS CSTR 08/25/2036.........c00ccrmmrrrvermmrrresssessisssesssssssssssssssssssssessssssssssssssesssssnnes | sosesssssos ...01/18/2012 | GREENWICH CAPITAL MARKETS, INC 577,406 900,000 3,048 [1AM
02146P AF 2| CWALT 2006-HY12 A5 NAS CSTR 08/25/2036..........ccccummrrremmmrrreismerssissmsessssnesssissssssssssessssssssssssssessssseses | soseesseons ...01/19/2012 | GREENWICH CAPITAL MARKETS, INC 384,750 600,000 2,125 | 1AM
05952B AB 8| BAFC 2009-R5 1A2 MEZ 5.25 08/26/2035 RE............vtvuurriirrieriiresiiesiissssiesissssssssesssssssssesssssssssesssssssssnens | soveseesees ...02/14/2012 | GREENWICH CAPITAL MARKETS, INC 838,100 1,160,000 2,707 (1Z
17315Q AV 8| CMLTI 2010-4 4A4 MEZ CSTR 10/25/2035 RE..........ccoommmrreiirrrriierierisssssssessssssssssssssssessssssssssssssessssnss | soseennes ....01/30/2012 | CITIGROUP, 628,000 800,000 164 |12
46634V BG 2 |JPMCC 2010-RR1 WBB SEQ CSTR 06/2049 RE............cmverrvermmreriimeriisisessssnesssssssesssssssssssssessssssssssssonses | soseesssons ....02/10/2012 | GREENWICH CAPITAL MARKETS, INC 495,703 500,000 1,116 | 1FE
47232C AW 4 [JMAC 2009-R1 5A4 SUB CSTR 05/21/2036 RE..........ccooouumrrirererrerimereieeniensessesssssessssessssessssessssessssessssessens. | nseesenns ....02/02/2012 | GOLDMAN SACHS & CO. 885,000 1,000,000 835 [1FE
69318F AA 6| PBF HOLDING CO LLC 8.25 02/15/2020 ...01/27/2012 | CS FIRST BOSTON CORP 492,825 500,000 3FE
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE .01/26/2012 | GREENWICH CAPITAL MARKETS, INC. 480,000 800,000 659 [1AM
T4930E BB 4 |RBSSP 2010-12 7A2 MEZ SSUP 5.5 12/35 RE ....01/27/2012 | GREENWICH CAPITAL MARKETS, INC 530,000 800,000 1Z
754730 AD 1| RAYMOND JAMES 5.625 04/01/2024............covveeeerrieueereeinnsessisssesssssssssissssssssssssssssssssssssessssssssssssonses | soseesssons ....03/23/2012 | MESIROW FINANCIAL 500,380 500,000 156 |4
86614R  AA 5[ SUMMIT MATERIALS 10.50 01/31/2020..........cevvvermmmrreermmesressmaessesssessessssesssssssssssssssssssssssssssssssssessssssssssssssnes | avsesssnes ...01/24/2012 | CITIGROUP, 150,000 150,000 4FE
86614R  AA 5| SUMMIT MATERIALS 10.50 01/31/2020..........ccvvuermmrrreemmscrressmnessessmessesssnesssssesesssssssesssssssessessssessssssnessssssnne | cosessnes ....01/24/2012 | OPPENHEIMER 151,125 150,000 AFE
89054X AA 3| TOPAZ SOLAR FARM 5.75 09/30/2039.........00mruumssesresssessesossessessssssessssssesssssssssssssssssssssssssssssssssssssssnses | ooseesescos ...02/16/2012 | BARCLAYS AMERICA 1,250,000 1,250,000 2FE
3899999. Total - Bonds - Industrial & Miscellaneous 8,963,739 10,935,000 12,169 |......... L3S S
8399997. Total - Bonds - Part 3 12,062,654 16,270,000 18,922 ..o P S
8399999. Total - Bonds. 12,062,654 16,270,000 18,922 | ......... DS, S
Common Stocks - Industrial and Miscell
086516 10 1| BEST BUY CO INC.....ooommrrviermiriissesiissssssisssssssssesssssssssssssssssssss s ssssssssssssssssssssssssssssssssssssssssnnes | soseessssos ...02/01/2012 | ISI GROUP INC 2,000.000 48,545 XXX L
086516 10 1| BEST BUY CO INC......oomiiiereiiceiiiseiiisesiisessiss s sssssssssessssssssssssnnes | sossesssses ....02/02/2012 | 1S GROUP INC 1,000.000 24,326 XXX L
086516 10 1| BEST BUY CO INC.....ooorirrieemcreiissceriiiesesissesssssssssssss s s s s ssssssssssssssssssssssnnes | oosssssssos ....02/03/2012 | INTERSTATE 1,200.000 29,095 XXX L
288522 30 3| ELLINGTON FINANCIAL LLC......covomirirreimerirenimerissesssesssessssessssssssesssssssssssssssssesssssssssssssssssssesssssessns | sessssesens ....01/19/2012 | INTERSTATE 4,000.000 75,147 XXX L
43785V 10 2 | HOMESTREET INC......ooourreiierreiismsrresssssersesssssresssssessssssesssssssessssssssssssss st sssssss s ssssssssssssssessssssssssssses. | noseessenes ....02/10/2012 | FRIEDMAN BILLINGS RAMSEY 3,000.000 132,000 XXX L
43785V 10 2| HOMESTREET INC......ooorieereiesieseeise st ssses s sssss s ssssss s st s s sssssssssssssnnssss. | sossssssns ...03/09/2012 | FRIEDMAN BILLINGS RAMSEY 3,000.000 XXX L
881575 30 2|TESCO PLC-SPONSORED ADR Re ....03/06/2012 | INTERSTATE 34,000.000 503,805 XXX L
881575 30 2|TESCO PLC-SPONSORED ADR Reo ....03/07/2012 | INTERSTATE 10,000.000 149,087 XXX L
92857W 20 9| VODAFONE GROUP PLC-SP ADR R ...03/06/2012 | INTERSTATE 18,500.000 497,315 XXX L
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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE D - PART 3

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

1 2 3 6 7 8 9 10

Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
92857W 20 9 |VODAFONE GROUP PLC-SP ADR | Reo | ...03/07/2012 | INTERSTATE 5,000.000 133,851 XXX L
9099999. Total - Common Stocks - Industrial & Miscellaneous. 1,593,171 XXX 0
9799997. Total - Common Stocks - Part 3 1,593,171 XXX 0
9799999. Total - Common Stocks. 1,593,171 XXX 0
9899999. Total - Preferred and Common Stocks. 1,593,171 XXX 0
9999999, Total - Bonds, Preferred and Common Stocks 13,655,825 XXX 18,922
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

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
3128GL WV 0| FGCI E84260 PT 6.0 7/01/2016.........ccoererrrrrerirerenes [ o 01/15/2012| MBS Paydown 0.01439172......... 772 772 0 Y407 (TR FUORTRIRINN IR (V1 IO 4107/01/2016| 1...........
3128GL WV 0| FGCI E84260 PT 6.0 7/01/2016.........convverrrrcrierians [ o 02/15/2012| MBS Paydown 0.01301364......... 3,445 3445 | 3423 | 3516 | [ e (71) (4D ] T 3445 | e | e | e (V1 IO 34 107/01/2016| 1...........
3128GL WV 0| FGCI E84260 PT 6.0 7/01/2016. .103/15/2012| MBS Paydown 0.01261797......... 989 989 2 2) 989 07/01/2016|1...........
31298W FC 4 |FGLMC C59163 PT 7.0 10/01/2031.. .101/15/2012| MBS Paydown 0.09853375 578 578 0 578 10/01/2031|1..
31298W FC 4 |FGLMC C59163 PT 7.0 10/01/2031.. .| 02/15/2012| MBS Paydown 0.09828257......... 640 640 (0) (0) 640 10/01/2031 1...........
31298W FC 4 |FGLMC C59163 PT 7.0 10/01/2031........eververcririens | oeee 03/15/2012 MBS Paydown 0.0980401........... 617 617 (0) (0) B17 [ o [ v | e (V] IO 11 {10/01/20311...........
31388T QZ  9|FNCL 614372 PT 7.0 1/01/2032......ccvorrinrrvnrrnerns [ 01/25/2012| MBS Paydown 0.01553847......... 63 (5K T I 64 | oo 63 0 B3 [ e [ [ e (V1 IO 0 |01/01/2032[1...........
31388T QZ  9|FNCL 614372 PT 7.0 1/01/2032........ccovvvvvrcmirrerns [ 02/25/2012 MBS Paydown 0.01550702 63 (5K 2 I 64 | oo 63 (0) (0) B3 [ v [ [ e (V1 IR 1{01/01/20321...........
31388T QZ  9|FNCL 614372 PT 7.0 1/01/2032.......cocovvvvrvrrernrnne | ceene 03/25/2012| MBS Paydown 0.01547537......... 63 (5K I I 65 (0) (0) 63 01/01/2032| 1...........
31389C FZ 7|FNCL 621284 PT6.50 12/01/2031.......ccovvmvrvvvans | onee 01/25/2012| MBS Paydown 0.02567399......... 189 189 197 0 189 12/01/2031{1...........
31389C FZ 7|FNCL 621284 PT6.50 12/01/2031.......cocermvvervvernes | ceene 02/25/2012| MBS Paydown 0.02560664......... 204 204 213 (0) (0) 204 [ e [ | e (V1 IR 2 |12/01/2031]1...........
31389C FZ 7|FNCL 621284 PT6.50 12/01/2031.......ccccvmvrrmrrnes | ceene 03/25/2012 MBS Paydown 0.02483626......... 2,332 2,332 | s 2,431 | ... 2,333 1) () TR ISV 2,332 | o | e | e (V1 IO 38 |12/01/2031| 1...........
31389N N7  6|FNCL 630514 PT 6.0 1/1/2032.........ccvcrvvvvrinrinnies | ceene 01/25/2012| MBS Paydown 0.02267804......... 331 332 328 0 331 [ s [ | e (V1 IR 2 101/01/2032[1...........
31389N N7  6|FNCL 630514 PT 6.0 1/1/2032.......covvencervrircrnnins | ceene 02/25/2012 MBS Paydown 0.02261105. 336 336 333 0 336 01/01/2032
31389N N7  6|FNCL 630514 PT 6.0 1/1/2032........ccconvvvvvrivricnis | v 03/25/2012| MBS Paydown 0.02254358 338 338 335 0 338 01/01/2032
36203R TF  6|GNSF 357050 PT 8.0 5/15/2023........ccovvervvervvrncres | ceeee 01/15/2012| MBS Paydown 0.03581324......... 160 160 167 0 160 05/15/2023
36203R TF  6|GNSF 357050 PT 8.0 5/15/2023........ccovvermverreinenes | ceene 02/15/2012| MBS Paydown 0.03565325. 161 161 168 (0) 161 05/15/2023| 1...........
36203R TF  6|GNSF 357050 PT 8.0 5/15/2023........c.coevevivervrrnenes | ceeee 03/15/2012| MBS Paydown 0.03549213......... 162 162 169 (0) 162 05/15/20231...........
36204C J6 9 |GNSF 365785 PT 7.0 1/15/2024........ccovververevernenes | ceene 01/15/2012| MBS Paydown 0.00901906. 146 146 150 0 146 01/15/20241...........
36204C J6 9 |GNSF 365785 PT 7.0 1/15/2024..........cocccovvvivrrncins | e 02/15/2012| MBS Paydown 0.00886926......... 147 147 151 (0) 147 01/15/2024(1..
36204C J6 9 |GNSF 365785 PT 7.0 1/15/2024........c.ovvevvvevvrncnes | ceene 03/15/2012 MBS Paydown 0.00871852 148 148 152 (0) 148 01/15/2024(1..
36204H EF 3 |GNSF 370134 PT6.50 12/15/2023........ccovvvvmvvrnnce | ceene 01/15/2012 MBS Paydown 0.04180678......... 234 234 237 0 234 12/15/2023(1...........
36204H EF 3 |GNSF 370134 PT6.50 12/15/2023........cccovvvvvvrins | creee 02/15/2012| MBS Paydown 0.03608397......... 5,608 5,608 | ..o 5,677 | oo 5,680 | .o | e (72) (T2) [ oo [ v, 5,608 | oo | e | e (V1 IO 61 |12/15/2023|1...........
36204H EF  3|GNSF 370134 PT6.50 12/15/2023........cccorvvemerrnnes | ceene 03/15/2012| MBS Paydown 0.0358677........... 212 212 215 | s 212 [ e [ e 0 0 212 [ s [ | e (V1 IR 3 | 12/15/20231...........
36205C FH 8|GNSF 386368 PT 7.00 2/15/2024............ccocvvvrvannns | ceeee 01/15/2012| MBS Paydown 0.00742861......... 86 86 | o 88 | s 86 0 86 | v [ e | e (0[N IO 1 02/15/20241...........
36205C FH 8|GNSF 386368 PT 7.00 2/15/2024..........cocconvvenevennnns | cevee 02/15/2012| MBS Paydown 0.00736255. 67 (YA 69 (0) (0) 67 02/15/2024/1.........
36205C FH  8|GNSF 386368 PT 7.00 2/15/2024..........coccnvvenerrannes | ceene 03/15/2012| MBS Paydown 0.00726167......... 103 103 106 (0) (0) 103 02/15/20241...........
36205C KY  5|GNSF 386511 PT 7.50 5/15/2024...........cccovvvvrmrns | enee 01/15/2012 MBS Paydown 0.03471573......... 490 490 507 0 490 [ v | e | e (1[N IO 3 105/15/20241...........
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024..........cccovververunnns | ceene 02/15/2012| MBS Paydown 0.03448267......... 477 477 493 (0) (0) ATT | e | e | e (V1 IR 6 |05/15/20241...........
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024..........ccocoovvvunnns | ceeee 03/15/2012| MBS Paydown 0.03424798......... 480 480 497 1) (1) 480 | v | e | e (0[N IO 9 |05/15/20241...........
36205F 'YX 5|GNSF 389626 PT 8.00 10/15/2024..........ccovvvevvvveres | v 01/15/2012 MBS Paydown 0.01651072......... 305 305 318 0 305 10/15/2024
36205F YX  5|GNSF 389626 PT 8.00 10/15/2024.........coconvvverveneens | v 02/15/2012| MBS Paydown 0.01620984......... 307 307 321 (0) (0) 307 10/15/2024
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024...........coovvecvrvveres | o 03/15/2012| MBS Paydown 0.01590682 309 309 323 (1) (1) 309 10/15/2024
36205P 5) 6 |GNSF 396949 PT 8.0 8/15/2024..........ccovvvemrenerrans | e 01/15/2012| MBS Paydown 0.0080065........... 42 42 | s A4 | s 42 0 A2 | s [ [ e (V1 IR 0 |08/15/2024|1...........
36205P  5) 6| GNSF 396949 PT 8.0 8/15/2024...........ccocvovvvvvvvnans | e 02/15/2012| MBS Paydown 0.00795272......... 53 X T N 55 | e 53 (0) (0) 53 | oo | e | e (1[N IO 1 |08/15/2024|1...........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} 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)
36205P 5) 6| GNSF 396949 PT 8.0 8/15/2024..........ccooovvvemrevivrans | e 03/15/2012| MBS Paydown 0.00791264......... 39 39 0) 39 | i | e | e (V1 IR 1 08/15/2024|1...........
36206A HZ 9| GNSF 405348 PT 8.00 11/15/2024.........ccovvvmrerererns | eene 01/15/2012| MBS Paydown 0.02307498......... 115 115 0 LR EST [T ISR ISR (V1 IR 1 [11/15/20241...........
36206A HZ 9| GNSF 405348 PT 8.00 11/15/2024.........ccovvvevrverirns | cenee 02/15/2012| MBS Paydown 0.02296151......... 116 116 (0) L [T IPPURRRRRTOR ISV (V1 IO 2 | 11/15/2024(1...........
36206A HZ 9| GNSF 405348 PT 8.00 11/15/2024.... e 03/15/2012 MBS Paydown 0.02284642 17 17 (0) 11/15/2024(1...........
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028..........cocccomvrrvvrneres | ceene 01/15/2012| MBS Paydown 0.02225288 4,394 4,394 (88) 07/15/2028| 1..
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028 N 02/15/2012| MBS Paydown 0.02215311......... 198 198 0 07/15/2028|1...........
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028...........ccconvvervvrnenes | coene 03/15/2012| MBS Paydown 0.02207075......... 163 163 (0) [ covnernermerene [ e 183 [ i e | e (V1 IR 3 |07/15/2028|1...........
362090 AE  6|GNSF 481605 PT 7.0 7/15/2029......cccnvvernverreincies | ceene 01/15/2012| MBS Paydown 0.0152432........... 37 37 0 37 | [ [ v (V1 IO 0 |07/15/2029/1...........
36209U AE  6|GNSF 481605 PT 7.0 7/15/2029.......ccrmvvrnivevrrncnes | ceeee 02/15/2012| MBS Paydown 0.01248207......... 2,763 2,763 Y/ [SOUTRORORN ISR 2,763 | oo | e | e (V] IO 32 |07/15/2029| 1...........
362090 AE 6|GNSF 481605 PT 7.0 7/15/2029 e 03/15/2012| MBS Paydown 0.01245263......... 29 29 | s 29 | o290 [ [ e 0 0 07/15/2029| 1...........
36224T NQ 9|GNSF 337999 PT 7.0 3/15/2023 N 01/15/2012| MBS Paydown 0.02621183 356 356 366 0 03/15/2023 1...........
36224T NQ 9| GNSF 337999 PT 7.0 3/15/2023.........cooovevvmrverans | cerne 02/15/2012 MBS Paydown 0.02602881......... 359 359 368 () () 03/15/2023| 1.
36224T NQ  9|GNSF 337999 PT 7.0 3/15/2023.........cocovvvvcivmris [ o 03/15/2012 MBS Paydown 0.02584462 361 361 371 | s 361 (0) (0) 03/15/20231...........
36225B PV 4| GNSF 781336 PT 6.00 10/15/2031........coveevvrercremrins | ceene 01/15/2012 MBS Paydown 0.07349441......... 3,649 3,649 | o, 3,715 | ... 3,649 0 10/15/2031{1...........
36225B PV 4 |GNSF 781336 PT 6.00 10/15/2031.... e 02/15/2012 MBS Paydown 0.07220092 2,712 2,712 (3) 10/15/2031
36225B PV 4| GNSF 781336 PT 6.00 10/15/2031........cooocvvreveriverins | e 03/15/2012| MBS Paydown 0.06983148......... 4,968 4,968 (182) 10/15/2031
36241K BU 1 |GNSF 781851 PT 7.50 12/15/2028.... e 01/15/2012| MBS Paydown 0.23906188 143 143 0 12/15/2028/1...........
36241K BU 1 |GNSF 781851 PT 7.50 12/15/2028.........ccovvveerererins | ceeee 02/15/2012| MBS Paydown 0.23473106......... 421 420 0 12/15/2028|1...........
36241K  BU  1[GNSF 781851 PT 7.50 12/15/2028..........cccosvvevrinunee | o 03/15/2012| MBS Paydown 0.23325043......... 144 144 140 | o 144 | | i, 0 0 12/15/2028|1...........
0599999. Total - BONdS = U.S. GOVEIMMEN. .....vuureseresieessieissssssers e ettt | crsssessnsaas AT741 | s AT740 | s 42,395 | oo 42,155 | oo, [ (414) 0 (414) 0 | 74 |0 | 0 | 0 | 450 | XXX... [.XXX
Bonds - U.S. Special Revenue and Special A ment
31340Y FN 4 |FHR 19 F PAC 8.50 3/15/20......ccvverreririieircrinnins | eeee 01/15/2012| MBS Paydown 0.0253321.. 0) (0) 03/15/2020| 1..
31340Y FN  4|FHR 19 F PAC 8.50 3/15/20 e 02/15/2012 MBS Paydown 0.02498986......... 0) (0) 03/15/2020( 1...........
31340Y FN  4|FHR 19 F PAC 8.50 3/15/20........cccovvveerirmrereriirennnns | v 03/15/2012| MBS Paydown 0.02467618......... 0) (0) 03/15/2020( 1...........
31392E 4T  4|FNR 2002-72 DB SEQ 4.50 11/25/2017 ......covvovvevres | v 01/25/2012 MBS Paydown 0.25229301......... 60 60 11/25/2017{1...........
31392E 4T  4|FNR 2002-72 DB SEQ 4.50 11/25/2017 .....covvvvrvvrnns | v 02/25/2012 MBS Paydown 0.24343181......... 52 52 1112512017 1...........
31392E 4T  4|FNR 2002-72 DB SEQ 4.50 11/25/2017.......occovvvvrnens | v 03/25/2012| MBS Paydown 0.23730806......... | ...oceerererneeevereneres | woveriverrnens 5,940 | i 5,940 | i 5,742 | 5,935 [ | e 5 5 11/25/2017{1...........
31393Q YC 0|FHR 2611 UH SEQ 4.50 5/15/2018 N 01/15/2012| MBS Paydown 0.74892809......... 813 813 05/15/2018| 1...........
31393Q YC 0|FHR 2611 UH SEQ 4.50 5/15/2018..........cccoevvrverrns [ e 02/15/2012 MBS Paydown 0.72287743......... 814 814 05/15/2018( 1...........
31393Q YC 0|FHR 2611 UH SEQ 4.50 5/15/2018.........cccoovvevvercnns | cerne 03/15/2012 MBS Paydown 0.6984454........... 766 05/15/2018| 1...........
31393V MS 7 |FHR 2628 AD NSJ ZX 4.0 6/15/2018.........cccovvvrverrns | e 01/15/2012{ MBS Paydown 0.22648872......... | ccocevrmrnerovinines | ovvvvininnns 13,394 | v 13,394 | i 13,746 | .o 13,559 | e (165) 06/15/2018( 1...........
31393V MS  7|FHR 2628 AD NSJ ZX 4.0 6/15/2018. ... | 02/15/2012| MBS Paydown 0.21707601......... [ ceceveerrrenerrerires | cevrveeienens 12,237 | oo, 12,237 .12,558 (150) 06/15/2018
31393V MS  7|FHR 2628 AD NSJ ZX 4.0 6/15/2018. .1 03/15/2012| MBS Paydown 0.21035252 (93) 06/15/2018
31393Y Q6 5|FNR 2004-46 WB SEQ 4.50 1/25/2018.. .101/25/2012| MBS Paydown 0.32494821......... 566 01/25/2018
31393Y Q6  5|FNR 2004-46 WB SEQ 4.50 1/25/2018.........ccccovverns | vonee 02/25/2012 MBS Paydown 0.28564324......... | ccocovvercvercvinires | cvviieeeenn81,096 | 151,096 | oo 47,711 | e 50,660 436 01/25/2018|1...........
31393Y Q6  5|FNR2004-46 WB SEQ 4.50 1/25/2018............cocoouvnee | e 03/25/2012| MBS Paydown 0.24607251......... | coveevrnrverivnnines | cvvvirennnn 51,442 | 51,442 | i 48,034 | 50,940 502 01/25/2018| 1...........




Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE D - PART 4

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

2’5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
¢} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock 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)
31394H LY 5|FHR 2663 BC SEQ 4.0 8/15/2018........cccveverevvrerrans | e 03/15/2012| MBS Paydown 0.99722331 161 161 | oo | e 3,610 | oo | e | e (V1 IS 36 | 08/15/2018| 1...........
31394) YA 9|FHR 2697 LG SEQ 4.50 10/15/2023..........cccvvrevrvrres [ e 01/15/2012 MBS Paydown 0.95178829. 10/15/20231...........
31394) YA 9|FHR 2697 LG SEQ 4.50 10/15/2023..........ccovvvevrvreres [ e 02/15/2012| MBS Paydown 0.92265527. 10/15/2023 1...........
31394 YA  9|FHR 2697 LG SEQ 4.50 10/15/2023.. e 03/15/2012| MBS Paydown 0.89295909. 10/15/2023(1...........
31394K BC 7 |FHR 2690 DK SEQ 4.0 10/15/2018........coovvvvvrmrvcrres | v 01/15/2012 MBS Paydown 0.92446868 10/15/2018(1..
31394K BC 7 |FHR 2690 DK SEQ 4.0 10/15/2018.........ocovvvererivmris | eene 02/15/2012| MBS Paydown 0.89717212 10/15/2018| 1...........
31394K BC 7 |FHR 2690 DK SEQ 4.0 10/15/2018........coovvvvrrmrverrns [ v 03/15/2012| MBS Paydown 0.86703779. 10/15/2018( 1...........
31394M  JG  6|FHR 2721 PD PAC 5.0 4/15/2021......ccvvvervvirirninns [ e 01/15/2012| MBS Paydown 0.32777776. 04/15/2021(1...........
31394M  JG  6|FHR 2721 PD PAC 5.0 4/15/2021.........covvovvrveririrns | e 02/15/2012| MBS Paydown 0.28461375. 04/15/20211..........
31394M  JG  6|FHR 2721 PD PAC 5.0 4/15/2021........oovveverecrrnnins | ceene 03/15/2012| MBS Paydown 0.23755839. 04/15/2021|1...........
31394Y LP  7|FHR 2802 BC SEQ 5.0 5/15/2019. e 01/15/2012| MBS Paydown 0.88620413 05/15/2019( 1...........
31394Y LP 7 |FHR 2802 BC SEQ 5.0 5/15/2019......cccvvvrvvvirernns [ o 02/15/2012| MBS Paydown 0.86551856. 05/15/2019| 1...........
31394Y LP  7|FHR 2802 BC SEQ 5.0 5/15/2019......ccccvrivverriereines | e 03/15/2012| MBS Paydown 0.84021541 05/15/2019( 1...........
31395A 3B 9|FHR 2805 DH SEQ 4.50 12/15/2017......oovvvverevirres | e 01/15/2012| MBS Paydown 0.98702909. 12/115/2017{1...........
31395A 3B 9|FHR 2805 DH SEQ 4.50 12/15/2017 e 02/15/2012| MBS Paydown 0.88045661 138,544 2,943 12/15/2017
31395A 3B 9|FHR 2805 DH SEQ 4.50 12/15/2017.......ovvvvverivirrns | e 03/15/2012| MBS Paydown 0.74953003 .170,205 3,659 12/15/2017
31395A ZP 3 |FHR 2823 EL SEQ 4.5 5/15/2018 . 01/15/2012 MBS Paydown 0.39465568. 374 05/15/2018
31395A ZP 3 |FHR 2823 EL SEQ 4.5 5/15/2018.......c.coevevrrierernires [ v 02/15/2012| MBS Paydown 0.36365171 339 05/15/2018| 1...........
31395A  ZP  3|FHR 2823 EL SEQ 4.5 5/15/2018........ccocrevevvvrrvrinins [ v 03/15/2012| MBS Paydown 0.33401566. 347 05/15/2018|1...........
31395M RP 6 |FHR 2933 BC PAC 5.50 7/15/2017 ......cvvvvvrvnerrerin | e 01/15/2012| MBS Paydown 0.80052679. (VN OR[NV 13479 [ e e | v (V] IO 62 |07/15/2017|1...........
31395M  RP  6|FHR 2933 BC PAC 5.50 7/15/2017.... .102/15/2012| MBS Paydown 0.79011058 13,939 (3) 13,541 07/15/2017
31395M  RP  6|FHR 2933 BC PAC 5.50 7/15/2017... .103/15/2012| MBS Paydown 0.77878141 . .15,161 (8) 07/15/2017
3199999, Total - Bonds - U.S. Special Revenue & ASSESSMENL...........ccoveiiiiirieiieiiissisisieississieisissesssessesssssssessessssssssssesssssssessensessnsens | svnneens 1,088,080 | cvvvrnr. 1,383,686 | ......... 1,302,215 0 25,719 0]....1383686 |......0 . ...0].....0]...10920 ... XXX..
Bonds - Industrial and Miscellaneous
00173P AA 3| AMMC 2005-4A A CLO FLT 03/25/17......cvverrrernirnnes R.. |03/25/2012| MBS Paydown 0.960089847....... | .ccovvenermrerirmrernees | wovveernerins 11,050 | cooovrvrns 11,050 55 55 03/25/2017| 1FE......
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040...........cccoe. | e 01/20/2012| MBS Paydown 0.986535302....... 1,642 1,642 0 12/20/2040| 1FE......
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040 I 02/20/2012| MBS Paydown 0.984893265....... 1,642 1,642 0 12/20/2040 1FE......
006346 AK 6 |ADMSO 2010-1 A ABS 5.438 12/20/2040 N 03/20/2012| MBS Paydown 0.983251228....... 1,642 1,642 0 12/20/2040 1FE......
05948X L9 0 |BOAMS 2003-10 1B1 SUB 5.50 1/25/34.........ccccovvvres | o 01/25/2012 MBS Paydown 0.54641517......... | ccoevvrrneerernrinninns 160 160 01/25/2034( 1FM.....
05948X L9 0 |BOAMS 2003-10 1B1 SUB 5.50 1/25/34........cccccrvvvner | oene 02/25/2012| MBS Paydown 0.54251743......... | ccoevreeerneenverinennn | overrerrnen 8,385 | 8,345 | 8,373 | 8341 [ | e 4 4 01/25/2034| 1FM.....
05948X L9 0 |BOAMS 2003-10 1B1 SUB 5.50 1/25/34.........ccoeveves | e 03/25/2012| MBS Paydown 0.538459609......... | oo | oveiierrecn8,687 | i 8,688 | e 8717 | 8,681 [ | e 6 6 01/25/2034| 1FM.....
07383F XH 6|BSCMS 2003-PWR2 A3 SEQ 4.834 05/11/39.... ..101/11/2012| MBS Paydown 0.063603518....... 0 05/11/2039| 1FM.....
07383F XH 6|BSCMS 2003-PWR2 A3 SEQ 4.834 05/11/39 .102/11/2012| MBS Paydown 0.049822471....... 10 10 05/11/2039| 1FM.....
07383F XH 6|BSCMS 2003-PWR2 A3 SEQ 4.834 05/11/39.... .... | 03/11/2012| MBS Paydown 0.034714702....... | cccoevvverrnrverinnns | vernrinennnnnn9,820 | 009,820 | v 10,132 | i 9,796 24 24 05/11/2039( 1FM.....
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44................ | ... 02/11/2012{ MBS Paydown 0.958527651....... | c.overeererercvnniires | v 82,945 | oo 82,945 | ..o 80,638 | ..ccvvene. 82,168 777 777 02/11/2044| 1FM.....
07388R AC  1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44................ | ..... 03/11/2012| MBS Paydown 0.933315384....... | c.covevrvrrverivinines | e 50,424 | ...covvvne. 50,425 | ..coovvirnnn 49,022 | .o 49,949 476 476 02/11/2044| 1FM.....
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125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............... | ... 01/18/2012 MBS Paydown 0.974141 8,264 8,264 | ... 8,261 | ..... 8,264 (V1 IUPORPOORPPORN ISP 8,264 | ..o | e | e (V1 IS 34 110/18/2026| 1FE......
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............c.. | ...e. 02/18/2012| MBS Paydown 0.965959084 0) (0) 10/18/2026| 1FE......
125634 AC  9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............... | ..... 03/18/2012| MBS Paydown 0.958268824 0) (0) 10/18/2026| 1FE......
12667G AC  7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35........c.covveves | ceeee 01/25/2012 MBS Paydown 0.321576528 331 331 05/25/2035| 1FM.....
12667G AC  7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35........cccovvvere | e 02/25/2012 MBS Paydown 0.315855565.. 936 936 05/25/2035( 1FM.....
12667G AC  7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35........c.coeveves | cevee 03/25/2012 MBS Paydown 0.311383857 448 448 05/25/2035| 1FM.....
12669E  UJ 3| CWHL 2003-29 M MEZ 5.50 8/25/2033..........ccccovvures | vevne 01/25/2012 MBS Paydown 0.630023916 0 08/25/2033| 1FM.....
12669E  UJ 3| CWHL 2003-29 M MEZ 5.50 8/25/2033.........cccocovvres | e 02/25/2012 MBS Paydown 0.619328778 473 473 08/25/2033( 1FM.....
12669E  UJ 3| CWHL 2003-29 M MEZ 5.50 8/25/2033..........ccccovurer | wevee 03/25/2012 MBS Paydown 0.610906895 89 89 08/25/2033| 1FM.....
14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038..........coccens | ceene 01/15/2012 MBS Paydown 0.985373583 0 12/15/2038| 1FE......
14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038........cccoeevrs | e 02/15/2012| MBS Paydown 0.984212353 0 12/15/2038| 1FE......
14574K  AE  2|CAUTO 2010-1A A ABS 5.73 12/15/2038........c.coccee | vevne 03/15/2012| MBS Paydown 0.983044182 0 12/15/2038| 1FE......
172973 RR  2|CMSI 2003-8 A14 SEQ 5.50 8/25/2033.........ccocovvvevrs [ enen 01/25/2012{ MBS Paydown 0.514381373...... | coeevrverervnrcnns | covireeenn 94,768 | i 94,768 | 92,014 | 93,019 [ s [ e 1,749 | | v, 1,749 | 08/25/2033( 1FM.....
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8/25/2033...........coocevure | e 02/25/2012 MBS Paydown 0.506475154 344 344 08/25/2033| 1FM.....
172973 RR  2|CMSI 2003-8 A14 SEQ 5.50 8/25/2033..........ccccovuevre [ e 03/25/2012| MBS Paydown 0.496776244 436 436 08/25/2033| 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 02/25/2012| MBS Paydown 0.829501002.. 660 660 08/25/2036 1FM.....
17309L AD  7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036............. | ..... 03/25/2012| MBS Paydown 0.815013028 706 706 08/25/2036
17312H  AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037..........coccovevs | eeee 01/25/2012 MBS Paydown 0.891840603 96 96 06/25/2037
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037...........cccouur. | oene 02/25/2012 MBS Paydown 0.887446327 79 79 06/25/2037
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037..........ccccovevs | ceeee 03/25/2012| MBS Paydown 0.882876809....... 4,570 84 06/25/2037
22546Q AD  9|CREDIT SUISSE 5.4 01/14/20..........cccovvvvvvvrivnrinnns [ o 03/22/12012| Cash Tender 101.577.......cccovvee | coverevermrirerivnneres | cvvveins 1,015,770 | .........1,000,000 | .........1,080,500 | ........1,071,621 | ..cocovvvirivrnis | 000reen(55,852) | oo | e (55,852) | ..voovvucerrines 01/14/2020
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.. R.. |01/18/2012| MBS Paydown 0.9833333.. 8,333 8,333 0 11/18/2026
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026 .| R.. | 02/18/2012| MBS Paydown 0.975 8,333 8,333 0 11/18/2026| 4Z........
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.................. R.. |03/18/2012| MBS Paydown 0.9666667........... 8,333 8,333 0 11/18/2026| 4Z........
241912 AA 2|DWMC 1 P-O SEQ 6.50 12/1/2016........cooovrvrerrrerernee | coene 01/02/2012| MBS Paydown 6.34868E-4......... 5 5 LI [P 5 0 1520 RO PRI ISR (V] I 0 |12/01/2016|5Z........
241912 AA 2|DWMC 1 P-O SEQ 6.50 12/1/2016........cooovvererreriraes | eene 02/02/2012 MBS Paydown 6.25728E4......... 5 5 LI [P 5 0) (0) 1520 SOOI IOVRUOPORRRORTOR ISV (V1 IO 0 |12/01/2016|5Z........
241912 AA  2|DWMC 1 P-O SEQ 6.50 12/1/2016........covvovrrrrrerrnns [ o 03/02/2012| MBS Paydown 6.16513E-4......... 5 5 5 0) (0) {52 VUSROS [RUOURTORRURPIR INSPRRORTRRN | B ISR 0 |12/01/2016|5Z........
36962G XS  8|GEN ELEC CAP CRP MTNA 5.875 02/15/2012......... | ..... 02/15/2012[ Maturity 100.0.........coevrrerverrerrens | crreerrenerserssenies | cvveeins 1,000,000 | ......... 1,000,000 | ....ccooeee 995,520 | ...ocvvne 999,929 7 74 T SO ISR 1,000,000 | ..oovorvvernne [ e | v [ 29,375 | 02/15/2012| 1FE......
46625M RB 7 |JPMCC 2002-C3 A2 SEQ 4.994 07/12/35.........ocoevnes | e 01/12/2012| MBS Paydown 0.98311159. 1,602 1,602 | e 1,658 | oo 1,607 5) ()] SN ISV 1,602 [ i | e | e (1[N IO 7 107/12/2035| 1FM.....
46625M RB 7 |JPMCC 2002-C3 A2 SEQ 4.994 07/12/35.......c.coveves | e 02/12/2012 MBS Paydown 0.980573841....... 1,650 .1,650 (5) (5) 07/12/2035| 1FM.....
46625M RB 7 |JPMCC 2002-C3 A2 SEQ 4.994 07/12/35........ccovveves | e 03/12/2012| MBS Paydown 0.977592614....... 1,938 11,938 (6) (6) 07/12/2035| 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 01/27/2012{ MBS Paydown 0.589190341....... 6,263 6,263 0 07/27/2037( 1FM.....
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ..... 02/27/2012 MBS Paydown 0.583114037....... 6,076 6,076 20 20 07/27/2037| 1FM.....
466327 AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | ... 03/27/2012| MBS Paydown 0.576938378....... 6,176 6,176 40 40 07/27/2037( 1FM.....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37......... | ..... 01/26/2012 MBS Paydown 0.477410751....... 236 236 0 05/26/2037| 1FM.....
46633K AY  9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37.........| ..... 02/26/2012| MBS Paydown 0.473115237....... 4,296 4,296 | o070 | 29 | | e 4 4 05/26/2037| 1FM.....
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46633K AY 9 |JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37.........] ..... 03/26/2012| MBS Paydown 0.464553786....... 8,561 8,561 | oo 8,112 | ... 8,543 19 19 [ | e 8,561 | ovvovererirines | eerreriirinei | e (V1 I 116 | 05/26/2037| 1FM.....
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 01/26/2012 MBS Paydown 0.563232876....... 8,378 8,378 | e 7,729 | ... 8,181 198 198 03/26/2037( 1FM.....
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 02/26/2012| MBS Paydown 0.558022288....... 5211 | v 5,211 | 4,807 | 5,204 [ | e 6 6 03/26/2037| 1FM.....
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | ..... 03/26/2012| MBS Paydown 0.552679208....... 5,343 13 13 03/26/2037| 1FM.....
59748T AA  7|MIDLAND COGEN 6.00 03/15/2025..........cccovvereveriee | v 03/15/2012| Sinking Fund Redemption 100.0. 11,000 (0) (0) 03/15/2025| 2FE......
617451 AC 3| MSC 2005-1Q10 A2 SEQ 5.126 09/15/42... e 02/15/2012 MBS Paydown 0.164536944....... ..28,671 0 09/15/2042( 1FM.....
617451 AC 3 |MSC 2005-1Q10 A2 SEQ 5.126 09/15/42........cccovvvve | venne 03/15/2012 MBS Paydown 0.0...........cccvevenee 266,550 | ............ 266,550 0 09/15/2042| 1FM.....
76111X  HN 6 |RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019........ccconvvs | o 01/25/2012{ MBS Paydown 0.4926701........... | coveeerermrinerevnnines | v 35318 | oo 35,318 0 04/25/2019( 1FM.....
76111X HN 6 |RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019..........cccoue. | oene 02/25/2012| MBS Paydown 0.475127764....... | ..cocorereneenievninns | cvvvieriiens 34,208 | ..coovvnne. 34,208 (42) 04/25/2019| 1FM.....
76111X HN 6 |RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019 e 03/25/2012| MBS Paydown 0.45813817......... | ceecverererneerneeiineins | veeverinnnns 33,130 | oo 33,130 (82) 04/25/2019( 1FM.....
76111X J4 6 |RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36 I 01/25/2012 MBS Paydown 0.931725671....... 6,890 6,890 5 01/25/2036| 2FM.....
76111X  J4 6 |RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36.........ccc. | .ecc 02/25/2012| MBS Paydown 0.924185756....... 9,802 9,802 | v ,753 | 9794 | s [ e 8 8 01/25/2036| 2FM.....
76111X  J4 6 |RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36............. | ..... 03/25/2012 MBS Paydown 0.920739147....... 4,481 A48T | e B 858 | B AT8 | i | 3 3 01/25/2036| 2FM.....
77876N  AK 4 |LFR61PAC 9.4 08/20/2019........ccovvrvrerierirerneiinnns | ceeee 01/20/2012| MBS Paydown 0.024283216....... 341 341 (1) (1) 08/20/2019|4Z........
77876N  AK 4 |LFR61PAC 9.4 08/20/2019 [ 02/20/2012| MBS Paydown 0.023800404....... 391 0 08/20/2019|4Z........
77876N  AK 4 |LFR 61 PAC 9.4 08/20/2019.......cccerererriernrireirrirnnins | e 03/20/2012{ MBS Paydown 0.023443848.. 289 0 08/20/20194Z........
81375W JE 7 [SABR 2006-OP1 A2C SEQ FLT 10/25/2035.. N 01/25/2012{ MBS Paydown 0.51252997......... | ccoverermeverinnnines | e 12,111 24 24 10/25/2035| 1FM.....
81375W JE 7 |SABR 2006-OP1 A2C SEQ FLT 10/25/2035.............. | ..... 02/25/2012 MBS Paydown 0.49436066......... | c.covereerererecnnires | wovrenrienens 27,254 | oo 21,254 | i 28111 | 25,665 [ [ e 1,589 | v | v 1,589 [ oo 10/25/2035| 1FM.....
81375W JE 7 |SABR 2006-OP1 A2C SEQ FLT 10/25/2035.............. | ... 03/25/2012 MBS Paydown 0.49272276......... 2,457 18 18 10/25/2035| 1FM.....
86359D SW  8|SASC 2005-17 B1 SUB CSTR 10/25/35.........ccccomvvene | ceene 01/25/2012| Pass-Through Loss 0 10/25/2035| 1FM.....
86359D SW  8|SASC 2005-17 B1 SUB CSTR 10/25/35.... B 02/25/2012 Pass-Through Loss 0 10/25/2035| 1FM.....
86359D SW  8|SASC 2005-17 B1 SUB CSTR 10/25/35.........ccccovvvene | ceeee 03/25/2012 Pass-Through Loss 0 10/25/2035| 1FM.....
89655Y AA 4 |TRL 2009-1A A ABS 6.657 11/16/2039 e 01/16/2012 MBS Paydown 0.91353308......... 3,100 | oo 3,100 | 3,100 | 3,100 0) (0) 11/16/2039| 1Z*.......
89655Y AA 4 |TRL 2009-1A A ABS 6.657 11/16/2039..........cconvevirs | coene 02/16/2012| MBS Paydown 0.91041546......... 38 | i 3118 | 3T 3,118 0) (0) 11/16/2039( 1Z*.......
89655Y AA  4|TRL 2009-1A A ABS 6.657 11/16/2039..........ccconvvrriee | crene 03/16/2012| MBS Paydown 0.90728178......... 3134 | 3134 | 3134 3,134 (0) (0) 11/16/2039| 1Z*.......
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040..........ccocrveres | oo 01/16/2012| MBS Paydown 0.956959703....... 2,761 | oo 2,761 | i 2,761 | 2,761 . 0 10/16/2040| 1Z*.......
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040. e 02/16/2012 MBS Paydown 0.954180558....... 2,779 | oo 2779 | 2,779 | 2,779 . 0 10/16/2040| 1Z*.......
89656C AA  1|TRL 2010-1A A ABS 5.194 10/16/2040. e 03/16/2012 MBS Paydown 0.951390302....... 2,790 | coooieeeenn2,790 | 2,790 | 2,790 . 0 10/16/2040| 1Z*.......
949832 AA  7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35.......cccc0. | vouee 01/25/2012 MBS Paydown 0.90221643......... T4 | 7114 | 6,853 | 6,975 139 139 12/25/2035| 1FM.....
949832 AA  7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35.......cccee | e 02/25/2012| MBS Paydown 0.885485413....... | ..ocverererncernieinienns | veveerinns 21,750 | oovrereen 21,750 | 20,950 | v 21,220 531 531 12/25/2035| 1FM.....
949832 AA  7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35.........c0. | vonee 03/25/2012 MBS Paydown 0.87738165......... | coveevermrrverevenenes | vvvvveininnns 10,535 | oo 10,535 | coovvvrinnee 10,147 | v 10,302 233 233 12/25/2035| 1FM.....
94983Q AL 0| WFMBS 2006-3 A11 SSNR NAS 5.50 03/36.. I 01/25/2012 MBS Paydown 0.93086211......... 7,741 7,741 AT | 7,607 134 134 03/25/2036 1FM.....
94983Q AL 0| WFMBS 2006-3 A11 SSNR NAS 5.50 03/36.........c... | ceene 02/25/2012| MBS Paydown 0.92670488 5,404 5404 | ......5234 | ... 5,323 82 82 03/25/2036 1FM.....
94983Q AL  0|WFMBS 2006-3 A11 SSNR NAS 5.50 03/36............. | ..... 03/25/2012| MBS Paydown 0.92144577......... 6,837 6,837 | v 8,621 | L 6,722 115 115 03/25/2036 1FM.....
949837 AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 01/25/2012| MBS Paydown 0.31947883 1,125 1125 997 | i 1,125 . 0 03/25/2036 1FM.....
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... 02/25/2012| MBS Paydown 0.317854286....... 4,874 4874 | s 4,319 | o 4,880 (6) (6) 03/25/2036| 1FM.....




Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

6'6030

1 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 14 15 NAIC
¢} Foreign Bond Desig-
r Prior Year Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CusIpP g | Disposal Shares of Carrying B/A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (11+12-13) | BJ/A.CV. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
94983T AJ WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... | ..... | 03/25/2012| MBS Paydown 0.30903778......... | ccoovrennineiinniinnns | wovvrinniinns 26,449 | ..o, 26,450 | ...ccoovnnee 23441 | e, 24,970 | .o | e 1,480 | i [ i 1,480 [ .o | e 26,450 | ..o [ | 0 | oo 297 | 03/25/2036| 1FM.....
3899999. Total - Bonds - Industrial & MisCEllANEOUS.............vvwriviriiriisirsirisiienas 3,258,309 3,399,547 3,404,909 | ........ 3,301,635 (43,324) | ..o 0 | e 3,258,309 | ..o (V] [ (N I 0. 78,935 |...... XXX... [.XXX...
8399997. Total = BONAS = PAM 4. 4,683,736 4,824,974 4,749,519 | ......... 4,701,755 (18,019) [ oo 0 | s 4,683,736 | oo, (V] [P [ I 0. 90,305 |...... XXX... | XXX...
8399999. 4,683,736 4,824,974 4,749,519 | ......... 4,701,755 (18,019) | covvvvnnnnad 0 | s 4,683,736 | oot 0 | v (I I 0] . 90,305 |...... XXX... [.XXX...
9999999. Total - Bonds, Preferred and COMMON SHOCKS...........c.uuivuurrumererrersieseiseiseriesssessesissessess st sss st sssssssns 4,683,736 |........... XXX 4,749,519 | ......... 4,701,755 (18,019) | covvvvvvennd 0| e 4,683,736 | ..ccovivrnns (V1 IO (11 I 0 . 90,305 |...... XXX... | .XXX...
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.



Statement as of March 31, 2012 of the CONT'NENTAL GENERAL INSURANCE 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 as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

NONE
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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE 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

Brokers

Net Cash Deposits

NONE
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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

NONE



Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE 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 as of March 31, 2012 of the CONT'NENTAL GENERAL INSURANCE 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 as of March 31, 2012 of the CONT'NENTAL GENERAL INSURANCE 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 as of March 31,

a120ihe. CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JP Morgan Chase. Austin, TX (3,473,467) (3,782,157) | covvvvvrne (4,028,401) | XXX..
Wachovia Bank. Winston Salem, NC 195,779 109,789 189,326 | XXX..
Bank of New Mellon New York, NY. 503 15,111 500 | XXX..
Wachovia Bank Columbia, SC. 125,894 125,894 125,894 | XXX..
0199999. Total Open DEPOSHOMES.......vceuuurreesssrrersssserresssssressssssssssssesssssssesssssssesssssssesssssneees | oo XKKKarnreres | seeeee XXX 0 0 (3,151,291) (3,531,363) (3,712,681) | XXX..
0399999. Total Cash on Deposit 0 0 (3,151,291) | ..c0e0r.(3,531,363) | ...........(3,712,681) | XXX..
0599999. Total Cash 0 0 (3,151,291) (3,531,363) (3,712,681) | XXX..

QE11
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Statement as of March 31, 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

NONE
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