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statement for March 31, 2013 ofthe Mlidl=-Continent Casualty Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ttt ntns | erenserineen 285,676,303 | ...ovevreeerreierereeireinee | e 285,676,303 | ............. 307,764,908
2. Stocks:
2.1 PrEfEITEd SIOCKS. .......verereeiiecicie ettt stentnen | sressessenennen 22,444,034 | .o | e 22444034 | ... 21,281,140
2.2 COMMON SIOCKS. ....rvrvrrenrerrisressesessessssssssssessessssssessesssssssssessessssssessessassssssessasssnssessessensnss | sessessesssnes 65,395,816 | ooovvvvrevrieinne 50,000 | .oovereenens 65,345,816 | .....ccooc... 65,023,626
3. Mortgage loans on real estate:
B0 FISEIENS ettt nns | setessesetens st nnsesseennts | nesessesetnntee et tenne s etnns | eenetesseeetentenne s tnneens [0
3.2 Other than fIFSEHENS. ......cvueireeiiireieiscieese sttt ettt ensnes | feesessessassssssessessassnssnsse | stessssssssessanssnssnssassansnnes | sesssssessassssssssessessnens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES).....-earereeeencereiseeseeeeseeseeseeesesseesesssesseesessessse st esseesessessastsssessessasssessessases | setsesssssessssnessessasssssnssns | sestessssssessessassnessessassanens | sesesssssessassnsssnssassnsnns [0 O
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES). ... eeerereeeeseiseeseteeseeseseeeesessesses st eesess st ss s s s ss s en b e b sessent st e ssessanes | sebssesessassastssssessassasssnssns | sestastssesessessasssessessastanens | sbssesessessosssssnssassnsnn (0
4.3  Properties held for sale (less §.......... 0 NCUMDIANCES)......cevveceeireereeeiseesneeeeseesessessssias | reesessessesssessessesssssssssesss | stesssssssssessssssssesssssessnes | sesssssessessssssesssssessanens [0 OO
5. Cash ($.....19,392,418), cash equivalents ($.......... 0)
and short-term investments ($.....45,200,468)...........cocerurrrerrreeereeereeeeeeeee e sseeeseesseessesnseenes | erveesieriannd 64,592,886 |......coovevireerererereiereriens | et 64,592,886 | ............... 35,636,677
6. Contract loans (including §.......... 0 PrEMIUM NOLES)......ovveveevecteiieieicisie ettt sssessessssssessens | eressessessssessessssessessesssssns | sressessessssessesssssssesssssssens | svosssssessesssssssessssssenes [0 T
T DIIVALIVES.......cooiieieiiiei ittt | etbineb ettt | Sbrent sttt enns | s (01 N
8. OHher INVESIEA @SSELS........ouuiiiiiiiiici e | sebies bbbt | ertb bbbt | erieni e (0
9. ReCeivables fOr SECUMHIES. ...t | sesbesiesiesiesiens 8714 | oo | v 8,714 | oo 21,165
10.  Securities lending reinVested COIALEIal @SSELS..........cvieriiiirieieseeie et eses | seesessessessssessessssessessesenss | estessessssessessessssassessessnss | soesessessesessssessessssanee [0
11, Aggregate write-ins for iNVESIEA @SSELS........c.cviveieiiiiisiece et eses | srersssssssssessssnsensesnead (01 I [0 {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)...uc.cueierrriieieiseeeseeseseeissesesssenes | srersessanns 438,117,753 | oo 50,000 | ..ccouuve 438,067,753 | ............. 429,727,516
13. Title plants less §.......... 0 charged off (for Title insurers only)
14. Investment income due and accrued
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccoceeveves | vovverreininns 21,519,599 | wovvvrerinn 1,291,598 | .covvvvrinee 20,228,001 | .o 17,949,198
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........ccocvvreveinienes | vevrerieiieins 2,627,582 | ..o | e 2,627,582 | oo 2,862,779
15.3  Accrued retroSPECtive PrEMIUMS.........cuuevueviirrieiseisitesieissssesessssssessesesssssssesssssssessssssens | sssssessessssessesssssssesessssens | sessessessssessessessssessessssens | srssssssessesssssssessessssenns [0
16. Reinsurance:
16.1  Amounts recoverable from FeINSUIENS...........cc.cvuriiririiriiir s
16.2 Funds held by or deposited with reinsured COmMPaNIEs............coveveveereeiricriiereeieieene
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to UNINSUIEA PIANS............cccvviviveiiieieiriceeiee e bessseaes | sevesessesesssessesesssessssssess | cressssssessssesessssssesssssesens | sessssessssesessssssesssssenns 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon..............cocceveiciiiies [ | e | cveviesesesies s {1 4,536,729
18.2 Net deferred taX @SSEL.........cc e eess s eress st esssenssans | eesssseessnees 21,051,493 | ...ovvvven. 5,547,184 | ..ovvven. 15,504,309 | ..o 15,779,241
19, Guaranty funds reCeiVable OF ON AEPOSIL...........cveveriiierieeieirerese et s st s sssaes | sevssssesssssssessessssessesesenss | essessssessesssssssssassessnsanss | sestessesesssssssssessnsasens (0 117,552
20. Electronic data processing equipment and SOfWAIE..............ccueveevcveeerieeeeiseeeeevecesee s | cvveveseesensnes 1,596,282 | ...coovvvererieeieeieeneees | e 1,596,282 | ..covvrernn 1,786,082
21.  Furniture and equipment, including health care delivery assets ($.......... (0) SO IS 127977 | oo 127,977 | oo 0 [
22. Net adjustment in assets and liabilities due to foreign EXChange rAtES..........ovrurirrnrirrininrins | correrinensessessesssssesssees | eesneenseesssssssssssssesssnsns | essssessssessssssssesssssnes [0
23. Receivables from parent, subsidiaries and affiliates.............cccoueveverrierieieeceeceeceeseeeseenees | e 12,697 | oo | e 12,697 | o 267,338
24. Health care (§......... 0) and other aMOUNES FECEIVADIE.............curveerererririierereie e isessesseees | cereesessesssssssessssesssssnssens | sesessssssnssnsssssssssssessnssnns | sessssssessesssssnsssessnssnnes [0
25. Aggregate write-ins for other than invested aSSets............cceveuviercrcieiecceeee e | cvveiererenines 6,459,291 | ....cconeand 6,454,722 | oo 4,569 | oo 19,428
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)...........ceveueverrmireierirerencsssessssssseessssesssssssessssessessesses | sessesessnns 496,598,078 | ....ccoverenn. 13,471,481 | (v 483,126,597 | ...ccvvvnv 477,619,353
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........cccovvieviens [ covrieieiieieieieiesieieinns [ | cversssensenssssssessessssenns [0 T
28.  Total (LINES 26 AN 27)........cvvumrrirerircriiiemieseiseesiessssesisesissess s sessssesssessssesss | sessssesenns 496,598,078 | ....ccoorenn. 13,471,481 | oo 483,126,597 | ....cvvvnv 477,619,353
DETAILS OF WRITE-INS
10T, RS R | setet ettt | ettt | st [V RN
T102. Rkt | seneb st n st | ettt | st [V RN
1103, etk | setetee et s s | ettt | st [V RN
1198. Summary of remaining write-ins for Line 11 from overflow Page.........coveeeeeiiciieceiiiees | e [0 SRR [0 IR 0 | e 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @b0OVE).......ccoevivirireriiieieesceenee e
2501, AULOMODIIES........oooiiiciic e
2502. NOtES RECEIVADIE. ........oouveeiieiiii bbb
2503. Software in DEVEIOPMENL............ccvverericreeeie ettt sttt s b en e sees
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoeeeeivieriiecesiieeies | covveeveesieeseeenenns 269 | o [0 RO 269 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).......orururerersrersessiessessesssressssessesesssnsens | sesssssasssesnd 6,459,291 | .o 6,454,722 | oo 4569 | oo 19,428
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statement for March 31, 2013 ofthe Mlidl=-Continent Casualty Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident Year $.....14,503,955).........c.euueueermrereereisssessiesissssssssssssessssssssssssssssessssssessssssssssssssssssssssssssssssessns | sssessisssesssssessssssnes 174,892,776 | .o 166,517,637
2. Reinsurance payable on paid [05ses and (0SS adjUSIMENT EXPENSES.........cuururirriiririeieireirce et sesssseeessntees | sesessssesssseesssssesseesssessessessssessesses | seetssssssessssnssessessessssessessssssessnenes
3. LOSS QQUSIMENT EXPENSES........cucvveiiiveiiscie ettt sttt s st s e s st s b a s s s b s st s s ses s nnetenanne | sbesssesesnsetesnsessanes 82,817,904 | oo 86,445,268
4. Commissions payable, contingent commissions and other SIMIIAr ChATGES..........c..vuriiererririnirerres e esseseieesstenes | sesssesesessssesssssessssssessessessssssessens | sssessssssessesssssssssessasssssnssessensnessees
5. Other expenses (excluding taxes, ICEBNSES NG FEES)..........cuucveviveieeieieeeie ettt snssnes | eesessessssssessesessessssaess 6,818,336 | .ovveveeeiend 6,523,270
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvuueveiriviieeieiireie et | ovressessssssese s sessssaens 1,354,687 | coovveeereeeeeeeen, 1,946,444
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......vererrrrermrereerrenernrereerees | cevereereeeesesenseeesessnnes 1,898,228
7.2 INEEAEEITEA TAX TADIIEY. ... . ve e ettt ettt st s £ E e fees e tss | 1428 eeE e e s s eesee e e e ses s st e s e st ent et esses | £eeseetsessessent e s es st en e ssessen s s tnre
8.  Borrowed money§.......... 0 and interest thereon §.......... 0T DSOS P OO SO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....10,081,951 and including
warranty reserves of §......... 0 and accrued accident and health experience rating refunds
including §.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt...........ccoieiiviviieniecseesseeeies | vveieineese s 57,459,875 | oo 55,760,714
10, AQVANCE PIEMIUML.....cvovieiveiititeiie ettt ettt es st et s b bt bbb st s es st bbb s bbb bt es e A e s s ee st s st e b s snse b ssetebessnsesasnses | sbebessssesassssesesnsesasesebessesesesansebans | ebsssssesassssesasseses s s tebesses et s naebnas
11.  Dividends declared and unpaid:
111 SHOCKNOIETS........ovvoeeeeeriee ettt | 240 R bR s s | o eR bR
11,2 PONCYNOIETS........ouivvictceee sttt bbb a st b s b st bbb e bbb b s b e b s e s b s s b e s ssesesnsess | ohesessnsesasassesessssesesensebes s sesessnsebens | ebssssesassetesesseaes s st et s e st st bnee
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)...........ccvviirereriirerieierese e bes s ssssssseans | eevessessssssesesssessesaees 2,333,103 | oo 2,608,826
13.  Funds held by company Under reINSUIANCE tTEALES............ccccivurviiiecieiirceeiee ettt b e bbb ss s banses | sbebessssesassssesessssesessssebessssesesanaebans | ebssssesassssesesesesssssesessesesassnaebnes
14.  Amounts withheld or retained by company for aCCOUNt Of OtEIS...........cvcveviieicicce et seseses | eevessesesssss s bes s 2274544 | oo 2,249,388
15, Remittances and items MOt AlIOCALE. ..o | Hosbb bbb bbb | b
16.  Provision for reinsurance (including $.......... 0 CEMfIEA)... . vurvrvereriererie ettt ssnsests | sesssssssessensssssessessanssnssns 300,000 | covereererreereeeereeeeene 260,000
17. Net adjustments in assets and liabilities due to fOreign EXChANGE FALES. .........c.iirririeierire et ssssees | sressssssssess st st e ss st st st st st snssesss | ssensssssessessenssnssessessansses st enssnssenes
18, DIAftS OULSTANMING. ....rvuvveveerieiseiieesie ettt ettt s s s8££ ea st s ests | H8eesansessessan s et e s s s s ee s st essensessense | Hhntansses st en st st et n st
19.  Payable to parent, subsidiaries and affiliates
20, DIIVALIVES. ...t
21, PaYADIE fOF SECUMEIES. ... .. veererereerieireie ittt sttt sttt
22, Payable fOr SECUMHES IBNAING. .......c.rvueeereeireeieeiseieie ittt st st s st st essenes | sesessnsses st essaessessensanbsessessanssns st | enbeesssesessessanssessees st ns st st st e srees
23.  Liability for amounts held UNder UNINSUIEA PIANS..........ccovuriririerrieiieiensireiseisssessesess st ssessssssessess st sessesssessessessassssssnssns | sesessssssessssssnsssessasssssnssessasssnssnss | sesesssssssssesssssnssesssssnssnssessssnnssnes
24.  Capital notes §.......... 0 and interest thereon §.......... 0.ttt | erbssene sttt | Shsinsss st
25, AQQregate WIE-INS fOr HADIIHIES. ... ... vvrereererrie ettt ss bt ss st s st sessenen | sesastssssessssssnsssssessenssnssessassansans 0 | ot 2
26. Total liabilities excluding protected cell liabilities (LiNes 1 through 25)...........c.ovirierirririrnrreiseeeeseieeeeseeseeseesssssessesseess | eeeseesessesssesssssssnes 331,070,369 | oo 323,243,488
27, PrOtECEA CEIl HADIIHIES. ........cvee ettt | Hhb bbb bbbttt ettt | bt senb st senb sttt bbbt
28.  Total liabilities (LINES 26 @MU 27)........ccuureererirreercrerresseeesseessesssseesessesssee st sees st st sss s sessesst st esssssenssenens | _sssssssssssssssssssssnes 331,070,369 | ..o 323,243,488
29.  Aggregate write-ins for SPECIal SUMIUS FUNGS...........evuiuieririiecireie ettt ettt et esb st bsenns | sebastsssessastess e ssessen s e bses st st 0 [ e 0
30.  COMMON CAPIEAI STOCK.........cuieieiiiiiecicesete ettt bbbttt s bbb bnans | sbessessesnsentes et bensenas 3,506,250 | .o 3,506,250
31, PrEfEITEA CAPILAI STOCK. ... ... ruureueieeeuiescieis ittt ettt sttt ee et s st s8££ 8828842 E s E bR £ 82 S 4ebseEseebee b e s | 1428 eeEee e e R b eeEee b e e s ee s et s e s b es b et e bies | £eebeetseEsee s s b b et n b sttt
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........c.cciueiieiciiiis ettt sbenas | stesessstessesssbesse s s ssse s snsenee 0 [ e 0
33, SUIMIUS MOLES.......ceieieeieiecit ettt ettt s bbb bbb s bbb bbb s bbb s st b sttt eb s bt s s s s bt estessnss | H4ebsebastessesassensesse s s e st s s es et ensesess | Siebistessesas s s s bbb s s s bt s b aes
34.  Gross paid in and CONHDULEA SUMPIUS..........ecueirieieisiieicictesie ettt sttt 100,733,066 100,661,458
35, UN@SSIGNEA fUNAS (SUIPIUS).......cvuiviverieiiciiiis ettt sttt bbb bbb s bbb bbb s s ssesnns | sbessessssensessessnssnsens 47,816,912 | oo 50,208,157
36. Less treasury stock, at cost:
36.1 . 0.000 shares common (value included in Line 30 §.......... 0) vttt bt | etaebses e b sttt n s bbb n s saes | Sbietenae sttt s bbbttt en
36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0) ettt ettt | ebset et sttt et en st en s en et sntansenss | netntent et et st en ettt n bt et nt st
37.  Surplus as regards policyholders (LINES 29 t0 35, 1SS 36)........cuuevreiiriiieieiiiieiieissiese st ses e sssse s sssssse s ssnsens | stessssssessesssssssassens 152,056,228 | ...ooveriiircrcinias 154,375,865
38, Totals (Page 2, LINE 28, COl. 3)......ccuuuiririeumriieirirsiieeeisesis it ssss sttt | seseent et 483,126,597 | ..oovorvecricrinn 477,619,353
DETAILS OF WRITE-INS
25071, ROUNGING. ...ttt sttt s s st s st s st 8 8k s e s s s s e bbbt b et n s s s ssnsns | Hbessessesessessessesantesse s et enses e bsnsensens | sbessessnsastessesssensesse s et st ense s et 2
2502, oottt eS8 8RR R8RSR | £48 1Rt ees | AR
2803, oSSR SRR RS R | H48 SRRt | iR
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE.........curvririerirriniieeireieeeeissieisstssese et ssssssssssessens | ssessessssssssssssssessessesssssessassanes 0 [ e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........euueuiuiiriireisieiiieiseissiessesssesssessesessssessesssssssessessnsessessssssssnsessessnsans | sressesassessessssessessesnssssessessssanse 0 | o 2
2901.
2902.
2903.
2998. Summary of remaining write-ins for Ling 29 from OVEMIOW PAGE........ccuiueiiiieiricteeeee sttt sae e | sesssesessssessssssesessseses s b sansenas 0 | o 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 8DOVE). ... euurereirueisaesistssesersesessessessesssessssessns s ssssess s ems s sssssnssneseenss | ssesssssssssssssssssssessensssssssssssanssnes 0 | e 0
3201.
3202.
3203.
3298.
3299.
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statement for March 31, 2013 ofthe Mlidl=-Continent Casualty Company

STATEMENT OF INCOME

33.

34.
35.
36.
37.
38.
39.

13.
14.
15.
16.

17.
18.

19.
20.

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

(amount recovered $

Finance and service charges not included in premiums
Aggregate write-ins for miscellaneous income

Total other income (Lines
Net income before dividen

foreign income taxes (Lines 8 + 11 + 15)

Dividends to policyholders

OTHER INCOME

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

T2HNMOUGN 1)t
ds to policyholders, after capital gains tax and before all other federal and

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

foreign income taxes (Line 16 minus Line 17)

Federal and foreign incom

Net income (Line 18 minus Line 19) (to Line 22)

e taxes incurred

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDET 31 POF YEAI........c.cviveireiiiriieieissieieieisssesse st ssens

Net income (from Line 20)

Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $.....843,798...
Change in net unrealized foreign exchange capital gain (loss)

Change in Net defermed INCOME taX.........ovururireririreei ettt ettt sttt

Change in nonadmitted as!
Change in provision for rei
Change in surplus notes...
Surplus (contributed to) wi

11T TP P SRR
nsurance.

thdrawn from protected cells..

Cumulative effect of changes in acCoUNting PrINCIDIES.........ccvievriiieieecei s

Capital changes:
32.1 Paid in

32.2 Transferred from surplus (Stock Dividend)

32.3 TranSTEITEA t0 SUIPIUS.......cvveevicvceer ettt sttt ettt ss bt s

Surplus adjustments:
33.1 Paidin

33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital
Net remittances from or (to) Home Office

Dividends to stockholders
Change in treasury stock..
Aggregate write-ins for gai
Change in surplus as regal

NS ANA 10SSES N SUMPIUS......veveieercieieeseiseieeeee sttt
rds policyholders (Lines 22 through 37)

Surplus as regards policyholders, as of statement date (LInes 21 pIuS 38).........ocueveveveeeeieeeeeceeeeeee s

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(WEILEN $.....35,476,493).....cccovmrireiieiieiieieseses st sssssssenes | sbsesssssssesses 33,870,555 | ..ovvrvrrenne 32,387,013 | oo 133,816,088
(WHALEN $.....3,840,242)........oooeoeeeeeeeeeeeee et 3,343,127 | oo 3,454,456 | .... 14,064,153
. (written $.....5,752,989).... ..5,349,097 |.. ....4,806,024 ....20,352,721
(WHALEN $.....33,563,746).......cooerreeereerecieeeeeeeesesses s s tees s esssees s ssssasnsen | seenees ....31,864,585 31,035,445 | ... 127,527,520
DEDUCTIONS:
2. Losses incurred (current accident year $.....14,929,986):
20 DHIECL. ...ttt bbbt bbb ettt st s nbans | ebebenaeneerans 12,665,175 | .ooovereeerreinns (142,894) ..(1,022,876)
2.2 Assumed ..(9,431)] .. ...348,968 .1,419,163
..................... 176,228 |....................(551,865) | ... 6,542,433
LA2,479,516 | 757,939 ....(6,146,146)
3. Loss adjustment expenses incurred..... ..3,870,534 | .. ..12,164,568
4. Other underwriting expenses incurred............. 11,275,780 | .. ..11,505,438
5. Aggregate write-ins for Underwriting ABAUCHIONS.............c.ccviueicvcieie ettt sese s sensenaes | crsssesesenssssnsesssssnessesD | erisresesississsssessssssenens 0
6. Total underwriting deductions (Lines 2 through 5) 24,427,945
7. NetinCOME OF PrOtECEA CEIIS........vuveiererrireie ettt ettt s st enis | sebestsnsessntsnssstsensenssntns | sensensssssssssssanssnssensenssnens
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)....vuevuiuriiieiiisieieseieie st ssssssessesssssnss | snsesssssssesesa 4,238,755 | ..cvvrrirne. 6,607,500
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM..........cc.oviireere ettt essesssentenns | snsesssssnsesnnens 3,780,582 5,223,150 | ..corrrrrrnn. 18,575,059
10. Net realized capital gains (losses) less capital gains tax of $.....204,214 379,256 | .o (637,783)|. ...(345,886)
11. Net investment gain (loss) (Lines 9 + 10) 4,159,838 4,585,367 |.... ....18,229,173

...(158,239)

(26,708)

1,313,044

(127,774)

..(40,000)|..

...(10,000,000) ..

................. (1,735,604) .(184,947)
...... 6,662,989 | ... 11,185,218 ..73,798,371
22,863 | oo 31,489 98,340

6,640,126 | coorrrn 11,153,729 | .. 73,700,031
1,743,695 |.. ..3,788,746 20,157,773
4,896,430 | oo 7,364,983 | ... 53,542,258

.............. 154,375,865 | ....0....... 177,067,625 | ..o 177,067,625
.................. 4,896,431 | oo 7,364,983 | .o......53,542,258

..6,289,878

(3,417,709)

................. (2,319,637)

152,056,228

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page

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

1401.
1402.
1403.
1498.
1499.

Miscellaneous Income (Ex|
Rounding

Summary of remaining write-ins for Line 14 from overflow page
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

pense)....

3701.
3702.
3703.
3798.
3799.

Miscellaneous Sources.....

Summary of remaining write-ins for Line 37 from overflow page
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)
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statement for March 31, 2013 ofthe Mlidl=-Continent Casualty Company

CASH FLOW

Currer11t Year Prior2 Year Prior Ye::\r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUIANCE...........cccvevcveieeieicsee ettt e st s st sa s sssssensnsnaas | svsessssnsnes 33,032,298 | ..o 30,466,737 | ....cu...... 129,437,234
2. NetinvestMENTINCOME. ...t | erisesisnssanes 3,699,219 | oo 5,416,634 | ... 21,030,161
3. Miscellaneous income (1,735,604) ... .(7,649)] ... ...(184,947)
4. Total (LINES 1 thTOUGN 3).....uiveueierirerieieiieeeeiesieeesieses sttt ess sttt nssnes | oeenissesssnens 34,995,913 | oo 35,875,722 | ............. 150,282,448
5. Benefit and [0SS related PAYMENLS...........covviveiiiiiieice ettt b s sssssaens | ebesaesassensnd 4,304,377 | oo 7,804,705 | coevnee. 37,559,509
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES...........ccvucverecvreisiineiierseienns | v
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............c.ccueveiveiciieicese e sesiens | evereiinans 18,948,637
8.  Dividends paid t0 POIICYNOIAETS.........ceueiiieieiciisie ettt nsessesensanns | esebessessessssnssns 22,863
9.  Federal and foreign income taxes paid (recovered) net of $ ..0 tax on capital gains (losses) (4,487,048 ...
10.  Total (LINES 5 troUGN 9)......ccvuiiiieeicisetce ettt bbbttt 18,788,829
11.  Net cash from operations (Lin€ 4 mMiNUS LiNE 10).........cocueiirrireieieieieie ettt ssses e sesssans | sressesissnnees 16,207,084 | ............... 11,037,712 | .o 6,318,886
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS ..ot est st nenens | neneeneenes 22,360,630 | ...ccvvvernees 21,659,985 | ............ 116,023,101
12,2 SHOCKS. . cveeertreceieet ettt Rt nent s | senteent e 1,740,480 | ovovevercrerrncriennineees | e 1,972,300
12,3 MOTAGE [0ANS.......ecvecveceieeiciseeie ettt sttt bttt s et s s s ssssssss s st essesstssessnssnsans | sessssssessssssssssessnssssessess | seesissessesstessesssssnssssessess | seessssessessessstessesnsessesanes
12,4 REAIESIALE ...k | sttt ettt | cebenei st nes | st
12,5 Other INVESIEA @SSELS........cvvureereeireirericisresi ettt ss st s | crssnessesssnessesssenssseness | sevssseessnessessssnsssessssns | weseessesssnessenssesssseeses
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS............ccccieiirieeeieieieieiees [ e | e | et saees
12.7 Miscellaneous proceeds.... .12,451 .3,549,703 ...924 617
12.8  Total investment proceeds (LINES 12.1 10 12.7).....cuicieieiieeiieieeeese et ssessss st ssesssssssss s ssessans | cvsesssssnssans 24,113,561 | coooverrne. 25,209,688 | ............. 118,920,018
13.  Cost of investments acquired (long-term only):
131 BOMAS ..ottt Rkttt | criseest sttt nnes | eenieenerennd 6,989,106 | ......ccoonne 17,837,693
13,2 SHOCKS. e vvvuuvereesseeeseeess s eeeesseesseess et st s8Rt nent et | eesraeentnnesinnes 972,100 | ooveerveernens 5,476,589 | ...ccconns 11,731,715
13,3 MOIJAGE 0BNS......ouieiiieiic ettt b bbb bbbt s e s st enses b s tessessnsns | srebsssessessessnsassessesantessess | sresistensesesessessesessnsessens | sessssesteses st e s st en e saees
1304 REAIESIALE. ...ttt n et nentans | entnsnssessantanssessantansansns | srestensnssessensantsnsessantnes | seesressansneses st e nssentens
13.5  Other INVESIEA @SSELS........cveuuiereieicriisrririiri sttt enenen | sresiesssnest st
13.6  MiSCEIANEOUS APPIICALIONS.........cuureuerrireerire ettt st et s s entens e ssensensnes | sressesssssssssssans 924,617
13.7 Total investments acquired (LINES 13.110 13.6).....ccvvrrrrueineireiieiesissssse st ssessssssessesssssssessesses | sressessassssaas 1,896,717
14.  Netincrease (decrease) in contract 10ans and PreMIUM NOLES.........c.eiiurirrrirrirrerieneineieseseesee et ssessssssessns | csesssssesssssesssseessessssennes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) 22,216,844
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPITAl NOLES.........ceurerrieiecee ettt ettt bbbt essentsnnne | eeteesessessnsssssnssastassnnens | crestessessnssessasssnssnssansnes | eesessessasssssnssnsesssnssestacs
16.2 Capital and paid in SUTPIUS, 1€SS trEASUNY SEOCK.........ccevvevevecrereietees ettt sss st ssessssssssans | sesssessesissessenes 71,608 | oo 42,035 [ oo 110,232
16.3 BOITOWEA fUNAS.........coouiiiiiieie ittt | fentestestestestententsenees | cebsssnssnnssnnssensbensbenssenes | nestesisess st s et
16.4 Net deposits on deposit-type contracts and other iNSUraNCe lIADIILIES............cc.oveverrcveieieeeeee e | e eessesesssresiens | eeresrese s ssssssessens | eesssssssesissssses s ses e seees
16.5 Dividends t0 StOCKNOIAETS..........cvuuiverriiriicii it ssi st sssssssstsensns | nsesensesenas 10,000,000 | ...cvvvvneenne 10,000,000 | ...cvvernecens 80,000,000
16.6  Other cash provided (APPHEA).......c.ccceieieeierie ettt b e bs st sse s sse s sensesssnsns | asessssssessesansas 460,673 | .o, 714,034 [ ..o 1,689,525
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)............ [ coocoeiveenan (9,467,719)] ..o (9,243,931)] .............. (78,200,243)
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).......cccoevevveeeec | covrreirennnes 28,956,209 | ..cooovneee. 14,527,992 | ............... 17,448,088
19. Cash, cash equivalents and short-term investments:
191 BEGINNING OF VBT ....ouuveveriiceiriieeiieiesi sttt | coeesenessnas 35,636,676 | ....ccocvvvneee 18,188,588 | ... 18,188,588
19.2 End of period (Line 18 plus Line 19.1)................ 64,592,884 32,716,580 35,636,676
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Securities Acquired from Liquidation DIStDULON............c.ccveiuiieecieiesecs st sessessenas | sesvessesssssesessnes 3,630 | oo 4,108 [ oo 5,525
20.0002  EXChange Of DEDt SECUMEES. .......c.cvevieieeiecietceteie ettt et s s s s s ssenas | esssessesissssessesssessesseses | eesessessesnssssessesissesseseses | evsessssssanes 1,691,457
20.0003  Securities acquired in paid in Kind iNterest PAYMENL........coiiviiiieiiiseicie e essessssssssssssssssssssnsessssessesssssns | ensenssssesssssssesssenssnssssnss | eosenssssssonssnsessessnsensesnses | soossesissessessesnsnsns 316
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statement for March 31, 2013 ofthe. Mid-Continent Casualty Company

1) SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A.

Accounting Practices

The financial statements of Mid-Continent Casualty Company (‘the Company”) are presented on the basis of accounting
practices prescribed or permitted by the Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of Ohio
for determining and reporting the financial condition and results of operations of an insurance company, for purposes of
determining its solvency under the Ohio Insurance Law. The National Association of Insurance Commissioners’ (“NAIC")
Accounting Practices and Procedures Manual has been adopted as a component of prescribed or permitted practices by the
state of Ohio. The Company has no prescribed or permitted practices that would result in differences between NAIC SAP and
the state of Ohio basis, as shown below:

03/31/2013 12/31/2012

(1) Net Income Ohio Basis $ 4,896,431 $ 53,542,258
(2) State Prescribed Practices - -
(3) State Permitted Practices -

(4) Net Income, NAIC SAP $ 489,431 $ 53,542,258
(5) Statutory Surplus Ohio Basis $ 152,056,228 $ 154,375,865
(6) State Prescribed Practices - -
(7) State Permitted Practices - -
(8) Statutory Surplus, NAIC SAP $ 152,056,228 $ 154,375,865

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

The Company did not have any material changes in accounting principles and/or correction of errors.

BUSINESS COMBINATIONS AND GOODWILL - No significant change.

DISCONTINUED OPERATIONS - No significant change.

INVESTMENTS

A-C.

No significant change.

D. Loan-Backed Securities

1.

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

The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to
sell or lack of intent to hold to recovery during 2013.

The following table shows each security with a credit-related other-than-temporary impairment charge recognized during the
period:

OTTI Charge
Amortized Present Value Recognized in Amortized
Cost of Projected Income Cost Fair Value at Date
CUsIP Before OTTI Cash Flows Statement After OTTI Time of OTTI Reported

NONE

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

Less than 12 months 12 months or more
Fair Unrealized Fair Unrealized
Value Loss Value Loss
$1,067,037 $(48,121) $9,715,969 $(711,421)

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, 2013.
The Company has the intent to hold such securities until they recover in value or mature.

No significant change.
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statement for March 31, 2013 ofthe. Mid-Continent Casualty Company

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

7.) INVESTMENT INCOME - No significant change.

8.) DERIVATIVE INSTRUMENTS - No significant change.

9.) INCOME TAXES - No significant change.

10.) INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

A - No significant change.

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

1% of its total admitted assets during 2013.
C - L. No significant change.

11.) DEBT - No significant change.

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

OTHER POSTRETIREMENT BENEFIT PLANS

No significant change.

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

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

15.) LEASES - No significant change.

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

CONCENTRATIONS OF CREDIT RISK

No significant change.

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

A-B. No significant change.

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

securities during 2013.

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

INSURED PLANS

No significant change.

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

No significant change.
20.) FAIR VALUE

A.

1. Fair Value Measurements at Reporting Date

The Company has categorized its assets and liabilities measured at fair value into the three-level fair value hierarchy as

reflected in the following table. See item 4 below for a discussion of each of these three levels.

Description Level 1 Level 2 Level 3 Total

Assets:
Bonds:

U.S. Government and government agencies $ -3 $

States, municipalities and political subdivisions

Foreign government - - -

Residential MBS - 3,073,769 3,073,769

Commercial MBS - - -

All other bonds - 1,649,295 1,649,295
Total bonds - 4,723,064 4,723,064
Non-affiliated common stock 6,495,118 - - 6,495,118
Non-affiliated preferred stock 8,416,600 3,405,594 962,500 12,784,694
Other investments - - - -
Total assets accounted for at fair value $ 14,911,718  $ 8,128,658 962,500 $ 24,002,876
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statement for March 31, 2013 ofthe. Mid-Continent Casualty Company

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

Total gains Total gains

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

States, municipalities and political
subdivisions $ - $ - $ - $ - % - $ -3 -3
Residential MBS - - - - - - -
All other bonds - - - - - - - .
Non affiliated preferred stock - - - - (5,970) 968,470 - 962,500
Non affiliated common stock - - - - - - - -
$ - 8 - $ - 8 - $ (5970) $ 968470 § -$ 962,500

3. Fair Value Recognition of Transfers Between Levels

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

4. Inputs and Techniques Used in Estimating Fair Value

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

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

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

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

B. The Company has no additional fair value disclosures.

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

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

Assets:
Bonds:

U.S. Government and government agencies 3,697,206 3,583,370 3,639,063 58,143

States, municipalities and political subdivisions 156,620,328 147,224,068 - 156,620,328

Foreign government 2,092,571 2,024,993 - 2,092,571

Residential MBS 40,343,999 34,964,955 - 40,343,999

Commercial MBS 17,661,505 16,798,875 - 17,661,505

Asset backed securities 415,347 414,567 415,347

All other bonds 85,277,632 80,665,474 1,930,000 83,347,632
Total bonds 306,108,588 285,676,301 5,569,063 300,539,525 -
Preferred stocks 23,890,704 22,444,034 10,713,600 9,647,604 3,529,500
Common stocks 6,495,118 6,495,118 6,495,118 - -
Mortgage loans - - - -
Total financial assets $ 336,494,410 $ 314,615,453 $22,777,780 $ 310,187,129 $ 3,529,500

D. Not Practicable to Estimate Fair Value — The Company has no financial instruments that fall under this classification.
21.) OTHER ITEMS

A - G. No significant change.
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statement for March 31, 2013 ofthe. Mid-Continent Casualty Company

22.) EVENTS SUBSEQUENT

There have not been any events subsequent to March 31, 2013, which may have a material effect on the financial condition of the
Company.

23.) REINSURANCE - No significant change.

24.) RETROSPECTIVELY RATED CONTRACTS - No significant change.

25.) CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

Reserves as of December 31, 2012 were $253.0 million. As of March 31, 2013, $11.1 million has been paid for incurred claims and
claim adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are now $242.1 million as a
result of re-estimation of unpaid claims and claim adjustment expenses principally on General Liability and Commercial Auto lines of
insurance. Therefore, there has been $263,000 in unfavorable prior-year development since December 31, 2012 to March 31, 2013.
The decrease is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or
decreased as additional information becomes known regarding individual claims.

26.) INTERCOMPANY POOLING ARRANGEMENTS - No significant change.

27.) STRUCTURED SETTLEMENTS - No significant change.

28.) HEALTH CARE RECEIVABLES - No significant change.

29.) PARTICIPATING POLICIES - No significant change.

30.) PREMIUM DEFICIENCY RESERVES - No significant change.

31.) HIGH DEDUCTIBLES - No significant change.

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

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

34.) SUBSCRIBER SAVINGS ACCOUNTS - No significant change.

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

36.) FINANCIAL GUARANTY INSURANCE - The Company does not write financial guaranty insurance.
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21
22

3.1
3.2

41

4.2

6.1
6.2

6.3

6.4

6.5

6.6

71

7.2

8.1
8.2

8.3
8.4

9.1

9.1

9.2
9.21

9.3
9.31

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

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

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity?

If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If the response to 3.1 is yes, provide a brief description of those changes.

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

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

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

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

Yes [

]

No[X]

Yes[ ] No[X] NA[ ]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011..
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. 12/31/2011..
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). 1/25/2013....
By what department or departments?

Ohio
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[ ] No[
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No|
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[ ]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes [ X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the 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

American Money Management Corporation Cincinnati, OH NO NO NO YES

Great American Advisors Cincinnati, OH NO NO NO YES
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]
(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.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ]

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

Qo7
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statement for March 31, 2013 ofthe Mlidl=-Continent Casualty Company

10.1
10.2

1.

N

1.2

141
14.2

15.1
15.2

PART 1 - FINANCIAL

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

If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0

PART 1 - INVESTMENT

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

If yes, give full and complete information relating thereto:

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

14.22 Preferred Stock..
14.23  COMMON SEOCK. .......ovveiiicriees ettt ettt sttt bbb ns e
14.24  ShOrt-TEIM INVESIMENES........cvucveivieiciceciee ettt bbbt
14.25 Mortgage Loans on Real Estate
1426 AllONET ..ottt st s st st s s ss st ss st st sensen

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.........ccccoveureereeervnienirineens

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

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

. For the reporting entity's security lending program, state the amount of the following as current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:
16.3 Total payable for securities lending reporting on the liability page:

. 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[ 1]

171 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon One Wall Street, New York, New York 10286

17.2  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)
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4  |If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

17.5 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
161853 American Money Management Corporation 301 East Fourth Street, Cincinnati, OH 45202
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[ ] No[X]

18.2 If no, list exceptions:
56062Y201 MAINSOURCE FINANCIAL A 5.00
929328300 WSFS FIN CORP A 5.00

Q07.1




statement for March 31, 2013 ofthe Mlidl=-Continent Casualty Company

3.1
3.2

4.1

42

6.1
6.2
6.3
6.4

GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

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

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

Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ 1] No[X]
If yes, give full and complete information thereto:

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

]

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

1 2 3 Total Discount Discount Taken During Period

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

Total i | e XXX | e 0.0 S [ (V) I [0 IO 1 [P [ [ 0
Operating Percentages:
5.1 A&H loss percent 0.0%
5.2 A&H cost containment percent 0.0 %
5.3 A&H expense percent excluding cost containment expenses 0.0%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0

Qo8
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

Code Number Name of Reinsurer Jurisdiction (YES or NO)

NONE

Qo9




statement for March 31, 2013 ofthe Mlidl=-Continent Casualty Company

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currerzlt Year PriorsYear Curre:t Year Prior5 Year Currer?t Year Prior7 Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.........coocvvrrnrinrincinnes AL|...... [T T 53,580 | covrrrrireiinens 103,744 314,193 | o 1,345,628 | ...cooovvirrins 970,831
2. Alaska.......cooerninininns AK|....... N........
3. ANZONA...s AZ|..... Lo | e 13,940 | 52,407 | e | 3,989 | i 219,554 | oo 397,825
4. Arkansas............coocomeierinnn AR |...... Leveries | cvvrrinnrnnnn98,330 | 470,805 | oo 163,750 | e 47,476 | e 1,092,464 | ......ccooeee.. 1,026,893
5. California.......ccoevereerererneenns CA|.... N
6. Colorado.......ccccovvuververinrinnes CO |...... Leevoee | e 182,424 | oo, 176,223 | oo 20,295 | .o | e 1,951,436 | ..coovverrrnes 1,636,004
7. Connecticut.......cccccvuvreerirnrenes CT]...... N
8. Delaware.......ccccocoervvinnennn. DE | i [\ T
9. District of Columbia................ DC ... Noiriiie et | st | ressesieee et ntenes | seseeent ettt ens | erbeei bbbttt | neriets et
10.  Florida.....cccoovverenriereeeeenee FL | i [ 4,995,261 | ..coovverennnn. 5,029,738 | .................2,688,936 | .................1,574,663 | ..............67,768,399 | ............... 74,736,975
11, GEOrgia.....oocveevevverneirnerne GA [ i [ ..179,502 ...140,219 |... 11,829,930 2,041,473
12, Hawaii......ooovrrrerrnerernenee H |\ IS
13, 1daho...ccovcivecncineineiineineeee D i [T T 70,571 | v 75,964 167,300 | .ovvecrrrcrinnene 314,988
14, 1NOIS.......vverreerrrerienrienernnrnnne L | s [ ...233,618 ....198,058 ....194,554 109,716
15, Indiana.......cccoocvververrncrnennend N i [ 162,201 | oo 138,470 281,813 | oo 120
16, 1OWa. oo A Lo | e 58,965 | ..ovvrirrrieinne 35,407 | oo | et esiestsssssseniens | eneieesienieeneeas 271,360 | cooovrnee 210,280
17, Kansas.......ccveeverinsevrnennennn. KS|...... Lo | v 2,185,424 | 1,920,720 | oo 177,875 | el 577,593 | i 4,116,436 | e 5,796,644
18.  Kentucky.......cooevvevveverererenns KY ... Lo
19, LOUISIANA.......ocverrereriieriienes LA|...... Lo
20.  Main€....cooveeeererrnireicieienenae ME |....... N
21. Maryland........cccoovervivirirennnns MD|....... L.
22.  Massachusetts.........ccc.uueneen. MAT|...... N otrtiie | ettt eieees | serteeee ettt | feesestees s es s st sbenes | shetsestees st ee bt nb st bsens | eebeetebies sttt st st es | nebsees bbbt
23. Michigan.......ccccocoevrnrrirnirnn. M| ... Loveveee | v 440,063 | ...oooveereereni 223578 | e 71,649 | 15,000 | 297,804 | 355,915
24, Minnesota.........cccoeereierneenes MN |....... SO P 123,116 | e 94,502 [ e | 84506 | e | 175,196
25, MiSSISSIPPi...vooreeererrirrirrianes MS|....... Leevoes | e 68,003 | .o 40,167 | oo | crnriinniinnrennn 215,496 | 000 261,326 | oo 154,494
26, MISSOUM.....ouverrerieniereirenne MO |...... SO 264,678 | ..o 378,022 | .oooveiierrrn255,238 | e B3,T8T | 5,631,905 | 2,754,175
27. Montana.......cc.coevererenirnrinnns MT |....... Levevoee | e 470,804 | coooverrns 486,382 | ....ccocoeveeernnnn59,254 | 109,146 | 4,350,832 | e 5,858,621
28.  Nebraska.......cccoourmivrnrirneences NE|...... PO T 64,144 | oo, 70,050 | .cveceeeeernerneeineninenns | crverirreinenennnnnni 28,658 | i 183,898 | e 178,269
29. Nevada.......ccoomenivirenennens
30. New Hampshire...
31, New Jersey.....coeovvvrnneens
32, New MexiCo........cocrverereenne
33. New York.....
34, North Carolina.........ccceveveeeee NC [ oL | v 58,457 | 52,841 | v 108,500 | oo 54 | i AT1531 | 1,257,427
35.  North Dakota..........ccccceeeeeeee.ND | .o Lo | 2,195,020 | e 2,062,489 | .oocovrierrenn 170,826 | oo 446,317 | 3,118,683 | 3,618,761
36.  Ohi0...covvreereneenernernennen OH [ [P [V . 147314
37.  Oklahoma.......cccocvevimrirenen . OK | oo [ ESOU ET 10,213,844
38.  Oregon.......cccceeeveveerviveienenn. OR | i L.
39.  Pennsylvania...........cccooeernee. PA | e [\
40. Rhode Island..........ccccovvnenn Rl | e N
41.  South Carolina.........cccccoeeeunce SC|....... U T 179,752 | oo, 164,111 | oo (4B7) | oo 8,678 | oo 530,862 | ..oovrriinne 271,266
42.  South Dakota...........ccoueerneennes SD|....... [T T 30,874 | .o 39,636 91,555 | v 388,128
43, Tennessee.......coemeermeeneeeens TN|....... Lo 367,093 | e 763,404
LY - TX e [P T 10,067,189 | ..cvvcrrnnnne 9,795,802 1,846,114 | ..o 54,770,105 | c.oovvverenees 60,562,314
45, Utah...coonn, uT|..... PO 703,285 | oo 623,066 ..1,000,000 | ...cooorivnne. 1,923,738 | oo 2,521,730
46.  Vermont......ccooovveviereininen. VT |....... N........
47, VIrginia.. ..o VA|...... U T 68,751 | oo BA,242 | oo | et | i 173126 | oo 176,382
48.  Washington.........cc..cceuvrrvnnn. WAT....... Lueriee | ervrrrrrinrineinneen 120 | 029,928 [ covesisiesissinnns [ e | sovsssiesissssnss 73,459 | oo, 12,342,818
49.  West Virginia..........ccoooernnne.
50.  WisCONSIiN......cooerevrereeeireenennns
51, WYoming......coveveerrerrrrerrennnnns
52.  American Samoa. N
53, GUAM..cciiicirieieieeeie N
54.  Puerto RiCO......ccoovvreriirirenns N
55.  US Virgin Islands N
56. Northern Mariana Islands......MP]|....... N........
57. Canada......c.coonerminirneenas CAN |...... Nutriie [ | e
58. Aggregate Other Alien............ (0] .0 O (O 0
59, TotalS.....cocvrereiriririincicies ()34 | . 35,476,493 | ............. 34,039,314
DETAILS OF WRITE-INS
58001, w.vveeecieeireeieeeiee e | eeees XXX.....
58002. ....ooevieeiieereiieeieeienseei e | oo XXX.....
58003. ..ot | e XXX erit [ corrieiineeissessesissssssiseees [ seiiesisesssesssesssesssesssesssees | seeesesssssssssssssssesssessessas | sbsesssesssesssesssenss s st enssenss | sessessesseess st st es s st | Hreessenst sttt
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXXooo | e 0 [ oo [0 TR 0 | oo 0 [ e 0 [ oo 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... D, S R {0 0 ] i 0 [ o 0 [ i 0 ] i 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.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for March 31, 2013 0fthe. Mid-Continent Casualty Company

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Capital Trust Il
American Financial Capital Trust IlI
American Financial Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation

MidMarket Capital Partners, LLC (65%)
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation

{

Lehigh Valley Railroad Company

Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Real Estate, Inc.
PCC Technical Industries, Inc.
PCC Maryland Realty Corp.

n

Penn Towers, Inc.

Terminal Realty Penn Co.

GAI Insurance Company, Ltd. *
Hangar Acquisition Corp.
Lease & Loan Insurance Services Limited

Premier Lease & Loan Services of Canada, Inc.
Republic Indemnity Company of America *

Republic Indemnity Company of California *

Risico Management Corporation
Dixie Terminal Corporation

Flextech Holding Co., Inc.

GAI Holding Bermuda Ltd.
GAI Indemnity, Ltd. #
Marketform Group Limited

Marketform Holdings Limited
Caduceus Underwriting Limited
Lavenham Underwriting Limited #
Marketform Limited

Gabinete Marketform SL

Studio Marketform SRL

Sampford Underwriting Limited #
Marketform Trust Company Limited

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

American Real Estate Capital Company, LLC (80%)

The Indianapolis Union Railway Company

Penn Central Energy Management Company

Waynesburg Southern Railroad Company

Premier Lease & Loan Services Insurance Agency, Inc.

Marketform Australia Pty Limited

Pennsylvania Lehigh Oil & Gas Holdings LLC

Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)

Marketform Management Services Limited
Marketform Managing Agency Limited

Q11

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
NJ 23-6297584
IL 37-1094159
DE 95-2802826
IN 35-6001691
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
Mi 46-1852532
OH 46-1480078
NY 13-6021353
NY 31-1236926
DE 76-0080537
MD 31-1388401
DE 06-1209709
PA 23-1537928
NJ 23-6000766
PA 23-6207599
DC 23-1707450
PA 23-1675796
BMU
OH 31-1446308
GBR
WA 91-1242743
WA 91-1508644
CA 95-2801326 22179
CA 31-1054123 43753
DE 31-1262960
OH 31-0823725
OH 31-1733037
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR
GBR 98-0412245
GBR
ESP
AUS
ITA
GBR
GBR
GBR 98-0431601
GBR




Statement for March 31, 2013 0fthe. Mid-Continent Casualty Company

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Financial Resources, Inc. »
AAG Holding Company, Inc.
Great American Financial Statutory Trust IV
Great American Life Insurance Company *
Aerielle IP Holdings, LLC »
Aerielle, LLC ~
Annuity Investors Life Insurance Company *
Bay Bridge Marina Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management, LLC (85%)
Brothers Management, LLC (99%)
FT Liquidation, LLC
GALIC - Bay Bridge Marina, LLC
GALIC - Sorrento, LLC ~
GALIC Brothers, Inc. (80%)
GALIC Pointe, LLC
Manhattan National Holding Corporation
Manhattan National Life Insurance Company *
Skipjack Marina Corp.
United Teacher Associates, Ltd.
United Teacher Associates Insurance Company *
AAG Insurance Agency, Inc.
Ceres Group, Inc.
Ceres Administrators, L.L.C.
Ceres Sales, LLC
HealthMark Sales, LLC
Continental General Corporation
Continental General Insurance Company *
Continental Print & Photo Co.
QQAgency of Texas, Inc.

Great American Advisors, Inc.
Great American Holding, Inc.
Agricultural Services, LLC
United States Commodities Producers, LLC (75%)
United States Livestock Producers, LLC (75%)
Livestock Market Enhancement Risk Retention Group * »
American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
GAI Australia Pty Ltd
Great American International Insurance Limited *
Mid-Continent Casualty Company *
Mid-Continent Assurance Company *
Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *
Premier International Insurance Company *

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

" Total percentage owned by respective parent and other affiliated companies

Q11.1

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 06-1356481
OH 31-1475936
CT 58-646032
OH 13-1935920 63312
OH 45-2969767
DE 26-4391696
OH 31-1021738 93661
MD 27-4078277
MD 27-0513333
FL 20-1246122
OH 45-3988240
MD 20-4604276
FL 45-5565693
OH 31-1391777
FL 45-1144095
OH 26-3260520
IL 45-0252531 67083
MD 52-2179330
TX 74-2180806
TX 58-0869673 63479
KY 31-1422717
DE 34-1017531
DE 34-1880408
DE 34-1947043
DE 34-1920479
NE 47-0717079
OH 47-0463747 71404
NE 47-0562685
TX 34-1947042
OH 31-1395344
OH 42-1575938
OH 27-3062314
MT 45-4110027
NV 27-2354685
NV 27-4395897 14084
DE 31-0912199 35351
OH 31-0973761 37990
TX 59-1671722
AUS
IRL
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
TCA 98-0627464




Statement for March 31, 2013 0fthe. Mid-Continent Casualty Company

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation (80%) OH 59-2840291
Brothers Le Pavillon, LLC DE 20-5173494
Brothers Le Pavillon (SPE), LLC DE 20-5173589
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments » OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
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
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. TX 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 * @ TX 31-0974853 38024
Great American Lloyd's, Inc. X 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
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
National Interstate Corporation (51.8%) OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. CYM 98-0191335
Hudson Management Group, Ltd. VIR 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 * BMU
Safety Claims and Litigation Services, LLC MT 20-5546054
Pinecrest Place LLC FL 27-2226948
PLLS Canada Insurance Brokers Inc. » CAN 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

" Total percentage owned by respective parent and other affiliated companies
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statement for March 31, 2013 ofthe Midl-Continent Casualty Company

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
31-1544320.. | ..ccoovrerrne. 0000944707 |NYSE................. American Financial Group, INC.........ccocevveveerrernennnneneinneens | OHuciiiiiis JUIP i | e OWNEISNIP. ..ot | ceveririrereines [ rerrirereiseisseeeessieseesssessesesssssnsenes | eeveenssennes
v | 31-6549738.. [ ..o [ e American Financial Capital Trust Il American Financial Group, INC.........ccccccovvirivriininns Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccovenne.
[ 16-8543606.. | ..vovrrereies | v | e American Financial Capital Trust Il American Financial Group, INC........cccovvrerninrineenes Ownership......... ...100.000 | American Financial Group, InC...... | ..cccccouun.
16-6543609.. | ..vvvvreeens [ eereereireeineines [ American Financial Capital Trust IV..........ccocoevevienininnnns DE....ccco... NIA ... American Financial Group, INC..........cccovvirirriinnens Ownership......... ...100.000 | American Financial Group, Inc...... |..cccoovene.
13150996797 | oo e | e American Financial Enterprises, INC........cccocoveevieernenininnens CToveen. NIA .. American Financial Group, INC..........cccovvirirnieniens Ownership......... ...100.000 | American Financial Group, InC...... |.ccccouvenee
| 31-0828578.. | ..o [ | e American Money Management Corporation.............c.ccoeeeene OH...coevene NIA .o American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc...... |..cccovvenee
27-1577326.. | .cvovvveeeiies | erereieniieeins [ American Real Estate Capital Company, LLC.............c.cco...... OH..oovvvee NIA. .o American Money Management Corporation.............. Ownership......... | ... 80.000 |American Financial Group, Inc...... | ..o
| 27-2829629.. | ..o e | e MidMarket Capital Partners, LLC American Money Management Corporation.............. Ownership......... | ... 65.000 |American Financial Group, Inc...... |..ccccovue...
A1-2112001.. [ [ | e APU Holding Company.........c.ccoeeriiunnerereniniainenesessseseenens American Financial Group, INC..........ccccovvvvirireinnnns Ownership......... ...100.000 | American Financial Group, Inc...... | .ccccevenee.
.1 23-6000765.. | ..o [ eereririeiiiees | v American Premier Underwriters, INC..........coovoverevinicnninenns APU Holding Company...........ccovveeererreunsrererennnans Ownership ...100.000 | American Financial Group, Inc......
23-6297584.. |. . | The Associates of the Jersey Company.. American Premier Underwriters, Inc.... . | Ownership.. ...100.000 | American Financial Group, Inc......
. [37-1094159.. Cal Coal, INC..voveveceee e American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc......

. |95-2802826..

Great Southwest COrporation..............ccceveeeererrereirererenenns American Premier Underwriters, Inc Ownership ...100.000 |American Financial Group, Inc...... | ..ccccoou....

35-6001691.. |. . | The Indianapolis Union Railway Company. American Premier Underwriters, Inc.... . | Ownership.. ...100.000 | American Financial Group, Inc......

... | 13-6400464.. Lehigh Valley Railroad Company...........cccveeeereuneeneeeneeneenes American Premier Underwriters, Inc Ownership ...100.000 | American Financial Group, Inc......
veee [46-16685396.. | ..o oo [ creeeeeee Pennsylvania Lehigh Oil & Gas Holdings LLC PA.....c..... NIA .. Lehigh Valley Railroad Company..............ccoeereenennn. Ownership......... ...100.000 | American Financial Group, Inc...... |..cccouvenee
 120-1548213.. [ e [ | e Magnolia Alabama Holdings, Inc. American Premier Underwriters, INC........c.cccevveenne Ownership......... ...100.000 | American Financial Group, Inc...... | .ccccceen...
20-1574094.. | ..ocvvrevies [ e [ Magnolia Alabama Holdings LLC...........cccoevvririeninininiennns AL.....ccco.... NIA. .o Magnolia Alabama Holdings, INC..........cccovievrininnne Ownership......... ...100.000 | American Financial Group, Inc...... | .ccccenvnee.
vee [46-1852532.. | oo | oo e Michigan Oil & Gas Holdings, LLC.........cccccovveeverrrereirinnn. 17— NIA.....ccooe.. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc...... |..cccoonn..
L [46-1480078.. | ..o e [ e Ohio Oil & Gas Holdings, LLC..........cccorerinrerererieiereinnens OH............ NIA......cco..... American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccoenne.
13-6021353.. | ovoveveeeeeees | ereeerirerieirinens | v The Owasco River Railway, INC........cccocvvvinreninieriniinnnns [\ NIA......cc....... American Premier Underwriters, InC............cccvvvevee. Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccovvnne.
e [31-1236926.. | ..o e [ PCC Real Estate, Inc American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccouenne.
| 76-0080537.. | ..o [ errereirerneeiees | eereereenereeeeeenenns PCC Technical Industries, Inc. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccvvvenee
31-13884071.. | oo | e [ PCC Maryland Realty COrp.........cvuererureenreeeineneereenensenens PCC Technical Industries, INC.........ccocvevrerernenenne Ownership......... ...100.000 | American Financial Group, Inc...... |..cccouvenee
L 106-1209709.. | ..o v | e Penn Central Energy Management Company.............cccoe.eee. DE....cccccuu. American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc...... |..cccovenee
123-1537928.. | o | e e Penn TOWETS, INC......ooveviiiiiiccceeeeee et PA..... American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc...... | .cccceun...
23-6000766.. | ...cveeverrrrres | ererereenirienns [ Pennsylvania-Reading Seashore Lines...........cccccovvvenieinnnn. [\ American Premier Underwriters, INC........c.ccevveenne Ownership......... | ..... 66.670 | American Financial Group, Inc...... | ..o
. 123-6207599.. | ..o [ | e Pittsburgh and Cross Creek Railroad Company.............cc...... PA....cccco.. American Premier Underwriters, Inc Ownership......... | ..... 83.000 |American Financial Group, Inc...... | ..ccc....
1 23-1707450.. | oo e | e Terminal Realty Penn Co........cvvveieiiiiieieieieiee s DC......c..... American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccovenne.

1 23-1675796.. | vvevrcverreies [ erereireieieiees | e Waynesburg Southern Railroad Company............ccccvvvvvenennn. PA......... American Premier Underwriters, INC.........c.cccrevrene. Ownership ...100.000 | American Financial Group, Inc......

. | GAl Insurance Company, Ltd... . |BMU. . | APU Holding Company.... ..| Ownership.. ...100.000 | American Financial Group, Inc......

Hangar Acquisition Corp.............. APU Holding Company Ownership ...100.000 | American Financial Group, Inc......

..................... Lease & Loan Insurance Services Limited...........c.ccocovriuncenne. APU Holding Company Ownership ...100.000 | American Financial Group, Inc......
91-1242743.. |. . | Premier Lease & Loan Services Insurance Agency, Inc.. APU Holding Company.... ..| Ownership.. ...100.000 | American Financial Group, Inc......

. 191-1508644.. Premier Lease & Loan Services of Canada, Inc..................... APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc......

95-2801326.. | ...cvovvevrrrires | ereeereiniriens [ Republic Indemnity Company of America............cccoovrievnnn. APU Holding Company.........c.ccceeveerieinnrernninrnnnns Ownership......... ...100.000 | American Financial Group, Inc...... | .cccceuenee.




statement for March 31, 2013 ofthe Midl-Continent Casualty Company

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
0084...... American Financial Group, Inc........ 43753...... 31-1054123.. Republic Indemnity Company of California.............ccccocovevenees | CAcerncc. Republic Indemnity Company of America................. Ownership......... ...100.000 | American Financial Group, Inc......
... | 31-1262960.. |. . | Risico Management Corporation ..|APU Holding Company............ ..| Ownership.. ...100.000 | American Financial Group, Inc......
... | 31-0823725.. Dixie Terminal Corporation............ccccveeueirereniriersiseeeeeinnns American Financial Group, Inc Ownership ...100.000 | American Financial Group, Inc......
e [ 311733037 | e [ e [ Flextech Holding Co., Inc American Financial Group, INC..........ccccovvevrieininns Ownership......... ...100.000 | American Financial Group, Inc...... | .cccccnnnee.
. 198-0B06803.. | ....vocvrreres [ errierrrieieiins | e GAIl Holding Bermuda Ltd American Financial Group, INC.........c.cccccviiveiriinnnns Ownership......... ...100.000 | American Financial Group, Inc...... |..cccovne.
98-0556144.. | ...coovvvverren | cerverereiiesins [ GAl Indemnity, Ltd........ccoerrereieieesseeeee e GAIl Holding Bermuda Ltd...........cccocrvervenreriierenenns Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccoenne.
Marketform Group Limited GAIl Holding Bermuda Ltd...........cccoeurvrreereiriinreinnnns Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccovenne.
Marketform Holdings Limited Marketform Group Limited............ccovirervininirinnnne Ownership......... ...100.000 |American Financial Group, Inc...... | ..ccccoou..
Caduceus Underwriting Limited..........coccoevrninineerninenens Marketform Holdings Limited...........ccccoovirerviniennn. Ownership......... ...100.000 | American Financial Group, Inc...... | ..cccccoun.
Lavenham Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 |American Financial Group, Inc...... | ..ccccocu....
Marketform Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc...... |..cccouvenee
Gabinete Marketform SL............ccooverieeeiieneeceens Marketform Limited...........ccoveeirieereierieeecenns Ownership......... ...100.000 | American Financial Group, Inc...... | .cccceuu....
Marketform Australia Pty Limited Marketform Limited Ownership......... ...100.000 | American Financial Group, Inc...... | .cccceun...
Studio Marketform SRL Marketform Limited Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccoenne.
Marketform Management Services Limited.............ccovviunnn. GBR.......... NIA...cconne. Marketform Holdings Limited............ccccovvrrererrennnn. Ownership......... ...100.000 | American Financial Group, Inc...... |..cccovenne.
Marketform Managing Agency Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccovenne.
Sampford Underwriting Limited Marketform Holdings Limited Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccovenne.
..................... Marketform Trust Company Limited............ccoevvnirirircinninen. Marketform Group Limited............cccccovrervirnirennnn. | OWnership ...100.000 | American Financial Group, Inc......
06-1356481.. | . . | Great American Financial Resources, Inc. American Financial Group, Inc..... . | Ownership.. ...100.000 | American Financial Group, Inc......
. 131-1475936.. AAG Holding Company, INC........ccocveerrermernienieiserereeeereeneens Great American Financial Resources, Inc................. Ownership......... ...100.000 | American Financial Group, Inc......
58-646032.... Great American Financial Statutory Trust IV.........cccccccoveene. (03 p— NIA. .o AAG Holding Company, Inc Ownership......... ...100.000 | American Financial Group, Inc......
13-1935920.. |. . | Great American Life Insurance Company . | AAG Holding Company, Inc......... .. | Ownership.. ...100.000 | American Financial Group, Inc......
45-2969767.. Aerielle IP Holdings, LLC Great American Life Insurance Company................. Ownership American Financial Group, Inc......
26-4391696.. Aerielle, LLC.....ovoieiccecci s Great American Life Insurance Company. Ownership American Financial Group, Inc......
31-1021738.. |. . | Annuity Investors Life Insurance Company.. . | Great American Life Insurance Company.... . | Ownership.. American Financial Group, Inc......
27-4078277.. Bay Bridge Marina Hemingway's Restaurant, LLC Great American Life Insurance Company. Ownership American Financial Group, Inc......
270513333, | oo [ | e Bay Bridge Marina Management, LLC...........ccccovvnerriviniines Great American Life Insurance Company................. Ownership American Financial Group, InC...... | ..ccccoou...
2041246122, | oo | e | e Brothers Management, LLC...........cccoeuninicininiirirsienne Great American Life Insurance Company................. Ownership American Financial Group, Inc...... | ..cccc.......
45-3988240.. | ....cvoverens [ e [ FT Liquidation, LLC........ooeeierereieieirisieireeseeeeseiseeeeees Great American Life Insurance Company................. Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccovvenee
.| 20-4B04276.. | ..o [ e | e GALIC - Bay Bridge Marina, LLC..........cccoovoerrivnenerrcrieieen Great American Life Insurance Company................. Ownership......... ...100.000 | American Financial Group, Inc...... |..cccocvenee
veveennnneeens |45-5565693.. [ i [ e GALIC-Sorrento, LLC........ccoveiieeieereseeeesessneienas Great American Life Insurance Company................. Ownership......... | ... 65.000 | American Financial Group, Inc...... R
.................................................................................... 31A3NTTT . | [ eeeeerieens [ vevveeeicieeneees | GALIC BOthers, INCu.cvveiiicceeeee e Great American Life Insurance Company................. | Ownership......... | .....80.000 | American Financial Group, Inc...... |....c........
L |45-1144095.. | ..o [ | e GALIC Pointe, LLC.....c.oviveirieieiriieirseieie s Great American Life Insurance Company................. Ownership......... | ..... 65.000 | American Financial Group, Inc...... R
veveriennennes | 263260520, | 1voevieeieins [ | e Manhattan National Holding Corporation................cccvevveuennnn. Great American Life Insurance Company................. Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccovnne.
67083...... 45-0252531.. | cvveeeveriin | e | e Manhattan National Life Insurance Company...........cccccvenne. Manhattan National Holding Corporation.................. Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccoenne.
wee [52-2179330.. | cvvveeeeirrens | evvereenereinenns [ ereeeinesseneisnieens Skipjack Marina Corp........cvuveenierrninreessesesesssnnsens Great American Life Insurance Company................. Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccoevnne.
| T4-2180806.. | .cvoerevereees | v | e United Teacher Associates, Ltd...........ccccoevinircieinrnennins L D SO NIA. .o AAG Holding Company, INC...........cocvcuriniuniireinninns Ownership......... ...100.000 | American Financial Group, Inc...... | P
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0084...... American Financial Group, Inc........ 63479...... 58-0869673.. United Teacher Associates Insurance Company..........c.ccoeees | TXeriiiiiinne United Teacher Associates, Ltd...........cccoereereeenennee Ownership......... ...100.000 | American Financial Group, Inc......
.. |31-1422717.. |. . | AAG Insurance Agency, Inc. .. | Great American Financial Resources, Inc... .. | Ownership.. ...100.000 | American Financial Group, Inc......
... | 34-1017531.. Ceres Group, INC.......coceeeeiieeiieieeeeesieee e Great American Financial Resources, Inc................. Ownership......... ...100.000 | American Financial Group, Inc......
o [34-1880408.. | .. [ e e Ceres Administrators, L.L.C..... Ceres Group, Inc Ownership......... ...100.000 | American Financial Group, Inc...... | .cccccnnnee.
341947043, | o e e Ceres Sales, LLC Ceres Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc...... |..cccovne.
34-1920479.. | oo e e HealthMark Sales, LLC...........cccovvviviiiiiiieeeeeeeeeeeeeeeeseeeens Ceres Sales, LLC.......cocvceeccceeceeee e Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccoenne.
AT-0717079.. | oo v [ e Continental General Corporation Ceres Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccovenne.
AT-0483747.. | oo | v | e Continental General Insurance Company. Continental General Corporation Ownership......... ...100.000 |American Financial Group, Inc...... | ..ccccoou..
A7-0562685.. | ....ooverereer | erererinrireirenes | e Continental Print & Photo CO........cccuueviiieerninereniecneieines Continental General Corporation...........c.cucueenienes Ownership......... ...100.000 | American Financial Group, Inc...... | ..cccccoun.
341947042, | oo | e | e QQAgency of TexXas, INC.......c.ccvruereriniereirierirsiree s Ceres Group, INC........cvvieeiernireieeineeesineiee Ownership......... ...100.000 |American Financial Group, Inc...... | ..ccccocu....
311395344 | o [ e Great American AdVisOrs, INC.........c.ccccvveveveeeeeeeee e Great American Financial Resources, Inc................. Ownership......... ...100.000 | American Financial Group, Inc...... | .cccceune..
42-1575938.. | coooeeeeevees | v | e Great American Holding, INC.........cccoovveerierieeecceeeeine OH...eeoe. UIP..oe American Financial Group, INC...........cccoevrririevninns Ownership......... ...100.000 | American Financial Group, Inc...... | .cccceuu....
v [ 27-3082314.. | coveeieeeiees | e [ Agricultural Services, LLC.........cocoviiererniieereeeess OH..oovvvee NIA. .o Great American Holding, Inc.... Ownership......... ...100.000 | American Financial Group, Inc...... | .cccceun...
454110027 | oo [ | e Unites States Commodities Producers LLC............cccovireunnne MT....oovee. NIA....ccoonne. Agricultural Services, LLC Ownership......... | ..... 75.000 |American Financial Group, Inc......
27-4395897.. | ..ocvvrererens | e [ Livestock Market Enhancement Risk Retention Group........... NV A Unites States Commodities Producers LLC.............. Ownership........ | oo 1.000 |American Financial Group, Inc...... Y-
27-2354685.. | ..o e e United States Livestock Producers, LLC.............cccccvevevevernne. NV...oooo.. NIA......cco..... Agricultural Services, LLC.........cccovvrririvereinnninns Ownership......... | ..... 75.000 |American Financial Group, InC...... | .ccocevve..
0084...... American Financial Group, Inc........ 14084...... 27-4395897.. | .ooveveeriries | e [ Livestock Market Enhancement Risk Retention Group........... NV A, United States Livestock Producers, LLC................... Ownership......... | ..... 99.000 |American Financial Group, Inc...... 2t
0084...... American Financial Group, Inc........ 35351...... 31-0912199.. | oo [ e American Empire Surplus Lines Insurance Company............. DE.....c.c.. A Great American Holding, INC.........ccocovvnivrerniniinennes Ownership......... ...100.000 | American Financial Group, Inc...... | ..cccccoun.
0084...... 31-09737671.. | oo | e [ American Empire Insurance Company...........ccveeeeeereureenenns OH...cceeeee. A American Empire Surplus Lines Insurance Company | Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccovvenee
.............. e [ 591671722, | oo e [ e | American Empire Underwriters, INC........cooveeecevcvevncniniieene | TXeiivee [NIALL............. | American Empire Insurance Company......................| Ownership......... | ...100.000 |American Financial Group, InC...... | .cccccovee...
.............. e [ [ e | GALAustralia Pty Ltd Great American Holding, Inc...........cccccccoeeerveunneene. | Ownership........ | ...100.000 | American Financial Group, Inc...... |....ccc......
....................................................................................................................................................................... Great American International Insurance Limited..................... [ IRL............ [ IA................. | Great American Holding, Inc..........cccccoccvveeeveininene. | Ownership......... | ...100.000 | American Financial Group, Inc...... | .cccceunee.
0084...... American Financial Group, Inc........ 23418...... 73-0556513.. | .ocvvvererrens | e [ Mid-Continent Casualty Company............cccceveverrerrerrrerennns OH.oveee e Great American Holding, INC.........ccccoveveirieieiriinnns Ownership......... ...100.000 | American Financial Group, Inc...... |..ccco.e.
0084...... American Financial Group, Inc........ 15380...... T3-1406844.. | ....ovvvveees | e [ Mid-Continent Assurance COMPaNY..........cccvereeereerneereeennens OH...cooevoee. (DS TR Mid-Continent Casualty Company............cccccverrvennes Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccoenne.
0084...... American Financial Group, Inc........ 137%...... 38-3803661.. | ..evrverrerens | e [ Mid-Continent Excess and Surplus Insurance Company........ DE......cc.... (DS T Mid-Continent Casualty Company.............ccccveuvuvennes Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccovenne.
.................................................................................... 30-0571535.. | ..cevererrnes | verveerevenins [ evesesinenennennen. | Mid-Continent Specialty Insurance Services, Inc.................... | OK............ | DS................ | Mid-Continent Casualty Company Ownership......... | ...100.000 | American Financial Group, Inc...... |..ccccovune.
0084...... American Financial Group, Inc........ 23426...... T3-0773259.. | oo e e Oklahoma Surety Company. Mid-Continent Casualty Company Ownership......... ...100.000 |American Financial Group, Inc...... | ..cccc......
.................................................................................... 98-0627464.. | ......cooveves | vervenrereninns [ cevevesinescnenne. | Premier International Insurance Company........ccocevcveevrenes | TCAoeieis [lA........... | Great American Holding, INC.........ccocovvevreeveerceeneee. | OWnership........ | ...100.000 | American Financial Group, Inc...... |..cccce....
0084...... American Financial Group, Inc........ 16691...... 31-0501234.. | ..o | e [ Great American Insurance Company...........cocvveevrereereenerenne OH...oovven A American Financial Group, INC..........cccoevieiirniiniens Ownership......... ...100.000 | American Financial Group, Inc...... |..cccovenee
.................................................................................... 45-2969767.. | .ooveeeeeen | vveenirenniins | cernreeisneenneen. | Aerielle IP Holdings, LLC.........coovvveeviceciicevieescieiesneees | OHuceo | NIALL............. | Great American Insurance Company........................ | Ownership......... | .....37.500 | American Financial Group, Inc...... |2...........
.................................................................................... 26-4391696.. | ...ccovvevrrrres [ erereerireans [ everveieeneeinnneens | ACTIENE, LLC.iiiiicicecceevcsceeeniessiessssessnieienns | DB [NIALL............ | Great American Insurance Company........................ | Ownership......... | .....37.500 | American Financial Group, Inc...... |2...........
1 31-1463075.. | .o [ | e American Signature Underwriters, INC..........ccccocovvnieinncinnnn OH......c..... NIA. .o Great American Insurance Company............cc.cc.ee.. Ownership......... ...100.000 | American Financial Group, Inc...... |..cccone.
vee 592840291, | oo | e e Brothers Property Corporation.............cccevvveveeenieereiserenennns OH....cc0.e.. NIA...coonne. Great American Insurance Company............cc.cc.een Ownership......... | ..... 80.000 |American Financial Group, InC...... | ..cccevee...
. 120-517349%.. Brothers Le Pavillon, LLC Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc......
20-5173589.. |. . | Brothers Le Pavillon (SPE), LLC.. Brothers Le Pavillon, LLC.... .| Ownership.. ...100.000 | American Financial Group, Inc......
. |25-1754638.. Brothers Pennsylvanian Corporation Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc......
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. |59-2840294.. Brothers Property Management Corporation...............ccc.ee... OH Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc......
20-4498054.. |. . | Crescent Centre Apartments.................. Great American Insurance Company... .| Ownership.. ...100.000 | American Financial Group, Inc......
wn | 31-1277904.. Crop Managers Insurance Agency, Inc Great American Insurance Company.............c.cc....... Ownership......... ...100.000 | American Financial Group, Inc......
veee [ 3150589001 | oo | e [ Dempsey & Siders Agency, Inc. Great American Insurance Company.............cccccee... Ownership......... ...100.000 | American Financial Group, Inc...... | .cccccnnnee.
I B11341668.. | ..o [ | e Eden Park Insurance Brokers, Inc Great American Insurance Company.............c.cc.e... Ownership......... ...100.000 | American Financial Group, Inc...... |..cccovne.
................................................................................... El Aguila, Compafiia de Seguros, S.A. de C.V.......c.ccccvvevene. | MEX IA................. | Great American Insurance Company........................ | Ownership......... | ...100.000 | American Financial Group, Inc...... |.....c......
Financiadora de Primas Condor, S.A. de C.V......cccccovvvvnnnne. MEX NIA...conne. El Aguila, Compaiiia de Seguros, S.A. de C.V.......... Ownership......... | ... 99.000 |American Financial Group, InC...... | .ccocevee..
L1 39-1404033.. | oo | v | e Farmers Crop Insurance Alliance, INC...........ccocovvnirivevnnenee KS NIA. oo Great American Insurance Company.............cccveuee. Ownership......... ...100.000 |American Financial Group, Inc...... | ..ccccoou..
13-3628555.. | ..oevererverenres | erererierireienes | e FCIA Management Company, INC...........ccvuvvereerererinrnernenas Great American Insurance Company.............ccveuee. Ownership......... ...100.000 | American Financial Group, Inc...... | ..cccccoun.
ceoe [ [ | e [ s Foreign Credit Insurance Association Great American Insurance Company.............cccveuee.. Management.... |....ccccovunnee. American Financial Group, Inc...... K
1311753938, | s e | e GAIl Warranty Company Great American Insurance Company............c.cceeen Ownership......... ...100.000 | American Financial Group, Inc...... |..cccouvenee
311765544 | ..o | e [ GAIl Warranty Company of Florida............ccccoeeriirniieininns GAI Warranty COmpany............ccoeveerirerereenneeennens Ownership......... ...100.000 | American Financial Group, Inc...... | .cccceuu....
wee e | s | e | e GAIl Warranty Company of Canada Inc............cccocoeeireinnnne. Great American Insurance Company.............cccc....... Ownership......... ...100.000 | American Financial Group, Inc...... | .cccceun...
L | 45-5565693.. | ...veveverieies e | e GALIC-SOITento, LLC.......c.coveirieieieieeieie e Great American Insurance Company............cc.cueen Ownership......... | ..... 35.000 |American Financial Group, Inc...... Y-
45-1144095.. | ..ovoveverens | e [ e GALIC Pointe, LLC......cooveieicieieieesie e Great American Insurance Company............cc.cueens Ownership......... | ..... 35.000 |American Financial Group, Inc...... Y-
e [ 6151329718, [ oo e [ e Global Premier Finance Company.............cceveueeniereeiennens Great American Insurance Company.............cceeens Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccovenne.
| T4-2693636.. | ..o e | e Great American Agency of Texas, INC.......ccccovervenieirnnnns Great American Insurance Company............cceeens Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccovenne.
0084...... American Financial Group, Inc........ 26832...... 95-1542353.. Great American Alliance Insurance Company.............c.cc..u.. Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc......
0084...... American Financial Group, Inc........ 26344...... 15-6020948.. |. . | Great American Assurance Company...... . | Great American Insurance Company... .| Ownership.. ...100.000 | American Financial Group, Inc......
0084...... American Financial Group, Inc........ 3989...... 61-0983091.. Great American Casualty Insurance Company............cccce.... Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc......
.................................................................................... 31-1228726.. Great American Claims Services, INC..........cccoveerreerieinins Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc......
American Financial Group, Inc........ 36-4079497.. |. . | Great American Contemporary Insurance Company... . | Great American Insurance Company... . | Ownership.. ...100.000 | American Financial Group, Inc......
American Financial Group, Inc........ 31-0954439.. Great American E & S Insurance Company............ccceeeieens Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc......
American Financial Group, Inc........ 31-1036473.. Great American Fidelity Insurance Company.............c.ccoveee.. Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc......
[RSRR PV .131-1652643.. |. . | Great American Insurance Agency, Inc....... .. | Great American Insurance Company... .| Ownership.. ...100.000 | American Financial Group, Inc......
American Financial Group, Inc........ 13-5539046.. Great American Insurance Company of New York................. Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc...... |....
American Financial Group, Inc........ 31-0974853.. | ..ocvevevnes e [ Great American Lloyd's Insurance Company............ccouerenec. Great American Insurance Company.............ccvevee. Other.....covvvene [ cererernis American Financial Group, Inc...... 4.
.................................................................................... 31-1073664.. | .....cooevvves [ cerererreirennns [ cveeeneereiennen. | Gre@t American LIoyd's, NG Great American Insurance Company........................ | Ownership......... | ...100.000 |American Financial Group, Inc...... |.............
.................................................................................... 31-0856644.. | .....cccovvreves | verrenreinenins [ coverieenenenn. | Great American Management Services, INC....oveececvviciene Great American Insurance Company........................ | Ownership......... | ...100.000 [American Financial Group, InC...... | .c..ccovvu...
0084...... American Financial Group, Inc........ 38580...... 31-1288778.. | oo | e [ Great American Protection Insurance Company..................... Great American Insurance Company...........cccceene Ownership......... ...100.000 | American Financial Group, Inc...... |..cccocvenee
.................................................................................... 31-0918893.. | ..ovvevivees [ erveeevireeins [ everiveeerienienn, | Gre@t AMENCaN RE INC...vvviciccce e Great American Insurance Company....................... | Ownership......... | ...100.000 | American Financial Group, Inc...... |.....c.......
0084...... American Financial Group, Inc........ 31135...... 31-1209419.. | .o | e [ Great American Security Insurance Company............ccc.c....... Great American Insurance Company.............cccco...... Ownership......... ...100.000 | American Financial Group, Inc...... | .ccccceen...
0084...... American Financial Group, Inc........ 33723...... 31-1237970.. [ o [ e [ Great American Spirit Insurance Company.............cccevrinnns Great American Insurance Company.............ccccoee... Ownership......... ...100.000 | American Financial Group, Inc...... | .cccccene..
....................................................................................................................................................................... Insurance (GB) Limited...........cccoevieiererneeeseieeesieeenns Great American Insurance Company........................ | Ownership......... | ...100.000 [American Financial Group, Inc...... | ...ccce.....
............... 59-1263251.. | ..vvererreeen | vevrereveieiies [evevieienssneneens | K€Y LAIGO GIOUP, INC.ovoviiviiicieei et Great American Insurance Company........................ | Ownership......... | ...100.000 [American Financial Group, InC...... | ...cccevve...
we | 34-160739%4.. | .oovvn 0001301106 | NASDAQ............ National Interstate Corporation Great American Insurance Company............ccceeeen Ownership......... | ..... 51.800 |American Financial Group, InC...... | ..coceveee.
| 34-1899058.. | oo | v | e American Highways Insurance Agency, Inc National Interstate Corporation...............cceureurcrenen. Ownership......... ...100.000 | American Financial Group, Inc...... | ..ccccoou....




statement for March 31, 2013 ofthe Midl-Continent Casualty Company

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
.131-1548235.. Explorer RV Insurance Agency, INC..........cooeveeneeerenenenenees | OHeerceico [NIAL National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc......

98-0191335.. |. . |Hudson Indemnity, Ltd............. . | National Interstate Corporation.... .| Ownership.. ...100.000 | American Financial Group, Inc......
. |66-0660039.. Hudson Management Group, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc......
1 34-1607396.. | ..o [ errreririeiriees | e National Interstate Insurance Agency, INC.........cccocvvrvrrrinnnne. OH..ovvve National Interstate Corporation.............cccceveeeeninnnae Ownership......... ...100.000 | American Financial Group, Inc...... | .cccccnnnee.
.............. revvrienieneens | 36-4670968.. | ..ot [ evvieieseieiis | ceveesieiieseennnn. | COmmercial For Hire Transportation Purchasing Group......... |SC............ National Interstate Insurance Agency, Inc................. | Management..... |................. | American Financial Group, Inc...... |.............
0084...... American Financial Group, Inc........ 32620...... 34-1607395.. | ..ocvereeriires [ oo [ National Interstate Insurance Company.........c..ccovveeerevrenn. OH....cc0.c.. A, National Interstate Corporation..............ccccevvvrvernneen. Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccoenne.
0084...... American Financial Group, Inc........ 11051...... 99-0345306.. | ..vveeveererires | ervrerrirerirenns [ National Interstate Insurance Company of Hawaii, Inc........... OH...cooevoee. A, National Interstate Insurance Company.................... Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccovenne.
0084...... American Financial Group, Inc........ 41106...... 95-3623282.. | ..ocveererines [ e e Triumphe Casualty Company............cocererrenrenieneeeeeneenenne OH....ccco.u. A National Interstate Insurance Company.................... Ownership......... ...100.000 |American Financial Group, Inc...... | ..ccccoou..
.................................................................................... 43-1415856.. | .coovvrevrrreces | ereerireirrirenes | cvereeirereienneenene | VANNNEr GrOUP, INC....evecvrvieirercieinierirevssseserenneseniens | D | NIAL............ | National Interstate Insurance Company.................... | Ownership......... | ...100.000 |American Financial Group, Inc...... |...c.cc......
.................................................................................... 43-1254631... | ..o | ereerirereirenes | cvevesneieeeenenee | 11ANSPrOtECtion Service Company..........ccvcveevveverccvneveeens [MOuceee | NIAL............ | Vanliner Group, Inc Ownership......... | ...100.000 | American Financial Group, Inc...... | ....cc.......
86-0114294.. | ..o | e [ Vanliner Insurance Company. A Vanliner Group, Inc Ownership......... ...100.000 | American Financial Group, Inc...... |..cccouvenee
................................................................................... Vanliner Reinsurance Limited...........ccccccoveevrcincnveiesneeeees |BMUL.c [HAL.e.. | Vanliner Group, INC....eeevcvceeiccccceecceveeen. | OwnErship.......... | ...100.000 | American Financial Group, Inc...... | ...
veer [20-5546054... | ..oviiieieiis | e [ Safety Claims and Litigation Services, LLC National Interstate Corporation............ccccceevrninnae Ownership......... ...100.000 | American Financial Group, Inc...... | .cccceun...
| 2T-2226948.. | ..o e | e Pinecrest Place LLC [ I NIA....ccoonne. Great American Insurance Company............cc.cueen Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccoenne.
871850814... | .oeverererren | e [ PLLS Canada Insurance Brokers InC...........cccoeverenrencnnn. CAN.......... NIA...cconne. Great American Insurance Company............cc.cueens Oownership......... | v.... 49.000 | American Financial Group, Inc...... | ...
L 131-1293064.. | ..o [ e | e Professional Risk Brokers, INC..........cccvvriereeiniinieinnnns Lo NIA...cone. Great American Insurance Company.............cceeens Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccovenne.
wee [ T2-1331800.. | oo | oo e Strategic Comp Holdings, L.L.C......ccovvvvvieririeecsisiens LA i NIA...ccone. Great American Insurance Company............cceeens Ownership......... ...100.000 | American Financial Group, Inc...... |.ccccovenne.
.| 36-4517754.. Strategic Comp Services, LL.C.............. Strategic Comp Holdings, L.L.C.......cccovvverrirrernninns Ownership......... ...100.000 | American Financial Group, Inc......
32-0050970.. |. . | Strategic Comp, L.L.C.. Strategic Comp Holdings, L.L.C.. . | Ownership.. ...100.000 | American Financial Group, Inc......
... | 31-0686194.. One East Fourth, Inc American Financial Group, INC.........ccccoeuvirivriennnns Ownership......... ...100.000 | American Financial Group, Inc......
. 131-0883227.. Pioneer Carpet Mills, INC.........cccooveriieirieeeieesseeeieiens American Financial Group, INC...........cccoeevvririveinines Ownership......... ...100.000 | American Financial Group, Inc......
31-1737792.. |. . | Superior NWVN of Ohio, Inc. American Financial Group, Inc. . | Ownership.. ...100.000 | American Financial Group, Inc......
. 131-1119320.. TEJ HOIAINGS, INCe.vvvviieicceee e American Financial Group, INC..........ccccovvevirireininns Ownership......... ...100.000 | American Financial Group, Inc......
31-0728327.. | oo L | e Three East Fourth, INC.........cccovevviiiiiiicccecce e American Financial Group, INC.............ccccouevvriinnae Ownership......... ...100.000 | American Financial Group, Inc...... |...c.........
Asterisk 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 for March 31, 2013 ofthe Mlidl=-Continent Casualty Company

PART 1 - LOSS EXPERIENCE

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

N
SO UTA WN

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial MUIIPIE PEIil.........covereieieieieese e
. MOrtgage QUAraNLY.........cccueieeieiiisieesse ettt
. Ocean marine
. Inland marine........

. FiNancial QUaraNtY.........ccoeueieiieeiseeie s
. Medical professional liability - OCCUITENCE...........cccovurveireieiriieieesieiesieas
. Medical professional liability - claims-made.
. Earthquake..........ccoeveviviecenicienns

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

. Auto physical damage
. AIRCIaft (Al PETIS)....c.vvveevcvseeeeeecteee e nes

. International..
- WaITANEY ...

. Reinsurance-nonproportional assumed property..........c.ocoevereerereinennenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.
s TOAIS . bns

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

1,661,160

1,631,347

12880444 | .

: Sum of remaining write-ins for Line 34 from overflow page
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34).......cccceeiereriesiisirsrcirnnas

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.
. Mortgage guaranty
. OCBAN MAMNE......eeiececeee ittt
. Inland marine........
. Financial guaranty..........cccccoeeerrerrcveinennen.

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

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

. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of bUSINESS...........ccccevivcvieiiiesicecsienns
1 TOMAIS .ot

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

Other liability-0CCUITENCE. ..ot nee
Other liability-claims made
Excess workers' compensation

139329

..2,410,700

....18,645,185

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




Statement for March 31,

w130ihe Mid-Continent Casualty Company

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

1419

2 3 4 5 7 8 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2013 2013 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE LAE Reserves on Reserves on Claims Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Claims Reported and | Reported or Reopened (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of Open as of Prior Subsequent to (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End Year-End Prior Year-End minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2010 + Prior........ 105,421 | oo, 68,621 | ..ocvercrrans 174,042 | oo 4792 | o 1,389 | oo 6,181 2002 | 80,866 | 166,704 | 2,507 | oo (3,664) | ..cvverrcrireiinans (1,157)
2. 201 s [ 16,703 | oo, 13,396 | oo 30,099 | oo 1,067 | oo 642 | oo 1,709 | i 15,352 | v 600 | .oooiercerieeen 14,336 | 030,288 | i, (284) [ oo, 2,182 | e 1,898

3. Subtotals
2011 + Prior........

5. Subtotals

2012 + Prior........
6. 2013, [ .0 S [ D9, SN .0 T D0, S IR 460 | o480 [ D S 2,643 | i 12,984 | i 15,627 e, XXX oorierens [ errerieiiinines )0, T P XXX oo
7. Totals......cccoouue. 137,982 | oo 114,976 | ..o 252,958 | ..ooverrieieinne 7,968 | oo 3,629 | ool 11597 | 132,090 | oo 7824 | oo hTTT | el 257, 710 | e 2,076 | oo (1,813) | oo 263

8. Prior Year-
End's Surplus
As Regards
Policyholders

154,376

Col. 11, Line 7
As % of Col. 1,
Line 7

Col. 12, Line 7
As % of Col. 2,
Line 7

Col. 13, Line 7
As % of Col. 3,
Line 7

1 1.5%

2 s (1.6)%

3. s 0.1%

Col. 13, Line 7

Line 8

4 0.2 %




statement for March 31, 2013 ofthe Mlidl=-Continent Casualty Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

* 2 34182 01349000001 *
* 2 3418 2 01345510000 1 =
* 2 34182 0133650000 1 »

Q15



statement for March 31, 2013 ofthe Mlidl=-Continent Casualty Company
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Equities and Deposits in Pools and Associations
2597. Summary of remaining write-ins for Line 25

Q16




statement for March 31, 2013 ofthe Mlidl=-Continent Casualty Company

SCHEDULE A VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © Nk w

—_
- o

Book/adjusted carrying value, DECEMBEr 31 Of PHOF YEAI........c..ciuiieeiiiiieieeiie et
Cost of acquired:

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

Total gain (loss) on disposals............
Deduct amounts received on disposals............cceeviereriinnens
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-7-8)........cccocvrerirnreierienieesssseessese s
Deduct total NONAAMItEE AMOUNLS...........ceueiiieiricicie sttt s s
Statement value at end of current period (Line 9 minus LiN€ 10)...........ccccccieiieiiiiiceriieiseesee e sseaesss s ssneseenes

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

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

Book value/recorded investment excluding accrued interest, December 31 Of Prior Year...........cccocvvevvevveveveeeereesieeesenens
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............cccocevennne
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest

Total VAlUGLON GIOWANCE..........cevueieiiieiieiciieee ettt bbb bbbt

. SUDLOLAl (LINE 11 PIUS LINE 12)...cuieeieeeiiiecieie ittt sttt
. Deduct total NONAdMItIEd GMOUNTS...........cieiereiiiiiii bbb
. Statement value at end of current period (Ling 13 MINUS LINE 14)......oiiiieiriiasissiisiessssi e sssssssssesssssssnsssseees

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, DecemMbEr 31 Of PHOF YEAI...........coivieieeiriieieietee ettt
Cost of acquired:

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

Accrual Of dISCOUNL.........ccucvireiecrieiireeereese e e

Unrealized valuation iNCreaSe (ABCTEASE).........ccvuevivirieeieciiieiseietss ettt bbbttt
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.............coccoereereenee.
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 @mMOUNES...........coeeuriririrreersee e
Statement value at end of current period (Ling 11 mMiNUS LINE 12)......cvivioiiiiisisieieissiesesssissesss s ssesssssssesssssnsessessssnes

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook =

o X3 ©

Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEar.........c.ceirurereereereereeeeeneere e ieessseeenas
Cost of bonds and SLOCKS ACQUITEM.........c.cicviiiiiieiiee ettt bbb bbb bbb s b nan
ACCTUAL Of QISCOUNL........ouvieiicrctet ettt ettt bbb bbbt b b bbbt e e
Unrealized valuation iNCrEASE (ABCIEASE)...........cuiveriereiireieiieeie sttt bbb bbb s a bbb st s bnns
Total gain (I0SS) ON AISPOSAIS.........c.vueiriiuireiiceie ettt st bbbt bees
Deduct consideration for bonds and Stocks diSPOSEA OF...........cccvicveiiieiiicee e
Deduct amortization Of PIEMIUM...........ciuiiuiieceieieeee ettt bbbt nea
Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccvveevevriveieiieieeesce et snens
Deduct current year's other than temporary impairment reCOGNIZEM.............cvviveieriieieieieee s

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9)..........ccceevrerrrsrerereeeieeees s
. Deduct total Nonadmitted @MOUNLS...........c.cviuiieiiciciieie e b bbbttt
. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuiiiieireresresiiseissessssesesssssessssesssnsssssesssssssssssssssanssssnees

............................. 394,119,674
.................................... 972,100
.................................... 175,218
................................. 2,176,750
.................................... 583,470
............................... 24,101,110
.................................... 409,949

............................. 476,893,866
............................... 29,569,408
................................. 1,715,159
................................. 7,045,878
................................. 1,234,359
............................. 117,995,401
................................. 2,921,244
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statement for March 31, 2013 ofthe Midl-Continent Casualty Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
e CIBSS T ()erueererrsereesmeersseeesssee s sess bbbt | serieeen st 277,069,531 | ...cvvvvrrririeeeenns 30,956,740 | ..vooouvreercririenns 31,788,509 | ....cvvverrririereenns 2,996,030 | .coveorerrirncrriinane 279,233,792 [ cvvvreeeereerisesesssserisssssssnes | serssssessssssssssssssss s ssssi | sesssssssssssesinee 277,069,531
2. ClASS 2 (@) evrrerrerererriseresieesisesesi st | sesese et B1AB3T3 | oo | o 398,020 | ..oooorrrirerirenns (2,029,778) | c.ooovvvevirrrririeens 49,055,375 | ovvvrmrrerreeeriseresinnenisssesins | orsessisesssssssisssss s | s 51,483,173
BT 0= I - OO UR O PRSPPPRTY UUTRTTTRRTT 3,575,230 [ o | e esnenees 28,057 | .o (1,002,743) | ..o 2,584,430 [ ..o | ettt etenens | eenstessen s 3,575,230
O 01 11 ) O O [ O PO [T PO PO UT OO ST RRTRN
B, CIASS 5 ().uevrreirerireieieisise ettt ettt bt a s sentens | Suessesetestes et st s sse s st ensessesentes | 4ebessesetestes e bstessessesntessesesenta | estessesiesntessessetens st esetentessesns | ebiebstessebssesaesses et entes et s tessesae | ebsebssessebiesaste st et st entes e sstensens | Siebsetinsessessesastesses et enses e bntenses | sesessesiesestess et et st et e b st s b tnna | Hebessesses st en s et ettt saenaes
B, ClASS B (8)evrrurrereuerrerrerisieeesieesisiesss st st | ennt s 47,812 | oo | e 316 | (4121) ] oo 43,175 | oo | e | e 47,612
7. TOMIBONGAS.....coveveiieeicsee ettt 332,175,546 330,876,772 | oo [0 PR RRORRRRIN B ST 332,175,546
PREFERRED STOCK
8. ClASS Tuuieeeeeeie ittt | eeres st 2,501,588 |..ovvermereeineenisenesieesssseseses | et st | sesienenis s [(CIIGES) | 2,495,423 | ..o | e | e 2,501,588
0. ClASS 2.ttt sttt | seestent st s entanes 15,101,806 | ...vvveeecririiereieeeireineeiseinenns | ceevenessesssssseeessseesesssssssssesees | sreesssssseesssssessesnes (3,230,580) | ...oovvnrerrrrirrenanes T1,871,286 | .oveeeeeeireeierisensineinies | eeeensisseseinsisee s sssssseesesnsenns | seseessseneensssssenenns 15,101,866
10, CIASS B..orvrveeuereessareesseeeesssesessseess st sss et s st s st renes | eeessssnness s nensst s 1,870,000 | coveeoureeermreessneeessnenessneeessnens | eeesessmessssseessssssessssesssssssssssnns | sesssmessssnessssnssssens 2,499,359 | ..ooourreererririnneeens 4,389,359 | ...rveorereerreeeesneeestseenisneeens | eseeees s ssssss s nesss s nnses | eeeesessanesssnesestnees 1,870,000
11, ClASS 4ot | enene s et 640,000 | ..ooerverneeeineririeens 968,470 | .vvovoceeererersreeersnenessseeessnens | reeesssseessssesssas 2,099,496 | ..ooooeveerrneririreeeens 3,707,966 | ..ocvvvrereeeneernirneeessseesssneneees | nsesssssessssssesssssssssssessssesss | seseessssessssssesesssssens 640,000
12. Class 5 1,167,686 (1,167,686) 1,167,686
13, CIASS B..vvvvreeeeerireeeiee et ess st | LRt | SEREeEE R R Rt ene | £EfeeEE R et Rt nan s | SereEeeeeE Rt | ceftneR ettt | EfeeEtneE ettt | eenre ettt | et s
14, Total Preferred STOCK..........vrrierrerircireireiecieene et sssnsssssessesssnssesnes | sessssssssssssssssasesnes 21,281,140 | .o 968,470 | .o [ 194,424 | ..o 22,444,034 | .o [0 O [ 21,281,140
15.  Total Bonds and Preferred SOCK...........wwwuurrerreeernreereeresseeesssseessssseesssnesessns | cosseessssesessseesens 353,456,686 | ........ooserrerrreeenne 31,925,210 | covooereerrrririnees 32,214,902 | ..o (KR V2 — 353,320,806 | ..oooorveermreerreeeeieeeeeseneeenns (1 PO (U IO 353,456,686
(@)  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§.....45,200,468;

NAIC 2§..........

0;

NAIC 3 $

0;

NAIC 4§

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

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




statement for March 31, 2013 ofthe Mlidl=-Continent Casualty Company

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ce e | e 45,200,468 |................ XXX ovovirireineieeenee | coveinieenensniensens 45,200,468 | .....ooveerrerereirieeis 1,739 | 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 PHOK YT ........c.viiriierieiciiisieie ittt ssssessessesss | sestessesssessensessssnnsesses 24,410,638 | .oovvrvrerereeeis 14,712,500
2. Cost of Short-term iNVESIMENS ACGUITET.........c.cuiveeieciiieie ettt bttt s st bes e bans | sbessessesssssssessessssessesas 30,956,740 | .ooovveveereriereriens 139,568,011
3. ACCTUAL OF BISCOUNL........ooiiiiiiiiiii bbb bbb | Hesebb bbb bbb bbb aees | Sebbn bbb
4. Unrealized valuation INCIEASE (AECTEASE)..........rvuruururrerrerrereereeseeseeseeseeseesseesssasesessessesssessessessassasesessessessaessessessassssssessessassnns | £1essssasssessessasssessessasssssessassasssnssnss | sesesssssnsssnssassssssnssessssnessessassnssnesn
5. Total gain (I0SS) ON QISPOSAIS...........ceveiiriieiiieiieie ettt ettt bbb bbb st bt b bbb es s s e s s s s bessesesessnsebas | 4ebssbesssssessssesessesesssensebessssesessnaets | nebessssesassetesessese s s st eben s aet s e e bnes
6. Deduct consideration received 0N dISPOSAS............cccvueviuiveiieieiieeie ettt b s ssssnns | sbensessesss s st en e 10,166,910 | coovvevercereecrcrere 129,869,873
7. Deduct amortiZation Of PIEMIUM...........ccceeiieiiicte ettt bbb bbb bbb s b bbb s s s s s ssbessssetesans | Hessebessssssessassesessesessssesebessesesessnaets | nebessssssesassetesesseses s et et esseaes s snaebnes
8. Total foreign exchange change in book/adjUStEd CAMTYING VAIUE...........c.ru ettt ettt ses st sss et eees | eesstesesessessees e bsessesses b s e s ess e bss | oeesentaebsee st ee s e b s bbb s st
9. Deduct current year's other than temporary impairment FECOGNIZEM. ...........eu ettt sesessssees | eesesemsessssssssssesssssnsessessssessssssssssess | cressessssensesnssnsassessnsensessssnsssssssesaes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccccevirrirriieriiiererersseessese s | cvenssnesssssssesesss s 45,200,468 | ...coovovveierrerereins 24,410,638
11, Deduct total NONAAMITIEA @MOUNES...........cuueririrereieeirerre ettt n et | SeRfeE bR sttt | £ entenbneEsen e E e snp et
12. Statement value at end of current period (Ling 10 MINUS LINE 11)...cuuiuiieiiiiiieieiiissieseissiesiessssssessesssssssssesssssssessesssssnsenses | srossassesssssssessessssansenas 45,200,468 | ...ooooveieiiereians 24,410,638

QSI103




statement for March 31,2013 ofthe  Mlidl=Continent Casualty 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

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

Sch. BA-Pt 2
NONE

Sch. BA-Pt 3
NONE

QSI04, QSI105, QSI06, QSI07, QSI08, QE01, QE02, QE03
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statement for March 31, 2013 ofthe Midl-Continent Casualty Company

SCHEDULE D - PART 3

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

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

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

90984P ZZ 1| UNITED COMMUNITY BANK SERIES B 5.00 | ........... | ...03/15/2013 | Private Placement 1,000.000 968,470 P4AZ
8499999. Total - Preferred Stocks - Industrial & Miscellaneous. 968,470 XXXeoserreerssenreinnns | covnssnnressssssesssessessessessssnren0 [ s XXX oo
8999997. Total - Preferred Stocks - Part 3 968,470 XXXeserrveiserrnnines | covnnerenissssssnssessssssssssssennen0[ s PO
8999999. Total - Preferred Stocks. 968,470 XXX ovvereeeereeries | evverereeeeieeeeerceeiercenieniesieneereel0 [ e, 0.0 S
Common Stocks - Industrial and Miscell

140661 10 9| CAPMARK FINANCIAL GROUP INC | ........... | ...01/22/2013 | Liquidation 300.000 3,630 XXX L
9099999. Total - Common Stocks - Industrial & Miscellaneous. 3,630 XXX
9799997. Total - Common Stocks - Part 3 3,630 XXX
9799999. Total - Common Stocks. 3,630 XXX,
9899999. Total - Preferred and Common Stocks 972,100 XXX
9999999. Total - Bonds, Preferred and Common Stocks. 972,100 XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.



statement for March 31, 2013 ofthe Midl-Continent Casualty Company

SCHEDULE D - PART 4

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

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock 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) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
83162C HH 9 |SBAP 1997-20C 17.15 03/01/2017... IO 03/01/2013| MBS Paydown 0.028909829 8795 | o895 | 8795 | i [ | 8,795 I [ 0 03/01/20171...
912828 HT  0]U.S. TREASURY NOTES 2.75 02/28/13.... L 02/28/2013] Maturity 100.0........ovvveverniennrnnns | covessrissnissnisninee | onninn 1,390,000 ,390,000 | .........1,456,459 | ....... 1,392,567 | ..o | o (2,567) [ oovvenvrnnninnns | oo (2,567) [ o | s 1,390,000 L 0 02/28/2013| 1...
0599999. Total - BONAS = U.S. GOVEIMIMENL. ......vueieiiiseisetisseis etttk | cernenas 1,398,795 | ......... 1,398,795 | ........1,465,255 | .........1,401,363 | ... 0 | s (2,567) | oo 0 [ iireeene2567) | o0 | s 1,398,795 0 0 0]...19428 | ..... XXX...
Bonds - U.S. Special Revenue and Special A t
047856 ET 2| ATLANTA SFM A GA 5.25 12/01/2039.......cconvvvrvvernes [ e 01/01/2013| Partial Call 100.0..........cceevvrrenne 9,947 I (V1 IO 44 (12/01/2039| 1FE......
047856 ET 2| ATLANTA SFM A GA 5.25 12/01/2039 N 02/01/2013| Partial Call 100.0.... 11,592 I 0 12/01/2039| 1FE......
047856 ET 2| ATLANTA SFM A GA 5.25 12/01/2039 [ 03/01/2013| Partial Call 100.0.... veve | e | e 165,769 [ 165,769 | e 172,914 | 172,211 | [ eeenn(6,442) | s | e (6,442) | e | s 165,769 I 0 12/01/2039| 1FE......
130575 Z7 1| CA RURAL HOME MTG 5.30 02/01/49.........ccovvovvnee | verne 02/01/2013| Partial Call 100.0.......cccvevrervens [ ervverrerversireriens | crrereenn 150,000 | .....0.150,000 | oo 153,188 | 152,585 | oo | crereeen(2,585) | s [ ereeeenn(2,585) | o | v 150,000 I 0 e 3,975 |02/01/2049| 1FE......
246395 MC  8|DE HSG AUTH D 4.30 07/01/2017.....ccvvvvieviririinns [ v 01/01/2013| Partial Call 100.0.........cccovvvvvvrees | cevvreriemrrrerirerirnns | veeeernn..840,000 | ............640,000 | ............629,440 | ..........633,367 | ..cooerivmrivuine | crereree8,633 [ i | 8,633 [ s [ e 640,000 I 0. 13,760 |07/01/2017| 1FE......
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029........ccconvermernnee | verer 01/01/2013| Partial Call 100.0...........oeevrrenne 35,000 - (V1 I 858 | 07/01/2029| 1FE......
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029. B 02/01/2013| Partial Call 100.0.... 5,000 I 0 07/01/2029| 1FE......
246395 WY  9|DE HSG AUTH A-14.90 07/01/2029.........cocovvrvrmerne | e 03/01/2013| Partial Call 100.0. 5,000 I 0 07/01/2029| 1FE......
34073N 78 6|FL HFC SRS 24.75 07/01/2027 e 01/01/2013| Partial Call 100.0.... 50,000 | voovverereen [ e 0 07/01/2027| 1FE......
38373Y A3 8| GNR 2003-6 BE PAC 5.25 1/16/32......cccccrvrrvrrvvirnins | o 01/16/2013| MBS Paydown 0.12492737......... 59,363 I 0 01/16/20321...........
38373Y A3 8| GNR 2003-6 BE PAC 5.25 1/16/32.......ccrvvervvernvrienins [ v 02/16/2013| MBS Paydown 0.10751823......... 87,046 I 0 01/16/2032|1...........
38373Y A3 8| GNR 2003-6 BE PAC 5.25 1/16/32.......convvvvrernvrnnies [ 03/16/2013| MBS Paydown 0.09289926......... | cccoeervrienrinerirens | corereiineinns 73,095 | cooriinnens 73,095 | cooorirnes 73,363 | vooerierenn 73,073 | o | i 12 — 73,095 I 0 01/16/2032|1...........
46940R AB  2|JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 01/01/2013| Partial Call 100.0.... ....65,000 56,875 | 57,260 | e [ T740 | oo 65,000 I 0 10/01/2039| 1FE......
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 02/01/2013| Partial Call 100.0 ..170,000 48,750 ...170,000 I 0 10/01/2039| 1FE......
46940R AB  2|JACKSONVILLE FL HSG FIN 5.625 10/01/2039....... |..... 03/01/2013| Partial Call 100.0.... ....15,000 13125 | 13214 | [ 1,786 | 15,000 I 0 10/01/2039| 1FE......
474553 AE 4 |JEFFERSON SFM B LA 5.25 12/01/2032.......c.covverves | veves 02/01/2013| Partial Call 100.0.........cccvverneerine | corererreernenireriens | cerneerreenns 85,000 | ..oovrrrne 85,000 | ..ovrerneens 85,850 | ..oovirrrrn85,745 | i | v (UZ55)) 85,000 I 0 12/01/2032| 1FE......
49130P YN  8|KY HSG CORP E 4.85 07/01/2036............covvervrermrens | verer 01/01/2013| Partial Call 100.0.........cccrvvereverss | voverneireriimniineiiens | e 55,000 | coorrrneens 55,000 | ..ooorerneens 53,213 | oo 53,323 | i | e T4 - 55,000 I 0 07/01/2036| 1FE......
49130P YN  8|KY HSG CORP E 4.85 07/01/2036...........ccvveererermrres | vever 03/01/2013| Partial Call 100.0.........ccrvverrrveree | corerrrrierrnerirenirene | cerneeinennns 20,000 | .cooovrrrnee 20,000 | .ovrerneens 19,350 610 |..... 20,000 I 0 07/01/2036| 1FE......
57586P ZY  5|MA ST HSG 4.40 12/01/2023.... I 01/20/2013| Partial Call 100.0.... 344 | ... 80,000 I 0 12/01/2023| 1FE......
647200 P5 7|NMSFMB CL |5.00 03/01/2028 JOT 02/01/2013| Partial Call 100.0.... v | e | 80,000 | 050,000 | 52,588 | 52,282 | [ i (2,282) [ oo 50,000 B 0 03/01/2028| 1FE......
647200 P5 7|NMSFMB CL15.00 03/01/2028...........couvereverrrreres | o 03/01/2013| Sinking Fund Redemption 100.0. | ......ccooevrererveernee | verererrenn55,000 | vovireern55,000 | oo 57,846 | oo 57,510 | e | e (P23 [0) ] 55,000 I 0 03/01/2028| 1FE......
658207 FB  6|NC HSG FIN AGY 4.65 07/01/23........ccovvenerreerirnnins [ e 02/01/2013| Partial Call 100.0.........ccvvvernvernne | coverrerrsiineireeniene | eerneerneenns 20,000 | .cooovrrrnee 20,000 | .ooererneens 19,900 | .ooovrvrnees 19,918 [ oo | e 82 | oo [ e, L7 I 20,000 I 0 07/01/2023| 1FE......
658877 DZ  5|N DAKOTA ST HSG 4.50 01/01/2028.........c.coovvveveree [ e 01/01/2013| Partial Call 100.0..........ccrverrrre | oerermrrirerirenerneeins | crvverirenns 160,000 | ...ccveeeee 160,000 | ..ooveeer 170,654 | oo 169,292 | oo [ eeereenn(9,292) | v | errerennn(9,292) | v | e 160,000 | oo [ e 0 01/01/2028| 1FE......
658886 DU  7|ND HFA PG SER B 5.50 01/01/2037. B 01/01/2013| Partial Call 100.0........ccovvvereernns | cererrerrenrirmeinerirene | wrerennnns 170,000 | 1o 170,000 | coovrrrer 184,025 | i 179,686 | oo [ eeeerenn(9,686) | v | eereeeennn(9,686) | v | e 170,000 | oo [ e 0 01/01/2037| 1FE......
676907 MW 5| OH HSG AGY 4.85 09/01/2026..........cocorvvemiveirrcnins [ s 03/01/2013| Partial Call 100.0 375,000 | ..c0eern.378,563 | ovieinn 377,086 [ oveovervicivnns [ eererne(2,086) [ oo [ eveeennn(2,088) [ o | 375,000 | oo [ 0 09/01/2026| 1FE......
677377 Q3 0|OH HSG FIN AGY 4.00 11/01/202 JOT 02/01/2013| Partial Call 100.0.... e | N . 150,000 | ooverreeen 7,750 | cirieennd7,983 | e | 2,017 | s | 2,017 | | cre000000050,000 | e | e 0 11/01/2025| 1FE......
83755N  EU  2|SD HSG DEV SFH 2 4.255/01/2032.........ccccomvvvrerrrs | verer 02/20/2013| Partial Call 100.0.........ccrvvererirns | coverneirrnrieniineiirens | cereeeineennd 25,000 | .cooovrirnee 25,000 e 0 | oo 322 |05/01/2032 1FE......
88271H CV  9|TX STHSG 5.50 12/01/2039.........cvvvererrerrririrrenes | vever 01/01/2013| Partial Call 100.0.........ccrvverrreree | corerrerierrnerirenirene | cereeiieennd 27,807 | oo 27,807 e [V I 127 |12/01/2039| 1FE......
88271H CV  9|TX STHSG 5.50 12/01/2039........vvvverireirerrreineies | veres 02/01/2013| Partial Call 100.0.........covevereerins | crrerrerrerinerrieniens | cerneerneennsd 40,554 | ..o 40,554 e (V1 I 372 [12/01/2039| 1FE......
88271H CV  9|TX ST HSG 5.50 12/01/2039 N 03/01/2013| Partial Call 100.0.........covvvermrvens [ rvrmrrverinrnererinnes | vervverneeren 31,263 | 31,263 | 100 33,139 | 032,795 | e | ereneeee(1,532) | [ vvrenen(1,532) | e | v 31,263 [ s | e 0 12/01/2039| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032.........cccosverrvreneres | covee 01/01/2013| Partial Call 100.0.........covceeererivnns [ orrvrreirnrenrenienes | cerrrrrnrrnn35,000 | civiiirrnn 35,000 | crvirnnn 35,613 | ciiier035,402 | oo | evvereeeena(B02) | e [ vererieeenn(802) | e | eere00000035,000 [ oo | e 0 09/01/2032| 1FE......
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statement for March 31, 2013 ofthe Midl-Continent Casualty 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
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock 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) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032.........cccovvervrernenns | cevee 02/01/2013| Partial Call 100.0.... 20,000 | .oovvererrei [ (V1 I 438 | 09/01/2032| 1FE......
88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032.........cccevvervvcmnres | covee 03/01/2013| Partial Call 100.0. 50,000 |..cooviverinnn [ e 0 09/01/2032| 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039........cccovuvrrerermeernnns | cenne 01/01/2013| Partial Call 100.0.... 5,000 [ .ooirmierires | e 0 | v 88 |09/01/2039] 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039........cocovvvverenerranns | ceree 02/01/2013| Partial Call 100.0.........ccovverrrernee | vevrrreirerireineiinns 10,000 | oo | e 0 | oo 221 |09/01/2039| 1FE......
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039........ccccovvvevernevnnns | cevee 03/01/2013| Partial Call 100.0.........cccrvverrrviees | vererrrrierrnnrirenirene | e 65,000 | ..coccoorenec 65,000 65,000 [ ..oovvrrrerirns [ e (V1 I 1,723 |09/01/2039| 1FE......
898700 FK 0|TUCSON AZ SF MTG 5.20 12/01/2039........c.ccoruversee | venee 01/01/2013| Partial Call 100.0.........ccvreverrerine | cererrerrmrineeireriinns | eerneeineennd 90,000 | coovvvrrecs 90,000 90,000 | .oooerverrernns [ eenne 0 | v 390 |12/01/2039| 1FE......
898700 FK  0|TUCSON AZ SF MTG 5.20 12/01/2039..........ccouvrues [ venee 03/01/2013| Partial Call 100.0.... ....60,000 60,000 [ ..coovrvreriras [ (1 I 780 | 12/01/2039| 1FE......
917436 YA 9| UT SF MTG REV 5.00 07/01/2038.........ccoccinivninernnns [ 01/01/2013] Partial Call 100.0......ccvivrernirnns | covesmrisnnrssrinniinee | ovninns 1,360,000 ,360,000 | ........1,380,400 | ......1,371,460 [.....ccooomnnee | oonee(11,460) | oo | oo (11,460) | oo | i 1,360,000 |..ooovirrierrns | e 0] . 34,000 |07/01/2038| 1FE......
3199999. Total - Bonds - U.S. Special Revenue & Assessment.. s 4,481,436 | ......... 4,481,436 | .......4,518430 | .......4,501,034 | ..............0 | ......(19,980) | ......o.o.e...0 | oo (19,980) | oo l0 | e 4,481,435 0 0 0]... 91,345 |...... XXX... [.XXX....
Bonds - Industrial and Miscellaneous
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.......ccccee. | ceree 01/25/2013| MBS Paydown 0.06931499......... | cccoveeenrvrmerneennee | vernernneenn 1,823 | i 1,823 | i 1,816 | el 1816 | s [ [ e (V1 I 1,823 | v [ e 12/25/2018| 1FM.....
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.......cccee. [ vonee 02/25/2013| MBS Paydown 0.0684197 0 0 1,791 | [ 12/25/2018| 1FM.....
05948X D4  0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.......ccccce. | ceree 03/25/2013| MBS Paydown 0.06751689 0 0 1,806 | oo [ e 12/25/2018| 1FM.....
07324F AB  6|BAYV 2007-B 1A1 SEQ STP 8/28/47.........cocoevvvrrer | veree 01/28/2013| MBS Paydown 0.16194723......... | ceccoveeenrerneeneennes | ceverrrneeni22,873 | iiiiiceen22,873 | 022,873 | 022,873 | s [ e [ e 0 22,873 | oo | o 08/28/2047| 1FM.....
07324F AB  6|BAYV 2007-B 1A1 SEQ STP 8/28/47.........coccevcrvrver | veree 02/28/2013| MBS Paydown 0.15209262......... [ .cccovrvrverrmrrrerinnn | vererereneeen 39,418 | 39,418 | 139,418 | 39,418 | s | s | e (V] I 39,418 | v [ 08/28/2047| 1FM.....
07324F AB  6|BAYV 2007-B 1A1 SEQ STP 8/28/47.........coccovvvrcrers | venee 03/28/2013| MBS Paydown 0.14769717......... | ceveveevnevrmernenrnee | eevvrrinneen 17,882 | i 17,582 | et 17,682 | 17,582 | s [ e [ e (V1 I 17,582 | oo | s 08/28/2047| 1FM.....
115637 AJ 9| BROWN-FORMAN 5.00 02/01/2014........ccocrevrmrenns [ verns 02/25/2013| Make Whole Call 104.041........... [ coccvveverrernererinns | 20000..2,080,820 | .........2,000,000 | .........1,992,680 | .........1,998,294 | ...cccvvrviriinns | ovrrrenne 1,706 | oo | v 1,706 | oo [ i 2,000,000 | ..ovvrrrerniins | e 80,820 02/01/2014| 1FE......
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36..........cccee. | . 01/25/2013| MBS Paydown 0.186796705....... | .cccooeveevrvverrenernee | eevvrrrneenc 15,351 | 15,351 | 15,351 | 15,351 | s [ [ e 0 15,351 | covvevrevcinens | e 12/25/2036| 2AM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36..........ccoves | evee 02/25/2013| MBS Paydown 0.176588229....... | .ccooeeenvrermerneeinnee | eevvrrrneenc 20,817 | i 20,17 | 20,417 | i 20,17 | s [ e [ e 0 20,417 | oo [ 12/25/2036| 2AM.....
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.........ccccere | cooe. 03/25/2013| MBS Paydown 0.169447819....... | .cccoovrvnrriverirennnee | v 14,281 | 14,281 | i 14,281 | 14,281 | s [ [ 0 14,281 | oo | e 12/25/2036| 2AM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 01/26/2013| MBS Paydown 0.611559431 (3) ] e ()] - LT X T I P 07/26/2037| 2FM.....
12641Q AE  2|{CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 02/26/2013| MBS Paydown 0.590397989 (5)]eeer ()] - 38,091 | oo [ 07/26/2037| 2FM.....
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | ..... 03/26/2013| MBS Paydown 0.584897452....... | ccccovvenerverirerernes | vevrririneiin 9,901 | oo 9,901 | covvererin 9,901 | ovvvrerirens 9,863 0 I I I 9,901 | covvveeeriiens | e 07/26/2037| 2FM.....
12641Q AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037..........ccoouv. | e 01/26/2013| Pass-Through LOSS........c.cecveeres | covernerenmrineeineninnee | cevmeenseisninnsennees | eonrrinneeeni 29,584 | 28,913 | i | e [ e [ e 0 | eovveeeeeeenn | eeveeereenreeeeiesiienns | eveeeeveenrieneis | o 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........ccooe. | vevee 02/26/2013| Pass-Through LOSS..........cvurvvees [ overermnenrirmnneiinnns [ revsrrerensserenins | ervnrenenend 11132 | i 9,751 | | e | e | oo 0 | eoveereereenn | eeeereeenieesseeneenns | eocenriennsennis | oo 07/26/2037| 1FM.....
12641Q  AJ  1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.........cccccvuv. | venee 03/26/2013| Pass-Through LOSS...........cvuverees [ cererererinnirnnireiinnes | revermrersensssnieninns | evvnernnnnnsn2y 724 | i 2,386 | evvvievveiisiseieiins | crvvriseiiennninnns | erveensensisninns | vevee (0} UUPOPORORTOTEN PURPPORPORPIORORPIPIORE IVPURTORPPRRRORTOR POV (V1 IO 41 |07/26/2037| 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36...........cccccuurs | vevee 01/26/2013| MBS Paydown 0.435701213....... [ ccoevvrvrcnererinns | corverenenn 2,945 | 2,945 | 2,444 | i(3,996) | oo | s | e (V1 I 2,945 | i | 0| v 10 | 05/26/2036( 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36..........cccocovev [ e 02/26/2013| MBS Paydown 0.43402844......... il | A IO 2,676 | .o | e 0 | v 19 |05/26/2036( 1FM.....
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36..........coecrevs [ e 03/26/2013| MBS Paydown 0.429888478 (72 O 0 05/26/2036( 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 01/26/2013| MBS Paydown 0.14847413 16,102 [ ovvvvvveiiens [ e 0 01/26/2036( 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 02/26/2013| MBS Paydown 0.132038953 16,017 [ oo [ oo 0 01/26/2036| 1FM.....
12641Q CN  0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36......... | ..... 03/26/2013| MBS Paydown 0.115690498....... [ ..ccocrvrvrrnrvarinns | vevrrennnn 15,932 | i 15,932 | oo 16,049 | 1439 | e 15,932 [ oo [ 0 01/26/2036( 1FM.....
12641Q CW  0[CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 01/26/2013| MBS Paydown 0.389855298....... | ...cccovueremrverinns | coverernnnnn 34,989 | (i 34,989 | ..o 34,989 | 34,709 [ | e 100 100 | oo 34,989 | .o [ 0 06/26/2037| 1FM.....
12641Q CW  0[CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 02/26/2013| MBS Paydown 0.384292388....... | ..ccoevermrvnernncirnes | cererennenn 18,659 | o 18,659 3 | K 18,659 | .ovvvverciiens | e 0 06/26/2037| 1FM.....
12641Q CW  0[CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... | ..... 03/26/2013| MBS Paydown 0.375916492 28,095 9 9 28,095 | ..oovvverieenins | o 0 06/26/2037| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37.........coccovuers | e 01/26/2013| MBS Paydown 0.06233138 2 | 2 9,181 | oo | e 0 04/26/2037| 1FM.....
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12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37.........occovvees | e 02/26/2013| MBS Paydown 0.055543762 2,880 | oo | e (V1 IO 24 |04/26/2037| 1FM.....
12641Q DD  1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37........cocovuere | vres 03/26/2013| MBS Paydown 0.011923445 18,511 [ o [ 0 04/26/2037| 1FM.....
12641Q FK 3 |{CSMC 2009-7R 3A2 SUB 6.00 9/26/37. .101/26/2013| MBS Paydown 0.777950528.. 5,333 0 09/26/2037| 1FM.....
12641Q FK 3 |{CSMC 2009-7R 3A2 SUB 6.00 9/26/37. 02/26/2013| MBS Paydown 0.708970138 6,515 | oo | e 0 09/26/2037| 1FM.....
12641Q  FK  3|[CSMC 2009-7R 3A2 SUB 6.00 9/26/37..........ccccvurre | verer 03/26/2013| MBS Paydown 0.669502665 3728 | oo | e 0 | v 56 |09/26/2037| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ..... 01/25/2013| MBS Paydown 0.926030229....... | .cccouerermrrnerrerirnee | weernernnenn 5489 | i 5,489 | 5,489 | 8,359 | s [ [ (V1 I 5489 | ..o | e 0 | e 24 105/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ |..... 01/25/2013| Pass-Through LOSS..........cvuveeres [ overrrnninninnneninnn [ rerverersnnsernninns | ervvrnennnnd 11,097 | i 11,097 | | e | e | oo (V1 SO PRURPORPTORPPURPUOOIR IUSUTPTRTORPOO BOSON (V1 I 48 |05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ..... 02/25/2013| MBS Paydown 0.919361118....... | ccccvvvevrrverreernee | vevrvervnnennd, 145 | 145 | 145 | 10,086 | s [ e [ e (V1 I 4,145 | e [ e 0 | e 35 | 05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036..............c. | ... 02/25/2013| Pass-Through LOSS..........cecveerer | covernerenneinerineeinnes | ceermeeinseinnrnnninnees | eonerinneeen 19,802 | i 15,882 | o | e [ e [ e (V1 SOOI PRORTORPIORTURRPUUROTR IUPURPRIRTRRTO OO (V1 I 135 [05/25/2036( 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ... 03/25/2013| MBS Paydown 0.9122445........... | cccovvrcvnrinerirercnnee | ervvirieenee 8,002 | i 5,002 | 05,002 | e 10,763 | s [ v [ (V1 I 5,002 | .o [ e 0 | s 63 |05/25/2036| 1FM.....
126670 NY  0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ | ..... 03/25/2013| Pass-Through LOSS.........cueveerer | coverneeemeenenineninnee | eeevmeeinsernerinenennees | eonerinnenen 16,348 | it 18,348 | i | e [ e [ e (V1 SOOI UTOTORPORRTURRPUUROIR IVPUORTRRTO PO 0 05/25/2036( 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034... 01/25/2013| MBS Paydown 0.117249173 147 |..... LY [T I 100,010 | .ovvvvvvvreens [ oo 0 06/25/2034( 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034 .| 02/25/2013 MBS Paydown 0.089056399.. 229 |..... 229 84,578 0 06/25/2034| 1FM.....
12667F FJ 9| CWALT 2004-J4 1A4 SEQ STP 6/25/2034... 03/25/2013| MBS Paydown 0.049808313 506 |..... 506 | cveovrererreres | s MT744 | e | e 0 06/25/2034( 1FM.....
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... | ..... 01/25/2013| MBS Paydown 0.08721048......... 283 |..... 283 | 6,379 | oo | e 0 11/25/2035| 1FM.....
126694 HN  1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... |..... 02/25/2013| MBS Paydown 0.085872373 131 |..... 131 | e 4014 | i [ 0 | e 37 | 11/25/2035| 1FM.....
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035....... | ..... 03/25/2013| MBS Paydown 0.084668614 105 |..... 105 [ .o 3611 | oo | e (01 I 50 [11/25/2035| 1FM.....
14366U AA 0| CNART 2012-1A A ABS 2.09 01/15/2015.......cccruvervee [ vonee 01/15/2013| MBS Paydown 0.336185815 20 (V1 ISP ISP 125,395 | oo | e [V I 218 |01/15/2015| 1FE......
14366U AA 0| CNART 2012-1A A ABS 2.09 01/15/2015......ccovvvernes [ o 02/15/2013| MBS Paydown 0.273639726 O I ST IR 125,092 | oo | e (V1 I 436 |01/15/2015( 1FE......
14366U AA 0| CNART 2012-1A A ABS 2.09 01/15/2015.......cccrvvrves [ v 03/15/2013| MBS Paydown 0.207284803 O ) I SOOI IR (72 & [V R I 0 01/15/2015| 1FE......
161546 JG  2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035.... 01/25/2013| MBS Paydown 0.23115737.... 20,949 | .o [ e 0 02/25/2035| 1FM.....
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035 .102/25/2013| MBS Paydown 0.225709021.. 21,793 0 02/25/2035( 1FM.....
161546 JG 2| CFAB 2004-2 1A4 SEQ 5.323 02/25/2035.... 03/25/2013| MBS Paydown 0.219770517 23,754 | e [ 0 02/25/2035| 1FM.....
16165L AC 4 |CFLX2006-1 A2A SEQ SSNR 5.935 6/25/36............ | ..... 01/25/2013| MBS Paydown 0.164960464........ | ...cocvovrernrrneernee | cvereerseni28,356 | iiirie0i28,356 | i 28,354 | i 28,356 | e [ e [ e (V1 I 28,356 | ..oovreerieenins | e 0 06/25/2036( 1FM.....
16165L AC  4|CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36............ | ... 02/25/2013| MBS Paydown 0.15281224......... | .cccoovrenrrinerirerrnes | cevrrenencd8,593 | i 48,593 | i 48,688 | oo 88,593 | s [ [ (V1 T 48,593 | ..ooovvvrerrns [ [V I 401 |06/25/2036( 1FM.....
16165L AC 4 |CFLX2006-1 A2A SEQ SSNR 5.935 6/25/36............ | ..... 03/25/2013| MBS Paydown 0.146518242....... | .cccoovvvvrriverineernee | corvinirneeni28,176 | 25,176 | 25,174 | 025,176 | s [ e [ (V1 I 25176 | oo [ [V I 328 |06/25/2036( 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40............ccc... | oo 01/15/2013| MBS Paydown 0.392588827 3 | KN 237,520 [ .cooovecraires | e 0| e 1,039 | 04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40........ccoevevvee | e 02/15/2013| MBS Paydown 0.364669056....... | ....cccovvvrvrrerinns | crvrrernn 195,438 | 195,438 | ... 195,087 | 192,254 | i | e 37 [ o [ e 37 | | e 195,438 | .ooovvvvereens [ e (V1 I 1,711 | 04/15/2040| 1FM.....
173067 AC 3| CGCMT 2004-C1 A3 SEQ CSTR 4/15/40........ccouvevree | e 03/15/2013| MBS Paydown 0.084595887 606 |..... 606 | ..o | e 1,960,512 | ..oovvereiinr [ cenne 0 . 25,739 | 04/15/2040( 1FM.....
17307G  4H  8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............ | ..... 01/25/2013| MBS Paydown 0.116864171........ [ cccovvvrvvvrnrrerinn | corrverennenn2,964 | 2,964 | ciiiinn2,964 | o 1,601 | o | e | e (V1 I 2,964 | .o | (V1 I 13 | 03/25/2036( 1FM.....
17307G  4H 8| CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036... 02/25/2013| MBS Paydown 0.115705643 @] ... 4)].. 3AT6 | oo | e 0 03/25/2036| 1FM.....
17307G  4H  8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/203f .103/25/2013| MBS Paydown 0.113856684.. 776 | ..... 776 5,547 0 03/25/2036| 1FM.....
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 01/25/2013| MBS Paydown 0.624281537 600 |..... 600 68,027 | ..ooovvvererens | e 0 08/25/2035| 1FM.....
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ... 02/25/2013| MBS Paydown 0.608223493....... [ .cccovvvervcrnrrerinns | verevrrnneecnd81T4 | i 48174 | i 48173 | 84,910 | i | e 15 | e | e 15 | e A8AT4 | s [ 0 08/25/2035| 1FM.....
17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. | ..o 03/25/2013| MBS Paydown 0.589985586 8 8 |, 54,714 | oo | e (1 I 718 | 08/25/2035| 1FM.....
17309D AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49.......cocevvevee | corne 02/15/2013| MBS Paydown 0.226751705....... | .cccovovereernererinns | vererennne.84,088 | ...........84,088 | ............86,637 | coererrenni83,816 | oo | o L0 [T IS 14 | 84,088 | ...ocovrvrren | e 0 | v 804 |03/15/2049| 1FM.....
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17309D AB 9| CGCMT 2006-C4 A2 SEQ CSTR 3/15/49.................. 03/15/2013| MBS Paydown 0.225609461 IO I 5 | o | e BT i | s (V1 IO 82 |03/15/2049| 1FM.....
17311Q BF 6 |CGCMT 2007-C6 A2 SEQ CSTR 12/10/49... 01/10/2013| MBS Paydown 0.054025406 37 ... 3T | v | e 1,169,290 [ s | e 0 12/10/2049| 1FM.....
17311Q BF 6 |CGCMT 2007-C6 A2 SEQ CSTR 12/10/49 .102/10/2013| MBS Paydown 0.021876955.. 871 |..... 871 0 12/10/2049| 1FM.....
2254W0 HR  9|CSFB 2004-6 4A10 PAC 5.25 10/25/34 01/25/2013| MBS Paydown 0.22495454......... | ccccoovvvnrvneeineecnnee | w2317 | e 2,317 | 2311 | 2,301 | s [ [ 0 | eeveeeeercenn | eveenriennean 2,317 | [ e 0 10/25/2034| 1FM.....
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10/25/34............ccoovuue. 02/25/2013| MBS Paydown 0.22316144......... w0 0 [ oo | e 5,379 | s | (01 I 47 [10/25/2034| 1FM.....
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10/25/34..........cccovvvunee 03/25/2013| MBS Paydown 0.18274648......... 387 |..... 387 | [ e 121,245 | [ (V1 I 1,591 |10/25/2034| 1FM.....
251510 CE 1 |DBALT 2003-4XS A4 SEQ 5.17 10/25/2033.............. 01/25/2013| MBS Paydown 0.00292107......... [ .cccovrvrvevrnrrrerinnn | vorrvrrernneenn2, 53T | viiiiiiiieenn2,531 | 2,531 | 2,531 | e | e | e 0 oo | e 2,531 [ [ e (01 I 11 |10/25/2033( 1FM.....
251510 CE  1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033.............. 02/25/2013| MBS Paydown 0.0.........cccuverereee | vvrenernerineeencenne | vervvnerinennn 5,842 | oo 5,842 | v 5,841 | oo 5,842 | oo [ e [ 0 oo | e 5,842 | i [ e 0 | s 50 | 10/25/2033| 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034...........ccvvvene 01/25/2013| MBS Paydown 0.53628065......... [ ..ccocovrerrernrreriens | vrvvrerenenen 13,830 | oo 13,830 | coovrenne 13,826 | .o 13,743 | oo [ [ 0 oo | eererrrennn 13,830 | oo [ e (V1 I 62 |07/25/2034| 1FM.....
251563 FY  3|DMSI 2004-5 A3 SEQ 5.59 07/25/2034............cccvuuc.. 02/25/2013| MBS Paydown 0.52229544......... | ccccocromrriverinnrrnne | coerirenenn 34,963 | oo 34,963 | oo 34,955 | ..o 34745 | oo | s A5 | s | e A5 | e | e 34,963 [ s | e [V I 312 |07/25/2034| 1FM.....
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034............cccn..... 03/25/2013| MBS Paydown 0.5149229%......... IO I 5 | o | e 18431 | i | 0 07/25/2034| 1FM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34.. 01/25/2013| MBS Paydown 0.450570684....... | ....cccoevrriververrnns | vovvrrennn 14,952 | i 14,952 | 14,952 | 5,967 | s [ [ 0 oo | e 14,952 | i [ e 0 09/25/2034( 1FM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34.. .102/25/2013| MBS Paydown 0.445781102....... | cccceovevnererererneernne | cevvrerrnennn 14,369 | i 14,369 | i 14,369 | 5,734 | s [ e [ 0 0 09/25/2034| 1FM.....
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34.. 03/25/2013| MBS Paydown 0.441264266 . . 13,551 | ... BA08 | s [ [ 0 | eoveeeeerenn | eveerrieenn 13,551 | o [ e 0 09/25/2034| 1FM.....
36828Q AD 8| GECMC 2003-C1 A4 SEQ 4.819 1/10/2038............... 01/10/2013| MBS Paydown 0.0.........cccevuvvere [ worrmrmerinvererinnns | crrererrn 553,626 | covcrvnnes 553,626 | .....c...... 527,416 | covvveee. 553,626 0] 0 | eovverrenienn | erereeern553,626 | oo [ e 0 01/10/2038| 1FM.....
36877Q° AA 4| GEN AMER RAILCAR 7.76 08/20/18.........ccccornevrnnenn 01/20/2013| Sinking Fund Redemption 100.0. | .....cccovevnmrerneenne | verrverrnennn 9,292 | i 9,292 | oo 9,292 | oo 9,039 | v | e [0 T I (1) ] e [ ovrrererernn,292 [ v | o (V1 IO 60 |08/20/2018| 3AM.....
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18..........cccovvvrvrnnee 02/20/2013 Sinking Fund Redemption 100.0. [ ......cocovrvvrvrivens [ cvvvvrrneren 3,352 | v, 9,352 | v 9,352 | oo 9,098 [ ..o [ e (28) | covvererrerireirens | e (28) | cvvvererrvrrneens [ v ,352 [ s [ e (1 I 121 {08/20/2018| 3AM.....
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18.........cccoovevennce. 03/20/2013| Sinking Fund Redemption 100.0. | .....cccovvverererncenns | vervvnerireen 9413 | i 9,413 | 9,413 | oo 9,156 | v | e (G [T I (44) | oo i 3813 s [ [V I 183 | 08/20/2018| 3AM.....
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34.......coconvrvnrrnnn 01/25/2013| MBS Paydown 0.23750837......... | ceceovereeneermernennene | eevvnernnnens 5709 | i 1,769 | e 7,687 | e 7,859 | s | v 67 | e | e 67 | e | errverreeneen 1,789 [ s [ (V1 IO 34 109/25/2034| 1FM.....
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34........ccccvvvvnrrinece 02/25/2013| MBS Paydown 0.232715421 100 |..... 100 [ | 9,586 | oo [ 0 | v 83 |09/25/2034| 1FM.....
39678W AA 6| GCSP 2005-1 A SEQ CSTR 9-25-34 03/25/2013| MBS Paydown 0.229138788....... | ccccvvrenrrnernerernee | weermernnennn 3183 | i 73183 | it 1,077 | i 7,052 | s | e [ | v [ [ i 1183 i | s 09/25/2034| 1FM.....
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35.. .| 01/19/2013| MBS Paydown 0.284443433.. 11/19/2035| 1FM.....
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35.. 02/19/2013| MBS Paydown 0.282062328....... | .cccoevevrvverrerernee | covvrrrrnenee 14,287 | i 14,287 | 010,036 | e ,5683 | s | 3T i | 37 [ [ e 14,287 | e | s 11/19/2035| 1FM.....
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35........... 03/19/2013| MBS Paydown 0.281053141........ | ccccevvernrvrnernernnee | eeernrrinnennn,055 | ciiiiiicenn8,055 | i, 254 | iiineni,053 | s | 28 [ | o2 s [ ovriiennn8,055 | i | s 11/19/2035| 1FM.....
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45 01/19/2013| MBS Paydown 0.21789565......... | cccccovrverrverrerrnne | eevverrnnee 1,337 | iviirieeeen 1,337 [ 5,154 | 05,267 | s | e 19 [ | e 19 [ [ i 7,337 | i | e 08/19/2045| 1FM.....
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45 02/19/2013| MBS Paydown 0.21488964......... | .cccooeevvrrnerrerrnee | cevrrrrneenn 18,086 | 18,036 | o 12,670 | i 12,948 | s | e (343) [ | e ($43) i [ i 18,036 | s | s 08/19/2045| 1FM.....
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45 03/19/2013| MBS Paydown 0.21448019......... [ ccccovrrerevrnererinn | cervereneecenn 2887 | 2,857 | i 1726 | el 1764 | i | 21 s [T | | v 2857 [ | e 08/19/2045| 1FM.....
42805R AU 3|HERTZ 2009-2A A14.26 3/25/14.........occonvvevvrrnri 01/25/2013| MBS Paydown 0.333333333....... | ccccovevvvrriveriverirene | weeeeennn500,000 | v 500,000 | ..coornees 499,970 | ..oovvrnee 499,999 1. 1 [ [ 0000000 500,000 [ oo [ e 03/25/2014| 1FE......
42805R AU 3|HERTZ 2009-2A A14.26 3/25/14........ooconvverrrinris 02/25/2013| MBS Paydown 0.166666667....... | ....ccccoovrvrvevrerireee | wrerernnnn500,000 | 1o 500,000 | ....ocevee 499,970 | ..oovvvrne 499,999 1. 1 [ [ 00000000500,000 [ oo [ e 03/25/2014| 1FE......
42805R AU  3|HERTZ 2009-2A A14.26 3/25/14..........ccorvrvvirnrinnn 03/25/2013| MBS Paydown 0.0.........ccccevvvvere [ orrnrmnrnnveverinne | crrereern 500,000 | cooiiiciee 500,000 | .....co..... 499,970 | ............ 499,999 i | 2 | | er000ee500,000 | s | s 03/25/2014| 1FE......
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. 01/25/2013| MBS Paydown 0.42495202......... [ ccccovierrrrnrrerinnes | cevrvrrerinnene 3, 775 | vvvriinnieeenn 3,775 | i 3,792 | i 5,974 | s | e | e (V1 OO ESVORRRRRR: 1 4 (< N IS O 03/25/2036| 1FM.....
46627M  CU 9 [JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. .101/25/2013| Pass-Through LOSS...........cccuveves | corveverineiveriinniiens | evvvnnicseiveninninens | coverinncennhy 722 | i T4 | s | s [ e [ 0 03/25/2036| 1FM.....
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.. 02/25/2013| MBS Paydown 0.41547395......... [ ceccvevrerrvermererinnes | cvvrrreneeen 15,996 | civiviinnn 15,996 | v 16,071 | i 19,995 | oo | e | e 0 oo | e 15,996 | oo [ e 03/25/2036| 1FM.....
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... 02/25/2013| Pass-Through LOSS........cccucveerer | coverneeenmeenenineninnee | eeevmerinsernernenennees | covernnenen 12838 | it 12496 | i | cevvnenienineins [ e [ e (V1 SUUUOOURTOR UTRTORORRTURPUROIR IVPUPRORRTRRTO PO (V1 IO 58 |03/25/2036| 1FM.....
46627M CU  9[JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... 03/25/2013| MBS Paydown 0.4100311........cc. [ coverervrrerirmnrerinnns | vevrereneen 12,338 | 012,338 | 012,396 | e 11,482 | i | e | e 0 oo | 12,338 | e [ e (01 I 86 |03/25/2036| 1FM.....
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... 03/25/2013| Pass-Through LOSS..........cueveerer | covereremermeninenennee | eeevmmninsernennneniinees | cernernneensenn3,990 | v 009 | oot | e | coveriisseneninnee | e (0 [ UUTOPORRORTOPEN [PUPPORPOTPIORORPIOPIORE) IVPORPOOPPORORTIOR POV 0 | v 28 |03/25/2036| 1FM.....
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46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 01/12/2013| MBS Paydown 0.366100594 (V1 I . 29,610 IO 0 06/12/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47............. | ... 02/12/2013| MBS Paydown 0.358266217 8 15,669 O 0 06/12/2047| 1FM.....
46629Y AB  5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47 .| 03/12/2013| MBS Paydown 0.332788784.. 288 50,955 0 06/12/2047| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 01/26/2013| MBS Paydown 0.215136415....... [ .cccovvvrrververeinns | vererrneeren3,576 | v 23,576 | 23,984 | 23518 | i | e (12) | s [ s (12)|.. 23,576 IO 0 01/26/2036( 1FM.....
47232D AW 2|JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 02/26/2013| MBS Paydown 0.210779479 [(0)] 8,365 e | (V1 I 77 |01/26/2036| 1FM.....
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36......... | ..... 03/26/2013| MBS Paydown 0.204373898 ()] - . 12,299 OO I 0 | v 170 | 01/26/2036| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 01/26/2013| MBS Paydown 0.3587010809....... [ ..ccoeevrerrrmrrrnrinnns | vrvreererines 25,829 | oovvvinns 25,829 | oo 25,829 | oovvvrrnen 25,698 | ..ovvreriiniinns [ e | e {1 [ O . 25,829 SO (V1 I 140 [07/26/2037| 1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 02/26/2013| MBS Paydown 0.349627621....... | ccccvervrermerinerirnns | cernerineenns 24,675 | oo 24675 | ..o, 24675 | oo 24,549 | Z N I . 24,675 v | e [V IO 267 |07/26/2037(1FM.....
47232D BP  6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37......... | ..... 03/26/2013| MBS Paydown 0.345829702....... | cccovevereemeirnerirene | cerneeiiseins 10,328 | .ooovvenne 10,328 | oo 10,328 | .cooovrvrnes 10,276 JIOEC I 3 | . 10,328 IO (V1 I 168 | 07/26/2037| 1FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 01/26/2013| Pass-Through LOSS..........ccvveres | vorenereemrrnerinenirnee | eeemnveesernernennnees | eoverrenee 13,641 | ittt B8 | s | e [ v [ e (V1 I OO 0 | s 74 107/26/2037| 6FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37......... | ..... 02/26/2013| Pass-Through LOSS..........ccucveerer | covernerenmernenneninnee | eeevmeninsernernenennees | evnnrnneeen 14,395 | i 15T | i | e [ e [ e (V1 I OO 0 07/26/2037| 6FM.....
47232D BU  5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37. 03/26/2013| Pass-Through LOSS..........cccvveres | coreeneriemninerireninns | eennniesnineinennnnes | wovenrenee 10,462 | 5,197 | e | e [ [ e (V1 FSOOSOURRTURPORN PRORPORPTORPPURPUOROIR IUSUTPIORTRRPOO BOPON 0 07/26/2037| 6FM.....
47232Q  AA  1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE .| 02/26/2013| MBS Paydown 0.493574925.. (6)]..... (6) 3,132 0 11/26/2037| 1FM.....
47232Q  AA 1| JMAC 2009-R2 1A SEQ CSTR 11-37 RE 03/26/2013| MBS Paydown 0.489218166....... | ..cccovvrrvrererneernes | vevmrrnneee8, 714 | 8714 | 8,468 [ 08,335 | s | e (K T I (33) 8,714 IO 0 11/26/2037| 1FM.....
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 01/26/2013| MBS Paydown 0.560356106....... | ..c.ovveerrverrerirnns | evvvrrveneee T2 | e TAT2 | e T2 | el 2T | s [ [ (V] I 7,172 IS (01 I 37 [07/26/2037| 1FM.....
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 02/26/2013| MBS Paydown 0.550200114....... | ccccovveevrvnerrenernee | covrrnnenn 18,284 | 18,284 | 18,284 | 18,169 | s | v (R1015) ) [T IS (R1015)) - . 18,284 OO (V1 IO 190 |07/26/2037| 1FM.....
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... | ..... 03/26/2013| MBS Paydown 0.538830817....... | ccccoevvernevmerverrnee | ceirernnnn 20,468 | i 20,468 | ... 20,468 | .0 20,339 | v | v (L)) T IS (LK) — . 20,468 IO (V1 I 320 |07/26/2037|1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......... | ..... 01/26/2013| Pass-Through LOSS..........cecveerer | vorereremmrnerineninee | veenreienernerneninees | cevverrneenne 15849 | viiiiiirnid5,398 | oo | cevrveriveneineens [ e [ e (1 I OO (V1 IO 41 |07/26/2037| 1FM.....
47232V AQ  5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......... | ..... 02/26/2013| Pass-Through LOSS........c.cueveeres | corernerenmeenerneeinee | eeevmeninsernerneninnees | cevnennnennenedy394 | iviiireecrnen 2,308 | overeiiecisciinninns | cevvneriieniineins [ covveniinsineninee [ e (V1 I IO (V1 IO 35 |07/26/2037| 1FM.....
47232V AQ  5[JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.......... | ..... 03/26/2013| Pass-Through LOSS..........cccvverer | vorereriemrrnerineninee | eeevmnvnsnrnernernnens | cevverrnrennnndh822 [ 3,315 | s | e [ [ e (V1 I OO (VN ISP 75 | 07/26/2037| 1FM.....
47232V GC  0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36. 01/26/2013| MBS Paydown 0.322839231....... | ccccovererneenerneeirnee | weervernneennn8,397 | 8,397 | 8,429 | 8,397 | s [ s [ e 0 8,397 S 0 02/26/2036| 1FM.....
47232V GC  0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36. .102/26/2013| MBS Paydown 0.280861213....... | ccccovvervrvnerrnerans | vevvnnrenn 11,124 | i 41124 | b BT | 11124 | s [ [ 0 11,124 0 02/26/2036( 1FM.....
47232V GC  0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36. 03/26/2013| MBS Paydown 0.251803671........ [ cccovrererrermererinnes | vevrveererranens T, 700 | i 7,700 | v 7,730 | cviieiieneen 7,700 | i | evvveieeveiieiens | oo 0 7,700 IO 0 02/26/2036| 1FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 01/26/2013| Pass-Through LOSS........c.ecveerer | covernerennrimenineninnee | eermeenseinninnnennnes | cevnernnennen 15182 | e 1,209 | it | cevveeniieniineins [ e [ e (V1 I IO 0 02/26/2036| 6FM......
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 02/26/2013| Pass-Through LOSS..........cccvveres | voreenereenrrnernenernee | vevrnrennrienneed3 16 | i 18,952 | it 18,012 | s | e [ e [ e (V1 T 316 OO [V I 639 |02/26/2036(6FM.....
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | ..... 03/26/2013| Pass-Through LOSS.........cvcveeres | voverneremermerineninnee | eeemreinsennernenenees | eevnernneennen 1104 | it 1109 | s | e [ e [ e (V1 I v | e (U I 50 |02/26/2036| 6FM.....
478115 AA 6 |JOHNS HOPKINS 5.25 07/01/2019......cccmvvermrrreris | verer 02/22/2013| Partial Call 120.44241..........cocoee | covenermmrrneinerrnne | ereins 616 |..... 616 [ .o | s 1,134,000 | .oovvrrciinr [ e 231,817 |..... 231,817 | ... 38,202 |07/01/2019| 1FE......
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 01/25/2013| MBS Paydown 0.274162279....... | ccccovevevvrrvverrerrnee | covvrrennn 11,949 | i 11,949 | 08,753 | 8870 | s [ i 31 | s [ e 31 | s . 11,949 OO 0 5 |12/25/2035( 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 02/25/2013| MBS Paydown 0.271949356....... | cccovereevermerivernnee | evnerennenni22,129 | 22,129 | 016,210 | i 16,428 | s | e LA TR (SRR 87 | . 22,129 IO (V1 IO 18 |12/25/2035( 1FM.....
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... | ..... 03/25/2013| MBS Paydown 0.269977754....... | ccccoeevrervrnrrnnrinins | crvveereriens 122 |..... 122 [ . 19,716 IO I (01 I 23 [12/25/2035| 1FM.....
55312V AB 4| MLCFC 2006-4 A2 SEQ CSTR 12/12/2049............... | c..e. 02/12/2013| MBS Paydown 0.123504724....... | .cccovvovevercvrrerinns | ceeeennnn 263,293 | .........263,293 | ........... 258,274 | ... 261,057 | oo | e 2,500 | oo [ e 2,500 263,293 o 0 2,238 | 12/12/2049| 1FM.....
55312V AB 4| MLCFC 2006-4 A2 SEQ CSTR 12/12/204 .| 03/12/2013| MBS Paydown 0.111875202.. 392 45,181 0 12/12/2049| 1FM.....
581557 AU 9| MCKESSON CORP 5.2503/01/2013.......ccovcevvvenins [ o 03/01/2013| Maturity 100.0........c..ccvvvnee 269 |..... 269 | oo | e 2,000,000 e | 0 52,500 |03/01/2013| 1FE......
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46..........ccocce. | vever 01/25/2013| MBS Paydown 0.82007505......... | cccceeeerreernerenmeennee | eevnerneeen 21,181 | i 21,181 | 21181 [ 012,926 | e | e (1<) T I (LK) — . 21,181 OO (V1 IOV 72 |10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46..........cccoe. | voves 02/25/2013| MBS Paydown 0.81703258......... [ ccccovrvreerrnnverinns | cvrrvrrennnen 127 | e 9127 | 9127 | 05,570 | i | s (G0 TS I (U0 — 9,127 SO (1 I 63 [10/25/2046| 1FM.....
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46..........cocce. | vever 03/25/2013| MBS Paydown 0.81512672......... | coceeeveevevnerirneenee | vevvrrinneee 5,718 | i 5,718 | 5,718 | 03,489 | s | e [ [T I (L] 5,718 v | e 0 | e 60 | 10/25/2046| 1FM.....
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64352V MN 8| NCHET 2005-A A4W SEQ 5.035 8/25/35........ccovveee | corne 01/25/2013| MBS Paydown 0.801971321....... | ceecvevermrernerneeinnee | vernernnecesn @716 | 9,716 | 0,716 | 0,884 | s [ s [ e (V1 I 9,716 IO (V1 IOV 41 |08/25/2035| 2FM.....
64352V MN 8| NCHET 2005-A A4W SEQ 5.035 8/25/35..........ccccoee [ vonee 02/25/2013| MBS Paydown 0.799062933....... [ .cccovevrrvermrrerinns | corvererneene8, 725 | viiiiiiiiecnn8,725 | 8,725 | 8,897 | i | e | e 0 8,725 IO I 0 08/25/2035| 2FM......
64352V MN 8| NCHET 2005-A A4W SEQ 5.035 8/25/35.. .| 03/25/2013| MBS Paydown 0.793361149.. 0)]..... (0) 17,105 0 08/25/2035| 2FM......
65535A  AA 2| NHELI 2006-AF1 A1 SEQ STP 10/25/2036............... | cooee 01/25/2013| MBS Paydown 0.11004795......... | ceccovevemeermerneennee | eernernnncne 1,337 | e 1,337 | e 1,337 | 582 | s [ i [ e 0 1,337 O 0 7 110/25/2036| 1FM.....
65535A AA 2| NHELI 2006-AF1 A1 SEQ STP 10/25/2036............c.. | ..ece 02/25/2013| MBS Paydown 0.1098499%......... 2)] .o (V2] 990 OO 0 | v 10 |10/25/2036( 1FM.....
65535A AA 2| NHELI 2006-AF1 A1 SEQ STP 10/25/2036............... | ... 03/25/2013| MBS Paydown 0.10942876......... | ccccoeeenerrerrneennee | vernrrinneenn2y 106 | i 2,106 | 2,108 [ o886 | v | s (L) ST I (RL0)] 2,106 OO I 0 | v 32 |10/25/2036| 1FM.....
65535V FX 1| NAA 2004-AP3 A4A SEQ 5.018 10/25/2034.............. | ..... 01/25/2013| MBS Paydown 0.1247058........... [ ceccovrvrverrnnrerinnes | corrvrrernneen 763 | i 9,763 | i 9,763 | 09,763 | i | e | e (V1 I 9,763 IO I (V1 I 41 110/25/2034| 1FM.....
65535V FX 1| NAA2004-AP3 A4A SEQ 5.018 10/25/2034............. | ..... 02/25/2013| MBS Paydown 0.12382326......... | ccccoverrnrrverreernee | verrnerirnnenni2y208 | i 2,208 | oivieirnnni2,208 | ovivierrenn2,208 | v [ v [ e (V1 I 2,206 | (01 I 18 |10/25/2034| 1FM.....
65535V FX 1| NAA2004-AP3 A4A SEQ 5.018 10/25/2034.............. | c..e. 03/25/2013| MBS Paydown 0.11861236......... | ccccoeeveenrernerneernee | eernrrinneenc 13,027 | 13,027 | 013,027 | 13,027 | s [ i [ e (V1 I . 13,027 v [ (V1 I 163 [10/25/2034| 1FM.....
73316P  JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036...........ccooue. | venee 01/25/2013| MBS Paydown 0.414229081....... | ccccoovvvvrnerverrene | cevvrriennn 11,664 | i 11,664 | 11,664 | 010,308 | s | i 12 | | v, 12 | . 11,664 IO I 0 | e 45 [01/25/2036| 1FM.....
73316P JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036...........couvn. | coree 02/25/2013| MBS Paydown 0.412707802 Mo [()] - 3,043 OO (V1 IOV 25 [01/25/2036| 1FM.....
73316P JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036. N 03/25/2013| MBS Paydown 0.40419573.... 242 | ... 242 17,024 IO I 0 01/25/2036( 1FM.....
76110V QL 5| RFMS22004-HS2 A6 NAS 5.17 6/25/34.. .101/25/2013| MBS Paydown 0.134501767.. 964 |..... 964 40,461 0 06/25/2034| 1FM.....
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6/25/34.........coooveere | o 02/25/2013| MBS Paydown 0.126083097 140 | ..... 140 24,414 IO 0 06/25/2034( 1FM.....
76110V QL 5| RFMS22004-HS2 Al6 NAS 5.17 6/25/34.........ccoovvere | e 03/25/2013| MBS Paydown 0.117308256 428 |..... 428 | .o . 25,447 IS 0 06/25/2034( 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.............. | ceoee 01/25/2013| MBS Paydown 0.563974968....... | ..ccoocveevevnerneeernee | eovvvrrneiee V1272 | i 71,272 | et 71,260 | e s (15,760) | s [ v [ e (V1 I . 71,272 IO I 0 | v 311 |02/25/2036( 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36........c.coe. | veuce 01/25/2013| Pass-Through LOSS..........ecveerer | vovererienmeimeinneiees | eermneinseienrnneiinnes | cernrrnneensnndy398 [ 3,958 | oo | v [ e [ e (V1 I v | (V1 I 17 | 02/25/2036( 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.............. | c.... 02/25/2013| MBS Paydown 0.557550015....... | ccccoverenrrerrerernee | eovvvrrneen 14,221 | 14,221 | 14,219 | e (4,038) | s [ e [ e (1 I . 14,221 v | [V I 124 | 02/25/2036| 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36..........cc0. | coree 02/25/2013| Pass-Through LOSS........c.ceeveerer | coverneremeenenineeinnee | seevmerinseinernenennees | eevnennneenssn3,083 | iiiiiinnnn8,083 | it | cevvnerieniineins [ e [ e (V1 I IO (V1 IOV 44 102/25/2036| 1FM.....
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36........ccnee [ venee 03/25/2013| MBS Paydown 0.550348794...... | .cccoocvvvrrverrerrnes | cevvrrennnn 10,434 | 10,434 | 10,432 | et (4,526) | s [ e [ (V1 I . 10,434 IO I 0 02/25/2036| 1FM.....
76110V TE 8| RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.............. | cooee 03/25/2013| Pass-Through LOSS........ccucveerer | covernerenmernennenenee | weenerinsernersnenennees | eonerenneene TAT0 | it B8 | s | v [ e [ e 0 | eovveeeereenn | eeveeeieesiessiiesieens | evveereesienin | oo 0 02/25/2036| 1FM.....
761118 UQ 9| RALI 2006-QS2 1A9 SEQ 5.50 2/25/36. . 101/25/2013| MBS Paydown 0.253217947....... | cecvevververervnenns | cvrnreeennenn8,923 | viiiiiiein6,923 | 8,918 | i 8B9 | s | e | e 0 6,923 0 02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccocoruree | e 01/25/2013| Pass-Through LOSS...........cvervvees [ corerermrenniinnreiinnes | revnrereneninneinninns | cernrrnnnnnnn2y392 | vvvviierinnnnni 2,351 | v | covvrneiennninnns | evvenneneiininns | veees (V1 SO EUTTOTOTN IUT SO 0 02/25/2036| 1FM.....
761118 UQ 9| RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........covcrers | vevee 02/25/2013| MBS Paydown 0.250247928....... | .cccoovvnneermerneennes | evvnerinnncenn 73023 | 7,023 | e 7,018 | B | s [ [ (V1 I 7,023 IO (V1 IOV 64 |02/25/2036| 1FM.....
761118 UQ 9| RALI 2006-QS2 1A9 SEQ 5.50 2/25/36...........ccceuvver | venee 02/25/2013| Pass-Through LOSS...........cvevvvees [ overerenenrinnneninnns [ rervnrrerenisnerennnins | vevnernnnnns 1,887 | i 1,886 | v | e | erveinsessiieinns | vevee (V1 T IO 0 | s 17 |02/25/2036( 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36..........ccocrere | vevee 03/25/2013| MBS Paydown 0.246962012....... [ .cccovrererrirnrrerinnes | cevrvrrrerienens 5816 | e 7,816 | i 1,811 | 88 | s | s | e (V1 I 7,816 IO (V1 I 107 |02/25/2036| 1FM.....
761118 UQ  9|RALI2006-QS2 1A9 SEQ 5.50 2/25/36...........cccceuvee [ venee 03/25/2013| Pass-Through LOSS..........ecveerer | covernerenmeinerneeinnes | eermeeinneinernnninnees | cevnernneensen 2082 | v 2081 | i | e [ e [ e (V1 I OO IO (V1 IO 28 [02/25/2036| 1FM.....
844741 AR 9| SOUTHWEST AIR 7.22 07/01/13.....cvvvurrrerierirenns [ v 01/01/2013| Sinking Fund Redemption 100.0. | ......cccvevererenrvnns | wrvverirnes 238,710 | .cooveven. 238,710 | oo 252,181 | covvrvrnee 238,750 | ..ovvecrierienns | cerererirerieens [ e (1 T . 238,710 OO 0 8,617 |07/01/2013| 2FE......
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31........cvvvrvrres | vever 01/25/2013| MBS Paydown 0.267217029....... | ccccveeeeremerrnceirens | corneeiineinns 10,201 | oo 10,201 | coveoeereenn 8,687 | .o 9,274 | oo | e [ (V1 I . 10,201 IO 0 | v 29 |08/25/2031| 1FM.....
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31........cccocvvrre | v 02/25/2013| MBS Paydown 0.261762816....... [ .cccovvvrrvvvrreinns [ corveireeeeen 272 | 9,272 | e 7,896 | 8,429 | o | e 272 IR (SRR 22 | s 9,272 SO (01 I 52 |08/25/2031| 1FM.....
86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8/25/31 03/25/2013| MBS Paydown 0.258100187 13 |..... 113 6,226 e 0 08/25/2031| 1FM.....
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34 .101/25/2013| MBS Paydown 0.318018053....... | ccccovvverrrerrneirans | cvvvnnrraeeen8 714 | 8714 | i T34 | e 1872 | s [ [ 0 8,714 0 05/25/2034( 1FM.....
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34... 02/25/2013| MBS Paydown 0.313343401........ [ ccccovvvervvneveinns [ vererereneen 18,325 | 118,325 | 15,439 | 16,553 | i | s 35 [ [ e 35 18,325 S 0 05/25/2034| 1FM.....
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34........cccevvs | corne 03/25/2013| MBS Paydown 0.310466621....... [ ..ccooovereerrrrerinns | vervvrinneee 11277 | e b 11277 | 9,501 | 10,187 | i | e 52 [ oo [ e 52 [ . 11,277 OO 0 05/25/2034| 1FM.....
87612E AT 3| TARGET CORP 5.12501/15/2013.....ccccccevvivrrvvrrvnns | v 01/15/2013| Maturity 100.0.......cc.cvvvvvrvermnrers [ covrvrvnriensereninnes | 200000.2,000,000 | ........2,000,000 | .........1,993,480 | ........1,999,943 | ..orviviviviinns | e LY/ [N (SRR LY/ [ORR I 2,000,000 v | 0 01/15/2013| 1FE......
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statement for March 31, 2013 ofthe Midl-Continent Casualty 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
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock 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) | B./A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
3899999. Total - Bonds - Industrial & MISCEIBNEOUS. ... vuurissireiisieieesesseesssess e sess st | snisens 16,480,399 | ....... 16,380,563 | ....... 16,277,316 | ....... 15,844,063 | .oooooovivn0 | 0o 14679 | 0 | i 14679 | 0. 16,167,763 | ...oovvvveenne 0. 312,637 |..... 312,637 |..... 282,522 |...... XXX... [.XXX....
8399997. TOtal = BONAS = PA 4. s 22,360,630 | ....... 22,260,794 | ....... 22,261,001 | ....... 21,746,460 | ..o [ oo d(7,868) | v | i (7,868) | o 0] . 22,047,993 | .o 0 .. 312,637 |..... 312,637 |..... 393,294 |...... XXX... | .XXX....
8399999. TOHAI = BOMAS. ettt | s 22,360,630 | ....... 22,260,794 | ....... 22,261,001 | ....... 21,746,460 .0 0 22,047,993 L0 [ 312,637 |..... 312,637 |..... 393,294 |...... XXX... [.XXX....
Common Stocks - Industrial and Miscell IS
086516 10 1|BEST BUY CO INC.....ccoevvirirrerceniisnirerirerieceines | s 03/15/2013| INTERSTATE GROUP.......cccceve | corrun 3,000.000 | ...ocvernee 64,610 [ ..oovoree XXX | s T4456 | oo 424 | e | e [ e (V1 I 35,550 29,060 | ... 29,060 |..oovreerirenes [ e XXXeoo | Lo
086516 10 1|BEST BUY CO INC.....cccovvvrrrrrircererinsiseriesiseennes | e 03/20/2013| ISI GROUP........cvorevrrrireririrnns | cerreeens 1,000.000 | ..cooorenees 22,818 [ oo XXX | s 24819 | oo 141 | s [ [ (V1 PRI ISV 11,850 | v | s 10,968 | ...... 10,968 | ..ooovererinns | e XXXeoo | Lo
24702R 10 1 [DELL INC....oviiiiieririiineiceinsiseiesiseensssissessnsssnnns | ones 02/05/2013| INTERSTATE........c.covrvvmerrvrners | e 100,000.000 | ......... 1,336,710 [ .oovreeee XXX | v 1,192,105 | ......... 1,014,000 | ...... 178,105 | oo | vevrerisneennienins | v 178,105 | cvvveververiens | vrvvvire 1,192,105 [ .vvvvevrvires | e 144,605 |..... 144,605 | ........ 8,000 |...... XXXooo | Lo
92553P 20 1] VIACOM INC CLASS B.......coooiienierininnsrississsrissnins | e 03/14/2013] ISI GROUP........oovvvivrinisrrinirnns | cernens 5,000.000 | ..o 316,342 [ oo XXX | i 230,143 | .o 263,700 | ....... [RRHGLEY:) ) T [N RN [RKHSTEY:) ) I [ 230,143 | oo | 86,199 | ...... 86,199 | ..o | e XXXeo | Lo
9099999. Total - Common Stocks - Industrial & MISCEIlANEOUS... ...ttt sen e | eeserenes 1,740,480 | ..o XKXuoiioine | v 1,521,522 | ......... 1,278,265 | ... 144,548 | oo (L 0 | e 144548 | ..o 0] e 1,469,647 | ...ocovren 0 ... 270,833 |..... 270,833 | ........ 8,000 |..... XXX... [..XXX....
9799997 Total - COMMON SOCKS = P 4. ene | eonnienes 1,740,480 | ..o XXX iiii [ v 1,521,522 | ......... 1,278,265 | ...... 144,548 | oo (V] [ 0] s 144,548 | ....cooennnud 0] e 1,469,647 | oot 0 ... 270,833 |..... 270,833 | ....... 8,000 |...... XXX... [ XXX...
9799999. TOtal = COMMON SHOCKS. ... utreeresees ettt | snnisnes 1,740,480 | ... XXX oivi [ v 1,521,522 | ... 1,278,265 | ...... 144,548 | oo (V)] [ 0] s 144,548 | ..o O I 1,469,647 | oo, 0. 270,833 |..... 270,833 | ........ 8,000 |...... XXX... | .XXX....
9899999. Total - Preferred and COMMON SHOCKS. ......uuivuuirierirsiiiieieseisssssseenssse st ess ettt essssssensssnsnsssses | avsesess 1,740,480 ..o XKXuoiiine [ v 1,521,522 | ......... 1,278,265 | ... 144,548 | .0 |0 [ 144,548 | ..o 0] e 1,469,647 | ..o 0. 270,833 |..... 270,833 | ........ 8,000 |...... XXX... [.XXX....
9999999. Total - Bonds, Preferred and Common Stocks 4,101,110 ..23,782,523 23,024,725 | ...... 144,548 136,679 0 23,517,640 L0 583,470 |..... 583,470 |..... 401,294 |...... XXX... | . XXX....
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.




statement for March 31,2013 ofthe  Mlidl=Continent Casualty Company

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

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

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11



statement for March 31, 2013 ofthe Mlidl=-Continent Casualty Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
1 2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
F & M Bank & Trust Company............cccccvereenerveeceunnenns Tulsa, Oklahoma. 0.300 010,949,950 | ... 14,752,295 | .......... 19,234,470 | XXX..
The Bank of New York Mellon.............cccccouueiineiinniinnens New York, New York 0.010 5,009 6,377 5,001 | XXX..
Commerce Bank-Certificate of Deposit..........c.couceweereees Tulsa, Oklahoma. 151,008 151,536 151,536 | XXX..
0199999. Total Open Depositorie: XXX 0 11,105,967 ..14,910,207 XXX..
0399999. Total Cash on Deposit.. XXX 0 11,105,967 ..14,910,207 XXX..
0499999. Cash in Company's Office. IR0, [ 4.0, S [ 0., SRR e XXX 1411 1411 XXX..
0599999. Total Cash XXX | e XXX..ovoo.. 528 0|.....11,107,378 | ... 14,911,618 XXX..

QE12
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statement for March 31, 2013 ofthe Midl-Continent Casualty Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE




supplement for March 31, 2013 of he Mlil=-Continent Casualty Company

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

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

1. Monoline Policies

2. Commercial Multiple Peril (CMP) Packaged Policies
2.1
2.2

2.3
for D&O liability coverage in CMP packaged policies:

* 2 3418 201350520010 1 *

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT
Year To Date For the Period Ended March 31, 2013

NAIC Company Code.....23418

provide the following:
1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
.................... 169,500 | ......ccceece...... 202,954 | ....coonvvveveeeee...(200)

Does the reporting entity provide D&O liability coverage as part of a CMP packaged POLICY? .........cceveveviieeieicieisies ettt nan

Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANEITIEA OF ESHMALEA? . ...vvveeeeccee et bbb bbb e bR s b b s b b s s e s st bbbt b s s et s s b st ettt bt en s ta s

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

Yes[ ] No[X]

Yes[ ] No[X]

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

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

24

If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case

reserves) for the D&O liability coverages provided in CMP PACKAGEMA PONICIES: .......cvevcveieeieeieiieee ettt sttt bbb bbb es s bbbt es st ens_sinbinsessesassanssssss et st ensssneas

DIROFCR
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