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Amended Statement Cover

August 6, 2013

NAIC - Financial Regulatory Services
110 Walnut Street, Suite 1500
Kansas City, MO 64106-2197

RE: 2013 Quarter 1 Statement Filing, NAIC Cocode: 20230, Group Code: 36
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to Schedule DB — Part A — Verification, Column 1, Lines 1 and 3 and Schedule DB — Part
A — Section 1, Columns 12, 14 and 16. The amended filing has been loaded to the NAIC

website and all necessary documentation has been file with our state of domicile.

Sincerely,

Thad R. Eikenbary - AIAF
Vice President - Treasurer
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sTaTemenT as oF March 31, 2013 or i CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book Adjusted Carrying Value, December 31, prior year (Line 9, prioryear) ....................ooooooiiii (147,886)
2. Cost Paid/(Consideration Received) on additions ... (508,189)
3. Unrealized Valuation increase/(deCrease) ..o (268,767)
4, Total gain (loss) on termination recognized ... (193,977)
5. Considerations received/(paid) on terminations ........................... i (592,508)
6. AMOTHIZAtION ..o
7. Adjustment to the Book/Adjusted Carrying Value of hedged item ...
8. Total foreign exchange change in Book/Adjusted Carrying Value ...
9. Book/Adjusted Carrying Value at End of Current Period (Lines 1+2+3+4-5+6+7+8) ... [ (526,311)
10. Deduct nonadmitted @SSt ...
11. Statement value at end of current period (Line 9 minus Line 10) ... (526,311)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/Adjusted Carrying Value, December 31 of prior year

(Line 6, prioryear) ...
2. Cumulative cash change (Section 1, Broker Name/Net Cash

Deposits Footnote - Cumulative Cash Change column) ..........
31 Add:

Change in variation margin on open contracts - Highly Effective
Hedges

311 Section 1, Column 15, current year to date minus .......|.......................

312 Section 1, Column 15, prioryear ................ccoooooo |
Change in variation margin on open contracts - All Other

313 Section 1, Column 18, current year to date minus .......|.......................

314 Section 1, Column 18, prioryear ................ccooooooo | oo
32 Add:
Change in adjustment to basis of hedged item

3.21  Section 1, Column 17, current year to date minus .......|......................

3.22  Section 1, Column 17, prioryear .................ccocoooo | oo
Change in amount recognized

3.23  Section 1, Column 19, current year to date mir

324  Section1, Column19,prioryear.............. . AN\ &4 BN L _ | ... | ...
3.3 Subtotal (Line 3.1 minusLine3.2) ... ]
41 Cumulative variation Margin on terminated contracts during

theyear ...
4.2 Less:

421 Amount used to adjust basis of hedgeditem ............. [

422  Amountrecognized ................ooo
43 Subtotal (Line4.1minusLine4.2) ..................................| |
5. Dispositions gains (losses) on contracts terminated in prior

year:

51 Total gain (loss) recognized for terminations in prior

YEA o
52 Total gain (loss) adjusted into the hedged item(s) for
terminations inprioryear ...l | |

6. Book/Adjusted Carrying Value at end of current period (Lines

142+33-43-51-52) ...
7. Deduct total nonadmitted amounts ................................| |
8. Statement value at end of current period (Line 6 minus Line7) .| | |

QSI104




sTaTemenT as oF March 31, 2013 or i CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted
Carrying Value

Check
1. Part A, Section 1, Column 14 .o (526,311)
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance .........|.......................
3. Total(Line 1plusLin€2) ..o (526,311)
4. PartD, Section 1, Column 5 ...
5. PartD, Section 1, Column B ... ..
6. Total (Line3minusLinedminusLined) ... (526,311)

Fair Value

Check
7. PartA, Section 1, Column 16 ... (526,311)
8. PartB, Section 1, Column 13 ... .
9. Total(Line 7plusLine8) ... (526,311)
10.  PartD, Section 1, Column 8 ... .
11, PartD, Section 1, Column O ...
12.  Total (Line 9 minus Line 10 minus Line 11) ..............................oooo (526,311)

Potential Exposure

Check
13, Part A, Section 1, Column 271 ... ..o
14. PartB, Section 1, Column 20 ...
15.  Part D, Section 1, Column 11 ... o
16. Total (Line 13 plus Line 14 minus Line 15) ............................oooo

QsSI107




staTemenT as oF March 31, 2013 or tve CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
6 7 8 9

1 2 3 4 5 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Strike Cumulative | Current Year Hedge
Price, Prior Year(s) Initial Total Effectiveness
Description of Item(s) Exchange, Rate or Initial Cost Cost of Book/ Unrealized Foreign Adjustment Credit at Inception
Hedged, Used for Schedule/ Counterparty Date of Number Indexed of Premium Premium Adjusted Valuation Exchange | Current Year's | to Carrying Quality of and at
Income Generation Exhibit Type(s) or Central Trade | Maturity or of Notional Received (Received) (Received) | Current Year Carrying Fair Increase/ Changein | (Amortization) | Value of Potential Reference Quarter end
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B/ACV. Accretion | Hedged Item |  Exposure Entity (b)
Written Options - Income Generation - Other
Boeing Co-Covered Calls . [ 97023105 Boeing Co . ... Equity 11/12/2012 | 05/18/2013 ... (15,625) | ... ... (15,625) | .... (9,206)
Boeing Co-Covered Calls . | 97023105 Boeing Co ... .| Equity ... 02/27/2013 | 04/20/2013 | ... ... (12,600) | ... ... (12,600) | ... (10,007) | .
Boeing Co-Covered Calls . [ 97023105 Boeing Co ..... .| Equity ... 02/27/2013 | 04/20/2013 | ... ... (15,600) | ... ... (15,600) | ... (12,368) | .
Boeing Co-Covered Calls . | 97023105 Boeing Co ..... .| Equity ... 03/20/2013 | 08/17/2013 | ... ... (14,100) | ... ... (14,100) | ....... 511 .
CSX Corp-Covered Calls . | 126408103 CSX Corp ... .| Equity ... 01/04/2013 | 05/18/2013 | ... ... (23,500) | ... ... (23,500) | ... (19,847) | .
CSX Corp-Covered Calls . | 126408103 CSX Corp ... .| Equity ... 01/04/2013 | 05/18/2013 | ... ... (19,035) | ... ... (19,035) | ... (16,072)
CSX Corp-Covered Calls . | 126408103 CSX Corp ... .| Equity ... 01/28/2013 | 08/17/2013 | ... . (10,700) | ... . (10,700) (8,023)
CSX Corp-Covered Calls . | 126408103 CSX Corp ... Equity 01/28/2013 | 08/17/2013 (8,560) | ... (8,560) (6,414)
Cardinal Health-Covered
alls ... 14149Y108 Cardinal Health | D2-2 ...... Equity 12/18/2012 | 06/22/2013 (2,580) (2,580) | ..... 2,635
Cardinal Health-Covered
alls ... 14149Y108 Cardinal Health| D2-2 ...... Equity 03/20/2013 | 06/22/2013 | ......... 64|.......6400(44 .........|........... (4,480) (4,480) [ ....... 763
Cardinal Health-Covered
Calls .......ocovvnnn. 14149Y108 Cardinal Health | D2-2 ...... Equity 03/20/2013 | 06/22/2013 | ......... 60|.......6,000(45 ......... ...t (2,580) (2,580) | ....... 535
Caterpillar Inc-Covered
alls ... 149123101 Caterpillarinc .| D2-2 ...... Equity 03/20/2013 | 05/18/2013 | ......... 44 ... 44000925 ... (2,728) (2,728) | ..... 1,053
Caterpillar Inc-Covered
Calls .......ccooeuen 149123101 Caterpillar Inc . | D 2-2 Equity 03/20/2013 | 06/22/2013 44 (3,823) (3,036)
CenturyLink-Covered Calls | 156700106 CenturyLink .. | D 2-2 .| Equity ... 02/27/2013 | 07/20/2013 | ... .3 LTS 0 e (201)
CenturyLink-Covered Calls | 156700106 CenturyLink .. | D 2-2 .| Equity ... 02/27/2013 | 07/20/2013 | . . . 140 (8,857) (9,380)
CenturyLink-Covered Calls | 156700106 CenturyLink .. | D 2-2 .| Equity ... 02/27/2013 | 07/20/2013 | . . 100 (6,321) (6,700)
Coca-Cola-Covered Calls . | 191216100 Coca-Cola ... | D 2-2 .| Equity ... 02/14/2013 | 08/17/2013 | . . . 50 (1,289) (7,450) | .
Coca-Cola-Covered Calls . | 191216100 Coca-Cola ... | D 2-2 .| Equity ... 02/14/2013 | 08/17/2013 | . . . 66 (1,630) (9,834)
Coca-Cola-Covered Calls . | 191216100 Coca-Cola ... | D 2-2 .| Equity ... 03/22/2013 | 11/16/2013 | . . . 50 (4,599) (5,100)
Coca-Cola-Covered Calls . | 191216100 Coca-Cola ... | D 2-2 .| Equity ... 03/22/2013 | 11/16/2013 | . . . 66 (6,065) (6,732)
£O | Deere & Co-Covered Calls | 244199105 Deere & Co .. | D2-2 Equity 03/20/2013 | 06/22/2013 94 (7,608) (4,230)
I | FirstEnergy Corp-Covered | 337932107 FirstEnergy
8 C Comp oo D22 ....... Equity 02/27/2013 | 07/20/2013 | ......... 210 (CRVX) N oo (22,050) [ .... [.... (22,050) ... (12,927)
438516106 Honeywell Intl .{D2-2 ....... Equity 01/04/2013 | 06/22/2013 | ......... 27 (3,859) | ..ovvnnnnn oo (16133) [ ... [ ... (16,133) ] ... (12,274)
438516106 Honeywell Intl .{D2-2 ....... Equity 02/14/2013 [ 09/21/2013 | ......... 45 ....... 4500(725 ... .l o (10479 [l oo, (22,838) | .... [.... (22,838)] ... (12,358)
Honeywell Intl-Covered
Calls .................. 438516106 Honeywell Intl .|D2-2 ...... Equity 03/20/2013 [ 09/21/2013 | ......... 75| .......7500(75 ... (28732 [ . (26,625) | .... . (26,625) | .... (2,893)
J P Morgan Chase-Covered| 46625H100 J P Morgan
Calls .................. Chase ................. D22...... Equity 03/22/2013 [ 12/21/2013 | ......... 78|.......7800(525 ........|....... ... . (14,508) [ ........... . (10,920) | ... . (10,920) | ..... 3,588
J P Morgan Chase-Covered| 46625H100 J P Morgan
Calls .................. Chase ................. D22 .. .| Equity ... 03/22/2013 [ 12/21/2013 | ... ... (14,874) (11,200) | .
Merck & Co-Covered Calls | 58933Y105 Merck & Co .. | D2-2 . .| Equity ... 01/04/2013 [ 04/20/2013 | ......... 30|.......3,000 |45 .........|.coeeeiiie |oenns (1123) | oo e (TB0) [ [ (750)
Merck & Co-Covered Calls | 58933Y105 Merck & Co .. | D2-2 . .| Equity ... 01/04/2013 [ 04/20/2013 | ......... 40|.......4,000 |45 .........|.ccooeieeen |oenns (1,491) (1,000)
Merck & Co-Covered Calls | 58933Y105 Merck & Co .. | D2-2 . .| Equity ... 01/28/2013 | 07/20/2013 | ... ..... (1,068) (1,185)
Merck & Co-Covered Calls | 58933Y105 Merck & Co .. | D2-2 . .| Equity ... 03/20/2013 | 06/22/2013 | ... L (T89) [ (T84 (784)
Merck & Co-Covered Calls | 58933Y105 Merck & Co .. | D2-2 . .| Equity ... 03/20/2013 | 07/20/2013 | ... L. (2729) (2,765)
NIKE Inc-Covered Calls .. | 654106103 NIKE Inc ... D22 . .| Equity ... 01/04/2013 [ 07/20/2013 | ......... 40| .......4,000 |55 ......cc|ovveeiaaa |oenns (8,876) (20,000) | ..
NIKE Inc-Covered Calls .. | 654106103 NIKE Inc ... D22 . .| Equity ... 01/28/2013 07/20/2013 | ......... 20| .......2,000 | 575 ... ..o oo |oenn (3,200) (6,640) | ..
NIKE Inc-Covered Calls .. | 654106103 NIKE Inc ... D22 . .| Equity ... 03/22/2013 [ 10/19/2013 | ... ... (16,269) (15,150)
NIKE Inc-Covered Calls .. | 654106103 NIKE Inc ... D2-2 Equity 03/22/2013 | 10/19/2013 . (16,500) (15,150)
Norfolk Southern-Covered | 655844108 Norfolk
lls ... Southern ............... D22...... Equity 01/04/2013 [ 06/22/2013 | ......... 40| .......4000 |70 .........|.coeeeiiae |onnnn (5235) | ...ooonnnn (30,600) . (30,600) | ... (25,365)
Norfolk Southern-Covered | 655844108 Norfolk
alls ... Southern ............... D22...... Equity 01/28/2013 [ 06/22/2013 | .......... 6|........ 600|725 ........|.........oo |oeeenn (849)........... (3,360) (3,360) | .... (2,511)
Norfolk Southern-Covered | 655844108 Norfolk
Calls ........cooeenn Southern ............... D22...... Equity 01/28/2013 [ 06/22/2013 | ......... 25| .......2500| 725 ......o]coeeeeiiie | oenn (3,657) | .ovvvnnnn (14,000) . (14,000) | ... (10,343)
Norfolk Southern-Covered | 655844108 Norfolk
Calls .......ccoounnnn Southern ............... D22...... Equity 02/14/2013 | 09/21/2013 (14377) [ .o (27,005) . (27,005) | ... (12,628)
Proctor & Gamble-Covered | 742718109 Proctor &
Calls .......cooeennn Gamble ................ D22...... Equity 01/04/2013 [ 07/20/2013 | ......... 67 |.......6,700 | 725 .......coeeeeiiae |oenn (5,958) | ...ovvnnnn (33,165) . (33,165) | ... (27,207)
Proctor & Gamble-Covered | 742718109 Proctor &
Calls .................. Gamble ................ D2-2 Equity 01/28/2013 {07/20/2013 | ......... 67 |.......6700 |75 ......... | cooeiiiies |onnnn (9,240) (20,770) | ...
UPS-Covered Calls ...... [ 911312106 UPS .. .|Db22. .| Equity ... 01/04/2013 [ 04/20/2013 | ......... 25| .......2500 |80 ......... | coveeeeee |onnnn (2,596) (13,875) | ...
UPS-Covered Calls ...... 911312106 UPS .. D22 . .| Equity ... 03/20/2013 [ 10/19/2013 | ......... 38| ....... 3,800 | 875 ........[........... |...n. 6916) | ........... |..... (9,008) | ...
UPS-Covered Calls ...... [ 911312106 UPS .. .. |D22. .| Equity ... 03/20/2013 [ 10/19/2013 | ......... 12| ....... 1200|875 ........|........... |.oees (219) | ... | (2,844) | ...
UPS-Covered Calls ....... 911312106 UPS ........ D2-2. .| Equity . . . .. | 03/20/2013 | 10/19/2013 | .. . L . .. |.... (10,608) (13,746) [ .... | ...
0699999 Subtotal - Written Options - INCome GENEration - OthEr . .. ... .. .. ettt e et ettt et e e ... (286,246) ... (526,311) | XX X] ...
0709999 Subtotal - Written Options - INCOME GENETALION . . ... ... ..ottt ettt et e e e et | [ ... (286,246) | ........... ... (526,311) | XXX] ...
0839999 Total - Written OptONS - Oher . ... .. o i | e [ ... (286,246) | ........... ... (526,311) [ XXX] ...
0849999 Total - WHHEN OPHONS .. . ..ottt e e e e | e ... (286,246) | ........... ... (526,311) | XXX] ...




staTemenT as oF March 31, 2013 or tve CENTRAL MUTUAL INSURANCE COMPANY

1’9030

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Strike Cumulative | Current Year Hedge
Price, Prior Year(s) Initial Total Effectiveness
Description of Item(s) Exchange, Rate or Initial Cost Cost of Book/ Unrealized Foreign Adjustment Credit at Inception
Hedged, Used for Schedule/ Counterparty Date of Number Indexed of Premium Premium Adjusted Valuation Exchange | Current Year's | to Carrying Quality of and at
Income Generation Exhibit Type(s) or Central Trade | Maturity or of Notional Received (Received) (Received) | Current Year Carrying Fair Increase/ Changein | (Amortization) |  Value of Potential Reference Quarter end
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B/ACV. Accretion | Hedged Item [  Exposure Entity (b)
1429999 Subtotal - INCOME GENEIALON . . . . ...\ttt ettt et e et | ... (286,246) | ........... ... (526,311) | XXX ... (526,311) | .. (240,085) | ........oov |ervevnnn fovviiiii i L XXX e XXX
1449999 TOMAIS ... .ottt ettt ettt e | | e ... (286,246) | ........... ... (526,311) [ XX X[ ... (526,311) | .. (240,065) | ........... |.eiiiis |viiiiiinn [ XXX XXX
(a)
1 2
Code Description of Hedged Risk(s)
(b)
1 2
Financial or Economic Impact of the Hedge
Code at the End of the Reporting Period
.. 0000 ..
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